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36178D-ZH-7 GNMA PN=AA6144    3.000% 03/20/43 12/01/2016 Paydown  3,685,805 3,685,805 3,533,766 3,539,441  146,365  146,365  3,685,805    63,738 03/20/2043 

36179M-C2-4 GNMA PN=MA0089    4.000% 05/20/42 12/01/2016 Paydown  7,001,414 7,001,414 7,240,994 7,235,542  (234,127)  (234,127)  7,001,414    151,369 05/20/2042 

36179M-VS-6 GNMA PN=MA0625    3.500% 12/20/42 12/01/2016 Paydown  1,079,244 1,079,244 1,094,927 1,094,464  (15,220)  (15,220)  1,079,244    21,515 12/20/2042 

36179N-2M-9 GNMA PN=MA1680    5.000% 02/20/44 12/01/2016 Paydown  1,113,771 1,113,771 1,227,236 1,225,838  (112,067)  (112,067)  1,113,771    27,316 02/20/2044 

36179N-DR-6 GNMA PN=MA1012    3.500% 05/01/43 12/01/2016 Paydown  7,266,185 7,266,185 7,454,651 7,449,561  (183,377)  (183,377)  7,266,185    143,787 05/01/2043 

36179N-F7-8 GNMA PN=MA1090    3.500% 06/01/43 12/01/2016 Paydown  7,410,348 7,410,348 7,518,030 7,515,015  (104,667)  (104,667)  7,410,348    145,804 06/01/2043 

36179N-JD-1 GNMA PN=MA1160    5.000% 07/20/43 12/01/2016 Paydown  2,722,654 2,722,654 2,937,488 2,933,129  (210,475)  (210,475)  2,722,654    66,777 07/20/2043 

36179N-LG-1 GNMA PN=MA1227    5.000% 08/20/43 12/01/2016 Paydown  7,929,240 7,929,240 8,594,371 8,584,257  (655,016)  (655,016)  7,929,240    187,612 08/20/2043 

36179N-X8-6 GNMA PN=MA1603    5.000% 01/20/44 12/01/2016 Paydown  1,206,386 1,206,386 1,328,156 1,326,677  (120,291)  (120,291)  1,206,386    27,278 01/20/2044 

36179Q-GF-2 GNMA PN=MA1998    5.000% 06/20/44 12/01/2016 Paydown  4,397,467 4,397,467 4,831,731 4,826,558  (429,091)  (429,091)  4,397,467    109,392 06/20/2044 

36179Q-L8-2 GNMA PN=MA2151    5.000% 08/20/44 12/01/2016 Paydown  2,037,870 2,037,870 2,245,478 2,243,048  (205,178)  (205,178)  2,037,870    50,090 08/20/2044 

36179R-JG-5 GNMA PN=MA2963    4.500% 07/20/45 12/01/2016 Paydown  21,047,872 21,047,872 22,652,772 22,637,632  (1,589,760)  (1,589,760)  21,047,872    465,462 07/20/2045 

36180C-5D-7 GNMA PN=AD1744    3.000% 02/20/43 12/01/2016 Paydown  2,896,062 2,896,062 2,775,695 2,780,312  115,751  115,751  2,896,062    45,672 02/20/2043 

36200D-TL-7 GNMA PN=598255    5.500% 06/01/33 12/01/2016 Paydown  85,592 85,592 85,071 85,105  488  488  85,592    3,282 06/01/2033 

36200E-DW-8 GNMA PN=598717    5.000% 07/01/33 12/01/2016 Paydown  473,338 473,338 456,919 459,693  13,645  13,645  473,338    13,481 07/01/2033 

36200F-H6-8 GNMA PN=599753    6.000% 10/01/32 12/01/2016 Paydown  121,935 121,935 124,965 124,383  (2,448)  (2,448)  121,935    5,380 10/01/2032 

36200K-T3-1 GNMA PN=603670    5.000% 05/01/33 12/01/2016 Paydown  1,545,200 1,545,200 1,596,264 1,585,174  (39,973)  (39,973)  1,545,200    42,916 05/01/2033 

36200K-UP-0 GNMA PN=603690    5.500% 05/01/33 12/01/2016 Paydown  142,402 142,402 145,428 144,871  (2,470)  (2,470)  142,402    3,476 05/01/2033 

36200K-VE-4 GNMA PN=603713    5.500% 05/01/33 12/01/2016 Paydown  363,240 363,240 370,959 369,506  (6,266)  (6,266)  363,240    10,954 05/01/2033 

36200K-XL-6 GNMA PN=603783    5.500% 06/01/33 12/01/2016 Paydown  273,879 273,879 279,699 278,630  (4,751)  (4,751)  273,879    5,862 06/01/2033 

36200M-JT-1 GNMA PN=604274    5.500% 05/01/33 12/01/2016 Paydown  99,832 99,832 101,361 101,020  (1,188)  (1,188)  99,832    3,488 05/01/2033 

36200M-KC-6 GNMA PN=604291    5.500% 05/01/33 12/01/2016 Paydown  738,793 738,793 750,091 748,359  (9,566)  (9,566)  738,793    20,344 05/01/2033 

36200M-LF-8 GNMA PN=604326    5.500% 05/01/33 12/01/2016 Paydown  536,723 536,723 544,935 543,220  (6,497)  (6,497)  536,723    19,335 05/01/2033 

36200M-PY-3 GNMA PN=604439    5.500% 07/01/33 12/01/2016 Paydown  145,538 145,538 147,767 147,457  (1,918)  (1,918)  145,538    4,264 07/01/2033 

36200M-Q8-9 GNMA PN=604479    5.000% 07/01/33 12/01/2016 Paydown  239,416 239,416 229,353 231,235  8,181  8,181  239,416    7,138 07/01/2033 

36200M-RY-1 GNMA PN=604503    5.000% 07/01/33 12/01/2016 Paydown  323,849 323,849 310,237 312,214  11,635  11,635  323,849    10,399 07/01/2033 

36200M-T7-8 GNMA PN=604574    4.500% 08/01/33 12/01/2016 Paydown  1,393,527 1,393,527 1,333,867 1,342,277  51,250  51,250  1,393,527    36,790 08/01/2033 

36200M-VM-2 GNMA PN=604620    4.500% 09/01/33 12/01/2016 Paydown  727,875 727,875 697,168 701,995  25,880  25,880  727,875    17,033 09/01/2033 

36200M-WA-7 GNMA PN=604641    4.500% 09/01/33 12/01/2016 Paydown  152,822 152,822 146,279 147,023  5,799  5,799  152,822    3,792 09/01/2033 

36200N-G6-2 GNMA PN=605121    5.500% 04/01/34 12/01/2016 Paydown  60,996 60,996 61,930 61,740  (744)  (744)  60,996    2,193 04/01/2034 

36200N-J4-4 GNMA PN=605183    5.500% 04/01/34 12/01/2016 Paydown  325,534 325,534 330,519 329,547  (4,013)  (4,013)  325,534    9,838 04/01/2034 

36200N-JE-2 GNMA PN=605161    5.500% 04/01/34 12/01/2016 Paydown  25,001 25,001 25,384 25,344  (343)  (343)  25,001    750 04/01/2034 

36200N-Q8-7 GNMA PN=605379    5.500% 04/01/34 12/01/2016 Paydown  460,141 460,141 467,187 465,814  (5,673)  (5,673)  460,141    14,179 04/01/2034 

36200Q-2F-0 GNMA PN=569674    6.500% 02/01/32 12/01/2016 Paydown  34,854 34,854 35,448 35,307  (453)  (453)  34,854    1,244 02/01/2032 

36200Q-2X-1 GNMA PN=569690    6.500% 02/01/32 12/01/2016 Paydown  43,794 43,794 44,539 44,358  (564)  (564)  43,794    1,462 02/01/2032 

36200Q-3A-0 GNMA PN=569693    6.500% 02/01/32 12/01/2016 Paydown  87,174 87,174 88,659 88,318  (1,143)  (1,143)  87,174    1,864 02/01/2032 

36200Q-3T-9 GNMA PN=569710    5.500% 02/01/32 12/01/2016 Paydown  553 553 550 551  3  3  553    16 02/01/2032 

36200Q-5G-5 GNMA PN=569747    6.500% 03/01/32 12/01/2016 Paydown  52,940 52,940 52,783 52,787  153  153  52,940    2,742 03/01/2032 

36200Q-JG-0 GNMA PN=569163    6.000% 03/01/32 12/01/2016 Paydown  9,783 9,783 9,524 9,574  209  209  9,783    322 03/01/2032 

36200Q-K8-6 GNMA PN=569219    6.500% 03/01/32 12/01/2016 Paydown  149,129 149,129 148,687 148,699  431  431  149,129    5,623 03/01/2032 

36200Q-K9-4 GNMA PN=569220    6.000% 03/01/32 12/01/2016 Paydown  57,938 57,938 56,408 56,679  1,259  1,259  57,938    1,969 03/01/2032 

36200Q-KY-9 GNMA PN=569211    6.500% 03/01/32 12/01/2016 Paydown  3,277 3,277 3,268 3,268  9  9  3,277    117 03/01/2032 

36201G-2N-4 GNMA PN=583181    6.500% 02/01/32 12/01/2016 Paydown  5,349 5,349 5,435 5,411  (62)  (62)  5,349    190 02/01/2032 

36201G-2Q-7 GNMA PN=583183    6.500% 02/01/32 12/01/2016 Paydown  86,222 86,222 87,609 87,217  (995)  (995)  86,222    1,060 02/01/2032 

36201G-5T-8 GNMA PN=583258    6.000% 05/01/32 12/01/2016 Paydown  7,234 7,234 7,450 7,400  (166)  (166)  7,234    236 05/01/2032 

36201G-5V-3 GNMA PN=583260    6.000% 05/01/32 12/01/2016 Paydown  6,882 6,882 7,087 7,032  (150)  (150)  6,882    226 05/01/2032 

36201G-6J-9 GNMA PN=583273    6.000% 06/01/32 12/01/2016 Paydown  6,239 6,239 6,425 6,375  (136)  (136)  6,239    205 06/01/2032 

36201G-6K-6 GNMA PN=583274    6.000% 06/01/32 12/01/2016 Paydown  17,142 17,142 17,652 17,562  (421)  (421)  17,142    563 06/01/2032 

36201G-6X-8 GNMA PN=583286    6.000% 06/01/32 12/01/2016 Paydown  6,890 6,890 7,095 7,047  (157)  (157)  6,890    226 06/01/2032 

36201H-ZN-6 GNMA PN=584049    6.000% 09/01/32 12/01/2016 Paydown  16,513 16,513 16,923 16,852  (339)  (339)  16,513    543 09/01/2032 

36201M-P7-1 GNMA PN=587346    6.000% 10/01/32 12/01/2016 Paydown  431,669 431,669 441,449 439,604  (7,935)  (7,935)  431,669    15,552 10/01/2032 

36201M-QL-9 GNMA PN=587359    6.000% 10/01/32 12/01/2016 Paydown  191,388 191,388 195,724 194,855  (3,467)  (3,467)  191,388    3,290 10/01/2032 

36201P-3E-3 GNMA PN=589497    6.000% 09/01/32 12/01/2016 Paydown  58,667 58,667 60,125 59,848  (1,181)  (1,181)  58,667    2,521 09/01/2032 

36202C-5E-9 GNMA PN=2645    7.000% 09/01/28 12/01/2016 Paydown  28,745 28,745 29,203 29,049  (305)  (305)  28,745    1,012 09/01/2028 

36202C-5U-3 GNMA PN=2659    7.000% 10/01/28 12/01/2016 Paydown  13,845 13,845 14,065 13,991  (146)  (146)  13,845    516 10/01/2028 

36202D-AB-7 GNMA PN=2702    7.000% 01/01/29 12/01/2016 Paydown  6,897 6,897 7,028 6,994  (97)  (97)  6,897    264 01/01/2029 

36202D-C9-0 GNMA PN=2796    7.000% 08/01/29 12/01/2016 Paydown  61,837 61,837 61,063 61,191  646  646  61,837    2,304 08/01/2029 

36202E-5F-2 GNMA PN=4446    4.500% 05/20/39 12/01/2016 Paydown  8,375,048 8,375,048 8,517,685 8,509,724  (134,677)  (134,677)  8,375,048    206,922 05/20/2039 
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36202E-6D-6 GNMA PN=4468    4.500% 06/20/39 12/01/2016 Paydown  7,205,235 7,205,235 7,188,263 7,188,137  17,098  17,098  7,205,235    175,944 06/20/2039 

36202E-7H-6 GNMA PN=4496    5.000% 07/20/39 12/01/2016 Paydown  3,201,417 3,201,417 3,224,177 3,222,773  (21,357)  (21,357)  3,201,417    84,044 07/20/2039 

36202E-SA-8 GNMA PN=4113    5.000% 04/20/38 12/01/2016 Paydown  1,331,541 1,331,541 1,341,008 1,340,381  (8,839)  (8,839)  1,331,541    36,441 04/20/2038 

36202E-YL-7 GNMA PN=4315    5.500% 12/20/38 12/01/2016 Paydown  2,230,108 2,230,108 2,286,383 2,283,653  (53,545)  (53,545)  2,230,108    62,492 12/20/2038 

36202F-AV-8 GNMA PN=4520    5.000% 08/20/39 12/01/2016 Paydown  12,188,339 12,188,339 12,358,688 12,350,320  (161,981)  (161,981)  12,188,339    315,190 08/20/2039 

36202L-H2-2 GNMA PN=9249    8.250% 05/01/17 12/01/2016 Paydown  1,158 1,158 1,000 1,119  39  39  1,158    53 05/01/2017 

36202L-HV-8 GNMA PN=9244    8.250% 04/01/17 12/01/2016 Paydown  399 399 345 386  13  13  399    18 04/01/2017 

36202L-JH-7 GNMA PN=9264    8.250% 07/01/17 05/01/2016 Paydown  638 638 551 615  23  23  638    13 07/01/2017 

36202S-U7-1 GNMA PN=608206    5.500% 06/01/33 12/01/2016 Paydown  108,883 108,883 110,550 110,233  (1,351)  (1,351)  108,883    2,267 06/01/2033 

36202S-VB-1 GNMA PN=608210    5.000% 07/01/33 12/01/2016 Paydown  297,745 297,745 287,417 289,257  8,488  8,488  297,745    7,475 07/01/2033 

36203A-GB-6 GNMA PN=343194    7.500% 04/01/23 12/01/2016 Paydown  26,488 26,488 25,958 26,177  311  311  26,488    1,516 04/01/2023 

36203A-VQ-6 GNMA PN=343623    7.500% 06/01/23 12/01/2016 Paydown  273 273 265 267  5  5  273    11 06/01/2023 

36203C-2G-6 GNMA PN=345575    6.500% 02/01/24 12/01/2016 Paydown  530 530 476 494  36  36  530    19 02/01/2024 

36203C-5D-0 GNMA PN=345644    7.500% 03/01/24 12/01/2016 Paydown  402 402 394 396  6  6  402    17 03/01/2024 

36203C-FL-1 GNMA PN=344971    7.500% 07/01/23 12/01/2016 Paydown  239 239 232 234  5  5  239    10 07/01/2023 

36203C-GE-6 GNMA PN=344997    7.500% 08/01/23 12/01/2016 Paydown  22 22 22 22      22    1 08/01/2023 

36203C-KF-8 GNMA PN=345094    7.500% 12/01/23 12/01/2016 Paydown  2,820 2,820 2,764 2,779  41  41  2,820    150 12/01/2023 

36203C-RJ-3 GNMA PN=345289    7.500% 05/01/23 12/01/2016 Paydown  692 692 672 678  13  13  692    28 05/01/2023 

36203D-4L-1 GNMA PN=346527    7.500% 05/01/23 12/01/2016 Paydown  175 175 171 172  2  2  175    7 05/01/2023 

36203D-5L-0 GNMA PN=346551    7.500% 05/01/23 12/01/2016 Paydown  1,081 1,081 1,049 1,059  22  22  1,081    44 05/01/2023 

36203F-ET-8 GNMA PN=347646    7.500% 07/01/23 12/01/2016 Paydown  410 410 419 415  (5)  (5)  410    17 07/01/2023 

36203F-UQ-6 GNMA PN=348091    7.500% 05/01/23 12/01/2016 Paydown  728 728 743 737  (9)  (9)  728    25 05/01/2023 

36203F-XX-8 GNMA PN=348194    7.500% 08/01/23 12/01/2016 Paydown  1,469 1,469 1,440 1,449  20  20  1,469    96 08/01/2023 

36203G-J7-9 GNMA PN=348686    7.500% 05/01/23 12/01/2016 Paydown  343 343 336 338  5  5  343    14 05/01/2023 

36203G-JT-1 GNMA PN=348674    7.500% 05/01/23 12/01/2016 Paydown  3,179 3,179 3,115 3,136  43  43  3,179    183 05/01/2023 

36203H-DM-0 GNMA PN=349408    7.500% 07/01/23 12/01/2016 Paydown  585 585 568 573  12  12  585    24 07/01/2023 

36203H-G4-7 GNMA PN=349519    7.500% 07/01/23 12/01/2016 Paydown  999 999 1,020 1,011  (13)  (13)  999    29 07/01/2023 

36203H-QV-6 GNMA PN=349768    7.500% 05/01/23 12/01/2016 Paydown  28 28 27 28      28    1 05/01/2023 

36203H-RX-1 GNMA PN=349802    6.500% 10/01/23 12/01/2016 Paydown  79 79 71 73  5  5  79    3 10/01/2023 

36203K-GN-8 GNMA PN=351305    7.500% 11/01/23 12/01/2016 Paydown  312 312 303 305  6  6  312    13 11/01/2023 

36203L-DT-6 GNMA PN=352114    7.500% 08/01/23 12/01/2016 Paydown  190 190 176 181  9  9  190    4 08/01/2023 

36203L-ER-9 GNMA PN=352144    7.500% 07/01/23 12/01/2016 Paydown  624 624 612 616  9  9  624    26 07/01/2023 

36203L-F9-8 GNMA PN=352192    7.500% 05/01/23 12/01/2016 Paydown  169 169 173 171  (3)  (3)  169    7 05/01/2023 

36203M-N4-8 GNMA PN=353311    7.500% 04/01/24 12/01/2016 Paydown  9,655 9,655 9,462 9,522  133  133  9,655    323 04/01/2024 

36203M-WW-6 GNMA PN=353561    7.500% 06/01/23 02/01/2016 Paydown  5,953 5,953 6,079 6,027  (73)  (73)  5,953    74 06/01/2023 

36203N-6R-4 GNMA PN=354680    7.500% 10/01/23 12/01/2016 Paydown  158 158 161 159  (2)  (2)  158    6 10/01/2023 

36203N-KT-4 GNMA PN=354106    7.500% 05/01/23 12/01/2016 Paydown  39 39 38 38  1  1  39    2 05/01/2023 

36203N-WF-1 GNMA PN=354446    7.500% 05/01/23 12/01/2016 Paydown  81 81 80 80  1  1  81    3 05/01/2023 

36203N-ZS-0 GNMA PN=354553    6.500% 10/01/23 12/01/2016 Paydown  1,525 1,525 1,369 1,420  105  105  1,525    54 10/01/2023 

36203Q-2G-5 GNMA PN=356375    7.500% 07/01/23 12/01/2016 Paydown  1,989 1,989 2,031 2,012  (23)  (23)  1,989    31 07/01/2023 

36203Q-T3-5 GNMA PN=356170    7.500% 12/01/23 12/01/2016 Paydown  1,169 1,169 1,194 1,184  (15)  (15)  1,169    46 12/01/2023 

36203Q-YQ-8 GNMA PN=356319    7.500% 06/01/23 12/01/2016 Paydown  233 233 229 230  3  3  233    10 06/01/2023 

36203R-A7-4 GNMA PN=356530    6.500% 02/01/24 12/01/2016 Paydown  623 623 559 579  43  43  623    22 02/01/2024 

36203R-JY-6 GNMA PN=356779    7.500% 04/01/23 12/01/2016 Paydown  59 59 58 58  1  1  59    2 04/01/2023 

36203R-ML-0 GNMA PN=356863    7.500% 05/01/23 12/01/2016 Paydown  12,212 12,212 12,639 12,416  (205)  (205)  12,212    502 05/01/2023 

36203S-2Y-2 GNMA PN=358191    7.500% 07/01/23 12/01/2016 Paydown  172 172 176 175  (2)  (2)  172    7 07/01/2023 

36203S-6R-3 GNMA PN=358280    6.500% 09/01/23 12/01/2016 Paydown  202 202 181 187  14  14  202    7 09/01/2023 

36203S-TW-7 GNMA PN=357965    7.500% 09/01/23 12/01/2016 Paydown  479 479 469 472  7  7  479    20 09/01/2023 

36203S-WJ-2 GNMA PN=358049    7.500% 12/01/23 12/01/2016 Paydown  493 493 503 499  (6)  (6)  493    20 12/01/2023 

36203T-UF-0 GNMA PN=358882    7.500% 07/01/23 12/01/2016 Paydown  1,470 1,470 1,501 1,488  (19)  (19)  1,470    60 07/01/2023 

36203U-A4-4 GNMA PN=359227    7.500% 12/01/23 12/01/2016 Paydown  1,302 1,302 1,330 1,320  (17)  (17)  1,302    54 12/01/2023 

36203U-BC-5 GNMA PN=359235    6.500% 01/01/24 12/01/2016 Paydown  5,410 5,410 4,856 5,014  395  395  5,410    196 01/01/2024 

36203U-UH-3 GNMA PN=359784    6.500% 07/01/23 12/01/2016 Paydown  118 118 106 110  8  8  118    4 07/01/2023 

36203V-WU-0 GNMA PN=360759    7.500% 09/01/28 12/01/2016 Paydown  519 519 536 532  (13)  (13)  519    21 09/01/2028 

36203V-XN-5 GNMA PN=360785    6.500% 02/01/24 12/01/2016 Paydown  4,273 4,273 3,836 3,969  303  303  4,273    169 02/01/2024 

36203V-Y2-0 GNMA PN=360829    6.500% 03/01/24 12/01/2016 Paydown  80 80 72 75  6  6  80    3 03/01/2024 

36203W-DK-1 GNMA PN=361106    7.500% 01/01/24 12/01/2016 Paydown  837 837 820 824  12  12  837    34 01/01/2024 

36203W-N9-5 GNMA PN=361416    7.500% 03/01/24 12/01/2016 Paydown  1,697 1,697 1,648 1,662  36  36  1,697    70 03/01/2024 
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36203W-ZZ-4 GNMA PN=361760    7.500% 01/01/22 12/01/2016 Paydown  1,242 1,242 1,268 1,254  (12)  (12)  1,242    51 01/01/2022 

36203X-CZ-7 GNMA PN=361988    6.500% 11/01/23 12/01/2016 Paydown  6,259 6,259 5,618 5,806  452  452  6,259    172 11/01/2023 

36203X-JN-7 GNMA PN=362169    7.500% 12/01/23 12/01/2016 Paydown  10,781 10,781 11,009 10,913  (132)  (132)  10,781    425 12/01/2023 

36203X-S9-8 GNMA PN=362444    7.500% 09/01/23 12/01/2016 Paydown  880 880 855 862  18  18  880    36 09/01/2023 

36203X-V3-7 GNMA PN=362534    7.500% 07/01/23 12/01/2016 Paydown  511 511 522 517  (7)  (7)  511    21 07/01/2023 

36203Y-ET-7 GNMA PN=362946    7.500% 08/01/23 12/01/2016 Paydown  38 38 37 37  1  1  38    2 08/01/2023 

36203Y-HG-2 GNMA PN=363031    7.500% 09/01/23 12/01/2016 Paydown  685 685 699 693  (9)  (9)  685    28 09/01/2023 

36203Y-JX-3 GNMA PN=363078    7.500% 09/01/23 12/01/2016 Paydown  2,658 2,658 2,714 2,690  (33)  (33)  2,658    136 09/01/2023 

36203Y-K9-4 GNMA PN=363120    7.500% 10/01/23 12/01/2016 Paydown  313 313 304 307  6  6  313    13 10/01/2023 

36203Y-PF-5 GNMA PN=363222    7.500% 07/01/23 12/01/2016 Paydown  246 246 239 241  5  5  246    10 07/01/2023 

36204A-7A-7 GNMA PN=364589    7.500% 08/01/23 12/01/2016 Paydown  192 192 178 183  10  10  192    8 08/01/2023 

36204A-L6-0 GNMA PN=364049    7.500% 09/01/23 12/01/2016 Paydown  927 927 946 938  (12)  (12)  927    38 09/01/2023 

36204A-SM-8 GNMA PN=364224    7.500% 11/01/23 12/01/2016 Paydown  376 376 365 368  8  8  376    15 11/01/2023 

36204B-BY-8 GNMA PN=364655    6.500% 09/01/23 12/01/2016 Paydown  432 432 388 401  31  31  432    15 09/01/2023 

36204C-QB-0 GNMA PN=365950    6.500% 11/01/23 12/01/2016 Paydown  872 872 783 811  62  62  872    22 11/01/2023 

36204C-RF-0 GNMA PN=365986    6.500% 11/01/23 12/01/2016 Paydown  359 359 322 333  26  26  359    13 11/01/2023 

36204C-W6-4 GNMA PN=366169    7.500% 01/01/24 12/01/2016 Paydown  184 184 170 174  10  10  184    8 01/01/2024 

36204C-Y5-4 GNMA PN=366232    6.500% 01/01/24 12/01/2016 Paydown  3,946 3,946 3,542 3,664  282  282  3,946    160 01/01/2024 

36204E-6N-2 GNMA PN=368177    6.500% 12/01/23 12/01/2016 Paydown  282 282 253 262  20  20  282    10 12/01/2023 

36204E-AJ-6 GNMA PN=367309    6.500% 10/01/23 12/01/2016 Paydown  435 435 390 404  30  30  435    22 10/01/2023 

36204E-C9-6 GNMA PN=367396    7.500% 02/01/24 12/01/2016 Paydown  1,080 1,080 1,103 1,095  (14)  (14)  1,080    45 02/01/2024 

36204E-G9-2 GNMA PN=367524    7.500% 01/01/24 12/01/2016 Paydown  513 513 474 486  26  26  513    21 01/01/2024 

36204E-PV-3 GNMA PN=367736    7.500% 09/01/23 12/01/2016 Paydown  732 732 710 717  15  15  732    30 09/01/2023 

36204E-T3-1 GNMA PN=367870    6.500% 10/01/23 12/01/2016 Paydown  89 89 80 83  6  6  89    3 10/01/2023 

36204E-VF-1 GNMA PN=367914    6.500% 10/01/23 12/01/2016 Paydown  656 656 589 610  47  47  656    23 10/01/2023 

36204F-QH-0 GNMA PN=368656    7.500% 11/01/23 12/01/2016 Paydown  2,739 2,739 2,797 2,774  (34)  (34)  2,739    113 11/01/2023 

36204G-CE-0 GNMA PN=369169    7.500% 11/01/23 12/01/2016 Paydown  6,411 6,411 6,224 6,280  130  130  6,411    237 11/01/2023 

36204G-CK-6 GNMA PN=369174    7.500% 12/01/23 12/01/2016 Paydown  1,010 1,010 1,031 1,023  (13)  (13)  1,010    41 12/01/2023 

36204G-XR-8 GNMA PN=369788    6.500% 11/01/23 12/01/2016 Paydown  55 55 49 51  4  4  55    2 11/01/2023 

36204H-AN-0 GNMA PN=370013    6.500% 10/01/23 12/01/2016 Paydown  65 65 58 60  5  5  65    2 10/01/2023 

36204H-BN-9 GNMA PN=370045    6.500% 11/01/23 12/01/2016 Paydown  865 865 776 804  61  61  865    32 11/01/2023 

36204H-CK-4 GNMA PN=370074    7.500% 11/01/23 12/01/2016 Paydown  150 150 153 152  (2)  (2)  150    6 11/01/2023 

36204H-E9-7 GNMA PN=370160    7.500% 12/01/23 12/01/2016 Paydown  1,756 1,756 1,793 1,778  (23)  (23)  1,756    48 12/01/2023 

36204H-EG-1 GNMA PN=370135    7.500% 12/01/23 12/01/2016 Paydown  1,070 1,070 1,092 1,083  (13)  (13)  1,070    44 12/01/2023 

36204H-FM-7 GNMA PN=370172    7.500% 12/01/23 12/01/2016 Paydown  1,208 1,208 1,233 1,222  (14)  (14)  1,208    13 12/01/2023 

36204H-PL-8 GNMA PN=370427    6.500% 10/01/23 12/01/2016 Paydown  237 237 213 221  17  17  237    9 10/01/2023 

36204J-5E-2 GNMA PN=371745    7.500% 04/01/24 12/01/2016 Paydown  261 261 256 257  4  4  261    11 04/01/2024 

36204J-BP-0 GNMA PN=370946    6.500% 12/01/23 12/01/2016 Paydown  2,490 2,490 2,235 2,313  177  177  2,490    104 12/01/2023 

36204J-C5-3 GNMA PN=370992    6.500% 12/01/23 12/01/2016 Paydown  1,527 1,527 1,371 1,421  106  106  1,527    54 12/01/2023 

36204J-QY-5 GNMA PN=371371    6.500% 12/01/23 03/01/2016 Paydown  7,176 7,176 6,442 6,650  526  526  7,176    115 12/01/2023 

36204J-Z6-6 GNMA PN=371665    7.500% 04/01/24 12/01/2016 Paydown  1,767 1,767 1,732 1,742  25  25  1,767    73 04/01/2024 

36204K-4C-4 GNMA PN=372619    7.500% 04/01/24 12/01/2016 Paydown  1,505 1,505 1,391 1,423  82  82  1,505    62 04/01/2024 

36204K-EL-3 GNMA PN=371939    7.500% 09/01/23 12/01/2016 Paydown  128 128 125 126  2  2  128    5 09/01/2023 

36204K-JL-8 GNMA PN=372067    6.500% 03/01/24 12/01/2016 Paydown  168 168 151 156  12  12  168    6 03/01/2024 

36204L-C5-8 GNMA PN=372792    7.500% 02/01/24 12/01/2016 Paydown  3,771 3,771 3,486 3,604  167  167  3,771    155 02/01/2024 

36204L-C9-0 GNMA PN=372796    7.500% 02/01/24 12/01/2016 Paydown  398 398 390 393  6  6  398    13 02/01/2024 

36204L-CM-1 GNMA PN=372776    7.500% 01/01/24 12/01/2016 Paydown  42,871 42,871 39,629 40,988  1,883  1,883  42,871    1,601 01/01/2024 

36204L-GT-2 GNMA PN=372910    6.500% 12/01/23 12/01/2016 Paydown  1,794 1,794 1,611 1,667  127  127  1,794    64 12/01/2023 

36204L-UX-7 GNMA PN=373298    7.500% 04/01/22 12/01/2016 Paydown  142 142 138 139  2  2  142    6 04/01/2022 

36204M-JX-8 GNMA PN=373878    7.500% 11/01/23 12/01/2016 Paydown  468 468 477 474  (6)  (6)  468    19 11/01/2023 

36204N-LA-3 GNMA PN=374821    6.500% 02/01/24 12/01/2016 Paydown  42 42 37 39  3  3  42    2 02/01/2024 

36204N-LK-1 GNMA PN=374830    7.500% 11/01/23 12/01/2016 Paydown  389 389 397 394  (5)  (5)  389    16 11/01/2023 

36204N-MZ-7 GNMA PN=374876    7.500% 01/01/24 12/01/2016 Paydown  1,469 1,469 1,500 1,488  (19)  (19)  1,469    61 01/01/2024 

36204P-T8-5 GNMA PN=375070    6.500% 01/01/24 12/01/2016 Paydown  108 108 97 100  8  8  108    4 01/01/2024 

36204Q-3B-4 GNMA PN=377094    6.500% 12/01/23 12/01/2016 Paydown  472 472 424 438  34  34  472    17 12/01/2023 

36204Q-3M-0 GNMA PN=377104    7.500% 12/01/23 12/01/2016 Paydown  825 825 843 836  (10)  (10)  825    34 12/01/2023 

36204Q-3S-7 GNMA PN=377109    7.500% 12/01/23 12/01/2016 Paydown  1,850 1,850 1,889 1,874  (23)  (23)  1,850    76 12/01/2023 

36204Q-A8-3 GNMA PN=376331    7.500% 02/01/24 12/01/2016 Paydown  368 368 361 363  5  5  368    14 02/01/2024 
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36204Q-AJ-9 GNMA PN=376309    7.500% 12/01/23 12/01/2016 Paydown  1,147 1,147 1,124 1,131  16  16  1,147    49 12/01/2023 

36204Q-BP-4 GNMA PN=376346    6.500% 12/01/23 12/01/2016 Paydown  53 53 48 50  4  4  53    2 12/01/2023 

36204Q-CL-2 GNMA PN=376375    7.500% 01/01/24 12/01/2016 Paydown  295 295 273 280  15  15  295    14 01/01/2024 

36204S-SA-5 GNMA PN=378613    7.500% 12/01/23 12/01/2016 Paydown  2,166 2,166 2,212 2,195  (28)  (28)  2,166    88 12/01/2023 

36204S-VW-3 GNMA PN=378729    7.500% 11/01/23 12/01/2016 Paydown  834 834 852 845  (10)  (10)  834    34 11/01/2023 

36204S-W9-3 GNMA PN=378772    7.500% 04/01/24 12/01/2016 Paydown  770 770 754 759  11  11  770    32 04/01/2024 

36204T-D9-2 GNMA PN=379128    6.500% 01/01/24 12/01/2016 Paydown  1,210 1,210 1,086 1,124  86  86  1,210    43 01/01/2024 

36204T-EY-6 GNMA PN=379151    6.500% 03/01/24 12/01/2016 Paydown  140 140 126 130  10  10  140    5 03/01/2024 

36204V-X5-3 GNMA PN=381500    7.500% 11/01/23 07/01/2016 Paydown  3,808 3,808 3,889 3,858  (50)  (50)  3,808    161 11/01/2023 

36204V-YW-3 GNMA PN=381525    7.500% 12/01/23 12/01/2016 Paydown  210 210 214 212  (3)  (3)  210    9 12/01/2023 

36204W-AY-3 GNMA PN=381723    7.500% 02/01/24 12/01/2016 Paydown  264 264 244 249  14  14  264    11 02/01/2024 

36204W-CP-0 GNMA PN=381778    7.500% 04/01/24 12/01/2016 Paydown  1,539 1,539 1,508 1,517  22  22  1,539    63 04/01/2024 

36204W-XK-8 GNMA PN=382382    7.500% 01/01/24 12/01/2016 Paydown  177 177 164 168  9  9  177    9 01/01/2024 

36204W-YG-6 GNMA PN=382411    7.500% 01/01/24 12/01/2016 Paydown  185 185 171 175  10  10  185    8 01/01/2024 

36204Y-UN-1 GNMA PN=384089    7.500% 04/01/24 12/01/2016 Paydown  719 719 705 709  11  11  719    29 04/01/2024 

36205A-4W-1 GNMA PN=385237    6.500% 04/01/24 12/01/2016 Paydown  1,946 1,946 1,747 1,806  140  140  1,946    67 04/01/2024 

36205D-PT-9 GNMA PN=387534    7.500% 04/01/24 12/01/2016 Paydown  673 673 660 663  10  10  673    28 04/01/2024 

36205E-KA-3 GNMA PN=388289    6.500% 04/01/24 12/01/2016 Paydown  208 208 187 194  15  15  208    7 04/01/2024 

36205F-DF-7 GNMA PN=389002    7.500% 08/01/22 12/01/2016 Paydown  473 473 464 467  6  6  473    25 08/01/2022 

36205F-ZA-4 GNMA PN=389637    7.500% 03/01/24 12/01/2016 Paydown  366 366 359 361  5  5  366    9 03/01/2024 

36206E-FH-3 GNMA PN=408868    7.500% 12/01/25 12/01/2016 Paydown  5,920 5,920 5,787 5,829  92  92  5,920    226 12/01/2025 

36206G-UD-0 GNMA PN=411080    5.500% 11/15/38 12/01/2016 Paydown  267,157 267,157 269,803 269,676  (2,519)  (2,519)  267,157    6,962 11/15/2038 

36206J-KQ-6 GNMA PN=412603    7.500% 05/01/26 12/01/2016 Paydown  2,123 2,123 2,112 2,114  10  10  2,123    87 05/01/2026 

36206J-XZ-2 GNMA PN=412996    7.500% 08/01/25 12/01/2016 Paydown  1,986 1,986 1,941 1,952  34  34  1,986    82 08/01/2025 

36206T-KY-7 GNMA PN=420711    7.500% 02/01/26 12/01/2016 Paydown  10,056 10,056 9,966 9,985  70  70  10,056    413 02/01/2026 

36206Y-RM-5 GNMA PN=425392    7.500% 06/01/26 12/01/2016 Paydown  7,940 7,940 8,044 8,001  (60)  (60)  7,940    327 06/01/2026 

36207A-MQ-2 GNMA PN=426167    7.500% 06/01/26 12/01/2016 Paydown  49,325 49,325 49,063 49,103  222  222  49,325    2,542 06/01/2026 

36207E-MV-3 GNMA PN=429772    5.000% 12/01/33 12/01/2016 Paydown  36,952 36,952 40,654 40,263  (3,311)  (3,311)  36,952    1,225 12/01/2033 

36207K-DA-5 GNMA PN=433997    7.500% 09/01/28 12/01/2016 Paydown  2,459 2,459 2,539 2,520  (60)  (60)  2,459    110 09/01/2028 

36207K-EG-1 GNMA PN=434035    7.500% 10/01/28 12/01/2016 Paydown  102 102 105 104  (3)  (3)  102    4 10/01/2028 

36207K-EZ-9 GNMA PN=434052    7.500% 11/01/28 12/01/2016 Paydown  1,675 1,675 1,729 1,718  (43)  (43)  1,675    68 11/01/2028 

36208C-G2-7 GNMA PN=446717    7.500% 09/01/28 09/01/2016 Paydown  13,934 13,934 14,387 14,296  (361)  (361)  13,934    772 09/01/2028 

36208C-GD-3 GNMA PN=446696    7.500% 09/01/28 12/01/2016 Paydown  1,389 1,389 1,434 1,425  (35)  (35)  1,389    61 09/01/2028 

36208K-WM-7 GNMA PN=453452    6.000% 11/01/28 12/01/2016 Paydown  12,733 12,733 11,430 11,745  988  988  12,733    614 11/01/2028 

36208Q-SM-9 GNMA PN=457824    7.500% 10/01/28 03/01/2016 Paydown  16,526 16,526 17,063 16,942  (416)  (416)  16,526    309 10/01/2028 

36208Q-TP-1 GNMA PN=457858    6.000% 01/01/29 12/01/2016 Paydown  98,911 98,911 88,571 91,203  7,708  7,708  98,911    3,135 01/01/2029 

36208Q-VM-5 GNMA PN=457920    6.500% 12/01/28 12/01/2016 Paydown  8,996 8,996 8,406 8,538  458  458  8,996    319 12/01/2028 

36208Q-WB-8 GNMA PN=457942    6.000% 12/01/28 12/01/2016 Paydown  4,599 4,599 4,129 4,242  358  358  4,599    150 12/01/2028 

36208X-3N-9 GNMA PN=464405    6.000% 12/01/28 12/01/2016 Paydown  8,236 8,236 7,393 7,614  622  622  8,236    270 12/01/2028 

36208X-XL-0 GNMA PN=464283    6.000% 11/01/28 12/01/2016 Paydown  5,743 5,743 5,155 5,289  454  454  5,743    189 11/01/2028 

36208X-YN-5 GNMA PN=464317    6.000% 11/01/28 12/01/2016 Paydown  12,258 12,258 11,000 11,316  942  942  12,258    395 11/01/2028 

36208X-ZS-3 GNMA PN=464353    6.500% 11/01/28 12/01/2016 Paydown  5,887 5,887 5,501 5,595  292  292  5,887    209 11/01/2028 

36208Y-LY-3 GNMA PN=464843    7.500% 09/01/28 12/01/2016 Paydown  316 316 326 324  (8)  (8)  316    13 09/01/2028 

36208Y-LZ-0 GNMA PN=464844    7.500% 09/01/28 12/01/2016 Paydown  322 322 332 330  (8)  (8)  322    13 09/01/2028 

36209A-FS-4 GNMA PN=465577    6.000% 11/01/28 12/01/2016 Paydown  1,441 1,441 1,293 1,317  123  123  1,441    48 11/01/2028 

36209A-FV-7 GNMA PN=465580    6.000% 12/01/28 12/01/2016 Paydown  8,109 8,109 7,279 7,428  681  681  8,109    276 12/01/2028 

36209A-WL-0 GNMA PN=466051    6.500% 09/01/28 12/01/2016 Paydown  39,743 39,743 37,136 37,790  1,953  1,953  39,743    2,024 09/01/2028 

36209A-WT-3 GNMA PN=466058    7.500% 10/01/28 12/01/2016 Paydown  3,887 3,887 4,014 3,992  (105)  (105)  3,887    223 10/01/2028 

36209C-XZ-4 GNMA PN=467896    7.500% 09/01/28 12/01/2016 Paydown  2,279 2,279 2,353 2,340  (61)  (61)  2,279    94 09/01/2028 

36209D-3Q-5 GNMA PN=468907    6.000% 11/01/28 12/01/2016 Paydown  6,922 6,922 6,213 6,407  515  515  6,922    227 11/01/2028 

36209E-2M-3 GNMA PN=469780    6.000% 12/01/28 12/01/2016 Paydown  2,252 2,252 2,022 2,062  190  190  2,252    76 12/01/2028 

36209E-3S-9 GNMA PN=469809    6.000% 12/01/28 12/01/2016 Paydown  4,761 4,761 4,274 4,353  408  408  4,761    163 12/01/2028 

36209E-VX-7 GNMA PN=469630    7.500% 10/01/28 12/01/2016 Paydown  4,829 4,829 4,986 4,947  (119)  (119)  4,829    108 10/01/2028 

36209E-YC-0 GNMA PN=469707    6.000% 11/01/28 12/01/2016 Paydown  19,576 19,576 17,567 18,044  1,532  1,532  19,576    626 11/01/2028 

36209F-BN-8 GNMA PN=469945    6.000% 01/01/29 12/01/2016 Paydown  25,063 25,063 22,435 23,022  2,041  2,041  25,063    574 01/01/2029 

36209L-KF-2 GNMA PN=474694    6.000% 01/01/29 12/01/2016 Paydown  7,998 7,998 7,158 7,382  615  615  7,998    262 01/01/2029 

36209N-RY-0 GNMA PN=476703    7.500% 10/01/28 12/01/2016 Paydown  1,024 1,024 1,058 1,051  (27)  (27)  1,024    42 10/01/2028 

36209N-UP-5 GNMA PN=476790    7.500% 09/01/28 12/01/2016 Paydown  1,602 1,602 1,654 1,641  (39)  (39)  1,602    66 09/01/2028 
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36209N-XS-6 GNMA PN=476889    7.500% 09/01/28 12/01/2016 Paydown  407 407 420 418  (11)  (11)  407    17 09/01/2028 

36209P-NF-0 GNMA PN=477490    7.500% 10/01/28 12/01/2016 Paydown  1,699 1,699 1,755 1,741  (42)  (42)  1,699    70 10/01/2028 

36209P-NG-8 GNMA PN=477491    7.500% 10/01/28 12/01/2016 Paydown  2,372 2,372 2,449 2,431  (59)  (59)  2,372    97 10/01/2028 

36209P-NL-7 GNMA PN=477495    7.500% 09/01/28 12/01/2016 Paydown  2,069 2,069 2,136 2,122  (54)  (54)  2,069    85 09/01/2028 

36209T-VV-8 GNMA PN=481328    7.500% 09/01/28 12/01/2016 Paydown  306 306 316 314  (8)  (8)  306    13 09/01/2028 

36209T-X5-3 GNMA PN=481400    6.000% 11/01/28 12/01/2016 Paydown  89,018 89,018 79,852 82,122  6,895  6,895  89,018    1,298 11/01/2028 

36209T-X6-1 GNMA PN=481401    6.000% 12/01/28 12/01/2016 Paydown  770 770 691 704  66  66  770    26 12/01/2028 

36209V-HS-6 GNMA PN=482741    7.000% 09/01/28 12/01/2016 Paydown  65,017 65,017 64,631 64,693  324  324  65,017    2,069 09/01/2028 

36209V-HT-4 GNMA PN=482742    7.500% 09/01/28 12/01/2016 Paydown  866 866 894 887  (22)  (22)  866    36 09/01/2028 

36209V-J9-6 GNMA PN=482788    6.000% 10/01/28 12/01/2016 Paydown  7,196 7,196 6,458 6,630  566  566  7,196    237 10/01/2028 

36209V-LN-2 GNMA PN=482833    6.000% 11/01/28 12/01/2016 Paydown  7,283 7,283 6,527 6,661  622  622  7,283    353 11/01/2028 

36209V-YS-7 GNMA PN=483221    7.500% 10/01/28 12/01/2016 Paydown  705 705 728 723  (18)  (18)  705    29 10/01/2028 

36209V-ZA-5 GNMA PN=483237    7.500% 11/01/28 12/01/2016 Paydown  1,353 1,353 1,397 1,387  (34)  (34)  1,353    56 11/01/2028 

36209W-6C-1 GNMA PN=484267    7.000% 09/01/28 12/01/2016 Paydown  19,658 19,658 19,542 19,562  97  97  19,658    756 09/01/2028 

36209W-7L-0 GNMA PN=484299    7.000% 09/01/28 12/01/2016 Paydown  6,669 6,669 6,630 6,636  34  34  6,669    256 09/01/2028 

36209X-3C-2 GNMA PN=485095    6.000% 12/01/28 12/01/2016 Paydown  2,778 2,778 2,494 2,540  238  238  2,778    91 12/01/2028 

36209X-A9-1 GNMA PN=484332    7.000% 09/01/28 12/01/2016 Paydown  3,042 3,042 3,024 3,026  16  16  3,042    117 09/01/2028 

36209X-CX-6 GNMA PN=484386    7.000% 09/01/28 12/01/2016 Paydown  49,295 49,295 49,002 49,031  263  263  49,295    2,022 09/01/2028 

36209X-DV-9 GNMA PN=484416    7.000% 09/01/28 12/01/2016 Paydown  3,103 3,103 3,085 3,087  17  17  3,103    119 09/01/2028 

36209X-VX-5 GNMA PN=484930    7.500% 10/01/28 04/01/2016 Paydown  13,370 13,370 13,805 13,717  (347)  (347)  13,370    332 10/01/2028 

3620A2-BH-8 GNMA PN=716540    5.000% 07/15/39 12/01/2016 Paydown  250,794 250,794 273,734 272,569  (21,775)  (21,775)  250,794    9,169 07/15/2039 

3620A2-J4-9 GNMA PN=716783    5.000% 04/15/39 12/01/2016 Paydown  1,141,520 1,141,520 1,167,739 1,166,539  (25,019)  (25,019)  1,141,520    27,991 04/15/2039 

3620A5-B9-9 GNMA PN=719264    4.500% 08/15/40 12/01/2016 Paydown  3,692,132 3,692,132 3,917,121 3,908,870  (216,738)  (216,738)  3,692,132    103,851 08/15/2040 

3620A6-E7-8 GNMA PN=720258    4.500% 08/15/39 12/01/2016 Paydown  3,219,924 3,219,924 3,209,233 3,209,414  10,510  10,510  3,219,924    72,559 08/15/2039 

3620A7-XZ-3 GNMA PN=721696    5.000% 08/15/40 12/01/2016 Paydown  166,406 166,406 179,433 178,923  (12,517)  (12,517)  166,406    3,588 08/15/2040 

3620AR-D3-2 GNMA PN=737322    4.500% 09/01/40 12/01/2016 Paydown  401,170 401,170 425,241 423,512  (22,341)  (22,341)  401,170    10,399 09/01/2040 

3620AR-D4-0 GNMA PN=737323    4.500% 09/15/40 12/01/2016 Paydown  340,016 340,016 359,885 359,011  (18,995)  (18,995)  340,016    12,393 09/15/2040 

3620AR-D5-7 GNMA PN=737324    4.500% 09/15/40 12/01/2016 Paydown  865,117 865,117 915,131 913,381  (48,265)  (48,265)  865,117    21,556 09/15/2040 

3620AR-DX-6 GNMA PN=737318    4.000% 09/15/40 12/01/2016 Paydown  1,083,957 1,083,957 1,122,742 1,120,803  (36,846)  (36,846)  1,083,957    31,104 09/15/2040 

36210A-M8-7 GNMA PN=486483    7.000% 09/01/28 12/01/2016 Paydown  17,097 17,097 16,996 17,012  85  85  17,097    635 09/01/2028 

36210A-P8-4 GNMA PN=486547    7.000% 10/01/28 12/01/2016 Paydown  16,228 16,228 16,132 16,148  80  80  16,228    620 10/01/2028 

36210A-PJ-0 GNMA PN=486525    7.500% 09/01/28 12/01/2016 Paydown  464 464 479 476  (12)  (12)  464    19 09/01/2028 

36210A-PW-1 GNMA PN=486537    7.500% 09/01/28 12/01/2016 Paydown  559 559 577 573  (14)  (14)  559    23 09/01/2028 

36210A-QB-6 GNMA PN=486550    7.000% 10/01/28 12/01/2016 Paydown  74,455 74,455 74,013 74,090  365  365  74,455    1,954 10/01/2028 

36210A-RV-1 GNMA PN=486600    7.500% 10/01/28 12/01/2016 Paydown  125 125 129 128  (3)  (3)  125    5 10/01/2028 

36210A-W8-6 GNMA PN=486771    6.000% 12/01/28 12/01/2016 Paydown  5,811 5,811 5,216 5,319  492  492  5,811    178 12/01/2028 

36210A-WU-7 GNMA PN=486759    6.000% 12/01/28 12/01/2016 Paydown  31,088 31,088 27,863 28,678  2,410  2,410  31,088    1,084 12/01/2028 

36210A-WV-5 GNMA PN=486760    6.500% 12/01/28 12/01/2016 Paydown  9,192 9,192 8,589 8,700  492  492  9,192    330 12/01/2028 

36210A-XR-3 GNMA PN=486788    6.500% 12/01/28 12/01/2016 Paydown  425 425 397 402  23  23  425    15 12/01/2028 

36210A-ZJ-9 GNMA PN=486845    6.500% 01/01/29 12/01/2016 Paydown  55,253 55,253 51,135 52,172  3,082  3,082  55,253    1,918 01/01/2029 

36210B-4L-6 GNMA PN=487827    5.000% 04/15/39 12/01/2016 Paydown  111,299 111,299 113,856 113,729  (2,430)  (2,430)  111,299    2,764 04/15/2039 

36210B-D8-5 GNMA PN=487127    6.500% 04/01/29 12/01/2016 Paydown  25,781 25,781 25,311 25,416  364  364  25,781    847 04/01/2029 

36210B-KD-6 GNMA PN=487292    7.500% 09/01/28 12/01/2016 Paydown  2,036 2,036 2,103 2,086  (49)  (49)  2,036    83 09/01/2028 

36210C-HJ-5 GNMA PN=488133    7.500% 09/01/28 12/01/2016 Paydown  587 587 606 603  (15)  (15)  587    24 09/01/2028 

36210D-QM-6 GNMA PN=489260    6.000% 11/01/28 12/01/2016 Paydown  147,534 147,534 132,435 136,157  11,377  11,377  147,534    4,626 11/01/2028 

36210E-6W-4 GNMA PN=490585    7.500% 10/01/28 12/01/2016 Paydown  1,480 1,480 1,528 1,518  (38)  (38)  1,480    61 10/01/2028 

36210E-KE-8 GNMA PN=489993    6.000% 12/01/28 12/01/2016 Paydown  15,082 15,082 13,518 13,903  1,180  1,180  15,082    496 12/01/2028 

36210F-BF-2 GNMA PN=490638    7.000% 10/01/28 12/01/2016 Paydown  63,732 63,732 63,354 63,417  315  315  63,732    1,655 10/01/2028 

36210F-CB-0 GNMA PN=490666    7.000% 10/01/28 12/01/2016 Paydown  45,743 45,743 45,472 45,517  226  226  45,743    1,816 10/01/2028 

36210F-D4-5 GNMA PN=490723    6.000% 10/01/28 12/01/2016 Paydown  13,741 13,741 12,315 12,582  1,159  1,159  13,741    616 10/01/2028 

36210F-E6-9 GNMA PN=490757    7.000% 11/01/28 12/01/2016 Paydown  49,275 49,275 48,982 49,032  243  243  49,275    2,393 11/01/2028 

36210F-EL-6 GNMA PN=490739    7.500% 10/01/28 12/01/2016 Paydown  4,577 4,577 4,725 4,681  (105)  (105)  4,577    189 10/01/2028 

36210F-ES-1 GNMA PN=490745    7.500% 10/01/28 12/01/2016 Paydown  411 411 424 422  (11)  (11)  411    17 10/01/2028 

36210F-N7-7 GNMA PN=491014    6.500% 12/01/28 12/01/2016 Paydown  5,357 5,357 5,005 5,083  273  273  5,357    191 12/01/2028 

36210F-NX-0 GNMA PN=491006    6.000% 12/01/28 12/01/2016 Paydown  46,279 46,279 41,542 42,673  3,605  3,605  46,279    1,891 12/01/2028 

36210G-JB-1 GNMA PN=491758    6.000% 12/01/28 12/01/2016 Paydown  14,391 14,391 12,918 13,210  1,181  1,181  14,391    162 12/01/2028 

36210J-BT-4 GNMA PN=493350    6.000% 12/01/28 12/01/2016 Paydown  14,094 14,094 12,651 12,889  1,204  1,204  14,094    403 12/01/2028 

36210L-XL-2 GNMA PN=495783    6.000% 12/01/28 12/01/2016 Paydown  66,150 66,150 59,380 61,058  5,092  5,092  66,150    1,730 12/01/2028 
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36210N-MY-2 GNMA PN=497275    6.000% 12/01/28 12/01/2016 Paydown  78,117 78,117 69,817 71,612  6,505  6,505  78,117    3,102 12/01/2028 

36210N-NC-9 GNMA PN=497287    6.000% 12/01/28 12/01/2016 Paydown  24,804 24,804 22,265 22,853  1,951  1,951  24,804    1,235 12/01/2028 

36210X-WR-4 GNMA PN=502731    7.000% 05/01/29 12/01/2016 Paydown  51,577 51,577 52,496 52,204  (627)  (627)  51,577    505 05/01/2029 

36210Y-2C-8 GNMA PN=506671    6.500% 04/01/29 12/01/2016 Paydown  17,192 17,192 16,879 16,951  241  241  17,192    611 04/01/2029 

36211U-AR-3 GNMA PN=523016    8.000% 07/01/30 12/01/2016 Paydown  1,832 1,832 1,848 1,845  (13)  (13)  1,832    81 07/01/2030 

36212B-X7-3 GNMA PN=529102    8.000% 08/01/30 12/01/2016 Paydown  8,204 8,204 8,285 8,263  (59)  (59)  8,204    360 08/01/2030 

36213E-T9-7 GNMA PN=552376    5.500% 02/01/32 12/01/2016 Paydown  263 263 264 264  (1)  (1)  263    8 02/01/2032 

36213E-UB-0 GNMA PN=552378    6.000% 02/01/32 12/01/2016 Paydown  5,752 5,752 5,601 5,636  115  115  5,752    200 02/01/2032 

36213E-UC-8 GNMA PN=552379    6.000% 02/01/32 12/01/2016 Paydown  149,633 149,633 145,705 146,413  3,220  3,220  149,633    3,558 02/01/2032 

36213E-WZ-5 GNMA PN=552464    6.500% 03/01/32 12/01/2016 Paydown  170,094 170,094 169,510 169,539  555  555  170,094    4,477 03/01/2032 

36213F-WH-2 GNMA PN=553348    5.500% 07/01/33 12/01/2016 Paydown  196,854 196,854 195,654 195,767  1,087  1,087  196,854    6,360 07/01/2033 

36213F-XR-9 GNMA PN=553388    5.500% 07/01/33 12/01/2016 Paydown  102,790 102,790 102,163 102,215  575  575  102,790    2,522 07/01/2033 

36213J-5V-3 GNMA PN=556260    6.500% 10/01/31 12/01/2016 Paydown  13,568 13,568 13,786 13,722  (154)  (154)  13,568    483 10/01/2031 

36213K-AN-2 GNMA PN=556313    6.500% 01/01/32 12/01/2016 Paydown  12,148 12,148 12,343 12,313  (165)  (165)  12,148    405 01/01/2032 

36213K-AP-7 GNMA PN=556314    6.500% 01/01/32 12/01/2016 Paydown  5,554 5,554 5,643 5,637  (83)  (83)  5,554    198 01/01/2032 

36213W-BE-5 GNMA PN=566237    7.000% 09/01/31 12/01/2016 Paydown  28,685 28,685 29,438 29,268  (583)  (583)  28,685    1,455 09/01/2031 

36216B-B3-2 GNMA PN=159458    8.000% 08/01/16 05/01/2016 Paydown  245 245 205 240  5  5  245    5 08/01/2016 

36217A-CQ-1 GNMA PN=187379    7.500% 11/01/22 12/01/2016 Paydown  1,871 1,871 1,816 1,834  37  37  1,871    83 11/01/2022 

36217Q-V4-4 GNMA PN=200535    8.500% 02/01/17 11/01/2016 Paydown  12,796 12,796 11,765 12,590  206  206  12,796    532 02/01/2017 

36217Q-VZ-5 GNMA PN=200532    8.500% 02/01/17 11/01/2016 Paydown  4,560 4,560 4,192 4,486  74  74  4,560    185 02/01/2017 

36221K-RK-0 GNMA PN=908590    8.250% 05/01/17 12/01/2016 Paydown  7,589 7,589 6,725 7,391  197  197  7,589    344 05/01/2017 

36221K-VH-2 GNMA PN=908716    8.250% 03/01/17 12/01/2016 Paydown  1,451 1,451 1,302 1,420  31  31  1,451    66 03/01/2017 

36221K-VZ-2 GNMA PN=908732    8.250% 05/01/17 08/01/2016 Paydown  128 128 112 124  4  4  128    4 05/01/2017 

36221L-C9-9 GNMA PN=909096    8.250% 05/01/17 12/01/2016 Paydown  362 362 318 351  10  10  362    16 05/01/2017 

36223F-Q9-5 GNMA PN=306580    7.500% 03/01/22 12/01/2016 Paydown  13 13 13 13      13    1 03/01/2022 

36223L-4S-4 GNMA PN=311433    7.500% 04/01/22 12/01/2016 Paydown  2,652 2,652 2,711 2,683  (31)  (31)  2,652    88 04/01/2022 

36223L-6M-5 GNMA PN=311476    7.500% 04/01/22 12/01/2016 Paydown  4,800 4,800 4,908 4,860  (60)  (60)  4,800    197 04/01/2022 

36223M-AP-1 GNMA PN=311514    7.000% 10/01/22 12/01/2016 Paydown  45 45 40 42  3  3  45    2 10/01/2022 

36223S-H6-3 GNMA PN=316253    7.500% 02/01/22 12/01/2016 Paydown  507 507 492 498  10  10  507    21 02/01/2022 

36223V-UR-5 GNMA PN=319292    7.500% 01/01/22 12/01/2016 Paydown  553 553 537 542  10  10  553    23 01/01/2022 

36223Y-TX-8 GNMA PN=321966    7.500% 05/01/23 12/01/2016 Paydown  817 817 845 833  (16)  (16)  817    34 05/01/2023 

36224A-L8-2 GNMA PN=322651    7.500% 05/01/22 12/01/2016 Paydown  770 770 755 760  10  10  770    32 05/01/2022 

36224B-CM-9 GNMA PN=323276    7.500% 05/01/22 12/01/2016 Paydown  353 353 346 348  5  5  353    15 05/01/2022 

36224B-HE-2 GNMA PN=323429    7.500% 07/01/22 12/01/2016 Paydown  54 54 53 54  1  1  54    2 07/01/2022 

36224D-VD-4 GNMA PN=325612    7.500% 10/01/22 12/01/2016 Paydown  9,592 9,592 9,808 9,686  (94)  (94)  9,592    384 10/01/2022 

36224E-ST-1 GNMA PN=326430    7.500% 04/01/23 12/01/2016 Paydown  357 357 347 350  7  7  357    15 04/01/2023 

36224E-TB-9 GNMA PN=326446    7.500% 07/01/23 12/01/2016 Paydown  7,162 7,162 7,019 7,062  100  100  7,162    285 07/01/2023 

36224F-J7-6 GNMA PN=327086    7.500% 06/01/22 12/01/2016 Paydown  772 772 790 782  (10)  (10)  772    32 06/01/2022 

36224F-RD-4 GNMA PN=327284    7.500% 09/01/22 12/01/2016 Paydown  7,490 7,490 7,658 7,560  (71)  (71)  7,490    307 09/01/2022 

36224G-7J-1 GNMA PN=328597    7.000% 09/01/22 12/01/2016 Paydown  147 147 131 136  10  10  147    6 09/01/2022 

36224G-XB-9 GNMA PN=328374    7.500% 11/01/22 12/01/2016 Paydown  628 628 610 616  12  12  628    25 11/01/2022 

36224G-YC-6 GNMA PN=328407    7.500% 09/01/22 12/01/2016 Paydown  26,580 26,580 27,178 26,914  (334)  (334)  26,580    1,381 09/01/2022 

36224J-PP-1 GNMA PN=329930    7.500% 08/01/22 12/01/2016 Paydown  700 700 680 686  14  14  700    29 08/01/2022 

36224K-BB-4 GNMA PN=330434    7.500% 01/01/23 12/01/2016 Paydown  25 25 24 25      25    1 01/01/2023 

36224K-E4-7 GNMA PN=330555    7.500% 12/01/22 12/01/2016 Paydown  1,741 1,741 1,780 1,764  (23)  (23)  1,741    72 12/01/2022 

36224L-DD-6 GNMA PN=331400    7.000% 11/01/22 12/01/2016 Paydown  558 558 499 517  41  41  558    22 11/01/2022 

36224M-UM-5 GNMA PN=332788    7.500% 10/01/22 12/01/2016 Paydown  3,933 3,933 4,021 3,983  (51)  (51)  3,933    146 10/01/2022 

36224N-NF-6 GNMA PN=333490    7.500% 10/01/23 12/01/2016 Paydown  1,462 1,462 1,420 1,432  30  30  1,462    60 10/01/2023 

36224P-XD-5 GNMA PN=334676    7.500% 07/01/23 12/01/2016 Paydown  3,372 3,372 3,443 3,415  (43)  (43)  3,372    90 07/01/2023 

36224P-XU-7 GNMA PN=334691    7.500% 07/01/23 12/01/2016 Paydown  579 579 563 568  12  12  579    24 07/01/2023 

36224P-XV-5 GNMA PN=334692    7.500% 07/01/23 12/01/2016 Paydown  861 861 844 849  12  12  861    35 07/01/2023 

36224Q-DA-1 GNMA PN=334997    7.500% 10/01/22 12/01/2016 Paydown  435 435 445 440  (6)  (6)  435    18 10/01/2022 

36224Q-K2-1 GNMA PN=335213    7.500% 11/01/23 12/01/2016 Paydown  454 454 444 447  7  7  454    18 11/01/2023 

36224S-C4-2 GNMA PN=336791    7.000% 12/01/22 12/01/2016 Paydown  74 74 66 69  5  5  74    3 12/01/2022 

36224T-GE-4 GNMA PN=337797    7.500% 11/01/22 07/01/2016 Paydown  9,995 9,995 10,219 10,127  (132)  (132)  9,995    194 11/01/2022 

36224T-MU-1 GNMA PN=337971    7.500% 03/01/23 12/01/2016 Paydown  58 58 57 57  1  1  58    2 03/01/2023 

36224T-TZ-3 GNMA PN=338168    7.500% 11/01/22 12/01/2016 Paydown  193 193 189 190  2  2  193    8 11/01/2022 

36224U-DA-2 GNMA PN=338597    7.500% 12/01/22 12/01/2016 Paydown  987 987 1,010 1,000  (13)  (13)  987    41 12/01/2022 
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36224V-C8-6 GNMA PN=339495    7.500% 05/01/23 12/01/2016 Paydown  7,262 7,262 7,516 7,412  (150)  (150)  7,262    299 05/01/2023 

36224V-RF-4 GNMA PN=339886    7.500% 01/01/23 12/01/2016 Paydown  1,569 1,569 1,537 1,547  21  21  1,569    33 01/01/2023 

36224V-UN-3 GNMA PN=339989    7.500% 11/01/22 12/01/2016 Paydown  4,456 4,456 4,556 4,512  (56)  (56)  4,456    183 11/01/2022 

36224V-UU-7 GNMA PN=339995    7.500% 12/01/22 12/01/2016 Paydown  3,314 3,314 3,389 3,357  (43)  (43)  3,314    136 12/01/2022 

36224V-VV-4 GNMA PN=340028    7.500% 08/01/21 12/01/2016 Paydown  1,079 1,079 1,057 1,066  13  13  1,079    39 08/01/2021 

36224W-AP-8 GNMA PN=340314    7.500% 03/01/23 12/01/2016 Paydown  27 27 27 27      27    1 03/01/2023 

36224W-P4-9 GNMA PN=340743    7.500% 04/01/23 12/01/2016 Paydown  583 583 572 575  8  8  583    24 04/01/2023 

36225B-BA-5 GNMA PN=780933    7.000% 12/01/28 12/01/2016 Paydown  40,642 40,642 40,883 40,795  (153)  (153)  40,642    1,379 12/01/2028 

36225B-EA-2 GNMA PN=781029    6.500% 05/01/29 12/01/2016 Paydown  94,774 94,774 88,466 89,916  4,858  4,858  94,774    3,068 05/01/2029 

36225B-G3-6 GNMA PN=781118    6.500% 10/01/29 12/01/2016 Paydown  174,173 174,173 176,609 175,932  (1,758)  (1,758)  174,173    6,039 10/01/2029 

36225B-GD-4 GNMA PN=781096    6.500% 12/01/28 12/01/2016 Paydown  80,668 80,668 81,425 81,173  (505)  (505)  80,668    2,831 12/01/2028 

36225B-KX-5 GNMA PN=781210    6.500% 09/01/29 12/01/2016 Paydown  114,343 114,343 115,933 115,485  (1,142)  (1,142)  114,343    4,021 09/01/2029 

36241K-DY-1 GNMA PN=781919    5.000% 05/01/20 12/01/2016 Paydown  1,692,616 1,692,616 1,679,922 1,684,192  8,424  8,424  1,692,616    43,870 05/01/2020 

36241K-N6-1 GNMA PN=782213    5.000% 12/15/36 12/01/2016 Paydown  268,602 268,602 269,777 269,648  (1,046)  (1,046)  268,602    7,045 12/15/2036 

36241K-YZ-5 GNMA PN=782528    5.000% 01/15/39 12/01/2016 Paydown  159,563 159,563 163,228 163,038  (3,474)  (3,474)  159,563    4,066 01/15/2039 

36290N-4E-9 GNMA PN=613821    5.500% 07/01/33 12/01/2016 Paydown  82,277 82,277 85,260 84,710  (2,433)  (2,433)  82,277    3,265 07/01/2033 

36290R-5K-5 GNMA PN=615650    4.500% 10/01/33 12/01/2016 Paydown  1,150,954 1,150,954 1,094,126 1,102,483  48,471  48,471  1,150,954    28,002 10/01/2033 

36290R-P2-3 GNMA PN=615241    5.500% 06/01/33 12/01/2016 Paydown  559,776 559,776 571,671 569,579  (9,803)  (9,803)  559,776    15,438 06/01/2033 

36290R-Q3-0 GNMA PN=615274    5.000% 07/01/33 12/01/2016 Paydown  701,915 701,915 677,567 682,011  19,904  19,904  701,915    19,376 07/01/2033 

36290R-Q4-8 GNMA PN=615275    5.000% 07/01/33 12/01/2016 Paydown  1,164,880 1,164,880 1,119,558 1,126,508  38,372  38,372  1,164,880    25,902 07/01/2033 

36290R-R4-7 GNMA PN=615307    5.500% 07/01/33 12/01/2016 Paydown  204,336 204,336 211,743 210,226  (5,890)  (5,890)  204,336    6,868 07/01/2033 

36290R-RB-1 GNMA PN=615282    5.500% 07/01/33 12/01/2016 Paydown  364,295 364,295 372,036 370,660  (6,366)  (6,366)  364,295    13,290 07/01/2033 

36290R-SE-4 GNMA PN=615317    5.500% 07/01/33 12/01/2016 Paydown  287,900 287,900 286,145 286,294  1,606  1,606  287,900    11,461 07/01/2033 

36290R-UC-5 GNMA PN=615379    5.500% 07/01/33 12/01/2016 Paydown  150,405 150,405 149,489 149,566  839  839  150,405    3,027 07/01/2033 

36290R-YK-3 GNMA PN=615514    4.500% 08/01/33 12/01/2016 Paydown  667,430 667,430 634,685 640,147  27,284  27,284  667,430    15,618 08/01/2033 

36292E-SH-4 GNMA PN=646820    5.000% 08/15/35 12/01/2016 Paydown  178,928 178,928 179,711 179,620  (692)  (692)  178,928    3,698 08/15/2035 

36295A-D7-7 GNMA PN=664426    6.000% 11/01/37 12/01/2016 Paydown  102,789 102,789 105,150 105,046  (2,257)  (2,257)  102,789    3,565 11/01/2037 

36295D-NY-1 GNMA PN=667407    4.500% 08/15/39 12/01/2016 Paydown  2,075,515 2,075,515 2,068,624 2,068,811  6,705  6,705  2,075,515    48,788 08/15/2039 

36295E-YJ-0 GNMA PN=668613    5.000% 05/15/38 12/01/2016 Paydown  278,632 278,632 279,851 279,741  (1,108)  (1,108)  278,632    8,062 05/15/2038 

36295K-KY-8 GNMA PN=672711    5.000% 05/15/38 12/01/2016 Paydown  220,893 220,893 221,859 221,777  (885)  (885)  220,893    7,070 05/15/2038 

36295K-ML-4 GNMA PN=672763    6.000% 06/15/38 12/01/2016 Paydown  262,849 262,849 270,725 270,352  (7,503)  (7,503)  262,849    6,387 06/15/2038 

36295N-M3-8 GNMA PN=675478    5.000% 06/15/38 12/01/2016 Paydown  184,028 184,028 184,833 184,769  (741)  (741)  184,028    4,801 06/15/2038 

36295Q-BH-2 GNMA PN=676940    5.000% 04/15/38 12/01/2016 Paydown  96,944 96,944 97,368 97,339  (395)  (395)  96,944    2,732 04/15/2038 

36295Q-DX-5 GNMA PN=677018    6.000% 05/15/38 12/01/2016 Paydown  1,382 1,382 1,424 1,422  (39)  (39)  1,382    47 05/15/2038 

36295Q-FZ-8 GNMA PN=677084    5.500% 07/15/38 12/01/2016 Paydown  174,755 174,755 176,485 176,423  (1,669)  (1,669)  174,755    6,009 07/15/2038 

36295Q-GH-7 GNMA PN=677100    5.500% 07/15/38 12/01/2016 Paydown  101,630 101,630 101,654 101,641  (11)  (11)  101,630    3,288 07/15/2038 

36295Q-KS-8 GNMA PN=677205    5.500% 08/15/38 12/01/2016 Paydown  70,804 70,804 70,821 70,814  (9)  (9)  70,804    2,708 08/15/2038 

36295Q-MW-7 GNMA PN=677273    6.000% 09/15/38 12/01/2016 Paydown  118,133 118,133 121,672 121,511  (3,378)  (3,378)  118,133    2,942 09/15/2038 

36295W-6M-4 GNMA PN=683176    5.000% 05/15/38 12/01/2016 Paydown  185,585 185,585 186,397 186,337  (752)  (752)  185,585    5,977 05/15/2038 

36295W-X2-8 GNMA PN=682997    5.500% 12/15/38 12/01/2016 Paydown  12,193 12,193 12,347 12,335  (142)  (142)  12,193    366 12/15/2038 

36295X-X3-4 GNMA PN=683898    5.500% 03/15/38 12/01/2016 Paydown  305,704 305,704 308,732 308,622  (2,918)  (2,918)  305,704    10,448 03/15/2038 

36295Y-XU-2 GNMA PN=684791    5.500% 04/15/38 12/01/2016 Paydown  57,845 57,845 57,858 57,851  (6)  (6)  57,845    1,668 04/15/2038 

36296B-FB-3 GNMA PN=686062    5.000% 05/15/38 12/01/2016 Paydown  149,707 149,707 150,362 150,323  (617)  (617)  149,707    3,419 05/15/2038 

36296D-YP-7 GNMA PN=688418    5.000% 05/15/38 12/01/2016 Paydown  181,858 181,858 182,654 182,597  (738)  (738)  181,858    4,601 05/15/2038 

36296F-N8-2 GNMA PN=689915    6.000% 09/15/38 12/01/2016 Paydown  671,228 671,228 691,339 690,509  (19,281)  (19,281)  671,228    21,936 09/15/2038 

36296G-QP-9 GNMA PN=690862    5.000% 06/15/38 12/01/2016 Paydown  155,947 155,947 156,630 156,581  (634)  (634)  155,947    3,608 06/15/2038 

36296G-R7-8 GNMA PN=690910    5.500% 06/15/38 12/01/2016 Paydown  108,727 108,727 108,753 108,742  (15)  (15)  108,727    3,025 06/15/2038 

36296G-TL-5 GNMA PN=690955    5.000% 06/15/38 12/01/2016 Paydown  152,139 152,139 152,804 152,762  (624)  (624)  152,139    4,292 06/15/2038 

36296H-Q3-6 GNMA PN=691774    5.500% 07/15/38 12/01/2016 Paydown  5,390 5,390 5,391 5,391  (1)  (1)  5,390    162 07/15/2038 

36296K-MW-9 GNMA PN=693473    5.500% 06/15/38 12/01/2016 Paydown  71,067 71,067 71,084 71,077  (9)  (9)  71,067    2,338 06/15/2038 

36296K-PY-2 GNMA PN=693539    5.500% 07/15/38 12/01/2016 Paydown  186,270 186,270 188,627 188,427  (2,158)  (2,158)  186,270    5,341 07/15/2038 

36296K-T2-8 GNMA PN=693669    5.500% 08/15/38 12/01/2016 Paydown  124,314 124,314 124,343 124,332  (18)  (18)  124,314    3,459 08/15/2038 

36296M-G2-8 GNMA PN=695117    4.500% 04/15/39 12/01/2016 Paydown  512,962 512,962 516,969 516,761  (3,800)  (3,800)  512,962    21,679 04/15/2039 

36296M-GH-5 GNMA PN=695100    4.500% 04/15/39 12/01/2016 Paydown  180,529 180,529 181,939 181,842  (1,313)  (1,313)  180,529    1,122 04/15/2039 

36296M-H7-6 GNMA PN=695154    4.500% 04/15/39 12/01/2016 Paydown  218,415 218,415 220,121 219,993  (1,578)  (1,578)  218,415    7,634 04/15/2039 

36296M-HC-5 GNMA PN=695127    4.500% 04/15/39 12/01/2016 Paydown  620,353 620,353 625,199 624,947  (4,594)  (4,594)  620,353    8,770 04/15/2039 

36296M-JD-1 GNMA PN=695160    4.500% 04/15/39 12/01/2016 Paydown  856,266 856,266 862,955 862,599  (6,333)  (6,333)  856,266    12,743 04/15/2039 

36296N-W5-1 GNMA PN=696468    5.500% 08/15/38 12/01/2016 Paydown  117,264 117,264 117,291 117,279  (16)  (16)  117,264    3,167 08/15/2038 
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36296N-X2-7 GNMA PN=696497    5.500% 08/15/38 12/01/2016 Paydown  173,606 173,606 175,325 175,254  (1,648)  (1,648)  173,606    6,046 08/15/2038 

36296N-XV-3 GNMA PN=696492    5.500% 08/15/38 12/01/2016 Paydown  31,151 31,151 31,158 31,155  (5)  (5)  31,151    983 08/15/2038 

36296P-5U-1 GNMA PN=697559    5.500% 11/15/38 12/01/2016 Paydown  53,276 53,276 53,395 53,388  (112)  (112)  53,276    1,367 11/15/2038 

36296Q-6S-3 GNMA PN=698481    4.500% 08/15/39 12/01/2016 Paydown  2,534,447 2,534,447 2,525,735 2,525,899  8,548  8,548  2,534,447    61,923 08/15/2039 

36296S-FD-2 GNMA PN=699564    5.500% 11/15/38 12/01/2016 Paydown  143,118 143,118 143,152 143,137  (19)  (19)  143,118    5,041 11/15/2038 

36296S-SC-0 GNMA PN=699915    5.500% 11/15/38 12/01/2016 Paydown  19,059 19,059 19,301 19,287  (228)  (228)  19,059    529 11/15/2038 

36296U-4N-7 GNMA PN=702029    4.500% 04/15/39 12/01/2016 Paydown  552,459 552,459 556,775 556,535  (4,077)  (4,077)  552,459    12,776 04/15/2039 

36296U-KS-8 GNMA PN=701505    5.500% 12/15/38 12/01/2016 Paydown  101,313 101,313 102,596 102,533  (1,220)  (1,220)  101,313    2,181 12/15/2038 

36296X-UC-6 GNMA PN=704479    4.500% 04/15/39 12/01/2016 Paydown  754,504 754,504 760,398 759,962  (5,458)  (5,458)  754,504    17,619 04/15/2039 

36296Y-6U-1 GNMA PN=705683    5.500% 12/15/38 12/01/2016 Paydown  145,957 145,957 147,805 147,706  (1,748)  (1,748)  145,957    2,814 12/15/2038 

36297D-CB-1 GNMA PN=708466    4.500% 04/15/39 12/01/2016 Paydown  367,111 367,111 365,892 365,918  1,193  1,193  367,111    7,539 04/15/2039 

36297F-C9-1 GNMA PN=710296    5.000% 04/15/39 12/01/2016 Paydown  204,103 204,103 208,791 208,476  (4,373)  (4,373)  204,103    5,966 04/15/2039 

36297G-5U-0 GNMA PN=711959    5.000% 04/15/39 12/01/2016 Paydown  20,841 20,841 21,320 21,295  (454)  (454)  20,841    573 04/15/2039 

36297H-4A-3 GNMA PN=712817    4.500% 04/15/39 12/01/2016 Paydown  110,368 110,368 111,230 111,184  (817)  (817)  110,368    4,239 04/15/2039 

465138-QL-2 

AID ISRAEL ZERO COUPON GTD NOTE 8-Z AID    

0.000% 08/15/16 08/15/2016 Maturity  46,100,000 46,100,000 11,408,828 44,066,571  2,033,429  2,033,429  46,100,000     08/15/2016 

465138-QS-7 

AID ISRAEL ZERO COUPON GTD NOTE 8-Z AID    

0.000% 02/15/19 06/08/2016 Mesirow Financial  11,195,039 11,525,000 2,369,540 9,181,200  298,166  298,166  9,479,366  1,715,673 1,715,673  02/15/2019 

465138-QT-5 

AID ISRAEL ZERO COUPON GTD NOTE 8-Z AID    

0.000% 08/15/19 04/20/2016 Mesirow Financial  10,802,688 11,279,000 2,445,400 8,766,757  187,462  187,462  8,954,219  1,848,469 1,848,469  08/15/2019 

465139-BU-6 

AID ISRAEL ZERO COUPON GTD NOTE 1-Z AID    

0.000% 09/15/22 05/18/2016 Mesirow Financial  10,349,390 11,613,000 2,687,248 7,631,074  183,796  183,796  7,814,870  2,534,519 2,534,519  09/15/2022 

465139-GN-7 

AID ISRAEL ZERO COUPON GTD NOTE 4-Z AID    

0.000% 02/15/24 02/12/2016 Mesirow Financial  6,107,599 7,287,000 1,105,802 4,130,311  35,809  35,809  4,166,120  1,941,479 1,941,479  02/15/2024 

465139-KN-2 

AID ISRAEL ZERO COUPON GTD NOTE 6-Z AID    

0.000% 08/15/19 04/20/2016 Mesirow Financial  5,573,264 5,819,000 1,548,203 4,647,077  88,569  88,569  4,735,646  837,618 837,618  08/15/2019 

465139-MG-5 

AID ISRAEL ZERO COUPON GTD NOTE 7-Z AID    

0.000% 02/15/18 04/28/2016 Mesirow Financial  8,351,165 8,500,000 2,448,680 7,362,581  164,432  164,432  7,527,013  824,152 824,152  02/15/2018 

465139-MH-3 

AID ISRAEL ZERO COUPON GTD NOTE 7-Z AID    

0.000% 08/15/18 04/28/2016 Mesirow Financial  8,447,256 8,654,000 2,418,274 7,251,809  161,260  161,260  7,413,069  1,034,187 1,034,187  08/15/2018 

465139-MT-7 

AID ISRAEL ZERO COUPON GTD NOTE 7-Z AID    

0.000% 08/15/23 02/19/2016 Mesirow Financial  7,410,334 8,654,000 1,359,111 5,078,699  50,055  50,055  5,128,753  2,281,580 2,281,580  08/15/2023 

465139-MU-4 

AID ISRAEL ZERO COUPON GTD NOTE 7-Z AID    

0.000% 02/15/24 02/12/2016 Mesirow Financial  7,253,350 8,654,000 1,313,245 4,905,134  42,526  42,526  4,947,660  2,305,690 2,305,690  02/15/2024 

465139-MV-2 

AID ISRAEL ZERO COUPON GTD NOTE 7-Z AID    

0.000% 08/15/24 03/10/2016 Mesirow Financial  4,106,877 5,100,000 1,154,232 3,113,373  34,140  34,140  3,147,513  959,364 959,364  08/15/2024 

465139-NZ-2 

AID ISRAEL ZERO COUPON GTD NOTE 9-Z AID    

0.000% 11/15/16 11/15/2016 Maturity  26,715,000 26,715,000 6,512,316 25,111,093  1,603,907  1,603,907  26,715,000     11/15/2016 

465139-PC-1 

AID ISRAEL ZERO COUPON GTD NOTE 9-Z AID    

0.000% 05/15/18 03/16/2016 Mesirow Financial  5,329,803 5,475,000 1,261,878 4,636,072  68,529  68,529  4,704,602  625,201 625,201  05/15/2018 

465139-PD-9 

AID ISRAEL ZERO COUPON GTD NOTE 9-Z AID    

0.000% 11/15/18 02/17/2016 Mesirow Financial  8,493,363 8,750,000 2,327,922 7,300,002  61,246  61,246  7,361,248  1,132,114 1,132,114  11/15/2018 

465139-PF-4 

AID ISRAEL ZERO COUPON GTD NOTE 9-Z AID    

0.000% 11/15/19 03/23/2016 Mesirow Financial  7,821,495 8,250,000 2,058,399 6,460,483  93,798  93,798  6,554,281  1,267,214 1,267,214  11/15/2019 

465139-ST-1 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 11/15/18 02/17/2016 Mesirow Financial  14,257,201 14,688,000 4,380,990 12,389,385  97,593  97,593  12,486,978  1,770,223 1,770,223  11/15/2018 

465139-SV-6 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 11/15/19 03/23/2016 Mesirow Financial  5,051,264 5,328,000 1,347,877 4,090,736  64,228  64,228  4,154,965  896,299 896,299  11/15/2019 

465139-SY-0 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 05/15/21 01/28/2016 Mesirow Financial  30,993,657 34,281,000 8,310,214 24,484,414  67,720  67,720  24,552,134  6,441,523 6,441,523  05/15/2021 

465139-SZ-7 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 11/15/21 04/26/2016 Mesirow Financial  42,342,836 46,632,000 11,764,321 32,998,701  545,556  545,556  33,544,257  8,798,579 8,798,579  11/15/2021 

465139-TA-1 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 05/15/22 05/18/2016 Mesirow Financial  13,477,500 15,000,000 3,678,600 10,309,655  233,536  233,536  10,543,191  2,934,309 2,934,309  05/15/2022 

465139-TB-9 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 11/15/22 04/26/2016 Mesirow Financial  54,665,111 62,159,000 13,229,922 40,310,693  823,079  823,079  41,133,772  13,531,339 13,531,339  11/15/2022 

465139-TE-3 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 05/15/24 04/05/2016 Mesirow Financial  52,452,872 62,159,000 12,768,080 37,307,516  604,572  604,572  37,912,088  14,540,784 14,540,784  05/15/2024 
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465139-TH-6 

AID ISRAEL ZERO COUPON GTD NOTE 11-Z AID    

0.000% 11/15/25 06/21/2016 Mesirow Financial  12,688,171 16,100,000 3,258,318 9,050,641  135,208  135,208  9,185,849  3,502,322 3,502,322  11/15/2025 

46513E-FF-4 

AID ISRAEL US GOVT GUARANTEED    5.500% 

09/18/23 02/08/2016 Mesirow Financial  130,566 105,000 130,166 130,166  (9)  (9)  130,157  409 409 2,262 09/18/2023 

46513E-FF-4 

AID ISRAEL US GOVT GUARANTEED    5.500% 

09/18/23 02/08/2016 Basis Adjustment  (25,947) 105,000 (26,049) (25,947)  9  9  (25,947)     09/18/2023 

46513E-JX-1 

AID ISRAEL US GOVT GUARAN    5.500% 04/26/24 

02/08/2016 Mesirow Financial  94,274 75,000 93,396 93,396  (6)  (6)  93,391  883 883 1,180 04/26/2024 

46513E-JX-1 

AID ISRAEL US GOVT GUARAN    5.500% 04/26/24 

02/08/2016 Basis Adjustment  (15,427) 75,000 (15,102) (15,427)  (31)  (31)  (15,427)     04/26/2024 

480692-AB-8 

AID-JORDAN GOVT GUARANTEED NOTE    8.750% 

09/01/19 09/01/2016 

Redemption      

100.0000  510,693 510,693 630,212 542,719  (32,026)  (32,026)  510,693    33,753 09/01/2019 

63643P-AA-3 

NATIONAL HOUSING BANK US GOVT GUARANTEED 

NOTE AID    8.630% 04/15/21 10/15/2016 

Redemption      

100.0000  1,250,000 1,250,000 1,553,625 1,338,957  (88,957)  (88,957)  1,250,000    80,906 04/15/2021 

695842-AB-0 

AID-PAKISTAN GUARANTEED NOTES - AID    

7.970% 11/01/24 11/01/2016 

Redemption      

100.0000  763,379 763,373 809,525 783,272  (19,893)  (19,893)  763,379    45,928 11/01/2024 

912810-FH-6 

US TREASURY NB INFLATION PROTECTED    3.875% 

04/15/29 04/11/2016 Barclays Capital Inc  126,012,869 61,409,973 61,215,253 88,656,652 (27,377,206) 5,383  (27,371,823)  61,284,830  64,728,039 64,728,039 1,604,590 04/15/2029 

912810-QE-1 US TREASURY NB BONDS    4.625% 02/15/40 02/10/2016 Various  353,420,721 250,245,000 242,972,270 243,712,373  15,547  15,547  243,727,920  109,692,800 109,692,800 5,623,409 02/15/2040 

912810-QL-5 US TREASURY NB BONDS    4.250% 11/15/40 02/05/2016 Various  207,281,709 158,100,000 148,190,512 149,197,523  22,569  22,569  149,220,092  58,061,618 58,061,618 1,542,741 11/15/2040 

912810-RB-6 US TREASURY NB BOND    2.875% 05/15/43 02/09/2016 Various  44,926,980 42,900,000 36,181,793 36,471,801  14,309  14,309  36,486,110  8,440,871 8,440,871 289,182 05/15/2043 

912810-RK-6 US TREASURY NB BOND    2.500% 02/15/45 02/12/2016 Barclays Capital Inc  2,874,059 2,900,000 2,578,848 2,582,543  843  843  2,583,387  290,672 290,672 36,449 02/15/2045 

912828-K7-4 US TREASURY NOTES    2.000% 08/15/25 02/29/2016 

Wells Fargo Securities, 

Llc  8,169,688 8,000,000 8,039,375 8,038,555  (571)  (571)  8,037,984  131,703 131,703 86,593 08/15/2025 

912828-L4-0 US TREASURY NOTES    1.000% 09/15/18 11/18/2016 Various  299,760,938 300,000,000 299,583,984 299,602,002  128,591  128,591  299,730,593  30,345 30,345 3,534,945 09/15/2018 

912828-L6-5 US TREASURY NOTES    1.375% 09/30/20 10/27/2016 Various  605,383,906 600,000,000 600,173,828 600,166,584  (12,784)  (12,784)  600,153,800  5,230,106 5,230,106 6,866,629 09/30/2020 

912828-M5-6 US TREASURY NOTES    2.250% 11/15/25 03/15/2016 

Wells Fargo Securities, 

Llc  25,617,852 25,000,000 25,209,961 25,208,416  (3,848)  (3,848)  25,204,568  413,284 413,284 188,098 11/15/2025 

912828-N4-8 US TREASURY NOTES    1.750% 12/31/20 09/09/2016 HSBC Securities Inc  102,442,402 100,000,000 99,753,906 99,754,036  32,468  32,468  99,786,504  2,655,898 2,655,898 1,204,885 12/31/2020 

912828-XF-2 US TREASURY NOTES    1.125% 06/15/18 11/17/2016 Various  300,658,203 300,000,000 300,451,248 300,372,196  (132,355)  (132,355)  300,239,841  418,362 418,362 3,126,025 06/15/2018 

912828-XH-8 US TREASURY NOTES    1.625% 06/30/20 06/17/2016 Various  232,288,219 228,180,000 227,409,126 227,481,373  20,731  20,731  227,502,090  4,786,132 4,786,132 544,220 06/30/2020 

989566-AC-8 

AID-ZIMBABWE GUARANTEED NOTES - AID    

7.910% 07/01/24 07/01/2016 

Redemption      

100.0000  763,815 763,815 858,589 805,483  (41,668)  (41,668)  763,815    45,606 07/01/2024 

0599999. Subtotal - Bonds - U.S. Governments 2,862,775,842 2,669,586,562 2,311,684,652 2,560,172,171 (27,377,206) 3,377,094  (24,000,112)  2,536,172,082  326,603,760 326,603,760 28,493,972 XXX

651333-DR-4 

NEWFOUNDLAND PROVINCE OF SINKING FUND 

DEBENTURES    8.650% 10/22/22 A 05/24/2016 

Natl Bank of Canada 

Financial  52,841,286 40,300,000 46,422,490 43,015,246  (92,942)  (92,942)  42,922,304  9,918,982 9,918,982 1,723,464 10/22/2022 

105756-BK-5 

FED REPUBLIC OF BRAZIL BONDS    7.125% 

01/20/37 D 06/10/2016 Various  4,317,230 4,060,000 4,137,140 4,137,140  (511)  (511)  4,136,629  180,601 180,601 251,509 01/20/2037 

105756-BR-0 

FED REPUBLIC OF BRAZIL SR UNSECURED    

5.625% 01/07/41 D 04/26/2016 Various  2,469,640 2,900,000 2,283,750 2,286,278  2,497  2,497  2,288,774  180,866 180,866 125,788 01/07/2041 

105756-BW-9 

FED REPUBLIC OF BRAZIL SR UNSECURED    

5.000% 01/27/45 D 03/09/2016 

Credit Suisse First 

Boston  3,702,500 5,000,000 4,162,500 4,166,831  2,077  2,077  4,168,907  (466,407) (466,407) 157,639 01/27/2045 

195325-BR-5 

REPUBLIC OF COLOMBIA GLOBAL BONDS    5.625% 

02/26/44 D 03/30/2016 Various  11,770,403 11,933,000 11,753,309 11,755,389  590  590  11,755,979  14,423 14,423 390,343 02/26/2044 

221597-BT-3 

COSTA RICA GOVERNMENT SR UNSECURED 144A    

5.625% 04/30/43 D 10/19/2016 Deutsche Bank Capital  1,570,350 1,740,000 1,322,400 1,323,575  3,788  3,788  1,327,363  242,987 242,987 96,244 04/30/2043 

455780-AF-3 

AID-INDONESIA AMORTIZING PROMISSORY NOTE-AID    

7.800% 10/15/22 C 10/15/2016 

Redemption      

100.0000  891,034 891,034 976,007 923,813  (32,779)  (32,779)  891,034    52,458 10/15/2022 

455780-AK-2 

AID-INDONESIA AMORTIZING PROMISSORY NOTE-AID    

7.310% 11/15/25 C 11/15/2016 

Redemption      

100.0000  952,782 952,783 942,683 948,145  4,638  4,638  952,784    52,549 11/15/2025 

455780-AL-0 

AID-INDONESIA AMORTIZING PROMISSORY NOTE-AID    

7.310% 11/15/25 C 11/15/2016 

Redemption      

100.0000  238,196 238,196 235,671 237,037  1,159  1,159  238,196    13,137 11/15/2025 

46513G-3B-1 

ISRAEL STATE OF 5YR JUBILEE FIXED RT INST 

BOND    3.090% 01/01/16 D 01/01/2016 Maturity  3,000,000 3,000,000 3,000,000 3,000,000      3,000,000    15,492 01/01/2016 

46513H-QN-8 

ISRAEL STATE OF 5YR JUBILEE FIX RT BND 7TH 

SER    2.560% 08/01/16 D 08/01/2016 Maturity  4,500,000 4,500,000 4,500,000 4,500,000      4,500,000    86,479 08/01/2016 
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486661-AE-1 

REPUBLIC OF KAZAKHSTAN BONDS 144A    3.875% 

10/14/24 D 04/08/2016 

Credit Suisse First 

Boston  4,813,500 5,000,000 4,919,350 4,927,518  1,938  1,938  4,929,456  (115,957) (115,957) 96,337 10/14/2024 

486661-AH-4 

REPUBLIC OF KAZAKHSTAN SR UNSECURED 144A    

6.500% 07/21/45 D 05/25/2016 

Credit Suisse First 

Boston  3,124,750 2,900,000 2,755,000 2,755,697  708  708  2,756,406  368,344 368,344 161,796 07/21/2045 

715638-BM-3 

REPUBLIC OF PERU GLOBAL BONDS    5.625% 

11/18/50 D 06/07/2016 Various  23,597,290 20,800,000 22,014,150 22,004,627  (3,334)  (3,334)  22,001,293  1,595,997 1,595,997 470,520 11/18/2050 

718286-BD-8 

REPUBLIC OF PHILIPPINES GLOBAL BONDS    

6.375% 01/15/32 D 04/26/2016 Nomura  2,800,000 2,000,000 2,380,000 2,353,310  (4,860)  (4,860)  2,348,451  451,549 451,549 100,583 01/15/2032 

900123-CF-5 

REPUBLIC OF TURKEY GLOBAL NOTES    5.750% 

03/22/24 D 07/28/2016 HSBC Securities Inc  5,387,500 5,000,000 5,462,500 5,428,478  (25,533)  (25,533)  5,402,945  (15,445) (15,445) 247,569 03/22/2024 

900123-CJ-7 

REPUBLIC OF TURKEY SR UNSECURED    4.250% 

04/14/26 D 04/08/2016 Barclays  4,890,000 5,000,000 4,965,880 4,967,644  704  704  4,968,348  (78,348) (78,348) 105,660 04/14/2026 

90015T-AA-8 

TURKS & CAICOS ISLANDS NOTES    3.200% 

02/22/16 D 02/22/2016 Maturity  50,000,000 50,000,000 49,968,000 49,998,951  1,049  1,049  50,000,000    800,000 02/22/2016 

91086Q-AZ-1 

UNITED MEXICAN STATES GLOBAL NOTES    5.750% 

10/12/10 D 03/23/2016 

Credit Suisse First 

Boston  2,035,000 2,000,000 2,180,000 2,180,000      2,180,000  (145,000) (145,000) 53,347 10/12/2110 

91086Q-BB-3 

UNITED MEXICAN STATES SR UNSECURED    4.750% 

03/08/44 D 04/08/2016 Various  18,249,185 19,822,000 19,658,335 19,662,259  428  428  19,662,687  (1,413,502) (1,413,502) 432,598 03/08/2044 

91086Q-BE-7 

UNITED MEXICAN STATES SR UNSECURED    5.550% 

01/21/45 D 02/03/2016 HSBC Securities Inc  7,000,000 7,000,000 7,777,000 7,762,857  (1,210)  (1,210)  7,761,646  (761,646) (761,646) 211,065 01/21/2045 

91086Q-BF-4 

UNITED MEXICAN STATES SR UNSECURED    4.600% 

01/23/46 D 04/06/2016 HSBC Securities Inc  1,960,000 2,000,000 1,999,680 1,999,685  1  1  1,999,686  (39,686) (39,686) 65,933 01/23/2046 

1099999. Subtotal - Bonds - All Other Governments 210,110,646 197,037,013 203,815,845 200,334,480  (141,592)  (141,592)  200,192,888  9,917,758 9,917,758 5,710,510 XXX
452152-FG-1 ILLINOIS ST BOND    4.790% 04/01/16 04/01/2016 Maturity  10,000,000 10,000,000 10,638,900 10,040,855  (40,855)  (40,855)  10,000,000    239,500 04/01/2016 

452152-HR-5 ILLINOIS ST    4.961% 03/01/16 03/01/2016 Maturity  12,435,000 12,435,000 12,435,000 12,435,000      12,435,000    308,450 03/01/2016 

57582P-UE-8 

MASSACHUSETTS ST MUNICIPAL GO BOND    5.456% 

12/01/39 03/04/2016 Barclays Capital Inc  24,556,600 20,000,000 20,358,208 20,358,208  (125)  (125)  20,358,083  4,198,517 4,198,517 751,716 12/01/2039 

57582P-UE-8 

MASSACHUSETTS ST MUNICIPAL GO BOND    5.456% 

12/01/39 03/04/2016 Basis Adjustment  (177,174) 1,375,000 (172,148) (177,174)  (741)  (741)  (177,174)     12/01/2039 

93974C-3H-1 WASHINGTON ST    0.600% 01/01/16 01/01/2016 Maturity  6,335,000 6,335,000 6,335,000 6,335,000      6,335,000    19,005 01/01/2016 

1799999. Subtotal - Bonds - U.S. States, Territories and Possessions 53,149,426 50,145,000 49,594,960 48,991,889  (41,721)  (41,721)  48,950,909  4,198,517 4,198,517 1,318,671 XXX

051687-DK-4 

AURORA IL SF MTGE REVENUE REVENUE BONDS    

6.000% 06/01/45 12/01/2016 Call      100.0000  35,642 35,642 36,711 36,656  (1,014)  (1,014)  35,642    812 06/01/2045 

31283G-2C-0 FHLMC PN=G00771    7.500% 10/01/27 12/01/2016 Paydown  130,102 130,102 133,517 132,489  (2,387)  (2,387)  130,102    4,926 10/01/2027 

31283H-AT-2 FHLMC PN=G00918    6.000% 06/01/26 12/01/2016 Paydown  38,916 38,916 37,939 38,228  688  688  38,916    1,455 06/01/2026 

31283H-B2-0 FHLMC PN=G00957    6.500% 07/01/28 12/01/2016 Paydown  29,561 29,561 30,651 30,399  (839)  (839)  29,561    974 07/01/2028 

31283H-JS-5 FHLMC PN=G01173    7.500% 01/01/31 12/01/2016 Paydown  16,251 16,251 16,881 16,769  (518)  (518)  16,251    824 01/01/2031 

31283K-4D-7 FHLMC PN=G11720    4.500% 08/01/20 12/01/2016 Paydown  2,410,381 2,410,381 2,289,109 2,342,969  67,412  67,412  2,410,381    56,995 08/01/2020 

31283K-6Q-6 FHLMC PN=G11779    5.500% 08/01/20 12/01/2016 Paydown  566,804 566,804 574,775 570,098  (3,294)  (3,294)  566,804    16,059 08/01/2020 

31287N-PN-2 FHLMC PN=C63129    6.500% 01/01/32 12/01/2016 Paydown  177,797 177,797 179,158 178,909  (1,112)  (1,112)  177,797    4,345 01/01/2032 

31287P-ZZ-9 FHLMC PN=C64360    6.500% 02/01/32 12/01/2016 Paydown  406,209 406,209 410,334 409,522  (3,313)  (3,313)  406,209    16,385 02/01/2032 

31287R-LN-7 FHLMC PN=C65733    6.500% 04/01/32 12/01/2016 Paydown  67,481 67,481 67,845 67,762  (281)  (281)  67,481    2,502 04/01/2032 

31287R-NP-0 FHLMC PN=C65798    6.500% 03/01/32 12/01/2016 Paydown  101,281 101,281 101,827 101,698  (417)  (417)  101,281    4,481 03/01/2032 

31287R-QU-6 FHLMC PN=C65867    6.500% 04/01/32 12/01/2016 Paydown  223,255 223,255 224,459 224,179  (924)  (924)  223,255    8,766 04/01/2032 

31287R-UF-4 FHLMC PN=C65982    6.500% 04/01/32 12/01/2016 Paydown  2,417 2,417 2,430 2,428  (10)  (10)  2,417    86 04/01/2032 

31287R-WY-1 FHLMC PN=C66063    6.500% 04/01/32 12/01/2016 Paydown  31,535 31,535 31,705 31,664  (129)  (129)  31,535    1,313 04/01/2032 

31288B-PM-9 FHLMC PN=C73128    7.000% 11/01/32 12/01/2016 Paydown  1,574 1,574 1,657 1,641  (66)  (66)  1,574    60 11/01/2032 

31288B-Q5-5 FHLMC PN=C73176    7.000% 11/01/32 12/01/2016 Paydown  1,999 1,999 2,105 2,091  (92)  (92)  1,999    77 11/01/2032 

31288B-QT-3 FHLMC PN=C73166    7.000% 11/01/32 12/01/2016 Paydown  1,682 1,682 1,771 1,759  (77)  (77)  1,682    65 11/01/2032 

31288B-X4-0 FHLMC PN=C73399    7.000% 11/01/32 12/01/2016 Paydown  4,047 4,047 4,260 4,225  (178)  (178)  4,047    155 11/01/2032 

31288G-5C-2 FHLMC PN=C78043    5.500% 03/01/33 12/01/2016 Paydown  3,642 3,642 3,617 3,619  24  24  3,642    110 03/01/2033 

31288G-Y9-7 FHLMC PN=C77936    5.500% 02/01/33 12/01/2016 Paydown  774,115 774,115 790,807 788,306  (14,191)  (14,191)  774,115    25,153 02/01/2033 

31288H-LR-9 FHLMC PN=C78436    5.500% 04/01/33 12/01/2016 Paydown  184,786 184,786 188,511 187,908  (3,122)  (3,122)  184,786    6,748 04/01/2033 

3128CU-NC-6 FHLMC PN=G30387    5.500% 02/01/28 12/01/2016 Paydown  2,796 2,796 3,018 2,976  (180)  (180)  2,796    78 02/01/2028 

3128E4-LJ-9 FHLMC PN=D97529    5.500% 01/01/28 12/01/2016 Paydown  34,059 34,059 36,768 36,437  (2,377)  (2,377)  34,059    963 01/01/2028 

3128H3-5S-6 FHLMC PN=E96257    5.000% 04/01/18 12/01/2016 Paydown  540,611 540,611 560,293 545,524  (4,913)  (4,913)  540,611    13,870 04/01/2018 
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3128H6-PN-8 FHLMC PN=E98529    5.500% 08/01/18 01/07/2016 

Credit Suisse First 

Boston  189,239 176,139 183,212 178,059  1  1  178,060  11,179 11,179 1,292 08/01/2018 

3128H6-PN-8 FHLMC PN=E98529    5.500% 08/01/18 01/01/2016 Paydown  7,540 7,540 7,843 7,622  (82)  (82)  7,540    35 08/01/2018 

3128H7-TK-8 FHLMC PN=E99554    5.500% 09/01/18 01/07/2016 

Credit Suisse First 

Boston  349,110 324,942 337,635 328,493  3  3  328,495  20,614 20,614 2,383 09/01/2018 

3128H7-TK-8 FHLMC PN=E99554    5.500% 09/01/18 01/01/2016 Paydown  30,244 30,244 31,426 30,575  (330)  (330)  30,244    139 09/01/2018 

3128H7-V2-5 FHLMC PN=E99633    5.000% 08/01/18 12/01/2016 Paydown  47,396 47,396 48,262 47,617  (221)  (221)  47,396    1,102 08/01/2018 

3128H7-V3-3 FHLMC PN=E99634    5.000% 09/01/18 12/01/2016 Paydown  136,883 136,883 139,385 137,565  (683)  (683)  136,883    3,770 09/01/2018 

3128H7-WT-5 FHLMC PN=E99658    4.500% 10/01/18 12/01/2016 Paydown  550,028 550,028 545,731 547,657  2,371  2,371  550,028    12,288 10/01/2018 

3128K0-4P-5 FHLMC PN=A40830    5.000% 12/01/35 12/01/2016 Paydown  860,129 860,129 827,874 830,410  29,719  29,719  860,129    21,374 12/01/2035 

3128K0-CK-7 FHLMC PN=A40074    6.500% 11/01/35 12/01/2016 Paydown  87,899 87,899 89,917 89,691  (1,793)  (1,793)  87,899    529 11/01/2035 

3128K0-HS-5 FHLMC PN=A40241    5.000% 12/01/35 12/01/2016 Paydown  5,242 5,242 5,654 5,625  (383)  (383)  5,242    114 12/01/2035 

3128K0-X8-1 FHLMC PN=A40703    5.000% 12/01/35 12/01/2016 Paydown  2,088,221 2,088,221 2,009,913 2,016,357  71,864  71,864  2,088,221    52,057 12/01/2035 

3128K0-Y4-9 FHLMC PN=A40731    5.000% 12/01/35 12/01/2016 Paydown  701,908 701,908 757,570 755,254  (53,345)  (53,345)  701,908    20,058 12/01/2035 

3128K1-6W-6 FHLMC PN=A41785    5.000% 01/01/36 12/01/2016 Paydown  94,539 94,539 91,318 91,593  2,946  2,946  94,539    3,664 01/01/2036 

3128K1-6X-4 FHLMC PN=A41786    5.000% 01/01/36 12/01/2016 Paydown  403,051 403,051 389,322 390,485  12,566  12,566  403,051    10,661 01/01/2036 

3128K1-6Y-2 FHLMC PN=A41787    5.000% 01/01/36 12/01/2016 Paydown  233,535 233,535 225,580 226,009  7,526  7,526  233,535    7,503 01/01/2036 

3128K1-KK-6 FHLMC PN=A41198    5.000% 12/01/35 12/01/2016 Paydown  252,992 252,992 257,291 256,961  (3,969)  (3,969)  252,992    7,007 12/01/2035 

3128K2-AS-8 FHLMC PN=A41817    6.500% 01/01/36 12/01/2016 Paydown  2,436 2,436 2,487 2,482  (46)  (46)  2,436    87 01/01/2036 

3128K2-D8-9 FHLMC PN=A41927    5.000% 01/01/36 12/01/2016 Paydown  228,678 228,678 220,888 221,512  7,165  7,165  228,678    5,761 01/01/2036 

3128K2-D9-7 FHLMC PN=A41928    5.000% 01/01/36 12/01/2016 Paydown  124,769 124,769 120,520 120,866  3,904  3,904  124,769    1,950 01/01/2036 

3128K2-YD-5 FHLMC PN=A42508    6.500% 01/01/36 12/01/2016 Paydown  5,418 5,418 5,529 5,519  (100)  (100)  5,418    193 01/01/2036 

3128K3-AB-3 FHLMC PN=A42702    6.500% 02/01/36 12/01/2016 Paydown  242,890 242,890 247,862 247,427  (4,537)  (4,537)  242,890    9,795 02/01/2036 

3128K3-C9-6 FHLMC PN=A42796    6.500% 02/01/36 12/01/2016 Paydown  3,324 3,324 3,392 3,386  (62)  (62)  3,324    117 02/01/2036 

3128K3-CF-2 FHLMC PN=A42770    6.500% 02/01/36 12/01/2016 Paydown  2,825 2,825 2,883 2,878  (52)  (52)  2,825    101 02/01/2036 

3128K3-DL-8 FHLMC PN=A42807    5.500% 02/01/36 06/01/2016 Paydown  99,038 99,038 98,218 98,259  779  779  99,038    2,709 02/01/2036 

3128K3-DM-6 FHLMC PN=A42808    6.000% 02/01/36 12/01/2016 Paydown  3,215 3,215 3,254 3,250  (35)  (35)  3,215    106 02/01/2036 

3128K3-DN-4 FHLMC PN=A42809    5.500% 02/01/36 12/01/2016 Paydown  345,580 345,580 340,450 340,794  4,786  4,786  345,580    9,107 02/01/2036 

3128K3-G4-3 FHLMC PN=A42919    6.500% 02/01/36 12/01/2016 Paydown  9,239 9,239 9,427 9,410  (171)  (171)  9,239    316 02/01/2036 

3128K3-JQ-1 FHLMC PN=A42971    6.500% 02/01/36 12/01/2016 Paydown  131,651 131,651 134,325 134,091  (2,440)  (2,440)  131,651    4,948 02/01/2036 

3128K3-MC-8 FHLMC PN=A43055    6.500% 02/01/36 12/01/2016 Paydown  5,274 5,274 5,381 5,372  (98)  (98)  5,274    188 02/01/2036 

3128K3-MD-6 FHLMC PN=A43056    6.500% 02/01/36 12/01/2016 Paydown  5,526 5,526 5,638 5,628  (102)  (102)  5,526    197 02/01/2036 

3128K3-XR-3 FHLMC PN=A43388    6.000% 02/01/36 12/01/2016 Paydown  7,242 7,242 7,308 7,302  (60)  (60)  7,242    238 02/01/2036 

3128K4-EF-8 FHLMC PN=A43734    5.500% 03/01/36 12/01/2016 Paydown  171,732 171,732 169,183 169,373  2,360  2,360  171,732    2,811 03/01/2036 

3128K4-N8-4 FHLMC PN=A44015    5.500% 02/01/36 12/01/2016 Paydown  168,048 168,048 165,094 165,307  2,742  2,742  168,048    2,963 02/01/2036 

3128K5-B7-6 FHLMC PN=A44562    6.500% 04/01/36 12/01/2016 Paydown  135,938 135,938 138,880 138,632  (2,694)  (2,694)  135,938    1,664 04/01/2036 

3128K5-DD-1 FHLMC PN=A44600    6.500% 05/01/36 12/01/2016 Paydown  120,950 120,950 123,567 123,353  (2,403)  (2,403)  120,950    1,150 05/01/2036 

3128K5-E5-7 FHLMC PN=A44656    5.500% 04/01/36 12/01/2016 Paydown  67,702 67,702 73,604 73,353  (5,651)  (5,651)  67,702    1,354 04/01/2036 

3128K5-EZ-1 FHLMC PN=A44652    6.500% 04/01/36 12/01/2016 Paydown  362,314 362,314 370,155 369,490  (7,176)  (7,176)  362,314    10,108 04/01/2036 

3128K5-GR-7 FHLMC PN=A44708    5.000% 04/01/36 12/01/2016 Paydown  18,037 18,037 17,365 17,419  617  617  18,037    457 04/01/2036 

3128K5-LK-6 FHLMC PN=A44830    6.500% 04/01/36 12/01/2016 Paydown  102,238 102,238 104,450 104,262  (2,025)  (2,025)  102,238    5,394 04/01/2036 

3128K5-MD-1 FHLMC PN=A44856    5.000% 04/01/36 12/01/2016 Paydown  26,780 26,780 27,419 27,382  (602)  (602)  26,780    461 04/01/2036 

3128K6-2E-9 FHLMC PN=A46173    5.000% 07/01/35 12/01/2016 Paydown  895,659 895,659 849,406 853,199  42,459  42,459  895,659    24,788 07/01/2035 

3128K6-4C-1 FHLMC PN=A46219    5.000% 07/01/35 12/01/2016 Paydown  671,178 671,178 636,518 638,918  32,261  32,261  671,178    17,256 07/01/2035 

3128K6-6V-7 FHLMC PN=A46284    6.000% 08/01/35 12/01/2016 Paydown  65,878 65,878 67,442 67,291  (1,414)  (1,414)  65,878    2,221 08/01/2035 

3128K6-NC-0 FHLMC PN=A45787    6.000% 05/01/35 12/01/2016 Paydown  898,717 898,717 922,168 919,627  (20,909)  (20,909)  898,717    32,682 05/01/2035 

3128K6-UQ-1 FHLMC PN=A45991    5.500% 06/01/35 12/01/2016 Paydown  1,634 1,634 1,612 1,613  21  21  1,634    63 06/01/2035 

3128K8-5Z-5 FHLMC PN=A48064    5.000% 01/01/36 12/01/2016 Paydown  63,304 63,304 61,148 61,336  1,968  1,968  63,304    1,729 01/01/2036 

3128K8-6A-9 FHLMC PN=A48065    5.000% 01/01/36 12/01/2016 Paydown  104,559 104,559 100,997 101,297  3,262  3,262  104,559    3,045 01/01/2036 

3128K8-MU-7 FHLMC PN=A47571    5.000% 11/01/35 12/01/2016 Paydown  12,518 12,518 12,058 12,084  435  435  12,518    374 11/01/2035 

3128K9-BT-0 FHLMC PN=A48150    5.500% 12/01/35 12/01/2016 Paydown  169,682 169,682 166,633 166,861  2,821  2,821  169,682    8,025 12/01/2035 

3128K9-C3-6 FHLMC PN=A48190    5.500% 01/01/36 12/01/2016 Paydown  59,385 59,385 58,318 58,401  984  984  59,385    2,908 01/01/2036 

3128K9-E3-4 FHLMC PN=A48254    6.500% 02/01/36 12/01/2016 Paydown  15,748 15,748 16,082 16,053  (305)  (305)  15,748    576 02/01/2036 

3128K9-KR-4 FHLMC PN=A48404    5.000% 03/01/36 12/01/2016 Paydown  88,339 88,339 91,242 91,064  (2,725)  (2,725)  88,339    1,834 03/01/2036 

3128KC-DY-0 FHLMC PN=A50119    6.000% 05/01/36 12/01/2016 Paydown  174,909 174,909 179,610 179,285  (4,376)  (4,376)  174,909    8,562 05/01/2036 

3128KD-S9-7 FHLMC PN=A51444    6.000% 07/01/36 12/01/2016 Paydown  201,235 201,235 201,518 201,458  (224)  (224)  201,235    7,550 07/01/2036 

3128KD-TA-3 FHLMC PN=A51445    6.500% 08/01/36 12/01/2016 Paydown  1,690 1,690 1,721 1,718  (28)  (28)  1,690    60 08/01/2036 

3128KE-CX-9 FHLMC PN=A51886    7.000% 08/01/36 12/01/2016 Paydown  3,639 3,639 3,997 3,973  (334)  (334)  3,639    140 08/01/2036 
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3128KE-SN-4 FHLMC PN=A52325    6.000% 09/01/36 12/01/2016 Paydown  19,110 19,110 21,513 21,443  (2,334)  (2,334)  19,110    743 09/01/2036 

3128KG-YN-2 FHLMC PN=A54317    6.000% 11/01/36 12/01/2016 Paydown  94,927 94,927 95,995 95,913  (986)  (986)  94,927    2,843 11/01/2036 

3128KH-EY-8 FHLMC PN=A54651    5.500% 06/01/36 12/01/2016 Paydown  196,096 196,096 201,098 200,766  (4,670)  (4,670)  196,096    8,062 06/01/2036 

3128KH-J3-1 FHLMC PN=A54782    5.500% 06/01/36 12/01/2016 Paydown  426 426 442 442  (16)  (16)  426    13 06/01/2036 

3128KJ-C5-9 FHLMC PN=A55492    5.000% 12/01/36 12/01/2016 Paydown  8,595 8,595 8,340 8,360  235  235  8,595    235 12/01/2036 

3128KJ-DF-6 FHLMC PN=A55502    5.000% 12/01/36 12/01/2016 Paydown  151,360 151,360 146,878 147,226  4,134  4,134  151,360    5,695 12/01/2036 

3128KJ-DG-4 FHLMC PN=A55503    5.000% 12/01/36 12/01/2016 Paydown  172,076 172,076 166,981 167,342  4,734  4,734  172,076    7,245 12/01/2036 

3128KJ-HC-9 FHLMC PN=A55627    5.000% 12/01/36 12/01/2016 Paydown  6,833 6,833 6,631 6,646  187  187  6,833    186 12/01/2036 

3128KJ-XD-9 FHLMC PN=A56076    5.500% 01/01/37 12/01/2016 Paydown  525,368 525,368 558,101 556,537  (31,169)  (31,169)  525,368    10,691 01/01/2037 

3128KK-HP-7 FHLMC PN=A56538    5.500% 01/01/37 12/01/2016 Paydown  352,171 352,171 348,484 348,670  3,501  3,501  352,171    5,443 01/01/2037 

3128KK-S2-6 FHLMC PN=A56837    5.500% 01/01/37 12/01/2016 Paydown  19,897 19,897 19,688 19,699  197  197  19,897    599 01/01/2037 

3128KL-2F-3 FHLMC PN=A57974    5.500% 02/01/37 12/01/2016 Paydown  140,200 140,200 139,280 139,325  875  875  140,200    3,465 02/01/2037 

3128KL-2G-1 FHLMC PN=A57975    6.000% 02/01/37 12/01/2016 Paydown  63,657 63,657 64,383 64,322  (665)  (665)  63,657    1,924 02/01/2037 

3128KL-QQ-3 FHLMC PN=A57663    5.500% 12/01/36 12/01/2016 Paydown  123,051 123,051 130,717 130,346  (7,295)  (7,295)  123,051    3,621 12/01/2036 

3128KL-XA-0 FHLMC PN=A57873    5.000% 03/01/37 12/01/2016 Paydown  758,434 758,434 808,799 806,495  (48,061)  (48,061)  758,434    21,380 03/01/2037 

3128KN-AZ-6 FHLMC PN=A59024    5.500% 04/01/37 12/01/2016 Paydown  9,650 9,650 9,617 9,617  33  33  9,650    290 04/01/2037 

3128KN-BW-2 FHLMC PN=A59053    5.500% 03/01/37 08/01/2016 Paydown  156,572 156,572 151,973 152,219  4,353  4,353  156,572    5,703 03/01/2037 

3128KR-VK-7 FHLMC PN=A61518    4.500% 09/01/36 12/01/2016 Paydown  640,250 640,250 682,867 680,486  (40,236)  (40,236)  640,250    7,358 09/01/2036 

3128KS-BW-1 FHLMC PN=A61853    5.000% 05/01/37 12/01/2016 Paydown  5,523 5,523 5,302 5,314  209  209  5,523    151 05/01/2037 

3128KS-NH-1 FHLMC PN=A62192    5.500% 06/01/37 12/01/2016 Paydown  1,371 1,371 1,334 1,337  34  34  1,371    43 06/01/2037 

3128KT-6Y-1 FHLMC PN=A63587    5.500% 08/01/37 12/01/2016 Paydown  717,630 717,630 691,391 692,911  24,719  24,719  717,630    24,007 08/01/2037 

3128KT-GK-0 FHLMC PN=A62902    5.500% 06/01/37 12/01/2016 Paydown  415,667 415,667 400,599 401,468  14,199  14,199  415,667    11,456 06/01/2037 

3128KT-JK-7 FHLMC PN=A62966    5.500% 06/01/37 12/01/2016 Paydown  3,187 3,187 3,104 3,109  78  78  3,187    96 06/01/2037 

3128KT-S7-6 FHLMC PN=A63242    5.500% 07/01/37 12/01/2016 Paydown  483,089 483,089 465,426 466,436  16,652  16,652  483,089    10,598 07/01/2037 

3128KU-3Z-8 FHLMC PN=A64416    6.000% 08/01/37 12/01/2016 Paydown  94,709 94,709 95,538 95,485  (776)  (776)  94,709    2,797 08/01/2037 

3128KU-6L-6 FHLMC PN=A64475    6.000% 08/01/37 12/01/2016 Paydown  267,400 267,400 269,740 269,606  (2,206)  (2,206)  267,400    7,240 08/01/2037 

3128KU-G5-0 FHLMC PN=A63820    6.000% 08/01/37 12/01/2016 Paydown  79,807 79,807 87,688 87,385  (7,579)  (7,579)  79,807    2,909 08/01/2037 

3128KU-N6-0 FHLMC PN=A64013    5.500% 07/01/37 12/01/2016 Paydown  53,479 53,479 52,092 52,176  1,304  1,304  53,479    2,154 07/01/2037 

3128KU-N7-8 FHLMC PN=A64014    6.000% 07/01/37 12/01/2016 Paydown  101,558 101,558 101,494 101,484  74  74  101,558    4,481 07/01/2037 

3128KU-NX-1 FHLMC PN=A64006    5.500% 07/01/37 12/01/2016 Paydown  4,658 4,658 4,527 4,534  123  123  4,658    180 07/01/2037 

3128KW-JU-8 FHLMC PN=A65675    6.000% 09/01/37 12/01/2016 Paydown  1,628 1,628 1,646 1,645  (16)  (16)  1,628    54 09/01/2037 

3128KW-JX-2 FHLMC PN=A65678    6.000% 09/01/37 12/01/2016 Paydown  3,107 3,107 3,143 3,141  (34)  (34)  3,107    42 09/01/2037 

3128KW-QD-8 FHLMC PN=A65852    6.500% 09/01/37 12/01/2016 Paydown  19,333 19,333 20,214 20,160  (827)  (827)  19,333    639 09/01/2037 

3128KW-V8-3 FHLMC PN=A66039    5.500% 07/01/37 12/01/2016 Paydown  51,378 51,378 50,719 50,754  624  624  51,378    1,418 07/01/2037 

3128KW-W6-6 FHLMC PN=A66069    5.500% 08/01/37 12/01/2016 Paydown  849 849 842 842  7  7  849    26 08/01/2037 

3128KW-WK-5 FHLMC PN=A66050    6.000% 08/01/37 12/01/2016 Paydown  115,088 115,088 118,163 117,957  (2,870)  (2,870)  115,088    5,076 08/01/2037 

3128KW-WQ-2 FHLMC PN=A66055    5.500% 08/01/37 12/01/2016 Paydown  1,000 1,000 992 993  8  8  1,000    30 08/01/2037 

3128KW-X7-3 FHLMC PN=A66102    6.000% 08/01/37 12/01/2016 Paydown  4,140 4,140 4,186 4,183  (43)  (43)  4,140    136 08/01/2037 

3128KW-X9-9 FHLMC PN=A66104    6.000% 08/01/37 12/01/2016 Paydown  2,740 2,740 2,769 2,767  (27)  (27)  2,740    90 08/01/2037 

3128KW-XP-3 FHLMC PN=A66086    6.000% 08/01/37 12/01/2016 Paydown  2,249 2,249 2,274 2,273  (23)  (23)  2,249    72 08/01/2037 

3128KW-YD-9 FHLMC PN=A66108    6.000% 08/01/37 12/01/2016 Paydown  5,784 5,784 5,849 5,843  (60)  (60)  5,784    190 08/01/2037 

3128KX-EW-7 FHLMC PN=A66449    6.000% 10/01/37 12/01/2016 Paydown  18,014 18,014 18,175 18,165  (150)  (150)  18,014    708 10/01/2037 

3128KY-5K-1 FHLMC PN=A68050    6.000% 11/01/37 12/01/2016 Paydown  3,785 3,785 3,819 3,816  (31)  (31)  3,785    124 11/01/2037 

3128KY-NF-2 FHLMC PN=A67590    6.000% 11/01/37 12/01/2016 Paydown  10,542 10,542 10,824 10,804  (262)  (262)  10,542    341 11/01/2037 

3128KY-NJ-4 FHLMC PN=A67593    6.000% 11/01/37 12/01/2016 Paydown  104,529 104,529 105,460 105,382  (853)  (853)  104,529    1,221 11/01/2037 

3128L0-HK-1 FHLMC PN=A68334    6.000% 11/01/37 12/01/2016 Paydown  93,177 93,177 97,520 97,269  (4,092)  (4,092)  93,177    4,323 11/01/2037 

3128L0-U3-4 FHLMC PN=A68702    6.000% 11/01/37 05/01/2016 Paydown  164,266 164,266 166,012 165,894  (1,628)  (1,628)  164,266    4,091 11/01/2037 

3128L0-V4-1 FHLMC PN=A68735    6.500% 11/01/37 07/01/2016 Paydown  118,243 118,243 121,531 121,310  (3,067)  (3,067)  118,243    4,459 11/01/2037 

3128L0-XG-2 FHLMC PN=A68779    6.000% 10/01/37 12/01/2016 Paydown  5,070 5,070 5,118 5,113  (44)  (44)  5,070    171 10/01/2037 

3128L0-YA-4 FHLMC PN=A68805    6.000% 10/01/37 12/01/2016 Paydown  4,304 4,304 4,344 4,341  (37)  (37)  4,304    145 10/01/2037 

3128L1-EC-0 FHLMC PN=A69131    6.000% 12/01/37 12/01/2016 Paydown  9,591 9,591 10,038 10,018  (427)  (427)  9,591    318 12/01/2037 

3128L1-FU-9 FHLMC PN=A69179    6.500% 12/01/37 12/01/2016 Paydown  2,955 2,955 3,119 3,109  (155)  (155)  2,955    105 12/01/2037 

3128L1-GL-8 FHLMC PN=A69203    6.000% 11/01/37 12/01/2016 Paydown  42,981 42,981 43,357 43,332  (351)  (351)  42,981    1,100 11/01/2037 

3128L1-LV-0 FHLMC PN=A69340    6.000% 12/01/37 12/01/2016 Paydown  3,649 3,649 3,720 3,716  (66)  (66)  3,649    120 12/01/2037 

3128L1-LW-8 FHLMC PN=A69341    6.500% 12/01/37 12/01/2016 Paydown  6,388 6,388 6,590 6,576  (188)  (188)  6,388    228 12/01/2037 

3128L3-HP-4 FHLMC PN=A70238    6.000% 08/01/37 12/01/2016 Paydown  93,816 93,816 95,165 95,070  (1,254)  (1,254)  93,816    5,220 08/01/2037 

3128L3-JQ-0 FHLMC PN=A70271    6.000% 05/01/37 12/01/2016 Paydown  9,160 9,160 9,289 9,278  (117)  (117)  9,160    301 05/01/2037 

3128L3-JV-9 FHLMC PN=A70276    6.000% 08/01/37 12/01/2016 Paydown  145,390 145,390 147,434 147,277  (1,887)  (1,887)  145,390    5,052 08/01/2037 
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3128L3-JW-7 FHLMC PN=A70277    6.000% 08/01/37 12/01/2016 Paydown  160,197 160,197 162,450 162,277  (2,080)  (2,080)  160,197    7,369 08/01/2037 

3128L3-SY-3 FHLMC PN=A70535    6.000% 12/01/37 12/01/2016 Paydown  3,386 3,386 3,433 3,430  (44)  (44)  3,386    111 12/01/2037 

3128L3-SZ-0 FHLMC PN=A70536    6.000% 12/01/37 10/01/2016 Paydown  4,893 4,893 4,964 4,960  (67)  (67)  4,893    153 12/01/2037 

3128L3-UQ-7 FHLMC PN=A70591    5.500% 12/01/37 12/01/2016 Paydown  4,718 4,718 5,093 5,055  (337)  (337)  4,718    129 12/01/2037 

3128L4-PA-6 FHLMC PN=A71317    5.500% 01/01/38 03/01/2016 Paydown  106,484 106,484 107,549 107,476  (992)  (992)  106,484    1,462 01/01/2038 

3128L5-NT-4 FHLMC PN=A72202    6.000% 02/01/38 12/01/2016 Paydown  6,898 6,898 7,077 7,065  (167)  (167)  6,898    227 02/01/2038 

3128L6-LL-1 FHLMC PN=A73031    5.000% 02/01/38 12/01/2016 Paydown  16,759 16,759 16,586 16,594  165  165  16,759    458 02/01/2038 

3128L7-6X-0 FHLMC PN=A74486    6.000% 03/01/38 12/01/2016 Paydown  265,796 265,796 268,184 268,014  (2,218)  (2,218)  265,796    10,723 03/01/2038 

3128L7-A4-9 FHLMC PN=A73627    6.000% 02/01/38 12/01/2016 Paydown  226,522 226,522 228,504 228,385  (1,863)  (1,863)  226,522    7,850 02/01/2038 

3128L8-4E-2 FHLMC PN=A75321    6.000% 04/01/38 12/01/2016 Paydown  118,605 118,605 119,662 119,595  (990)  (990)  118,605    4,020 04/01/2038 

3128L9-AD-5 FHLMC PN=A75404    5.000% 03/01/38 12/01/2016 Paydown  3,561 3,561 3,506 3,509  52  52  3,561    97 03/01/2038 

3128L9-B5-1 FHLMC PN=A75460    6.000% 04/01/38 12/01/2016 Paydown  587,260 587,260 592,398 592,059  (4,799)  (4,799)  587,260    29,415 04/01/2038 

3128L9-D2-6 FHLMC PN=A75521    6.000% 04/01/38 12/01/2016 Paydown  4,942 4,942 4,986 4,983  (41)  (41)  4,942    162 04/01/2038 

3128L9-DC-4 FHLMC PN=A75499    6.000% 04/01/38 12/01/2016 Paydown  5,634 5,634 5,683 5,679  (46)  (46)  5,634    191 04/01/2038 

3128L9-MV-2 FHLMC PN=A75772    6.000% 04/01/38 12/01/2016 Paydown  18,861 18,861 19,026 19,014  (153)  (153)  18,861    633 04/01/2038 

3128L9-YD-9 FHLMC PN=A76108    6.000% 04/01/38 12/01/2016 Paydown  24,987 24,987 25,209 25,194  (207)  (207)  24,987    809 04/01/2038 

3128LA-7C-8 FHLMC PN=A77191    5.500% 05/01/38 12/01/2016 Paydown  105,554 105,554 113,949 113,636  (8,082)  (8,082)  105,554    2,304 05/01/2038 

3128LA-ZW-3 FHLMC PN=A77057    5.500% 05/01/38 12/01/2016 Paydown  11,481 11,481 12,394 12,361  (881)  (881)  11,481    407 05/01/2038 

3128LC-H5-8 FHLMC PN=A78352    5.500% 12/01/37 12/01/2016 Paydown  161,388 161,388 157,252 157,470  3,918  3,918  161,388    8,603 12/01/2037 

3128LC-RU-2 FHLMC PN=A78599    5.500% 06/01/38 12/01/2016 Paydown  73,682 73,682 80,230 79,886  (6,204)  (6,204)  73,682    1,535 06/01/2038 

3128LD-NF-7 FHLMC PN=A79390    5.500% 07/01/38 12/01/2016 Paydown  75,185 75,185 78,098 77,974  (2,789)  (2,789)  75,185    2,526 07/01/2038 

3128LX-AT-7 FHLMC PN=G01818    5.000% 05/01/35 12/01/2016 Paydown  106,653 106,653 115,152 114,757  (8,104)  (8,104)  106,653    2,856 05/01/2035 

3128LX-BE-9 FHLMC PN=G01837    5.000% 07/01/35 12/01/2016 Paydown  11,227,370 11,227,370 12,081,127 12,032,715  (805,345)  (805,345)  11,227,370    308,379 07/01/2035 

3128LX-DR-8 FHLMC PN=G01912    5.000% 09/01/35 12/01/2016 Paydown  76,417 76,417 82,506 82,223  (5,806)  (5,806)  76,417    2,024 09/01/2035 

3128LX-E8-9 FHLMC PN=G01959    5.000% 12/01/35 12/01/2016 Paydown  1,392,052 1,392,052 1,502,443 1,497,693  (105,641)  (105,641)  1,392,052    38,212 12/01/2035 

3128LX-EW-6 FHLMC PN=G01949    5.000% 10/01/35 12/01/2016 Paydown  885,692 885,692 955,928 952,824  (67,132)  (67,132)  885,692    22,650 10/01/2035 

3128LX-FP-0 FHLMC PN=G01974    5.000% 12/01/35 12/01/2016 Paydown  1,458,080 1,458,080 1,574,271 1,569,188  (111,108)  (111,108)  1,458,080    39,358 12/01/2035 

3128LX-FT-2 FHLMC PN=G01978    5.000% 12/01/35 12/01/2016 Paydown  15,319 15,319 14,731 14,778  541  541  15,319    406 12/01/2035 

3128LX-G3-8 FHLMC PN=G02018    5.000% 12/01/35 12/01/2016 Paydown  7,373,850 7,373,850 7,170,240 7,187,060  186,790  186,790  7,373,850    193,084 12/01/2035 

3128LX-G5-3 FHLMC PN=G02020    5.500% 12/01/33 12/01/2016 Paydown  4,329,919 4,329,919 4,357,627 4,353,183  (23,264)  (23,264)  4,329,919    133,161 12/01/2033 

3128LX-G9-5 FHLMC PN=G02024    6.000% 10/01/32 12/01/2016 Paydown  59,953 59,953 61,076 60,773  (820)  (820)  59,953    1,916 10/01/2032 

3128LX-GX-2 FHLMC PN=G02014    5.000% 10/01/35 12/01/2016 Paydown  1,321,137 1,321,137 1,289,333 1,291,832  29,304  29,304  1,321,137    21,143 10/01/2035 

3128LX-GY-0 FHLMC PN=G02015    5.000% 11/01/33 12/01/2016 Paydown  5,259,085 5,259,085 5,214,923 5,219,158  39,926  39,926  5,259,085    135,259 11/01/2033 

3128LX-GZ-7 FHLMC PN=G02016    5.000% 11/01/35 12/01/2016 Paydown  737,270 737,270 714,533 716,408  20,862  20,862  737,270    21,208 11/01/2035 

3128LX-HA-1 FHLMC PN=G02025    6.000% 08/01/34 12/01/2016 Paydown  1,650,294 1,650,294 1,717,255 1,708,620  (58,326)  (58,326)  1,650,294    42,859 08/01/2034 

3128LX-HC-7 FHLMC PN=G02027    6.500% 11/01/32 12/01/2016 Paydown  693,980 693,980 714,793 711,985  (18,005)  (18,005)  693,980    21,310 11/01/2032 

3128LX-HD-5 FHLMC PN=G02028    7.000% 02/01/33 12/01/2016 Paydown  473,389 473,389 498,280 495,847  (22,458)  (22,458)  473,389    15,276 02/01/2033 

3128LX-M9-8 FHLMC PN=G02184    5.000% 04/01/36 12/01/2016 Paydown  82,993 82,993 89,606 89,316  (6,323)  (6,323)  82,993    2,115 04/01/2036 

3128LX-NQ-9 FHLMC PN=G02199    5.000% 06/01/36 12/01/2016 Paydown  3,779,349 3,779,349 4,090,555 4,075,758  (296,409)  (296,409)  3,779,349    100,261 06/01/2036 

3128LX-R5-1 FHLMC PN=G02308    5.500% 09/01/36 12/01/2016 Paydown  8,652 8,652 8,988 8,976  (324)  (324)  8,652    181 09/01/2036 

3128M1-EV-7 FHLMC PN=G12048    4.000% 09/01/20 12/01/2016 Paydown  16,760 16,760 17,837 17,513  (752)  (752)  16,760    383 09/01/2020 

3128M1-TM-1 FHLMC PN=G12456    4.000% 10/01/21 12/01/2016 Paydown  7,996 7,996 8,509 8,343  (347)  (347)  7,996    159 10/01/2021 

3128M4-3K-7 FHLMC PN=G03202    5.500% 09/01/37 12/01/2016 Paydown  448,588 448,588 463,095 462,268  (13,680)  (13,680)  448,588    12,697 09/01/2037 

3128M4-6E-8 FHLMC PN=G03269    5.500% 10/01/37 12/01/2016 Paydown  51,171 51,171 55,632 55,469  (4,298)  (4,298)  51,171    1,415 10/01/2037 

3128M4-B7-7 FHLMC PN=G02462    6.000% 12/01/36 12/01/2016 Paydown  27,889 27,889 31,397 31,292  (3,403)  (3,403)  27,889    1,119 12/01/2036 

3128M4-CG-6 FHLMC PN=G02471    6.000% 11/01/36 12/01/2016 Paydown  498,180 498,180 501,060 500,801  (2,621)  (2,621)  498,180    15,573 11/01/2036 

3128M4-CP-6 FHLMC PN=G02478    5.500% 12/01/36 12/01/2016 Paydown  26,244 26,244 27,186 27,130  (887)  (887)  26,244    675 12/01/2036 

3128M4-CR-2 FHLMC PN=G02480    6.500% 12/01/36 12/01/2016 Paydown  80,430 80,430 81,957 81,846  (1,416)  (1,416)  80,430    2,669 12/01/2036 

3128M4-CY-7 FHLMC PN=G02487    5.500% 12/01/36 12/01/2016 Paydown  73,178 73,178 76,018 75,889  (2,711)  (2,711)  73,178    2,004 12/01/2036 

3128M4-E4-1 FHLMC PN=G02555    5.000% 12/01/35 12/01/2016 Paydown  2,013,807 2,013,807 2,179,631 2,171,157  (157,350)  (157,350)  2,013,807    58,223 12/01/2035 

3128M4-FW-8 FHLMC PN=G02581    5.000% 09/01/35 12/01/2016 Paydown  5,726,365 5,726,365 5,563,734 5,575,546  150,819  150,819  5,726,365    144,082 09/01/2035 

3128M4-J4-6 FHLMC PN=G02683    6.500% 02/01/37 12/01/2016 Paydown  116,643 116,643 118,858 118,705  (2,062)  (2,062)  116,643    3,730 02/01/2037 

3128M4-JQ-7 FHLMC PN=G02671    4.500% 02/01/37 12/01/2016 Paydown  5,564 5,564 5,936 5,888  (324)  (324)  5,564    132 02/01/2037 

3128M4-LT-8 FHLMC PN=G02738    5.500% 03/01/37 12/01/2016 Paydown  954,816 954,816 920,090 922,109  32,706  32,706  954,816    27,809 03/01/2037 

3128M4-SS-3 FHLMC PN=G02929    6.000% 04/01/37 12/01/2016 Paydown  48,943 48,943 55,099 54,919  (5,977)  (5,977)  48,943    1,934 04/01/2037 

3128M4-TW-3 FHLMC PN=G02965    5.500% 05/01/37 12/01/2016 Paydown  799,529 799,529 790,097 790,572  8,957  8,957  799,529    22,290 05/01/2037 

3128M4-WK-5 FHLMC PN=G03050    5.000% 07/01/37 12/01/2016 Paydown  339,713 339,713 363,069 362,257  (22,544)  (22,544)  339,713    8,511 07/01/2037 

3128M4-WQ-2 FHLMC PN=G03055    5.000% 06/01/36 12/01/2016 Paydown  222,923 222,923 240,687 239,911  (16,988)  (16,988)  222,923    5,346 06/01/2036 
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3128M4-WW-9 FHLMC PN=G03061    5.500% 05/01/37 12/01/2016 Paydown  380,470 380,470 390,175 389,656  (9,186)  (9,186)  380,470    10,979 05/01/2037 

3128M4-XG-3 FHLMC PN=G03079    5.500% 05/01/37 12/01/2016 Paydown  3,600,162 3,600,162 3,462,343 3,467,794  132,368  132,368  3,600,162    116,478 05/01/2037 

3128M4-XV-0 FHLMC PN=G03092    5.500% 07/01/37 12/01/2016 Paydown  7,313,351 7,313,351 7,038,832 7,054,047  259,304  259,304  7,313,351    227,363 07/01/2037 

3128M4-Y2-3 FHLMC PN=G03129    5.500% 07/01/37 12/01/2016 Paydown  1,944,997 1,944,997 1,867,653 1,872,168  72,829  72,829  1,944,997    46,973 07/01/2037 

3128M4-Y3-1 FHLMC PN=G03130    5.500% 07/01/37 12/01/2016 Paydown  1,457,300 1,457,300 1,399,008 1,402,360  54,939  54,939  1,457,300    37,862 07/01/2037 

3128M5-6M-7 FHLMC PN=G04176    5.500% 05/01/38 12/01/2016 Paydown  30,486 30,486 33,144 33,049  (2,563)  (2,563)  30,486    892 05/01/2038 

3128M5-AJ-9 FHLMC PN=G03309    5.500% 09/01/37 12/01/2016 Paydown  107,170 107,170 111,321 111,111  (3,942)  (3,942)  107,170    3,407 09/01/2037 

3128M5-DQ-0 FHLMC PN=G03411    5.500% 10/01/37 12/01/2016 Paydown  646,435 646,435 699,761 697,790  (51,356)  (51,356)  646,435    18,259 10/01/2037 

3128M5-ED-8 FHLMC PN=G03432    5.500% 11/01/37 12/01/2016 Paydown  799,757 799,757 863,363 860,985  (61,227)  (61,227)  799,757    23,032 11/01/2037 

3128M5-H4-5 FHLMC PN=G03551    6.000% 11/01/37 12/01/2016 Paydown  6,752 6,752 7,601 7,553  (802)  (802)  6,752    207 11/01/2037 

3128M5-HX-1 FHLMC PN=G03546    6.000% 11/01/37 12/01/2016 Paydown  651,215 651,215 656,913 656,555  (5,340)  (5,340)  651,215    22,898 11/01/2037 

3128M5-KG-4 FHLMC PN=G03595    5.500% 12/01/37 12/01/2016 Paydown  1,554,920 1,554,920 1,676,884 1,671,789  (116,869)  (116,869)  1,554,920    44,589 12/01/2037 

3128M5-MT-4 FHLMC PN=G03670    5.000% 05/01/36 12/01/2016 Paydown  60,492 60,492 65,312 65,103  (4,612)  (4,612)  60,492    1,853 05/01/2036 

3128M5-NL-0 FHLMC PN=G03695    5.500% 11/01/37 12/01/2016 Paydown  167,531 167,531 171,804 171,571  (4,041)  (4,041)  167,531    4,883 11/01/2037 

3128M5-NM-8 FHLMC PN=G03696    5.500% 01/01/38 12/01/2016 Paydown  104,565 104,565 110,165 109,913  (5,348)  (5,348)  104,565    3,020 01/01/2038 

3128M5-PD-6 FHLMC PN=G03720    6.000% 12/01/37 12/01/2016 Paydown  133,321 133,321 134,488 134,415  (1,094)  (1,094)  133,321    4,296 12/01/2037 

3128M5-RA-0 FHLMC PN=G03781    6.000% 01/01/38 12/01/2016 Paydown  42,926 42,926 48,325 48,177  (5,251)  (5,251)  42,926    1,415 01/01/2038 

3128M5-SP-6 FHLMC PN=G03826    6.000% 01/01/38 12/01/2016 Paydown  24,464 24,464 27,542 27,458  (2,994)  (2,994)  24,464    772 01/01/2038 

3128M5-VT-4 FHLMC PN=G03926    6.000% 02/01/38 12/01/2016 Paydown  127,444 127,444 139,989 139,523  (12,079)  (12,079)  127,444    4,059 02/01/2038 

3128M6-3E-6 FHLMC PN=G04997    5.000% 01/01/37 12/01/2016 Paydown  47,725 47,725 51,528 51,373  (3,648)  (3,648)  47,725    1,250 01/01/2037 

3128M6-3Y-2 FHLMC PN=G05015    5.500% 09/01/38 12/01/2016 Paydown  171,122 171,122 176,563 176,273  (5,152)  (5,152)  171,122    5,011 09/01/2038 

3128M6-6W-3 FHLMC PN=G05085    4.500% 09/01/35 12/01/2016 Paydown  1,523,407 1,523,407 1,617,209 1,611,026  (87,619)  (87,619)  1,523,407    35,429 09/01/2035 

3128M6-AQ-1 FHLMC PN=G04215    5.500% 05/01/38 12/01/2016 Paydown  2,422,673 2,422,673 2,631,818 2,623,662  (200,989)  (200,989)  2,422,673    68,622 05/01/2038 

3128M6-AX-6 FHLMC PN=G04222    5.500% 04/01/38 12/01/2016 Paydown  37,758 37,758 40,986 40,854  (3,096)  (3,096)  37,758    1,075 04/01/2038 

3128M6-B9-8 FHLMC PN=G04264    5.500% 04/01/38 12/01/2016 Paydown  101,250 101,250 109,935 109,631  (8,381)  (8,381)  101,250    2,894 04/01/2038 

3128M6-DK-1 FHLMC PN=G04306    5.500% 05/01/38 12/01/2016 Paydown  1,807,377 1,807,377 1,759,509 1,761,839  45,538  45,538  1,807,377    43,644 05/01/2038 

3128M6-F2-9 FHLMC PN=G04385    5.500% 07/01/38 12/01/2016 Paydown  98,414 98,414 106,241 105,962  (7,548)  (7,548)  98,414    2,871 07/01/2038 

3128M6-JE-9 FHLMC PN=G04461    5.000% 07/01/38 12/01/2016 Paydown  1,658,079 1,658,079 1,747,719 1,743,227  (85,147)  (85,147)  1,658,079    47,483 07/01/2038 

3128M6-JU-3 FHLMC PN=G04475    5.000% 12/01/36 12/01/2016 Paydown  5,026,129 5,026,129 5,424,159 5,407,954  (381,825)  (381,825)  5,026,129    136,659 12/01/2036 

3128M6-LG-1 FHLMC PN=G04527    5.500% 07/01/38 12/01/2016 Paydown  44,064 44,064 45,630 45,547  (1,483)  (1,483)  44,064    1,230 07/01/2038 

3128M6-LL-0 FHLMC PN=G04531    5.500% 01/01/38 12/01/2016 Paydown  40,229 40,229 43,448 43,306  (3,076)  (3,076)  40,229    1,010 01/01/2038 

3128M6-MZ-8 FHLMC PN=G04576    6.000% 09/01/38 12/01/2016 Paydown  67,984 67,984 76,536 76,310  (8,325)  (8,325)  67,984    2,020 09/01/2038 

3128M6-NC-8 FHLMC PN=G04587    5.500% 08/01/38 12/01/2016 Paydown  2,201,284 2,201,284 2,380,276 2,373,915  (172,632)  (172,632)  2,201,284    64,215 08/01/2038 

3128M6-RH-3 FHLMC PN=G04688    5.500% 09/01/38 12/01/2016 Paydown  35,690 35,690 38,802 38,695  (3,004)  (3,004)  35,690    991 09/01/2038 

3128M6-RL-4 FHLMC PN=G04691    5.000% 06/01/38 12/01/2016 Paydown  7,952 7,952 8,598 8,575  (624)  (624)  7,952    216 06/01/2038 

3128M6-SE-9 FHLMC PN=G04717    5.000% 09/01/38 12/01/2016 Paydown  1,141,938 1,141,938 1,227,227 1,224,172  (82,233)  (82,233)  1,141,938    27,420 09/01/2038 

3128M6-T6-5 FHLMC PN=G04773    4.500% 09/01/38 12/01/2016 Paydown  779,647 779,647 828,762 827,003  (47,356)  (47,356)  779,647    18,562 09/01/2038 

3128M6-T7-3 FHLMC PN=G04774    4.500% 01/01/38 12/01/2016 Paydown  175,400 175,400 186,856 186,355  (10,955)  (10,955)  175,400    4,189 01/01/2038 

3128M6-TK-4 FHLMC PN=G04754    6.000% 09/01/38 12/01/2016 Paydown  107,007 107,007 106,597 106,604  403  403  107,007    3,075 09/01/2038 

3128M6-UA-4 FHLMC PN=G04777    6.000% 08/01/38 12/01/2016 Paydown  843,106 843,106 926,889 923,576  (80,471)  (80,471)  843,106    27,328 08/01/2038 

3128M6-V5-4 FHLMC PN=G04836    5.500% 04/01/38 12/01/2016 Paydown  5,450,386 5,450,386 5,911,341 5,894,256  (443,870)  (443,870)  5,450,386    149,999 04/01/2038 

3128M6-VA-3 FHLMC PN=G04809    5.000% 12/01/37 12/01/2016 Paydown  470,113 470,113 475,916 475,553  (5,440)  (5,440)  470,113    12,521 12/01/2037 

3128M6-WA-2 FHLMC PN=G04841    6.000% 10/01/38 12/01/2016 Paydown  1,193,368 1,193,368 1,312,124 1,306,161  (112,792)  (112,792)  1,193,368    34,932 10/01/2038 

3128M6-XL-7 FHLMC PN=G04883    5.000% 02/01/38 12/01/2016 Paydown  387,634 387,634 418,523 417,356  (29,722)  (29,722)  387,634    10,311 02/01/2038 

3128M6-YJ-1 FHLMC PN=G04913    5.000% 03/01/38 12/01/2016 Paydown  18,596,767 18,596,767 20,007,724 19,948,765  (1,351,998)  (1,351,998)  18,596,767    484,275 03/01/2038 

3128M6-ZQ-4 FHLMC PN=G04951    5.000% 11/01/38 12/01/2016 Paydown  1,694,545 1,694,545 1,826,501 1,821,357  (126,812)  (126,812)  1,694,545    44,167 11/01/2038 

3128M7-3B-0 FHLMC PN=G05894    4.500% 04/01/40 12/01/2016 Paydown  122,578 122,578 129,473 129,166  (6,588)  (6,588)  122,578    3,043 04/01/2040 

3128M7-4G-8 FHLMC PN=G05923    5.500% 02/01/40 12/01/2016 Paydown  44,235 44,235 48,092 47,969  (3,733)  (3,733)  44,235    1,267 02/01/2040 

3128M7-5T-9 FHLMC PN=G05958    5.000% 08/01/40 12/01/2016 Paydown  6,375,490 6,375,490 6,738,113 6,725,170  (349,680)  (349,680)  6,375,490    178,625 08/01/2040 

3128M7-5Y-8 FHLMC PN=G05963    4.500% 04/01/40 12/01/2016 Paydown  2,671 2,671 2,822 2,804  (133)  (133)  2,671    68 04/01/2040 

3128M7-6T-8 FHLMC PN=G05982    4.500% 09/01/40 12/01/2016 Paydown  1,651,934 1,651,934 1,707,600 1,704,846  (52,912)  (52,912)  1,651,934    42,194 09/01/2040 

3128M7-A9-7 FHLMC PN=G05132    5.000% 12/01/38 12/01/2016 Paydown  6,296,746 6,296,746 6,777,499 6,760,158  (463,412)  (463,412)  6,296,746    163,875 12/01/2038 

3128M7-DJ-2 FHLMC PN=G05205    5.000% 01/01/39 12/01/2016 Paydown  658,521 658,521 691,935 690,451  (31,931)  (31,931)  658,521    17,425 01/01/2039 

3128M7-G2-6 FHLMC PN=G05317    5.000% 04/01/37 12/01/2016 Paydown  36,388 36,388 39,288 39,174  (2,786)  (2,786)  36,388    968 04/01/2037 

3128M7-HB-5 FHLMC PN=G05326    5.000% 02/01/38 12/01/2016 Paydown  2,506,207 2,506,207 2,706,847 2,698,991  (192,785)  (192,785)  2,506,207    68,368 02/01/2038 

3128M7-HQ-2 FHLMC PN=G05339    6.000% 10/01/38 12/01/2016 Paydown  220,177 220,177 242,607 241,875  (21,698)  (21,698)  220,177    7,769 10/01/2038 

3128M7-LE-4 FHLMC PN=G05425    5.000% 12/01/35 12/01/2016 Paydown  233,500 233,500 252,108 251,269  (17,769)  (17,769)  233,500    6,164 12/01/2035 

3128M7-PU-4 FHLMC PN=G05535    4.500% 07/01/39 12/01/2016 Paydown  388,688 388,688 412,091 410,987  (22,299)  (22,299)  388,688    9,765 07/01/2039 
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3128M7-QZ-2 FHLMC PN=G05572    5.000% 02/01/39 12/01/2016 Paydown  4,081,388 4,081,388 4,398,141 4,386,803  (305,415)  (305,415)  4,081,388    108,547 02/01/2039 

3128M7-T4-8 FHLMC PN=G05671    5.500% 08/01/38 12/01/2016 Paydown  12,824,267 12,824,267 13,909,231 13,868,426  (1,044,160)  (1,044,160)  12,824,267    370,384 08/01/2038 

3128M7-TQ-9 FHLMC PN=G05659    4.500% 10/01/39 12/01/2016 Paydown  1,273,561 1,273,561 1,356,541 1,352,685  (79,125)  (79,125)  1,273,561    33,761 10/01/2039 

3128M7-V2-9 FHLMC PN=G05733    5.000% 11/01/39 12/01/2016 Paydown  3,003,358 3,003,358 3,152,194 3,144,505  (141,147)  (141,147)  3,003,358    83,382 11/01/2039 

3128M7-WA-0 FHLMC PN=G05741    4.500% 12/01/39 12/01/2016 Paydown  5,717,055 5,717,055 6,004,223 5,991,025  (273,970)  (273,970)  5,717,055    144,820 12/01/2039 

3128M7-XB-7 FHLMC PN=G05774    5.000% 01/01/40 12/01/2016 Paydown  2,799,192 2,799,192 2,901,826 2,896,309  (97,117)  (97,117)  2,799,192    78,272 01/01/2040 

3128M7-Y5-9 FHLMC PN=G05832    5.000% 03/01/40 12/01/2016 Paydown  661,475 661,475 698,114 696,486  (35,012)  (35,012)  661,475    19,444 03/01/2040 

3128M7-ZN-9 FHLMC PN=G05849    4.500% 05/01/40 12/01/2016 Paydown  4,002,291 4,002,291 4,259,532 4,248,949  (246,658)  (246,658)  4,002,291    101,537 05/01/2040 

3128M7-ZR-0 FHLMC PN=G05852    5.500% 03/01/39 03/30/2016 Direct Placement   6 7 7      7  (7) (7)  03/01/2039 

3128M7-ZZ-2 FHLMC PN=G05860    5.500% 02/01/40 12/01/2016 Paydown  192,149 192,149 208,902 208,366  (16,217)  (16,217)  192,149    5,818 02/01/2040 

3128M8-3H-5 FHLMC PN=G06800    4.000% 10/01/41 12/01/2016 Paydown  2,323,694 2,323,694 2,417,731 2,412,909  (89,215)  (89,215)  2,323,694    52,368 10/01/2041 

3128M8-3J-1 FHLMC PN=G06801    4.500% 09/01/41 12/01/2016 Paydown  4,577,639 4,577,639 4,883,768 4,875,368  (297,730)  (297,730)  4,577,639    126,005 09/01/2041 

3128M8-4T-8 FHLMC PN=G06834    4.000% 12/01/41 12/01/2016 Paydown  8,093,214 8,093,214 8,635,918 8,614,804  (521,590)  (521,590)  8,093,214    190,238 12/01/2041 

3128M8-6D-1 FHLMC PN=G06868    4.500% 04/01/41 12/01/2016 Paydown  4,597,916 4,597,916 4,888,159 4,876,561  (278,645)  (278,645)  4,597,916    112,906 04/01/2041 

3128M8-7E-8 FHLMC PN=G06893    4.000% 01/01/42 12/01/2016 Paydown  3,936,315 3,936,315 4,197,710 4,188,636  (252,321)  (252,321)  3,936,315    91,798 01/01/2042 

3128M8-A2-0 FHLMC PN=G06025    4.500% 09/01/40 12/01/2016 Paydown  637,145 637,145 661,411 660,222  (23,077)  (23,077)  637,145    16,636 09/01/2040 

3128M8-A7-9 FHLMC PN=G06030    4.500% 08/01/40 12/01/2016 Paydown  1,582,381 1,582,381 1,642,648 1,639,664  (57,282)  (57,282)  1,582,381    41,563 08/01/2040 

3128M8-A8-7 FHLMC PN=G06031    5.500% 03/01/40 12/01/2016 Paydown  591,203 591,203 638,222 636,689  (45,487)  (45,487)  591,203    16,350 03/01/2040 

3128M8-AV-6 FHLMC PN=G06020    5.500% 12/01/39 12/01/2016 Paydown  2,384,235 2,384,235 2,577,954 2,571,558  (187,323)  (187,323)  2,384,235    68,474 12/01/2039 

3128M8-AW-4 FHLMC PN=G06021    5.500% 01/01/40 12/01/2016 Paydown  769,336 769,336 840,260 837,879  (68,543)  (68,543)  769,336    22,211 01/01/2040 

3128M8-B7-8 FHLMC PN=G06062    4.500% 10/01/40 12/01/2016 Paydown  1,361,790 1,361,790 1,445,779 1,442,942  (81,152)  (81,152)  1,361,790    32,785 10/01/2040 

3128M8-FM-1 FHLMC PN=G06172    5.500% 12/01/38 12/01/2016 Paydown  180,258 180,258 195,975 195,443  (15,184)  (15,184)  180,258    4,988 12/01/2038 

3128M8-GN-8 FHLMC PN=G06205    5.000% 12/01/36 12/01/2016 Paydown  710,228 710,228 759,833 757,351  (47,123)  (47,123)  710,228    19,057 12/01/2036 

3128M8-HG-2 FHLMC PN=G06231    4.000% 12/01/40 12/01/2016 Paydown  922,398 922,398 989,272 986,033  (63,635)  (63,635)  922,398    22,598 12/01/2040 

3128M8-HQ-0 FHLMC PN=G06239    4.000% 02/01/41 12/01/2016 Paydown  2,927,452 2,927,452 2,863,090 2,866,287  61,165  61,165  2,927,452    70,382 02/01/2041 

3128M8-Q3-1 FHLMC PN=G06474    4.000% 05/01/41 12/01/2016 Paydown  746,654 746,654 752,954 752,495  (5,841)  (5,841)  746,654    17,889 05/01/2041 

3128M8-Q4-9 FHLMC PN=G06475    4.000% 05/01/41 12/01/2016 Paydown  1,035,242 1,035,242 1,043,977 1,043,395  (8,153)  (8,153)  1,035,242    23,022 05/01/2041 

3128M8-Q6-4 FHLMC PN=G06477    4.000% 05/01/41 12/01/2016 Paydown  15,220,513 15,220,513 15,358,757 15,349,593  (129,079)  (129,079)  15,220,513    340,890 05/01/2041 

3128M8-U6-9 FHLMC PN=G06605    5.000% 05/01/41 12/01/2016 Paydown  1,808,628 1,808,628 1,924,493 1,919,603  (110,975)  (110,975)  1,808,628    44,188 05/01/2041 

3128M9-3F-7 FHLMC PN=G07698    5.000% 12/01/41 12/01/2016 Paydown  25,600,321 25,600,321 28,071,370 28,013,403  (2,413,082)  (2,413,082)  25,600,321    678,519 12/01/2041 

3128M9-5Z-1 FHLMC PN=G07764    5.500% 06/01/41 12/01/2016 Paydown  542,303 542,303 604,498 603,070  (60,768)  (60,768)  542,303    15,637 06/01/2041 

3128M9-A4-4 FHLMC PN=G06927    5.000% 02/01/37 12/01/2016 Paydown  1,165,892 1,165,892 1,258,799 1,255,090  (89,197)  (89,197)  1,165,892    30,609 02/01/2037 

3128M9-AH-5 FHLMC PN=G06908    5.500% 03/01/41 12/01/2016 Paydown  1,237,432 1,237,432 1,351,895 1,348,177  (110,744)  (110,744)  1,237,432    34,414 03/01/2041 

3128M9-BM-3 FHLMC PN=G06944    5.500% 07/01/40 12/01/2016 Paydown  30,627 30,627 33,297 33,213  (2,587)  (2,587)  30,627    886 07/01/2040 

3128M9-BZ-4 FHLMC PN=G06956    4.500% 08/01/41 12/01/2016 Paydown  825,451 825,451 883,715 881,868  (56,418)  (56,418)  825,451    21,750 08/01/2041 

3128M9-CY-6 FHLMC PN=G06987    4.500% 06/01/38 12/01/2016 Paydown  1,675,526 1,675,526 1,785,744 1,781,003  (105,477)  (105,477)  1,675,526    40,683 06/01/2038 

3128M9-D2-5 FHLMC PN=G07021    5.000% 09/01/39 12/01/2016 Paydown  2,864,928 2,864,928 3,091,545 3,084,550  (219,622)  (219,622)  2,864,928    75,504 09/01/2039 

3128M9-DF-6 FHLMC PN=G07002    4.500% 12/01/41 12/01/2016 Paydown  784,691 784,691 848,937 846,683  (61,992)  (61,992)  784,691    19,620 12/01/2041 

3128M9-DK-5 FHLMC PN=G07006    5.000% 02/01/37 12/01/2016 Paydown  5,523,931 5,523,931 5,961,985 5,944,835  (420,904)  (420,904)  5,523,931    162,958 02/01/2037 

3128M9-DZ-2 FHLMC PN=G07020    5.000% 11/01/36 12/01/2016 Paydown  7,929,859 7,929,859 8,558,368 8,532,647  (602,788)  (602,788)  7,929,859    224,287 11/01/2036 

3128M9-EP-3 FHLMC PN=G07042    3.500% 07/01/42 12/01/2016 Paydown  362,602 362,602 359,769 359,851  2,751  2,751  362,602    7,123 07/01/2042 

3128M9-ET-5 FHLMC PN=G07046    4.000% 09/01/41 12/01/2016 Paydown  10,989,869 10,989,869 11,755,725 11,719,691  (729,822)  (729,822)  10,989,869    248,487 09/01/2041 

3128M9-GY-2 FHLMC PN=G07115    4.500% 03/01/42 12/01/2016 Paydown  6,227,203 6,227,203 6,722,460 6,704,965  (477,762)  (477,762)  6,227,203    149,767 03/01/2042 

3128M9-J2-9 FHLMC PN=G07181    4.000% 10/01/42 12/01/2016 Paydown  1,808,679 1,808,679 1,917,906 1,915,632  (106,953)  (106,953)  1,808,679    36,878 10/01/2042 

3128M9-J3-7 FHLMC PN=G07182    4.500% 04/01/41 12/01/2016 Paydown  3,483,007 3,483,007 3,756,206 3,746,618  (263,611)  (263,611)  3,483,007    90,739 04/01/2041 

3128M9-LV-2 FHLMC PN=G07240    3.000% 12/01/42 12/01/2016 Paydown  957,332 957,332 931,155 932,101  25,231  25,231  957,332    16,384 12/01/2042 

3128M9-MD-1 FHLMC PN=G07256    4.500% 10/01/41 12/01/2016 Paydown  5,697,822 5,697,822 6,104,682 6,091,499  (393,676)  (393,676)  5,697,822    140,393 10/01/2041 

3128M9-ME-9 FHLMC PN=G07257    4.000% 12/01/42 12/01/2016 Paydown  4,385,864 4,385,864 4,515,384 4,511,650  (125,786)  (125,786)  4,385,864    126,265 12/01/2042 

3128M9-MP-4 FHLMC PN=G07266    4.000% 12/01/42 12/01/2016 Paydown  22,764,816 22,764,816 24,042,131 24,016,331  (1,251,514)  (1,251,514)  22,764,816    526,658 12/01/2042 

3128M9-N7-3 FHLMC PN=G07314    4.000% 01/01/43 12/01/2016 Paydown  661,543 661,543 683,560 682,887  (21,344)  (21,344)  661,543    14,431 01/01/2043 

3128M9-QX-3 FHLMC PN=G07370    5.500% 04/01/41 12/01/2016 Paydown  4,634,598 4,634,598 4,996,676 4,986,604  (352,006)  (352,006)  4,634,598    138,115 04/01/2041 

3128M9-RM-6 FHLMC PN=G07392    4.000% 04/01/43 12/01/2016 Paydown  9,083,850 9,083,850 9,597,656 9,580,250  (496,399)  (496,399)  9,083,850    206,007 04/01/2043 

3128M9-RP-9 FHLMC PN=G07394    3.500% 06/01/43 12/01/2016 Paydown  12,043,530 12,043,530 12,470,699 12,454,655  (411,124)  (411,124)  12,043,530    232,722 06/01/2043 

3128MA-EQ-8 FHLMC PN=G07943    4.500% 08/01/44 11/08/2016 Citibank  10,390,754 9,513,709 10,358,051 10,345,272  4,572  4,572  10,349,843  40,911 40,911 407,900 08/01/2044 

3128MA-EQ-8 FHLMC PN=G07943    4.500% 08/01/44 11/01/2016 Paydown  3,091,406 3,091,406 3,365,768 3,361,616  (270,210)  (270,210)  3,091,406    76,352 08/01/2044 

3128MB-BN-6 FHLMC PN=G12545    4.000% 10/01/21 12/01/2016 Paydown  4,277 4,277 4,551 4,462  (186)  (186)  4,277    86 10/01/2021 

3128MB-EH-6 FHLMC PN=G12636    4.500% 04/01/22 12/01/2016 Paydown  527,617 527,617 500,411 510,691  16,925  16,925  527,617    12,041 04/01/2022 

3128MB-EZ-6 FHLMC PN=G12652    4.500% 04/01/22 12/01/2016 Paydown  276,926 276,926 262,647 267,918  9,008  9,008  276,926    6,292 04/01/2022 
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3128MB-GP-6 FHLMC PN=G12706    4.500% 06/01/22 12/01/2016 Paydown  270,146 270,146 256,217 261,427  8,719  8,719  270,146    6,245 06/01/2022 

3128MB-HU-4 FHLMC PN=G12743    5.500% 08/01/22 12/01/2016 Paydown  32,467 32,467 32,482 32,453  14  14  32,467    903 08/01/2022 

3128MB-KT-3 FHLMC PN=G12806    5.500% 09/01/22 12/01/2016 Paydown  385,320 385,320 389,552 387,905  (2,585)  (2,585)  385,320    11,309 09/01/2022 

3128MB-YU-5 FHLMC PN=G13223    4.000% 05/01/23 12/01/2016 Paydown  560,081 560,081 587,954 580,515  (20,434)  (20,434)  560,081    11,529 05/01/2023 

3128MB-ZU-4 FHLMC PN=G13255    5.000% 07/01/23 12/01/2016 Paydown  253,451 253,451 264,143 260,893  (7,442)  (7,442)  253,451    7,095 07/01/2023 

3128MB-ZV-2 FHLMC PN=G13256    5.500% 09/01/23 12/01/2016 Paydown  59,993 59,993 60,274 60,149  (156)  (156)  59,993    1,687 09/01/2023 

3128MC-6F-7 FHLMC PN=G14270    4.500% 09/01/26 12/01/2016 Paydown  2,615,357 2,615,357 2,799,249 2,772,086  (156,730)  (156,730)  2,615,357    62,359 09/01/2026 

3128MC-ET-8 FHLMC PN=G13546    5.000% 04/01/24 12/01/2016 Paydown  269,283 269,283 279,813 276,824  (7,541)  (7,541)  269,283    6,738 04/01/2024 

3128MC-GB-5 FHLMC PN=G13594    4.000% 05/01/19 12/01/2016 Paydown  339,611 339,611 361,421 352,041  (12,430)  (12,430)  339,611    6,886 05/01/2019 

3128MC-MQ-5 FHLMC PN=G13767    4.000% 03/01/25 12/01/2016 Paydown  78,577 78,577 83,587 82,700  (4,122)  (4,122)  78,577    1,676 03/01/2025 

3128MC-PV-1 FHLMC PN=G13836    4.000% 06/01/25 12/01/2016 Paydown  64,371 64,371 68,505 67,817  (3,447)  (3,447)  64,371    1,443 06/01/2025 

3128MC-QF-5 FHLMC PN=G13854    4.000% 07/01/25 12/01/2016 Paydown  143,639 143,639 152,056 150,583  (6,944)  (6,944)  143,639    2,940 07/01/2025 

3128MC-QG-3 FHLMC PN=G13855    4.500% 06/01/25 12/01/2016 Paydown  115,029 115,029 123,782 122,411  (7,382)  (7,382)  115,029    2,771 06/01/2025 

3128MC-X2-6 FHLMC PN=G14097    4.000% 02/01/26 12/01/2016 Paydown  240,027 240,027 251,771 249,508  (9,481)  (9,481)  240,027    5,998 02/01/2026 

3128MD-5E-9 FHLMC PN=G15145    3.000% 07/01/29 12/01/2016 Paydown  2,149,943 2,149,943 2,208,563 2,204,715  (54,772)  (54,772)  2,149,943    37,015 07/01/2029 

3128MD-6R-9 FHLMC PN=G15180    3.500% 09/01/29 12/01/2016 Paydown  2,812,507 2,812,507 2,959,724 2,951,317  (138,810)  (138,810)  2,812,507    54,012 09/01/2029 

3128MD-6T-5 FHLMC PN=G15182    3.500% 07/01/29 12/01/2016 Paydown  2,091,098 2,091,098 2,200,554 2,194,172  (103,075)  (103,075)  2,091,098    41,113 07/01/2029 

3128MD-AJ-2 FHLMC PN=G14309    4.000% 02/01/26 12/01/2016 Paydown  6,093,195 6,093,195 6,385,642 6,334,029  (240,834)  (240,834)  6,093,195    125,913 02/01/2026 

3128MD-BD-4 FHLMC PN=G14336    4.000% 07/01/26 12/01/2016 Paydown  65,014 65,014 68,585 68,030  (3,016)  (3,016)  65,014    1,379 07/01/2026 

3128MD-BG-7 FHLMC PN=G14339    4.000% 12/01/20 12/01/2016 Paydown  273,042 273,042 289,211 283,612  (10,570)  (10,570)  273,042    6,236 12/01/2020 

3128MD-CH-4 FHLMC PN=G14372    3.500% 02/01/27 12/01/2016 Paydown  1,442,815 1,442,815 1,516,985 1,508,525  (65,710)  (65,710)  1,442,815    26,431 02/01/2027 

3128MD-HK-2 FHLMC PN=G14534    3.000% 08/01/27 12/01/2016 Paydown  1,074,575 1,074,575 1,122,931 1,115,324  (40,749)  (40,749)  1,074,575    17,703 08/01/2027 

3128MD-KG-7 FHLMC PN=G14595    4.000% 12/01/26 12/01/2016 Paydown  2,279,253 2,279,253 2,417,432 2,399,346  (120,093)  (120,093)  2,279,253    49,456 12/01/2026 

3128MD-LT-8 FHLMC PN=G14638    4.500% 07/01/26 12/01/2016 Paydown  2,050,954 2,050,954 2,190,035 2,173,912  (122,957)  (122,957)  2,050,954    49,801 07/01/2026 

3128MD-LU-5 FHLMC PN=G14639    5.000% 06/01/26 12/01/2016 Paydown  2,513,870 2,513,870 2,707,910 2,681,883  (168,013)  (168,013)  2,513,870    63,795 06/01/2026 

3128MD-N8-2 FHLMC PN=G14715    4.000% 07/01/26 12/01/2016 Paydown  703,583 703,583 743,379 738,528  (34,946)  (34,946)  703,583    14,415 07/01/2026 

3128MD-WS-8 FHLMC PN=G14957    3.500% 01/01/29 12/01/2016 Paydown  1,427,185 1,427,185 1,500,328 1,494,422  (67,237)  (67,237)  1,427,185    29,721 01/01/2029 

3128MD-XM-0 FHLMC PN=G14984    2.500% 01/01/24 12/01/2016 Paydown  509,532 509,532 523,385 521,404  (11,872)  (11,872)  509,532    7,240 01/01/2024 

3128MJ-AG-5 FHLMC PN=G08006    6.000% 08/01/34 12/01/2016 Paydown  109,300 109,300 113,126 112,698  (3,398)  (3,398)  109,300    3,744 08/01/2034 

3128MJ-AM-2 FHLMC PN=G08011    6.000% 09/01/34 12/01/2016 Paydown  918,385 918,385 949,023 945,587  (27,203)  (27,203)  918,385    31,014 09/01/2034 

3128MJ-CF-5 FHLMC PN=G08069    6.000% 07/01/35 12/01/2016 Paydown  174,814 174,814 178,856 178,453  (3,639)  (3,639)  174,814    4,952 07/01/2035 

3128MJ-CS-7 FHLMC PN=G08080    5.500% 09/01/35 12/01/2016 Paydown  2,977 2,977 3,096 3,089  (112)  (112)  2,977    92 09/01/2035 

3128MJ-CU-2 FHLMC PN=G08082    4.500% 07/01/35 12/01/2016 Paydown  596,702 596,702 631,758 630,031  (33,330)  (33,330)  596,702    16,287 07/01/2035 

3128MJ-D4-9 FHLMC PN=G08122    5.500% 04/01/36 12/01/2016 Paydown  19,577 19,577 19,268 19,284  292  292  19,577    581 04/01/2036 

3128MJ-DU-1 FHLMC PN=G08114    7.000% 12/01/35 12/01/2016 Paydown  17,019 17,019 17,604 17,549  (529)  (529)  17,019    436 12/01/2035 

3128MJ-EZ-9 FHLMC PN=G08151    6.000% 09/01/36 12/01/2016 Paydown  138,978 138,978 140,194 140,104  (1,126)  (1,126)  138,978    4,304 09/01/2036 

3128MJ-G3-8 FHLMC PN=G08217    6.000% 08/01/37 12/01/2016 Paydown  479,178 479,178 483,435 483,134  (3,956)  (3,956)  479,178    15,531 08/01/2037 

3128MJ-GG-9 FHLMC PN=G08198    5.000% 05/01/37 12/01/2016 Paydown  403,663 403,663 408,646 408,282  (4,619)  (4,619)  403,663    11,251 05/01/2037 

3128MJ-GJ-3 FHLMC PN=G08200    6.000% 05/01/37 12/01/2016 Paydown  119,111 119,111 134,092 133,671  (14,560)  (14,560)  119,111    3,519 05/01/2037 

3128MJ-H2-9 FHLMC PN=G08248    5.500% 02/01/38 12/01/2016 Paydown  2,531 2,531 2,732 2,712  (181)  (181)  2,531    77 02/01/2038 

3128MJ-HN-3 FHLMC PN=G08236    5.500% 12/01/37 12/01/2016 Paydown  56,865 56,865 61,758 61,492  (4,627)  (4,627)  56,865    1,536 12/01/2037 

3128MJ-L5-7 FHLMC PN=G08347    4.500% 06/01/39 12/01/2016 Paydown  5,491,445 5,491,445 5,542,457 5,539,557  (48,112)  (48,112)  5,491,445    139,661 06/01/2039 

3128MJ-L7-3 FHLMC PN=G08349    5.500% 05/01/39 12/01/2016 Paydown  242,610 242,610 263,763 263,065  (20,455)  (20,455)  242,610    7,563 05/01/2039 

3128MJ-LD-0 FHLMC PN=G08323    5.000% 02/01/39 12/01/2016 Paydown  1,721,478 1,721,478 1,901,157 1,896,653  (175,175)  (175,175)  1,721,478    44,704 02/01/2039 

3128MJ-MK-3 FHLMC PN=G08361    4.500% 08/01/39 12/01/2016 Paydown  5,770,673 5,770,673 6,058,549 6,044,647  (273,974)  (273,974)  5,770,673    148,672 08/01/2039 

3128MJ-MN-7 FHLMC PN=G08364    4.500% 09/01/39 12/01/2016 Paydown  6,900,591 6,900,591 6,887,920 6,888,014  12,576  12,576  6,900,591    169,202 09/01/2039 

3128MJ-MS-6 FHLMC PN=G08368    4.500% 10/01/39 12/01/2016 Paydown  5,876,121 5,876,121 5,935,822 5,932,266  (56,145)  (56,145)  5,876,121    150,382 10/01/2039 

3128MJ-MT-4 FHLMC PN=G08369    5.000% 10/01/39 12/01/2016 Paydown  354,686 354,686 378,741 377,532  (22,846)  (22,846)  354,686    9,688 10/01/2039 

3128MJ-MW-7 FHLMC PN=G08372    4.500% 11/01/39 12/01/2016 Paydown  2,486,585 2,486,585 2,507,371 2,506,022  (19,437)  (19,437)  2,486,585    60,921 11/01/2039 

3128MJ-NS-5 FHLMC PN=G08400    5.000% 05/01/40 12/01/2016 Paydown  2,589,067 2,589,067 2,677,442 2,673,216  (84,149)  (84,149)  2,589,067    86,402 05/01/2040 

3128MJ-P5-3 FHLMC PN=G08443    4.500% 04/01/41 12/01/2016 Paydown  311,037 311,037 317,446 317,161  (6,125)  (6,125)  311,037    7,999 04/01/2041 

3128MJ-P6-1 FHLMC PN=G08444    5.000% 04/01/41 12/01/2016 Paydown  38,693 38,693 41,038 40,937  (2,244)  (2,244)  38,693    1,214 04/01/2041 

3128MJ-P7-9 FHLMC PN=G08445    4.000% 04/01/41 12/01/2016 Paydown  494,833 494,833 519,845 518,523  (23,690)  (23,690)  494,833    12,431 04/01/2041 

3128MJ-P9-5 FHLMC PN=G08447    4.500% 05/01/41 12/01/2016 Paydown  200,950 200,950 210,675 210,268  (9,319)  (9,319)  200,950    5,250 05/01/2041 

3128MJ-PG-9 FHLMC PN=G08422    4.500% 10/01/40 12/01/2016 Paydown  921,736 921,736 965,231 963,004  (41,268)  (41,268)  921,736    24,361 10/01/2040 

3128MJ-PR-5 FHLMC PN=G08431    4.000% 01/01/41 12/01/2016 Paydown  174,906 174,906 171,626 171,792  3,114  3,114  174,906    3,842 01/01/2041 

3128MJ-PX-2 FHLMC PN=G08437    3.500% 02/01/41 12/01/2016 Paydown  1,602,310 1,602,310 1,511,366 1,517,104  85,206  85,206  1,602,310    35,431 02/01/2041 

3128MJ-PY-0 FHLMC PN=G08438    4.500% 03/01/41 12/01/2016 Paydown  321,595 321,595 325,728 325,526  (3,931)  (3,931)  321,595    7,831 03/01/2041 
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3128MJ-QA-1 FHLMC PN=G08448    5.000% 05/01/41 12/01/2016 Paydown  77,290 77,290 81,975 81,762  (4,472)  (4,472)  77,290    2,344 05/01/2041 

3128MJ-QS-2 FHLMC PN=G08464    4.500% 10/01/41 12/01/2016 Paydown  50,834 50,834 53,717 53,594  (2,760)  (2,760)  50,834    971 10/01/2041 

3128MJ-R4-4 FHLMC PN=G08506    3.500% 09/01/42 12/01/2016 Paydown  5,258,165 5,258,165 5,585,979 5,570,861  (312,696)  (312,696)  5,258,165    127,422 09/01/2042 

3128MJ-RN-2 FHLMC PN=G08492    4.000% 05/01/42 12/01/2016 Paydown  940,139 940,139 999,386 996,928  (56,790)  (56,790)  940,139    20,886 05/01/2042 

3128MJ-S7-6 FHLMC PN=G08541    3.500% 08/01/43 12/01/2016 Paydown  444,796 444,796 445,908 445,860  (1,064)  (1,064)  444,796    9,494 08/01/2043 

3128MJ-SA-9 FHLMC PN=G08512    3.500% 11/01/42 12/01/2016 Paydown  1,262,044 1,262,044 1,330,471 1,327,343  (65,299)  (65,299)  1,262,044    26,503 11/01/2042 

3128MJ-SL-5 FHLMC PN=G08522    3.500% 01/01/43 12/01/2016 Paydown  592,716 592,716 624,296 622,839  (30,124)  (30,124)  592,716    10,195 01/01/2043 

3128MJ-SM-3 FHLMC PN=G08523    3.500% 02/01/43 12/01/2016 Paydown  1,330,444 1,330,444 1,401,236 1,398,026  (67,582)  (67,582)  1,330,444    28,379 02/01/2043 

3128MJ-SQ-4 FHLMC PN=G08526    2.500% 03/01/43 12/01/2016 Paydown  4,174,730 4,174,730 4,101,998 4,105,045  69,685  69,685  4,174,730    66,840 03/01/2043 

3128MJ-SY-7 FHLMC PN=G08534    3.000% 06/01/43 12/01/2016 Paydown  45,534 45,534 42,875 42,967  2,567  2,567  45,534    820 06/01/2043 

3128MJ-TR-1 FHLMC PN=G08559    4.500% 11/01/43 12/01/2016 Paydown  1,451,232 1,451,232 1,581,616 1,579,604  (128,372)  (128,372)  1,451,232    36,943 11/01/2043 

3128MJ-V2-3 FHLMC PN=G08632    3.500% 03/01/45 07/11/2016 

Credit Suisse First 

Boston  77,881,817 73,731,538 77,360,512 77,306,140  (13,607)  (13,607)  77,292,533  589,284 589,284 1,598,541 03/01/2045 

3128MJ-V2-3 FHLMC PN=G08632    3.500% 03/01/45 07/01/2016 Paydown  7,861,360 7,861,360 8,248,287 8,242,489  (381,129)  (381,129)  7,861,360    104,449 03/01/2045 

3128MJ-V3-1 FHLMC PN=G08633    4.000% 03/01/45 12/01/2016 Paydown  5,335,353 5,335,353 5,672,147 5,668,914  (333,562)  (333,562)  5,335,353    123,267 03/01/2045 

3128MJ-VC-1 FHLMC PN=G08610    4.000% 10/01/44 12/01/2016 Paydown  5,872,951 5,872,951 6,260,524 6,254,627  (381,677)  (381,677)  5,872,951    141,839 10/01/2044 

3128MJ-VJ-6 FHLMC PN=G08616    4.000% 11/01/44 12/01/2016 Paydown  24,934,531 24,934,531 26,684,075 26,655,442  (1,720,911)  (1,720,911)  24,934,531    593,175 11/01/2044 

3128MJ-VN-7 FHLMC PN=G08620    3.500% 12/01/44 03/08/2016 Various  216,442,947 208,170,459 216,005,810 215,862,908  21,329  21,329  215,884,237  558,710 558,710 1,757,437 12/01/2044 

3128MJ-VN-7 FHLMC PN=G08620    3.500% 12/01/44 03/01/2016 Paydown  5,541,230 5,541,230 5,736,724 5,733,167  (191,937)  (191,937)  5,541,230    29,941 12/01/2044 

3128MJ-VS-6 FHLMC PN=G08624    4.000% 01/01/45 02/09/2016 Various  213,818,473 200,000,000 213,749,354 213,542,556  82,622  82,622  213,625,178  193,296 193,296 1,555,556 01/01/2045 

3128MJ-VS-6 FHLMC PN=G08624    4.000% 01/01/45 12/01/2016 Paydown  17,237,184 17,237,184 18,403,848 18,385,944  (1,148,760)  (1,148,760)  17,237,184    277,736 01/01/2045 

3128MJ-VT-4 FHLMC PN=G08625    4.500% 01/01/45 12/01/2016 Paydown  533,467 533,467 581,813 581,151  (47,683)  (47,683)  533,467    13,722 01/01/2045 

3128MJ-VV-9 FHLMC PN=G08627    3.500% 02/01/45 07/11/2016 

Credit Suisse First 

Boston  106,363,025 100,694,998 104,966,668 104,895,635  (13,847)  (13,847)  104,881,788  1,481,236 1,481,236 2,183,123 02/01/2045 

3128MJ-VV-9 FHLMC PN=G08627    3.500% 02/01/45 07/01/2016 Paydown  11,657,103 11,657,103 12,151,619 12,143,396  (486,293)  (486,293)  11,657,103    153,856 02/01/2045 

3128MJ-VW-7 FHLMC PN=G08628    4.000% 02/01/45 01/08/2016 Various  192,746,697 182,110,146 194,513,864 194,343,914  88,989  88,989  194,432,903  (1,686,206) (1,686,206) 693,542 02/01/2045 

3128MJ-VW-7 FHLMC PN=G08628    4.000% 02/01/45 01/01/2016 Paydown  3,766,890 3,766,890 4,020,526 4,017,057  (250,167)  (250,167)  3,766,890    168,862 02/01/2045 

3128MJ-VZ-0 FHLMC PN=G08631    3.000% 03/01/45 07/29/2016 

PNC Capital Markets LLC 

 4,719,230 4,543,181 4,532,178 4,532,232  42  42  4,532,274  186,956 186,956 83,292 03/01/2045 

3128MJ-VZ-0 FHLMC PN=G08631    3.000% 03/01/45 08/01/2016 Paydown  354,707 354,707 353,848 353,852  855  855  354,707    16,024 03/01/2045 

3128MJ-W5-5 FHLMC PN=G08667    3.500% 09/01/45 01/01/2016 Various  9,273,209 8,992,264 9,273,209 9,273,209      9,273,209    10,491 09/01/2045 

3128MJ-W7-1 FHLMC PN=G08669    4.000% 09/01/45 01/01/2016 INTL FCStone  56,504,223 53,608,128 56,504,223 56,504,223      56,504,223    71,478 09/01/2045 

3128MJ-W8-9 FHLMC PN=G08670    3.000% 10/01/45 06/28/2016 Citibank  15,904,004 15,359,231 15,457,026 15,456,227  (1,114)  (1,114)  15,455,113  448,891 448,891 247,028 10/01/2045 

3128MJ-W8-9 FHLMC PN=G08670    3.000% 10/01/45 07/01/2016 Paydown  936,714 936,714 942,678 942,629  (5,916)  (5,916)  936,714    49,757 10/01/2045 

3128MJ-W9-7 FHLMC PN=G08671    3.500% 10/01/45 04/08/2016 Citibank  134,339,933 128,023,761 132,449,582 132,436,882  (31,442)  (31,442)  132,405,440  1,934,493 1,934,493 1,642,972 10/01/2045 

3128MJ-W9-7 FHLMC PN=G08671    3.500% 10/01/45 04/01/2016 Paydown  4,470,726 4,470,726 4,625,281 4,624,837  (154,111)  (154,111)  4,470,726    41,589 10/01/2045 

3128MJ-WJ-5 FHLMC PN=G08648    3.000% 06/01/45 08/01/2016 Various  66,005,915 63,651,703 64,049,667 64,044,727  (3,483)  (3,483)  64,041,244  1,964,671 1,964,671 1,148,368 06/01/2045 

3128MJ-WJ-5 FHLMC PN=G08648    3.000% 06/01/45 08/01/2016 Paydown  3,057,792 3,057,792 3,076,799 3,076,563  (18,771)  (18,771)  3,057,792    77,108 06/01/2045 

3128MJ-WL-0 FHLMC PN=G08650    3.500% 06/01/45 12/01/2016 Paydown  10,317,951 10,317,951 10,623,862 10,620,650  (302,699)  (302,699)  10,317,951    227,743 06/01/2045 

3128MJ-WM-8 FHLMC PN=G08651    4.000% 06/01/45 12/01/2016 Paydown  6,103,235 6,103,235 6,466,568 6,462,889  (359,653)  (359,653)  6,103,235    145,002 06/01/2045 

3128MJ-WP-1 FHLMC PN=G08653    3.000% 07/01/45 03/01/2016 Citibank  310,540,424 303,846,310 302,126,174 302,141,026  1,665  1,665  302,142,692  8,397,732 8,397,732 2,608,014 07/01/2045 

3128MJ-WP-1 FHLMC PN=G08653    3.000% 07/01/45 03/01/2016 Paydown  3,808,456 3,808,456 3,786,896 3,787,082  21,374  21,374  3,808,456    19,579 07/01/2045 

3128MJ-WQ-9 FHLMC PN=G08654    3.500% 07/01/45 04/08/2016 Citibank  24,807,093 23,640,755 24,395,227 24,387,277  (1,709)  (1,709)  24,385,568  421,525 421,525 303,390 07/01/2045 

3128MJ-WQ-9 FHLMC PN=G08654    3.500% 07/01/45 04/01/2016 Paydown  933,625 933,625 963,420 963,106  (29,482)  (29,482)  933,625    8,223 07/01/2045 

3128MJ-WV-8 FHLMC PN=G08659    3.500% 08/01/45 04/08/2016 Citibank  24,630,092 23,472,075 24,231,250 24,223,345  (1,246)  (1,246)  24,222,099  407,993 407,993 301,225 08/01/2045 

3128MJ-WV-8 FHLMC PN=G08659    3.500% 08/01/45 04/01/2016 Paydown  1,134,449 1,134,449 1,171,141 1,170,759  (36,310)  (36,310)  1,134,449    10,263 08/01/2045 

3128MJ-WW-6 FHLMC PN=G08660    4.000% 08/01/45 04/08/2016 Various  97,519,422 91,424,555 97,473,397 97,430,197  423  423  97,430,620  88,802 88,802 1,153,711 08/01/2045 

3128MJ-WW-6 FHLMC PN=G08660    4.000% 08/01/45 04/01/2016 Paydown  7,135,900 7,135,900 7,608,026 7,604,654  (468,754)  (468,754)  7,135,900    257,602 08/01/2045 

3128MJ-XA-3 FHLMC PN=G08672    4.000% 10/01/45 04/08/2016 Various  106,040,910 99,654,057 105,547,422 105,532,104  (33,310)  (33,310)  105,498,793  542,117 542,117 1,164,242 10/01/2045 

3128MJ-XA-3 FHLMC PN=G08672    4.000% 10/01/45 04/01/2016 Paydown  3,767,609 3,767,609 3,994,843 3,994,116  (226,507)  (226,507)  3,767,609    65,722 10/01/2045 

3128MJ-XE-5 FHLMC PN=G08676    3.500% 11/01/45 12/01/2016 Paydown  20,367,906 20,367,906 21,018,725 21,016,858  (648,952)  (648,952)  20,367,906    477,432 11/01/2045 

3128MJ-XF-2 FHLMC PN=G08677    4.000% 11/01/45 12/01/2016 Paydown  13,500,242 13,500,242 14,297,261 14,295,123  (794,882)  (794,882)  13,500,242    353,424 11/01/2045 

3128MM-C6-8 FHLMC PN=G18092    4.000% 10/01/20 12/01/2016 Paydown  4,339 4,339 4,288 4,310  29  29  4,339    99 10/01/2020 

3128MM-DV-2 FHLMC PN=G18115    6.000% 05/01/21 12/01/2016 Paydown  58,539 58,539 60,545 59,841  (1,303)  (1,303)  58,539    1,738 05/01/2021 

3128MM-GQ-0 FHLMC PN=G18206    4.500% 07/01/22 12/01/2016 Paydown  83,777 83,777 79,457 81,272  2,504  2,504  83,777    2,054 07/01/2022 

3128MM-JJ-3 FHLMC PN=G18264    5.000% 07/01/23 12/01/2016 Paydown  54,342 54,342 53,434 53,675  667  667  54,342    1,463 07/01/2023 

3128MM-JP-9 FHLMC PN=G18269    5.500% 08/01/23 12/01/2016 Paydown  55,826 55,826 55,852 55,806  20  20  55,826    1,925 08/01/2023 

3128MM-JT-1 FHLMC PN=G18273    5.500% 09/01/23 12/01/2016 Paydown  294,950 294,950 296,333 295,699  (749)  (749)  294,950    9,225 09/01/2023 
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3128MM-K6-9 FHLMC PN=G18316    4.000% 07/01/24 12/01/2016 Paydown  97,658 97,658 103,930 102,755  (5,097)  (5,097)  97,658    2,114 07/01/2024 

3128MM-L3-5 FHLMC PN=G18345    4.000% 04/01/25 12/01/2016 Paydown  1,319,655 1,319,655 1,343,528 1,337,665  (18,010)  (18,010)  1,319,655    26,073 04/01/2025 

3128MM-L6-8 FHLMC PN=G18348    4.000% 05/01/25 12/01/2016 Paydown  315,049 315,049 321,645 320,091  (5,043)  (5,043)  315,049    7,084 05/01/2025 

3128MM-LD-3 FHLMC PN=G18323    4.500% 09/01/24 12/01/2016 Paydown  629,353 629,353 642,137 638,807  (9,454)  (9,454)  629,353    15,462 09/01/2024 

3128MM-LZ-4 FHLMC PN=G18343    4.000% 03/01/25 12/01/2016 Paydown  672,913 672,913 706,549 700,023  (27,110)  (27,110)  672,913    13,998 03/01/2025 

3128MM-M4-2 FHLMC PN=G18378    3.500% 02/01/26 12/01/2016 Paydown  175,099 175,099 182,623 181,128  (6,029)  (6,029)  175,099    3,371 02/01/2026 

3128MM-NB-5 FHLMC PN=G18385    4.000% 04/01/26 12/01/2016 Paydown  241,064 241,064 255,641 253,386  (12,322)  (12,322)  241,064    5,427 04/01/2026 

3128MM-PA-5 FHLMC PN=G18416    3.500% 12/01/26 12/01/2016 Paydown  397,775 397,775 416,804 413,579  (15,805)  (15,805)  397,775    9,667 12/01/2026 

3128MM-QT-3 FHLMC PN=G18465    2.500% 05/01/28 07/13/2016 

Banque Nationale de 

Paris  29,575,689 28,450,986 29,225,608 29,124,690  (18,508)  (18,508)  29,106,183  469,506 469,506 450,474 05/01/2028 

3128MM-QT-3 FHLMC PN=G18465    2.500% 05/01/28 07/01/2016 Paydown  2,865,675 2,865,675 2,943,698 2,933,533  (67,858)  (67,858)  2,865,675    24,694 05/01/2028 

3128MM-R4-7 FHLMC PN=G18506    3.500% 03/01/29 12/01/2016 Paydown  321,122 321,122 337,930 336,872  (15,751)  (15,751)  321,122    6,200 03/01/2029 

3128MM-S7-9 FHLMC PN=G18541    3.000% 02/01/30 05/12/2016 Barclays Capital Inc  909,865 868,331 904,150 903,188  (462)  (462)  902,726  7,140 7,140 12,084 02/01/2030 

3128MM-S7-9 FHLMC PN=G18541    3.000% 02/01/30 05/01/2016 Paydown  67,159 67,159 69,930 69,855  (2,696)  (2,696)  67,159    551 02/01/2030 

3128MM-SB-0 FHLMC PN=G18513    3.500% 05/01/29 12/01/2016 Paydown  3,979,161 3,979,161 4,144,873 4,132,698  (153,537)  (153,537)  3,979,161    77,338 05/01/2029 

3128MM-SH-7 FHLMC PN=G18519    3.500% 07/01/29 12/01/2016 Paydown  2,153,670 2,153,670 2,268,929 2,262,118  (108,447)  (108,447)  2,153,670    42,271 07/01/2029 

3128MM-SK-0 FHLMC PN=G18521    3.500% 08/01/29 12/01/2016 Paydown  414,837 414,837 437,134 435,827  (20,990)  (20,990)  414,837    8,003 08/01/2029 

3128MM-SY-0 FHLMC PN=G18534    3.000% 12/01/29 06/13/2016 Morgan Stanley & Co  5,370,918 5,123,165 5,334,496 5,328,796  (3,268)  (3,268)  5,325,528  45,390 45,390 83,251 12/01/2029 

3128MM-SY-0 FHLMC PN=G18534    3.000% 12/01/29 06/01/2016 Paydown  499,916 499,916 520,538 519,981  (20,065)  (20,065)  499,916    4,605 12/01/2029 

3128MM-T3-7 FHLMC PN=G18569    3.000% 09/01/30 06/13/2016 Various  12,442,378 11,870,801 12,382,729 12,377,322  (8,400)  (8,400)  12,368,922  73,457 73,457 183,231 09/01/2030 

3128MM-T3-7 FHLMC PN=G18569    3.000% 09/01/30 06/01/2016 Paydown  902,940 902,940 941,879 941,468  (38,528)  (38,528)  902,940    8,427 09/01/2030 

3128MM-TA-1 FHLMC PN=G18544    2.500% 03/01/30 05/12/2016 

Cantor, Fitzgerald & 

Co.  18,132,833 17,590,683 17,817,438 17,807,386  (3,478)  (3,478)  17,803,909  328,925 328,925 204,003 03/01/2030 

3128MM-TA-1 FHLMC PN=G18544    2.500% 03/01/30 05/01/2016 Paydown  1,027,608 1,027,608 1,040,854 1,040,267  (12,659)  (12,659)  1,027,608    6,979 03/01/2030 

3128MM-TJ-2 FHLMC PN=G18552    3.000% 05/01/30 10/12/2016 Various  43,095,601 41,120,821 42,643,576 42,597,083  (49,722)  (49,722)  42,547,360  548,240 548,240 1,060,574 05/01/2030 

3128MM-TJ-2 FHLMC PN=G18552    3.000% 05/01/30 10/01/2016 Paydown  6,304,627 6,304,627 6,538,095 6,530,967  (226,340)  (226,340)  6,304,627    93,887 05/01/2030 

3128MM-TT-0 FHLMC PN=G18561    3.000% 07/01/30 06/13/2016 

Credit Suisse First 

Boston  4,693,513 4,477,174 4,661,858 4,656,929  (3,127)  (3,127)  4,653,802  39,711 39,711 72,754 07/01/2030 

3128MM-TT-0 FHLMC PN=G18561    3.000% 07/01/30 06/01/2016 Paydown  338,580 338,580 352,547 352,174  (13,594)  (13,594)  338,580    3,250 07/01/2030 

3128MM-UB-7 FHLMC PN=G18577    2.500% 12/01/30 05/12/2016 

Cantor, Fitzgerald & 

Co.  2,346,422 2,276,266 2,295,383 2,295,278  (464)  (464)  2,294,814  51,607 51,607 26,398 12/01/2030 

3128MM-UB-7 FHLMC PN=G18577    2.500% 12/01/30 05/01/2016 Paydown  93,497 93,497 94,282 94,278  (781)  (781)  93,497    640 12/01/2030 

3128P7-C6-8 FHLMC PN=C90993    5.500% 10/01/26 12/01/2016 Paydown  641 641 692 681  (40)  (40)  641    19 10/01/2026 

3128P7-HZ-9 FHLMC PN=C91148    5.500% 01/01/28 12/01/2016 Paydown  2,867 2,867 3,095 3,051  (184)  (184)  2,867    72 01/01/2028 

3128P7-LZ-4 FHLMC PN=C91244    4.500% 04/01/29 12/01/2016 Paydown  2,781 2,781 2,967 2,929  (148)  (148)  2,781    65 04/01/2029 

3128PB-6A-7 FHLMC PN=J00865    6.000% 01/01/21 12/01/2016 Paydown  131,606 131,606 133,951 132,759  (1,153)  (1,153)  131,606    4,025 01/01/2021 

3128PB-HG-2 FHLMC PN=J00231    4.500% 10/01/20 12/01/2016 Paydown  155,329 155,329 150,220 152,530  2,799  2,799  155,329    3,987 10/01/2020 

3128PC-CZ-3 FHLMC PN=J00988    5.000% 01/01/21 12/01/2016 Paydown  382,168 382,168 397,608 390,765  (8,597)  (8,597)  382,168    10,079 01/01/2021 

3128PC-DT-6 FHLMC PN=J01014    5.500% 01/01/21 01/07/2016 

Credit Suisse First 

Boston  32,009 29,793 29,914 29,839  1  1  29,840  2,170 2,170 218 01/01/2021 

3128PC-DT-6 FHLMC PN=J01014    5.500% 01/01/21 01/01/2016 Paydown  898 898 902 899  (1)  (1)  898    4 01/01/2021 

3128PC-KP-6 FHLMC PN=J01202    5.500% 02/01/21 01/07/2016 

Credit Suisse First 

Boston  240,175 223,548 231,512 228,506  21  21  228,527  11,648 11,648 1,639 02/01/2021 

3128PC-KP-6 FHLMC PN=J01202    5.500% 02/01/21 01/01/2016 Paydown  3,488 3,488 3,612 3,565  (77)  (77)  3,488    16 02/01/2021 

3128PD-R8-5 FHLMC PN=J02311    4.500% 07/01/20 12/01/2016 Paydown  24,154 24,154 25,865 25,178  (1,024)  (1,024)  24,154    499 07/01/2020 

3128PD-VH-0 FHLMC PN=J02416    4.500% 08/01/20 12/01/2016 Paydown  598,341 598,341 567,208 581,025  17,316  17,316  598,341    13,314 08/01/2020 

3128PE-D2-1 FHLMC PN=J02821    5.500% 06/01/21 01/07/2016 

Credit Suisse First 

Boston  31,876 29,670 29,679 29,650      29,650  2,226 2,226 218 06/01/2021 

3128PE-D2-1 FHLMC PN=J02821    5.500% 06/01/21 01/01/2016 Paydown  640 640 641 640      640    3 06/01/2021 

3128PF-PT-6 FHLMC PN=J04034    5.500% 12/01/21 01/07/2016 

Credit Suisse First 

Boston  188,197 175,169 172,569 173,432  (5)  (5)  173,426  14,771 14,771 1,285 12/01/2021 

3128PF-PT-6 FHLMC PN=J04034    5.500% 12/01/21 01/01/2016 Paydown  3,352 3,352 3,302 3,318  33  33  3,352    15 12/01/2021 

3128PG-K3-6 FHLMC PN=J04814    5.500% 05/01/22 12/01/2016 Paydown  171,784 171,784 169,234 170,013  1,771  1,771  171,784    4,965 05/01/2022 

3128PG-K4-4 FHLMC PN=J04815    5.500% 05/01/22 12/01/2016 Paydown  100,362 100,362 98,872 99,339  1,022  1,022  100,362    2,961 05/01/2022 

3128PG-L9-2 FHLMC PN=J04852    5.500% 05/01/22 12/01/2016 Paydown  275,813 275,813 271,719 272,993  2,819  2,819  275,813    6,358 05/01/2022 

3128PG-MA-8 FHLMC PN=J04853    5.500% 05/01/22 12/01/2016 Paydown  287,812 287,812 283,540 284,883  2,930  2,930  287,812    7,601 05/01/2022 

3128PG-MB-6 FHLMC PN=J04854    5.500% 05/01/22 01/07/2016 

Credit Suisse First 

Boston  642,971 598,461 589,578 592,253  (24)  (24)  592,228  50,743 50,743 4,389 05/01/2022 
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3128PG-MB-6 FHLMC PN=J04854    5.500% 05/01/22 01/01/2016 Paydown  8,216 8,216 8,094 8,131  85  85  8,216    38 05/01/2022 

3128PH-AJ-0 FHLMC PN=J05409    5.000% 08/01/22 12/01/2016 Paydown  14,379 14,379 15,463 15,139  (760)  (760)  14,379    386 08/01/2022 

3128PH-RJ-2 FHLMC PN=J05889    6.000% 02/01/21 12/01/2016 Paydown  36,451 36,451 37,659 37,122  (671)  (671)  36,451    1,198 02/01/2021 

3128PJ-LB-1 FHLMC PN=J06622    5.500% 12/01/22 12/01/2016 Paydown  33,260 33,260 36,183 35,386  (2,126)  (2,126)  33,260    798 12/01/2022 

3128PK-W9-1 FHLMC PN=J07872    5.000% 05/01/23 12/01/2016 Paydown  817,998 817,998 802,405 806,675  11,323  11,323  817,998    22,389 05/01/2023 

3128PL-A6-9 FHLMC PN=J08129    5.000% 06/01/23 12/01/2016 Paydown  237,321 237,321 245,625 243,061  (5,740)  (5,740)  237,321    6,218 06/01/2023 

3128PL-G8-9 FHLMC PN=J08323    5.500% 07/01/23 12/01/2016 Paydown  31,923 31,923 34,469 33,778  (1,855)  (1,855)  31,923    958 07/01/2023 

3128PL-T8-5 FHLMC PN=J08675    5.500% 09/01/23 12/01/2016 Paydown  87,309 87,309 87,718 87,541  (232)  (232)  87,309    3,401 09/01/2023 

3128PL-TH-5 FHLMC PN=J08652    5.500% 09/01/23 12/01/2016 Paydown  56,197 56,197 56,461 56,343  (146)  (146)  56,197    2,046 09/01/2023 

3128PP-3C-5 FHLMC PN=J10795    5.000% 09/01/24 12/01/2016 Paydown  80,698 80,698 84,816 83,770  (3,072)  (3,072)  80,698    1,897 09/01/2024 

3128PP-3W-1 FHLMC PN=J10813    4.500% 09/01/24 12/01/2016 Paydown  96,487 96,487 98,447 97,943  (1,456)  (1,456)  96,487    2,141 09/01/2024 

3128PP-6A-6 FHLMC PN=J10865    5.000% 09/01/24 12/01/2016 Paydown  546,138 546,138 569,179 563,225  (17,086)  (17,086)  546,138    12,231 09/01/2024 

3128PP-LW-1 FHLMC PN=J10341    4.000% 07/01/24 12/01/2016 Paydown  149,426 149,426 158,601 156,963  (7,537)  (7,537)  149,426    3,581 07/01/2024 

3128PP-Y7-2 FHLMC PN=J10734    4.500% 09/01/24 12/01/2016 Paydown  229,391 229,391 234,050 232,797  (3,406)  (3,406)  229,391    5,312 09/01/2024 

3128PQ-3F-6 FHLMC PN=J11698    4.000% 02/01/25 12/01/2016 Paydown  235,881 235,881 249,444 246,820  (10,939)  (10,939)  235,881    5,068 02/01/2025 

3128PQ-4C-2 FHLMC PN=J11719    4.000% 02/01/25 12/01/2016 Paydown  595,833 595,833 625,485 619,694  (23,862)  (23,862)  595,833    12,112 02/01/2025 

3128PQ-4M-0 FHLMC PN=J11728    4.000% 02/01/25 12/01/2016 Paydown  50,547 50,547 53,303 52,763  (2,216)  (2,216)  50,547    956 02/01/2025 

3128PQ-Y9-6 FHLMC PN=J11636    4.000% 03/01/25 12/01/2016 Paydown  176,379 176,379 186,741 184,819  (8,440)  (8,440)  176,379    3,932 03/01/2025 

3128PQ-ZU-8 FHLMC PN=J11655    4.000% 02/01/20 12/01/2016 Paydown  491,972 491,972 519,261 508,097  (16,125)  (16,125)  491,972    12,025 02/01/2020 

3128PR-3M-9 FHLMC PN=J12604    4.000% 07/01/25 12/01/2016 Paydown  436,336 436,336 464,152 459,533  (23,198)  (23,198)  436,336    9,305 07/01/2025 

3128PR-FJ-3 FHLMC PN=J11969    4.500% 05/01/25 12/01/2016 Paydown  93,208 93,208 99,499 98,378  (5,170)  (5,170)  93,208    2,271 05/01/2025 

3128PR-G6-0 FHLMC PN=J12021    4.000% 05/01/25 12/01/2016 Paydown  337,121 337,121 343,112 341,667  (4,546)  (4,546)  337,121    7,272 05/01/2025 

3128PR-HF-9 FHLMC PN=J12030    4.000% 05/01/25 12/01/2016 Paydown  832,494 832,494 848,103 844,266  (11,772)  (11,772)  832,494    19,837 05/01/2025 

3128PR-JS-9 FHLMC PN=J12073    4.000% 04/01/25 12/01/2016 Paydown  688,147 688,147 700,378 697,392  (9,245)  (9,245)  688,147    14,859 04/01/2025 

3128PR-JW-0 FHLMC PN=J12077    4.500% 04/01/25 12/01/2016 Paydown  336,928 336,928 358,092 353,959  (17,031)  (17,031)  336,928    7,922 04/01/2025 

3128PR-L9-8 FHLMC PN=J12152    4.000% 05/01/25 12/01/2016 Paydown  44,616 44,616 47,076 46,605  (1,990)  (1,990)  44,616    848 05/01/2025 

3128PR-PS-2 FHLMC PN=J12233    4.000% 05/01/25 12/01/2016 Paydown  1,062,401 1,062,401 1,084,645 1,079,006  (16,606)  (16,606)  1,062,401    22,532 05/01/2025 

3128PR-RB-7 FHLMC PN=J12282    4.000% 05/01/25 12/01/2016 Paydown  519,072 519,072 529,940 527,372  (8,300)  (8,300)  519,072    12,407 05/01/2025 

3128PR-SE-0 FHLMC PN=J12317    4.000% 06/01/25 12/01/2016 Paydown  316,218 316,218 322,839 321,320  (5,102)  (5,102)  316,218    5,811 06/01/2025 

3128PR-V4-8 FHLMC PN=J12435    4.000% 06/01/25 12/01/2016 Paydown  69,786 69,786 73,618 72,940  (3,155)  (3,155)  69,786    1,488 06/01/2025 

3128PR-V8-9 FHLMC PN=J12439    4.500% 06/01/25 12/01/2016 Paydown  108,674 108,674 116,909 115,647  (6,973)  (6,973)  108,674    2,560 06/01/2025 

3128PR-WF-2 FHLMC PN=J12446    4.000% 06/01/20 12/01/2016 Paydown  5,027 5,027 5,349 5,225  (198)  (198)  5,027    96 06/01/2020 

3128PR-ZQ-5 FHLMC PN=J12551    4.000% 08/01/25 12/01/2016 Paydown  423,312 423,312 446,562 442,572  (19,260)  (19,260)  423,312    10,343 08/01/2025 

3128PS-6W-2 FHLMC PN=J13585    3.500% 11/01/25 06/01/2016 

Credit Suisse First 

Boston  49,127,419 46,538,704 48,627,801 48,250,425  (38,267)  (38,267)  48,212,158  915,261 915,261 882,296 11/01/2025 

3128PS-6W-2 FHLMC PN=J13585    3.500% 11/01/25 06/01/2016 Paydown  6,590,734 6,590,734 6,886,588 6,833,145  (242,411)  (242,411)  6,590,734    69,292 11/01/2025 

3128PS-AM-9 FHLMC PN=J12712    4.000% 08/01/25 12/01/2016 Paydown  213,861 213,861 226,358 224,067  (10,206)  (10,206)  213,861    4,746 08/01/2025 

3128PS-AS-6 FHLMC PN=J12717    4.000% 08/01/25 12/01/2016 Paydown  5,268,209 5,268,209 5,579,363 5,532,708  (264,499)  (264,499)  5,268,209    114,019 08/01/2025 

3128PS-FR-3 FHLMC PN=J12876    4.000% 08/01/25 12/01/2016 Paydown  393,833 393,833 415,463 411,681  (17,848)  (17,848)  393,833    8,455 08/01/2025 

3128PS-L4-7 FHLMC PN=J13047    4.000% 09/01/25 12/01/2016 Paydown  80,062 80,062 84,453 83,642  (3,581)  (3,581)  80,062    2,210 09/01/2025 

3128PS-PY-7 FHLMC PN=J13139    4.000% 10/01/25 12/01/2016 Paydown  6,516,248 6,516,248 6,833,541 6,782,586  (266,338)  (266,338)  6,516,248    141,394 10/01/2025 

3128PS-SZ-1 FHLMC PN=J13236    3.500% 10/01/25 05/24/2016 

Credit Suisse First 

Boston  379,427 359,434 378,304 375,255  (360)  (360)  374,894  4,533 4,533 5,766 10/01/2025 

3128PS-SZ-1 FHLMC PN=J13236    3.500% 10/01/25 06/01/2016 Paydown  44,228 44,228 46,550 46,175  (1,947)  (1,947)  44,228    1,492 10/01/2025 

3128PS-T4-9 FHLMC PN=J13271    3.500% 10/01/25 12/01/2016 Paydown  452,926 452,926 466,170 463,307  (10,380)  (10,380)  452,926    8,722 10/01/2025 

3128PS-T6-4 FHLMC PN=J13273    3.500% 10/01/25 05/24/2016 

Credit Suisse First 

Boston  570,537 540,473 569,355 564,768  (533)  (533)  564,235  6,302 6,302 8,670 10/01/2025 

3128PS-T6-4 FHLMC PN=J13273    3.500% 10/01/25 06/01/2016 Paydown  77,751 77,751 81,906 81,247  (3,495)  (3,495)  77,751    2,380 10/01/2025 

3128PS-Y5-0 FHLMC PN=J13432    3.500% 11/01/25 05/24/2016 

Credit Suisse First 

Boston  363,377 344,229 362,301 359,399  (343)  (343)  359,056  4,321 4,321 5,522 11/01/2025 

3128PS-Y5-0 FHLMC PN=J13432    3.500% 11/01/25 06/01/2016 Paydown  48,520 48,520 51,067 50,658  (2,138)  (2,138)  48,520    1,516 11/01/2025 

3128PT-5H-4 FHLMC PN=J14448    3.500% 02/01/26 12/01/2016 Paydown  40,478 40,478 42,603 42,258  (1,780)  (1,780)  40,478    806 02/01/2026 

3128PT-5K-7 FHLMC PN=J14450    4.000% 02/01/26 12/01/2016 Paydown  242,194 242,194 247,700 246,556  (4,362)  (4,362)  242,194    5,855 02/01/2026 

3128PT-7B-5 FHLMC PN=J14490    3.500% 02/01/26 05/24/2016 

Credit Suisse First 

Boston  3,847,623 3,644,877 3,680,186 3,671,993  (674)  (674)  3,671,319  176,304 176,304 58,470 02/01/2026 

3128PT-7B-5 FHLMC PN=J14490    3.500% 02/01/26 06/01/2016 Paydown  472,213 472,213 476,787 475,726  (3,513)  (3,513)  472,213    15,472 02/01/2026 

3128PT-L8-6 FHLMC PN=J13951    4.000% 12/01/25 12/01/2016 Paydown  44,468 44,468 45,479 45,269  (801)  (801)  44,468    1,238 12/01/2025 

3128PT-UX-1 FHLMC PN=J14198    3.500% 01/01/26 12/01/2016 Paydown  59,545 59,545 62,671 62,169  (2,624)  (2,624)  59,545    1,147 01/01/2026 
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3128PU-4C-3 FHLMC PN=J15319    4.000% 05/01/26 12/01/2016 Paydown  647,928 647,928 664,809 661,657  (13,729)  (13,729)  647,928    14,472 05/01/2026 

3128PU-C8-3 FHLMC PN=J14595    3.500% 03/01/26 12/01/2016 Paydown  56,380 56,380 59,340 58,866  (2,485)  (2,485)  56,380    1,050 03/01/2026 

3128PU-C9-1 FHLMC PN=J14596    4.000% 03/01/26 12/01/2016 Paydown  2,630,998 2,630,998 2,702,962 2,688,967  (57,970)  (57,970)  2,630,998    58,667 03/01/2026 

3128PU-CN-0 FHLMC PN=J14577    3.500% 03/01/26 06/01/2016 

Credit Suisse First 

Boston  15,322,431 14,515,032 15,317,895 15,200,611  (15,266)  (15,266)  15,185,344  137,087 137,087 275,181 03/01/2026 

3128PU-CN-0 FHLMC PN=J14577    3.500% 03/01/26 06/01/2016 Paydown  1,945,482 1,945,482 2,053,091 2,037,371  (91,890)  (91,890)  1,945,482    20,021 03/01/2026 

3128PU-HH-8 FHLMC PN=J14732    4.000% 03/01/26 12/01/2016 Paydown  3,750,331 3,750,331 3,848,631 3,829,059  (78,728)  (78,728)  3,750,331    77,295 03/01/2026 

3128PU-J6-0 FHLMC PN=J14785    4.000% 03/01/26 12/01/2016 Paydown  447,629 447,629 473,096 468,870  (21,240)  (21,240)  447,629    9,495 03/01/2026 

3128PU-JJ-2 FHLMC PN=J14765    4.000% 03/01/26 12/01/2016 Paydown  174,234 174,234 178,195 177,396  (3,161)  (3,161)  174,234    3,771 03/01/2026 

3128PU-SV-5 FHLMC PN=J15032    4.500% 04/01/26 12/01/2016 Paydown  251,949 251,949 268,011 264,741  (12,792)  (12,792)  251,949    7,862 04/01/2026 

3128PU-VP-4 FHLMC PN=J15122    3.500% 04/01/26 12/01/2016 Paydown  1,341,485 1,341,485 1,354,481 1,351,574  (10,089)  (10,089)  1,341,485    30,801 04/01/2026 

3128PU-WV-0 FHLMC PN=J15160    3.500% 04/01/26 12/01/2016 Paydown  840,503 840,503 848,646 846,752  (6,248)  (6,248)  840,503    20,173 04/01/2026 

3128PV-BA-7 FHLMC PN=J15433    4.000% 05/01/26 12/01/2016 Paydown  1,324,339 1,324,339 1,414,352 1,401,065  (76,726)  (76,726)  1,324,339    29,954 05/01/2026 

3128PV-BC-3 FHLMC PN=J15435    3.500% 05/01/26 12/01/2016 Paydown  358,378 358,378 377,193 374,182  (15,804)  (15,804)  358,378    6,663 05/01/2026 

3128PV-M7-2 FHLMC PN=J15782    4.000% 06/01/26 12/01/2016 Paydown  96,030 96,030 101,642 100,778  (4,748)  (4,748)  96,030    2,006 06/01/2026 

3128PV-NS-5 FHLMC PN=J15801    3.500% 06/01/26 12/01/2016 Paydown  32,829 32,829 34,342 34,032  (1,203)  (1,203)  32,829    626 06/01/2026 

3128PV-PG-9 FHLMC PN=J15823    4.000% 06/01/26 12/01/2016 Paydown  153,723 153,723 162,442 160,937  (7,214)  (7,214)  153,723    3,349 06/01/2026 

3128PV-U2-4 FHLMC PN=J16001    3.500% 07/01/26 12/01/2016 Paydown  504,245 504,245 522,918 519,647  (15,401)  (15,401)  504,245    8,829 07/01/2026 

3128PV-UD-0 FHLMC PN=J15980    3.500% 07/01/26 12/01/2016 Paydown  94,232 94,232 99,297 98,556  (4,324)  (4,324)  94,232    1,970 07/01/2026 

3128PV-VS-6 FHLMC PN=J16025    4.000% 08/01/26 12/01/2016 Paydown  536,108 536,108 565,175 560,734  (24,626)  (24,626)  536,108    9,958 08/01/2026 

3128PV-WF-3 FHLMC PN=J16046    3.500% 07/01/26 12/01/2016 Paydown  858,308 858,308 890,629 884,449  (26,141)  (26,141)  858,308    16,336 07/01/2026 

3128PV-X4-7 FHLMC PN=J16099    4.000% 07/01/26 12/01/2016 Paydown  1,241,657 1,241,657 1,311,306 1,300,101  (58,445)  (58,445)  1,241,657    27,526 07/01/2026 

3128PV-ZK-9 FHLMC PN=J16146    3.500% 08/01/26 12/01/2016 Paydown  340,707 340,707 356,412 353,099  (12,392)  (12,392)  340,707    7,551 08/01/2026 

3128PW-6U-7 FHLMC PN=J17183    3.500% 11/01/26 12/01/2016 Paydown  148,163 148,163 153,719 152,757  (4,594)  (4,594)  148,163    2,876 11/01/2026 

3128PW-7K-8 FHLMC PN=J17198    3.500% 11/01/26 12/01/2016 Paydown  1,049,271 1,049,271 1,089,766 1,082,472  (33,201)  (33,201)  1,049,271    16,668 11/01/2026 

3128PW-7L-6 FHLMC PN=J17199    3.500% 11/01/26 12/01/2016 Paydown  319,190 319,190 332,157 329,794  (10,604)  (10,604)  319,190    6,479 11/01/2026 

3128PW-EY-0 FHLMC PN=J16451    3.500% 09/01/26 12/01/2016 Paydown  1,646,454 1,646,454 1,723,631 1,710,425  (63,971)  (63,971)  1,646,454    27,803 09/01/2026 

3128PW-HV-3 FHLMC PN=J16544    3.000% 09/01/26 12/01/2016 Paydown  2,386,117 2,386,117 2,487,900 2,471,866  (85,749)  (85,749)  2,386,117    47,397 09/01/2026 

3128PW-LV-8 FHLMC PN=J16640    3.500% 09/01/26 12/01/2016 Paydown  760,795 760,795 795,982 788,853  (28,058)  (28,058)  760,795    13,641 09/01/2026 

3128PW-NQ-7 FHLMC PN=J16699    3.500% 09/01/26 12/01/2016 Paydown  486,629 486,629 511,037 508,060  (21,431)  (21,431)  486,629    10,690 09/01/2026 

3128PW-PU-6 FHLMC PN=J16735    3.500% 09/01/26 12/01/2016 Paydown  1,079,020 1,079,020 1,133,140 1,126,702  (47,682)  (47,682)  1,079,020    22,776 09/01/2026 

3128PW-WS-3 FHLMC PN=J16957    3.000% 10/01/26 12/01/2016 Paydown  563,732 563,732 588,219 583,982  (20,251)  (20,251)  563,732    9,497 10/01/2026 

3128PW-XA-1 FHLMC PN=J16973    3.500% 11/01/26 12/01/2016 Paydown  57,943 57,943 60,088 59,636  (1,693)  (1,693)  57,943    1,106 11/01/2026 

3128PX-D9-4 FHLMC PN=J17328    3.500% 11/01/26 12/01/2016 Paydown  228,330 228,330 236,892 235,404  (7,075)  (7,075)  228,330    4,182 11/01/2026 

3128PX-E6-9 FHLMC PN=J17357    3.500% 12/01/26 12/01/2016 Paydown  76,644 76,644 80,284 79,694  (3,050)  (3,050)  76,644    1,334 12/01/2026 

3128PX-G7-5 FHLMC PN=J17422    3.500% 12/01/26 12/01/2016 Paydown  463,557 463,557 485,576 481,738  (18,182)  (18,182)  463,557    9,812 12/01/2026 

3128PX-JJ-6 FHLMC PN=J17465    3.500% 12/01/26 12/01/2016 Paydown  448,157 448,157 469,305 465,536  (17,379)  (17,379)  448,157    7,524 12/01/2026 

3128PX-KV-7 FHLMC PN=J17508    3.000% 12/01/26 12/01/2016 Paydown  346,442 346,442 363,385 360,911  (14,469)  (14,469)  346,442    5,735 12/01/2026 

3128PX-KX-3 FHLMC PN=J17510    3.500% 12/01/26 12/01/2016 Paydown  1,058,698 1,058,698 1,112,956 1,106,534  (47,836)  (47,836)  1,058,698    19,989 12/01/2026 

3128PX-LA-2 FHLMC PN=J17521    3.000% 12/01/26 12/01/2016 Paydown  87,682 87,682 91,861 91,235  (3,553)  (3,553)  87,682    1,576 12/01/2026 

3128PX-LN-4 FHLMC PN=J17533    3.500% 12/01/26 12/01/2016 Paydown  262,828 262,828 275,313 273,189  (10,360)  (10,360)  262,828    4,177 12/01/2026 

3128PX-M4-5 FHLMC PN=J17579    3.500% 12/01/26 12/01/2016 Paydown  288,736 288,736 302,451 300,010  (11,273)  (11,273)  288,736    6,583 12/01/2026 

3128PX-MY-9 FHLMC PN=J17575    3.500% 12/01/26 12/01/2016 Paydown  199,492 199,492 208,968 207,334  (7,842)  (7,842)  199,492    2,085 12/01/2026 

3128PX-T7-1 FHLMC PN=J17774    3.000% 01/01/27 12/01/2016 Paydown  303,941 303,941 316,859 314,622  (10,681)  (10,681)  303,941    5,142 01/01/2027 

3128PY-BQ-6 FHLMC PN=J18147    3.000% 03/01/27 12/01/2016 Paydown  568,280 568,280 597,315 592,497  (24,218)  (24,218)  568,280    11,065 03/01/2027 

3128PY-NV-2 FHLMC PN=J18504    3.000% 03/01/22 06/13/2016 Barclays Capital Inc  2,773,075 2,645,157 2,769,355 2,735,002  (4,421)  (4,421)  2,730,582  42,493 42,493 42,984 03/01/2022 

3128PY-NV-2 FHLMC PN=J18504    3.000% 03/01/22 06/01/2016 Paydown  585,097 585,097 612,569 604,971  (19,873)  (19,873)  585,097    6,538 03/01/2022 

3128PY-T3-8 FHLMC PN=J18670    3.000% 04/01/27 12/01/2016 Paydown  185,069 185,069 191,214 190,122  (5,052)  (5,052)  185,069    2,682 04/01/2027 

3128PY-U3-6 FHLMC PN=J18702    3.000% 03/01/27 12/01/2016 Paydown  885,451 885,451 927,532 921,370  (35,918)  (35,918)  885,451    15,423 03/01/2027 

3128PY-XV-1 FHLMC PN=J18792    3.000% 04/01/27 12/01/2016 Paydown  423,670 423,670 437,737 435,349  (11,679)  (11,679)  423,670    8,490 04/01/2027 

31290K-NS-4 FHLMC PN=554901    7.500% 01/01/17 01/01/2016 Paydown  2,487 2,487 2,426 2,457  29  29  2,487    16 01/01/2017 

312926-V8-8 FHLMC PN=A80639    6.000% 11/01/37 12/01/2016 Paydown  7,943 7,943 8,013 8,008  (65)  (65)  7,943    261 11/01/2037 

312927-L9-5 FHLMC PN=A81252    6.000% 08/01/38 12/01/2016 Paydown  3,367 3,367 3,375 3,374  (7)  (7)  3,367    105 08/01/2038 

312929-DS-8 FHLMC PN=A82813    5.500% 11/01/38 12/01/2016 Paydown  108,824 108,824 118,018 117,560  (8,736)  (8,736)  108,824    4,193 11/01/2038 

312929-NY-4 FHLMC PN=A83107    5.500% 11/01/38 12/01/2016 Paydown  46,089 46,089 44,888 44,939  1,149  1,149  46,089    975 11/01/2038 

31292G-VQ-6 FHLMC PN=C00623    7.500% 06/01/28 12/01/2016 Paydown  23,597 23,597 24,245 24,069  (473)  (473)  23,597    1,403 06/01/2028 

31292G-W2-8 FHLMC PN=C00665    6.000% 10/01/28 12/01/2016 Paydown  256,508 256,508 250,694 251,777  4,731  4,731  256,508    8,562 10/01/2028 

31292G-X7-6 FHLMC PN=C00702    6.000% 01/01/29 12/01/2016 Paydown  94,485 94,485 93,614 93,749  736  736  94,485    2,884 01/01/2029 
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31292G-Y7-5 FHLMC PN=C00734    6.500% 01/01/29 12/01/2016 Paydown  217,552 217,552 219,336 218,899  (1,348)  (1,348)  217,552    8,545 01/01/2029 

31292G-ZF-6 FHLMC PN=C00742    6.500% 04/01/29 12/01/2016 Paydown  161,004 161,004 160,426 160,460  545  545  161,004    5,203 04/01/2029 

31292K-2H-9 FHLMC PN=C03476    4.000% 04/01/40 12/01/2016 Paydown  1,272,452 1,272,452 1,233,384 1,235,848  36,605  36,605  1,272,452    27,807 04/01/2040 

31292K-2K-2 FHLMC PN=C03478    4.500% 06/01/40 12/01/2016 Paydown  1,403,454 1,403,454 1,487,113 1,483,438  (79,984)  (79,984)  1,403,454    35,280 06/01/2040 

31292K-2L-0 FHLMC PN=C03479    5.000% 06/01/40 12/01/2016 Paydown  6,226,855 6,226,855 6,472,291 6,461,133  (234,278)  (234,278)  6,226,855    163,914 06/01/2040 

31292K-2U-0 FHLMC PN=C03487    5.000% 07/01/40 12/01/2016 Paydown  1,169,504 1,169,504 1,234,284 1,231,379  (61,875)  (61,875)  1,169,504    33,542 07/01/2040 

31292K-2X-4 FHLMC PN=C03490    4.500% 08/01/40 12/01/2016 Paydown  1,759,716 1,759,716 1,826,737 1,823,445  (63,729)  (63,729)  1,759,716    44,290 08/01/2040 

31292K-4A-2 FHLMC PN=C03517    4.500% 09/01/40 12/01/2016 Paydown  311,434 311,434 323,295 322,687  (11,253)  (11,253)  311,434    7,502 09/01/2040 

31292K-4D-6 FHLMC PN=C03520    4.000% 09/01/40 12/01/2016 Paydown  4,386,638 4,386,638 4,652,406 4,642,305  (255,667)  (255,667)  4,386,638    102,709 09/01/2040 

31292K-7C-5 FHLMC PN=C03591    4.500% 10/01/40 12/01/2016 Paydown  2,072,781 2,072,781 2,205,962 2,200,722  (127,941)  (127,941)  2,072,781    45,447 10/01/2040 

31292K-Z5-9 FHLMC PN=C03464    4.500% 04/01/40 12/01/2016 Paydown  384,416 384,416 397,000 396,366  (11,950)  (11,950)  384,416    9,930 04/01/2040 

31292K-ZP-5 FHLMC PN=C03450    4.500% 03/01/40 12/01/2016 Paydown  2,700,708 2,700,708 2,721,807 2,720,388  (19,680)  (19,680)  2,700,708    65,723 03/01/2040 

31292K-ZU-4 FHLMC PN=C03455    4.500% 01/01/40 12/01/2016 Paydown  5,609,612 5,609,612 5,608,736 5,608,253  1,359  1,359  5,609,612    141,714 01/01/2040 

31292K-ZW-0 FHLMC PN=C03457    4.500% 02/01/40 12/01/2016 Paydown  1,024,596 1,024,596 1,081,269 1,078,633  (54,037)  (54,037)  1,024,596    26,348 02/01/2040 

31292L-4E-2 FHLMC PN=C04421    3.000% 12/01/42 12/01/2016 Paydown  7,854,040 7,854,040 8,205,631 8,186,583  (332,543)  (332,543)  7,854,040    133,274 12/01/2042 

31292L-5B-7 FHLMC PN=C04442    3.000% 01/01/43 12/01/2016 Paydown  10,312,139 10,312,139 9,885,957 9,901,792  410,347  410,347  10,312,139    190,008 01/01/2043 

31292L-5C-5 FHLMC PN=C04443    3.000% 01/01/43 12/01/2016 Paydown  17,648,974 17,648,974 18,349,418 18,312,262  (663,288)  (663,288)  17,648,974    306,210 01/01/2043 

31292L-F6-7 FHLMC PN=C03789    4.000% 03/01/42 12/01/2016 Paydown  792,480 792,480 844,858 842,922  (50,443)  (50,443)  792,480    18,142 03/01/2042 

31292L-FT-7 FHLMC PN=C03778    3.500% 03/01/42 12/01/2016 Paydown  2,339,059 2,339,059 2,336,501 2,336,478  2,581  2,581  2,339,059    49,208 03/01/2042 

31292L-G6-6 FHLMC PN=C03821    3.500% 04/01/42 12/01/2016 Paydown  28,370,840 28,370,840 29,388,201 29,332,872  (962,032)  (962,032)  28,370,840    577,267 04/01/2042 

31292L-HL-2 FHLMC PN=C03835    4.000% 04/01/42 12/01/2016 Paydown  3,871,178 3,871,178 4,115,546 4,106,448  (235,270)  (235,270)  3,871,178    92,933 04/01/2042 

31292L-PL-3 FHLMC PN=C04027    3.500% 06/01/42 12/01/2016 Paydown  5,270,580 5,270,580 5,592,580 5,577,139  (306,559)  (306,559)  5,270,580    119,264 06/01/2042 

31292L-W3-5 FHLMC PN=C04266    3.000% 10/01/42 12/01/2016 Paydown  5,039,311 5,039,311 5,272,379 5,258,428  (219,117)  (219,117)  5,039,311    91,688 10/01/2042 

31292L-W6-8 FHLMC PN=C04269    3.000% 10/01/42 12/01/2016 Paydown  757,774 757,774 790,216 788,317  (30,543)  (30,543)  757,774    13,663 10/01/2042 

31292L-YS-8 FHLMC PN=C04321    3.000% 12/01/42 12/01/2016 Paydown  7,532,499 7,532,499 7,337,713 7,345,876  186,622  186,622  7,532,499    140,638 12/01/2042 

31292S-A8-3 FHLMC PN=C09031    2.500% 02/01/43 12/01/2016 Paydown  849,273 849,273 834,477 835,158  14,115  14,115  849,273    11,818 02/01/2043 

31292S-AD-2 FHLMC PN=C09004    3.500% 07/01/42 12/01/2016 Paydown  27,745,869 27,745,869 28,877,338 28,818,692  (1,072,823)  (1,072,823)  27,745,869    588,938 07/01/2042 

31292S-AE-0 FHLMC PN=C09005    4.000% 07/01/42 12/01/2016 Paydown  61,717 61,717 66,192 65,999  (4,282)  (4,282)  61,717    1,694 07/01/2042 

31292S-CA-6 FHLMC PN=C09065    4.500% 10/01/44 12/01/2016 Paydown  949,278 949,278 1,035,158 1,033,954  (84,675)  (84,675)  949,278    25,952 10/01/2044 

312930-6F-2 FHLMC PN=A84470    4.500% 02/01/39 12/01/2016 Paydown  1,037,279 1,037,279 1,059,645 1,058,129  (20,850)  (20,850)  1,037,279    26,998 02/01/2039 

312932-3B-0 FHLMC PN=A86194    5.000% 05/01/39 12/01/2016 Paydown  220,787 220,787 227,377 227,022  (6,235)  (6,235)  220,787    5,357 05/01/2039 

312932-JS-6 FHLMC PN=A85673    5.000% 04/01/39 12/01/2016 Paydown  154,751 154,751 159,370 159,132  (4,380)  (4,380)  154,751    1,344 04/01/2039 

312932-LN-4 FHLMC PN=A85733    4.500% 04/01/39 12/01/2016 Paydown  271,856 271,856 291,207 290,510  (18,654)  (18,654)  271,856    7,086 04/01/2039 

312932-UF-1 FHLMC PN=A85982    5.000% 05/01/39 12/01/2016 Paydown  737,364 737,364 759,371 758,190  (20,826)  (20,826)  737,364    21,084 05/01/2039 

312932-ZH-2 FHLMC PN=A86144    5.000% 05/01/39 12/01/2016 Paydown  4,207,088 4,207,088 4,509,473 4,500,148  (293,060)  (293,060)  4,207,088    129,876 05/01/2039 

312933-U3-6 FHLMC PN=A86902    5.000% 06/01/39 12/01/2016 Paydown  271,824 271,824 279,936 279,467  (7,643)  (7,643)  271,824    2,991 06/01/2039 

312933-VY-7 FHLMC PN=A86931    4.500% 06/01/39 12/01/2016 Paydown  22,341,955 22,341,955 24,017,602 23,953,960  (1,612,005)  (1,612,005)  22,341,955    607,950 06/01/2039 

312933-ZE-7 FHLMC PN=A87041    4.500% 06/01/39 12/01/2016 Paydown  195,014 195,014 206,075 205,538  (10,523)  (10,523)  195,014    5,535 06/01/2039 

312934-4K-5 FHLMC PN=A88026    4.500% 08/01/39 12/01/2016 Paydown  138,359 138,359 147,957 147,589  (9,230)  (9,230)  138,359    3,541 08/01/2039 

312934-DL-3 FHLMC PN=A87307    4.500% 07/01/39 12/01/2016 Paydown  56,845 56,845 60,024 59,879  (3,034)  (3,034)  56,845    1,482 07/01/2039 

312934-L2-6 FHLMC PN=A87545    4.500% 07/01/39 12/01/2016 Paydown  1,127,423 1,127,423 1,130,637 1,130,331  (2,908)  (2,908)  1,127,423    31,370 07/01/2039 

312934-M4-1 FHLMC PN=A87579    4.500% 07/01/39 12/01/2016 Paydown  739,765 739,765 742,192 741,988  (2,222)  (2,222)  739,765    19,390 07/01/2039 

312934-M5-8 FHLMC PN=A87580    5.000% 07/01/39 12/01/2016 Paydown  1,037,113 1,037,113 1,094,559 1,091,823  (54,711)  (54,711)  1,037,113    28,358 07/01/2039 

312934-QD-7 FHLMC PN=A87652    4.500% 08/01/39 12/01/2016 Paydown  421,203 421,203 419,920 419,954  1,250  1,250  421,203    13,117 08/01/2039 

312934-RJ-3 FHLMC PN=A87689    4.500% 08/01/39 12/01/2016 Paydown  173,103 173,103 172,575 172,589  514  514  173,103    5,741 08/01/2039 

312935-5P-0 FHLMC PN=A88954    4.500% 09/01/39 12/01/2016 Paydown  473,303 473,303 470,123 470,264  3,039  3,039  473,303    9,680 09/01/2039 

312935-5T-2 FHLMC PN=A88958    4.500% 09/01/39 12/01/2016 Paydown  2,147,197 2,147,197 2,133,777 2,134,333  12,864  12,864  2,147,197    61,294 09/01/2039 

312935-GH-6 FHLMC PN=A88300    5.000% 08/01/39 12/01/2016 Paydown  500,341 500,341 525,123 523,665  (23,324)  (23,324)  500,341    15,185 08/01/2039 

312935-H4-4 FHLMC PN=A88351    4.500% 09/01/39 12/01/2016 Paydown  97,225 97,225 96,618 96,642  584  584  97,225    2,491 09/01/2039 

312935-H7-7 FHLMC PN=A88354    4.500% 09/01/39 12/01/2016 Paydown  5,861,962 5,861,962 6,245,737 6,230,033  (368,071)  (368,071)  5,861,962    143,469 09/01/2039 

312935-K9-9 FHLMC PN=A88420    5.000% 09/01/39 12/01/2016 Paydown  671,360 671,360 704,613 702,819  (31,459)  (31,459)  671,360    18,768 09/01/2039 

312935-M2-2 FHLMC PN=A88477    5.000% 09/01/39 12/01/2016 Paydown  38,479 38,479 41,305 41,156  (2,678)  (2,678)  38,479    1,098 09/01/2039 

312935-MA-4 FHLMC PN=A88453    4.500% 09/01/39 12/01/2016 Paydown  2,187,127 2,187,127 2,192,766 2,192,177  (5,050)  (5,050)  2,187,127    57,518 09/01/2039 

312935-P2-9 FHLMC PN=A88541    4.500% 09/01/39 12/01/2016 Paydown  167,690 167,690 167,690 167,690      167,690    4,454 09/01/2039 

312935-PE-3 FHLMC PN=A88521    4.500% 09/01/39 12/01/2016 Paydown  456,092 456,092 453,045 453,167  2,925  2,925  456,092    11,970 09/01/2039 

312935-RS-0 FHLMC PN=A88597    4.500% 09/01/39 12/01/2016 Paydown  1,950,340 1,950,340 1,937,312 1,937,887  12,453  12,453  1,950,340    49,684 09/01/2039 

312936-2J-5 FHLMC PN=A89777    4.500% 11/01/39 12/01/2016 Paydown  1,401,268 1,401,268 1,412,982 1,412,087  (10,818)  (10,818)  1,401,268    43,307 11/01/2039 

312936-6F-9 FHLMC PN=A89870    4.500% 11/01/39 12/01/2016 Paydown  1,239,639 1,239,639 1,314,320 1,311,212  (71,573)  (71,573)  1,239,639    30,811 11/01/2039 
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312936-DQ-7 FHLMC PN=A89111    4.500% 10/01/39 12/01/2016 Paydown  33,552 33,552 35,738 35,632  (2,080)  (2,080)  33,552    822 10/01/2039 

312936-FH-5 FHLMC PN=A89168    5.000% 10/01/39 12/01/2016 Paydown  1,345,094 1,345,094 1,395,272 1,392,929  (47,836)  (47,836)  1,345,094    41,552 10/01/2039 

312936-HN-0 FHLMC PN=A89237    4.500% 10/01/39 12/01/2016 Paydown  1,215,157 1,215,157 1,219,335 1,218,980  (3,823)  (3,823)  1,215,157    37,828 10/01/2039 

312936-JR-9 FHLMC PN=A89272    5.000% 10/01/39 12/01/2016 Paydown  226,573 226,573 235,494 234,757  (8,184)  (8,184)  226,573    8,996 10/01/2039 

312936-M9-5 FHLMC PN=A89384    4.000% 10/01/39 12/01/2016 Paydown  2,036,982 2,036,982 2,132,147 2,129,901  (92,919)  (92,919)  2,036,982    43,432 10/01/2039 

312936-MB-0 FHLMC PN=A89354    4.500% 10/01/39 12/01/2016 Paydown  183,627 183,627 196,810 196,274  (12,647)  (12,647)  183,627    4,821 10/01/2039 

312936-MK-0 FHLMC PN=A89362    4.500% 10/01/39 12/01/2016 Paydown  511,257 511,257 513,014 512,866  (1,610)  (1,610)  511,257    6,370 10/01/2039 

312936-N9-4 FHLMC PN=A89416    4.500% 10/01/39 12/01/2016 Paydown  74,404 74,404 74,648 74,626  (222)  (222)  74,404    2,116 10/01/2039 

312936-NA-1 FHLMC PN=A89385    4.500% 10/01/39 12/01/2016 Paydown  1,117,046 1,117,046 1,190,766 1,187,704  (70,658)  (70,658)  1,117,046    28,560 10/01/2039 

312936-PY-7 FHLMC PN=A89439    4.500% 10/01/39 12/01/2016 Paydown  788,927 788,927 791,639 791,387  (2,460)  (2,460)  788,927    17,909 10/01/2039 

312936-X9-3 FHLMC PN=A89704    4.500% 11/01/39 12/01/2016 Paydown  663,542 663,542 669,089 668,677  (5,135)  (5,135)  663,542    18,651 11/01/2039 

312938-D5-9 FHLMC PN=A90124    5.000% 12/01/39 12/01/2016 Paydown  697,740 697,740 725,213 723,515  (25,775)  (25,775)  697,740    19,725 12/01/2039 

312938-EV-1 FHLMC PN=A90148    5.000% 12/01/39 12/01/2016 Paydown  228,623 228,623 237,625 237,048  (8,425)  (8,425)  228,623    7,784 12/01/2039 

312938-K9-3 FHLMC PN=A90320    5.000% 12/01/39 12/01/2016 Paydown  24,487 24,487 26,144 26,078  (1,592)  (1,592)  24,487    664 12/01/2039 

312938-LH-4 FHLMC PN=A90328    5.000% 12/01/39 12/01/2016 Paydown  34,846 34,846 36,218 36,135  (1,289)  (1,289)  34,846    953 12/01/2039 

312938-MW-0 FHLMC PN=A90373    4.500% 12/01/39 12/01/2016 Paydown  2,188,979 2,188,979 2,304,274 2,298,923  (109,944)  (109,944)  2,188,979    58,730 12/01/2039 

312938-NF-6 FHLMC PN=A90390    5.000% 12/01/39 12/01/2016 Paydown  36,894 36,894 37,995 37,944  (1,050)  (1,050)  36,894    1,253 12/01/2039 

312938-P2-3 FHLMC PN=A90441    4.500% 12/01/39 12/01/2016 Paydown  508,898 508,898 508,898 508,898      508,898    10,876 12/01/2039 

312938-UK-7 FHLMC PN=A90586    5.000% 01/01/40 12/01/2016 Paydown  213,249 213,249 219,080 218,733  (5,483)  (5,483)  213,249    8,079 01/01/2040 

312938-WQ-2 FHLMC PN=A90655    4.000% 01/01/40 12/01/2016 Paydown  84,400 84,400 81,809 82,012  2,389  2,389  84,400    641 01/01/2040 

312938-ZA-4 FHLMC PN=A90737    5.000% 01/01/40 12/01/2016 Paydown  249,704 249,704 256,531 256,155  (6,452)  (6,452)  249,704    6,473 01/01/2040 

312939-3D-1 FHLMC PN=A91696    4.500% 04/01/40 12/01/2016 Paydown  2,779,833 2,779,833 2,801,551 2,800,209  (20,376)  (20,376)  2,779,833    78,217 04/01/2040 

312939-3L-3 FHLMC PN=A91703    4.500% 04/01/40 12/01/2016 Paydown  628,133 628,133 650,216 649,050  (20,917)  (20,917)  628,133    16,603 04/01/2040 

312939-7H-8 FHLMC PN=A91796    5.000% 04/01/40 12/01/2016 Paydown  1,734,405 1,734,405 1,797,142 1,794,270  (59,865)  (59,865)  1,734,405    48,263 04/01/2040 

312939-ED-9 FHLMC PN=A91032    4.000% 02/01/40 12/01/2016 Paydown  232,448 232,448 225,311 225,771  6,677  6,677  232,448    4,454 02/01/2040 

312939-K6-7 FHLMC PN=A91217    4.000% 02/01/40 12/01/2016 Paydown  206,015 206,015 219,213 218,600  (12,585)  (12,585)  206,015    5,396 02/01/2040 

312939-T9-2 FHLMC PN=A91476    4.500% 03/01/40 12/01/2016 Paydown  367,827 367,827 367,827 367,827      367,827    11,436 03/01/2040 

31293B-LX-2 FHLMC PN=C15742    7.500% 01/01/28 12/01/2016 Paydown  121,627 121,627 122,957 122,407  (780)  (780)  121,627    3,370 01/01/2028 

31293D-H6-2 FHLMC PN=C17453    7.500% 01/01/28 12/01/2016 Paydown  42,347 42,347 42,810 42,624  (277)  (277)  42,347    1,735 01/01/2028 

31293E-AZ-3 FHLMC PN=C18124    6.500% 11/01/28 12/01/2016 Paydown  234,956 234,956 235,544 235,250  (294)  (294)  234,956    8,398 11/01/2028 

31293K-K6-2 FHLMC PN=C22117    6.500% 02/01/29 12/01/2016 Paydown  38,299 38,299 38,613 38,510  (211)  (211)  38,299    1,543 02/01/2029 

312940-2H-1 FHLMC PN=A92576    4.500% 07/01/40 12/01/2016 Paydown  3,783,768 3,783,768 4,023,210 4,012,910  (229,142)  (229,142)  3,783,768    91,541 07/01/2040 

312940-3D-9 FHLMC PN=A92596    4.500% 06/01/40 12/01/2016 Paydown  2,671,384 2,671,384 2,842,102 2,834,863  (163,479)  (163,479)  2,671,384    74,146 06/01/2040 

312940-3F-4 FHLMC PN=A92598    5.000% 06/01/40 12/01/2016 Paydown  1,235,361 1,235,361 1,281,446 1,279,410  (44,048)  (44,048)  1,235,361    29,938 06/01/2040 

312940-AP-4 FHLMC PN=A91814    5.000% 04/01/40 12/01/2016 Paydown  2,680,413 2,680,413 2,813,177 2,805,754  (125,341)  (125,341)  2,680,413    85,535 04/01/2040 

312940-B4-0 FHLMC PN=A91859    4.500% 04/01/40 12/01/2016 Paydown  292,605 292,605 292,605 292,605      292,605    7,632 04/01/2040 

312940-D8-9 FHLMC PN=A91927    4.500% 04/01/40 12/01/2016 Paydown  64,326 64,326 67,439 67,304  (2,979)  (2,979)  64,326    1,719 04/01/2040 

312940-DH-9 FHLMC PN=A91904    5.500% 04/01/40 12/01/2016 Paydown  9,276 9,276 10,014 9,947  (671)  (671)  9,276    219 04/01/2040 

312940-EU-9 FHLMC PN=A91947    5.000% 04/01/40 12/01/2016 Paydown  2,943,107 2,943,107 3,049,565 3,044,644  (101,536)  (101,536)  2,943,107    81,543 04/01/2040 

312940-F2-0 FHLMC PN=A91985    4.000% 04/01/40 12/01/2016 Paydown  111,436 111,436 108,015 108,230  3,207  3,207  111,436    1,062 04/01/2040 

312940-FW-4 FHLMC PN=A91981    4.000% 04/01/40 12/01/2016 Paydown  2,432,378 2,432,378 2,357,697 2,362,586  69,792  69,792  2,432,378    57,380 04/01/2040 

312940-FY-0 FHLMC PN=A91983    4.000% 04/01/40 12/01/2016 Paydown  174,881 174,881 169,511 169,870  5,011  5,011  174,881    2,494 04/01/2040 

312940-FZ-7 FHLMC PN=A91984    4.000% 04/01/40 12/01/2016 Paydown  265,204 265,204 257,061 257,611  7,593  7,593  265,204    6,996 04/01/2040 

312940-GF-0 FHLMC PN=A91998    4.000% 04/01/40 12/01/2016 Paydown  446,246 446,246 432,545 433,366  12,880  12,880  446,246    11,757 04/01/2040 

312940-M8-9 FHLMC PN=A92183    4.500% 05/01/40 12/01/2016 Paydown  135,370 135,370 144,904 144,558  (9,188)  (9,188)  135,370    2,097 05/01/2040 

312940-MD-8 FHLMC PN=A92156    5.000% 05/01/40 12/01/2016 Paydown  336,502 336,502 348,674 348,043  (11,541)  (11,541)  336,502    10,504 05/01/2040 

312940-MR-7 FHLMC PN=A92168    5.000% 05/01/40 12/01/2016 Paydown  248,851 248,851 257,853 257,436  (8,585)  (8,585)  248,851    6,850 05/01/2040 

312940-PZ-6 FHLMC PN=A92240    4.500% 05/01/40 12/01/2016 Paydown  1,504,270 1,504,270 1,597,699 1,593,638  (89,368)  (89,368)  1,504,270    39,168 05/01/2040 

312940-QW-2 FHLMC PN=A92269    4.500% 05/01/40 12/01/2016 Paydown  5,312,968 5,312,968 5,610,921 5,597,923  (284,956)  (284,956)  5,312,968    144,133 05/01/2040 

312940-R7-6 FHLMC PN=A92310    5.000% 05/01/40 12/01/2016 Paydown  36,065 36,065 37,851 37,758  (1,694)  (1,694)  36,065    983 05/01/2040 

312940-RK-7 FHLMC PN=A92290    5.000% 05/01/40 12/01/2016 Paydown  11,116,157 11,116,157 11,541,515 11,521,772  (405,615)  (405,615)  11,116,157    296,103 05/01/2040 

312940-SC-4 FHLMC PN=A92315    5.000% 05/01/40 12/01/2016 Paydown  910,656 910,656 941,141 939,423  (28,767)  (28,767)  910,656    23,049 05/01/2040 

312940-UZ-0 FHLMC PN=A92400    4.500% 06/01/40 12/01/2016 Paydown  3,160,631 3,160,631 3,394,715 3,386,634  (226,004)  (226,004)  3,160,631    85,486 06/01/2040 

312941-2C-0 FHLMC PN=A93471    4.500% 08/01/40 12/01/2016 Paydown  6,768,492 6,768,492 7,377,656 7,367,493  (599,002)  (599,002)  6,768,492    180,315 08/01/2040 

312941-3N-5 FHLMC PN=A93505    4.500% 08/01/40 12/01/2016 Paydown  1,426,109 1,426,109 1,509,787 1,506,336  (80,227)  (80,227)  1,426,109    36,745 08/01/2040 

312941-4P-9 FHLMC PN=A93530    4.000% 08/01/40 12/01/2016 Paydown  1,337,503 1,337,503 1,393,198 1,390,293  (52,790)  (52,790)  1,337,503    33,622 08/01/2040 

312941-E8-6 FHLMC PN=A92859    5.000% 07/01/40 12/01/2016 Paydown  120,282 120,282 126,944 126,628  (6,346)  (6,346)  120,282    3,245 07/01/2040 

312941-G7-6 FHLMC PN=A92922    5.000% 07/01/40 12/01/2016 Paydown  308,095 308,095 320,804 320,222  (12,127)  (12,127)  308,095    7,918 07/01/2040 
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312941-H9-1 FHLMC PN=A92956    5.000% 07/01/40 12/01/2016 Paydown  73,984 73,984 78,082 77,919  (3,936)  (3,936)  73,984    2,242 07/01/2040 

312941-JZ-1 FHLMC PN=A92980    5.000% 07/01/40 12/01/2016 Paydown  94,478 94,478 99,711 99,464  (4,986)  (4,986)  94,478    2,457 07/01/2040 

312941-KH-9 FHLMC PN=A92996    5.000% 07/01/40 12/01/2016 Paydown  585,919 585,919 618,373 616,720  (30,801)  (30,801)  585,919    16,873 07/01/2040 

312941-NS-2 FHLMC PN=A93101    5.000% 07/01/40 12/01/2016 Paydown  500,290 500,290 528,001 526,797  (26,507)  (26,507)  500,290    13,499 07/01/2040 

312941-P9-2 FHLMC PN=A93148    5.000% 07/01/40 12/01/2016 Paydown  12,912 12,912 13,628 13,589  (677)  (677)  12,912    352 07/01/2040 

312941-SV-0 FHLMC PN=A93232    4.000% 08/01/40 12/01/2016 Paydown  1,218,626 1,218,626 1,296,694 1,293,673  (75,048)  (75,048)  1,218,626    29,046 08/01/2040 

312941-U9-6 FHLMC PN=A93308    4.500% 08/01/40 12/01/2016 Paydown  4,049,631 4,049,631 4,415,364 4,409,259  (359,628)  (359,628)  4,049,631    83,080 08/01/2040 

312942-5T-8 FHLMC PN=A94458    4.000% 10/01/40 12/01/2016 Paydown  1,406,099 1,406,099 1,477,173 1,473,706  (67,607)  (67,607)  1,406,099    37,601 10/01/2040 

312942-5U-5 FHLMC PN=A94459    4.500% 10/01/40 12/01/2016 Paydown  2,217,902 2,217,902 2,326,372 2,320,444  (102,542)  (102,542)  2,217,902    57,460 10/01/2040 

312942-5V-3 FHLMC PN=A94460    4.500% 10/01/40 12/01/2016 Paydown  1,535,417 1,535,417 1,610,509 1,606,555  (71,138)  (71,138)  1,535,417    25,863 10/01/2040 

312942-HM-0 FHLMC PN=A93836    4.500% 09/01/40 12/01/2016 Paydown  77,171 77,171 79,148 79,034  (1,864)  (1,864)  77,171    2,259 09/01/2040 

312942-NM-3 FHLMC PN=A93996    4.500% 09/01/40 12/01/2016 Paydown  141,426 141,426 148,630 148,321  (6,895)  (6,895)  141,426    3,586 09/01/2040 

312942-TF-2 FHLMC PN=A94150    4.000% 10/01/40 12/01/2016 Paydown  540,525 540,525 551,483 550,722  (10,197)  (10,197)  540,525    12,205 10/01/2040 

312943-3N-1 FHLMC PN=A95305    4.000% 12/01/40 12/01/2016 Paydown  614,621 614,621 601,704 602,436  12,185  12,185  614,621    16,601 12/01/2040 

312943-3R-2 FHLMC PN=A95308    4.000% 12/01/40 12/01/2016 Paydown  333,222 333,222 331,230 331,321  1,901  1,901  333,222    6,924 12/01/2040 

312943-GX-5 FHLMC PN=A94714    4.000% 11/01/40 12/01/2016 Paydown  2,262,641 2,262,641 2,348,905 2,341,912  (79,271)  (79,271)  2,262,641    60,605 11/01/2040 

312943-SF-1 FHLMC PN=A95018    4.500% 11/01/40 12/01/2016 Paydown  2,625,779 2,625,779 2,788,454 2,781,136  (155,357)  (155,357)  2,625,779    66,268 11/01/2040 

312943-UJ-0 FHLMC PN=A95085    4.000% 11/01/40 12/01/2016 Paydown  10,371,826 10,371,826 10,805,528 10,782,810  (410,985)  (410,985)  10,371,826    253,182 11/01/2040 

312944-2F-7 FHLMC PN=A96174    4.000% 01/01/41 12/01/2016 Paydown  1,896,586 1,896,586 1,874,427 1,875,550  21,036  21,036  1,896,586    45,804 01/01/2041 

312944-5D-9 FHLMC PN=A96244    4.000% 01/01/41 12/01/2016 Paydown  940,760 940,760 928,633 929,251  11,509  11,509  940,760    19,588 01/01/2041 

312944-5Q-0 FHLMC PN=A96255    4.000% 01/01/41 12/01/2016 Paydown  1,037,189 1,037,189 1,017,742 1,018,822  18,367  18,367  1,037,189    25,822 01/01/2041 

312944-5T-4 FHLMC PN=A96258    4.000% 01/01/41 12/01/2016 Paydown  4,895,935 4,895,935 5,214,171 5,200,686  (304,752)  (304,752)  4,895,935    119,426 01/01/2041 

312944-BN-0 FHLMC PN=A95445    4.000% 12/01/40 12/01/2016 Paydown  20,980 20,980 22,075 21,994  (1,015)  (1,015)  20,980    683 12/01/2040 

312944-D6-5 FHLMC PN=A95525    4.500% 12/01/40 12/01/2016 Paydown  545,568 545,568 556,735 556,033  (10,465)  (10,465)  545,568    18,926 12/01/2040 

312944-DJ-7 FHLMC PN=A95505    4.000% 11/01/40 12/01/2016 Paydown  670,068 670,068 659,216 659,765  10,303  10,303  670,068    16,692 11/01/2040 

312944-FA-4 FHLMC PN=A95561    4.000% 12/01/40 12/01/2016 Paydown  1,685,343 1,685,343 1,646,698 1,648,645  36,697  36,697  1,685,343    41,681 12/01/2040 

312944-G8-8 FHLMC PN=A95623    4.000% 12/01/40 12/01/2016 Paydown  1,346,277 1,346,277 1,315,407 1,316,967  29,310  29,310  1,346,277    29,619 12/01/2040 

312944-NM-9 FHLMC PN=A95796    4.000% 12/01/40 12/01/2016 Paydown  3,745,739 3,745,739 3,706,824 3,708,604  37,135  37,135  3,745,739    88,367 12/01/2040 

312944-P3-9 FHLMC PN=A95842    4.000% 12/01/40 12/01/2016 Paydown  428,656 428,656 418,827 419,307  9,349  9,349  428,656    10,172 12/01/2040 

312944-PJ-4 FHLMC PN=A95825    4.000% 12/01/40 12/01/2016 Paydown  3,621,868 3,621,868 3,586,949 3,588,361  33,507  33,507  3,621,868    88,529 12/01/2040 

312944-PQ-8 FHLMC PN=A95831    4.500% 12/01/40 12/01/2016 Paydown  1,788,328 1,788,328 1,872,854 1,868,982  (80,654)  (80,654)  1,788,328    48,855 12/01/2040 

312944-SZ-5 FHLMC PN=A95936    4.000% 12/01/40 12/01/2016 Paydown  609,497 609,497 602,068 602,407  7,090  7,090  609,497    15,245 12/01/2040 

312944-TB-7 FHLMC PN=A95946    4.000% 01/01/41 03/01/2016 JP Morgan Inc  22,213,808 20,751,477 20,483,977 20,497,149  (935)  (935)  20,496,214  1,717,593 1,717,593 237,489 01/01/2041 

312944-TB-7 FHLMC PN=A95946    4.000% 01/01/41 12/01/2016 Paydown  5,781,603 5,781,603 5,662,173 5,668,290  113,313  113,313  5,781,603    123,616 01/01/2041 

312944-TL-5 FHLMC PN=A95955    4.000% 12/01/40 12/01/2016 Paydown  414,799 414,799 412,320 412,420  2,379  2,379  414,799    10,657 12/01/2040 

312944-UQ-2 FHLMC PN=A95991    4.000% 01/01/41 12/01/2016 Paydown  1,008,817 1,008,817 996,522 997,130  11,686  11,686  1,008,817    23,861 01/01/2041 

312944-VP-3 FHLMC PN=A96022    4.000% 01/01/41 12/01/2016 Paydown  6,290,523 6,290,523 6,151,056 6,158,189  132,334  132,334  6,290,523    152,194 01/01/2041 

312944-VQ-1 FHLMC PN=A96023    4.000% 01/01/41 12/01/2016 Paydown  1,760,827 1,760,827 1,787,693 1,786,060  (25,233)  (25,233)  1,760,827    43,472 01/01/2041 

312944-WJ-6 FHLMC PN=A96049    4.000% 01/01/41 12/01/2016 Paydown  4,606,609 4,606,609 4,821,824 4,817,050  (210,441)  (210,441)  4,606,609    113,621 01/01/2041 

312944-WX-5 FHLMC PN=A96062    4.000% 01/01/41 12/01/2016 Paydown  205,200 205,200 201,353 201,557  3,643  3,643  205,200    5,146 01/01/2041 

312944-YG-0 FHLMC PN=A96111    4.000% 01/01/41 12/01/2016 Paydown  324,610 324,610 315,582 316,076  8,534  8,534  324,610    6,960 01/01/2041 

312944-YL-9 FHLMC PN=A96115    4.500% 01/01/41 12/01/2016 Paydown  180,918 180,918 185,299 185,048  (4,130)  (4,130)  180,918    5,131 01/01/2041 

312944-ZD-6 FHLMC PN=A96140    4.000% 01/01/41 12/01/2016 Paydown  954,775 954,775 1,003,708 1,001,065  (46,289)  (46,289)  954,775    19,231 01/01/2041 

312944-ZY-0 FHLMC PN=A96159    4.000% 01/01/41 12/01/2016 Paydown  338,280 338,280 328,871 329,360  8,920  8,920  338,280    7,473 01/01/2041 

312945-6E-3 FHLMC PN=A97169    5.000% 02/01/41 12/01/2016 Paydown  436,325 436,325 458,465 457,581  (21,256)  (21,256)  436,325    7,376 02/01/2041 

312945-6K-9 FHLMC PN=A97174    5.000% 02/01/41 12/01/2016 Paydown  306,728 306,728 325,611 324,637  (17,908)  (17,908)  306,728    5,692 02/01/2041 

312945-BE-7 FHLMC PN=A96337    4.000% 01/01/41 12/01/2016 Paydown  1,250,023 1,250,023 1,221,263 1,222,739  27,284  27,284  1,250,023    28,627 01/01/2041 

312945-CW-6 FHLMC PN=A96385    4.000% 01/01/41 12/01/2016 Paydown  4,636,487 4,636,487 4,943,792 4,929,739  (293,252)  (293,252)  4,636,487    110,450 01/01/2041 

312945-DS-4 FHLMC PN=A96413    4.000% 01/01/41 03/01/2016 JP Morgan Inc  183,407,212 171,483,733 168,752,871 168,887,765  (10,368)  (10,368)  168,877,397  14,529,814 14,529,814 1,962,536 01/01/2041 

312945-DS-4 FHLMC PN=A96413    4.000% 01/01/41 03/01/2016 Paydown  6,738,501 6,738,501 6,631,191 6,636,491  102,009  102,009  6,738,501    42,030 01/01/2041 

312945-GW-2 FHLMC PN=A96513    4.000% 01/01/41 12/01/2016 Paydown  3,352,262 3,352,262 3,473,781 3,467,254  (114,992)  (114,992)  3,352,262    66,906 01/01/2041 

312945-KD-9 FHLMC PN=A96592    4.000% 02/01/41 12/01/2016 Paydown  4,255,669 4,255,669 4,157,755 4,162,081  93,588  93,588  4,255,669    108,453 02/01/2041 

312945-UX-4 FHLMC PN=A96898    4.000% 02/01/41 12/01/2016 Paydown  2,059,925 2,059,925 2,036,912 2,037,986  21,939  21,939  2,059,925    43,979 02/01/2041 

312945-V2-1 FHLMC PN=A96933    3.500% 02/01/41 12/01/2016 Paydown  1,102,367 1,102,367 1,039,799 1,043,944  58,423  58,423  1,102,367    24,512 02/01/2041 

312945-V5-4 FHLMC PN=A96936    4.000% 02/01/41 12/01/2016 Paydown  384,426 384,426 409,414 408,330  (23,904)  (23,904)  384,426    8,285 02/01/2041 

312945-XW-3 FHLMC PN=A96993    4.500% 02/01/41 12/01/2016 Paydown  1,003,595 1,003,595 1,067,104 1,064,332  (60,737)  (60,737)  1,003,595    28,824 02/01/2041 

312945-XY-9 FHLMC PN=A96995    4.000% 02/01/41 12/01/2016 Paydown  24,996 24,996 26,808 26,723  (1,727)  (1,727)  24,996    601 02/01/2041 

312945-YW-2 FHLMC PN=A97025    4.000% 02/01/41 12/01/2016 Paydown  1,238,868 1,238,868 1,214,236 1,215,340  23,529  23,529  1,238,868    29,196 02/01/2041 
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312945-ZD-3 FHLMC PN=A97040    4.000% 02/01/41 12/01/2016 Paydown  4,923,414 4,923,414 4,848,448 4,852,089  71,324  71,324  4,923,414    118,368 02/01/2041 

312945-ZL-5 FHLMC PN=A97047    4.500% 02/01/41 12/01/2016 Paydown  1,070,382 1,070,382 1,084,431 1,083,735  (13,353)  (13,353)  1,070,382    27,847 02/01/2041 

312945-ZR-2 FHLMC PN=A97052    5.000% 02/01/41 12/01/2016 Paydown  1,350,014 1,350,014 1,418,517 1,415,858  (65,843)  (65,843)  1,350,014    32,963 02/01/2041 

312945-ZV-3 FHLMC PN=A97056    5.000% 02/01/41 12/01/2016 Paydown  51,098 51,098 54,316 54,195  (3,097)  (3,097)  51,098    1,461 02/01/2041 

312946-B4-7 FHLMC PN=A97259    4.000% 02/01/41 12/01/2016 Paydown  6,472,688 6,472,688 6,400,945 6,404,307  68,382  68,382  6,472,688    146,169 02/01/2041 

312946-BA-3 FHLMC PN=A97233    4.000% 03/01/41 12/01/2016 Paydown  1,121,503 1,121,503 1,179,681 1,176,834  (55,331)  (55,331)  1,121,503    26,591 03/01/2041 

312946-JT-4 FHLMC PN=A97474    4.000% 03/01/41 12/01/2016 Paydown  4,604,786 4,604,786 4,508,014 4,513,072  91,714  91,714  4,604,786    107,533 03/01/2041 

312946-L6-1 FHLMC PN=A97549    4.000% 03/01/41 12/01/2016 Paydown  1,240,197 1,240,197 1,214,879 1,216,218  23,979  23,979  1,240,197    27,523 03/01/2041 

312946-LE-4 FHLMC PN=A97525    5.000% 03/01/41 12/01/2016 Paydown  3,312,472 3,312,472 3,521,054 3,512,687  (200,215)  (200,215)  3,312,472    95,145 03/01/2041 

312946-NJ-1 FHLMC PN=A97593    4.500% 03/01/41 12/01/2016 Paydown  116,950 116,950 124,241 123,950  (7,000)  (7,000)  116,950    4,645 03/01/2041 

312946-P5-9 FHLMC PN=A97644    4.000% 03/01/41 12/01/2016 Paydown  2,223,008 2,223,008 2,329,295 2,323,823  (100,816)  (100,816)  2,223,008    49,955 03/01/2041 

312946-PB-6 FHLMC PN=A97618    4.500% 03/01/41 12/01/2016 Paydown  1,463,660 1,463,660 1,554,567 1,550,695  (87,034)  (87,034)  1,463,660    43,057 03/01/2041 

312946-PD-2 FHLMC PN=A97620    4.500% 03/01/41 12/01/2016 Paydown  8,240,262 8,240,262 8,787,353 8,766,089  (525,827)  (525,827)  8,240,262    203,239 03/01/2041 

312946-T9-7 FHLMC PN=A97776    4.000% 03/01/41 12/01/2016 Paydown  1,184,573 1,184,573 1,241,025 1,237,777  (53,204)  (53,204)  1,184,573    28,420 03/01/2041 

312946-TP-1 FHLMC PN=A97758    4.000% 03/01/41 12/01/2016 Paydown  1,074,620 1,074,620 1,129,359 1,126,500  (51,880)  (51,880)  1,074,620    23,379 03/01/2041 

312946-V8-6 FHLMC PN=A97839    4.500% 03/01/41 12/01/2016 Paydown  1,317,493 1,317,493 1,334,425 1,333,566  (16,072)  (16,072)  1,317,493    28,774 03/01/2041 

312946-WM-4 FHLMC PN=A97852    4.000% 03/01/41 12/01/2016 Paydown  2,038,701 2,038,701 1,997,848 1,999,931  38,770  38,770  2,038,701    55,320 03/01/2041 

312946-ZF-6 FHLMC PN=A97942    4.500% 04/01/41 12/01/2016 Paydown  4,739,172 4,739,172 4,800,448 4,797,329  (58,158)  (58,158)  4,739,172    121,253 04/01/2041 

31294M-E9-8 FHLMC PN=E02860    4.000% 03/01/26 12/01/2016 Paydown  217,310 217,310 222,250 221,280  (3,970)  (3,970)  217,310    4,928 03/01/2026 

31294M-F9-7 FHLMC PN=E02892    3.500% 05/01/26 12/01/2016 Paydown  627,268 627,268 647,532 643,709  (16,441)  (16,441)  627,268    12,408 05/01/2026 

31294M-FF-3 FHLMC PN=E02866    4.000% 04/01/26 12/01/2016 Paydown  35,305 35,305 37,244 36,931  (1,626)  (1,626)  35,305    786 04/01/2026 

31294M-Q2-0 FHLMC PN=E03173    3.000% 06/01/27 12/01/2016 Paydown  3,977,825 3,977,825 4,191,633 4,158,809  (180,983)  (180,983)  3,977,825    66,474 06/01/2027 

31294M-Q3-8 FHLMC PN=E03174    3.000% 06/01/27 12/01/2016 Paydown  3,437,253 3,437,253 3,622,006 3,593,831  (156,578)  (156,578)  3,437,253    47,796 06/01/2027 

31294U-A2-9 FHLMC PN=E09025    2.500% 03/01/28 07/13/2016 Morgan Stanley & Co  16,697,534 16,052,307 16,673,707 16,585,653  (14,788)  (14,788)  16,570,865  126,669 126,669 254,162 03/01/2028 

31294U-A2-9 FHLMC PN=E09025    2.500% 03/01/28 07/01/2016 Paydown  1,590,825 1,590,825 1,652,407 1,643,681  (52,856)  (52,856)  1,590,825    13,652 03/01/2028 

31294U-AG-8 FHLMC PN=E09007    3.000% 08/01/27 12/01/2016 Paydown  953,271 953,271 1,003,698 995,885  (42,614)  (42,614)  953,271    17,488 08/01/2027 

312962-3X-9 FHLMC PN=B10814    4.500% 11/01/18 12/01/2016 Paydown  48,570 48,570 50,304 49,273  (704)  (704)  48,570    1,031 11/01/2018 

312962-GR-8 FHLMC PN=B10208    5.000% 10/01/18 12/01/2016 Paydown  935,605 935,605 949,346 939,208  (3,604)  (3,604)  935,605    23,867 10/01/2018 

312962-J6-1 FHLMC PN=B10285    4.500% 10/01/18 12/01/2016 Paydown  2,767,420 2,767,420 2,755,312 2,760,031  7,389  7,389  2,767,420    64,421 10/01/2018 

312962-WB-5 FHLMC PN=B10642    4.500% 11/01/18 12/01/2016 Paydown  248,978 248,978 248,511 248,530  447  447  248,978    4,981 11/01/2018 

312963-E8-0 FHLMC PN=B11059    5.000% 11/01/18 12/01/2016 Paydown  1,591,198 1,591,198 1,614,569 1,597,514  (6,316)  (6,316)  1,591,198    41,765 11/01/2018 

312963-FA-4 FHLMC PN=B11061    4.500% 11/01/18 12/01/2016 Paydown  1,734,254 1,734,254 1,731,002 1,731,135  3,119  3,119  1,734,254    39,825 11/01/2018 

312964-4X-4 FHLMC PN=B12638    5.000% 10/01/19 01/07/2016 

Credit Suisse First 

Boston  5,568 5,287 5,209 5,245      5,245  323 323 35 10/01/2019 

312964-4X-4 FHLMC PN=B12638    5.000% 10/01/19 01/01/2016 Paydown  118 118 116 117  1  1  118     10/01/2019 

312964-AH-2 FHLMC PN=B11808    5.000% 01/01/19 12/01/2016 Paydown  1,051,383 1,051,383 1,079,310 1,060,120  (8,737)  (8,737)  1,051,383    28,561 01/01/2019 

312964-DG-1 FHLMC PN=B11903    4.500% 01/01/19 12/01/2016 Paydown  29,218 29,218 31,304 30,204  (986)  (986)  29,218    688 01/01/2019 

312964-G3-7 FHLMC PN=B12018    5.000% 02/01/19 01/07/2016 

Credit Suisse First 

Boston  448,844 426,202 436,857 429,515  8  8  429,523  19,321 19,321 2,841 02/01/2019 

312964-G3-7 FHLMC PN=B12018    5.000% 02/01/19 01/01/2016 Paydown  16,421 16,421 16,832 16,549  (128)  (128)  16,421    68 02/01/2019 

312964-G4-5 FHLMC PN=B12019    5.000% 02/01/19 01/07/2016 

Credit Suisse First 

Boston  351,077 333,367 341,649 336,110  10  10  336,121  14,956 14,956 2,222 02/01/2019 

312964-G4-5 FHLMC PN=B12019    5.000% 02/01/19 01/01/2016 Paydown  10,080 10,080 10,331 10,163  (83)  (83)  10,080    42 02/01/2019 

312964-Z8-5 FHLMC PN=B12567    5.500% 03/01/19 01/07/2016 

Credit Suisse First 

Boston  82,841 77,106 80,618 78,585  3  3  78,588  4,253 4,253 565 03/01/2019 

312964-Z8-5 FHLMC PN=B12567    5.500% 03/01/19 01/01/2016 Paydown  2,875 2,875 3,006 2,930  (55)  (55)  2,875    13 03/01/2019 

312966-5W-0 FHLMC PN=B14461    4.500% 12/01/19 12/01/2016 Paydown  418,465 418,465 414,804 416,404  2,061  2,061  418,465    10,034 12/01/2019 

312966-AU-8 FHLMC PN=B13619    4.500% 04/01/19 12/01/2016 Paydown  51,061 51,061 52,820 51,825  (764)  (764)  51,061    1,149 04/01/2019 

312966-BT-0 FHLMC PN=B13650    5.000% 04/01/19 12/01/2016 Paydown  1,133,565 1,133,565 1,147,734 1,137,681  (4,116)  (4,116)  1,133,565    27,124 04/01/2019 

312966-BU-7 FHLMC PN=B13651    5.000% 04/01/19 12/01/2016 Paydown  529,104 529,104 535,718 531,082  (1,978)  (1,978)  529,104    13,958 04/01/2019 

312966-VK-7 FHLMC PN=B14218    4.500% 05/01/19 12/01/2016 Paydown  8,410 8,410 8,144 8,295  115  115  8,410    206 05/01/2019 

312966-XJ-8 FHLMC PN=B14281    5.000% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  332,026 315,277 328,802 321,754  19  19  321,773  10,253 10,253 2,102 11/01/2019 

312966-XJ-8 FHLMC PN=B14281    5.000% 11/01/19 01/01/2016 Paydown  7,833 7,833 8,169 7,994  (161)  (161)  7,833    33 11/01/2019 

312969-3J-5 FHLMC PN=B17101    5.000% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  391,540 371,789 377,714 373,937  9  9  373,946  17,594 17,594 2,479 11/01/2019 

312969-3J-5 FHLMC PN=B17101    5.000% 11/01/19 01/01/2016 Paydown  45,435 45,435 46,159 45,698  (263)  (263)  45,435    189 11/01/2019 
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312969-3K-2 FHLMC PN=B17102    5.000% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  405,494 385,039 401,557 393,117  29  29  393,146  12,348 12,348 2,567 11/01/2019 

312969-3K-2 FHLMC PN=B17102    5.000% 11/01/19 01/01/2016 Paydown  8,770 8,770 9,146 8,954  (184)  (184)  8,770    37 11/01/2019 

312969-3Y-2 FHLMC PN=B17115    5.000% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  292,704 277,939 282,178 279,419  5  5  279,424  13,280 13,280 1,853 11/01/2019 

312969-3Y-2 FHLMC PN=B17115    5.000% 11/01/19 01/01/2016 Paydown  33,505 33,505 34,016 33,683  (178)  (178)  33,505    140 11/01/2019 

312969-4L-9 FHLMC PN=B17127    5.500% 11/01/19 12/01/2016 Paydown  512 512 510 510  2  2  512    15 11/01/2019 

312969-4M-7 FHLMC PN=B17128    5.500% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  3,077 2,864 2,885 2,870      2,870  207 207 21 11/01/2019 

312969-4M-7 FHLMC PN=B17128    5.500% 11/01/19 01/01/2016 Paydown  861 861 868 863  (2)  (2)  861    4 11/01/2019 

312969-4P-0 FHLMC PN=B17130    5.500% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  6,401 5,958 5,995 5,968      5,968  433 433 44 11/01/2019 

312969-4P-0 FHLMC PN=B17130    5.500% 11/01/19 01/01/2016 Paydown  136 136 137 136      136    1 11/01/2019 

312969-5E-4 FHLMC PN=B17145    5.500% 11/01/19 12/01/2016 Paydown  476 476 472 473  3  3  476    14 11/01/2019 

312969-5R-5 FHLMC PN=B17156    5.500% 11/01/19 01/07/2016 

Credit Suisse First 

Boston  2,110 1,964 1,973 1,965      1,965  144 144 14 11/01/2019 

312969-5R-5 FHLMC PN=B17156    5.500% 11/01/19 01/01/2016 Paydown  69 69 70 70      69     11/01/2019 

31296J-DL-7 FHLMC PN=A10107    5.500% 06/01/33 12/01/2016 Paydown  9,305 9,305 10,108 10,042  (736)  (736)  9,305    280 06/01/2033 

31296J-DQ-6 FHLMC PN=A10111    5.500% 06/01/33 12/01/2016 Paydown  367,025 367,025 366,681 366,619  406  406  367,025    8,440 06/01/2033 

31296K-RM-7 FHLMC PN=A11392    5.500% 07/01/33 12/01/2016 Paydown  11,858 11,858 11,774 11,783  74  74  11,858    356 07/01/2033 

31296K-SL-8 FHLMC PN=A11423    5.000% 07/01/33 12/01/2016 Paydown  1,247,935 1,247,935 1,233,116 1,234,659  13,276  13,276  1,247,935    36,462 07/01/2033 

31296L-BG-5 FHLMC PN=A11839    5.000% 08/01/33 12/01/2016 Paydown  1,342,184 1,342,184 1,310,307 1,313,955  28,229  28,229  1,342,184    37,237 08/01/2033 

31296L-EV-9 FHLMC PN=A11948    5.000% 08/01/33 12/01/2016 Paydown  627,424 627,424 607,817 610,122  17,302  17,302  627,424    15,944 08/01/2033 

31296L-Q2-0 FHLMC PN=A12273    5.500% 08/01/33 12/01/2016 Paydown  355,533 355,533 353,477 353,631  1,902  1,902  355,533    8,120 08/01/2033 

31296L-T3-5 FHLMC PN=A12370    5.000% 08/01/33 12/01/2016 Paydown  1,462,152 1,462,152 1,421,486 1,426,175  35,977  35,977  1,462,152    37,921 08/01/2033 

31296L-UU-3 FHLMC PN=A12395    5.000% 08/01/33 12/01/2016 Paydown  850,266 850,266 825,289 827,828  22,438  22,438  850,266    25,782 08/01/2033 

31296L-UV-1 FHLMC PN=A12396    5.000% 08/01/33 12/01/2016 Paydown  3,649,252 3,649,252 3,542,055 3,552,428  96,824  96,824  3,649,252    89,017 08/01/2033 

31296L-XE-6 FHLMC PN=A12477    5.500% 08/01/33 12/01/2016 Paydown  347,086 347,086 344,646 344,852  2,234  2,234  347,086    7,384 08/01/2033 

31296M-FP-9 FHLMC PN=A12874    5.000% 09/01/33 12/01/2016 Paydown  1,911,498 1,911,498 1,865,951 1,871,299  40,199  40,199  1,911,498    53,251 09/01/2033 

31296N-7J-0 FHLMC PN=A14497    5.000% 10/01/33 12/01/2016 Paydown  449,827 449,827 443,782 444,390  5,437  5,437  449,827    11,604 10/01/2033 

31296Q-V3-1 FHLMC PN=A16034    6.000% 11/01/33 12/01/2016 Paydown  11,272 11,272 12,545 12,432  (1,160)  (1,160)  11,272    348 11/01/2033 

31296R-GT-9 FHLMC PN=A16510    6.000% 12/01/33 12/01/2016 Paydown  3,915 3,915 3,974 3,965  (50)  (50)  3,915    127 12/01/2033 

31296W-TK-3 FHLMC PN=A20554    6.000% 04/01/34 12/01/2016 Paydown  237,505 237,505 241,550 241,019  (3,514)  (3,514)  237,505    8,849 04/01/2034 

31296X-2E-4 FHLMC PN=A21673    6.000% 05/01/34 12/01/2016 Paydown  5,620 5,620 5,705 5,692  (72)  (72)  5,620    182 05/01/2034 

31296X-K6-1 FHLMC PN=A21217    5.500% 04/01/34 12/01/2016 Paydown  132,341 132,341 133,189 133,031  (690)  (690)  132,341    4,539 04/01/2034 

312970-CF-1 FHLMC PN=B17270    4.500% 12/01/19 12/01/2016 Paydown  48,876 48,876 50,560 49,717  (842)  (842)  48,876    1,002 12/01/2019 

312970-CQ-7 FHLMC PN=B17279    4.500% 12/01/19 12/01/2016 Paydown  80,332 80,332 83,101 81,725  (1,393)  (1,393)  80,332    1,987 12/01/2019 

312970-FN-1 FHLMC PN=B17373    4.500% 12/01/19 12/01/2016 Paydown  170,709 170,709 169,215 169,865  844  844  170,709    4,579 12/01/2019 

312970-GU-4 FHLMC PN=B17411    5.500% 12/01/19 12/01/2016 Paydown  1,027 1,027 1,023 1,024  3  3  1,027    31 12/01/2019 

312970-P3-4 FHLMC PN=B17642    5.000% 01/01/20 12/01/2016 Paydown  451,768 451,768 460,976 455,667  (3,899)  (3,899)  451,768    12,321 01/01/2020 

312970-QU-3 FHLMC PN=B17667    4.000% 01/01/20 12/01/2016 Paydown  91,892 91,892 97,751 95,442  (3,550)  (3,550)  91,892    1,954 01/01/2020 

312970-T7-1 FHLMC PN=B17774    5.000% 02/01/20 12/01/2016 Paydown  885 885 871 877  7  7  885    26 02/01/2020 

312970-UU-8 FHLMC PN=B17795    5.000% 02/01/20 12/01/2016 Paydown  217 217 207 213  5  5  217    6 02/01/2020 

312971-2Z-6 FHLMC PN=B18892    5.500% 03/01/20 01/07/2016 

Credit Suisse First 

Boston  9,318 8,673 8,578 8,617      8,617  700 700 64 03/01/2020 

312971-2Z-6 FHLMC PN=B18892    5.500% 03/01/20 01/01/2016 Paydown  190 190 188 189  1  1  190    1 03/01/2020 

312971-3X-0 FHLMC PN=B18914    5.500% 03/01/20 12/01/2016 Paydown  2,627 2,627 2,613 2,618  9  9  2,627    94 03/01/2020 

312971-4L-5 FHLMC PN=B18927    5.500% 03/01/20 01/07/2016 

Credit Suisse First 

Boston  11,397 10,608 10,555 10,570      10,570  827 827 78 03/01/2020 

312971-4L-5 FHLMC PN=B18927    5.500% 03/01/20 01/01/2016 Paydown  254 254 253 253  1  1  254    1 03/01/2020 

312971-E3-4 FHLMC PN=B18254    5.500% 04/01/20 12/01/2016 Paydown  217,022 217,022 222,549 219,335  (2,313)  (2,313)  217,022    5,190 04/01/2020 

312971-F4-1 FHLMC PN=B18287    5.000% 05/01/20 12/01/2016 Paydown  592 592 584 588  5  5  592    15 05/01/2020 

312971-FW-9 FHLMC PN=B18281    5.000% 05/01/20 12/01/2016 Paydown  1,751 1,751 1,712 1,731  21  21  1,751    47 05/01/2020 

312971-FX-7 FHLMC PN=B18282    5.000% 05/01/20 12/01/2016 Paydown  2,415 2,415 2,368 2,389  25  25  2,415    71 05/01/2020 

312971-W2-6 FHLMC PN=B18765    4.500% 02/01/20 12/01/2016 Paydown  706,024 706,024 699,846 702,476  3,548  3,548  706,024    18,033 02/01/2020 

312972-NH-1 FHLMC PN=B19392    5.500% 05/01/20 12/01/2016 Paydown  473,961 473,961 485,551 478,844  (4,882)  (4,882)  473,961    12,699 05/01/2020 

31297B-2E-1 FHLMC PN=A24373    6.000% 07/01/34 12/01/2016 Paydown  133,521 133,521 137,026 136,551  (3,030)  (3,030)  133,521    2,448 07/01/2034 

31297B-2F-8 FHLMC PN=A24374    6.000% 07/01/34 12/01/2016 Paydown  783,975 783,975 804,555 801,781  (17,805)  (17,805)  783,975    24,797 07/01/2034 

 E
1
4
.2

4



ANNUAL STATEMENT FOR THE YEAR 2016 OF THE  NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/
Decrease

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date
31297B-2G-6 FHLMC PN=A24375    6.000% 07/01/34 12/01/2016 Paydown  202,637 202,637 207,956 207,276  (4,639)  (4,639)  202,637    7,722 07/01/2034 

31297C-2F-6 FHLMC PN=A25274    6.000% 06/01/34 12/01/2016 Paydown  84,268 84,268 87,322 86,901  (2,633)  (2,633)  84,268    2,963 06/01/2034 

31297C-FX-3 FHLMC PN=A24682    6.000% 07/01/34 12/01/2016 Paydown  3,017 3,017 3,123 3,109  (92)  (92)  3,017    98 07/01/2034 

31297C-ME-7 FHLMC PN=A24857    6.000% 07/01/34 12/01/2016 Paydown  224,331 224,331 232,113 231,031  (6,700)  (6,700)  224,331    11,829 07/01/2034 

31297C-N8-9 FHLMC PN=A24915    6.000% 07/01/34 12/01/2016 Paydown  13,472 13,472 13,894 13,848  (376)  (376)  13,472    442 07/01/2034 

31297C-NE-6 FHLMC PN=A24889    6.000% 07/01/34 12/01/2016 Paydown  374,774 374,774 387,891 386,109  (11,335)  (11,335)  374,774    12,377 07/01/2034 

31297C-VH-0 FHLMC PN=A25116    6.000% 08/01/34 12/01/2016 Paydown  3,148 3,148 3,176 3,173  (25)  (25)  3,148    103 08/01/2034 

31297E-TC-0 FHLMC PN=A26847    6.000% 09/01/34 12/01/2016 Paydown  129,100 129,100 133,376 132,804  (3,704)  (3,704)  129,100    3,807 09/01/2034 

31297E-TD-8 FHLMC PN=A26848    6.000% 09/01/34 12/01/2016 Paydown  152,385 152,385 157,433 156,775  (4,390)  (4,390)  152,385    3,158 09/01/2034 

31297F-GV-9 FHLMC PN=A27412    6.000% 10/01/34 12/01/2016 Paydown  3,965 3,965 4,104 4,089  (124)  (124)  3,965    130 10/01/2034 

31297G-Z2-0 FHLMC PN=A28861    5.000% 12/01/34 12/01/2016 Paydown  105,102 105,102 104,199 104,277  826  826  105,102    2,785 12/01/2034 

31297H-H5-1 FHLMC PN=A29252    5.000% 01/01/35 12/01/2016 Paydown  314,812 314,812 312,106 312,339  2,473  2,473  314,812    8,373 01/01/2035 

31297M-FF-0 FHLMC PN=A31966    5.000% 03/01/35 12/01/2016 Paydown  5,519 5,519 5,421 5,435  84  84  5,519    151 03/01/2035 

31297R-TV-9 FHLMC PN=A35964    5.500% 07/01/35 12/01/2016 Paydown  9,333 9,333 10,183 10,133  (800)  (800)  9,333    214 07/01/2035 

31297S-V6-9 FHLMC PN=A36937    5.000% 08/01/35 12/01/2016 Paydown  87,022 87,022 89,977 89,730  (2,708)  (2,708)  87,022    833 08/01/2035 

31297S-VZ-5 FHLMC PN=A36932    5.000% 08/01/35 12/01/2016 Paydown  568,685 568,685 587,998 586,422  (17,737)  (17,737)  568,685    10,470 08/01/2035 

31297T-3S-0 FHLMC PN=A38009    5.000% 10/01/35 12/01/2016 Paydown  49,702 49,702 53,662 53,486  (3,784)  (3,784)  49,702    1,106 10/01/2035 

31297T-6T-5 FHLMC PN=A38082    5.000% 09/01/35 12/01/2016 Paydown  217,027 217,027 211,822 212,269  4,757  4,757  217,027    5,401 09/01/2035 

31297T-6V-0 FHLMC PN=A38084    5.000% 09/01/35 12/01/2016 Paydown  56,468 56,468 54,413 54,596  1,872  1,872  56,468    1,673 09/01/2035 

31297V-GB-8 FHLMC PN=A39194    5.500% 11/01/35 12/01/2016 Paydown  5,150 5,150 5,355 5,343  (193)  (193)  5,150    149 11/01/2035 

31297V-ZG-6 FHLMC PN=A39743    5.000% 11/01/35 12/01/2016 Paydown  26,888 26,888 25,824 25,920  968  968  26,888    809 11/01/2035 

31298R-L9-5 FHLMC PN=C54852    5.000% 11/01/33 12/01/2016 Paydown  1,124,102 1,124,102 1,113,915 1,115,033  9,069  9,069  1,124,102    32,567 11/01/2033 

31306X-6X-6 FHLMC PN=J20886    2.500% 10/01/27 12/01/2016 Paydown  4,168,203 4,168,203 4,350,562 4,323,169  (154,966)  (154,966)  4,168,203    62,982 10/01/2027 

31306X-EF-6 FHLMC PN=J20134    3.000% 08/01/27 12/01/2016 Paydown  2,662,183 2,662,183 2,784,685 2,767,867  (105,684)  (105,684)  2,662,183    42,267 08/01/2027 

31306X-ZJ-5 FHLMC PN=J20745    2.500% 10/01/27 12/01/2016 Paydown  1,514,645 1,514,645 1,581,384 1,571,427  (56,782)  (56,782)  1,514,645    19,700 10/01/2027 

31306Y-A9-2 FHLMC PN=J20932    2.500% 11/01/27 06/16/2016 

Credit Suisse First 

Boston  5,061,298 4,894,577 5,086,536 5,060,381  (4,651)  (4,651)  5,055,730  5,569 5,569 67,300 11/01/2027 

31306Y-A9-2 FHLMC PN=J20932    2.500% 11/01/27 07/01/2016 Paydown  653,896 653,896 679,541 676,047  (22,151)  (22,151)  653,896    15,640 11/01/2027 

31306Y-BX-8 FHLMC PN=J20954    2.500% 11/01/27 12/01/2016 Paydown  1,395,243 1,395,243 1,456,721 1,447,791  (52,548)  (52,548)  1,395,243    21,064 11/01/2027 

31306Y-HB-0 FHLMC PN=J21126    2.500% 11/01/27 12/01/2016 Paydown  5,807,059 5,807,059 6,049,322 6,012,925  (205,866)  (205,866)  5,807,059    81,773 11/01/2027 

31307A-FB-3 FHLMC PN=J21962    2.500% 01/01/28 12/01/2016 Paydown  3,100,551 3,100,551 3,221,666 3,204,395  (103,844)  (103,844)  3,100,551    42,971 01/01/2028 

31307A-M9-0 FHLMC PN=J22184    2.500% 12/01/27 12/01/2016 Paydown  214,666 214,666 222,900 221,632  (6,966)  (6,966)  214,666    3,231 12/01/2027 

31307A-S6-0 FHLMC PN=J22341    2.500% 02/01/28 12/01/2016 Paydown  546,917 546,917 558,283 556,884  (9,967)  (9,967)  546,917    7,382 02/01/2028 

31307B-7A-2 FHLMC PN=J23589    2.500% 05/01/28 12/01/2016 Paydown  8,282,912 8,282,912 8,621,347 8,577,298  (294,386)  (294,386)  8,282,912    110,589 05/01/2028 

31307B-M9-8 FHLMC PN=J23084    2.500% 04/01/28 12/01/2016 Paydown  4,202,314 4,202,314 4,386,822 4,363,099  (160,784)  (160,784)  4,202,314    66,352 04/01/2028 

31307B-Q8-6 FHLMC PN=J23179    2.500% 04/01/28 12/01/2016 Paydown  6,602,880 6,602,880 6,861,836 6,827,218  (224,338)  (224,338)  6,602,880    100,213 04/01/2028 

31307B-RL-6 FHLMC PN=J23191    2.500% 04/01/28 07/13/2016 

Banque Nationale de 

Paris  2,060,047 1,981,707 2,062,369 2,051,985  (1,891)  (1,891)  2,050,094  9,953 9,953 31,377 04/01/2028 

31307B-RL-6 FHLMC PN=J23191    2.500% 04/01/28 12/01/2016 Paydown  664,650 664,650 691,703 688,221  (23,571)  (23,571)  664,650    7,491 04/01/2028 

31307B-TL-4 FHLMC PN=J23255    2.500% 04/01/28 12/01/2016 Paydown  3,283,833 3,283,833 3,417,239 3,400,430  (116,597)  (116,597)  3,283,833    40,113 04/01/2028 

31307B-UZ-1 FHLMC PN=J23300    2.500% 04/01/28 12/01/2016 Paydown  2,802,266 2,802,266 2,916,765 2,901,571  (99,306)  (99,306)  2,802,266    37,375 04/01/2028 

31307B-WN-6 FHLMC PN=J23353    2.500% 04/01/28 12/01/2016 Paydown  2,604,268 2,604,268 2,714,543 2,700,915  (96,646)  (96,646)  2,604,268    33,355 04/01/2028 

31307C-G7-7 FHLMC PN=J23822    2.500% 05/01/28 12/01/2016 Paydown  767,793 767,793 782,310 780,552  (12,758)  (12,758)  767,793    10,474 05/01/2028 

31307C-LN-6 FHLMC PN=J23933    3.000% 05/01/28 12/01/2016 Paydown  5,910,971 5,910,971 6,109,543 6,088,497  (177,526)  (177,526)  5,910,971    99,601 05/01/2028 

31307C-VE-5 FHLMC PN=J24213    2.500% 06/01/28 12/01/2016 Paydown  1,309,067 1,309,067 1,336,271 1,333,129  (24,062)  (24,062)  1,309,067    18,606 06/01/2028 

31307D-AV-8 FHLMC PN=J24520    2.500% 07/01/23 12/01/2016 Paydown  149,817 149,817 151,128 150,868  (1,052)  (1,052)  149,817    2,185 07/01/2023 

31307E-2L-7 FHLMC PN=J26179    3.000% 11/01/28 12/01/2016 Paydown  3,801,037 3,801,037 3,923,680 3,910,659  (109,621)  (109,621)  3,801,037    68,616 11/01/2028 

31307E-3P-7 FHLMC PN=J26206    4.000% 10/01/28 12/01/2016 Paydown  296,961 296,961 316,449 314,842  (17,881)  (17,881)  296,961    7,596 10/01/2028 

31307E-HW-7 FHLMC PN=J25645    2.500% 09/01/28 12/01/2016 Paydown  303,881 303,881 302,718 302,806  1,075  1,075  303,881    3,483 09/01/2028 

31307E-HX-5 FHLMC PN=J25646    2.500% 09/01/28 12/01/2016 Paydown  630,017 630,017 627,606 627,787  2,230  2,230  630,017    8,604 09/01/2028 

31307E-MQ-4 FHLMC PN=J25767    3.000% 09/01/28 12/01/2016 Paydown  1,446,254 1,446,254 1,468,400 1,465,944  (19,690)  (19,690)  1,446,254    27,323 09/01/2028 

31307E-MR-2 FHLMC PN=J25768    3.000% 09/01/28 12/01/2016 Paydown  1,578,755 1,578,755 1,602,930 1,600,309  (21,554)  (21,554)  1,578,755    27,976 09/01/2028 

31307E-U3-6 FHLMC PN=J26002    3.000% 10/01/28 12/01/2016 Paydown  1,657,320 1,657,320 1,711,183 1,705,783  (48,463)  (48,463)  1,657,320    25,416 10/01/2028 

31307E-VA-9 FHLMC PN=J26009    3.000% 10/01/28 12/01/2016 Paydown  1,139,403 1,139,403 1,176,434 1,172,456  (33,053)  (33,053)  1,139,403    20,106 10/01/2028 

31307E-VG-6 FHLMC PN=J26015    3.000% 10/01/28 12/01/2016 Paydown  537,730 537,730 555,206 553,301  (15,571)  (15,571)  537,730    8,987 10/01/2028 

31307E-X8-2 FHLMC PN=J26103    3.000% 10/01/28 12/01/2016 Paydown  1,955,423 1,955,423 2,018,515 2,011,892  (56,470)  (56,470)  1,955,423    34,015 10/01/2028 

31307F-KM-2 FHLMC PN=J26600    4.000% 12/01/28 12/01/2016 Paydown  609,466 609,466 648,224 645,241  (35,775)  (35,775)  609,466    12,070 12/01/2028 

31307F-Z4-6 FHLMC PN=J27063    3.500% 01/01/29 12/01/2016 Paydown  136,997 136,997 142,584 142,143  (5,146)  (5,146)  136,997    2,232 01/01/2029 
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31307G-BG-3 FHLMC PN=J27239    3.000% 02/01/29 12/01/2016 Paydown  1,553,964 1,553,964 1,602,890 1,598,685  (44,720)  (44,720)  1,553,964    22,921 02/01/2029 

31307G-E4-7 FHLMC PN=J27355    3.000% 02/01/29 12/01/2016 Paydown  583,451 583,451 601,820 600,236  (16,785)  (16,785)  583,451    10,011 02/01/2029 

31307G-L4-9 FHLMC PN=J27547    3.000% 03/01/29 12/01/2016 Paydown  3,001,413 3,001,413 3,096,379 3,088,341  (86,929)  (86,929)  3,001,413    53,718 03/01/2029 

31307G-QR-3 FHLMC PN=J27664    3.000% 03/01/29 12/01/2016 Paydown  594,186 594,186 613,103 611,424  (17,238)  (17,238)  594,186    11,086 03/01/2029 

31307G-SW-0 FHLMC PN=J27733    3.000% 03/01/29 12/01/2016 Paydown  865,211 865,211 892,789 890,407  (25,197)  (25,197)  865,211    14,746 03/01/2029 

31307G-SX-8 FHLMC PN=J27734    3.000% 03/01/29 12/01/2016 Paydown  975,973 975,973 1,007,044 1,004,376  (28,403)  (28,403)  975,973    19,021 03/01/2029 

31307N-5B-6 FHLMC PN=J32642    3.000% 09/01/30 12/01/2016 Paydown  1,665,374 1,665,374 1,739,795 1,738,786  (73,412)  (73,412)  1,665,374    30,600 09/01/2030 

31307N-5X-8 FHLMC PN=J32662    3.000% 09/01/30 12/01/2016 Paydown  730,428 730,428 763,069 762,616  (32,188)  (32,188)  730,428    14,334 09/01/2030 

31307N-HW-7 FHLMC PN=J32045    3.000% 06/01/30 12/01/2016 Paydown  434,196 434,196 452,107 451,607  (17,410)  (17,410)  434,196    8,525 06/01/2030 

31307N-PY-4 FHLMC PN=J32239    2.500% 07/01/30 12/01/2016 Paydown  871,071 871,071 884,341 883,966  (12,896)  (12,896)  871,071    11,941 07/01/2030 

31307N-WY-6 FHLMC PN=J32463    2.500% 08/01/30 07/14/2016 

Credit Suisse First 

Boston  8,507,931 8,203,813 8,288,735 8,286,669  (2,317)  (2,317)  8,284,352  223,578 223,578 129,894 08/01/2030 

31307N-WY-6 FHLMC PN=J32463    2.500% 08/01/30 07/01/2016 Paydown  572,697 572,697 578,625 578,481  (5,784)  (5,784)  572,697    5,929 08/01/2030 

31307N-Z8-0 FHLMC PN=J32567    2.500% 08/01/30 12/01/2016 Paydown  748,627 748,627 756,377 756,188  (7,560)  (7,560)  748,627    9,357 08/01/2030 

31307P-EQ-8 FHLMC PN=J32843    3.000% 09/01/30 12/01/2016 Paydown  2,588,026 2,588,026 2,689,929 2,688,016  (99,991)  (99,991)  2,588,026    42,568 09/01/2030 

3132FC-BN-4 FHLMC PN=Z40045    5.000% 02/01/39 12/01/2016 Paydown  1,330,423 1,330,423 1,431,452 1,427,939  (97,516)  (97,516)  1,330,423    35,353 02/01/2039 

3132FE-AF-8 FHLMC PN=Z50006    3.500% 06/01/26 12/01/2016 Paydown  1,494,109 1,494,109 1,575,162 1,562,713  (68,604)  (68,604)  1,494,109    28,018 06/01/2026 

3132GD-4A-7 FHLMC PN=Q00817    5.000% 05/01/41 12/01/2016 Paydown  88,900 88,900 94,929 94,678  (5,778)  (5,778)  88,900    1,467 05/01/2041 

3132GD-5H-1 FHLMC PN=Q00848    4.000% 05/01/41 12/01/2016 Paydown  194,510 194,510 190,050 190,253  4,257  4,257  194,510    6,185 05/01/2041 

3132GD-6M-9 FHLMC PN=Q00876    4.500% 05/01/41 12/01/2016 Paydown  2,265,137 2,265,137 2,401,472 2,396,057  (130,920)  (130,920)  2,265,137    59,582 05/01/2041 

3132GD-7E-6 FHLMC PN=Q00893    5.000% 04/01/41 12/01/2016 Paydown  4,842 4,842 5,136 5,125  (282)  (282)  4,842    126 04/01/2041 

3132GD-7H-9 FHLMC PN=Q00896    5.000% 05/01/41 12/01/2016 Paydown  8,998 8,998 9,543 9,523  (525)  (525)  8,998    246 05/01/2041 

3132GD-A4-4 FHLMC PN=Q00027    4.000% 04/01/41 12/01/2016 Paydown  212,191 212,191 222,502 221,964  (9,772)  (9,772)  212,191    3,314 04/01/2041 

3132GD-C6-7 FHLMC PN=Q00093    4.000% 04/01/41 12/01/2016 Paydown  433,249 433,249 452,610 451,511  (18,262)  (18,262)  433,249    9,680 04/01/2041 

3132GD-GZ-9 FHLMC PN=Q00216    4.500% 04/01/41 12/01/2016 Paydown  2,065 2,065 2,165 2,161  (95)  (95)  2,065    73 04/01/2041 

3132GD-HB-1 FHLMC PN=Q00226    4.000% 04/01/41 12/01/2016 Paydown  615,747 615,747 603,504 604,116  11,631  11,631  615,747    17,512 04/01/2041 

3132GD-HH-8 FHLMC PN=Q00232    4.500% 04/01/41 12/01/2016 Paydown  138,323 138,323 140,138 140,055  (1,732)  (1,732)  138,323    3,643 04/01/2041 

3132GD-J6-0 FHLMC PN=Q00285    4.500% 04/01/41 12/01/2016 Paydown  524,666 524,666 531,553 531,210  (6,544)  (6,544)  524,666    13,384 04/01/2041 

3132GD-JQ-6 FHLMC PN=Q00271    4.000% 04/01/41 12/01/2016 Paydown  597,646 597,646 585,669 586,352  11,294  11,294  597,646    13,652 04/01/2041 

3132GD-JZ-6 FHLMC PN=Q00280    4.000% 04/01/41 12/01/2016 Paydown  4,738,450 4,738,450 4,697,729 4,699,618  38,831  38,831  4,738,450    109,988 04/01/2041 

3132GD-KP-6 FHLMC PN=Q00302    4.500% 04/01/41 12/01/2016 Paydown  197,391 197,391 206,721 206,269  (8,878)  (8,878)  197,391    4,437 04/01/2041 

3132GD-NK-4 FHLMC PN=Q00394    4.000% 04/01/41 12/01/2016 Paydown  875,298 875,298 857,894 858,769  16,528  16,528  875,298    16,206 04/01/2041 

3132GD-NW-8 FHLMC PN=Q00405    4.500% 04/01/41 12/01/2016 Paydown  383,350 383,350 401,903 401,145  (17,796)  (17,796)  383,350    7,364 04/01/2041 

3132GD-S8-6 FHLMC PN=Q00543    4.500% 05/01/41 12/01/2016 Paydown  5,016,812 5,016,812 5,255,307 5,245,572  (228,760)  (228,760)  5,016,812    130,823 05/01/2041 

3132GD-TB-8 FHLMC PN=Q00546    5.000% 05/01/41 12/01/2016 Paydown  2,956,343 2,956,343 3,138,343 3,130,782  (174,439)  (174,439)  2,956,343    91,695 05/01/2041 

3132GD-U9-1 FHLMC PN=Q00608    3.500% 04/01/41 12/01/2016 Paydown  23,470 23,470 22,359 22,444  1,026  1,026  23,470    448 04/01/2041 

3132GD-VZ-2 FHLMC PN=Q00632    5.000% 05/01/41 12/01/2016 Paydown  3,471 3,471 3,682 3,674  (203)  (203)  3,471    94 05/01/2041 

3132GD-W9-9 FHLMC PN=Q00672    5.000% 05/01/41 12/01/2016 Paydown  304,321 304,321 322,770 321,886  (17,565)  (17,565)  304,321    7,254 05/01/2041 

3132GD-WZ-1 FHLMC PN=Q00664    5.000% 04/01/41 12/01/2016 Paydown  1,475,249 1,475,249 1,564,686 1,560,974  (85,725)  (85,725)  1,475,249    40,608 04/01/2041 

3132GD-YN-6 FHLMC PN=Q00717    5.000% 05/01/41 12/01/2016 Paydown  130,210 130,210 138,226 137,909  (7,699)  (7,699)  130,210    6,324 05/01/2041 

3132GD-Z9-6 FHLMC PN=Q00768    5.000% 03/01/41 12/01/2016 Paydown  158,569 158,569 168,331 167,892  (9,323)  (9,323)  158,569    3,418 03/01/2041 

3132GD-ZZ-8 FHLMC PN=Q00760    4.500% 05/01/41 12/01/2016 Paydown  1,284,573 1,284,573 1,355,626 1,352,695  (68,122)  (68,122)  1,284,573    30,061 05/01/2041 

3132GE-AC-4 FHLMC PN=Q00903    5.000% 05/01/41 12/01/2016 Paydown  308,348 308,348 327,042 326,282  (17,933)  (17,933)  308,348    6,023 05/01/2041 

3132GE-BQ-2 FHLMC PN=Q00947    4.500% 05/01/41 12/01/2016 Paydown  2,905,706 2,905,706 2,987,315 2,983,394  (77,688)  (77,688)  2,905,706    74,386 05/01/2041 

3132GE-CT-5 FHLMC PN=Q00982    4.500% 05/01/41 12/01/2016 Paydown  1,629,549 1,629,549 1,675,317 1,673,349  (43,800)  (43,800)  1,629,549    37,476 05/01/2041 

3132GE-G9-5 FHLMC PN=Q01124    4.500% 05/01/41 12/01/2016 Paydown  1,024,538 1,024,538 1,077,526 1,075,024  (50,486)  (50,486)  1,024,538    39,505 05/01/2041 

3132GE-HA-1 FHLMC PN=Q01125    4.500% 05/01/41 12/01/2016 Paydown  1,041,123 1,041,123 1,102,289 1,100,459  (59,336)  (59,336)  1,041,123    27,463 05/01/2041 

3132GE-Q3-7 FHLMC PN=Q01374    4.500% 06/01/41 12/01/2016 Paydown  302,799 302,799 323,971 323,314  (20,516)  (20,516)  302,799    8,454 06/01/2041 

3132GE-S2-7 FHLMC PN=Q01437    4.500% 06/01/41 12/01/2016 Paydown  1,020,926 1,020,926 1,089,008 1,086,736  (65,810)  (65,810)  1,020,926    26,530 06/01/2041 

3132GE-ZN-3 FHLMC PN=Q01649    5.000% 06/01/41 12/01/2016 Paydown  1,167,806 1,167,806 1,242,984 1,239,873  (72,067)  (72,067)  1,167,806    36,591 06/01/2041 

3132GF-CA-3 FHLMC PN=Q01865    4.500% 07/01/41 12/01/2016 Paydown  350,971 350,971 367,560 366,956  (15,985)  (15,985)  350,971    10,144 07/01/2041 

3132GF-CF-2 FHLMC PN=Q01870    4.500% 07/01/41 12/01/2016 Paydown  3,597,361 3,597,361 3,741,817 3,735,427  (138,066)  (138,066)  3,597,361    112,858 07/01/2041 

3132GF-E5-2 FHLMC PN=Q01956    4.500% 07/01/41 12/01/2016 Paydown  9,864,359 9,864,359 10,527,121 10,502,167  (637,807)  (637,807)  9,864,359    240,360 07/01/2041 

3132GF-JF-5 FHLMC PN=Q02062    4.500% 07/01/41 12/01/2016 Paydown  20,023 20,023 20,970 20,921  (898)  (898)  20,023    493 07/01/2041 

3132GF-LQ-8 FHLMC PN=Q02135    4.500% 07/01/41 12/01/2016 Paydown  19,501,829 19,501,829 20,926,377 20,886,343  (1,384,513)  (1,384,513)  19,501,829    553,545 07/01/2041 

3132GF-ZY-6 FHLMC PN=Q02559    4.500% 08/01/41 12/01/2016 Paydown  812,409 812,409 854,426 852,545  (40,136)  (40,136)  812,409    19,393 08/01/2041 

3132GG-C2-9 FHLMC PN=Q02789    4.000% 08/01/41 12/01/2016 Paydown  477,215 477,215 501,597 500,384  (23,169)  (23,169)  477,215    9,406 08/01/2041 

3132GG-CA-1 FHLMC PN=Q02765    4.500% 08/01/41 12/01/2016 Paydown  8,476 8,476 8,913 8,894  (418)  (418)  8,476    208 08/01/2041 
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3132GG-CB-9 FHLMC PN=Q02766    4.500% 08/01/41 12/01/2016 Paydown  303,790 303,790 319,360 318,700  (14,910)  (14,910)  303,790    6,847 08/01/2041 

3132GJ-3K-3 FHLMC PN=Q03802    4.000% 10/01/41 12/01/2016 Paydown  54,353 54,353 58,153 57,991  (3,638)  (3,638)  54,353    1,373 10/01/2041 

3132GJ-GU-7 FHLMC PN=Q03211    4.000% 09/01/41 12/01/2016 Paydown  123,694 123,694 127,656 127,418  (3,724)  (3,724)  123,694    1,686 09/01/2041 

3132GJ-KX-6 FHLMC PN=Q03310    4.000% 09/01/41 12/01/2016 Paydown  425,898 425,898 440,073 439,315  (13,417)  (13,417)  425,898    11,090 09/01/2041 

3132GJ-R5-0 FHLMC PN=Q03508    4.000% 09/01/41 12/01/2016 Paydown  13,952,223 13,952,223 14,763,196 14,726,365  (774,142)  (774,142)  13,952,223    345,881 09/01/2041 

3132GK-2F-2 FHLMC PN=Q04674    4.000% 12/01/41 12/01/2016 Paydown  4,855,118 4,855,118 5,044,771 5,034,958  (179,840)  (179,840)  4,855,118    120,690 12/01/2041 

3132GK-EY-8 FHLMC PN=Q04051    3.500% 10/01/41 12/01/2016 Paydown  1,985,016 1,985,016 2,000,834 1,999,680  (14,664)  (14,664)  1,985,016    44,169 10/01/2041 

3132GK-GD-2 FHLMC PN=Q04096    4.000% 10/01/41 12/01/2016 Paydown  1,235,238 1,235,238 1,317,844 1,314,540  (79,302)  (79,302)  1,235,238    28,688 10/01/2041 

3132GK-HC-3 FHLMC PN=Q04127    4.000% 10/01/41 12/01/2016 Paydown  117,979 117,979 123,841 123,560  (5,581)  (5,581)  117,979    2,807 10/01/2041 

3132GK-KQ-8 FHLMC PN=Q04203    4.000% 10/01/41 12/01/2016 Paydown  948,860 948,860 996,822 994,628  (45,768)  (45,768)  948,860    22,901 10/01/2041 

3132GK-M5-2 FHLMC PN=Q04280    4.500% 09/01/41 12/01/2016 Paydown  17,963 17,963 19,165 19,127  (1,164)  (1,164)  17,963    475 09/01/2041 

3132GK-MQ-6 FHLMC PN=Q04267    4.000% 10/01/41 12/01/2016 Paydown  12,376 12,376 12,842 12,832  (456)  (456)  12,376    270 10/01/2041 

3132GK-MR-4 FHLMC PN=Q04268    4.000% 10/01/41 12/01/2016 Paydown  119,468 119,468 123,966 123,758  (4,290)  (4,290)  119,468    3,826 10/01/2041 

3132GK-MS-2 FHLMC PN=Q04269    4.000% 10/01/41 12/01/2016 Paydown  383,237 383,237 397,668 396,971  (13,734)  (13,734)  383,237    10,283 10/01/2041 

3132GK-SC-1 FHLMC PN=Q04415    3.500% 11/01/41 12/01/2016 Paydown  4,497,354 4,497,354 4,589,409 4,584,825  (87,471)  (87,471)  4,497,354    107,348 11/01/2041 

3132GK-TS-5 FHLMC PN=Q04461    4.000% 11/01/41 12/01/2016 Paydown  255,665 255,665 274,201 273,346  (17,681)  (17,681)  255,665    5,196 11/01/2041 

3132GK-YU-4 FHLMC PN=Q04623    3.500% 11/01/41 12/01/2016 Paydown  5,267,171 5,267,171 5,379,098 5,372,868  (105,697)  (105,697)  5,267,171    113,270 11/01/2041 

3132GL-6N-9 FHLMC PN=Q05677    4.000% 01/01/42 12/01/2016 Paydown  2,571,305 2,571,305 2,713,129 2,706,302  (134,997)  (134,997)  2,571,305    51,618 01/01/2042 

3132GL-BD-5 FHLMC PN=Q04836    4.500% 11/01/41 12/01/2016 Paydown  133,888 133,888 142,842 142,512  (8,624)  (8,624)  133,888    4,964 11/01/2041 

3132GL-J5-4 FHLMC PN=Q05084    4.500% 12/01/41 12/01/2016 Paydown  464 464 495 492  (28)  (28)  464    11 12/01/2041 

3132GL-NQ-3 FHLMC PN=Q05199    3.500% 12/01/41 12/01/2016 Paydown  15,551 15,551 15,835 15,818  (267)  (267)  15,551    298 12/01/2041 

3132GL-NR-1 FHLMC PN=Q05200    4.000% 11/01/41 12/01/2016 Paydown  3,521 3,521 3,663 3,657  (136)  (136)  3,521    77 11/01/2041 

3132GL-UE-2 FHLMC PN=Q05381    4.000% 01/01/42 12/01/2016 Paydown  4,375,383 4,375,383 4,594,836 4,583,320  (207,937)  (207,937)  4,375,383    104,533 01/01/2042 

3132GL-W9-1 FHLMC PN=Q05472    3.500% 12/01/41 12/01/2016 Paydown  27,367 27,367 28,031 27,978  (611)  (611)  27,367    522 12/01/2041 

3132GL-XU-3 FHLMC PN=Q05491    4.000% 01/01/42 12/01/2016 Paydown  12,654,272 12,654,272 13,290,940 13,260,701  (606,430)  (606,430)  12,654,272    290,082 01/01/2042 

3132GR-6V-8 FHLMC PN=Q06884    3.500% 03/01/42 12/01/2016 Paydown  2,530,565 2,530,565 2,585,526 2,582,255  (51,690)  (51,690)  2,530,565    54,189 03/01/2042 

3132GR-HP-9 FHLMC PN=Q06238    3.500% 02/01/42 12/01/2016 Paydown  201,722 201,722 207,206 206,960  (5,238)  (5,238)  201,722    5,196 02/01/2042 

3132GR-HR-5 FHLMC PN=Q06240    4.000% 01/01/42 12/01/2016 Paydown  12,177 12,177 12,796 12,768  (591)  (591)  12,177    266 01/01/2042 

3132GR-JT-9 FHLMC PN=Q06274    3.500% 02/01/42 12/01/2016 Paydown  1,948,403 1,948,403 1,990,719 1,988,247  (39,844)  (39,844)  1,948,403    45,397 02/01/2042 

3132GR-KL-4 FHLMC PN=Q06299    4.000% 02/01/42 12/01/2016 Paydown  20,326,261 20,326,261 21,625,236 21,576,771  (1,250,510)  (1,250,510)  20,326,261    471,155 02/01/2042 

3132GS-HN-2 FHLMC PN=Q07137    3.500% 04/01/42 12/01/2016 Paydown  6,173,317 6,173,317 6,555,291 6,535,934  (362,617)  (362,617)  6,173,317    113,639 04/01/2042 

3132GS-JA-8 FHLMC PN=Q07157    3.500% 04/01/42 12/01/2016 Paydown  4,318,780 4,318,780 4,445,981 4,437,983  (119,203)  (119,203)  4,318,780    89,260 04/01/2042 

3132GS-LB-3 FHLMC PN=Q07222    3.500% 04/01/42 12/01/2016 Paydown  367,584 367,584 378,382 377,736  (10,152)  (10,152)  367,584    8,204 04/01/2042 

3132GS-R6-8 FHLMC PN=Q07409    3.500% 04/01/42 12/01/2016 Paydown  1,427,866 1,427,866 1,500,375 1,496,926  (69,060)  (69,060)  1,427,866    32,390 04/01/2042 

3132GS-TW-9 FHLMC PN=Q07465    3.500% 04/01/42 12/01/2016 Paydown  20,230,862 20,230,862 20,748,386 20,718,355  (487,493)  (487,493)  20,230,862    415,866 04/01/2042 

3132GS-UC-1 FHLMC PN=Q07479    3.500% 04/01/42 12/01/2016 Paydown  1,426,065 1,426,065 1,444,559 1,443,765  (17,700)  (17,700)  1,426,065    26,678 04/01/2042 

3132GS-UM-9 FHLMC PN=Q07488    3.500% 04/01/42 12/01/2016 Paydown  170,739 170,739 175,754 175,467  (4,729)  (4,729)  170,739    3,537 04/01/2042 

3132GT-5F-0 FHLMC PN=Q08646    3.500% 06/01/42 12/01/2016 Paydown  1,126,386 1,126,386 1,207,697 1,203,748  (77,361)  (77,361)  1,126,386    21,862 06/01/2042 

3132GT-AG-2 FHLMC PN=Q07807    3.500% 04/01/42 12/01/2016 Paydown  7,432,390 7,432,390 7,651,297 7,638,811  (206,420)  (206,420)  7,432,390    153,789 04/01/2042 

3132GT-R3-3 FHLMC PN=Q08306    3.500% 05/01/42 12/01/2016 Paydown  1,282,574 1,282,574 1,302,414 1,301,608  (19,034)  (19,034)  1,282,574    26,283 05/01/2042 

3132GU-4P-6 FHLMC PN=Q09530    3.500% 07/01/42 12/01/2016 Paydown  18,306,566 18,306,566 19,446,845 19,384,739  (1,078,173)  (1,078,173)  18,306,566    386,094 07/01/2042 

3132GU-6Y-5 FHLMC PN=Q09587    4.000% 07/01/42 12/01/2016 Paydown  759,939 759,939 795,443 794,715  (34,775)  (34,775)  759,939    21,813 07/01/2042 

3132GU-H6-4 FHLMC PN=Q08953    4.000% 06/01/42 12/01/2016 Paydown  14,062,735 14,062,735 14,911,992 14,893,731  (830,997)  (830,997)  14,062,735    318,616 06/01/2042 

3132GU-KM-5 FHLMC PN=Q09000    3.500% 06/01/42 12/01/2016 Paydown  15,180,008 15,180,008 16,022,024 15,978,846  (798,838)  (798,838)  15,180,008    323,596 06/01/2042 

3132GU-U7-7 FHLMC PN=Q09306    3.500% 07/01/42 12/01/2016 Paydown  6,543,115 6,543,115 6,888,258 6,870,777  (327,662)  (327,662)  6,543,115    127,552 07/01/2042 

3132GU-WB-6 FHLMC PN=Q09342    3.500% 06/01/42 12/01/2016 Paydown  8,336,572 8,336,572 8,801,059 8,776,464  (439,892)  (439,892)  8,336,572    178,946 06/01/2042 

3132GV-E5-7 FHLMC PN=Q09756    3.500% 07/01/42 12/01/2016 Paydown  115,509 115,509 118,252 118,154  (2,645)  (2,645)  115,509    2,029 07/01/2042 

3132GV-GG-1 FHLMC PN=Q09799    3.000% 06/01/42 12/01/2016 Paydown  235,716 235,716 244,592 244,189  (8,474)  (8,474)  235,716    6,210 06/01/2042 

3132GV-JL-7 FHLMC PN=Q09867    3.000% 07/01/42 12/01/2016 Paydown  188,366 188,366 195,489 195,070  (6,704)  (6,704)  188,366    4,886 07/01/2042 

3132GV-JM-5 FHLMC PN=Q09868    3.000% 08/01/42 12/01/2016 Paydown  792,075 792,075 822,025 820,660  (28,585)  (28,585)  792,075    17,135 08/01/2042 

3132GV-KH-4 FHLMC PN=Q09896    3.500% 08/01/42 12/01/2016 Paydown  440,625 440,625 466,511 465,170  (24,545)  (24,545)  440,625    9,364 08/01/2042 

3132GV-KZ-4 FHLMC PN=Q09912    3.500% 08/01/42 12/01/2016 Paydown  841,712 841,712 861,703 860,994  (19,282)  (19,282)  841,712    17,381 08/01/2042 

3132HL-4F-7 FHLMC PN=Q10822    3.000% 09/01/42 12/01/2016 Paydown  32,109 32,109 31,206 31,237  872  872  32,109    530 09/01/2042 

3132HL-4L-4 FHLMC PN=Q10827    3.000% 08/01/42 12/01/2016 Paydown  1,839,790 1,839,790 1,919,418 1,914,895  (75,105)  (75,105)  1,839,790    33,519 08/01/2042 

3132HL-DG-5 FHLMC PN=Q10103    3.500% 08/01/42 12/01/2016 Paydown  2,176,521 2,176,521 2,287,728 2,282,914  (106,393)  (106,393)  2,176,521    45,904 08/01/2042 

3132HL-F5-7 FHLMC PN=Q10188    3.500% 08/01/42 12/01/2016 Paydown  13,763,202 13,763,202 13,885,781 13,881,396  (118,193)  (118,193)  13,763,202    283,216 08/01/2042 

3132HL-F8-1 FHLMC PN=Q10191    3.500% 08/01/42 12/01/2016 Paydown  391,668 391,668 415,474 414,018  (22,351)  (22,351)  391,668    7,956 08/01/2042 

3132HL-JW-4 FHLMC PN=Q10277    3.000% 08/01/42 12/01/2016 Paydown  157,518 157,518 163,696 163,396  (5,878)  (5,878)  157,518    2,077 08/01/2042 
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3132HL-KT-9 FHLMC PN=Q10306    3.500% 08/01/42 12/01/2016 Paydown  1,045,916 1,045,916 1,112,756 1,109,412  (63,496)  (63,496)  1,045,916    20,796 08/01/2042 

3132HL-R2-1 FHLMC PN=Q10505    3.000% 08/01/42 12/01/2016 Paydown  288,438 288,438 299,750 299,193  (10,756)  (10,756)  288,438    5,675 08/01/2042 

3132HL-RU-9 FHLMC PN=Q10499    3.000% 08/01/42 12/01/2016 Paydown  293,096 293,096 303,652 303,144  (10,047)  (10,047)  293,096    5,061 08/01/2042 

3132HL-RW-5 FHLMC PN=Q10501    3.000% 08/01/42 12/01/2016 Paydown  246,314 246,314 255,185 254,605  (8,291)  (8,291)  246,314    5,377 08/01/2042 

3132HL-RX-3 FHLMC PN=Q10502    3.000% 08/01/42 12/01/2016 Paydown  286,428 286,428 296,744 296,015  (9,586)  (9,586)  286,428    7,077 08/01/2042 

3132HL-U9-2 FHLMC PN=Q10608    3.000% 09/01/42 12/01/2016 Paydown  161,940 161,940 167,405 167,122  (5,182)  (5,182)  161,940    2,182 09/01/2042 

3132HL-VV-2 FHLMC PN=Q10628    3.000% 09/01/42 12/01/2016 Paydown  320,835 320,835 331,463 330,890  (10,055)  (10,055)  320,835    8,546 09/01/2042 

3132HL-VW-0 FHLMC PN=Q10629    3.000% 09/01/42 12/01/2016 Paydown  21,858 21,858 22,582 22,535  (677)  (677)  21,858    358 09/01/2042 

3132HL-VX-8 FHLMC PN=Q10630    3.000% 09/01/42 12/01/2016 Paydown  198,289 198,289 204,858 204,397  (6,108)  (6,108)  198,289    2,539 09/01/2042 

3132HL-VY-6 FHLMC PN=Q10631    3.000% 09/01/42 12/01/2016 Paydown  178,388 178,388 184,297 183,900  (5,512)  (5,512)  178,388    3,492 09/01/2042 

3132HL-ZB-2 FHLMC PN=Q10738    3.500% 09/01/42 12/01/2016 Paydown  223,158 223,158 235,257 234,716  (11,558)  (11,558)  223,158    3,149 09/01/2042 

3132HM-3D-1 FHLMC PN=Q11696    3.000% 10/01/42 12/01/2016 Paydown  260,539 260,539 275,154 274,365  (13,826)  (13,826)  260,539    5,535 10/01/2042 

3132HM-3E-9 FHLMC PN=Q11697    3.000% 10/01/42 12/01/2016 Paydown  38,607 38,607 40,772 40,633  (2,026)  (2,026)  38,607    631 10/01/2042 

3132HM-3F-6 FHLMC PN=Q11698    3.000% 10/01/42 12/01/2016 Paydown  44,791 44,791 47,304 47,155  (2,364)  (2,364)  44,791    731 10/01/2042 

3132HM-4Z-1 FHLMC PN=Q11740    3.000% 10/01/42 12/01/2016 Paydown  94,085 94,085 99,745 99,392  (5,308)  (5,308)  94,085    1,795 10/01/2042 

3132HM-5A-5 FHLMC PN=Q11741    3.000% 10/01/42 12/01/2016 Paydown  14,072 14,072 14,919 14,881  (809)  (809)  14,072    231 10/01/2042 

3132HM-7A-3 FHLMC PN=Q11789    3.000% 10/01/42 12/01/2016 Paydown  1,508,723 1,508,723 1,573,786 1,570,243  (61,520)  (61,520)  1,508,723    28,420 10/01/2042 

3132HM-7G-0 FHLMC PN=Q11795    3.500% 10/01/42 12/01/2016 Paydown  2,835,512 2,835,512 3,008,744 3,000,965  (165,453)  (165,453)  2,835,512    57,693 10/01/2042 

3132HM-AD-3 FHLMC PN=Q10904    3.000% 09/01/42 12/01/2016 Paydown  181,546 181,546 185,971 185,730  (4,184)  (4,184)  181,546    3,912 09/01/2042 

3132HM-AE-1 FHLMC PN=Q10905    3.000% 09/01/42 12/01/2016 Paydown  242,783 242,783 248,701 248,387  (5,604)  (5,604)  242,783    6,344 09/01/2042 

3132HM-AF-8 FHLMC PN=Q10906    3.000% 09/01/42 12/01/2016 Paydown  323,172 323,172 333,018 332,471  (9,299)  (9,299)  323,172    5,553 09/01/2042 

3132HM-AG-6 FHLMC PN=Q10907    3.000% 09/01/42 12/01/2016 Paydown  198,374 198,374 204,666 204,294  (5,920)  (5,920)  198,374    5,642 09/01/2042 

3132HM-EV-9 FHLMC PN=Q11048    3.000% 09/01/42 12/01/2016 Paydown  5,761,337 5,761,337 6,056,606 6,040,230  (278,892)  (278,892)  5,761,337    103,306 09/01/2042 

3132HM-EW-7 FHLMC PN=Q11049    3.000% 09/01/42 12/01/2016 Paydown  22,501 22,501 23,275 23,231  (730)  (730)  22,501    369 09/01/2042 

3132HM-EX-5 FHLMC PN=Q11050    3.000% 09/01/42 12/01/2016 Paydown  19,055 19,055 19,710 19,677  (623)  (623)  19,055    311 09/01/2042 

3132HM-FJ-5 FHLMC PN=Q11069    3.500% 09/01/42 12/01/2016 Paydown  4,691,123 4,691,123 4,968,926 4,955,714  (264,591)  (264,591)  4,691,123    94,002 09/01/2042 

3132HM-JT-9 FHLMC PN=Q11174    3.000% 09/01/42 12/01/2016 Paydown  1,877,883 1,877,883 1,984,688 1,978,682  (100,798)  (100,798)  1,877,883    30,012 09/01/2042 

3132HM-K9-1 FHLMC PN=Q11220    3.500% 09/01/42 12/01/2016 Paydown  51,362,406 51,362,406 54,570,304 54,413,852  (3,051,446)  (3,051,446)  51,362,406    1,096,909 09/01/2042 

3132HM-KC-4 FHLMC PN=Q11191    3.000% 09/01/42 12/01/2016 Paydown  158,212 158,212 153,762 153,918  4,294  4,294  158,212    2,730 09/01/2042 

3132HM-P2-1 FHLMC PN=Q11341    3.000% 09/01/42 12/01/2016 Paydown  36,154 36,154 37,527 37,454  (1,299)  (1,299)  36,154    591 09/01/2042 

3132HM-PY-1 FHLMC PN=Q11339    3.000% 09/01/42 12/01/2016 Paydown  171,117 171,117 177,614 177,244  (6,127)  (6,127)  171,117    2,959 09/01/2042 

3132HM-QF-1 FHLMC PN=Q11354    3.500% 07/01/42 12/01/2016 Paydown  2,657,992 2,657,992 2,817,056 2,810,931  (152,939)  (152,939)  2,657,992    55,947 07/01/2042 

3132HM-ST-9 FHLMC PN=Q11430    3.000% 09/01/42 12/01/2016 Paydown  177,884 177,884 183,839 183,424  (5,539)  (5,539)  177,884    3,044 09/01/2042 

3132HM-SU-6 FHLMC PN=Q11431    3.000% 09/01/42 12/01/2016 Paydown  36,452 36,452 37,672 37,596  (1,144)  (1,144)  36,452    597 09/01/2042 

3132HM-WK-3 FHLMC PN=Q11550    3.000% 10/01/42 12/01/2016 Paydown  20,508 20,508 21,261 21,226  (718)  (718)  20,508    333 10/01/2042 

3132HM-XW-6 FHLMC PN=Q11593    3.000% 10/01/42 12/01/2016 Paydown  258,504 258,504 270,096 269,555  (11,052)  (11,052)  258,504    7,037 10/01/2042 

3132HM-XX-4 FHLMC PN=Q11594    3.000% 10/01/42 12/01/2016 Paydown  22,348 22,348 23,350 23,299  (950)  (950)  22,348    365 10/01/2042 

3132HM-ZQ-7 FHLMC PN=Q11651    3.000% 10/01/42 12/01/2016 Paydown  820,672 820,672 857,987 855,827  (35,155)  (35,155)  820,672    15,390 10/01/2042 

3132HM-ZR-5 FHLMC PN=Q11652    3.500% 10/01/42 12/01/2016 Paydown  1,275,301 1,275,301 1,341,656 1,338,490  (63,189)  (63,189)  1,275,301    29,887 10/01/2042 

3132HN-3D-9 FHLMC PN=Q12596    3.000% 11/01/42 12/01/2016 Paydown  143,223 143,223 150,238 149,809  (6,586)  (6,586)  143,223    2,202 11/01/2042 

3132HN-6D-6 FHLMC PN=Q12668    3.000% 11/01/42 12/01/2016 Paydown  1,995,127 1,995,127 2,088,649 2,083,193  (88,065)  (88,065)  1,995,127    33,464 11/01/2042 

3132HN-H3-6 FHLMC PN=Q12050    3.500% 10/01/42 12/01/2016 Paydown  3,863,903 3,863,903 3,904,957 3,903,533  (39,630)  (39,630)  3,863,903    78,137 10/01/2042 

3132HN-HM-4 FHLMC PN=Q12036    3.000% 10/01/42 12/01/2016 Paydown  45,546 45,546 48,165 48,049  (2,503)  (2,503)  45,546    706 10/01/2042 

3132HN-J2-6 FHLMC PN=Q12081    3.000% 10/01/42 12/01/2016 Paydown  921,911 921,911 964,261 961,977  (40,067)  (40,067)  921,911    10,061 10/01/2042 

3132HN-LP-2 FHLMC PN=Q12134    3.000% 09/01/42 12/01/2016 Paydown  384,991 384,991 406,286 405,343  (20,351)  (20,351)  384,991    6,257 09/01/2042 

3132HN-LR-8 FHLMC PN=Q12136    3.000% 10/01/42 12/01/2016 Paydown  448,277 448,277 473,073 471,656  (23,379)  (23,379)  448,277    6,809 10/01/2042 

3132HN-LS-6 FHLMC PN=Q12137    3.000% 10/01/42 12/01/2016 Paydown  143,584 143,584 151,526 151,023  (7,439)  (7,439)  143,584    2,836 10/01/2042 

3132HN-NJ-4 FHLMC PN=Q12193    3.000% 10/01/42 12/01/2016 Paydown  178,337 178,337 182,433 182,198  (3,861)  (3,861)  178,337    4,691 10/01/2042 

3132HN-PG-8 FHLMC PN=Q12223    3.000% 10/01/42 12/01/2016 Paydown  34,481 34,481 36,628 36,529  (2,049)  (2,049)  34,481    571 10/01/2042 

3132HN-PH-6 FHLMC PN=Q12224    3.000% 10/01/42 12/01/2016 Paydown  224,101 224,101 238,055 237,269  (13,168)  (13,168)  224,101    2,845 10/01/2042 

3132HN-PJ-2 FHLMC PN=Q12225    3.000% 10/01/42 12/01/2016 Paydown  76,687 76,687 81,461 81,199  (4,513)  (4,513)  76,687    1,618 10/01/2042 

3132HN-TE-9 FHLMC PN=Q12349    3.000% 10/01/42 12/01/2016 Paydown  5,783,260 5,783,260 6,030,856 6,016,009  (232,749)  (232,749)  5,783,260    123,227 10/01/2042 

3132HN-UN-7 FHLMC PN=Q12389    3.000% 10/01/42 12/01/2016 Paydown  26,822 26,822 28,261 28,193  (1,371)  (1,371)  26,822    439 10/01/2042 

3132HN-UP-2 FHLMC PN=Q12390    3.000% 10/01/42 12/01/2016 Paydown  220,167 220,167 231,983 231,245  (11,078)  (11,078)  220,167    3,358 10/01/2042 

3132HN-W2-1 FHLMC PN=Q12465    3.000% 11/01/42 12/01/2016 Paydown  193,847 193,847 204,812 204,166  (10,319)  (10,319)  193,847    4,721 11/01/2042 

3132HN-W8-8 FHLMC PN=Q12471    3.000% 11/01/42 12/01/2016 Paydown  175,022 175,022 170,236 170,420  4,602  4,602  175,022    4,157 11/01/2042 

3132HN-WA-3 FHLMC PN=Q12441    3.500% 11/01/42 12/01/2016 Paydown  1,367,974 1,367,974 1,442,144 1,438,847  (70,873)  (70,873)  1,367,974    24,431 11/01/2042 

3132HN-WY-1 FHLMC PN=Q12463    3.000% 11/01/42 12/01/2016 Paydown  216,988 216,988 229,261 228,720  (11,732)  (11,732)  216,988    5,951 11/01/2042 
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3132HN-Z8-5 FHLMC PN=Q12567    3.500% 11/01/42 12/01/2016 Paydown  1,830,561 1,830,561 1,929,812 1,924,920  (94,359)  (94,359)  1,830,561    32,897 11/01/2042 

3132HP-2M-5 FHLMC PN=Q13480    3.000% 11/01/42 12/01/2016 Paydown  148,643 148,643 154,473 154,165  (5,522)  (5,522)  148,643    2,730 11/01/2042 

3132HP-6E-9 FHLMC PN=Q13569    3.000% 12/01/42 12/01/2016 Paydown  531,004 531,004 557,948 556,339  (25,335)  (25,335)  531,004    6,370 12/01/2042 

3132HP-6G-4 FHLMC PN=Q13571    3.000% 11/01/42 12/01/2016 Paydown  50,664 50,664 53,235 53,088  (2,424)  (2,424)  50,664    771 11/01/2042 

3132HP-DH-4 FHLMC PN=Q12804    3.000% 11/01/42 12/01/2016 Paydown  114,075 114,075 110,831 110,946  3,130  3,130  114,075    2,963 11/01/2042 

3132HP-EH-3 FHLMC PN=Q12836    3.000% 11/01/42 12/01/2016 Paydown  5,004,249 5,004,249 5,241,951 5,229,584  (225,336)  (225,336)  5,004,249    83,353 11/01/2042 

3132HP-G7-3 FHLMC PN=Q12922    3.000% 11/01/42 12/01/2016 Paydown  790,209 790,209 825,028 823,183  (32,974)  (32,974)  790,209    14,094 11/01/2042 

3132HP-GT-5 FHLMC PN=Q12910    3.000% 10/01/42 12/01/2016 Paydown  346,436 346,436 364,894 363,908  (17,472)  (17,472)  346,436    6,598 10/01/2042 

3132HP-GU-2 FHLMC PN=Q12911    3.000% 11/01/42 12/01/2016 Paydown  27,809 27,809 29,290 29,209  (1,401)  (1,401)  27,809    454 11/01/2042 

3132HP-GV-0 FHLMC PN=Q12912    3.000% 10/01/42 12/01/2016 Paydown  185,849 185,849 195,752 195,157  (9,307)  (9,307)  185,849    693 10/01/2042 

3132HP-GW-8 FHLMC PN=Q12913    3.000% 10/01/42 12/01/2016 Paydown  185,232 185,232 195,102 194,544  (9,311)  (9,311)  185,232    841 10/01/2042 

3132HP-HU-1 FHLMC PN=Q12943    3.000% 11/01/42 12/01/2016 Paydown  2,727,547 2,727,547 2,854,122 2,847,214  (119,667)  (119,667)  2,727,547    57,722 11/01/2042 

3132HP-JF-2 FHLMC PN=Q12962    3.000% 11/01/42 12/01/2016 Paydown  1,981,073 1,981,073 2,048,861 2,045,206  (64,133)  (64,133)  1,981,073    31,257 11/01/2042 

3132HP-JK-1 FHLMC PN=Q12966    3.000% 11/01/42 12/01/2016 Paydown  1,700,026 1,700,026 1,732,167 1,730,339  (30,313)  (30,313)  1,700,026    27,101 11/01/2042 

3132HP-NC-4 FHLMC PN=Q13087    3.000% 11/01/42 12/01/2016 Paydown  484,754 484,754 471,499 471,970  12,784  12,784  484,754    6,001 11/01/2042 

3132HP-NP-5 FHLMC PN=Q13098    3.000% 11/01/42 12/01/2016 Paydown  241,013 241,013 234,159 234,409  6,604  6,604  241,013    4,241 11/01/2042 

3132HP-QA-5 FHLMC PN=Q13149    3.000% 11/01/42 12/01/2016 Paydown  143,480 143,480 139,557 139,682  3,798  3,798  143,480    775 11/01/2042 

3132HP-YA-6 FHLMC PN=Q13405    3.000% 11/01/42 12/01/2016 Paydown  682,840 682,840 719,223 717,734  (34,894)  (34,894)  682,840    8,430 11/01/2042 

3132HP-YB-4 FHLMC PN=Q13406    3.000% 11/01/42 12/01/2016 Paydown  387,455 387,455 408,099 407,165  (19,710)  (19,710)  387,455    8,503 11/01/2042 

3132HP-ZU-1 FHLMC PN=Q13455    3.000% 11/01/42 12/01/2016 Paydown  2,502,087 2,502,087 2,618,394 2,612,841  (110,755)  (110,755)  2,502,087    31,123 11/01/2042 

3132HQ-3Z-3 FHLMC PN=Q14416    3.000% 01/01/43 12/01/2016 Paydown  234,091 234,091 245,512 245,011  (10,920)  (10,920)  234,091    6,599 01/01/2043 

3132HQ-4A-7 FHLMC PN=Q14417    3.000% 01/01/43 12/01/2016 Paydown  21,625 21,625 22,680 22,633  (1,008)  (1,008)  21,625    353 01/01/2043 

3132HQ-4B-5 FHLMC PN=Q14418    3.000% 01/01/43 12/01/2016 Paydown  35,533 35,533 37,267 37,186  (1,653)  (1,653)  35,533    585 01/01/2043 

3132HQ-4C-3 FHLMC PN=Q14419    3.000% 01/01/43 12/01/2016 Paydown  47,968 47,968 50,309 50,204  (2,235)  (2,235)  47,968    738 01/01/2043 

3132HQ-5S-7 FHLMC PN=Q14457    3.000% 01/01/43 12/01/2016 Paydown  387,794 387,794 393,853 393,604  (5,810)  (5,810)  387,794    9,007 01/01/2043 

3132HQ-5V-0 FHLMC PN=Q14460    3.000% 01/01/43 12/01/2016 Paydown  43,978 43,978 46,033 45,935  (1,957)  (1,957)  43,978    775 01/01/2043 

3132HQ-AT-9 FHLMC PN=Q13618    3.000% 12/01/42 12/01/2016 Paydown  35,710 35,710 36,530 36,491  (781)  (781)  35,710    697 12/01/2042 

3132HQ-AZ-5 FHLMC PN=Q13624    3.000% 11/01/42 12/01/2016 Paydown  46,411 46,411 47,477 47,421  (1,010)  (1,010)  46,411    756 11/01/2042 

3132HQ-BT-8 FHLMC PN=Q13650    3.500% 11/01/42 12/01/2016 Paydown  14,364,878 14,364,878 15,128,012 15,093,154  (728,276)  (728,276)  14,364,878    322,191 11/01/2042 

3132HQ-C5-9 FHLMC PN=Q13692    3.000% 12/01/42 12/01/2016 Paydown  859,054 859,054 859,859 859,790  (737)  (737)  859,054    15,694 12/01/2042 

3132HQ-K3-5 FHLMC PN=Q13914    3.500% 12/01/42 12/01/2016 Paydown  286,555 286,555 283,264 283,371  3,184  3,184  286,555    5,927 12/01/2042 

3132HQ-K9-2 FHLMC PN=Q13920    3.000% 12/01/42 12/01/2016 Paydown  226,737 226,737 233,114 232,848  (6,111)  (6,111)  226,737    5,570 12/01/2042 

3132HQ-M6-6 FHLMC PN=Q13981    3.500% 12/01/42 12/01/2016 Paydown  329,414 329,414 326,120 326,218  3,195  3,195  329,414    6,486 12/01/2042 

3132HQ-MB-5 FHLMC PN=Q13954    3.000% 12/01/42 12/01/2016 Paydown  1,054,391 1,054,391 1,084,046 1,082,600  (28,208)  (28,208)  1,054,391    17,677 12/01/2042 

3132HQ-MU-3 FHLMC PN=Q13971    3.500% 12/01/42 12/01/2016 Paydown  147,213 147,213 145,741 145,781  1,433  1,433  147,213    1,172 12/01/2042 

3132HQ-N5-7 FHLMC PN=Q14012    3.000% 12/01/42 12/01/2016 Paydown  12,401 12,401 13,043 13,015  (614)  (614)  12,401    203 12/01/2042 

3132HQ-QC-9 FHLMC PN=Q14051    3.000% 12/01/42 12/01/2016 Paydown  288,374 288,374 295,133 294,834  (6,460)  (6,460)  288,374    2,574 12/01/2042 

3132HQ-UG-5 FHLMC PN=Q14183    3.000% 12/01/42 12/01/2016 Paydown  366,034 366,034 385,880 384,704  (18,670)  (18,670)  366,034    10,562 12/01/2042 

3132HQ-UX-8 FHLMC PN=Q14198    3.000% 12/01/42 12/01/2016 Paydown  185,257 185,257 189,512 189,304  (4,047)  (4,047)  185,257    1,698 12/01/2042 

3132HQ-YQ-9 FHLMC PN=Q14319    3.000% 01/01/43 12/01/2016 Paydown  220,797 220,797 232,303 231,827  (11,030)  (11,030)  220,797    3,204 01/01/2043 

3132HR-D9-8 FHLMC PN=Q14628    3.000% 01/01/43 12/01/2016 Paydown  517,902 517,902 533,196 532,413  (14,511)  (14,511)  517,902    9,185 01/01/2043 

3132HR-EA-4 FHLMC PN=Q14629    3.000% 01/01/43 12/01/2016 Paydown  679,772 679,772 706,220 704,930  (25,158)  (25,158)  679,772    10,527 01/01/2043 

3132HR-GA-2 FHLMC PN=Q14693    3.000% 01/01/43 12/01/2016 Paydown  917,323 917,323 955,592 953,553  (36,230)  (36,230)  917,323    17,415 01/01/2043 

3132HR-GB-0 FHLMC PN=Q14694    3.000% 01/01/43 12/01/2016 Paydown  739,292 739,292 696,263 697,777  41,515  41,515  739,292    13,070 01/01/2043 

3132HR-JA-9 FHLMC PN=Q14757    3.000% 01/01/43 12/01/2016 Paydown  1,379,198 1,379,198 1,415,726 1,413,869  (34,671)  (34,671)  1,379,198    23,230 01/01/2043 

3132HR-K7-4 FHLMC PN=Q14818    3.000% 01/01/43 12/01/2016 Paydown  60,305 60,305 63,217 63,062  (2,756)  (2,756)  60,305    986 01/01/2043 

3132HR-K9-0 FHLMC PN=Q14820    3.000% 01/01/43 12/01/2016 Paydown  33,590 33,590 35,170 35,083  (1,492)  (1,492)  33,590    549 01/01/2043 

3132HR-MR-8 FHLMC PN=Q14868    3.000% 01/01/43 12/01/2016 Paydown  2,397,389 2,397,389 2,331,835 2,334,091  63,298  63,298  2,397,389    35,086 01/01/2043 

3132HR-MS-6 FHLMC PN=Q14869    3.000% 01/01/43 12/01/2016 Paydown  305,045 305,045 297,371 297,650  7,395  7,395  305,045    4,795 01/01/2043 

3132HR-QU-7 FHLMC PN=Q14967    3.000% 01/01/43 12/01/2016 Paydown  66,080 66,080 68,757 68,622  (2,542)  (2,542)  66,080    1,085 01/01/2043 

3132HR-QV-5 FHLMC PN=Q14968    3.000% 01/01/43 12/01/2016 Paydown  291,729 291,729 303,546 302,878  (11,149)  (11,149)  291,729    5,734 01/01/2043 

3132HR-QX-1 FHLMC PN=Q14970    3.000% 01/01/43 12/01/2016 Paydown  24,825 24,825 25,831 25,776  (951)  (951)  24,825    404 01/01/2043 

3132J6-4H-4 FHLMC PN=Q15823    3.000% 02/01/43 12/01/2016 Paydown  163,166 163,166 168,469 168,183  (5,017)  (5,017)  163,166    2,825 02/01/2043 

3132J6-5B-6 FHLMC PN=Q15841    3.000% 02/01/43 03/01/2016 

Credit Suisse First 

Boston  40,093,945 39,169,783 36,899,160 36,975,233  (5,073)  (5,073)  36,970,159  3,123,786 3,123,786 336,207 02/01/2043 

3132J6-5B-6 FHLMC PN=Q15841    3.000% 02/01/43 03/01/2016 Paydown  793,114 793,114 747,139 748,679  44,436  44,436  793,114    4,088 02/01/2043 

3132J6-5C-4 FHLMC PN=Q15842    3.000% 02/01/43 12/01/2016 Paydown  15,853,121 15,853,121 15,331,702 15,351,192  501,929  501,929  15,853,121    265,272 02/01/2043 

3132J6-6P-4 FHLMC PN=Q15877    3.000% 02/01/43 12/01/2016 Paydown  43,008 43,008 44,023 43,954  (945)  (945)  43,008    730 02/01/2043 
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3132J6-7H-1 FHLMC PN=Q15895    3.500% 02/01/43 12/01/2016 Paydown  283,679 283,679 298,705 298,118  (14,439)  (14,439)  283,679    6,455 02/01/2043 

3132J6-BM-5 FHLMC PN=Q15043    3.000% 01/01/43 12/01/2016 Paydown  147,756 147,756 143,554 143,717  4,039  4,039  147,756    2,289 01/01/2043 

3132J6-C2-8 FHLMC PN=Q15088    3.000% 02/01/43 12/01/2016 Paydown  108,083 108,083 112,799 112,600  (4,516)  (4,516)  108,083    2,073 02/01/2043 

3132J6-D4-3 FHLMC PN=Q15122    3.000% 02/01/43 12/01/2016 Paydown  131,553 131,553 137,159 136,928  (5,376)  (5,376)  131,553    2,627 02/01/2043 

3132J6-GV-0 FHLMC PN=Q15211    3.000% 02/01/43 12/01/2016 Paydown  36,481 36,481 38,187 38,104  (1,623)  (1,623)  36,481    589 02/01/2043 

3132J6-GX-6 FHLMC PN=Q15213    3.000% 02/01/43 12/01/2016 Paydown  23,644 23,644 24,749 24,700  (1,056)  (1,056)  23,644    386 02/01/2043 

3132J6-KY-9 FHLMC PN=Q15310    3.000% 02/01/43 12/01/2016 Paydown  3,862,543 3,862,543 4,011,010 4,003,992  (141,448)  (141,448)  3,862,543    50,530 02/01/2043 

3132J6-LD-4 FHLMC PN=Q15323    3.500% 02/01/43 12/01/2016 Paydown  144,742 144,742 152,409 152,104  (7,361)  (7,361)  144,742    2,029 02/01/2043 

3132J6-LJ-1 FHLMC PN=Q15328    3.000% 02/01/43 12/01/2016 Paydown  145,437 145,437 151,619 151,345  (5,908)  (5,908)  145,437    3,366 02/01/2043 

3132J6-LL-6 FHLMC PN=Q15330    3.500% 09/01/42 12/01/2016 Paydown  668,571 668,571 704,820 703,150  (34,579)  (34,579)  668,571    11,668 09/01/2042 

3132J6-N7-5 FHLMC PN=Q15413    3.000% 01/01/43 12/01/2016 Paydown  4,644,428 4,644,428 4,754,008 4,748,678  (104,250)  (104,250)  4,644,428    81,941 01/01/2043 

3132J6-NT-7 FHLMC PN=Q15401    3.000% 02/01/43 12/01/2016 Paydown  27,681 27,681 28,903 28,843  (1,163)  (1,163)  27,681    472 02/01/2043 

3132J6-RU-0 FHLMC PN=Q15498    3.000% 02/01/43 12/01/2016 Paydown  3,811,538 3,811,538 3,958,044 3,951,519  (139,981)  (139,981)  3,811,538    64,973 02/01/2043 

3132J6-S6-2 FHLMC PN=Q15540    3.000% 02/01/43 12/01/2016 Paydown  784,086 784,086 802,586 801,640  (17,553)  (17,553)  784,086    13,438 02/01/2043 

3132J6-VE-1 FHLMC PN=Q15612    3.000% 02/01/43 12/01/2016 Paydown  90,076 90,076 92,201 92,091  (2,015)  (2,015)  90,076    1,467 02/01/2043 

3132J6-VF-8 FHLMC PN=Q15613    3.000% 02/01/43 12/01/2016 Paydown  134,421 134,421 136,164 136,093  (1,672)  (1,672)  134,421    2,320 02/01/2043 

3132J7-7K-2 FHLMC PN=Q16797    3.000% 03/01/43 12/01/2016 Paydown  157,122 157,122 162,431 162,159  (5,036)  (5,036)  157,122    2,700 03/01/2043 

3132J7-7L-0 FHLMC PN=Q16798    3.000% 03/01/43 12/01/2016 Paydown  50,807 50,807 52,524 52,431  (1,624)  (1,624)  50,807    838 03/01/2043 

3132J7-C2-6 FHLMC PN=Q15988    3.000% 02/01/43 12/01/2016 Paydown  133,574 133,574 137,748 137,578  (4,004)  (4,004)  133,574    3,131 02/01/2043 

3132J7-CQ-3 FHLMC PN=Q15978    3.000% 03/01/43 12/01/2016 Paydown  147,493 147,493 143,644 143,773  3,720  3,720  147,493    2,359 03/01/2043 

3132J7-D7-4 FHLMC PN=Q16025    3.000% 03/01/43 12/01/2016 Paydown  189,135 189,135 195,386 195,058  (5,922)  (5,922)  189,135    4,449 03/01/2043 

3132J7-D8-2 FHLMC PN=Q16026    3.000% 03/01/43 12/01/2016 Paydown  14,945 14,945 15,438 15,421  (477)  (477)  14,945    244 03/01/2043 

3132J7-JK-9 FHLMC PN=Q16165    3.500% 03/01/43 12/01/2016 Paydown  35,545 35,545 37,427 37,356  (1,812)  (1,812)  35,545    686 03/01/2043 

3132J7-K4-3 FHLMC PN=Q16214    3.000% 02/01/43 12/01/2016 Paydown  274,409 274,409 277,968 277,793  (3,384)  (3,384)  274,409    1,435 02/01/2043 

3132J7-R8-7 FHLMC PN=Q16410    3.000% 03/01/43 12/01/2016 Paydown  359,203 359,203 370,540 369,935  (10,732)  (10,732)  359,203    4,189 03/01/2043 

3132J7-RV-6 FHLMC PN=Q16399    3.000% 03/01/43 12/01/2016 Paydown  1,023,998 1,023,998 1,061,598 1,059,909  (35,912)  (35,912)  1,023,998    15,015 03/01/2043 

3132J7-RY-0 FHLMC PN=Q16402    3.000% 03/01/43 12/01/2016 Paydown  5,173,272 5,173,272 5,321,600 5,314,370  (141,098)  (141,098)  5,173,272    92,563 03/01/2043 

3132J7-S4-5 FHLMC PN=Q16438    3.000% 03/01/43 12/01/2016 Paydown  41,256 41,256 42,578 42,508  (1,252)  (1,252)  41,256    674 03/01/2043 

3132J7-S5-2 FHLMC PN=Q16439    3.000% 03/01/43 12/01/2016 Paydown  27,285 27,285 28,159 28,118  (833)  (833)  27,285    444 03/01/2043 

3132J7-VL-3 FHLMC PN=Q16518    3.500% 03/01/43 12/01/2016 Paydown  55,208 55,208 55,747 55,726  (518)  (518)  55,208    1,057 03/01/2043 

3132J7-VU-3 FHLMC PN=Q16526    3.000% 03/01/43 12/01/2016 Paydown  30,398 30,398 31,419 31,372  (974)  (974)  30,398    498 03/01/2043 

3132J7-VV-1 FHLMC PN=Q16527    3.000% 03/01/43 12/01/2016 Paydown  43,627 43,627 45,093 45,026  (1,399)  (1,399)  43,627    721 03/01/2043 

3132J8-2N-9 FHLMC PN=Q17580    3.000% 04/01/43 12/01/2016 Paydown  70,695 70,695 68,177 68,264  2,431  2,431  70,695    1,231 04/01/2043 

3132J8-3Z-1 FHLMC PN=Q17615    3.000% 04/01/43 12/01/2016 Paydown  413,795 413,795 427,049 426,500  (12,705)  (12,705)  413,795    8,101 04/01/2043 

3132J8-4R-8 FHLMC PN=Q17631    3.000% 04/01/43 12/01/2016 Paydown  53,875 53,875 51,581 51,666  2,209  2,209  53,875    749 04/01/2043 

3132J8-4Z-0 FHLMC PN=Q17639    3.000% 04/01/43 12/01/2016 Paydown  267,174 267,174 257,655 257,998  9,176  9,176  267,174    4,441 04/01/2043 

3132J8-5A-4 FHLMC PN=Q17640    3.000% 04/01/43 12/01/2016 Paydown  9,754,245 9,754,245 9,395,320 9,407,820  346,425  346,425  9,754,245    164,260 04/01/2043 

3132J8-5B-2 FHLMC PN=Q17641    3.000% 04/01/43 12/01/2016 Paydown  23,120,413 23,120,413 22,283,297 22,315,194  805,220  805,220  23,120,413    397,722 04/01/2043 

3132J8-5G-1 FHLMC PN=Q17646    3.500% 04/01/43 12/01/2016 Paydown  6,861,845 6,861,845 6,934,752 6,932,565  (70,721)  (70,721)  6,861,845    140,882 04/01/2043 

3132J8-AB-6 FHLMC PN=Q16801    3.000% 04/01/43 12/01/2016 Paydown  718,438 718,438 744,818 743,688  (25,250)  (25,250)  718,438    9,287 04/01/2043 

3132J8-CB-4 FHLMC PN=Q16865    3.000% 03/01/43 12/01/2016 Paydown  71,474 71,474 73,116 73,047  (1,574)  (1,574)  71,474    847 03/01/2043 

3132J8-E5-5 FHLMC PN=Q16955    3.000% 03/01/43 12/01/2016 Paydown  390,796 390,796 374,157 374,788  16,008  16,008  390,796    5,802 03/01/2043 

3132J8-E7-1 FHLMC PN=Q16957    3.000% 03/01/43 12/01/2016 Paydown  863,261 863,261 876,075 875,526  (12,265)  (12,265)  863,261    16,512 03/01/2043 

3132J8-E8-9 FHLMC PN=Q16958    3.000% 03/01/43 12/01/2016 Paydown  769,249 769,249 797,375 796,081  (26,832)  (26,832)  769,249    15,358 03/01/2043 

3132J8-E9-7 FHLMC PN=Q16959    3.000% 03/01/43 12/01/2016 Paydown  6,083,966 6,083,966 6,235,590 6,228,292  (144,327)  (144,327)  6,083,966    98,403 03/01/2043 

3132J8-F3-9 FHLMC PN=Q16985    3.000% 04/01/43 12/01/2016 Paydown  300,629 300,629 307,534 307,239  (6,610)  (6,610)  300,629    6,487 04/01/2043 

3132J8-F9-6 FHLMC PN=Q16991    3.000% 04/01/43 12/01/2016 Paydown  223,280 223,280 229,036 228,786  (5,506)  (5,506)  223,280    5,368 04/01/2043 

3132J8-FR-6 FHLMC PN=Q16975    3.000% 04/01/43 12/01/2016 Paydown  297,430 297,430 301,845 301,622  (4,193)  (4,193)  297,430    5,885 04/01/2043 

3132J8-GD-6 FHLMC PN=Q16995    3.000% 04/01/43 12/01/2016 Paydown  24,765 24,765 25,333 25,311  (547)  (547)  24,765    404 04/01/2043 

3132J8-GQ-7 FHLMC PN=Q17006    3.000% 04/01/43 12/01/2016 Paydown  11,237,949 11,237,949 11,522,410 11,508,526  (270,577)  (270,577)  11,237,949    205,318 04/01/2043 

3132J8-GR-5 FHLMC PN=Q17007    3.000% 04/01/43 12/01/2016 Paydown  12,076,166 12,076,166 12,319,576 12,307,795  (231,629)  (231,629)  12,076,166    211,620 04/01/2043 

3132J8-HN-3 FHLMC PN=Q17036    3.500% 03/01/43 12/01/2016 Paydown  7,690,751 7,690,751 8,089,709 8,074,121  (383,370)  (383,370)  7,690,751    164,444 03/01/2043 

3132J8-JG-6 FHLMC PN=Q17062    3.000% 04/01/43 12/01/2016 Paydown  29,333 29,333 28,499 28,530  803  803  29,333    483 04/01/2043 

3132J8-KJ-8 FHLMC PN=Q17096    3.000% 03/01/43 12/01/2016 Paydown  4,614,880 4,614,880 4,806,686 4,797,132  (182,252)  (182,252)  4,614,880    80,318 03/01/2043 

3132J8-L5-7 FHLMC PN=Q17147    3.000% 04/01/43 12/01/2016 Paydown  20,081 20,081 20,734 20,710  (629)  (629)  20,081    331 04/01/2043 

3132J8-L6-5 FHLMC PN=Q17148    3.000% 04/01/43 12/01/2016 Paydown  20,991 20,991 21,673 21,642  (651)  (651)  20,991    346 04/01/2043 

3132J8-LJ-7 FHLMC PN=Q17128    3.000% 04/01/43 12/01/2016 Paydown  454,098 454,098 456,510 456,396  (2,298)  (2,298)  454,098    7,494 04/01/2043 

3132J8-MB-3 FHLMC PN=Q17153    3.000% 04/01/43 12/01/2016 Paydown  226,302 226,302 216,666 216,993  9,309  9,309  226,302    4,435 04/01/2043 
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3132J8-MX-5 FHLMC PN=Q17173    2.500% 03/01/43 12/01/2016 Paydown  3,448,879 3,448,879 3,388,793 3,391,744  57,135  57,135  3,448,879    50,823 03/01/2043 

3132J8-P7-9 FHLMC PN=Q17245    3.500% 04/01/43 12/01/2016 Paydown  1,730,346 1,730,346 1,819,567 1,816,416  (86,070)  (86,070)  1,730,346    38,275 04/01/2043 

3132J8-P9-5 FHLMC PN=Q17247    3.500% 04/01/43 12/01/2016 Paydown  42,037 42,037 41,554 41,569  469  469  42,037    822 04/01/2043 

3132J8-Q8-6 FHLMC PN=Q17278    3.500% 04/01/43 12/01/2016 Paydown  208,974 208,974 206,574 206,639  2,335  2,335  208,974    4,803 04/01/2043 

3132J8-QC-7 FHLMC PN=Q17250    3.500% 04/01/43 12/01/2016 Paydown  420,522 420,522 446,936 445,808  (25,286)  (25,286)  420,522    10,964 04/01/2043 

3132J8-QE-3 FHLMC PN=Q17252    3.500% 04/01/43 12/01/2016 Paydown  526,607 526,607 559,684 557,774  (31,168)  (31,168)  526,607    9,444 04/01/2043 

3132J8-QL-7 FHLMC PN=Q17258    3.000% 04/01/43 12/01/2016 Paydown  4,379,596 4,379,596 4,548,621 4,540,965  (161,368)  (161,368)  4,379,596    78,350 04/01/2043 

3132J8-R9-3 FHLMC PN=Q17311    3.000% 04/01/43 12/01/2016 Paydown  186,584 186,584 181,278 181,491  5,094  5,094  186,584    2,020 04/01/2043 

3132J8-RG-7 FHLMC PN=Q17286    3.000% 04/01/43 12/01/2016 Paydown  422,363 422,363 432,064 431,657  (9,294)  (9,294)  422,363    7,404 04/01/2043 

3132J8-VF-4 FHLMC PN=Q17413    3.000% 04/01/43 12/01/2016 Paydown  1,035,708 1,035,708 1,051,082 1,050,422  (14,714)  (14,714)  1,035,708    15,353 04/01/2043 

3132J8-VW-7 FHLMC PN=Q17428    3.000% 04/01/43 12/01/2016 Paydown  23,392 23,392 24,324 24,285  (893)  (893)  23,392    367 04/01/2043 

3132J8-W5-5 FHLMC PN=Q17467    3.000% 04/01/43 12/01/2016 Paydown  63,479 63,479 65,200 65,118  (1,639)  (1,639)  63,479    627 04/01/2043 

3132J8-W6-3 FHLMC PN=Q17468    3.000% 04/01/43 12/01/2016 Paydown  13,189 13,189 13,552 13,536  (346)  (346)  13,189    215 04/01/2043 

3132J8-W7-1 FHLMC PN=Q17469    3.000% 04/01/43 12/01/2016 Paydown  31,941 31,941 32,844 32,804  (863)  (863)  31,941    522 04/01/2043 

3132J8-WR-7 FHLMC PN=Q17455    3.500% 04/01/43 12/01/2016 Paydown  460,951 460,951 484,719 483,817  (22,866)  (22,866)  460,951    9,112 04/01/2043 

3132J8-YA-2 FHLMC PN=Q17504    3.000% 04/01/43 12/01/2016 Paydown  21,774 21,774 22,444 22,413  (639)  (639)  21,774    356 04/01/2043 

3132J9-4B-1 FHLMC PN=Q18517    3.000% 05/01/43 12/01/2016 Paydown  9,551,500 9,551,500 9,700,742 9,694,666  (143,166)  (143,166)  9,551,500    162,671 05/01/2043 

3132J9-4C-9 FHLMC PN=Q18518    3.000% 05/01/43 12/01/2016 Paydown  7,847,251 7,847,251 7,870,547 7,869,180  (21,929)  (21,929)  7,847,251    141,108 05/01/2043 

3132J9-4S-4 FHLMC PN=Q18532    3.000% 05/01/43 12/01/2016 Paydown  139,493 139,493 142,697 142,556  (3,063)  (3,063)  139,493    2,635 05/01/2043 

3132J9-7B-8 FHLMC PN=Q18589    3.000% 05/01/43 12/01/2016 Paydown  143,207 143,207 149,137 148,851  (5,644)  (5,644)  143,207    2,776 05/01/2043 

3132J9-7C-6 FHLMC PN=Q18590    3.000% 06/01/43 12/01/2016 Paydown  143,527 143,527 139,782 139,911  3,616  3,616  143,527    3,381 06/01/2043 

3132J9-AT-5 FHLMC PN=Q17717    3.000% 05/01/43 12/01/2016 Paydown  210,181 210,181 215,008 214,806  (4,625)  (4,625)  210,181    2,933 05/01/2043 

3132J9-BT-4 FHLMC PN=Q17749    3.000% 04/01/43 12/01/2016 Paydown  105,228 105,228 109,339 109,182  (3,954)  (3,954)  105,228    1,137 04/01/2043 

3132J9-BU-1 FHLMC PN=Q17750    3.000% 04/01/43 12/01/2016 Paydown  37,598 37,598 39,067 39,001  (1,402)  (1,402)  37,598    627 04/01/2043 

3132J9-DU-9 FHLMC PN=Q17814    3.000% 05/01/43 12/01/2016 Paydown  739,444 739,444 756,428 755,716  (16,272)  (16,272)  739,444    13,166 05/01/2043 

3132J9-DY-1 FHLMC PN=Q17818    3.000% 05/01/43 12/01/2016 Paydown  676,193 676,193 647,402 648,418  27,774  27,774  676,193    10,501 05/01/2043 

3132J9-EF-1 FHLMC PN=Q17833    3.000% 04/01/43 12/01/2016 Paydown  215,280 215,280 224,295 223,863  (8,583)  (8,583)  215,280    4,444 04/01/2043 

3132J9-EU-8 FHLMC PN=Q17846    3.000% 04/01/43 12/01/2016 Paydown  30,435 30,435 31,538 31,484  (1,049)  (1,049)  30,435    493 04/01/2043 

3132J9-EX-2 FHLMC PN=Q17849    3.500% 05/01/43 12/01/2016 Paydown  1,935,326 1,935,326 2,035,419 2,031,634  (96,308)  (96,308)  1,935,326    36,247 05/01/2043 

3132J9-GC-6 FHLMC PN=Q17894    3.000% 04/01/43 12/01/2016 Paydown  165,388 165,388 167,533 167,436  (2,048)  (2,048)  165,388    3,955 04/01/2043 

3132J9-GD-4 FHLMC PN=Q17895    3.000% 04/01/43 12/01/2016 Paydown  667,002 667,002 682,322 681,666  (14,664)  (14,664)  667,002    12,318 04/01/2043 

3132J9-GE-2 FHLMC PN=Q17896    3.000% 04/01/43 12/01/2016 Paydown  1,317,623 1,317,623 1,334,711 1,333,913  (16,290)  (16,290)  1,317,623    20,867 04/01/2043 

3132J9-GF-9 FHLMC PN=Q17897    3.000% 04/01/43 12/01/2016 Paydown  7,450,796 7,450,796 7,738,933 7,725,366  (274,570)  (274,570)  7,450,796    141,014 04/01/2043 

3132J9-JJ-8 FHLMC PN=Q17964    3.000% 05/01/43 12/01/2016 Paydown  30,229 30,229 29,438 29,465  764  764  30,229    489 05/01/2043 

3132J9-JS-8 FHLMC PN=Q17972    3.500% 05/01/43 12/01/2016 Paydown  2,586,073 2,586,073 2,751,339 2,744,704  (158,631)  (158,631)  2,586,073    50,056 05/01/2043 

3132J9-LE-6 FHLMC PN=Q18024    3.000% 05/01/43 12/01/2016 Paydown  38,252 38,252 39,908 39,830  (1,578)  (1,578)  38,252    631 05/01/2043 

3132J9-LM-8 FHLMC PN=Q18031    3.000% 04/01/43 12/01/2016 Paydown  138,357 138,357 144,021 143,761  (5,404)  (5,404)  138,357    1,458 04/01/2043 

3132J9-LN-6 FHLMC PN=Q18032    3.000% 05/01/43 12/01/2016 Paydown  237,421 237,421 247,141 246,738  (9,317)  (9,317)  237,421    6,109 05/01/2043 

3132J9-LU-0 FHLMC PN=Q18038    3.000% 03/01/43 12/01/2016 Paydown  22,322 22,322 23,274 23,232  (911)  (911)  22,322    376 03/01/2043 

3132J9-NJ-3 FHLMC PN=Q18092    3.000% 04/01/43 12/01/2016 Paydown  173,083 173,083 165,713 165,985  7,097  7,097  173,083    3,940 04/01/2043 

3132J9-NL-8 FHLMC PN=Q18094    3.000% 04/01/43 12/01/2016 Paydown  559,933 559,933 572,794 572,265  (12,332)  (12,332)  559,933    11,580 04/01/2043 

3132J9-QD-3 FHLMC PN=Q18151    3.500% 05/01/43 12/01/2016 Paydown  317,098 317,098 313,456 313,555  3,543  3,543  317,098    6,002 05/01/2043 

3132J9-QV-3 FHLMC PN=Q18167    3.000% 05/01/43 12/01/2016 Paydown  575,369 575,369 559,187 559,740  15,629  15,629  575,369    6,967 05/01/2043 

3132J9-RF-7 FHLMC PN=Q18185    3.000% 05/01/43 12/01/2016 Paydown  23,243 23,243 24,235 24,190  (947)  (947)  23,243    380 05/01/2043 

3132J9-RG-5 FHLMC PN=Q18186    3.000% 05/01/43 12/01/2016 Paydown  355,788 355,788 370,964 370,227  (14,439)  (14,439)  355,788    5,339 05/01/2043 

3132J9-TS-7 FHLMC PN=Q18260    3.000% 05/01/43 12/01/2016 Paydown  541,382 541,382 544,681 544,530  (3,148)  (3,148)  541,382    7,846 05/01/2043 

3132J9-TT-5 FHLMC PN=Q18261    3.000% 05/01/43 12/01/2016 Paydown  1,010,509 1,010,509 1,023,614 1,023,072  (12,563)  (12,563)  1,010,509    11,728 05/01/2043 

3132J9-TU-2 FHLMC PN=Q18262    3.000% 05/01/43 12/01/2016 Paydown  1,084,829 1,084,829 1,109,746 1,108,700  (23,871)  (23,871)  1,084,829    18,922 05/01/2043 

3132J9-TV-0 FHLMC PN=Q18263    3.000% 05/01/43 12/01/2016 Paydown  586,518 586,518 595,224 594,817  (8,299)  (8,299)  586,518    10,821 05/01/2043 

3132J9-WQ-7 FHLMC PN=Q18354    3.500% 05/01/43 12/01/2016 Paydown  1,702,177 1,702,177 1,718,933 1,718,284  (16,107)  (16,107)  1,702,177    29,874 05/01/2043 

3132J9-Y6-9 FHLMC PN=Q18432    3.000% 05/01/43 12/01/2016 Paydown  243,398 243,398 252,943 252,575  (9,178)  (9,178)  243,398    3,802 05/01/2043 

3132JA-2H-7 FHLMC PN=Q19375    3.500% 06/01/43 12/01/2016 Paydown  509,687 509,687 503,833 504,001  5,685  5,685  509,687    11,026 06/01/2043 

3132JA-4T-9 FHLMC PN=Q19433    3.000% 06/01/43 12/01/2016 Paydown  114,130 114,130 110,386 110,524  3,607  3,607  114,130    1,929 06/01/2043 

3132JA-7D-1 FHLMC PN=Q19491    3.000% 06/01/43 12/01/2016 Paydown  288,022 288,022 289,057 289,005  (983)  (983)  288,022    5,644 06/01/2043 

3132JA-C6-0 FHLMC PN=Q18692    3.000% 05/01/43 12/01/2016 Paydown  33,453 33,453 32,513 32,547  907  907  33,453    546 05/01/2043 

3132JA-DM-4 FHLMC PN=Q18707    3.000% 05/01/43 12/01/2016 Paydown  22,128 22,128 23,044 23,003  (876)  (876)  22,128    362 05/01/2043 

3132JA-DN-2 FHLMC PN=Q18708    3.000% 06/01/43 12/01/2016 Paydown  25,467 25,467 26,478 26,431  (964)  (964)  25,467    415 06/01/2043 

3132JA-GS-8 FHLMC PN=Q18808    3.000% 06/01/43 12/01/2016 Paydown  28,250 28,250 27,455 27,483  767  767  28,250    469 06/01/2043 
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3132JA-MQ-5 FHLMC PN=Q18966    3.000% 06/01/43 12/01/2016 Paydown  68,761 68,761 69,835 69,798  (1,037)  (1,037)  68,761    1,073 06/01/2043 

3132JA-MR-3 FHLMC PN=Q18967    3.000% 06/01/43 12/01/2016 Paydown  139,419 139,419 133,407 133,605  5,814  5,814  139,419    2,098 06/01/2043 

3132JA-MZ-5 FHLMC PN=Q18975    3.500% 06/01/43 12/01/2016 Paydown  96,931 96,931 95,818 95,847  1,084  1,084  96,931    2,823 06/01/2043 

3132JA-Q5-7 FHLMC PN=Q19075    3.500% 06/01/43 12/01/2016 Paydown  711,556 711,556 733,904 733,222  (21,666)  (21,666)  711,556    10,878 06/01/2043 

3132JA-S8-9 FHLMC PN=Q19142    3.000% 06/01/43 12/01/2016 Paydown  330,998 330,998 316,905 317,402  13,596  13,596  330,998    6,431 06/01/2043 

3132JA-SC-0 FHLMC PN=Q19114    3.000% 06/01/43 12/01/2016 Paydown  39,854 39,854 40,147 40,132  (277)  (277)  39,854    650 06/01/2043 

3132JA-SW-6 FHLMC PN=Q19132    3.000% 06/01/43 12/01/2016 Paydown  531,831 531,831 516,873 517,397  14,434  14,434  531,831    7,118 06/01/2043 

3132JA-T5-4 FHLMC PN=Q19171    3.000% 06/01/43 12/01/2016 Paydown  971,209 971,209 976,217 975,993  (4,784)  (4,784)  971,209    14,531 06/01/2043 

3132JA-T8-8 FHLMC PN=Q19174    3.000% 06/01/43 12/01/2016 Paydown  240,983 240,983 242,264 242,201  (1,218)  (1,218)  240,983    3,518 06/01/2043 

3132JA-UK-9 FHLMC PN=Q19185    3.000% 06/01/43 12/01/2016 Paydown  324,075 324,075 313,442 313,816  10,260  10,260  324,075    4,705 06/01/2043 

3132JA-UW-3 FHLMC PN=Q19196    3.500% 06/01/43 12/01/2016 Paydown  783,283 783,283 775,328 775,553  7,731  7,731  783,283    12,161 06/01/2043 

3132JA-W8-4 FHLMC PN=Q19270    3.500% 06/01/43 12/01/2016 Paydown  632,521 632,521 625,257 625,474  7,047  7,047  632,521    10,886 06/01/2043 

3132JA-WJ-0 FHLMC PN=Q19248    3.500% 06/01/43 12/01/2016 Paydown  291,869 291,869 288,517 288,608  3,261  3,261  291,869    5,726 06/01/2043 

3132JA-X2-6 FHLMC PN=Q19296    3.000% 06/01/43 12/01/2016 Paydown  272,480 272,480 273,460 273,407  (926)  (926)  272,480    5,117 06/01/2043 

3132JA-X3-4 FHLMC PN=Q19297    3.500% 06/01/43 12/01/2016 Paydown  45,208 45,208 46,833 46,775  (1,566)  (1,566)  45,208    856 06/01/2043 

3132JA-XL-4 FHLMC PN=Q19282    3.500% 06/01/43 12/01/2016 Paydown  828,407 828,407 854,554 853,469  (25,062)  (25,062)  828,407    12,353 06/01/2043 

3132JA-YF-6 FHLMC PN=Q19309    3.000% 06/01/43 12/01/2016 Paydown  668,254 668,254 646,327 647,102  21,152  21,152  668,254    11,586 06/01/2043 

3132JB-DN-0 FHLMC PN=Q19608    3.000% 07/01/43 12/01/2016 Paydown  389,951 389,951 377,155 377,626  12,324  12,324  389,951    5,357 07/01/2043 

3132JB-EJ-8 FHLMC PN=Q19636    3.000% 06/01/43 12/01/2016 Paydown  345,302 345,302 336,265 336,576  8,726  8,726  345,302    4,352 06/01/2043 

3132JB-ET-6 FHLMC PN=Q19645    3.000% 06/01/43 12/01/2016 Paydown  28,076 28,076 28,269 28,261  (185)  (185)  28,076    437 06/01/2043 

3132JB-EU-3 FHLMC PN=Q19646    3.000% 06/01/43 12/01/2016 Paydown  254,895 254,895 256,647 256,557  (1,662)  (1,662)  254,895    6,645 06/01/2043 

3132JB-GL-1 FHLMC PN=Q19702    3.000% 06/01/43 12/01/2016 Paydown  1,876,477 1,876,477 1,805,889 1,808,130  68,347  68,347  1,876,477    34,328 06/01/2043 

3132JB-GM-9 FHLMC PN=Q19703    3.000% 06/01/43 12/01/2016 Paydown  622,433 622,433 599,019 599,784  22,649  22,649  622,433    8,388 06/01/2043 

3132JB-H3-0 FHLMC PN=Q19749    3.000% 07/01/43 12/01/2016 Paydown  686,735 686,735 658,943 659,893  26,842  26,842  686,735    11,608 07/01/2043 

3132JB-HN-6 FHLMC PN=Q19736    4.000% 06/01/43 12/01/2016 Paydown  1,222,508 1,222,508 1,261,475 1,260,268  (37,760)  (37,760)  1,222,508    30,780 06/01/2043 

3132JB-KW-2 FHLMC PN=Q19808    3.000% 07/01/43 12/01/2016 Paydown  957,007 957,007 920,671 921,985  35,022  35,022  957,007    14,481 07/01/2043 

3132JB-KX-0 FHLMC PN=Q19809    3.000% 07/01/43 12/01/2016 Paydown  1,349,933 1,349,933 1,298,678 1,300,457  49,476  49,476  1,349,933    26,833 07/01/2043 

3132JB-M8-3 FHLMC PN=Q19882    3.500% 07/01/43 12/01/2016 Paydown  212,352 212,352 210,229 210,287  2,065  2,065  212,352    3,988 07/01/2043 

3132JB-NL-3 FHLMC PN=Q19894    3.000% 07/01/43 12/01/2016 Paydown  50,100 50,100 48,158 48,232  1,867  1,867  50,100    779 07/01/2043 

3132JB-NM-1 FHLMC PN=Q19895    3.000% 07/01/43 12/01/2016 Paydown  376,061 376,061 361,488 361,983  14,078  14,078  376,061    2,464 07/01/2043 

3132JB-NR-0 FHLMC PN=Q19899    3.000% 06/01/43 12/01/2016 Paydown  30,902 30,902 29,569 29,616  1,286  1,286  30,902    505 06/01/2043 

3132JB-P5-6 FHLMC PN=Q19943    4.000% 07/01/43 12/01/2016 Paydown  506,830 506,830 522,589 522,132  (15,302)  (15,302)  506,830    15,920 07/01/2043 

3132JB-PT-4 FHLMC PN=Q19933    3.000% 07/01/43 12/01/2016 Paydown  24,686 24,686 24,140 24,163  523  523  24,686    418 07/01/2043 

3132JM-4X-4 FHLMC PN=Q20838    3.500% 08/01/43 12/01/2016 Paydown  3,749,467 3,749,467 3,764,699 3,763,967  (14,501)  (14,501)  3,749,467    83,135 08/01/2043 

3132JM-4Y-2 FHLMC PN=Q20839    3.000% 08/01/43 12/01/2016 Paydown  1,151,292 1,151,292 1,108,883 1,110,412  40,880  40,880  1,151,292    17,913 08/01/2043 

3132JM-5G-0 FHLMC PN=Q20847    3.000% 07/01/43 12/01/2016 Paydown  225,651 225,651 215,981 216,297  9,354  9,354  225,651    5,362 07/01/2043 

3132JM-5J-4 FHLMC PN=Q20849    3.000% 07/01/43 12/01/2016 Paydown  56,858 56,858 53,918 54,031  2,828  2,828  56,858    656 07/01/2043 

3132JM-5U-9 FHLMC PN=Q20859    3.500% 08/01/43 12/01/2016 Paydown  2,204,839 2,204,839 2,177,279 2,178,041  26,799  26,799  2,204,839    49,926 08/01/2043 

3132JM-5V-7 FHLMC PN=Q20860    3.500% 08/01/43 12/01/2016 Paydown  882,508 882,508 890,644 890,304  (7,796)  (7,796)  882,508    20,166 08/01/2043 

3132JM-CB-3 FHLMC PN=Q20066    3.000% 07/01/43 12/01/2016 Paydown  598,943 598,943 580,413 581,217  17,726  17,726  598,943    9,880 07/01/2043 

3132JM-CF-4 FHLMC PN=Q20070    3.500% 07/01/43 12/01/2016 Paydown  2,308,083 2,308,083 2,308,985 2,308,852  (769)  (769)  2,308,083    51,916 07/01/2043 

3132JM-EC-9 FHLMC PN=Q20131    3.500% 07/01/43 12/01/2016 Paydown  8,199,194 8,199,194 8,190,226 8,190,145  9,049  9,049  8,199,194    179,320 07/01/2043 

3132JM-EV-7 FHLMC PN=Q20148    3.500% 07/01/43 12/01/2016 Paydown  783,946 783,946 776,106 776,327  7,619  7,619  783,946    15,619 07/01/2043 

3132JM-EW-5 FHLMC PN=Q20149    3.500% 07/01/43 12/01/2016 Paydown  613,055 613,055 606,829 606,999  6,056  6,056  613,055    11,546 07/01/2043 

3132JM-JB-6 FHLMC PN=Q20258    3.000% 07/01/43 12/01/2016 Paydown  599,555 599,555 572,880 573,830  25,725  25,725  599,555    10,578 07/01/2043 

3132JM-JC-4 FHLMC PN=Q20259    3.000% 07/01/43 12/01/2016 Paydown  1,291,097 1,291,097 1,233,552 1,235,649  55,447  55,447  1,291,097    20,830 07/01/2043 

3132JM-K3-2 FHLMC PN=Q20314    3.000% 07/01/43 12/01/2016 Paydown  68,856 68,856 66,618 66,688  2,168  2,168  68,856    1,808 07/01/2043 

3132JM-K4-0 FHLMC PN=Q20315    3.000% 07/01/43 12/01/2016 Paydown  108,573 108,573 105,044 105,168  3,405  3,405  108,573    1,843 07/01/2043 

3132JM-K7-3 FHLMC PN=Q20318    3.500% 07/01/43 12/01/2016 Paydown  28,787 28,787 28,953 28,946  (159)  (159)  28,787    553 07/01/2043 

3132JM-K8-1 FHLMC PN=Q20319    3.500% 07/01/43 12/01/2016 Paydown  439,182 439,182 441,721 441,617  (2,435)  (2,435)  439,182    7,319 07/01/2043 

3132JM-KU-2 FHLMC PN=Q20307    3.000% 07/01/43 12/01/2016 Paydown  31,257 31,257 30,041 30,083  1,174  1,174  31,257    511 07/01/2043 

3132JM-KV-0 FHLMC PN=Q20308    3.000% 07/01/43 12/01/2016 Paydown  236,565 236,565 227,361 227,713  8,852  8,852  236,565    4,625 07/01/2043 

3132JM-N6-2 FHLMC PN=Q20413    3.000% 07/01/43 12/01/2016 Paydown  176,318 176,318 171,152 171,366  4,951  4,951  176,318    4,765 07/01/2043 

3132JM-PD-5 FHLMC PN=Q20420    3.500% 07/01/43 12/01/2016 Paydown  409,936 409,936 412,178 412,075  (2,139)  (2,139)  409,936    7,120 07/01/2043 

3132JM-PZ-6 FHLMC PN=Q20440    4.000% 08/01/43 12/01/2016 Paydown  1,188,084 1,188,084 1,227,439 1,226,495  (38,412)  (38,412)  1,188,084    22,759 08/01/2043 

3132JM-Q3-6 FHLMC PN=Q20474    4.000% 08/01/43 12/01/2016 Paydown  704,615 704,615 735,111 734,131  (29,516)  (29,516)  704,615    18,830 08/01/2043 

3132JM-RU-5 FHLMC PN=Q20499    3.000% 07/01/43 12/01/2016 Paydown  23,656 23,656 23,007 23,027  629  629  23,656    395 07/01/2043 

3132JM-RV-3 FHLMC PN=Q20500    3.500% 07/01/43 12/01/2016 Paydown  371,205 371,205 373,757 373,637  (2,432)  (2,432)  371,205    10,870 07/01/2043 
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3132JM-S7-5 FHLMC PN=Q20542    3.000% 07/01/43 12/01/2016 Paydown  847,441 847,441 797,952 799,671  47,769  47,769  847,441    15,547 07/01/2043 

3132JM-U9-8 FHLMC PN=Q20608    3.500% 08/01/43 12/01/2016 Paydown  184,285 184,285 186,344 186,260  (1,975)  (1,975)  184,285    4,711 08/01/2043 

3132JM-UR-8 FHLMC PN=Q20592    4.000% 07/01/43 12/01/2016 Paydown  657,036 657,036 685,473 684,575  (27,539)  (27,539)  657,036    12,662 07/01/2043 

3132JM-VD-8 FHLMC PN=Q20612    3.500% 08/01/43 12/01/2016 Paydown  207,522 207,522 209,841 209,729  (2,206)  (2,206)  207,522    3,648 08/01/2043 

3132JN-3L-9 FHLMC PN=Q21703    3.500% 09/01/43 12/01/2016 Paydown  332,910 332,910 328,398 328,526  4,385  4,385  332,910    7,519 09/01/2043 

3132JN-3M-7 FHLMC PN=Q21704    3.500% 09/01/43 12/01/2016 Paydown  1,863,257 1,863,257 1,838,001 1,838,748  24,509  24,509  1,863,257    38,116 09/01/2043 

3132JN-JF-5 FHLMC PN=Q21162    4.000% 08/01/43 12/01/2016 Paydown  2,189,248 2,189,248 2,261,767 2,259,713  (70,465)  (70,465)  2,189,248    44,967 08/01/2043 

3132JN-Y2-7 FHLMC PN=Q21629    3.500% 09/01/43 12/01/2016 Paydown  122,490 122,490 121,007 121,048  1,442  1,442  122,490    1,813 09/01/2043 

3132JN-YL-5 FHLMC PN=Q21615    3.500% 09/01/43 12/01/2016 Paydown  565,325 565,325 558,479 558,680  6,645  6,645  565,325    15,595 09/01/2043 

3132JN-YR-2 FHLMC PN=Q21620    4.000% 09/01/43 12/01/2016 Paydown  908,830 908,830 938,792 937,944  (29,114)  (29,114)  908,830    25,139 09/01/2043 

3132JN-YT-8 FHLMC PN=Q21622    3.500% 09/01/43 12/01/2016 Paydown  1,200,881 1,200,881 1,191,499 1,191,768  9,113  9,113  1,200,881    27,060 09/01/2043 

3132JN-Z2-6 FHLMC PN=Q21661    3.500% 09/01/43 12/01/2016 Paydown  6,474,298 6,474,298 6,432,507 6,433,612  40,686  40,686  6,474,298    135,647 09/01/2043 

3132JN-ZC-4 FHLMC PN=Q21639    3.500% 09/01/43 12/01/2016 Paydown  20,948 20,948 20,784 20,788  159  159  20,948    400 09/01/2043 

3132JP-FZ-0 FHLMC PN=Q21984    4.000% 10/01/43 12/01/2016 Paydown  1,414,201 1,414,201 1,476,072 1,474,483  (60,283)  (60,283)  1,414,201    35,938 10/01/2043 

3132JP-JX-1 FHLMC PN=Q22078    4.000% 09/01/43 12/01/2016 Paydown  204,596 204,596 211,102 210,921  (6,325)  (6,325)  204,596    7,061 09/01/2043 

3132JP-QN-5 FHLMC PN=Q22261    4.000% 10/01/43 12/01/2016 Paydown  14,278,352 14,278,352 14,947,650 14,927,965  (649,612)  (649,612)  14,278,352    304,606 10/01/2043 

3132JP-RU-8 FHLMC PN=Q22299    3.500% 10/01/43 12/01/2016 Paydown  973,233 973,233 987,679 987,140  (13,907)  (13,907)  973,233    21,854 10/01/2043 

3132JP-RZ-7 FHLMC PN=Q22304    4.000% 10/01/43 12/01/2016 Paydown  10,363,536 10,363,536 10,846,088 10,830,853  (467,317)  (467,317)  10,363,536    211,696 10/01/2043 

3132JP-TX-0 FHLMC PN=Q22366    4.000% 10/01/43 12/01/2016 Paydown  412,662 412,662 433,102 432,528  (19,866)  (19,866)  412,662    7,108 10/01/2043 

3132JP-WY-4 FHLMC PN=Q22463    3.500% 10/01/43 12/01/2016 Paydown  2,615,653 2,615,653 2,655,909 2,654,519  (38,866)  (38,866)  2,615,653    55,526 10/01/2043 

3132JP-XW-7 FHLMC PN=Q22493    4.000% 10/01/43 12/01/2016 Paydown  359,437 359,437 378,307 377,695  (18,258)  (18,258)  359,437    4,324 10/01/2043 

3132JQ-CF-5 FHLMC PN=Q22770    4.000% 11/01/43 12/01/2016 Paydown  174,544 174,544 184,281 184,076  (9,531)  (9,531)  174,544    4,022 11/01/2043 

3132JQ-HL-7 FHLMC PN=Q22935    3.500% 11/01/43 12/01/2016 Paydown  1,459,536 1,459,536 1,483,254 1,482,367  (22,831)  (22,831)  1,459,536    33,897 11/01/2043 

3132JQ-JJ-0 FHLMC PN=Q22965    4.000% 11/01/43 12/01/2016 Paydown  299,678 299,678 315,177 314,593  (14,915)  (14,915)  299,678    5,040 11/01/2043 

3132JQ-JK-7 FHLMC PN=Q22966    4.000% 11/01/43 12/01/2016 Paydown  30,404 30,404 31,981 31,930  (1,526)  (1,526)  30,404    627 11/01/2043 

3132JQ-JL-5 FHLMC PN=Q22967    4.000% 11/01/43 12/01/2016 Paydown  39,432 39,432 41,471 41,404  (1,972)  (1,972)  39,432    860 11/01/2043 

3132KE-4T-9 FHLMC PN=V60834    2.500% 06/01/30 12/01/2016 Paydown  6,721,920 6,721,920 6,833,777 6,831,606  (109,686)  (109,686)  6,721,920    96,135 06/01/2030 

3132KE-5D-3 FHLMC PN=V60844    3.000% 06/01/30 05/12/2016 Barclays Capital Inc  10,350,031 9,877,567 10,285,016 10,274,263  (5,286)  (5,286)  10,268,977  81,054 81,054 137,463 06/01/2030 

3132KE-5D-3 FHLMC PN=V60844    3.000% 06/01/30 05/01/2016 Paydown  607,738 607,738 632,807 632,145  (24,408)  (24,408)  607,738    5,906 06/01/2030 

3132KE-KK-0 FHLMC PN=V60298    3.000% 10/01/28 12/01/2016 Paydown  2,405,508 2,405,508 2,493,835 2,486,865  (81,357)  (81,357)  2,405,508    40,536 10/01/2028 

3132KE-TU-9 FHLMC PN=V60563    3.000% 06/01/29 12/01/2016 Paydown  3,880,790 3,880,790 4,026,926 4,016,369  (135,579)  (135,579)  3,880,790    61,338 06/01/2029 

3132KE-UF-0 FHLMC PN=V60582    3.000% 08/01/29 12/01/2016 Paydown  3,976,878 3,976,878 4,105,505 4,096,907  (120,029)  (120,029)  3,976,878    66,297 08/01/2029 

3132KE-UG-8 FHLMC PN=V60583    3.000% 08/01/29 12/01/2016 Paydown  5,423,907 5,423,907 5,598,489 5,586,894  (162,987)  (162,987)  5,423,907    90,435 08/01/2029 

3132L5-A2-9 FHLMC PN=V80025    3.000% 04/01/43 12/01/2016 Paydown  24,449,761 24,449,761 25,032,353 25,002,943  (553,183)  (553,183)  24,449,761    423,685 04/01/2043 

3132L5-A3-7 FHLMC PN=V80026    3.000% 04/01/43 12/01/2016 Paydown  17,178,043 17,178,043 17,632,993 17,610,479  (432,435)  (432,435)  17,178,043    297,434 04/01/2043 

3132L5-BB-8 FHLMC PN=V80034    3.500% 04/01/43 12/01/2016 Paydown  1,273,093 1,273,093 1,285,724 1,285,185  (12,092)  (12,092)  1,273,093    30,234 04/01/2043 

3132L5-G2-3 FHLMC PN=V80217    4.000% 05/01/43 12/01/2016 Paydown  176,968 176,968 184,627 184,398  (7,430)  (7,430)  176,968    2,086 05/01/2043 

3132L5-LT-8 FHLMC PN=V80338    4.000% 08/01/43 12/01/2016 Paydown  2,904,261 2,904,261 3,029,961 3,026,470  (122,209)  (122,209)  2,904,261    71,481 08/01/2043 

3132L5-R4-7 FHLMC PN=V80507    4.000% 10/01/43 12/01/2016 Paydown  1,890,795 1,890,795 1,972,631 1,970,023  (79,228)  (79,228)  1,890,795    35,586 10/01/2043 

3132L5-UN-1 FHLMC PN=V80589    4.500% 10/01/43 11/08/2016 Citibank  2,837,669 2,598,152 2,831,579 2,827,885  1,411  1,411  2,829,296  8,373 8,373 111,396 10/01/2043 

3132L5-UN-1 FHLMC PN=V80589    4.500% 10/01/43 12/01/2016 Paydown  1,233,887 1,233,887 1,344,744 1,342,989  (109,102)  (109,102)  1,233,887    30,280 10/01/2043 

3132L5-VV-2 FHLMC PN=V80628    4.000% 11/01/43 12/01/2016 Paydown  8,412,472 8,412,472 8,835,725 8,823,521  (411,049)  (411,049)  8,412,472    185,042 11/01/2043 

3132L6-AK-7 FHLMC PN=V80910    4.000% 12/01/43 12/01/2016 Paydown  5,591,365 5,591,365 5,756,485 5,751,668  (160,304)  (160,304)  5,591,365    140,327 12/01/2043 

3132L6-M7-3 FHLMC PN=V81282    3.500% 07/01/44 12/01/2016 Paydown  4,449,025 4,449,025 4,677,037 4,672,959  (223,935)  (223,935)  4,449,025    90,543 07/01/2044 

3132L6-ST-9 FHLMC PN=V81430    4.000% 11/01/44 12/01/2016 Paydown  1,574,007 1,574,007 1,680,744 1,679,303  (105,297)  (105,297)  1,574,007    41,579 11/01/2044 

3132L7-J5-9 FHLMC PN=V82084    3.500% 12/01/45 12/01/2016 Paydown  6,127,568 6,127,568 6,328,629 6,328,055  (200,487)  (200,487)  6,127,568    147,389 12/01/2045 

3132M3-2Z-9 FHLMC PN=Q23792    4.000% 11/01/43 12/01/2016 Paydown  145,217 145,217 150,413 150,257  (5,040)  (5,040)  145,217    2,909 11/01/2043 

3132M3-CJ-4 FHLMC PN=Q23073    4.500% 11/01/43 11/08/2016 Citibank  1,734,546 1,588,139 1,719,037 1,716,922  925  925  1,717,847  16,698 16,698 68,091 11/01/2043 

3132M3-CJ-4 FHLMC PN=Q23073    4.500% 11/01/43 11/01/2016 Paydown  681,237 681,237 737,386 736,479  (55,242)  (55,242)  681,237    11,336 11/01/2043 

3132M3-CP-0 FHLMC PN=Q23078    3.500% 11/01/43 12/01/2016 Paydown  409,238 409,238 415,632 415,402  (6,164)  (6,164)  409,238    4,978 11/01/2043 

3132M3-JZ-1 FHLMC PN=Q23280    4.000% 12/01/43 12/01/2016 Paydown  1,020,968 1,020,968 1,051,277 1,050,563  (29,595)  (29,595)  1,020,968    22,195 12/01/2043 

3132M3-MY-0 FHLMC PN=Q23375    4.500% 11/01/43 12/01/2016 Paydown  779,745 779,745 850,044 848,940  (69,195)  (69,195)  779,745    18,097 11/01/2043 

3132M3-UA-3 FHLMC PN=Q23577    4.000% 12/01/43 12/01/2016 Paydown  6,256,658 6,256,658 6,455,723 6,449,924  (193,266)  (193,266)  6,256,658    132,082 12/01/2043 

3132M3-X3-6 FHLMC PN=Q23698    3.500% 12/01/43 12/01/2016 Paydown  18,535 18,535 18,553 18,551  (16)  (16)  18,535    360 12/01/2043 

3132M3-X5-1 FHLMC PN=Q23700    4.000% 12/01/43 12/01/2016 Paydown  173,467 173,467 179,755 179,559  (6,092)  (6,092)  173,467    6,337 12/01/2043 

3132M4-7C-3 FHLMC PN=Q24791    4.000% 02/01/44 12/01/2016 Paydown  1,108,143 1,108,143 1,154,719 1,153,526  (45,383)  (45,383)  1,108,143    24,717 02/01/2044 

3132M4-AE-5 FHLMC PN=Q23905    4.000% 12/01/43 12/01/2016 Paydown  1,945,621 1,945,621 2,002,470 2,001,100  (55,479)  (55,479)  1,945,621    47,662 12/01/2043 

3132M4-BM-6 FHLMC PN=Q23944    4.000% 01/01/44 12/01/2016 Paydown  75,574 75,574 78,396 78,313  (2,739)  (2,739)  75,574    1,534 01/01/2044 
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3132M4-BN-4 FHLMC PN=Q23945    4.000% 12/01/43 12/01/2016 Paydown  143,836 143,836 149,208 149,058  (5,222)  (5,222)  143,836    4,955 12/01/2043 

3132M4-MU-6 FHLMC PN=Q24271    4.000% 01/01/44 12/01/2016 Paydown  1,475,347 1,475,347 1,542,775 1,540,962  (65,615)  (65,615)  1,475,347    30,247 01/01/2044 

3132M4-NE-1 FHLMC PN=Q24289    4.000% 01/01/44 12/01/2016 Paydown  357,505 357,505 369,682 369,331  (11,826)  (11,826)  357,505    11,445 01/01/2044 

3132M4-NH-4 FHLMC PN=Q24292    3.500% 01/01/44 12/01/2016 Paydown  93,906 93,906 93,759 93,760  146  146  93,906    2,002 01/01/2044 

3132M4-X5-9 FHLMC PN=Q24600    4.000% 02/01/44 12/01/2016 Paydown  3,727,440 3,727,440 3,981,663 3,977,583  (250,143)  (250,143)  3,727,440    77,191 02/01/2044 

3132M5-BM-3 FHLMC PN=Q24844    3.500% 02/01/44 12/01/2016 Paydown  3,231,222 3,231,222 3,244,349 3,243,829  (12,607)  (12,607)  3,231,222    63,925 02/01/2044 

3132M5-C4-2 FHLMC PN=Q24891    4.000% 02/01/44 12/01/2016 Paydown  12,312,996 12,312,996 12,795,896 12,784,251  (471,256)  (471,256)  12,312,996    278,773 02/01/2044 

3132M5-CC-4 FHLMC PN=Q24867    4.000% 02/01/44 12/01/2016 Paydown  158,487 158,487 166,684 166,443  (7,956)  (7,956)  158,487    1,133 02/01/2044 

3132M5-CD-2 FHLMC PN=Q24868    4.000% 02/01/44 12/01/2016 Paydown  341,605 341,605 359,273 358,724  (17,119)  (17,119)  341,605    12,904 02/01/2044 

3132M5-CF-7 FHLMC PN=Q24870    4.000% 02/01/44 12/01/2016 Paydown  21,792 21,792 22,919 22,888  (1,096)  (1,096)  21,792    476 02/01/2044 

3132M5-JW-3 FHLMC PN=Q25077    4.000% 03/01/44 12/01/2016 Paydown  728,429 728,429 761,721 760,860  (32,431)  (32,431)  728,429    12,829 03/01/2044 

3132M5-KN-1 FHLMC PN=Q25101    4.000% 03/01/44 12/01/2016 Paydown  7,013,268 7,013,268 7,333,796 7,325,738  (312,470)  (312,470)  7,013,268    154,164 03/01/2044 

3132M5-RV-6 FHLMC PN=Q25300    4.000% 03/01/44 12/01/2016 Paydown  6,078,978 6,078,978 6,298,866 6,293,392  (214,414)  (214,414)  6,078,978    129,766 03/01/2044 

3132M5-UX-8 FHLMC PN=Q25398    4.500% 03/01/44 12/01/2016 Paydown  4,072,848 4,072,848 4,440,040 4,434,616  (361,768)  (361,768)  4,072,848    114,597 03/01/2044 

3132M5-VH-2 FHLMC PN=Q25416    4.000% 03/01/44 12/01/2016 Paydown  547,750 547,750 571,885 571,264  (23,514)  (23,514)  547,750    8,800 03/01/2044 

3132M6-4H-0 FHLMC PN=Q26524    4.000% 06/01/44 12/01/2016 Paydown  539,411 539,411 573,967 573,160  (33,749)  (33,749)  539,411    13,604 06/01/2044 

3132M6-B6-6 FHLMC PN=Q25761    3.500% 04/01/44 12/01/2016 Paydown  26,200 26,200 26,552 26,542  (342)  (342)  26,200    506 04/01/2044 

3132M6-CT-5 FHLMC PN=Q25782    4.000% 04/01/44 12/01/2016 Paydown  260,613 260,613 272,666 272,355  (11,742)  (11,742)  260,613    4,121 04/01/2044 

3132M6-CU-2 FHLMC PN=Q25783    4.000% 04/01/44 12/01/2016 Paydown  35,559 35,559 37,203 37,160  (1,601)  (1,601)  35,559    810 04/01/2044 

3132M6-E4-8 FHLMC PN=Q25855    4.000% 04/01/44 12/01/2016 Paydown  282,068 282,068 296,457 296,106  (14,038)  (14,038)  282,068    6,501 04/01/2044 

3132M6-L9-9 FHLMC PN=Q26052    4.000% 05/01/44 12/01/2016 Paydown  664,547 664,547 709,300 708,910  (44,363)  (44,363)  664,547    21,670 05/01/2044 

3132M6-Z4-5 FHLMC PN=Q26463    4.000% 05/01/44 12/01/2016 Paydown  143,577 143,577 151,788 151,577  (8,000)  (8,000)  143,577    2,528 05/01/2044 

3132M6-Z6-0 FHLMC PN=Q26465    4.000% 05/01/44 12/01/2016 Paydown  15,650 15,650 16,545 16,522  (872)  (872)  15,650    327 05/01/2044 

3132M7-5T-1 FHLMC PN=Q27458    4.000% 07/01/44 12/01/2016 Paydown  3,003,580 3,003,580 3,206,205 3,203,394  (199,814)  (199,814)  3,003,580    72,599 07/01/2044 

3132M7-GV-4 FHLMC PN=Q26812    4.000% 06/01/44 12/01/2016 Paydown  10,523,855 10,523,855 11,227,638 11,221,127  (697,272)  (697,272)  10,523,855    232,353 06/01/2044 

3132M7-H3-5 FHLMC PN=Q26850    3.500% 06/01/44 12/01/2016 Paydown  8,924 8,924 9,132 9,128  (204)  (204)  8,924    169 06/01/2044 

3132M7-H5-0 FHLMC PN=Q26852    4.000% 06/01/44 12/01/2016 Paydown  352,118 352,118 372,420 371,951  (19,832)  (19,832)  352,118    8,640 06/01/2044 

3132M7-MX-3 FHLMC PN=Q26974    4.000% 07/01/44 12/01/2016 Paydown  3,111,304 3,111,304 3,322,290 3,319,269  (207,965)  (207,965)  3,111,304    66,873 07/01/2044 

3132M7-NW-4 FHLMC PN=Q27005    4.000% 06/01/44 12/01/2016 Paydown  117,360 117,360 123,957 123,846  (6,486)  (6,486)  117,360    2,697 06/01/2044 

3132M7-QY-7 FHLMC PN=Q27071    3.500% 07/01/44 12/01/2016 Paydown  190,455 190,455 196,704 196,568  (6,113)  (6,113)  190,455    5,726 07/01/2044 

3132M8-UQ-7 FHLMC PN=Q28091    4.000% 08/01/44 12/01/2016 Paydown  6,617,747 6,617,747 7,064,186 7,058,076  (440,329)  (440,329)  6,617,747    175,537 08/01/2044 

3132M9-HZ-0 FHLMC PN=Q28648    3.500% 09/01/44 12/01/2016 Paydown  189,772 189,772 195,288 195,151  (5,379)  (5,379)  189,772    5,301 09/01/2044 

3132MA-L3-3 FHLMC PN=Q29646    3.500% 11/01/44 12/01/2016 Paydown  4,826,111 4,826,111 4,974,099 4,971,190  (145,079)  (145,079)  4,826,111    92,370 11/01/2044 

3132MA-S6-9 FHLMC PN=Q29841    3.500% 11/01/44 12/01/2016 Paydown  23,981 23,981 24,839 24,820  (839)  (839)  23,981    458 11/01/2044 

3132QL-6E-8 FHLMC PN=Q30868    3.500% 01/01/45 12/01/2016 Paydown  963,486 963,486 991,939 991,854  (28,368)  (28,368)  963,486    22,575 01/01/2045 

3132QL-6Q-1 FHLMC PN=Q30878    4.000% 01/01/45 12/01/2016 Paydown  1,738,388 1,738,388 1,855,458 1,854,556  (116,168)  (116,168)  1,738,388    46,031 01/01/2045 

3132QL-FZ-1 FHLMC PN=Q30183    4.000% 12/01/44 12/01/2016 Paydown  471,881 471,881 493,926 493,502  (21,621)  (21,621)  471,881    12,134 12/01/2044 

3132QL-HR-7 FHLMC PN=Q30239    4.000% 12/01/44 12/01/2016 Paydown  4,230,568 4,230,568 4,515,471 4,513,179  (282,611)  (282,611)  4,230,568    96,461 12/01/2044 

3132QL-ND-1 FHLMC PN=Q30387    3.500% 12/01/44 12/01/2016 Paydown  184,681 184,681 192,761 192,588  (7,907)  (7,907)  184,681    5,891 12/01/2044 

3132QL-NF-6 FHLMC PN=Q30389    3.500% 12/01/44 12/01/2016 Paydown  18,932 18,932 19,760 19,742  (810)  (810)  18,932    359 12/01/2044 

3132QL-NK-5 FHLMC PN=Q30393    4.000% 12/01/44 12/01/2016 Paydown  7,291,715 7,291,715 7,733,775 7,732,536  (440,820)  (440,820)  7,291,715    177,925 12/01/2044 

3132QM-BC-4 FHLMC PN=Q30934    3.500% 01/01/45 12/01/2016 Paydown  11,876,725 11,876,725 12,531,801 12,519,803  (643,078)  (643,078)  11,876,725    250,642 01/01/2045 

3132QM-BH-3 FHLMC PN=Q30939    3.500% 01/01/45 12/01/2016 Paydown  8,099,205 8,099,205 8,432,664 8,430,050  (330,845)  (330,845)  8,099,205    169,127 01/01/2045 

3132QM-F5-5 FHLMC PN=Q31087    3.500% 02/01/45 12/01/2016 Paydown  8,554,142 8,554,142 9,025,956 9,017,408  (463,266)  (463,266)  8,554,142    167,128 02/01/2045 

3132QM-HL-8 FHLMC PN=Q31134    3.500% 02/01/45 07/11/2016 Nomura  37,271,581 35,274,963 36,984,972 36,955,179  (4,192)  (4,192)  36,950,987  320,595 320,595 764,781 02/01/2045 

3132QM-HL-8 FHLMC PN=Q31134    3.500% 02/01/45 07/01/2016 Paydown  5,821,988 5,821,988 6,104,218 6,099,300  (277,313)  (277,313)  5,821,988    77,678 02/01/2045 

3132QM-K2-6 FHLMC PN=Q31212    3.500% 02/01/45 12/01/2016 Paydown  2,542,875 2,542,875 2,672,303 2,669,962  (127,087)  (127,087)  2,542,875    57,072 02/01/2045 

3132QM-M8-1 FHLMC PN=Q31282    3.500% 02/01/45 12/01/2016 Paydown  2,802,357 2,802,357 2,894,091 2,893,819  (91,461)  (91,461)  2,802,357    71,214 02/01/2045 

3132QM-R7-8 FHLMC PN=Q31409    3.000% 02/01/45 12/01/2016 Paydown  2,033,440 2,033,440 2,052,821 2,052,663  (19,224)  (19,224)  2,033,440    43,259 02/01/2045 

3132QN-ED-7 FHLMC PN=Q31931    3.500% 03/01/45 12/01/2016 Paydown  3,206,050 3,206,050 3,362,846 3,360,601  (154,550)  (154,550)  3,206,050    73,622 03/01/2045 

3132QN-ER-6 FHLMC PN=Q31943    3.500% 03/01/45 12/01/2016 Paydown  617,114 617,114 647,295 646,865  (29,751)  (29,751)  617,114    12,082 03/01/2045 

3132QN-JQ-3 FHLMC PN=Q32070    4.000% 03/01/45 12/01/2016 Paydown  422,320 422,320 449,116 448,790  (26,470)  (26,470)  422,320    10,101 03/01/2045 

3132QN-LF-4 FHLMC PN=Q32125    3.500% 03/01/45 12/01/2016 Paydown  3,425,837 3,425,837 3,555,109 3,552,934  (127,097)  (127,097)  3,425,837    87,661 03/01/2045 

3132QN-P3-7 FHLMC PN=Q32241    3.500% 03/01/45 12/01/2016 Paydown  10,457,379 10,457,379 10,755,508 10,752,407  (295,028)  (295,028)  10,457,379    235,117 03/01/2045 

3132QN-ZT-9 FHLMC PN=Q32553    3.500% 04/01/45 12/01/2016 Paydown  4,522,700 4,522,700 4,743,888 4,740,621  (217,922)  (217,922)  4,522,700    118,560 04/01/2045 

3132QP-2L-7 FHLMC PN=Q33478    3.500% 05/01/45 12/01/2016 Paydown  183,972 183,972 193,142 193,010  (9,038)  (9,038)  183,972    2,779 05/01/2045 

3132QP-A8-7 FHLMC PN=Q32730    3.000% 04/01/45 12/01/2016 Paydown  966,901 966,901 958,591 958,663  8,238  8,238  966,901    17,479 04/01/2045 

3132QP-DU-5 FHLMC PN=Q32814    3.000% 04/01/45 12/01/2016 Paydown  25,339 25,339 25,993 25,982  (643)  (643)  25,339    422 04/01/2045 
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3132QP-EF-7 FHLMC PN=Q32833    3.500% 04/01/45 12/01/2016 Paydown  139,626 139,626 147,174 147,064  (7,439)  (7,439)  139,626    719 04/01/2045 

3132QP-EN-0 FHLMC PN=Q32840    3.000% 04/01/45 12/01/2016 Paydown  152,811 152,811 156,751 156,686  (3,875)  (3,875)  152,811    1,794 04/01/2045 

3132QP-G2-4 FHLMC PN=Q32916    3.000% 04/01/45 12/01/2016 Paydown  87,080 87,080 86,869 86,870  210  210  87,080    1,656 04/01/2045 

3132QP-HM-9 FHLMC PN=Q32935    3.500% 04/01/45 12/01/2016 Paydown  3,885,091 3,885,091 4,082,077 4,079,241  (194,150)  (194,150)  3,885,091    66,753 04/01/2045 

3132QP-JJ-4 FHLMC PN=Q32964    4.000% 04/01/45 12/01/2016 Paydown  2,893,274 2,893,274 3,065,062 3,063,144  (169,870)  (169,870)  2,893,274    80,415 04/01/2045 

3132QP-LK-8 FHLMC PN=Q33029    4.000% 04/01/45 12/01/2016 Paydown  390,575 390,575 417,610 417,257  (26,682)  (26,682)  390,575    5,778 04/01/2045 

3132QP-ME-1 FHLMC PN=Q33056    3.500% 05/01/45 12/01/2016 Paydown  2,672,201 2,672,201 2,802,889 2,801,025  (128,823)  (128,823)  2,672,201    60,171 05/01/2045 

3132QP-MS-0 FHLMC PN=Q33068    3.500% 05/01/45 12/01/2016 Paydown  6,297,512 6,297,512 6,605,500 6,601,095  (303,583)  (303,583)  6,297,512    148,216 05/01/2045 

3132QP-Q8-0 FHLMC PN=Q33178    3.500% 05/01/45 12/01/2016 Paydown  3,779,963 3,779,963 3,964,826 3,962,142  (182,180)  (182,180)  3,779,963    97,377 05/01/2045 

3132QP-XL-3 FHLMC PN=Q33382    3.000% 05/01/45 12/01/2016 Paydown  1,610,058 1,610,058 1,625,404 1,625,282  (15,223)  (15,223)  1,610,058    24,966 05/01/2045 

3132QP-YW-8 FHLMC PN=Q33424    3.500% 05/01/45 12/01/2016 Paydown  3,178,493 3,178,493 3,272,606 3,272,128  (93,635)  (93,635)  3,178,493    68,822 05/01/2045 

3132QQ-G2-2 FHLMC PN=Q33816    3.500% 06/01/45 12/01/2016 Paydown  5,147,854 5,147,854 5,361,007 5,358,068  (210,214)  (210,214)  5,147,854    119,657 06/01/2045 

3132QQ-KJ-0 FHLMC PN=Q33896    3.500% 06/01/45 12/01/2016 Paydown  5,608,447 5,608,447 5,841,110 5,837,907  (229,459)  (229,459)  5,608,447    120,011 06/01/2045 

3132QQ-QB-1 FHLMC PN=Q34049    3.500% 06/01/45 12/01/2016 Paydown  3,466,681 3,466,681 3,562,286 3,560,992  (94,311)  (94,311)  3,466,681    64,180 06/01/2045 

3132QR-7A-2 FHLMC PN=Q35388    3.000% 08/01/45 12/01/2016 Paydown  2,684,454 2,684,454 2,692,738 2,692,613  (8,160)  (8,160)  2,684,454    47,299 08/01/2045 

3132QR-BY-5 FHLMC PN=Q34554    3.000% 07/01/45 12/01/2016 Paydown  382,006 382,006 380,634 380,643  1,364  1,364  382,006    9,913 07/01/2045 

3132QR-EP-1 FHLMC PN=Q34641    3.000% 07/01/45 12/01/2016 Paydown  725,796 725,796 736,372 736,237  (10,440)  (10,440)  725,796    11,018 07/01/2045 

3132QR-GP-9 FHLMC PN=Q34705    3.000% 07/01/45 12/01/2016 Paydown  206,185 206,185 205,685 205,688  497  497  206,185    1,470 07/01/2045 

3132QR-HS-2 FHLMC PN=Q34740    3.000% 07/01/45 12/01/2016 Paydown  294,553 294,553 294,507 294,503  50  50  294,553    7,696 07/01/2045 

3132QR-HW-3 FHLMC PN=Q34744    3.500% 07/01/45 12/01/2016 Paydown  132,425 132,425 136,833 136,782  (4,357)  (4,357)  132,425    4,299 07/01/2045 

3132QR-HY-9 FHLMC PN=Q34746    3.500% 07/01/45 12/01/2016 Paydown  40,811 40,811 42,170 42,153  (1,342)  (1,342)  40,811    778 07/01/2045 

3132QR-KN-9 FHLMC PN=Q34800    3.000% 07/01/45 12/01/2016 Paydown  2,548,543 2,548,543 2,544,163 2,544,177  4,366  4,366  2,548,543    51,622 07/01/2045 

3132QR-L2-4 FHLMC PN=Q34844    3.000% 06/01/45 12/01/2016 Paydown  673,536 673,536 672,194 672,200  1,336  1,336  673,536    12,744 06/01/2045 

3132QR-L7-3 FHLMC PN=Q34849    3.500% 07/01/45 12/01/2016 Paydown  2,756,400 2,756,400 2,843,292 2,842,271  (85,870)  (85,870)  2,756,400    55,221 07/01/2045 

3132QR-LJ-7 FHLMC PN=Q34828    3.000% 07/01/45 12/01/2016 Paydown  2,464,030 2,464,030 2,459,314 2,459,333  4,697  4,697  2,464,030    43,979 07/01/2045 

3132QR-LM-0 FHLMC PN=Q34831    3.500% 07/01/45 12/01/2016 Paydown  1,755,586 1,755,586 1,811,614 1,810,951  (55,365)  (55,365)  1,755,586    40,919 07/01/2045 

3132QR-RL-6 FHLMC PN=Q34990    3.000% 08/01/45 12/01/2016 Paydown  3,037,918 3,037,918 3,010,387 3,010,661  27,257  27,257  3,037,918    56,667 08/01/2045 

3132QR-VR-8 FHLMC PN=Q35123    3.000% 07/01/45 12/01/2016 Paydown  194,825 194,825 195,830 195,816  (992)  (992)  194,825    2,934 07/01/2045 

3132QR-VS-6 FHLMC PN=Q35124    3.500% 07/01/45 12/01/2016 Paydown  23,131 23,131 24,016 24,007  (876)  (876)  23,131    444 07/01/2045 

3132QR-W2-2 FHLMC PN=Q35164    4.000% 05/01/45 12/01/2016 Paydown  9,941,034 9,941,034 10,565,455 10,559,035  (618,001)  (618,001)  9,941,034    227,434 05/01/2045 

3132QS-2G-2 FHLMC PN=Q36174    3.500% 09/01/45 12/01/2016 Paydown  24,058 24,058 25,020 25,012  (954)  (954)  24,058    435 09/01/2045 

3132QS-2X-5 FHLMC PN=Q36189    3.500% 09/01/45 12/01/2016 Paydown  207,593 207,593 215,832 215,759  (8,166)  (8,166)  207,593    5,058 09/01/2045 

3132QS-3K-2 FHLMC PN=Q36201    3.000% 09/01/45 12/01/2016 Paydown  204,155 204,155 205,782 205,766  (1,611)  (1,611)  204,155    2,166 09/01/2045 

3132QS-5C-8 FHLMC PN=Q36242    3.500% 09/01/45 12/01/2016 Paydown  6,255,532 6,255,532 6,516,505 6,514,692  (259,160)  (259,160)  6,255,532    150,966 09/01/2045 

3132QS-5G-9 FHLMC PN=Q36246    3.500% 09/01/45 12/01/2016 Paydown  1,596,465 1,596,465 1,662,818 1,662,355  (65,890)  (65,890)  1,596,465    21,051 09/01/2045 

3132QS-AW-8 FHLMC PN=Q35420    3.500% 08/01/45 12/01/2016 Paydown  2,919,763 2,919,763 3,025,718 3,024,588  (104,825)  (104,825)  2,919,763    66,315 08/01/2045 

3132QS-EV-6 FHLMC PN=Q35547    3.000% 08/01/45 12/01/2016 Paydown  102,932 102,932 102,683 102,684  248  248  102,932    1,708 08/01/2045 

3132QS-H9-2 FHLMC PN=Q35655    3.500% 09/01/45 12/01/2016 Paydown  10,186,573 10,186,573 10,555,836 10,552,639  (366,067)  (366,067)  10,186,573    234,726 09/01/2045 

3132QS-KJ-6 FHLMC PN=Q35696    3.500% 09/01/45 08/12/2016 Various  35,345,763 33,653,829 34,873,781 34,863,205  (5,121)  (5,121)  34,858,084  487,679 487,679 533,779 09/01/2045 

3132QS-KJ-6 FHLMC PN=Q35696    3.500% 09/01/45 09/01/2016 Paydown  2,483,447 2,483,447 2,573,472 2,572,692  (89,245)  (89,245)  2,483,447    32,849 09/01/2045 

3132QS-RC-4 FHLMC PN=Q35882    3.500% 09/01/45 05/09/2016 

Credit Suisse First 

Boston  39,166,167 37,290,013 38,641,776 38,630,086  (4,681)  (4,681)  38,625,405  540,762 540,762 583,692 09/01/2045 

3132QS-RC-4 FHLMC PN=Q35882    3.500% 09/01/45 05/01/2016 Paydown  3,689,747 3,689,747 3,823,501 3,822,344  (132,597)  (132,597)  3,689,747    41,932 09/01/2045 

3132QS-SP-4 FHLMC PN=Q35925    3.000% 09/01/45 12/01/2016 Paydown  616,367 616,367 622,242 622,196  (5,829)  (5,829)  616,367    13,878 09/01/2045 

3132QS-YN-2 FHLMC PN=Q36116    3.000% 09/01/45 12/01/2016 Paydown  1,414,775 1,414,775 1,420,191 1,420,128  (5,354)  (5,354)  1,414,775    25,614 09/01/2045 

3132QS-YU-6 FHLMC PN=Q36122    3.500% 09/01/45 12/01/2016 Paydown  7,396,253 7,396,253 7,661,767 7,659,415  (263,162)  (263,162)  7,396,253    158,567 09/01/2045 

3132QT-6U-5 FHLMC PN=Q37182    3.500% 11/01/45 12/01/2016 Paydown  7,231,558 7,231,558 7,461,498 7,460,839  (229,281)  (229,281)  7,231,558    151,717 11/01/2045 

3132QT-MW-3 FHLMC PN=Q36672    3.500% 10/01/45 12/01/2016 Paydown  451,403 451,403 466,145 466,102  (14,699)  (14,699)  451,403    5,495 10/01/2045 

3132QT-PV-2 FHLMC PN=Q36735    3.500% 10/01/45 12/01/2016 Paydown  182,158 182,158 190,440 190,382  (8,225)  (8,225)  182,158    4,703 10/01/2045 

3132QT-QC-3 FHLMC PN=Q36750    3.000% 10/01/45 12/01/2016 Paydown  1,508,810 1,508,810 1,527,317 1,527,177  (18,367)  (18,367)  1,508,810    26,594 10/01/2045 

3132QT-QJ-8 FHLMC PN=Q36756    3.500% 10/01/45 12/01/2016 Paydown  6,347,675 6,347,675 6,613,484 6,611,644  (263,969)  (263,969)  6,347,675    135,774 10/01/2045 

3132QT-QP-4 FHLMC PN=Q36761    3.500% 10/01/45 12/01/2016 Paydown  358,510 358,510 374,923 374,809  (16,299)  (16,299)  358,510    10,717 10/01/2045 

3132QT-R3-2 FHLMC PN=Q36805    3.500% 10/01/45 12/01/2016 Paydown  251,253 251,253 262,756 262,676  (11,423)  (11,423)  251,253    7,313 10/01/2045 

3132QT-R6-5 FHLMC PN=Q36808    3.500% 10/01/45 12/01/2016 Paydown  673,825 673,825 704,673 704,460  (30,635)  (30,635)  673,825    18,997 10/01/2045 

3132QT-R7-3 FHLMC PN=Q36809    3.500% 10/01/45 12/01/2016 Paydown  26,111 26,111 27,306 27,298  (1,187)  (1,187)  26,111    511 10/01/2045 

3132QT-R9-9 FHLMC PN=Q36811    3.500% 10/01/45 12/01/2016 Paydown  26,085 26,085 27,279 27,271  (1,186)  (1,186)  26,085    483 10/01/2045 

3132QT-S3-1 FHLMC PN=Q36837    3.000% 10/01/45 12/01/2016 Paydown  64,946 64,946 65,880 65,873  (927)  (927)  64,946    1,311 10/01/2045 

3132QT-SB-3 FHLMC PN=Q36813    3.500% 10/01/45 12/01/2016 Paydown  205,981 205,981 215,411 215,345  (9,365)  (9,365)  205,981    6,859 10/01/2045 
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3132QT-SG-2 FHLMC PN=Q36818    3.500% 10/01/45 12/01/2016 Paydown  54,238 54,238 56,637 56,620  (2,382)  (2,382)  54,238    953 10/01/2045 

3132QT-SK-3 FHLMC PN=Q36821    3.500% 10/01/45 12/01/2016 Paydown  292,486 292,486 305,419 305,330  (12,844)  (12,844)  292,486    4,054 10/01/2045 

3132QT-T8-9 FHLMC PN=Q36874    3.500% 10/01/45 12/01/2016 Paydown  1,440,662 1,440,662 1,501,440 1,501,018  (60,356)  (60,356)  1,440,662    30,441 10/01/2045 

3132QT-Z9-0 FHLMC PN=Q37067    3.500% 11/01/45 12/01/2016 Paydown  5,846,235 5,846,235 6,060,673 6,059,614  (213,379)  (213,379)  5,846,235    146,622 11/01/2045 

3132QU-2M-4 FHLMC PN=Q37979    3.500% 12/01/45 01/01/2016 RBC Dominion  5,156,753 5,021,411 5,156,753 5,156,753      5,156,753    5,858 12/01/2045 

3132QU-AE-3 FHLMC PN=Q37204    3.500% 11/01/45 05/10/2016 Nomura  74,121,651 70,634,093 72,863,481 72,857,083  (20,810)  (20,810)  72,836,273  1,285,378 1,285,378 1,105,620 11/01/2045 

3132QU-AE-3 FHLMC PN=Q37204    3.500% 11/01/45 05/01/2016 Paydown  4,178,576 4,178,576 4,310,462 4,310,083  (131,508)  (131,508)  4,178,576    50,717 11/01/2045 

3132QU-DD-2 FHLMC PN=Q37299    3.500% 11/01/45 12/01/2016 Paydown  1,481,806 1,481,806 1,532,165 1,531,915  (50,109)  (50,109)  1,481,806    37,585 11/01/2045 

3132QU-E7-4 FHLMC PN=Q37357    3.000% 11/01/45 12/01/2016 Paydown  110,580 110,580 111,236 111,232  (653)  (653)  110,580    2,319 11/01/2045 

3132QU-EZ-2 FHLMC PN=Q37351    3.500% 11/01/45 12/01/2016 Paydown  19,891 19,891 20,649 20,645  (755)  (755)  19,891    376 11/01/2045 

3132QU-J5-3 FHLMC PN=Q37483    3.500% 11/01/40 12/01/2016 Paydown  1,085,758 1,085,758 1,123,335 1,123,100  (37,342)  (37,342)  1,085,758    26,003 11/01/2040 

3132QU-VG-5 FHLMC PN=Q37814    3.500% 12/01/45 12/01/2016 Paydown  1,446,962 1,446,962 1,492,688 1,492,558  (45,596)  (45,596)  1,446,962    31,224 12/01/2045 

3132QU-X3-2 FHLMC PN=Q37897    3.500% 12/01/45 12/01/2016 Paydown  153,171 153,171 158,986 158,970  (5,799)  (5,799)  153,171    4,581 12/01/2045 

3132QU-X5-7 FHLMC PN=Q37899    3.500% 12/01/45 12/01/2016 Paydown  44,138 44,138 45,814 45,810  (1,671)  (1,671)  44,138    850 12/01/2045 

31335A-BF-4 FHLMC PN=G60038    3.500% 01/01/44 12/01/2016 Paydown  14,791,182 14,791,182 15,313,496 15,310,691  (519,509)  (519,509)  14,791,182    315,141 01/01/2044 

31335A-F4-5 FHLMC PN=G60187    3.000% 08/01/45 08/05/2016 Various  48,560,638 46,796,914 46,974,230 46,972,228  (1,904)  (1,904)  46,970,324  1,590,314 1,590,314 974,248 08/01/2045 

31335A-F4-5 FHLMC PN=G60187    3.000% 08/01/45 08/01/2016 Paydown  2,656,070 2,656,070 2,666,134 2,666,020  (9,950)  (9,950)  2,656,070    34,987 08/01/2045 

31336W-B5-7 FHLMC PN=G11861    4.000% 08/01/20 12/01/2016 Paydown  853,959 853,959 824,938 839,699  14,260  14,260  853,959    21,068 08/01/2020 

31336W-B7-3 FHLMC PN=G11863    5.000% 03/01/19 12/01/2016 Paydown  3,134,210 3,134,210 3,171,107 3,145,609  (11,398)  (11,398)  3,134,210    80,115 03/01/2019 

31336W-B8-1 FHLMC PN=G11864    5.000% 02/01/19 12/01/2016 Paydown  2,218,651 2,218,651 2,274,860 2,237,638  (18,987)  (18,987)  2,218,651    61,562 02/01/2019 

31336W-CA-5 FHLMC PN=G11866    5.500% 01/01/19 12/01/2016 Paydown  662,840 662,840 690,087 671,716  (8,876)  (8,876)  662,840    18,565 01/01/2019 

31339W-NA-0 

FHLMC FHR SERIES 2439 CLASS LH    6.000% 

04/15/32 12/01/2016 Paydown  1,745,985 1,745,985 1,777,018 1,772,484  (26,499)  (26,499)  1,745,985    53,539 04/15/2032 

3133T1-7A-4 

FHLMC SERIES 1620 CLASS Z    6.000% 11/15/23 

12/01/2016 Paydown  998,133 998,133 914,052 947,950  50,183  50,183  998,133    35,362 11/15/2023 

3133T1-C5-9 

FHLMC SERIES 1602 CLASS PJ    6.500% 

10/15/23 12/01/2016 Paydown  241,537 241,537 244,216 242,673  (1,136)  (1,136)  241,537    8,075 10/15/2023 

3133T5-T4-5 

FHLMC SERIES 1756 CLASS E    6.500% 10/15/24 

12/01/2016 Paydown  60,777 60,777 47,956 53,331  7,446  7,446  60,777    2,745 10/15/2024 

3133TD-CF-1 

FHLMC REMIC CTF SERIES 2046 CLASS C    

6.000% 04/15/28 12/01/2016 Paydown  288,798 288,798 271,605 278,856  9,941  9,941  288,798    9,055 04/15/2028 

3133TG-DS-5 

FHLMC REMIC CTF SERIES 2086 CLASS B    

6.500% 09/15/28 12/01/2016 Paydown  67,146 67,146 61,772 63,478  3,669  3,669  67,146    2,412 09/15/2028 

3133TK-SS-0 

FHLMC SERIES 2149 CLASS CD    6.500% 

05/15/29 12/01/2016 Paydown  88,988 88,988 81,800 84,125  4,863  4,863  88,988    2,999 05/15/2029 

3133TL-BY-3 

FHLMC REMIC CTF SERIES 2166 CLASS D    

6.500% 06/15/29 12/01/2016 Paydown  244,896 244,896 226,069 232,159  12,737  12,737  244,896    8,121 06/15/2029 

3133TP-6Z-7 

FHLMC SERIES 2235 CLASS Z    7.500% 06/15/30 

12/01/2016 Paydown  56,810 56,810 52,020 53,717  3,093  3,093  56,810    1,953 06/15/2030 

313401-US-8 FHLMC PN=170181    9.000% 08/01/16 07/01/2016 Paydown  1,844 1,844 1,786 1,819  25  25  1,844    43 08/01/2016 

31359A-XH-7 

FNMA SERIES 1993-89  CLASS C    7.000% 

06/25/23 12/01/2016 Paydown  244,593 244,593 232,553 237,661  6,932  6,932  244,593    9,253 06/25/2023 

31359G-HK-5 

FNMA SERIES 1994-4  CLASS ZC    6.500% 

01/25/24 12/01/2016 Paydown  416,955 416,955 380,311 395,353  21,602  21,602  416,955    14,473 01/25/2024 

31359N-4Q-1 

FNMA GTD REMIC PTC SERIES 1997-20    7.000% 

03/17/27 12/01/2016 Paydown  209,248 209,248 191,495 199,253  9,995  9,995  209,248    8,193 03/17/2027 

31359S-Y3-8 

FNMA SERIES 2001-T5 CLASS A4    7.805% 

07/19/30 12/01/2016 Paydown  106,568 106,568 112,053 109,998  (3,429)  (3,429)  106,568    4,340 07/19/2030 

31359T-RJ-9 

FNMA GTD REMIC PTC SERIES 1998-24    6.000% 

05/18/28 12/01/2016 Paydown  456,427 456,427 430,112 441,800  14,627  14,627  456,427    11,639 05/18/2028 

31359U-PV-1 

FNMA GTD REMIC PTC SERIES 1998-W3 C    

6.500% 07/25/28 12/01/2016 Paydown  512,681 512,681 503,950 506,428  6,253  6,253  512,681    20,026 07/25/2028 

31359U-WB-7 

FNMA GTD REMIC PTC SERIES 1998-W5 C    

6.500% 07/25/28 12/01/2016 Paydown  160,938 160,938 154,584 156,388  4,550  4,550  160,938    5,975 07/25/2028 

31359V-VR-1 

FNMA GTD REMIC PTC SERIES 1999-15    6.250% 

04/25/29 12/01/2016 Paydown  396,844 396,844 357,703 369,827  27,017  27,017  396,844    12,916 04/25/2029 

31359V-YH-0 

FNMA SERIES 1999-T2 CLASS A1    7.500% 

01/19/39 12/01/2016 Paydown  48,140 48,140 50,111 49,135  (995)  (995)  48,140    1,867 01/19/2039 
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313614-RV-3 FNMA PN=50000    8.000% 05/01/17 12/01/2016 Paydown  220 220 207 216  4  4  220    10 05/01/2017 

31364Q-UP-0 FNMA PN=114090    8.000% 08/01/17 12/01/2016 Paydown  2,393 2,393 2,280 2,358  36  36  2,393    111 08/01/2017 

31367X-CU-1 FNMA PN=181983    7.500% 10/01/22 12/01/2016 Paydown  466 466 478 472  (7)  (7)  466    19 10/01/2022 

31368H-KV-4 FNMA PN=190308    7.500% 09/01/30 12/01/2016 Paydown  48 48 50 50  (2)  (2)  48    2 09/01/2030 

31368H-NG-4 FNMA PN=190391    6.000% 09/01/38 12/01/2016 Paydown  158,267 158,267 173,525 173,032  (14,765)  (14,765)  158,267    4,812 09/01/2038 

31368H-NV-1 FNMA PN=190404    4.500% 05/01/40 12/01/2016 Paydown  5,407,049 5,407,049 5,825,095 5,810,725  (403,675)  (403,675)  5,407,049    132,932 05/01/2040 

3136A3-HM-6 

FNMA FNR 2011-137 CLASS DA    4.500% 

01/25/42 12/01/2016 Paydown  654,719 654,719 694,206 689,833  (35,114)  (35,114)  654,719    14,153 01/25/2042 

3136A3-HQ-7 

FNMA FNR 2011-137 CLASS HG    4.500% 

01/25/42 12/01/2016 Paydown  1,023,611 1,023,611 1,083,108 1,076,127  (52,516)  (52,516)  1,023,611    24,193 01/25/2042 

3136A3-T9-2 FNMA FNR 2012-3 CLASS CA    4.000% 02/25/42 12/01/2016 Paydown  2,579,247 2,579,247 2,709,822 2,703,043  (123,796)  (123,796)  2,579,247    54,483 02/25/2042 

3136AM-ZZ-5 FNMA FNR 2015-10 KA    3.000% 07/25/40 12/01/2016 Paydown  4,442,740 4,442,740 4,597,542 4,593,499  (150,759)  (150,759)  4,442,740    78,925 07/25/2040 

31371G-2G-4 FNMA PN=251975    7.500% 08/01/28 12/01/2016 Paydown  26 26 27 27  (1)  (1)  26    1 08/01/2028 

31371G-2S-8 FNMA PN=251985    6.500% 10/01/28 12/01/2016 Paydown  1,792 1,792 1,859 1,845  (53)  (53)  1,792    63 10/01/2028 

31371G-UK-4 FNMA PN=251786    6.000% 05/01/18 12/01/2016 Paydown  40,981 40,981 40,017 40,589  392  392  40,981    929 05/01/2018 

31371H-2F-4 FNMA PN=252874    7.500% 11/01/29 12/01/2016 Paydown  568 568 591 587  (19)  (19)  568    22 11/01/2029 

31371H-4J-4 FNMA PN=252925    7.500% 12/01/29 12/01/2016 Paydown  1,333 1,333 1,386 1,377  (44)  (44)  1,333    42 12/01/2029 

31371H-6S-2 FNMA PN=252981    7.500% 01/01/30 12/01/2016 Paydown  179 179 186 185  (6)  (6)  179    8 01/01/2030 

31371H-HT-8 FNMA PN=252342    6.500% 04/01/29 12/01/2016 Paydown  17,095 17,095 17,730 17,588  (493)  (493)  17,095    676 04/01/2029 

31371H-NN-4 FNMA PN=252497    6.500% 06/01/29 12/01/2016 Paydown  179,399 179,399 171,676 173,058  6,341  6,341  179,399    5,572 06/01/2029 

31371H-PB-8 FNMA PN=252518    7.000% 05/01/29 12/01/2016 Paydown  74,446 74,446 74,917 74,741  (295)  (295)  74,446    2,683 05/01/2029 

31371H-PF-9 FNMA PN=252522    6.500% 04/01/29 12/01/2016 Paydown  22,538 22,538 22,552 22,529  9  9  22,538    803 04/01/2029 

31371H-QX-9 FNMA PN=252570    6.500% 07/01/29 12/01/2016 Paydown  18,252 18,252 18,259 18,254  (2)  (2)  18,252    671 07/01/2029 

31371H-TA-6 FNMA PN=252645    6.500% 08/01/29 12/01/2016 Paydown  12,766 12,766 12,215 12,293  473  473  12,766    464 08/01/2029 

31371H-VD-7 FNMA PN=252712    7.500% 08/01/29 12/01/2016 Paydown  417 417 434 431  (13)  (13)  417    22 08/01/2029 

31371H-VJ-4 FNMA PN=252717    7.500% 09/01/29 12/01/2016 Paydown  573 573 595 591  (19)  (19)  573    20 09/01/2029 

31371H-X9-4 FNMA PN=252804    6.500% 10/01/29 12/01/2016 Paydown  17,449 17,449 18,098 17,963  (514)  (514)  17,449    343 10/01/2029 

31371J-3D-4 FNMA PN=253796    7.500% 05/01/31 12/01/2016 Paydown  399 399 414 412  (14)  (14)  399    19 05/01/2031 

31371J-5C-4 FNMA PN=253843    7.500% 06/01/31 12/01/2016 Paydown  101 101 105 105  (3)  (3)  101    4 06/01/2031 

31371J-CP-7 FNMA PN=253078    8.000% 12/01/19 12/01/2016 Paydown  2,597 2,597 2,769 2,661  (64)  (64)  2,597    126 12/01/2019 

31371J-DS-0 FNMA PN=253113    7.500% 03/01/30 12/01/2016 Paydown  28 28 29 29  (1)  (1)  28     03/01/2030 

31371J-FY-5 FNMA PN=253183    7.500% 04/01/30 12/01/2016 Paydown  54 54 56 56  (2)  (2)  54    3 04/01/2030 

31371J-L3-6 FNMA PN=253346    7.500% 06/01/30 12/01/2016 Paydown  693 693 721 717  (23)  (23)  693    35 06/01/2030 

31371J-SC-9 FNMA PN=253515    7.500% 11/01/30 12/01/2016 Paydown  114 114 119 118  (4)  (4)  114    5 11/01/2030 

31371J-WC-4 FNMA PN=253643    7.500% 02/01/31 12/01/2016 Paydown  619 619 643 640  (21)  (21)  619    26 02/01/2031 

31371K-A6-8 FNMA PN=253929    7.500% 08/01/31 12/01/2016 Paydown  223 223 231 230  (8)  (8)  223    9 08/01/2031 

31371K-HJ-3 FNMA PN=254133    7.500% 12/01/31 12/01/2016 Paydown  1,948 1,948 2,025 2,014  (67)  (67)  1,948    117 12/01/2031 

31371K-HY-0 FNMA PN=254147    6.500% 01/01/32 12/01/2016 Paydown  23,727 23,727 24,020 23,966  (239)  (239)  23,727    717 01/01/2032 

31371K-TE-1 FNMA PN=254449    7.000% 09/01/32 12/01/2016 Paydown  47,775 47,775 50,134 49,763  (1,988)  (1,988)  47,775    1,592 09/01/2032 

31371K-UD-1 FNMA PN=254480    7.000% 10/01/32 12/01/2016 Paydown  63,983 63,983 67,142 66,650  (2,667)  (2,667)  63,983    2,617 10/01/2032 

31371K-WK-3 FNMA PN=254550    6.500% 12/01/32 12/01/2016 Paydown  484,892 484,892 503,119 500,530  (15,638)  (15,638)  484,892    14,827 12/01/2032 

31371K-YJ-4 FNMA PN=254613    7.000% 12/01/32 12/01/2016 Paydown  25,624 25,624 26,930 26,752  (1,128)  (1,128)  25,624    381 12/01/2032 

31371L-JZ-3 FNMA PN=255080    5.500% 02/01/19 12/01/2016 Paydown  582,503 582,503 604,484 589,535  (7,032)  (7,032)  582,503    16,679 02/01/2019 

31371L-Q4-4 FNMA PN=255275    4.500% 07/01/19 12/01/2016 Paydown  113,464 113,464 112,347 112,807  657  657  113,464    2,559 07/01/2019 

31371L-SF-7 FNMA PN=255318    4.500% 08/01/19 12/01/2016 Paydown  173,953 173,953 173,137 173,309  643  643  173,953    4,052 08/01/2019 

31371L-TJ-8 FNMA PN=255353    6.500% 08/01/34 12/01/2016 Paydown  176,605 176,605 185,711 184,582  (7,978)  (7,978)  176,605    4,958 08/01/2034 

31371L-YB-9 FNMA PN=255506    6.000% 10/01/19 12/01/2016 Paydown  1,323 1,323 1,350 1,333  (10)  (10)  1,323    40 10/01/2019 

31371M-AG-2 FNMA PN=255707    6.000% 05/01/35 12/01/2016 Paydown  399,494 399,494 410,357 409,270  (9,777)  (9,777)  399,494    14,636 05/01/2035 

31371M-BH-9 FNMA PN=255740    5.500% 06/01/35 12/01/2016 Paydown  124,260 124,260 129,240 128,893  (4,633)  (4,633)  124,260    3,527 06/01/2035 

31371M-CG-0 FNMA PN=255771    6.000% 07/01/35 12/01/2016 Paydown  186,666 186,666 191,281 190,845  (4,179)  (4,179)  186,666    6,052 07/01/2035 

31371M-LC-9 FNMA PN=256023    6.000% 12/01/35 12/01/2016 Paydown  1,092,934 1,092,934 1,098,143 1,097,369  (4,435)  (4,435)  1,092,934    29,502 12/01/2035 

31371M-T4-9 FNMA PN=256271    6.500% 06/01/36 12/01/2016 Paydown  46,373 46,373 46,801 46,760  (387)  (387)  46,373    1,412 06/01/2036 

31371N-BQ-7 FNMA PN=256647    6.500% 03/01/37 12/01/2016 Paydown  142,516 142,516 145,578 145,376  (2,860)  (2,860)  142,516    5,709 03/01/2037 

31371N-GH-2 FNMA PN=256800    6.000% 07/01/37 12/01/2016 Paydown  143,227 143,227 149,677 149,310  (6,083)  (6,083)  143,227    4,376 07/01/2037 

31371N-HW-8 FNMA PN=256845    6.500% 08/01/37 12/01/2016 Paydown  789,649 789,649 807,910 806,626  (16,977)  (16,977)  789,649    29,398 08/01/2037 

31371N-MH-5 FNMA PN=256960    6.500% 11/01/37 12/01/2016 Paydown  30,688 30,688 34,288 34,088  (3,400)  (3,400)  30,688    1,145 11/01/2037 

31371P-C7-3 FNMA PN=257594    6.000% 03/01/39 12/01/2016 Paydown  253,420 253,420 264,834 264,187  (10,767)  (10,767)  253,420    9,496 03/01/2039 

31371P-D7-2 FNMA PN=257626    5.500% 07/01/38 12/01/2016 Paydown  20,492 20,492 20,377 20,379  113  113  20,492    621 07/01/2038 
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31371P-EG-1 FNMA PN=257635    5.500% 07/01/38 12/01/2016 Paydown  232,434 232,434 231,126 231,151  1,282  1,282  232,434    8,104 07/01/2038 

31371P-EH-9 FNMA PN=257636    5.500% 07/01/38 12/01/2016 Paydown  9,588 9,588 9,534 9,535  53  53  9,588    288 07/01/2038 

31371P-EQ-9 FNMA PN=257643    6.000% 07/01/38 12/01/2016 Paydown  2,037 2,037 2,074 2,072  (35)  (35)  2,037    67 07/01/2038 

31371P-ER-7 FNMA PN=257644    6.000% 07/01/38 12/01/2016 Paydown  5,833 5,833 5,939 5,932  (99)  (99)  5,833    191 07/01/2038 

31371P-GR-5 FNMA PN=257708    5.500% 05/01/37 12/01/2016 Paydown  25,802 25,802 25,568 25,576  225  225  25,802    774 05/01/2037 

31371P-H8-6 FNMA PN=257755    6.000% 07/01/37 12/01/2016 Paydown  86,649 86,649 90,964 90,693  (4,044)  (4,044)  86,649    4,222 07/01/2037 

31371P-HC-7 FNMA PN=257727    5.500% 06/01/37 12/01/2016 Paydown  2,823 2,823 2,730 2,735  88  88  2,823    85 06/01/2037 

31371P-HZ-6 FNMA PN=257748    5.500% 07/01/37 12/01/2016 Paydown  114,261 114,261 115,797 115,703  (1,442)  (1,442)  114,261    5,535 07/01/2037 

31371P-K5-8 FNMA PN=257816    6.000% 09/01/37 12/01/2016 Paydown  3,911 3,911 4,058 4,049  (138)  (138)  3,911    128 09/01/2037 

31371P-KE-9 FNMA PN=257793    6.000% 09/01/37 12/01/2016 Paydown  301,473 301,473 305,336 305,024  (3,550)  (3,550)  301,473    8,140 09/01/2037 

31371P-KF-6 FNMA PN=257794    6.000% 09/01/37 12/01/2016 Paydown  8,114 8,114 8,218 8,210  (96)  (96)  8,114    260 09/01/2037 

31371P-L6-5 FNMA PN=257849    6.000% 11/01/37 12/01/2016 Paydown  3,749 3,749 3,785 3,781  (33)  (33)  3,749    124 11/01/2037 

31371P-L7-3 FNMA PN=257850    6.000% 11/01/37 12/01/2016 Paydown  1,623 1,623 1,639 1,637  (14)  (14)  1,623    53 11/01/2037 

31371P-LL-2 FNMA PN=257831    6.000% 11/01/37 12/01/2016 Paydown  1,299 1,299 1,311 1,310  (11)  (11)  1,299    43 11/01/2037 

31371P-LZ-1 FNMA PN=257844    6.000% 11/01/37 12/01/2016 Paydown  1,071 1,071 1,081 1,080  (9)  (9)  1,071    35 11/01/2037 

31371P-MD-9 FNMA PN=257856    6.000% 12/01/37 12/01/2016 Paydown  3,216 3,216 3,258 3,255  (39)  (39)  3,216    106 12/01/2037 

31371P-MW-7 FNMA PN=257873    6.000% 11/01/37 12/01/2016 Paydown  2,099 2,099 2,127 2,124  (25)  (25)  2,099    68 11/01/2037 

31371P-NW-6 FNMA PN=257905    5.500% 02/01/38 12/01/2016 Paydown  173,688 173,688 175,859 175,686  (1,998)  (1,998)  173,688    1,870 02/01/2038 

31371P-NX-4 FNMA PN=257906    5.500% 02/01/38 12/01/2016 Paydown  10,492 10,492 10,623 10,614  (122)  (122)  10,492    316 02/01/2038 

31371P-NZ-9 FNMA PN=257908    5.500% 02/01/38 12/01/2016 Paydown  32,308 32,308 32,712 32,678  (370)  (370)  32,308    925 02/01/2038 

31371P-P5-3 FNMA PN=257944    5.000% 04/01/38 12/01/2016 Paydown  26,706 26,706 26,577 26,579  127  127  26,706    1,017 04/01/2038 

31371P-P6-1 FNMA PN=257945    5.000% 04/01/38 12/01/2016 Paydown  141,158 141,158 140,474 140,486  672  672  141,158    2,405 04/01/2038 

31371P-P8-7 FNMA PN=257947    5.500% 04/01/38 12/01/2016 Paydown  321,747 321,747 326,724 326,328  (4,581)  (4,581)  321,747    14,501 04/01/2038 

31371P-P9-5 FNMA PN=257948    5.500% 04/01/38 03/01/2016 Paydown  85,166 85,166 86,484 86,398  (1,232)  (1,232)  85,166    1,169 04/01/2038 

31371P-PA-2 FNMA PN=257917    6.000% 02/01/38 12/01/2016 Paydown  89,783 89,783 92,252 92,110  (2,327)  (2,327)  89,783    2,688 02/01/2038 

31371P-PS-3 FNMA PN=257933    5.500% 03/01/38 12/01/2016 Paydown  90,618 90,618 90,151 90,158  460  460  90,618    3,277 03/01/2038 

31371P-Q5-2 FNMA PN=257976    5.500% 05/01/38 06/01/2016 Paydown  120,765 120,765 122,576 122,458  (1,694)  (1,694)  120,765    3,305 05/01/2038 

31371P-QK-9 FNMA PN=257958    5.500% 05/01/38 12/01/2016 Paydown  7,419 7,419 7,530 7,523  (104)  (104)  7,419    223 05/01/2038 

31371P-QV-5 FNMA PN=257968    5.500% 05/01/38 12/01/2016 Paydown  2,668 2,668 2,708 2,705  (37)  (37)  2,668    80 05/01/2038 

31371P-RC-6 FNMA PN=257983    5.000% 05/01/38 12/01/2016 Paydown  23,324 23,324 23,171 23,177  148  148  23,324    563 05/01/2038 

31371P-RD-4 FNMA PN=257984    5.000% 05/01/38 12/01/2016 Paydown  3,776 3,776 3,752 3,752  24  24  3,776    101 05/01/2038 

31371P-RM-4 FNMA PN=257992    6.000% 07/01/38 12/01/2016 Paydown  140,157 140,157 142,698 142,540  (2,383)  (2,383)  140,157    8,198 07/01/2038 

31371P-RN-2 FNMA PN=257993    6.000% 07/01/38 12/01/2016 Paydown  2,991 2,991 3,045 3,041  (51)  (51)  2,991    98 07/01/2038 

31371Q-D2-1 FNMA PN=258521    5.500% 10/01/35 12/01/2016 Paydown  297,206 297,206 297,578 297,448  (242)  (242)  297,206    8,197 10/01/2035 

31371Q-DZ-8 FNMA PN=258520    5.000% 10/01/35 12/01/2016 Paydown  99,992 99,992 97,820 97,982  2,010  2,010  99,992    1,063 10/01/2035 

31371Q-F5-2 FNMA PN=258588    6.000% 12/01/35 12/01/2016 Paydown  4,728 4,728 4,786 4,780  (52)  (52)  4,728    155 12/01/2035 

31371Q-FM-5 FNMA PN=258572    5.000% 11/01/35 12/01/2016 Paydown  145,155 145,155 139,326 139,816  5,339  5,339  145,155    3,108 11/01/2035 

31371Q-FN-3 FNMA PN=258573    5.500% 11/01/35 12/01/2016 Paydown  16,833 16,833 16,570 16,586  247  247  16,833    506 11/01/2035 

31371Q-G4-4 FNMA PN=258619    5.500% 01/01/36 12/01/2016 Paydown  140,456 140,456 140,215 140,189  267  267  140,456    2,633 01/01/2036 

31371Q-GS-1 FNMA PN=258609    6.000% 01/01/36 12/01/2016 Paydown  4,417 4,417 4,494 4,485  (68)  (68)  4,417    147 01/01/2036 

31371Q-HH-4 FNMA PN=258632    6.000% 02/01/36 12/01/2016 Paydown  129,925 129,925 131,264 131,122  (1,197)  (1,197)  129,925    1,355 02/01/2036 

31371Q-HZ-4 FNMA PN=258648    5.500% 02/01/36 12/01/2016 Paydown  2,640 2,640 2,614 2,616  24  24  2,640    80 02/01/2036 

31371Q-JL-3 FNMA PN=258667    5.500% 03/01/36 12/01/2016 Paydown  1,321 1,321 1,300 1,301  20  20  1,321    40 03/01/2036 

31371Q-JM-1 FNMA PN=258668    6.000% 03/01/36 12/01/2016 Paydown  6,392 6,392 6,432 6,425  (33)  (33)  6,392    209 03/01/2036 

31371Q-KA-5 FNMA PN=258689    5.500% 04/01/36 12/01/2016 Paydown  2,506 2,506 2,444 2,449  57  57  2,506    75 04/01/2036 

31371Q-LE-6 FNMA PN=258725    5.500% 05/01/36 12/01/2016 Paydown  492,819 492,819 478,035 479,009  13,810  13,810  492,819    7,422 05/01/2036 

31371Q-LF-3 FNMA PN=258726    6.000% 05/01/36 12/01/2016 Paydown  7,657 7,657 7,622 7,622  34  34  7,657    255 05/01/2036 

31371Q-MR-6 FNMA PN=258768    6.000% 06/01/36 12/01/2016 Paydown  10,603 10,603 10,565 10,564  39  39  10,603    349 06/01/2036 

31371Q-NV-6 FNMA PN=258804    6.000% 07/01/36 12/01/2016 Paydown  10,552 10,552 10,433 10,439  113  113  10,552    361 07/01/2036 

31371Q-P6-9 FNMA PN=258845    6.000% 09/01/36 12/01/2016 Paydown  91,776 91,776 92,149 92,095  (319)  (319)  91,776    2,356 09/01/2036 

31371Q-P7-7 FNMA PN=258846    6.500% 09/01/36 12/01/2016 Paydown  2,786 2,786 2,839 2,835  (49)  (49)  2,786    99 09/01/2036 

31371Q-PK-8 FNMA PN=258826    6.000% 08/01/36 12/01/2016 Paydown  1,892 1,892 1,892 1,892  1  1  1,892    62 08/01/2036 

31371Q-PL-6 FNMA PN=258827    6.500% 08/01/36 12/01/2016 Paydown  2,069 2,069 2,103 2,100  (31)  (31)  2,069    74 08/01/2036 

31371Q-QS-0 FNMA PN=258865    6.000% 10/01/36 12/01/2016 Paydown  10,433 10,433 10,485 10,478  (45)  (45)  10,433    285 10/01/2036 

31371Q-R8-3 FNMA PN=258911    6.000% 12/01/36 12/01/2016 Paydown  3,915 3,915 3,969 3,963  (48)  (48)  3,915    128 12/01/2036 

31371Q-RH-3 FNMA PN=258888    6.000% 11/01/36 12/01/2016 Paydown  11,196 11,196 11,304 11,293  (97)  (97)  11,196    363 11/01/2036 

31371Q-S5-8 FNMA PN=258940    5.500% 02/01/37 12/01/2016 Paydown  100,190 100,190 99,423 99,453  736  736  100,190    833 02/01/2037 

31371Q-TC-2 FNMA PN=258947    5.000% 02/01/37 12/01/2016 Paydown  3,296 3,296 3,194 3,201  95  95  3,296    90 02/01/2037 
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31371Q-TX-6 FNMA PN=258966    5.500% 03/01/37 12/01/2016 Paydown  12,204 12,204 12,145 12,146  58  58  12,204    369 03/01/2037 

31371Q-UQ-9 FNMA PN=258991    5.500% 03/01/37 12/01/2016 Paydown  3,652 3,652 3,614 3,615  37  37  3,652    110 03/01/2037 

31371Q-UR-7 FNMA PN=258992    6.000% 04/01/37 12/01/2016 Paydown  4,026 4,026 4,061 4,058  (32)  (32)  4,026    132 04/01/2037 

31372W-XV-1 FNMA PN=285192    7.500% 06/01/24 12/01/2016 Paydown  229 229 235 233  (4)  (4)  229    9 06/01/2024 

31373D-BC-8 FNMA PN=289935    7.500% 09/01/24 12/01/2016 Paydown  886 886 910 902  (16)  (16)  886    37 09/01/2024 

31374T-2L-2 FNMA PN=323979    6.500% 04/01/29 12/01/2016 Paydown  189,982 189,982 179,355 181,259  8,723  8,723  189,982    6,531 04/01/2029 

31374T-TK-5 FNMA PN=323754    7.000% 05/01/29 12/01/2016 Paydown  91,633 91,633 93,108 92,709  (1,076)  (1,076)  91,633    4,003 05/01/2029 

31374T-W3-9 FNMA PN=323866    6.500% 08/01/29 12/01/2016 Paydown  58,639 58,639 60,202 59,837  (1,198)  (1,198)  58,639    2,229 08/01/2029 

31374T-WX-3 FNMA PN=323862    6.500% 08/01/29 12/01/2016 Paydown  96,028 96,028 91,684 92,437  3,591  3,591  96,028    3,510 08/01/2029 

31375G-VE-3 FNMA PN=334613    6.000% 12/01/23 12/01/2016 Paydown  4,840 4,840 4,725 4,763  77  77  4,840    160 12/01/2023 

31375K-SG-3 FNMA PN=337219    7.500% 02/01/26 12/01/2016 Paydown  7 7 7 7      7     02/01/2026 

31376F-RP-4 FNMA PN=354294    7.500% 12/01/23 12/01/2016 Paydown  248 248 255 252  (4)  (4)  248    10 12/01/2023 

31376J-SZ-3 FNMA PN=357036    7.500% 09/01/29 12/01/2016 Paydown  178 178 185 184  (6)  (6)  178    6 09/01/2029 

31376K-RJ-7 FNMA PN=357889    6.000% 07/01/35 12/01/2016 Paydown  273,345 273,345 286,129 285,292  (11,947)  (11,947)  273,345    11,451 07/01/2035 

31376Z-GL-1 FNMA PN=370203    7.500% 01/01/27 12/01/2016 Paydown  362 362 377 373  (11)  (11)  362    14 01/01/2027 

31378Q-D9-9 FNMA PN=405228    6.000% 12/01/28 12/01/2016 Paydown  88,866 88,866 87,810 87,965  900  900  88,866    2,069 12/01/2028 

31379G-DA-7 FNMA PN=418697    7.500% 03/01/28 12/01/2016 Paydown  4,002 4,002 4,115 4,094  (92)  (92)  4,002    165 03/01/2028 

3137AK-EC-1 FHLMC FHR 3984 CLASS DA    4.000% 01/15/42 12/01/2016 Paydown  1,658,499 1,658,499 1,749,716 1,731,569  (73,070)  (73,070)  1,658,499    33,488 01/15/2042 

3137BC-ZY-7 FHLMC FHR 4379 KA    3.000% 08/15/44 12/01/2016 Paydown  10,663,924 10,663,924 10,990,507 10,958,730  (294,806)  (294,806)  10,663,924    166,042 08/15/2044 

31380D-4F-0 FNMA PN=437422    6.500% 09/01/28 12/01/2016 Paydown  119 119 124 123  (4)  (4)  119    4 09/01/2028 

31380G-VK-2 FNMA PN=439918    6.500% 09/01/28 12/01/2016 Paydown  22,131 22,131 22,188 22,149  (19)  (19)  22,131    787 09/01/2028 

31380J-UU-5 FNMA PN=441695    7.500% 09/01/28 12/01/2016 Paydown  1,107 1,107 1,150 1,141  (34)  (34)  1,107    50 09/01/2028 

31380P-VM-8 FNMA PN=446220    6.500% 10/01/28 12/01/2016 Paydown  2,852 2,852 2,859 2,854  (3)  (3)  2,852    101 10/01/2028 

31380Q-B2-2 FNMA PN=446557    6.500% 10/01/28 12/01/2016 Paydown  10,122 10,122 10,148 10,132  (10)  (10)  10,122    360 10/01/2028 

31380Q-WG-8 FNMA PN=447147    7.500% 11/01/29 12/01/2016 Paydown  11,991 11,991 12,471 12,398  (407)  (407)  11,991    519 11/01/2029 

31380R-L5-2 FNMA PN=447748    6.500% 03/01/29 12/01/2016 Paydown  1,412 1,412 1,351 1,359  53  53  1,412    53 03/01/2029 

31380S-2E-2 FNMA PN=449073    6.500% 11/01/28 12/01/2016 Paydown  62,302 62,302 62,463 62,364  (62)  (62)  62,302    2,651 11/01/2028 

31380U-7M-4 FNMA PN=451000    6.500% 01/01/29 12/01/2016 Paydown  122 122 126 125  (4)  (4)  122    4 01/01/2029 

31380X-EC-2 FNMA PN=452931    6.500% 01/01/29 12/01/2016 Paydown  3,181 3,181 3,299 3,272  (91)  (91)  3,181    113 01/01/2029 

31381F-WY-2 FNMA PN=459763    6.500% 04/01/29 12/01/2016 Paydown  14,966 14,966 14,321 14,408  558  558  14,966    185 04/01/2029 

31381K-3F-4 FNMA PN=463498    5.660% 12/01/21 12/01/2016 Paydown  201,291 201,291 215,790 208,529  (7,237)  (7,237)  201,291    6,353 12/01/2021 

31381K-LX-5 FNMA PN=463042    5.900% 07/01/24 12/01/2016 Paydown  101,863 101,863 108,679 105,980  (4,117)  (4,117)  101,863    3,350 07/01/2024 

31381L-XB-8 FNMA PN=464274    5.210% 02/01/19 12/01/2016 Paydown  1,369,418 1,369,418 1,446,876 1,394,191  (24,773)  (24,773)  1,369,418    39,028 02/01/2019 

31381L-XC-6 FNMA PN=464275    5.950% 06/01/23 12/01/2016 Paydown  375,330 375,330 402,718 390,632  (15,302)  (15,302)  375,330    12,230 06/01/2023 

31381L-XJ-1 FNMA PN=464281    6.050% 12/01/23 12/01/2016 Paydown  704,966 704,966 756,407 734,652  (29,685)  (29,685)  704,966    23,360 12/01/2023 

31381P-U8-9 FNMA PN=466907    5.130% 03/01/26 12/01/2016 Paydown  18,111 18,111 19,256 18,915  (804)  (804)  18,111    508 03/01/2026 

31382D-U7-7 FNMA PN=479506    6.500% 04/01/29 12/01/2016 Paydown  101 101 105 104  (3)  (3)  101    4 04/01/2029 

31382F-H3-6 FNMA PN=480950    6.500% 03/01/29 12/01/2016 Paydown  273 273 284 282  (8)  (8)  273    10 03/01/2029 

31382K-SF-6 FNMA PN=484818    6.500% 04/01/29 12/01/2016 Paydown  81 81 84 83  (2)  (2)  81    3 04/01/2029 

31382K-V9-6 FNMA PN=484940    6.500% 06/01/29 12/01/2016 Paydown  472 472 490 486  (14)  (14)  472    11 06/01/2029 

31382K-WJ-3 FNMA PN=484949    6.500% 06/01/29 12/01/2016 Paydown  4,036 4,036 3,862 3,885  151  151  4,036    142 06/01/2029 

31382M-JY-1 FNMA PN=486379    6.500% 04/01/29 12/01/2016 Paydown  7,991 7,991 7,646 7,700  291  291  7,991    114 04/01/2029 

31382N-FH-0 FNMA PN=487168    6.500% 03/01/29 12/01/2016 Paydown  211 211 202 203  8  8  211    8 03/01/2029 

31382N-LL-4 FNMA PN=487331    6.500% 04/01/29 12/01/2016 Paydown  99,231 99,231 92,517 93,650  5,581  5,581  99,231    639 04/01/2029 

31382Q-W7-6 FNMA PN=489470    6.500% 04/01/29 12/01/2016 Paydown  127 127 132 131  (4)  (4)  127    6 04/01/2029 

31382R-PT-4 FNMA PN=490134    6.500% 03/01/29 12/01/2016 Paydown  2,864 2,864 2,741 2,757  107  107  2,864    102 03/01/2029 

31382R-ZC-0 FNMA PN=490439    6.500% 04/01/29 12/01/2016 Paydown  1,634 1,634 1,563 1,573  61  61  1,634    58 04/01/2029 

31382S-US-8 FNMA PN=491193    6.500% 03/01/29 12/01/2016 Paydown  3,855 3,855 3,689 3,712  143  143  3,855    137 03/01/2029 

31382T-4F-3 FNMA PN=492322    6.500% 04/01/29 12/01/2016 Paydown  826 826 857 851  (24)  (24)  826    28 04/01/2029 

31382T-FN-4 FNMA PN=491673    6.500% 03/01/29 12/01/2016 Paydown  8,087 8,087 7,738 7,793  294  294  8,087    256 03/01/2029 

31382U-GE-0 FNMA PN=492597    6.500% 05/01/29 12/01/2016 Paydown  539 539 559 556  (17)  (17)  539    19 05/01/2029 

31382V-XD-1 FNMA PN=493976    6.500% 04/01/29 12/01/2016 Paydown  33,894 33,894 32,432 32,623  1,271  1,271  33,894    1,957 04/01/2029 

31382W-M8-2 FNMA PN=494583    7.000% 05/01/29 12/01/2016 Paydown  14,361 14,361 14,289 14,290  71  71  14,361    577 05/01/2029 

31382Y-3T-3 FNMA PN=496810    6.500% 07/01/29 12/01/2016 Paydown  2,865 2,865 2,741 2,758  107  107  2,865    103 07/01/2029 

31383A-JN-0 FNMA PN=497169    6.500% 05/01/29 12/01/2016 Paydown  950 950 986 978  (28)  (28)  950    30 05/01/2029 

31383A-PH-6 FNMA PN=497324    6.500% 06/01/29 12/01/2016 Paydown  785 785 814 808  (24)  (24)  785    18 06/01/2029 

31383A-SA-8 FNMA PN=497413    6.500% 05/01/29 12/01/2016 Paydown  3,176 3,176 3,294 3,273  (97)  (97)  3,176    133 05/01/2029 

31383B-Z8-3 FNMA PN=498567    6.500% 05/01/29 12/01/2016 Paydown  559 559 579 575  (17)  (17)  559    26 05/01/2029 
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31383C-K3-8 FNMA PN=499014    6.500% 05/01/29 12/01/2016 Paydown  24 24 25 25  (1)  (1)  24    1 05/01/2029 

31383C-V6-9 FNMA PN=499337    7.500% 08/01/29 12/01/2016 Paydown  2,150 2,150 2,235 2,221  (71)  (71)  2,150    123 08/01/2029 

31383E-2Q-3 FNMA PN=501283    6.500% 06/01/29 12/01/2016 Paydown  107 107 111 110  (3)  (3)  107    4 06/01/2029 

31383E-YX-3 FNMA PN=501226    6.500% 07/01/29 12/01/2016 Paydown  4,735 4,735 4,530 4,561  174  174  4,735    224 07/01/2029 

31383G-CZ-7 FNMA PN=502388    7.500% 03/01/30 01/01/2016 Paydown  840 840 873 868  (28)  (28)  840    5 03/01/2030 

31383G-U2-0 FNMA PN=502901    6.500% 06/01/29 12/01/2016 Paydown  2,928 2,928 2,803 2,822  106  106  2,928    105 06/01/2029 

31383G-UZ-7 FNMA PN=502900    6.500% 06/01/29 12/01/2016 Paydown  13 13 13 13      13    1 06/01/2029 

31383H-2R-4 FNMA PN=503984    6.500% 06/01/29 12/01/2016 Paydown  1,287 1,287 1,231 1,239  48  48  1,287    47 06/01/2029 

31383H-6M-1 FNMA PN=504076    6.500% 06/01/29 12/01/2016 Paydown  21,936 21,936 21,184 21,323  613  613  21,936    769 06/01/2029 

31383H-L6-9 FNMA PN=503549    6.500% 06/01/29 12/01/2016 Paydown  92 92 88 88  3  3  92    3 06/01/2029 

31383H-X4-1 FNMA PN=503899    6.500% 05/01/29 12/01/2016 Paydown  101 101 105 104  (3)  (3)  101    4 05/01/2029 

31383J-QK-9 FNMA PN=504558    6.500% 07/01/29 12/01/2016 Paydown  6,504 6,504 6,224 6,267  237  237  6,504    330 07/01/2029 

31383K-ZJ-9 FNMA PN=505745    6.500% 07/01/29 12/01/2016 Paydown  5,536 5,536 5,297 5,332  203  203  5,536    341 07/01/2029 

31383L-5E-1 FNMA PN=506745    6.500% 07/01/29 12/01/2016 Paydown  4,936 4,936 5,120 5,086  (150)  (150)  4,936    207 07/01/2029 

31383M-Z8-9 FNMA PN=507567    6.500% 07/01/29 12/01/2016 Paydown  29,708 29,708 28,601 28,803  906  906  29,708    413 07/01/2029 

31383N-XB-2 FNMA PN=508374    7.000% 08/01/29 12/01/2016 Paydown  58,923 58,923 57,634 57,827  1,097  1,097  58,923    899 08/01/2029 

31383R-R4-6 FNMA PN=510907    7.500% 05/01/31 12/01/2016 Paydown  140 140 145 145  (5)  (5)  140    6 05/01/2031 

31383S-QN-3 FNMA PN=511761    7.500% 12/01/29 08/01/2016 Paydown  1,462 1,462 1,521 1,512  (50)  (50)  1,462    72 12/01/2029 

31383S-U9-9 FNMA PN=511908    6.500% 09/01/29 12/01/2016 Paydown  448 448 464 461  (14)  (14)  448    8 09/01/2029 

31383T-DX-3 FNMA PN=512318    7.500% 10/01/29 12/01/2016 Paydown  24 24 25 25  (1)  (1)  24    1 10/01/2029 

31383U-4Z-5 FNMA PN=513940    7.500% 09/01/29 12/01/2016 Paydown  1,707 1,707 1,775 1,762  (55)  (55)  1,707    54 09/01/2029 

31383X-N9-6 FNMA PN=516216    8.000% 08/01/19 12/01/2016 Paydown  6,102 6,102 6,507 6,246  (143)  (143)  6,102    254 08/01/2019 

31384C-CB-8 FNMA PN=519466    7.500% 11/01/29 12/01/2016 Paydown  52 52 54 54  (2)  (2)  52    2 11/01/2029 

31384D-JF-0 FNMA PN=520562    7.500% 11/01/29 12/01/2016 Paydown  359 359 374 371  (12)  (12)  359    23 11/01/2029 

31384F-4M-6 FNMA PN=522928    7.500% 07/01/30 12/01/2016 Paydown  19 19 9 10  10  10  19    1 07/01/2030 

31384H-LG-6 FNMA PN=524227    7.500% 11/01/29 12/01/2016 Paydown  255 255 265 264  (9)  (9)  255    11 11/01/2029 

31384H-LW-1 FNMA PN=524241    7.500% 12/01/29 12/01/2016 Paydown  3 3 4 4      3     12/01/2029 

31384J-KL-2 FNMA PN=525099    7.500% 12/01/29 12/01/2016 Paydown  12 12 13 12      12    1 12/01/2029 

31384K-TD-8 FNMA PN=526248    7.500% 12/01/29 12/01/2016 Paydown  1,649 1,649 1,714 1,703  (54)  (54)  1,649    67 12/01/2029 

31384K-XD-3 FNMA PN=526376    7.500% 05/01/30 12/01/2016 Paydown  175 175 182 181  (6)  (6)  175    7 05/01/2030 

31384P-H5-7 FNMA PN=529552    7.500% 04/01/30 12/01/2016 Paydown  360 360 374 372  (12)  (12)  360    15 04/01/2030 

31384R-C9-0 FNMA PN=531196    7.500% 02/01/30 12/01/2016 Paydown  23 23 24 24  (1)  (1)  23    1 02/01/2030 

31384S-E2-1 FNMA PN=532153    7.500% 02/01/30 12/01/2016 Paydown  2 2 2 2      2     02/01/2030 

31384U-C3-6 FNMA PN=533890    7.500% 04/01/30 09/01/2016 Paydown  137 137 142 142  (5)  (5)  137    8 04/01/2030 

31384U-NV-2 FNMA PN=534204    7.500% 04/01/30 12/01/2016 Paydown  296 296 308 306  (10)  (10)  296    12 04/01/2030 

31384U-PF-5 FNMA PN=534222    7.500% 05/01/30 12/01/2016 Paydown  72 72 75 75  (2)  (2)  72    3 05/01/2030 

31384U-UR-3 FNMA PN=534392    7.500% 06/01/30 12/01/2016 Paydown  28 28 28 28      28    1 06/01/2030 

31384V-P4-8 FNMA PN=535143    7.500% 02/01/30 12/01/2016 Paydown  723 723 752 747  (24)  (24)  723    29 02/01/2030 

31384V-QJ-4 FNMA PN=535157    6.500% 02/01/30 12/01/2016 Paydown  4,706 4,706 4,503 4,532  174  174  4,706    150 02/01/2030 

31384V-UY-6 FNMA PN=535299    7.500% 05/01/30 12/01/2016 Paydown  729 729 758 753  (25)  (25)  729    34 05/01/2030 

31384V-V3-3 FNMA PN=535334    7.500% 06/01/30 12/01/2016 Paydown  21 21 22 22  (1)  (1)  21    1 06/01/2030 

31384V-WK-4 FNMA PN=535350    7.500% 06/01/30 12/01/2016 Paydown  97 97 101 100  (3)  (3)  97    3 06/01/2030 

31384V-YU-0 FNMA PN=535423    6.500% 07/01/30 12/01/2016 Paydown  54,291 54,291 52,429 52,719  1,573  1,573  54,291    1,981 07/01/2030 

31384V-YW-6 FNMA PN=535425    7.500% 08/01/30 12/01/2016 Paydown  392 392 407 405  (14)  (14)  392    13 08/01/2030 

31384W-AV-2 FNMA PN=535620    7.500% 09/01/30 12/01/2016 Paydown  8 8 9 9      8     09/01/2030 

31384W-CG-3 FNMA PN=535671    7.500% 12/01/30 12/01/2016 Paydown  112,453 112,453 115,721 115,091  (2,639)  (2,639)  112,453    3,819 12/01/2030 

31384W-NM-8 FNMA PN=535996    7.500% 06/01/31 12/01/2016 Paydown  158 158 165 164  (5)  (5)  158    6 06/01/2031 

31384W-UN-8 FNMA PN=536189    7.500% 04/01/30 12/01/2016 Paydown  33 33 34 34  (1)  (1)  33    2 04/01/2030 

31384W-V6-4 FNMA PN=536237    7.500% 04/01/30 12/01/2016 Paydown  102 102 106 105  (4)  (4)  102    4 04/01/2030 

31385C-D7-5 FNMA PN=540226    7.500% 07/01/30 12/01/2016 Paydown  19 19 20 20  (1)  (1)  19    1 07/01/2030 

31385C-EY-5 FNMA PN=540251    7.500% 06/01/30 12/01/2016 Paydown  188 188 196 195  (6)  (6)  188    8 06/01/2030 

31385D-4E-8 FNMA PN=541821    7.500% 06/01/30 12/01/2016 Paydown  53 53 55 55  (2)  (2)  53    1 06/01/2030 

31385E-SJ-9 FNMA PN=542421    7.500% 07/01/31 12/01/2016 Paydown  200 200 208 207  (7)  (7)  200    9 07/01/2031 

31385E-WG-0 FNMA PN=542547    7.500% 07/01/30 12/01/2016 Paydown  4 4 4 4      4     07/01/2030 

31385H-QS-4 FNMA PN=545065    7.500% 12/01/30 12/01/2016 Paydown  112 112 117 116  (4)  (4)  112    5 12/01/2030 

31385H-RB-0 FNMA PN=545082    7.500% 06/01/31 12/01/2016 Paydown  80 80 83 83  (3)  (3)  80    3 06/01/2031 

31385H-S3-7 FNMA PN=545138    7.500% 08/01/31 12/01/2016 Paydown  760 760 790 786  (26)  (26)  760    26 08/01/2031 

31385H-UU-4 FNMA PN=545195    7.000% 09/01/31 12/01/2016 Paydown  64,730 64,730 67,562 67,072  (2,341)  (2,341)  64,730    2,448 09/01/2031 
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31385H-WU-2 FNMA PN=545259    7.500% 12/01/29 12/01/2016 Paydown  75 75 78 77  (2)  (2)  75    4 12/01/2029 

31385H-WZ-1 FNMA PN=545264    6.500% 09/01/31 12/01/2016 Paydown  2,199 2,199 2,273 2,263  (64)  (64)  2,199    115 09/01/2031 

31385J-KN-7 FNMA PN=545801    7.000% 06/01/32 12/01/2016 Paydown  12,139 12,139 12,670 12,587  (447)  (447)  12,139    311 06/01/2032 

31385Q-4T-6 FNMA PN=549934    7.500% 09/01/30 12/01/2016 Paydown  961 961 946 947  14  14  961    40 09/01/2030 

31385Q-5E-8 FNMA PN=549945    7.500% 09/01/30 05/01/2016 Paydown  45,993 45,993 45,264 45,324  669  669  45,993    1,429 09/01/2030 

31385Q-HT-2 FNMA PN=549342    7.500% 09/01/30 12/01/2016 Paydown  3,723 3,723 3,663 3,670  52  52  3,723    153 09/01/2030 

31385T-ZN-9 FNMA PN=552549    7.500% 09/01/30 12/01/2016 Paydown  687 687 676 677  10  10  687    28 09/01/2030 

31385U-5P-4 FNMA PN=553554    7.500% 09/01/30 12/01/2016 Paydown  4 4 2 2  2  2  4     09/01/2030 

31385U-LP-6 FNMA PN=553034    7.500% 09/01/30 10/01/2016 Paydown  37,679 37,679 37,081 37,130  549  549  37,679    2,297 09/01/2030 

31385U-QN-6 FNMA PN=553161    7.500% 09/01/30 12/01/2016 Paydown  227 227 236 235  (8)  (8)  227    11 09/01/2030 

31385X-M8-7 FNMA PN=555783    4.500% 10/01/33 12/01/2016 Paydown  3,927,362 3,927,362 3,724,036 3,748,926  178,436  178,436  3,927,362    96,599 10/01/2033 

31386B-J6-2 FNMA PN=558385    7.500% 02/01/31 12/01/2016 Paydown  516 516 536 534  (18)  (18)  516    21 02/01/2031 

31386F-3Y-9 FNMA PN=562515    7.500% 02/01/31 12/01/2016 Paydown  3,181 3,181 3,307 3,289  (108)  (108)  3,181    170 02/01/2031 

31386F-6F-7 FNMA PN=562570    7.500% 02/01/31 12/01/2016 Paydown  74 74 77 76  (3)  (3)  74    3 02/01/2031 

31386F-VY-8 FNMA PN=562331    7.000% 01/01/31 12/01/2016 Paydown  13,047 13,047 13,618 13,532  (486)  (486)  13,047    257 01/01/2031 

31386G-DQ-3 FNMA PN=562711    7.500% 02/01/31 12/01/2016 Paydown  2,699 2,699 2,807 2,789  (90)  (90)  2,699    111 02/01/2031 

31386H-XN-6 FNMA PN=564185    7.500% 12/01/30 12/01/2016 Paydown  45 45 47 46  (2)  (2)  45    2 12/01/2030 

31386J-US-4 FNMA PN=564993    7.500% 03/01/31 12/01/2016 Paydown  103 103 107 106  (3)  (3)  103    4 03/01/2031 

31386M-3S-7 FNMA PN=567909    7.500% 02/01/31 12/01/2016 Paydown  33 33 34 34  (1)  (1)  33    2 02/01/2031 

31386M-AE-0 FNMA PN=567105    7.500% 12/01/30 12/01/2016 Paydown  174 174 181 180  (6)  (6)  174    7 12/01/2030 

31386M-RS-1 FNMA PN=567597    7.500% 02/01/31 12/01/2016 Paydown  5 5 6 5      5     02/01/2031 

31386M-ZD-5 FNMA PN=567840    7.000% 10/01/30 12/01/2016 Paydown  180,209 180,209 188,093 186,563  (6,354)  (6,354)  180,209    6,856 10/01/2030 

31386N-DF-2 FNMA PN=568102    7.500% 01/01/31 12/01/2016 Paydown  13 13 13 13      13    1 01/01/2031 

31386N-R9-1 FNMA PN=568512    7.500% 01/01/31 12/01/2016 Paydown  177 177 184 183  (6)  (6)  177    6 01/01/2031 

31386N-TG-3 FNMA PN=568551    7.500% 02/01/31 12/01/2016 Paydown  9,125 9,125 9,490 9,439  (314)  (314)  9,125    602 02/01/2031 

31386P-RL-9 FNMA PN=569391    7.500% 06/01/31 12/01/2016 Paydown  13 13 14 14      13    1 06/01/2031 

31386P-UJ-0 FNMA PN=569485    7.500% 01/01/31 12/01/2016 Paydown  560 560 583 579  (19)  (19)  560    10 01/01/2031 

31386P-W3-3 FNMA PN=569566    7.500% 03/01/31 12/01/2016 Paydown  722 722 751 746  (24)  (24)  722    30 03/01/2031 

31386P-WH-2 FNMA PN=569548    7.500% 03/01/31 12/01/2016 Paydown  455 455 473 471  (16)  (16)  455    19 03/01/2031 

31386Q-C5-8 FNMA PN=569892    7.500% 02/01/31 12/01/2016 Paydown  102 102 106 105  (4)  (4)  102    4 02/01/2031 

31386Q-SH-5 FNMA PN=570320    7.500% 02/01/31 12/01/2016 Paydown  3,758 3,758 3,907 3,883  (126)  (126)  3,758    105 02/01/2031 

31386S-LV-7 FNMA PN=571940    7.500% 06/01/31 12/01/2016 Paydown  67 67 70 69  (2)  (2)  67    3 06/01/2031 

31386S-MC-8 FNMA PN=571955    7.500% 07/01/31 12/01/2016 Paydown  7 7 7 7      7     07/01/2031 

31386T-FQ-3 FNMA PN=572675    7.500% 04/01/31 12/01/2016 Paydown  179 179 187 185  (6)  (6)  179    8 04/01/2031 

31386T-MC-6 FNMA PN=572855    7.500% 04/01/31 12/01/2016 Paydown  275 275 286 285  (10)  (10)  275    12 04/01/2031 

31386W-FD-5 FNMA PN=575364    7.500% 04/01/31 12/01/2016 Paydown  91 91 95 94  (3)  (3)  91    4 04/01/2031 

31386Y-HN-7 FNMA PN=577237    7.500% 04/01/31 12/01/2016 Paydown  107 107 111 111  (4)  (4)  107    5 04/01/2031 

31386Y-K4-5 FNMA PN=577315    7.500% 04/01/31 12/01/2016 Paydown  91 91 94 94  (3)  (3)  91    4 04/01/2031 

31386Y-V9-2 FNMA PN=577640    6.500% 08/01/29 12/01/2016 Paydown  423 423 439 436  (13)  (13)  423    15 08/01/2029 

31387A-FP-5 FNMA PN=578074    7.500% 04/01/31 12/01/2016 Paydown  288 288 299 298  (10)  (10)  288    12 04/01/2031 

31387C-BQ-3 FNMA PN=579747    7.500% 04/01/31 12/01/2016 Paydown  216 216 224 223  (7)  (7)  216    9 04/01/2031 

31387C-L7-4 FNMA PN=580050    7.500% 06/01/31 04/01/2016 Paydown  873 873 907 903  (30)  (30)  873    22 06/01/2031 

31387E-FB-8 FNMA PN=581662    7.500% 07/01/31 12/01/2016 Paydown  1,261 1,261 1,311 1,304  (44)  (44)  1,261    52 07/01/2031 

31387E-Q8-3 FNMA PN=581979    7.000% 08/01/31 12/01/2016 Paydown  1,872 1,872 1,953 1,943  (71)  (71)  1,872    72 08/01/2031 

31387E-VJ-3 FNMA PN=582117    7.500% 07/01/31 12/01/2016 Paydown  824 824 857 852  (28)  (28)  824    34 07/01/2031 

31387F-3U-6 FNMA PN=583211    7.500% 05/01/31 12/01/2016 Paydown  249 249 259 258  (8)  (8)  249    10 05/01/2031 

31387N-WY-9 FNMA PN=589363    7.500% 06/01/31 12/01/2016 Paydown  479 479 498 496  (17)  (17)  479    19 06/01/2031 

31387S-NX-0 FNMA PN=592706    7.500% 08/01/31 12/01/2016 Paydown  620 620 645 642  (22)  (22)  620    25 08/01/2031 

31387V-S9-1 FNMA PN=595544    7.500% 04/01/31 12/01/2016 Paydown  6 6 6 6      6     04/01/2031 

31387W-MT-1 FNMA PN=596270    7.500% 08/01/31 12/01/2016 Paydown  4,943 4,943 5,139 5,112  (169)  (169)  4,943    107 08/01/2031 

31388A-JG-0 FNMA PN=598863    7.500% 09/01/31 12/01/2016 Paydown  200 200 208 207  (7)  (7)  200    8 09/01/2031 

31388A-QY-3 FNMA PN=599071    7.500% 08/01/31 12/01/2016 Paydown  202 202 210 209  (7)  (7)  202    9 08/01/2031 

31388C-SS-0 FNMA PN=600929    7.500% 08/01/31 12/01/2016 Paydown  600 600 624 621  (20)  (20)  600    25 08/01/2031 

31388C-TA-8 FNMA PN=600945    7.500% 09/01/31 12/01/2016 Paydown  77 77 80 79  (3)  (3)  77    3 09/01/2031 

31388D-JW-9 FNMA PN=601577    7.500% 08/01/31 12/01/2016 Paydown  324 324 337 336  (11)  (11)  324    13 08/01/2031 

31388H-EM-7 FNMA PN=605040    7.500% 10/01/31 12/01/2016 Paydown  8,635 8,635 8,980 8,937  (302)  (302)  8,635    221 10/01/2031 

31388J-4E-2 FNMA PN=606621    6.500% 09/01/31 12/01/2016 Paydown  67,916 67,916 68,903 68,723  (807)  (807)  67,916    2,636 09/01/2031 

31388J-SH-9 FNMA PN=606320    7.500% 09/01/31 12/01/2016 Paydown  293 293 305 303  (10)  (10)  293    12 09/01/2031 
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31388L-7J-3 FNMA PN=608497    6.500% 12/01/31 12/01/2016 Paydown  17,030 17,030 17,241 17,197  (167)  (167)  17,030    601 12/01/2031 

31388N-C5-3 FNMA PN=609492    7.500% 10/01/31 12/01/2016 Paydown  12 12 13 13      12    1 10/01/2031 

31388Q-VB-2 FNMA PN=611810    6.500% 11/01/32 12/01/2016 Paydown  76,596 76,596 79,462 79,097  (2,502)  (2,502)  76,596    2,494 11/01/2032 

31388U-FM-7 FNMA PN=614972    6.500% 12/01/31 12/01/2016 Paydown  17,143 17,143 17,355 17,314  (171)  (171)  17,143    849 12/01/2031 

31388W-AT-3 FNMA PN=616618    6.500% 12/01/31 12/01/2016 Paydown  73,320 73,320 74,026 73,884  (565)  (565)  73,320    2,002 12/01/2031 

31388W-LB-0 FNMA PN=616922    7.000% 12/01/31 12/01/2016 Paydown  86,968 86,968 89,618 89,125  (2,157)  (2,157)  86,968    4,459 12/01/2031 

31388X-EF-7 FNMA PN=617634    7.000% 01/01/32 12/01/2016 Paydown  4,098 4,098 4,215 4,196  (98)  (98)  4,098    157 01/01/2032 

31388X-G7-3 FNMA PN=617722    7.000% 06/01/32 12/01/2016 Paydown  16,248 16,248 17,040 16,907  (660)  (660)  16,248    645 06/01/2032 

31389A-U8-4 FNMA PN=619907    7.000% 02/01/32 12/01/2016 Paydown  46,677 46,677 48,961 48,610  (1,933)  (1,933)  46,677    2,155 02/01/2032 

31389C-ZM-4 FNMA PN=621848    6.500% 01/01/32 12/01/2016 Paydown  71,824 71,824 72,710 72,542  (718)  (718)  71,824    2,187 01/01/2032 

31389D-TA-5 FNMA PN=622545    6.500% 09/01/31 12/01/2016 Paydown  276,543 276,543 275,495 275,471  1,071  1,071  276,543    7,787 09/01/2031 

31389D-TB-3 FNMA PN=622546    6.500% 09/01/31 12/01/2016 Paydown  510,821 510,821 514,892 514,089  (3,268)  (3,268)  510,821    19,656 09/01/2031 

31389F-K9-2 FNMA PN=624120    6.500% 04/01/32 12/01/2016 Paydown  42,760 42,760 42,506 42,516  244  244  42,760    1,409 04/01/2032 

31389G-JY-7 FNMA PN=624979    6.000% 01/01/32 12/01/2016 Paydown  69,909 69,909 72,082 71,687  (1,778)  (1,778)  69,909    2,353 01/01/2032 

31389G-PS-3 FNMA PN=625133    7.000% 01/01/32 08/01/2016 Paydown  114,441 114,441 117,714 117,176  (2,735)  (2,735)  114,441    5,286 01/01/2032 

31389G-Z3-7 FNMA PN=625462    7.000% 02/01/32 12/01/2016 Paydown  13,532 13,532 13,853 13,799  (267)  (267)  13,532    540 02/01/2032 

31389L-K8-1 FNMA PN=628619    7.000% 02/01/32 12/01/2016 Paydown  22,542 22,542 23,134 23,036  (494)  (494)  22,542    894 02/01/2032 

31389L-QW-2 FNMA PN=628769    6.500% 03/01/32 12/01/2016 Paydown  240,555 240,555 240,160 240,064  491  491  240,555    2,654 03/01/2032 

31389L-VU-0 FNMA PN=628927    6.500% 04/01/32 12/01/2016 Paydown  96,669 96,669 96,511 96,468  202  202  96,669    4,816 04/01/2032 

31389R-6E-1 FNMA PN=633669    6.000% 06/01/32 12/01/2016 Paydown  2,007 2,007 2,037 2,031  (24)  (24)  2,007    66 06/01/2032 

31389S-4E-1 FNMA PN=634521    6.500% 03/01/32 12/01/2016 Paydown  37,734 37,734 37,952 37,892  (158)  (158)  37,734    1,284 03/01/2032 

31389T-GN-6 FNMA PN=634805    6.500% 03/01/32 12/01/2016 Paydown  9,195 9,195 9,180 9,175  19  19  9,195    332 03/01/2032 

31389U-JR-1 FNMA PN=635772    6.500% 04/01/32 12/01/2016 Paydown  100,425 100,425 100,261 100,224  202  202  100,425    4,089 04/01/2032 

31389U-NS-4 FNMA PN=635901    6.500% 04/01/32 12/01/2016 Paydown  94,524 94,524 94,007 94,021  503  503  94,524    961 04/01/2032 

31389V-A5-6 FNMA PN=636428    7.000% 04/01/32 12/01/2016 Paydown  91,127 91,127 93,633 93,217  (2,090)  (2,090)  91,127    1,388 04/01/2032 

31389V-MK-0 FNMA PN=636762    7.000% 05/01/32 12/01/2016 Paydown  65,198 65,198 66,971 66,643  (1,445)  (1,445)  65,198    2,693 05/01/2032 

31389X-5U-3 FNMA PN=639059    7.000% 05/01/32 12/01/2016 Paydown  2,634 2,634 2,749 2,730  (97)  (97)  2,634    101 05/01/2032 

31389Y-AP-6 FNMA PN=639114    7.000% 08/01/32 12/01/2016 Paydown  3,826 3,826 4,015 3,990  (164)  (164)  3,826    147 08/01/2032 

3138A1-MB-4 FNMA PN=AH0353    4.500% 02/01/41 12/01/2016 Paydown  6,998,278 6,998,278 7,159,840 7,151,204  (152,926)  (152,926)  6,998,278    179,063 02/01/2041 

3138A1-V9-9 FNMA PN=AH0639    4.000% 12/01/25 12/01/2016 Paydown  138,200 138,200 146,320 144,903  (6,703)  (6,703)  138,200    2,978 12/01/2025 

3138A2-3A-5 FNMA PN=AH1692    4.000% 10/01/41 12/01/2016 Paydown  187,535 187,535 197,556 197,061  (9,526)  (9,526)  187,535    5,029 10/01/2041 

3138A2-BX-6 FNMA PN=AH0953    4.500% 12/01/40 12/01/2016 Paydown  1,153,500 1,153,500 1,169,721 1,168,832  (15,332)  (15,332)  1,153,500    29,657 12/01/2040 

3138A2-CK-3 FNMA PN=AH0973    4.000% 12/01/25 12/01/2016 Paydown  178,785 178,785 189,735 187,772  (8,987)  (8,987)  178,785    3,942 12/01/2025 

3138A2-W3-9 FNMA PN=AH1565    4.500% 12/01/40 12/01/2016 Paydown  16,312,233 16,312,233 17,624,858 17,593,516  (1,281,283)  (1,281,283)  16,312,233    418,293 12/01/2040 

3138A3-6Z-5 FNMA PN=AH2687    4.500% 01/01/41 12/01/2016 Paydown  142,299 142,299 153,771 153,493  (11,194)  (11,194)  142,299    4,170 01/01/2041 

3138A3-MH-7 FNMA PN=AH2159    4.500% 03/01/41 12/01/2016 Paydown  406,349 406,349 411,968 411,653  (5,304)  (5,304)  406,349    10,536 03/01/2041 

3138A4-2U-8 FNMA PN=AH3486    3.500% 02/01/26 12/01/2016 Paydown  2,962,240 2,962,240 3,116,832 3,087,216  (124,977)  (124,977)  2,962,240    57,501 02/01/2026 

3138A4-5M-3 FNMA PN=AH3551    3.500% 03/01/26 12/01/2016 Paydown  3,108,922 3,108,922 3,271,169 3,238,966  (130,044)  (130,044)  3,108,922    60,555 03/01/2026 

3138A4-5N-1 FNMA PN=AH3552    3.500% 02/01/26 12/01/2016 Paydown  266,977 266,977 279,356 276,976  (9,998)  (9,998)  266,977    4,716 02/01/2026 

3138A4-BS-3 FNMA PN=AH2748    4.500% 03/01/41 12/01/2016 Paydown  698,555 698,555 708,378 707,763  (9,208)  (9,208)  698,555    28,397 03/01/2041 

3138A4-D7-7 FNMA PN=AH2825    5.000% 03/01/41 12/01/2016 Paydown  23,786 23,786 25,272 25,204  (1,418)  (1,418)  23,786    631 03/01/2041 

3138A4-XY-6 FNMA PN=AH3394    4.000% 01/01/41 12/01/2016 Paydown  893,380 893,380 909,433 908,461  (15,081)  (15,081)  893,380    21,395 01/01/2041 

3138A5-6D-9 FNMA PN=AH4467    4.000% 01/01/41 12/01/2016 Paydown  1,396,482 1,396,482 1,358,897 1,360,798  35,684  35,684  1,396,482    26,472 01/01/2041 

3138A5-6J-6 FNMA PN=AH4472    4.000% 02/01/41 12/01/2016 Paydown  17,456,659 17,456,659 18,615,891 18,565,695  (1,109,035)  (1,109,035)  17,456,659    417,129 02/01/2041 

3138A5-6Z-0 FNMA PN=AH4487    4.500% 02/01/41 12/01/2016 Paydown  235,088 235,088 238,394 238,171  (3,083)  (3,083)  235,088    5,365 02/01/2041 

3138A5-FX-5 FNMA PN=AH3781    4.000% 02/01/41 12/01/2016 Paydown  484,048 484,048 492,296 491,761  (7,713)  (7,713)  484,048    11,137 02/01/2041 

3138A5-N2-4 FNMA PN=AH4008    4.000% 03/01/41 12/01/2016 Paydown  983,035 983,035 956,578 957,802  25,234  25,234  983,035    21,132 03/01/2041 

3138A5-RB-0 FNMA PN=AH4081    4.500% 02/01/41 12/01/2016 Paydown  922,597 922,597 933,589 932,956  (10,358)  (10,358)  922,597    22,178 02/01/2041 

3138A6-BM-1 FNMA PN=AH4543    3.500% 02/01/26 12/01/2016 Paydown  781,390 781,390 774,919 775,911  5,478  5,478  781,390    10,069 02/01/2026 

3138A6-CL-2 FNMA PN=AH4574    4.500% 03/01/41 12/01/2016 Paydown  835,840 835,840 847,398 846,678  (10,839)  (10,839)  835,840    20,836 03/01/2041 

3138A6-XD-7 FNMA PN=AH5175    4.500% 03/01/26 12/01/2016 Paydown  23,653 23,653 25,179 24,914  (1,261)  (1,261)  23,653    581 03/01/2026 

3138A7-6E-3 FNMA PN=AH6268    4.500% 04/01/41 12/01/2016 Paydown  145,944 145,944 158,029 157,755  (11,811)  (11,811)  145,944    1,930 04/01/2041 

3138A7-A7-3 FNMA PN=AH5429    4.500% 03/01/41 12/01/2016 Paydown  141,679 141,679 143,367 143,276  (1,596)  (1,596)  141,679    2,115 03/01/2041 

3138A7-DL-9 FNMA PN=AH5506    4.000% 01/01/26 12/01/2016 Paydown  893,152 893,152 946,880 937,551  (44,399)  (44,399)  893,152    23,077 01/01/2026 

3138A7-FZ-6 FNMA PN=AH5583    4.500% 02/01/41 12/01/2016 Paydown  1,960,066 1,960,066 2,087,813 2,084,568  (124,502)  (124,502)  1,960,066    50,815 02/01/2041 

3138A8-HE-9 FNMA PN=AH6528    4.500% 02/01/41 12/01/2016 Paydown  35,766 35,766 37,004 36,949  (1,183)  (1,183)  35,766    881 02/01/2041 

3138A8-KF-2 FNMA PN=AH6593    3.500% 02/01/26 12/01/2016 Paydown  374,898 374,898 389,601 386,641  (11,742)  (11,742)  374,898    7,352 02/01/2026 

3138A8-RL-2 FNMA PN=AH6790    4.500% 03/01/41 12/01/2016 Paydown  163,564 163,564 165,826 165,704  (2,140)  (2,140)  163,564    4,169 03/01/2041 
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3138A8-YG-5 FNMA PN=AH7010    4.500% 03/01/41 12/01/2016 Paydown  1,595,610 1,595,610 1,617,674 1,616,388  (20,778)  (20,778)  1,595,610    34,131 03/01/2041 

3138A9-3W-2 FNMA PN=AH8012    4.000% 03/01/41 12/01/2016 Paydown  421,780 421,780 410,428 410,998  10,782  10,782  421,780    11,554 03/01/2041 

3138A9-4C-5 FNMA PN=AH8018    4.500% 03/01/36 12/01/2016 Paydown  2,693,626 2,693,626 2,726,160 2,723,252  (29,626)  (29,626)  2,693,626    71,722 03/01/2036 

3138A9-P7-3 FNMA PN=AH7645    3.500% 12/01/41 12/01/2016 Paydown  335,482 335,482 341,929 341,467  (5,985)  (5,985)  335,482    9,108 12/01/2041 

3138A9-VD-3 FNMA PN=AH7811    4.500% 04/01/26 12/01/2016 Paydown  235,003 235,003 250,168 247,464  (12,462)  (12,462)  235,003    7,457 04/01/2026 

3138A9-VZ-4 FNMA PN=AH7831    3.500% 04/01/26 12/01/2016 Paydown  1,831,205 1,831,205 1,823,480 1,824,170  7,036  7,036  1,831,205    32,782 04/01/2026 

3138A9-XH-2 FNMA PN=AH7879    4.500% 05/01/26 12/01/2016 Paydown  255,753 255,753 272,258 269,389  (13,636)  (13,636)  255,753    6,533 05/01/2026 

3138AA-2Y-6 FNMA PN=AH8890    4.500% 04/01/41 12/01/2016 Paydown  363,257 363,257 393,340 392,607  (29,349)  (29,349)  363,257    8,670 04/01/2041 

3138AA-4V-0 FNMA PN=AH8935    4.500% 04/01/41 12/01/2016 Paydown  929,735 929,735 990,749 989,181  (59,446)  (59,446)  929,735    23,296 04/01/2041 

3138AA-EP-2 FNMA PN=AH8241    4.500% 03/01/41 12/01/2016 Paydown  1,832,280 1,832,280 1,854,110 1,852,764  (20,484)  (20,484)  1,832,280    67,532 03/01/2041 

3138AA-NP-2 FNMA PN=AH8497    4.500% 03/01/41 12/01/2016 Paydown  536,350 536,350 554,912 553,945  (17,596)  (17,596)  536,350    16,165 03/01/2041 

3138AA-P3-9 FNMA PN=AH8541    4.500% 03/01/41 12/01/2016 Paydown  26,945 26,945 27,877 27,827  (883)  (883)  26,945    666 03/01/2041 

3138AA-PJ-4 FNMA PN=AH8524    4.500% 02/01/41 12/01/2016 Paydown  1,020,543 1,020,543 1,032,422 1,031,663  (11,120)  (11,120)  1,020,543    21,040 02/01/2041 

3138AA-Q7-9 FNMA PN=AH8577    4.500% 03/01/41 12/01/2016 Paydown  1,482,762 1,482,762 1,503,613 1,502,509  (19,747)  (19,747)  1,482,762    35,351 03/01/2041 

3138AA-WP-2 FNMA PN=AH8753    4.500% 03/01/41 12/01/2016 Paydown  1,340,646 1,340,646 1,359,499 1,358,476  (17,830)  (17,830)  1,340,646    38,735 03/01/2041 

3138AB-6R-5 FNMA PN=AH9879    4.500% 04/01/41 12/01/2016 Paydown  213,627 213,627 221,020 220,668  (7,041)  (7,041)  213,627    5,519 04/01/2041 

3138AB-B3-2 FNMA PN=AH9057    5.000% 04/01/41 12/01/2016 Paydown  227,733 227,733 241,681 241,133  (13,400)  (13,400)  227,733    6,688 04/01/2041 

3138AB-BY-4 FNMA PN=AH9054    4.500% 04/01/41 12/01/2016 Paydown  16,491,374 16,491,374 17,820,991 17,788,131  (1,296,758)  (1,296,758)  16,491,374    414,507 04/01/2041 

3138AB-BZ-1 FNMA PN=AH9055    4.500% 04/01/41 12/01/2016 Paydown  11,995,168 11,995,168 12,935,102 12,911,612  (916,444)  (916,444)  11,995,168    294,512 04/01/2041 

3138AB-GF-0 FNMA PN=AH9197    4.500% 05/01/26 12/01/2016 Paydown  25,228 25,228 26,828 26,502  (1,274)  (1,274)  25,228    619 05/01/2026 

3138AB-GJ-2 FNMA PN=AH9200    4.000% 06/01/26 12/01/2016 Paydown  23,931 23,931 25,371 25,109  (1,178)  (1,178)  23,931    554 06/01/2026 

3138AB-KE-8 FNMA PN=AH9292    4.500% 04/01/41 12/01/2016 Paydown  727,633 727,633 742,982 742,269  (14,636)  (14,636)  727,633    15,163 04/01/2041 

3138AB-NJ-4 FNMA PN=AH9392    4.500% 03/01/26 12/01/2016 Paydown  220,440 220,440 234,665 232,253  (11,813)  (11,813)  220,440    4,246 03/01/2026 

3138AB-S3-4 FNMA PN=AH9537    4.000% 05/01/26 12/01/2016 Paydown  44,001 44,001 46,676 46,221  (2,220)  (2,220)  44,001    1,022 05/01/2026 

3138AB-S4-2 FNMA PN=AH9538    4.000% 06/01/26 12/01/2016 Paydown  106,402 106,402 112,820 111,730  (5,328)  (5,328)  106,402    2,015 06/01/2026 

3138AB-XN-4 FNMA PN=AH9684    3.500% 04/01/26 12/01/2016 Paydown  82,523 82,523 85,669 85,062  (2,539)  (2,539)  82,523    1,821 04/01/2026 

3138AC-BD-8 FNMA PN=AH9935    4.500% 05/01/26 12/01/2016 Paydown  747,784 747,784 796,040 787,805  (40,021)  (40,021)  747,784    16,993 05/01/2026 

3138AD-2W-4 FNMA PN=AI0788    4.500% 06/01/41 12/01/2016 Paydown  2,336,331 2,336,331 2,508,924 2,504,678  (168,347)  (168,347)  2,336,331    65,057 06/01/2041 

3138AD-5F-8 FNMA PN=AI0845    4.000% 12/01/41 12/01/2016 Paydown  899,237 899,237 950,241 947,746  (48,509)  (48,509)  899,237    19,791 12/01/2041 

3138AD-C6-0 FNMA PN=AI0092    4.500% 04/01/41 12/01/2016 Paydown  1,141,881 1,141,881 1,234,838 1,232,468  (90,587)  (90,587)  1,141,881    30,250 04/01/2041 

3138AD-EA-9 FNMA PN=AI0128    4.000% 04/01/41 12/01/2016 Paydown  18,541 18,541 18,411 18,416  125  125  18,541    404 04/01/2041 

3138AD-EB-7 FNMA PN=AI0129    4.000% 04/01/41 12/01/2016 Paydown  135,802 135,802 134,847 134,892  910  910  135,802    2,548 04/01/2041 

3138AD-EC-5 FNMA PN=AI0130    4.000% 04/01/41 12/01/2016 Paydown  185,668 185,668 184,363 184,412  1,256  1,256  185,668    5,963 04/01/2041 

3138AD-ED-3 FNMA PN=AI0131    4.000% 04/01/41 12/01/2016 Paydown  136,116 136,116 138,393 138,247  (2,131)  (2,131)  136,116    4,780 04/01/2041 

3138AD-EE-1 FNMA PN=AI0132    4.000% 04/01/41 12/01/2016 Paydown  479,845 479,845 476,471 476,619  3,226  3,226  479,845    9,981 04/01/2041 

3138AD-EF-8 FNMA PN=AI0133    4.000% 04/01/41 12/01/2016 Paydown  19,756 19,756 19,617 19,623  134  134  19,756    430 04/01/2041 

3138AD-G8-2 FNMA PN=AI0222    4.500% 04/01/26 12/01/2016 Paydown  18,433 18,433 19,622 19,431  (998)  (998)  18,433    453 04/01/2026 

3138AD-NS-0 FNMA PN=AI0400    4.000% 04/01/26 12/01/2016 Paydown  660,745 660,745 700,548 693,823  (33,078)  (33,078)  660,745    19,707 04/01/2026 

3138AE-B8-5 FNMA PN=AI0962    4.500% 04/01/41 12/01/2016 Paydown  353,351 353,351 365,580 364,948  (11,597)  (11,597)  353,351    7,101 04/01/2041 

3138AE-DM-2 FNMA PN=AI1007    4.500% 05/01/41 12/01/2016 Paydown  1,849,533 1,849,533 1,993,884 1,990,274  (140,740)  (140,740)  1,849,533    55,575 05/01/2041 

3138AE-FN-8 FNMA PN=AI1072    3.500% 07/01/26 12/01/2016 Paydown  1,863,482 1,863,482 1,966,556 1,948,879  (85,397)  (85,397)  1,863,482    35,088 07/01/2026 

3138AE-FT-5 FNMA PN=AI1077    4.000% 07/01/26 12/01/2016 Paydown  3,244,348 3,244,348 3,440,022 3,407,088  (162,740)  (162,740)  3,244,348    67,838 07/01/2026 

3138AE-L5-0 FNMA PN=AI1247    4.000% 04/01/26 12/01/2016 Paydown  3,815,664 3,815,664 4,046,989 4,006,856  (191,192)  (191,192)  3,815,664    80,020 04/01/2026 

3138AE-YZ-0 FNMA PN=AI1627    4.000% 05/01/41 12/01/2016 Paydown  148,843 148,843 156,796 156,344  (7,501)  (7,501)  148,843    2,592 05/01/2041 

3138AF-C2-4 FNMA PN=AI1888    4.500% 05/01/41 12/01/2016 Paydown  16,569,131 16,569,131 17,814,624 17,783,518  (1,214,387)  (1,214,387)  16,569,131    400,003 05/01/2041 

3138AF-GC-8 FNMA PN=AI1994    4.500% 05/01/26 12/01/2016 Paydown  701,808 701,808 747,096 738,625  (36,818)  (36,818)  701,808    17,413 05/01/2026 

3138AF-RD-4 FNMA PN=AI2283    4.000% 05/01/41 12/01/2016 Paydown  114,052 114,052 111,557 111,699  2,353  2,353  114,052    2,898 05/01/2041 

3138AF-RE-2 FNMA PN=AI2284    4.000% 04/01/41 12/01/2016 Paydown  75,414 75,414 73,764 73,858  1,556  1,556  75,414    2,554 04/01/2041 

3138AF-RF-9 FNMA PN=AI2285    4.500% 05/01/41 12/01/2016 Paydown  256,090 256,090 259,532 259,305  (3,215)  (3,215)  256,090    8,238 05/01/2041 

3138AF-RG-7 FNMA PN=AI2286    4.500% 04/01/41 12/01/2016 Paydown  198,012 198,012 200,673 200,474  (2,462)  (2,462)  198,012    7,860 04/01/2041 

3138AF-RH-5 FNMA PN=AI2287    4.500% 04/01/41 12/01/2016 Paydown  14,395 14,395 14,589 14,576  (181)  (181)  14,395    354 04/01/2041 

3138AF-RJ-1 FNMA PN=AI2288    4.500% 04/01/41 12/01/2016 Paydown  3,035 3,035 3,076 3,074  (39)  (39)  3,035    75 04/01/2041 

3138AF-RK-8 FNMA PN=AI2289    4.500% 04/01/41 12/01/2016 Paydown  14,267 14,267 14,459 14,448  (181)  (181)  14,267    345 04/01/2041 

3138AF-RL-6 FNMA PN=AI2290    4.500% 04/01/41 12/01/2016 Paydown  28,033 28,033 28,410 28,381  (349)  (349)  28,033    691 04/01/2041 

3138AF-RM-4 FNMA PN=AI2291    4.500% 04/01/41 12/01/2016 Paydown  8,372 8,372 8,485 8,478  (105)  (105)  8,372    206 04/01/2041 

3138AF-W3-0 FNMA PN=AI2465    4.500% 05/01/41 12/01/2016 Paydown  1,398,617 1,398,617 1,446,257 1,443,344  (44,727)  (44,727)  1,398,617    34,804 05/01/2041 

3138AH-JA-5 FNMA PN=AI3856    4.000% 09/01/41 12/01/2016 Paydown  674,203 674,203 721,345 720,458  (46,255)  (46,255)  674,203    16,221 09/01/2041 

3138AH-T5-5 FNMA PN=AI4171    4.500% 05/01/41 12/01/2016 Paydown  130,277 130,277 134,369 134,144  (3,867)  (3,867)  130,277    2,962 05/01/2041 
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3138AH-T6-3 FNMA PN=AI4172    4.500% 05/01/41 12/01/2016 Paydown  19,406 19,406 20,016 19,983  (577)  (577)  19,406    473 05/01/2041 

3138AH-T7-1 FNMA PN=AI4173    4.500% 05/01/41 12/01/2016 Paydown  242,083 242,083 249,686 249,317  (7,234)  (7,234)  242,083    5,435 05/01/2041 

3138AH-T8-9 FNMA PN=AI4174    4.500% 05/01/41 12/01/2016 Paydown  255,000 255,000 263,008 262,463  (7,463)  (7,463)  255,000    3,170 05/01/2041 

3138AH-T9-7 FNMA PN=AI4175    4.500% 05/01/41 12/01/2016 Paydown  127,500 127,500 131,504 131,297  (3,798)  (3,798)  127,500    3,947 05/01/2041 

3138AH-UA-2 FNMA PN=AI4176    4.500% 05/01/41 12/01/2016 Paydown  234,058 234,058 241,409 240,914  (6,856)  (6,856)  234,058    6,955 05/01/2041 

3138AH-UB-0 FNMA PN=AI4177    4.500% 05/01/41 12/01/2016 Paydown  291,506 291,506 300,661 300,148  (8,642)  (8,642)  291,506    2,707 05/01/2041 

3138AH-XR-2 FNMA PN=AI4287    4.500% 06/01/41 12/01/2016 Paydown  336,341 336,341 363,274 362,655  (26,314)  (26,314)  336,341    7,767 06/01/2041 

3138AJ-TN-2 FNMA PN=AI5056    3.500% 06/01/26 12/01/2016 Paydown  241,194 241,194 253,028 250,653  (9,459)  (9,459)  241,194    4,491 06/01/2026 

3138AJ-U6-7 FNMA PN=AI5104    3.500% 09/01/26 12/01/2016 Paydown  16,034 16,034 16,820 16,667  (633)  (633)  16,034    325 09/01/2026 

3138AJ-U8-3 FNMA PN=AI5106    3.500% 09/01/26 12/01/2016 Paydown  285,684 285,684 299,700 296,788  (11,104)  (11,104)  285,684    5,171 09/01/2026 

3138AJ-UG-5 FNMA PN=AI5082    3.500% 08/01/26 12/01/2016 Paydown  481,977 481,977 505,624 501,028  (19,050)  (19,050)  481,977    10,206 08/01/2026 

3138AK-G5-2 FNMA PN=AI5619    4.000% 07/01/41 12/01/2016 Paydown  158,314 158,314 161,159 160,965  (2,651)  (2,651)  158,314    3,570 07/01/2041 

3138AK-GK-9 FNMA PN=AI5601    4.000% 07/01/41 12/01/2016 Paydown  376,134 376,134 382,893 382,461  (6,327)  (6,327)  376,134    5,519 07/01/2041 

3138AK-GW-3 FNMA PN=AI5612    4.500% 07/01/41 12/01/2016 Paydown  869,871 869,871 937,762 936,032  (66,161)  (66,161)  869,871    20,017 07/01/2041 

3138AK-HF-9 FNMA PN=AI5629    4.500% 06/01/41 12/01/2016 Paydown  4,248,164 4,248,164 4,579,720 4,571,634  (323,470)  (323,470)  4,248,164    119,037 06/01/2041 

3138AK-QT-9 FNMA PN=AI5865    4.500% 07/01/41 12/01/2016 Paydown  1,553,583 1,553,583 1,653,959 1,651,469  (97,886)  (97,886)  1,553,583    44,977 07/01/2041 

3138AL-ME-4 FNMA PN=AI6656    4.500% 08/01/41 12/01/2016 Paydown  2,671,587 2,671,587 2,912,865 2,908,985  (237,397)  (237,397)  2,671,587    83,087 08/01/2041 

3138AM-4Y-8 FNMA PN=AI8038    3.500% 10/01/41 12/01/2016 Paydown  25,226 25,226 25,272 25,268  (41)  (41)  25,226    455 10/01/2041 

3138AM-VZ-5 FNMA PN=AI7831    4.000% 07/01/26 12/01/2016 Paydown  123,171 123,171 131,932 130,663  (7,492)  (7,492)  123,171    2,391 07/01/2026 

3138AM-XW-0 FNMA PN=AI7892    4.500% 07/01/41 12/01/2016 Paydown  1,825,440 1,825,440 1,968,480 1,964,990  (139,551)  (139,551)  1,825,440    35,149 07/01/2041 

3138AN-BJ-1 FNMA PN=AI8140    3.500% 07/01/26 12/01/2016 Paydown  118,025 118,025 123,779 122,639  (4,614)  (4,614)  118,025    2,113 07/01/2026 

3138AN-QG-1 FNMA PN=AI8554    4.000% 12/01/41 12/01/2016 Paydown  872,796 872,796 922,572 919,941  (47,145)  (47,145)  872,796    29,014 12/01/2041 

3138AN-QP-1 FNMA PN=AI8561    4.000% 02/01/42 12/01/2016 Paydown  312,286 312,286 328,973 328,279  (15,993)  (15,993)  312,286    4,580 02/01/2042 

3138AN-UF-8 FNMA PN=AI8681    4.500% 09/01/41 12/01/2016 Paydown  851,056 851,056 920,338 918,665  (67,609)  (67,609)  851,056    17,071 09/01/2041 

3138AN-ZG-1 FNMA PN=AI8842    4.500% 08/01/41 12/01/2016 Paydown  630,461 630,461 679,864 678,614  (48,153)  (48,153)  630,461    15,517 08/01/2041 

3138AP-DJ-4 FNMA PN=AI9104    3.000% 04/01/27 12/01/2016 Paydown  160,023 160,023 167,425 165,863  (5,840)  (5,840)  160,023    2,014 04/01/2027 

3138AP-G8-5 FNMA PN=AI9222    4.000% 08/01/41 12/01/2016 Paydown  39,818 39,818 41,424 41,337  (1,519)  (1,519)  39,818    868 08/01/2041 

3138AP-KU-1 FNMA PN=AI9306    3.500% 08/01/26 12/01/2016 Paydown  523,844 523,844 549,382 544,593  (20,749)  (20,749)  523,844    9,016 08/01/2026 

3138AP-X6-0 FNMA PN=AI9700    4.000% 10/01/41 12/01/2016 Paydown  397,167 397,167 418,391 417,330  (20,163)  (20,163)  397,167    6,739 10/01/2041 

3138AR-A7-9 FNMA PN=AJ0029    4.000% 10/01/41 12/01/2016 Paydown  1,433,970 1,433,970 1,511,270 1,507,057  (73,087)  (73,087)  1,433,970    31,457 10/01/2041 

3138AR-BE-3 FNMA PN=AJ0036    4.000% 10/01/41 12/01/2016 Paydown  1,732,289 1,732,289 1,827,294 1,824,282  (91,994)  (91,994)  1,732,289    36,155 10/01/2041 

3138AR-FV-1 FNMA PN=AJ0179    4.500% 09/01/41 12/01/2016 Paydown  222,511 222,511 240,451 240,028  (17,516)  (17,516)  222,511    6,289 09/01/2041 

3138AR-H5-6 FNMA PN=AJ0251    4.500% 09/01/41 12/01/2016 Paydown  1,325,949 1,325,949 1,412,343 1,410,216  (84,267)  (84,267)  1,325,949    29,601 09/01/2041 

3138AR-Z7-2 FNMA PN=AJ0765    4.500% 09/01/41 12/01/2016 Paydown  76,075 76,075 82,208 82,069  (5,995)  (5,995)  76,075    1,257 09/01/2041 

3138AT-HM-5 FNMA PN=AJ2035    4.500% 09/01/41 12/01/2016 Paydown  289,146 289,146 312,458 311,929  (22,783)  (22,783)  289,146    7,776 09/01/2041 

3138AU-3E-5 FNMA PN=AJ3496    4.000% 11/01/41 12/01/2016 Paydown  1,634,063 1,634,063 1,723,234 1,718,967  (84,904)  (84,904)  1,634,063    36,785 11/01/2041 

3138AU-6N-2 FNMA PN=AJ3576    4.000% 01/01/42 12/01/2016 Paydown  296,431 296,431 313,244 312,494  (16,064)  (16,064)  296,431    5,623 01/01/2042 

3138AU-E3-7 FNMA PN=AJ2853    4.000% 01/01/42 12/01/2016 Paydown  140,217 140,217 148,191 147,678  (7,461)  (7,461)  140,217    3,309 01/01/2042 

3138AU-EN-3 FNMA PN=AJ2840    4.000% 01/01/42 12/01/2016 Paydown  18,863 18,863 19,871 19,818  (955)  (955)  18,863    410 01/01/2042 

3138AU-MZ-7 FNMA PN=AJ3075    4.000% 11/01/41 12/01/2016 Paydown  2,435,751 2,435,751 2,569,717 2,564,054  (128,303)  (128,303)  2,435,751    61,791 11/01/2041 

3138AW-JF-1 FNMA PN=AJ4761    4.000% 12/01/41 12/01/2016 Paydown  1,318,731 1,318,731 1,385,079 1,381,047  (62,316)  (62,316)  1,318,731    30,563 12/01/2041 

3138AW-KW-2 FNMA PN=AJ4808    4.000% 11/01/41 12/01/2016 Paydown  50,833 50,833 53,571 53,472  (2,639)  (2,639)  50,833    1,015 11/01/2041 

3138AW-MU-4 FNMA PN=AJ4870    4.000% 12/01/41 12/01/2016 Paydown  269,947 269,947 284,352 283,687  (13,740)  (13,740)  269,947    5,198 12/01/2041 

3138AX-GE-5 FNMA PN=AJ5596    3.500% 02/01/42 12/01/2016 Paydown  11,839,217 11,839,217 12,305,849 12,278,304  (439,087)  (439,087)  11,839,217    213,935 02/01/2042 

3138AX-KQ-3 FNMA PN=AJ5702    4.000% 12/01/41 12/01/2016 Paydown  494,110 494,110 520,726 519,780  (25,670)  (25,670)  494,110    10,731 12/01/2041 

3138AY-AU-3 FNMA PN=AJ6318    4.000% 12/01/41 12/01/2016 Paydown  11,747 11,747 12,246 12,220  (474)  (474)  11,747    256 12/01/2041 

3138AY-B3-2 FNMA PN=AJ6357    3.500% 12/01/41 12/01/2016 Paydown  452,847 452,847 464,062 463,430  (10,583)  (10,583)  452,847    8,113 12/01/2041 

3138AY-CY-3 FNMA PN=AJ6386    3.500% 12/01/41 12/01/2016 Paydown  193,657 193,657 198,453 198,087  (4,429)  (4,429)  193,657    5,374 12/01/2041 

3138AY-TX-7 FNMA PN=AJ6865    3.500% 11/01/41 12/01/2016 Paydown  542,540 542,540 552,967 552,266  (9,726)  (9,726)  542,540    16,042 11/01/2041 

3138E0-4P-1 FNMA PN=AJ8029    4.000% 01/01/42 12/01/2016 Paydown  608,443 608,443 643,048 641,332  (32,889)  (32,889)  608,443    15,483 01/01/2042 

3138E0-VU-0 FNMA PN=AJ7826    4.000% 12/01/26 12/01/2016 Paydown  10,972 10,972 11,632 11,539  (567)  (567)  10,972    239 12/01/2026 

3138E1-D7-9 FNMA PN=AJ8225    3.500% 01/01/42 12/01/2016 Paydown  22,991 22,991 23,686 23,640  (648)  (648)  22,991    431 01/01/2042 

3138E2-6M-2 FNMA PN=AJ9875    4.000% 01/01/42 12/01/2016 Paydown  1,192,026 1,192,026 1,259,823 1,256,872  (64,846)  (64,846)  1,192,026    29,671 01/01/2042 

3138E2-6P-5 FNMA PN=AJ9877    4.000% 01/01/42 12/01/2016 Paydown  920,746 920,746 973,114 971,043  (50,297)  (50,297)  920,746    17,742 01/01/2042 

3138E2-DH-5 FNMA PN=AJ9103    3.500% 01/01/42 12/01/2016 Paydown  19,548 19,548 20,113 20,076  (528)  (528)  19,548    373 01/01/2042 

3138E3-CR-2 FNMA PN=AJ9979    4.000% 07/01/42 12/01/2016 Paydown  2,693,251 2,693,251 2,845,167 2,841,398  (148,147)  (148,147)  2,693,251    78,268 07/01/2042 

3138E4-LJ-8 FNMA PN=AK0328    4.000% 01/01/42 12/01/2016 Paydown  378,860 378,860 399,194 398,336  (19,477)  (19,477)  378,860    6,383 01/01/2042 

3138E4-PK-1 FNMA PN=AK0425    4.000% 01/01/42 12/01/2016 Paydown  212,924 212,924 224,967 224,353  (11,429)  (11,429)  212,924    5,504 01/01/2042 
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3138E4-WN-7 FNMA PN=AK0652    4.000% 01/01/42 12/01/2016 Paydown  39,794 39,794 41,920 41,804  (2,010)  (2,010)  39,794    870 01/01/2042 

3138E5-4Y-1 FNMA PN=AK1738    4.000% 02/01/42 12/01/2016 Paydown  236,296 236,296 248,923 248,332  (12,036)  (12,036)  236,296    5,702 02/01/2042 

3138E5-EP-9 FNMA PN=AK1041    4.000% 01/01/42 12/01/2016 Paydown  227,288 227,288 239,434 238,854  (11,566)  (11,566)  227,288    7,109 01/01/2042 

3138E5-J4-1 FNMA PN=AK1182    4.000% 01/01/42 12/01/2016 Paydown  587,290 587,290 620,416 619,023  (31,733)  (31,733)  587,290    13,002 01/01/2042 

3138E6-NA-0 FNMA PN=AK2184    4.000% 01/01/42 12/01/2016 Paydown  50,495 50,495 53,194 53,035  (2,540)  (2,540)  50,495    1,113 01/01/2042 

3138E7-7D-0 FNMA PN=AK3591    3.500% 03/01/42 12/01/2016 Paydown  230,127 230,127 238,928 238,401  (8,274)  (8,274)  230,127    6,507 03/01/2042 

3138E8-PK-2 FNMA PN=AK4025    3.500% 02/01/42 12/01/2016 Paydown  8,640,520 8,640,520 8,903,786 8,888,147  (247,627)  (247,627)  8,640,520    174,581 02/01/2042 

3138E8-W5-7 FNMA PN=AK4267    4.000% 02/01/42 12/01/2016 Paydown  12,539 12,539 13,209 13,177  (638)  (638)  12,539    276 02/01/2042 

3138E9-JY-7 FNMA PN=AK4778    3.500% 03/01/42 12/01/2016 Paydown  1,230,290 1,230,290 1,296,418 1,292,619  (62,329)  (62,329)  1,230,290    24,501 03/01/2042 

3138EC-CK-7 FNMA PN=AK7273    4.000% 03/01/42 12/01/2016 Paydown  982,018 982,018 1,035,607 1,032,656  (50,638)  (50,638)  982,018    16,128 03/01/2042 

3138ED-5Y-3 FNMA PN=AK8962    3.500% 05/01/42 12/01/2016 Paydown  11,662,177 11,662,177 12,469,833 12,427,457  (765,280)  (765,280)  11,662,177    266,368 05/01/2042 

3138EE-NK-1 FNMA PN=AK9393    3.500% 04/01/42 01/01/2016 

Bank of America 

Securities  3,690,613 3,579,862 3,690,613 3,690,613      3,690,613    4,176 04/01/2042 

3138EG-5M-2 FNMA PN=AL0851    6.000% 10/01/40 12/01/2016 Paydown  1,411,200 1,411,200 1,554,748 1,549,728  (138,527)  (138,527)  1,411,200    42,787 10/01/2040 

3138EG-CB-8 FNMA PN=AL0065    4.500% 04/01/41 12/01/2016 Paydown  4,483,289 4,483,289 4,844,754 4,835,800  (352,511)  (352,511)  4,483,289    117,335 04/01/2041 

3138EG-CG-7 FNMA PN=AL0070    5.000% 07/01/39 12/01/2016 Paydown  6,004,318 6,004,318 6,634,227 6,618,648  (614,330)  (614,330)  6,004,318    160,849 07/01/2039 

3138EG-FA-7 FNMA PN=AL0160    4.500% 05/01/41 12/01/2016 Paydown  13,059,847 13,059,847 14,120,466 14,084,112  (1,024,265)  (1,024,265)  13,059,847    328,568 05/01/2041 

3138EG-WU-4 FNMA PN=AL0658    4.500% 08/01/41 12/01/2016 Paydown  6,663,749 6,663,749 7,146,871 7,133,221  (469,472)  (469,472)  6,663,749    166,933 08/01/2041 

3138EH-FF-4 FNMA PN=AL1065    4.500% 11/01/41 12/01/2016 Paydown  1,614,460 1,614,460 1,740,463 1,737,425  (122,966)  (122,966)  1,614,460    40,855 11/01/2041 

3138EH-GD-8 FNMA PN=AL1095    6.000% 04/01/40 12/01/2016 Paydown  4,213,571 4,213,571 4,616,494 4,604,583  (391,012)  (391,012)  4,213,571    127,795 04/01/2040 

3138EH-GP-1 FNMA PN=AL1105    4.500% 12/01/40 12/01/2016 Paydown  174,189 174,189 188,233 187,902  (13,713)  (13,713)  174,189    4,363 12/01/2040 

3138EH-L5-9 FNMA PN=AL1247    3.000% 01/01/27 12/01/2016 Paydown  6,041,286 6,041,286 6,253,203 6,228,249  (186,963)  (186,963)  6,041,286    97,379 01/01/2027 

3138EJ-6R-4 FNMA PN=AL2679    3.500% 11/01/42 12/01/2016 Paydown  1,154,749 1,154,749 1,144,915 1,145,159  9,590  9,590  1,154,749    23,439 11/01/2042 

3138EJ-D2-1 FNMA PN=AL1920    4.000% 09/01/26 12/01/2016 Paydown  1,526,709 1,526,709 1,638,350 1,621,990  (95,281)  (95,281)  1,526,709    32,870 09/01/2026 

3138EJ-E3-8 FNMA PN=AL1953    4.500% 01/01/27 12/01/2016 Paydown  65,237 65,237 70,018 69,468  (4,231)  (4,231)  65,237    1,547 01/01/2027 

3138EJ-EN-4 FNMA PN=AL1940    6.000% 10/01/39 12/01/2016 Paydown  1,216,003 1,216,003 1,330,764 1,327,345  (111,341)  (111,341)  1,216,003    38,553 10/01/2039 

3138EJ-L4-8 FNMA PN=AL2146    4.500% 07/01/42 12/01/2016 Paydown  82,880 82,880 89,563 89,416  (6,536)  (6,536)  82,880    1,985 07/01/2042 

3138EJ-LZ-9 FNMA PN=AL2143    3.500% 07/01/42 12/01/2016 Paydown  5,762,942 5,762,942 5,915,120 5,908,820  (145,878)  (145,878)  5,762,942    96,877 07/01/2042 

3138EJ-VK-1 FNMA PN=AL2417    3.500% 08/01/42 12/01/2016 Paydown  5,326,790 5,326,790 5,685,516 5,667,751  (340,961)  (340,961)  5,326,790    105,592 08/01/2042 

3138EJ-XM-5 FNMA PN=AL2483    3.500% 10/01/42 12/01/2016 Paydown  8,806,804 8,806,804 9,360,706 9,333,846  (527,042)  (527,042)  8,806,804    175,528 10/01/2042 

3138EK-C7-8 FNMA PN=AL2793    4.528% 01/01/21 12/01/2016 Paydown  3,277,127 3,277,127 3,339,074 3,312,880  (35,753)  (35,753)  3,277,127    82,574 01/01/2021 

3138EK-GF-6 FNMA PN=AL2897    3.500% 01/01/43 01/01/2016 Nomura  3,881,343 3,764,866 3,881,343 3,881,343      3,881,343    4,392 01/01/2043 

3138EK-HM-0 FNMA PN=AL2935    3.500% 02/01/43 12/01/2016 Paydown  473,472 473,472 469,440 469,535  3,937  3,937  473,472    10,093 02/01/2043 

3138EK-W3-5 FNMA PN=AL3365    6.000% 05/01/41 12/01/2016 Paydown  11,245,837 11,245,837 12,307,163 12,277,096  (1,031,259)  (1,031,259)  11,245,837    350,104 05/01/2041 

3138EK-Z5-7 FNMA PN=AL3463    3.500% 05/01/43 12/01/2016 Paydown  15,071,658 15,071,658 15,393,108 15,381,550  (309,892)  (309,892)  15,071,658    298,871 05/01/2043 

3138EK-ZL-2 FNMA PN=AL3446    4.000% 04/01/43 12/01/2016 Paydown  5,792,200 5,792,200 6,118,690 6,110,964  (318,764)  (318,764)  5,792,200    132,296 04/01/2043 

3138EL-5S-8 FNMA PN=AL4456    4.000% 05/01/42 12/01/2016 Paydown  14,034,073 14,034,073 14,689,727 14,668,424  (634,351)  (634,351)  14,034,073    297,438 05/01/2042 

3138EL-7C-1 FNMA PN=AL4490    4.000% 11/01/43 12/01/2016 Paydown  2,975,418 2,975,418 3,097,922 3,094,463  (119,045)  (119,045)  2,975,418    64,814 11/01/2043 

3138EL-BL-6 FNMA PN=AL3642    4.500% 11/01/42 12/01/2016 Paydown  6,034,957 6,034,957 6,581,875 6,572,959  (538,002)  (538,002)  6,034,957    123,474 11/01/2042 

3138EL-FY-4 FNMA PN=AL3782    3.000% 06/01/28 12/01/2016 Paydown  3,055,046 3,055,046 3,171,042 3,157,654  (102,607)  (102,607)  3,055,046    50,100 06/01/2028 

3138EL-QT-3 FNMA PN=AL4065    4.000% 09/01/43 12/01/2016 Paydown  6,614,028 6,614,028 6,800,565 6,794,736  (180,708)  (180,708)  6,614,028    148,206 09/01/2043 

3138EL-UQ-4 FNMA PN=AL4190    3.500% 04/01/26 01/01/2016 

Wells Fargo Securities, 

Llc  7,024,548 6,691,041 7,024,548 7,024,548      7,024,548    11,710 04/01/2026 

3138EL-VQ-3 FNMA PN=AL4222    4.000% 03/01/43 12/01/2016 Paydown  12,558,057 12,558,057 13,132,981 13,116,034  (557,977)  (557,977)  12,558,057    265,561 03/01/2043 

3138EL-WD-1 FNMA PN=AL4243    4.500% 04/01/42 12/01/2016 Paydown  12,074,734 12,074,734 12,957,699 12,933,394  (858,660)  (858,660)  12,074,734    315,038 04/01/2042 

3138EM-F5-5 FNMA PN=AL4687    4.000% 10/01/43 12/01/2016 Paydown  3,849,096 3,849,096 4,006,668 4,002,534  (153,438)  (153,438)  3,849,096    81,190 10/01/2043 

3138EM-WT-4 FNMA PN=AL5157    4.000% 10/01/41 12/01/2016 Paydown  20,242,976 20,242,976 21,366,280 21,335,984  (1,093,008)  (1,093,008)  20,242,976    478,420 10/01/2041 

3138EM-Z3-8 FNMA PN=AL5261    4.500% 12/01/43 12/01/2016 Paydown  10,124,992 10,124,992 10,942,901 10,927,888  (802,896)  (802,896)  10,124,992    229,677 12/01/2043 

3138EN-BT-5 FNMA PN=AL5449    4.500% 06/01/44 11/08/2016 Citibank  15,737,000 14,458,421 15,661,599 15,645,232  11,364  11,364  15,656,596  80,404 80,404 310,455 06/01/2044 

3138EN-BT-5 FNMA PN=AL5449    4.500% 06/01/44 11/01/2016 Paydown  2,313,348 2,313,348 2,503,744 2,501,126  (187,779)  (187,779)  2,313,348    40,295 06/01/2044 

3138EP-AG-9 FNMA PN=AL6306    4.500% 01/01/45 11/08/2016 Citibank  5,633,539 5,160,747 5,612,312 5,604,680  3,474  3,474  5,608,154  25,385 25,385 193,233 01/01/2045 

3138EP-AG-9 FNMA PN=AL6306    4.500% 01/01/45 12/01/2016 Paydown  7,404,812 7,404,812 8,027,392 8,017,755  (612,943)  (612,943)  7,404,812    180,322 01/01/2045 

3138EP-WV-2 FNMA PN=AL6959    3.500% 10/01/29 01/01/2016 JP Morgan Inc  (572,528) (545,427) (575,170) (574,589)      (574,589)  2,061 2,061 79,749 10/01/2029 

3138EP-WV-2 FNMA PN=AL6959    3.500% 10/01/29 01/01/2016 Paydown  545,427 545,427 575,170 574,589  (29,162)  (29,162)  545,427    1,591 10/01/2029 

3138LR-M7-4 FNMA PN=AO1281    2.000% 08/01/28 12/01/2016 Paydown  60,114 60,114 61,291 61,122  (1,007)  (1,007)  60,114    651 08/01/2028 

3138LT-H5-0 FNMA PN=AO2951    3.500% 05/01/42 12/01/2016 Paydown  1,216,867 1,216,867 1,287,787 1,284,176  (67,309)  (67,309)  1,216,867    34,357 05/01/2042 

3138LT-HF-8 FNMA PN=AO2929    3.000% 04/01/42 12/01/2016 Paydown  262,355 262,355 271,168 270,651  (8,296)  (8,296)  262,355    5,157 04/01/2042 

3138LT-HQ-4 FNMA PN=AO2938    3.500% 04/01/42 12/01/2016 Paydown  383,881 383,881 406,254 405,140  (21,259)  (21,259)  383,881    2,454 04/01/2042 
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3138LT-JA-7 FNMA PN=AO2956    3.500% 05/01/42 12/01/2016 Paydown  1,267,257 1,267,257 1,339,927 1,335,372  (68,114)  (68,114)  1,267,257    25,363 05/01/2042 

3138LU-2T-1 FNMA PN=AO4385    3.500% 06/01/42 01/01/2016 Nomura  3,609,069 3,500,764 3,609,069 3,609,069      3,609,069    30,800 06/01/2042 

3138LY-H5-9 FNMA PN=AO7451    2.500% 09/01/27 12/01/2016 Paydown  211,707 211,707 221,135 219,811  (8,104)  (8,104)  211,707    4,401 09/01/2027 

3138LY-H6-7 FNMA PN=AO7452    2.500% 09/01/27 12/01/2016 Paydown  354,732 354,732 370,639 368,380  (13,649)  (13,649)  354,732    6,891 09/01/2027 

3138LY-ST-5 FNMA PN=AO7729    3.500% 06/01/42 12/01/2016 Paydown  1,867,446 1,867,446 1,997,876 1,990,770  (123,324)  (123,324)  1,867,446    40,966 06/01/2042 

3138M0-BD-1 FNMA PN=AO8135    4.500% 08/01/42 12/01/2016 Paydown  89,735 89,735 97,475 97,396  (7,661)  (7,661)  89,735    2,763 08/01/2042 

3138M0-CR-9 FNMA PN=AO8179    3.500% 09/01/42 12/01/2016 Paydown  3,296,615 3,296,615 3,524,803 3,512,959  (216,343)  (216,343)  3,296,615    70,484 09/01/2042 

3138M1-JU-3 FNMA PN=AO9274    3.500% 07/01/42 12/01/2016 Paydown  7,117,023 7,117,023 7,611,878 7,586,480  (469,457)  (469,457)  7,117,023    162,294 07/01/2042 

3138M1-ME-5 FNMA PN=AO9356    3.500% 07/01/42 12/01/2016 Paydown  2,434,411 2,434,411 2,569,064 2,562,269  (127,858)  (127,858)  2,434,411    50,226 07/01/2042 

3138M4-BS-0 FNMA PN=AP0948    2.500% 08/01/27 12/01/2016 Paydown  66,768 66,768 69,742 69,236  (2,468)  (2,468)  66,768    913 08/01/2027 

3138M4-L4-2 FNMA PN=AP1246    3.500% 08/01/42 12/01/2016 Paydown  286,364 286,364 304,127 303,229  (16,865)  (16,865)  286,364    8,191 08/01/2042 

3138M5-LN-7 FNMA PN=AP2132    3.500% 08/01/42 01/01/2016 Nomura  4,098,737 3,975,738 4,098,737 4,098,737      4,098,737    4,639 08/01/2042 

3138M6-NM-5 FNMA PN=AP3095    3.000% 10/01/42 12/01/2016 Paydown  4,690,468 4,690,468 4,947,711 4,933,231  (242,762)  (242,762)  4,690,468    84,177 10/01/2042 

3138M8-5R-0 FNMA PN=AP5355    3.500% 09/01/42 12/01/2016 Paydown  1,799,934 1,799,934 1,922,414 1,916,457  (116,523)  (116,523)  1,799,934    48,387 09/01/2042 

3138M8-6Y-4 FNMA PN=AP5386    2.500% 09/01/27 12/01/2016 Paydown  122,563 122,563 128,021 127,174  (4,611)  (4,611)  122,563    1,643 09/01/2027 

3138M8-SC-8 FNMA PN=AP5014    2.500% 09/01/27 12/01/2016 Paydown  130,242 130,242 136,042 135,119  (4,877)  (4,877)  130,242    1,777 09/01/2027 

3138M9-4W-8 FNMA PN=AP6236    3.000% 10/01/42 12/01/2016 Paydown  6,829,591 6,829,591 7,200,950 7,180,511  (350,920)  (350,920)  6,829,591    108,979 10/01/2042 

3138M9-5M-9 FNMA PN=AP6251    2.500% 10/01/27 12/01/2016 Paydown  152,314 152,314 159,049 158,017  (5,703)  (5,703)  152,314    2,026 10/01/2027 

3138M9-WF-4 FNMA PN=AP6045    2.000% 06/01/28 12/01/2016 Paydown  640,207 640,207 652,736 651,123  (10,916)  (10,916)  640,207    7,758 06/01/2028 

3138MA-KX-5 FNMA PN=AP6609    3.500% 09/01/42 12/01/2016 Paydown  16,855,265 16,855,265 18,087,806 18,019,897  (1,164,632)  (1,164,632)  16,855,265    393,059 09/01/2042 

3138MA-PS-1 FNMA PN=AP6732    2.500% 10/01/27 12/01/2016 Paydown  150,652 150,652 157,407 156,359  (5,707)  (5,707)  150,652    2,022 10/01/2027 

3138MA-RC-4 FNMA PN=AP6782    3.500% 10/01/42 12/01/2016 Paydown  663,458 663,458 705,131 703,300  (39,842)  (39,842)  663,458    13,514 10/01/2042 

3138MB-JF-4 FNMA PN=AP7461    3.000% 09/01/42 12/01/2016 Paydown  3,487,938 3,487,938 3,665,060 3,655,734  (167,795)  (167,795)  3,487,938    62,083 09/01/2042 

3138MB-NN-2 FNMA PN=AP7596    2.500% 10/01/27 12/01/2016 Paydown  212,290 212,290 221,810 220,421  (8,131)  (8,131)  212,290    3,792 10/01/2027 

3138MB-NP-7 FNMA PN=AP7597    2.500% 10/01/27 12/01/2016 Paydown  321,397 321,397 335,710 333,554  (12,156)  (12,156)  321,397    5,266 10/01/2027 

3138MC-5T-7 FNMA PN=AP8957    2.500% 10/01/27 12/01/2016 Paydown  71,504 71,504 74,711 74,232  (2,728)  (2,728)  71,504    982 10/01/2027 

3138MC-FC-3 FNMA PN=AP8262    3.500% 10/01/42 12/01/2016 Paydown  145,055 145,055 154,167 153,787  (8,731)  (8,731)  145,055    2,759 10/01/2042 

3138MC-XP-4 FNMA PN=AP8785    3.000% 11/01/42 12/01/2016 Paydown  7,829,803 7,829,803 8,204,166 8,183,602  (353,799)  (353,799)  7,829,803    134,445 11/01/2042 

3138MF-YN-1 FNMA PN=AQ0716    2.500% 12/01/27 12/01/2016 Paydown  1,553,507 1,553,507 1,621,048 1,611,149  (57,643)  (57,643)  1,553,507    21,068 12/01/2027 

3138MG-E4-3 FNMA PN=AQ1054    3.000% 11/01/42 12/01/2016 Paydown  5,535,084 5,535,084 5,809,244 5,794,520  (259,436)  (259,436)  5,535,084    102,225 11/01/2042 

3138MH-FR-9 FNMA PN=AQ1975    2.500% 11/01/27 12/01/2016 Paydown  256,566 256,566 267,721 266,041  (9,474)  (9,474)  256,566    4,520 11/01/2027 

3138MH-FW-8 FNMA PN=AQ1980    2.500% 11/01/27 12/01/2016 Paydown  552,735 552,735 576,766 573,185  (20,450)  (20,450)  552,735    8,302 11/01/2027 

3138MH-ND-1 FNMA PN=AQ2187    3.500% 11/01/42 12/01/2016 Paydown  1,449,172 1,449,172 1,472,041 1,471,069  (21,897)  (21,897)  1,449,172    32,458 11/01/2042 

3138MJ-CG-2 FNMA PN=AQ2770    2.500% 10/01/27 12/01/2016 Paydown  66,359 66,359 69,244 68,860  (2,501)  (2,501)  66,359    904 10/01/2027 

3138MK-R9-9 FNMA PN=AQ4111    2.500% 09/01/28 12/01/2016 Paydown  1,352,978 1,352,978 1,349,384 1,349,523  3,455  3,455  1,352,978    19,595 09/01/2028 

3138MM-CS-9 FNMA PN=AQ5480    3.500% 12/01/42 12/01/2016 Paydown  24,159 24,159 24,202 24,199  (40)  (40)  24,159    461 12/01/2042 

3138MN-EW-6 FNMA PN=AQ6448    2.500% 12/01/27 12/01/2016 Paydown  192,894 192,894 201,280 200,010  (7,117)  (7,117)  192,894    3,473 12/01/2027 

3138MN-GL-8 FNMA PN=AQ6502    2.500% 11/01/27 12/01/2016 Paydown  956,033 956,033 997,560 991,692  (35,659)  (35,659)  956,033    13,786 11/01/2027 

3138MN-XK-1 FNMA PN=AQ6981    3.500% 01/01/43 12/01/2016 Paydown  21,549 21,549 21,588 21,584  (35)  (35)  21,549    416 01/01/2043 

3138MN-Z2-9 FNMA PN=AQ7060    3.500% 12/01/42 12/01/2016 Paydown  373,545 373,545 374,216 374,151  (606)  (606)  373,545    6,848 12/01/2042 

3138MP-DB-8 FNMA PN=AQ7297    2.500% 12/01/27 12/01/2016 Paydown  1,049,548 1,049,548 1,086,938 1,081,439  (31,891)  (31,891)  1,049,548    13,268 12/01/2027 

3138MR-Z7-9 FNMA PN=AQ9765    2.500% 12/01/27 12/01/2016 Paydown  703,857 703,857 734,459 730,078  (26,220)  (26,220)  703,857    8,956 12/01/2027 

3138MS-BM-0 FNMA PN=AQ9943    3.500% 01/01/43 12/01/2016 Paydown  196,208 196,208 202,615 202,350  (6,142)  (6,142)  196,208    1,063 01/01/2043 

3138NJ-A5-7 FNMA PN=FN0027    5.395% 11/01/26 12/01/2016 Paydown  235,477 235,477 269,989 261,240  (25,763)  (25,763)  235,477    6,948 11/01/2026 

3138NX-WM-5 FNMA PN=AR1551    2.500% 01/01/28 12/01/2016 Paydown  372,608 372,608 388,386 386,266  (13,658)  (13,658)  372,608    3,750 01/01/2028 

3138W1-2K-2 FNMA PN=AR4377    3.500% 02/01/43 12/01/2016 Paydown  28,185 28,185 28,235 28,232  (47)  (47)  28,185    509 02/01/2043 

3138W1-4A-2 FNMA PN=AR4416    2.500% 02/01/28 12/01/2016 Paydown  1,051,511 1,051,511 1,089,136 1,083,815  (32,304)  (32,304)  1,051,511    13,297 02/01/2028 

3138W1-EE-3 FNMA PN=AR3732    2.500% 03/01/28 12/01/2016 Paydown  1,604,052 1,604,052 1,669,592 1,661,160  (57,108)  (57,108)  1,604,052    21,414 03/01/2028 

3138W1-K4-8 FNMA PN=AR3914    3.000% 02/01/43 12/01/2016 Paydown  1,267,563 1,267,563 1,228,942 1,230,370  37,192  37,192  1,267,563    22,113 02/01/2043 

3138W1-NC-7 FNMA PN=AR3986    3.500% 04/01/43 12/01/2016 Paydown  157,747 157,747 158,030 158,011  (264)  (264)  157,747    3,482 04/01/2043 

3138W3-RS-4 FNMA PN=AR5896    3.500% 02/01/43 12/01/2016 Paydown  851,788 851,788 879,604 878,612  (26,824)  (26,824)  851,788    12,322 02/01/2043 

3138W4-CR-0 FNMA PN=AR6379    3.000% 02/01/43 12/01/2016 Paydown  1,661,354 1,661,354 1,720,021 1,717,082  (55,728)  (55,728)  1,661,354    27,393 02/01/2043 

3138W4-EB-3 FNMA PN=AR6429    2.000% 08/01/28 12/01/2016 Paydown  3,012,925 3,012,925 3,064,239 3,057,575  (44,650)  (44,650)  3,012,925    29,026 08/01/2028 

3138W7-V8-4 FNMA PN=AR9638    2.500% 04/01/28 12/01/2016 Paydown  778,970 778,970 812,077 807,791  (28,820)  (28,820)  778,970    12,482 04/01/2028 

3138W7-VQ-4 FNMA PN=AR9622    2.500% 04/01/28 12/01/2016 Paydown  912,390 912,390 951,309 946,306  (33,916)  (33,916)  912,390    11,291 04/01/2028 

3138W9-2J-8 FNMA PN=AS0776    3.500% 10/01/43 12/01/2016 Paydown  4,031,234 4,031,234 4,097,371 4,094,818  (63,584)  (63,584)  4,031,234    89,391 10/01/2043 

3138W9-B6-6 FNMA PN=AS0060    3.000% 08/01/28 12/01/2016 Paydown  3,423,541 3,423,541 3,518,758 3,508,066  (84,526)  (84,526)  3,423,541    57,097 08/01/2028 

3138W9-D9-8 FNMA PN=AS0127    3.000% 08/01/43 12/01/2016 Paydown  2,203,860 2,203,860 2,134,215 2,136,541  67,320  67,320  2,203,860    37,914 08/01/2043 
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3138W9-DK-3 FNMA PN=AS0105    2.500% 08/01/28 12/01/2016 Paydown  999,301 999,301 982,906 984,437  14,864  14,864  999,301    14,330 08/01/2028 

3138W9-DP-2 FNMA PN=AS0109    3.000% 08/01/28 12/01/2016 Paydown  273,034 273,034 281,524 280,611  (7,577)  (7,577)  273,034    5,316 08/01/2028 

3138W9-F9-6 FNMA PN=AS0191    3.000% 08/01/28 12/01/2016 Paydown  7,949,334 7,949,334 8,196,509 8,169,220  (219,886)  (219,886)  7,949,334    124,097 08/01/2028 

3138W9-G5-3 FNMA PN=AS0219    3.500% 08/01/43 12/01/2016 Paydown  2,350,734 2,350,734 2,331,450 2,331,875  18,858  18,858  2,350,734    49,205 08/01/2043 

3138W9-GD-6 FNMA PN=AS0195    3.000% 08/01/28 12/01/2016 Paydown  475,738 475,738 490,493 488,871  (13,133)  (13,133)  475,738    7,962 08/01/2028 

3138W9-GE-4 FNMA PN=AS0196    3.000% 08/01/28 12/01/2016 Paydown  1,126,469 1,126,469 1,161,407 1,157,481  (31,012)  (31,012)  1,126,469    21,180 08/01/2028 

3138W9-GL-8 FNMA PN=AS0202    3.000% 08/01/43 12/01/2016 Paydown  16,469,014 16,469,014 15,948,568 15,966,129  502,886  502,886  16,469,014    281,291 08/01/2043 

3138W9-GN-4 FNMA PN=AS0204    3.000% 08/01/43 12/01/2016 Paydown  548,386 548,386 533,691 534,232  14,154  14,154  548,386    9,876 08/01/2043 

3138W9-GV-6 FNMA PN=AS0211    3.500% 08/01/43 12/01/2016 Paydown  9,563,229 9,563,229 9,639,436 9,635,960  (72,731)  (72,731)  9,563,229    203,758 08/01/2043 

3138W9-HT-0 FNMA PN=AS0241    4.000% 08/01/43 12/01/2016 Paydown  8,246,756 8,246,756 8,572,116 8,562,355  (315,599)  (315,599)  8,246,756    189,625 08/01/2043 

3138W9-KR-0 FNMA PN=AS0303    3.000% 08/01/43 12/01/2016 Paydown  386,553 386,553 375,606 375,858  10,695  10,695  386,553    7,184 08/01/2043 

3138W9-KT-6 FNMA PN=AS0305    3.000% 08/01/43 12/01/2016 Paydown  485,498 485,498 472,906 473,191  12,308  12,308  485,498    8,455 08/01/2043 

3138W9-NQ-9 FNMA PN=AS0398    3.000% 09/01/28 12/01/2016 Paydown  657,421 657,421 667,282 666,164  (8,744)  (8,744)  657,421    11,703 09/01/2028 

3138W9-NY-2 FNMA PN=AS0406    3.000% 09/01/43 12/01/2016 Paydown  2,579,905 2,579,905 2,454,538 2,458,729  121,176  121,176  2,579,905    50,569 09/01/2043 

3138W9-RQ-5 FNMA PN=AS0494    3.000% 09/01/28 12/01/2016 Paydown  5,014,969 5,014,969 5,090,193 5,081,671  (66,703)  (66,703)  5,014,969    85,575 09/01/2028 

3138W9-RR-3 FNMA PN=AS0495    3.000% 09/01/28 12/01/2016 Paydown  8,680,016 8,680,016 8,810,216 8,795,449  (115,433)  (115,433)  8,680,016    152,864 09/01/2028 

3138W9-RT-9 FNMA PN=AS0497    3.000% 09/01/28 12/01/2016 Paydown  4,275,107 4,275,107 4,339,233 4,331,983  (56,876)  (56,876)  4,275,107    66,855 09/01/2028 

3138W9-SW-1 FNMA PN=AS0532    4.000% 09/01/43 12/01/2016 Paydown  870,486 870,486 895,139 894,323  (23,837)  (23,837)  870,486    21,760 09/01/2043 

3138W9-TE-0 FNMA PN=AS0548    4.000% 09/01/43 12/01/2016 Paydown  5,013,657 5,013,657 5,155,645 5,151,101  (137,444)  (137,444)  5,013,657    117,573 09/01/2043 

3138W9-TJ-9 FNMA PN=AS0552    4.000% 09/01/43 12/01/2016 Paydown  5,667,153 5,667,153 5,824,771 5,820,073  (152,920)  (152,920)  5,667,153    123,584 09/01/2043 

3138W9-VQ-0 FNMA PN=AS0622    3.000% 10/01/28 12/01/2016 Paydown  793,027 793,027 813,892 811,891  (18,864)  (18,864)  793,027    12,301 10/01/2028 

3138W9-VR-8 FNMA PN=AS0623    3.000% 10/01/28 12/01/2016 Paydown  3,061,304 3,061,304 3,148,838 3,139,597  (78,293)  (78,293)  3,061,304    47,201 10/01/2028 

3138W9-WH-9 FNMA PN=AS0647    3.500% 10/01/43 12/01/2016 Paydown  5,560,716 5,560,716 5,651,947 5,648,217  (87,501)  (87,501)  5,560,716    122,693 10/01/2043 

3138WA-2G-1 FNMA PN=AS1674    4.000% 02/01/44 12/01/2016 Paydown  1,059,776 1,059,776 1,116,159 1,114,601  (54,825)  (54,825)  1,059,776    29,392 02/01/2044 

3138WA-3S-4 FNMA PN=AS1708    4.000% 02/01/44 12/01/2016 Paydown  3,009,519 3,009,519 3,132,722 3,129,431  (119,912)  (119,912)  3,009,519    66,207 02/01/2044 

3138WA-AY-3 FNMA PN=AS0922    3.500% 11/01/28 12/01/2016 Paydown  6,993,985 6,993,985 7,385,211 7,349,764  (355,779)  (355,779)  6,993,985    138,065 11/01/2028 

3138WA-BH-9 FNMA PN=AS0939    4.000% 11/01/43 12/01/2016 Paydown  1,494,514 1,494,514 1,577,529 1,575,125  (80,612)  (80,612)  1,494,514    28,915 11/01/2043 

3138WA-KE-6 FNMA PN=AS1192    4.000% 12/01/43 12/01/2016 Paydown  1,665,856 1,665,856 1,746,741 1,744,548  (78,692)  (78,692)  1,665,856    35,725 12/01/2043 

3138WA-PA-9 FNMA PN=AS1316    4.000% 12/01/43 12/01/2016 Paydown  14,078,622 14,078,622 14,658,265 14,641,527  (562,905)  (562,905)  14,078,622    336,371 12/01/2043 

3138WA-QF-7 FNMA PN=AS1353    4.000% 12/01/43 12/01/2016 Paydown  3,394,074 3,394,074 3,533,814 3,529,712  (135,638)  (135,638)  3,394,074    85,156 12/01/2043 

3138WA-SS-7 FNMA PN=AS1428    4.000% 01/01/44 12/01/2016 Paydown  839,841 839,841 870,777 869,678  (29,837)  (29,837)  839,841    18,453 01/01/2044 

3138WB-6P-5 FNMA PN=AS2677    3.000% 06/01/29 12/01/2016 Paydown  5,024,736 5,024,736 5,215,911 5,202,114  (177,378)  (177,378)  5,024,736    89,312 06/01/2029 

3138WB-6S-9 FNMA PN=AS2680    3.000% 06/01/29 12/01/2016 Paydown  7,693,885 7,693,885 7,970,384 7,949,837  (255,952)  (255,952)  7,693,885    123,999 06/01/2029 

3138WB-7C-3 FNMA PN=AS2690    3.500% 06/01/29 05/13/2016 Amherst Pierpont  18,504,473 17,436,488 18,344,534 18,300,981  (8,160)  (8,160)  18,292,821  211,652 211,652 283,101 06/01/2029 

3138WB-7C-3 FNMA PN=AS2690    3.500% 06/01/29 12/01/2016 Paydown  1,565,103 1,565,103 1,644,192 1,640,206  (75,103)  (75,103)  1,565,103    18,341 06/01/2029 

3138WB-A9-6 FNMA PN=AS1831    4.500% 02/01/44 11/08/2016 Citibank  20,369,853 18,641,842 20,203,096 20,176,396  9,297  9,297  20,185,694  184,159 184,159 799,269 02/01/2044 

3138WB-A9-6 FNMA PN=AS1831    4.500% 02/01/44 11/01/2016 Paydown  6,692,211 6,692,211 7,252,683 7,243,098  (550,888)  (550,888)  6,692,211    155,776 02/01/2044 

3138WB-CJ-2 FNMA PN=AS1872    4.000% 03/01/44 12/01/2016 Paydown  880,374 880,374 926,352 925,061  (44,688)  (44,688)  880,374    23,515 03/01/2044 

3138WB-EG-6 FNMA PN=AS1934    4.500% 02/01/44 12/01/2016 Paydown  313,005 313,005 340,001 339,625  (26,620)  (26,620)  313,005    3,420 02/01/2044 

3138WB-GC-3 FNMA PN=AS1994    3.500% 03/01/29 05/13/2016 Nomura  2,724,228 2,568,512 2,731,452 2,725,632  (1,784)  (1,784)  2,723,848  381 381 41,703 03/01/2029 

3138WB-GC-3 FNMA PN=AS1994    3.500% 03/01/29 05/01/2016 Paydown  365,177 365,177 388,343 387,516  (22,338)  (22,338)  365,177    2,851 03/01/2029 

3138WB-LS-2 FNMA PN=AS2136    4.000% 04/01/44 12/01/2016 Paydown  1,536,111 1,536,111 1,601,036 1,599,340  (63,229)  (63,229)  1,536,111    29,894 04/01/2044 

3138WB-QA-6 FNMA PN=AS2248    4.000% 04/01/44 12/01/2016 Paydown  35,965,032 35,965,032 37,378,345 37,340,146  (1,375,114)  (1,375,114)  35,965,032    845,196 04/01/2044 

3138WB-VU-6 FNMA PN=AS2426    4.000% 05/01/44 12/01/2016 Paydown  636,070 636,070 667,674 666,896  (30,827)  (30,827)  636,070    17,474 05/01/2044 

3138WB-WV-3 FNMA PN=AS2459    3.000% 05/01/29 12/01/2016 Paydown  3,624,888 3,624,888 3,762,520 3,751,511  (126,623)  (126,623)  3,624,888    58,366 05/01/2029 

3138WB-Z5-7 FNMA PN=AS2563    4.000% 06/01/44 12/01/2016 Paydown  1,749,876 1,749,876 1,856,919 1,854,476  (104,600)  (104,600)  1,749,876    44,572 06/01/2044 

3138WC-2S-1 FNMA PN=AS3484    4.000% 10/01/44 12/01/2016 Paydown  68,003 68,003 72,444 72,329  (4,326)  (4,326)  68,003    1,461 10/01/2044 

3138WC-CK-7 FNMA PN=AS2773    3.500% 07/01/44 12/01/2016 Paydown  1,613,160 1,613,160 1,642,650 1,641,805  (28,645)  (28,645)  1,613,160    39,918 07/01/2044 

3138WC-CM-3 FNMA PN=AS2775    4.000% 07/01/44 12/01/2016 Paydown  33,032,213 33,032,213 34,700,598 34,663,349  (1,631,136)  (1,631,136)  33,032,213    735,972 07/01/2044 

3138WC-CS-0 FNMA PN=AS2780    4.000% 07/01/44 12/01/2016 Paydown  2,202,463 2,202,463 2,345,107 2,342,035  (139,571)  (139,571)  2,202,463    50,594 07/01/2044 

3138WC-DQ-3 FNMA PN=AS2810    3.500% 07/01/29 12/01/2016 Paydown  154,009 154,009 163,231 162,604  (8,596)  (8,596)  154,009    2,932 07/01/2029 

3138WC-FV-0 FNMA PN=AS2879    3.500% 07/01/29 12/01/2016 Paydown  4,399,704 4,399,704 4,663,171 4,646,064  (246,360)  (246,360)  4,399,704    92,581 07/01/2029 

3138WC-KQ-5 FNMA PN=AS3002    4.000% 08/01/44 12/01/2016 Paydown  19,256 19,256 20,376 20,345  (1,089)  (1,089)  19,256    431 08/01/2044 

3138WC-S5-3 FNMA PN=AS3239    4.000% 09/01/44 12/01/2016 Paydown  908,200 908,200 964,501 962,975  (54,775)  (54,775)  908,200    25,452 09/01/2044 

3138WC-TK-9 FNMA PN=AS3253    4.000% 09/01/44 12/01/2016 Paydown  22,998,827 22,998,827 24,326,649 24,297,489  (1,298,662)  (1,298,662)  22,998,827    535,158 09/01/2044 

3138WC-TU-7 FNMA PN=AS3262    2.500% 09/01/29 12/01/2016 Paydown  1,382,824 1,382,824 1,392,115 1,391,411  (8,587)  (8,587)  1,382,824    22,078 09/01/2029 

3138WC-WG-4 FNMA PN=AS3346    2.500% 09/01/29 12/01/2016 Paydown  1,507,085 1,507,085 1,517,152 1,516,364  (9,279)  (9,279)  1,507,085    21,329 09/01/2029 

3138WD-2U-4 FNMA PN=AS4386    3.500% 02/01/45 12/01/2016 Paydown  728,245 728,245 768,014 767,289  (39,044)  (39,044)  728,245    21,171 02/01/2045 
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3138WD-AN-1 FNMA PN=AS3612    3.500% 10/01/44 12/01/2016 Paydown  12,611,322 12,611,322 12,970,449 12,961,870  (350,548)  (350,548)  12,611,322    272,012 10/01/2044 

3138WD-EE-7 FNMA PN=AS3732    4.000% 11/01/44 12/01/2016 Paydown  873,992 873,992 930,870 929,797  (55,804)  (55,804)  873,992    19,348 11/01/2044 

3138WD-L6-6 FNMA PN=AS3948    4.000% 12/01/44 12/01/2016 Paydown  18,213,990 18,213,990 19,369,440 19,347,636  (1,133,647)  (1,133,647)  18,213,990    418,429 12/01/2044 

3138WD-LS-8 FNMA PN=AS3936    3.500% 12/01/44 12/01/2016 Paydown  665,102 665,102 693,161 692,574  (27,472)  (27,472)  665,102    15,797 12/01/2044 

3138WD-TZ-4 FNMA PN=AS4167    4.000% 12/01/44 12/01/2016 Paydown  3,752,244 3,752,244 4,013,142 4,008,649  (256,406)  (256,406)  3,752,244    105,780 12/01/2044 

3138WD-Y3-9 FNMA PN=AS4329    3.000% 01/01/30 05/12/2016 Barclays Capital Inc  23,104,866 22,082,680 23,059,148 23,026,889  (11,802)  (11,802)  23,015,086  89,780 89,780 307,317 01/01/2030 

3138WD-Y3-9 FNMA PN=AS4329    3.000% 01/01/30 05/01/2016 Paydown  1,866,691 1,866,691 1,949,234 1,946,507  (79,816)  (79,816)  1,866,691    17,075 01/01/2030 

3138WE-5A-3 FNMA PN=AS5340    3.500% 07/01/45 12/01/2016 Paydown  280,685 280,685 288,492 288,398  (7,713)  (7,713)  280,685    8,121 07/01/2045 

3138WE-5K-1 FNMA PN=AS5349    3.500% 07/01/45 12/01/2016 Paydown  22,013,071 22,013,071 22,692,380 22,684,089  (671,018)  (671,018)  22,013,071    458,131 07/01/2045 

3138WE-A6-6 FNMA PN=AS4528    3.500% 03/01/45 12/01/2016 Paydown  443,981 443,981 464,931 464,568  (20,587)  (20,587)  443,981    12,986 03/01/2045 

3138WE-AG-4 FNMA PN=AS4506    3.000% 02/01/30 05/12/2016 Barclays Capital Inc  30,158,622 28,824,369 30,216,046 30,155,911  (16,612)  (16,612)  30,139,300  19,323 19,323 401,139 02/01/2030 

3138WE-AG-4 FNMA PN=AS4506    3.000% 02/01/30 05/01/2016 Paydown  3,238,838 3,238,838 3,395,213 3,388,456  (149,618)  (149,618)  3,238,838    23,440 02/01/2030 

3138WE-CB-3 FNMA PN=AS4565    3.500% 03/01/45 12/01/2016 Paydown  6,240,047 6,240,047 6,514,755 6,510,053  (270,006)  (270,006)  6,240,047    127,827 03/01/2045 

3138WE-CH-0 FNMA PN=AS4571    3.500% 03/01/45 12/01/2016 Paydown  2,370,731 2,370,731 2,443,891 2,443,034  (72,303)  (72,303)  2,370,731    49,687 03/01/2045 

3138WE-E9-6 FNMA PN=AS4659    2.500% 03/01/30 12/01/2016 Paydown  8,657,494 8,657,494 8,840,113 8,832,162  (174,668)  (174,668)  8,657,494    133,210 03/01/2030 

3138WE-EU-9 FNMA PN=AS4646    3.500% 03/01/45 12/01/2016 Paydown  11,461,132 11,461,132 11,969,720 11,961,036  (499,904)  (499,904)  11,461,132    233,251 03/01/2045 

3138WE-GL-7 FNMA PN=AS4702    3.500% 04/01/45 12/01/2016 Paydown  8,724,122 8,724,122 9,170,211 9,163,375  (439,252)  (439,252)  8,724,122    188,984 04/01/2045 

3138WE-HU-6 FNMA PN=AS4742    3.500% 04/01/45 12/01/2016 Paydown  130,164 130,164 137,302 137,191  (7,028)  (7,028)  130,164    2,585 04/01/2045 

3138WE-KX-6 FNMA PN=AS4809    3.500% 04/01/45 12/01/2016 Paydown  1,910,792 1,910,792 2,010,511 2,008,993  (98,201)  (98,201)  1,910,792    43,236 04/01/2045 

3138WE-NW-5 FNMA PN=AS4904    3.500% 05/01/45 12/01/2016 Paydown  561,635 561,635 589,892 589,483  (27,849)  (27,849)  561,635    15,829 05/01/2045 

3138WE-RN-1 FNMA PN=AS4992    3.500% 05/01/45 12/01/2016 Paydown  8,446,752 8,446,752 8,705,434 8,702,648  (255,896)  (255,896)  8,446,752    171,534 05/01/2045 

3138WE-UP-2 FNMA PN=AS5089    2.500% 06/01/30 12/01/2016 Paydown  6,041,095 6,041,095 6,164,749 6,160,751  (119,655)  (119,655)  6,041,095    86,068 06/01/2030 

3138WE-V9-7 FNMA PN=AS5139    3.000% 06/01/30 12/01/2016 Paydown  3,294,572 3,294,572 3,425,840 3,423,348  (128,776)  (128,776)  3,294,572    63,096 06/01/2030 

3138WE-VC-0 FNMA PN=AS5110    3.500% 06/01/45 12/01/2016 Paydown  487,525 487,525 508,474 508,183  (20,658)  (20,658)  487,525    9,104 06/01/2045 

3138WE-WD-7 FNMA PN=AS5143    2.500% 06/01/30 12/01/2016 Paydown  4,852,088 4,852,088 4,886,773 4,885,505  (33,416)  (33,416)  4,852,088    68,632 06/01/2030 

3138WF-ET-9 FNMA PN=AS5545    3.500% 08/01/45 12/01/2016 Paydown  18,919,207 18,919,207 19,426,183 19,420,577  (501,370)  (501,370)  18,919,207    451,081 08/01/2045 

3138WF-FK-7 FNMA PN=AS5569    3.500% 08/01/45 12/01/2016 Paydown  228,385 228,385 237,913 237,810  (9,425)  (9,425)  228,385    5,981 08/01/2045 

3138WF-HT-6 FNMA PN=AS5641    3.500% 08/01/45 12/01/2016 Paydown  14,576,261 14,576,261 15,141,091 15,134,973  (558,711)  (558,711)  14,576,261    325,624 08/01/2045 

3138WF-SC-1 FNMA PN=AS5914    3.500% 10/01/45 12/01/2016 Paydown  633,621 633,621 663,421 663,208  (29,587)  (29,587)  633,621    15,115 10/01/2045 

3138WF-YV-2 FNMA PN=AS6123    3.500% 11/01/45 12/01/2016 Paydown  521,912 521,912 542,952 542,845  (20,933)  (20,933)  521,912    12,857 11/01/2045 

3138WG-AJ-3 FNMA PN=AS6308    3.500% 12/01/45 12/01/2016 Paydown  519,116 519,116 539,475 539,415  (20,299)  (20,299)  519,116    13,156 12/01/2045 

3138WG-AS-3 FNMA PN=AS6316    2.500% 12/01/30 12/01/2016 Paydown  2,111,154 2,111,154 2,138,121 2,137,970  (26,816)  (26,816)  2,111,154    30,232 12/01/2030 

3138WG-AT-1 FNMA PN=AS6317    2.500% 12/01/30 12/01/2016 Paydown  2,879,086 2,879,086 2,917,774 2,917,559  (38,473)  (38,473)  2,879,086    42,610 12/01/2030 

3138WG-AU-8 FNMA PN=AS6318    2.500% 12/01/30 12/01/2016 Paydown  2,801,207 2,801,207 2,838,411 2,838,204  (36,997)  (36,997)  2,801,207    39,975 12/01/2030 

3138WG-DQ-4 FNMA PN=AS6410    2.500% 01/01/31 12/01/2016 Paydown  1,697,038 1,697,038 1,718,715 1,718,595  (21,557)  (21,557)  1,697,038    25,455 01/01/2031 

3138WG-DR-2 FNMA PN=AS6411    2.500% 12/01/30 12/01/2016 Paydown  2,198,625 2,198,625 2,226,452 2,226,296  (27,671)  (27,671)  2,198,625    31,707 12/01/2030 

3138WG-DS-0 FNMA PN=AS6412    2.500% 01/01/31 12/01/2016 Paydown  3,419,641 3,419,641 3,462,787 3,462,547  (42,906)  (42,906)  3,419,641    49,251 01/01/2031 

3138WM-JH-5 FNMA PN=AT0263    2.500% 03/01/28 12/01/2016 Paydown  154,933 154,933 161,542 160,643  (5,710)  (5,710)  154,933    2,079 03/01/2028 

3138WM-Y7-0 FNMA PN=AT0733    3.500% 04/01/43 12/01/2016 Paydown  136,847 136,847 137,093 137,075  (229)  (229)  136,847    2,758 04/01/2043 

3138WN-CZ-0 FNMA PN=AT0987    3.000% 04/01/43 12/01/2016 Paydown  2,745,619 2,745,619 2,693,993 2,694,978  50,641  50,641  2,745,619    48,507 04/01/2043 

3138WN-PB-9 FNMA PN=AT1317    3.500% 07/01/43 12/01/2016 Paydown  453,293 453,293 454,107 454,050  (757)  (757)  453,293    9,569 07/01/2043 

3138WP-MP-6 FNMA PN=AT2165    2.500% 05/01/28 12/01/2016 Paydown  690,972 690,972 693,239 692,855  (1,884)  (1,884)  690,972    8,399 05/01/2028 

3138WP-MR-2 FNMA PN=AT2167    2.500% 05/01/28 12/01/2016 Paydown  217,471 217,471 218,185 218,067  (596)  (596)  217,471    2,781 05/01/2028 

3138WQ-CK-6 FNMA PN=AT2773    2.500% 05/01/28 12/01/2016 Paydown  558,919 558,919 560,753 560,443  (1,524)  (1,524)  558,919    7,854 05/01/2028 

3138WQ-T6-9 FNMA PN=AT3272    2.500% 04/01/28 12/01/2016 Paydown  269,428 269,428 270,312 270,159  (731)  (731)  269,428    4,206 04/01/2028 

3138WQ-WB-4 FNMA PN=AT3341    3.500% 05/01/43 12/01/2016 Paydown  462,275 462,275 463,106 463,048  (772)  (772)  462,275    10,223 05/01/2043 

3138WR-FE-5 FNMA PN=AT3764    3.500% 04/01/43 12/01/2016 Paydown  168,177 168,177 168,479 168,457  (280)  (280)  168,177    2,251 04/01/2043 

3138WR-G2-0 FNMA PN=AT3816    3.500% 04/01/43 12/01/2016 Paydown  481,821 481,821 482,687 482,621  (800)  (800)  481,821    7,746 04/01/2043 

3138WS-3J-5 FNMA PN=AT5300    3.500% 05/01/43 12/01/2016 Paydown  339,957 339,957 340,568 340,525  (568)  (568)  339,957    7,708 05/01/2043 

3138WS-BF-4 FNMA PN=AT4537    2.000% 07/01/28 12/01/2016 Paydown  231,920 231,920 236,459 235,821  (3,901)  (3,901)  231,920    2,503 07/01/2028 

3138WS-BU-1 FNMA PN=AT4550    2.000% 08/01/28 12/01/2016 Paydown  535,320 535,320 545,796 544,347  (9,027)  (9,027)  535,320    4,746 08/01/2028 

3138WS-UV-8 FNMA PN=AT5095    3.500% 05/01/43 12/01/2016 Paydown  30,511 30,511 30,566 30,562  (51)  (51)  30,511    581 05/01/2043 

3138WS-VS-4 FNMA PN=AT5124    3.500% 04/01/43 12/01/2016 Paydown  161,949 161,949 162,240 162,218  (270)  (270)  161,949    2,879 04/01/2043 

3138WU-QG-1 FNMA PN=AT6754    2.000% 07/01/28 12/01/2016 Paydown  335,173 335,173 340,882 340,182  (5,008)  (5,008)  335,173    3,930 07/01/2028 

3138WU-UH-4 FNMA PN=AT6883    4.000% 08/01/43 12/01/2016 Paydown  735,406 735,406 764,420 763,556  (28,150)  (28,150)  735,406    14,073 08/01/2043 

3138WU-UT-8 FNMA PN=AT6893    4.500% 09/01/43 12/01/2016 Paydown  289,103 289,103 314,038 313,692  (24,590)  (24,590)  289,103    6,192 09/01/2043 

3138WV-A7-6 FNMA PN=AT7229    2.000% 07/01/28 12/01/2016 Paydown  28,139 28,139 28,690 28,620  (481)  (481)  28,139    324 07/01/2028 

3138WV-CG-4 FNMA PN=AT7270    3.500% 09/01/43 12/01/2016 Paydown  1,371,562 1,371,562 1,393,207 1,392,310  (20,748)  (20,748)  1,371,562    28,725 09/01/2043 

 E
1
4
.4

8



ANNUAL STATEMENT FOR THE YEAR 2016 OF THE  NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/
Decrease

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date
3138WW-D8-9 FNMA PN=AT8226    3.500% 06/01/43 12/01/2016 Paydown  671,617 671,617 682,216 681,810  (10,193)  (10,193)  671,617    13,906 06/01/2043 

3138X0-PV-4 FNMA PN=AU1335    3.500% 07/01/43 12/01/2016 Paydown  565,258 565,258 569,585 569,422  (4,164)  (4,164)  565,258    11,818 07/01/2043 

3138X0-QP-6 FNMA PN=AU1361    2.000% 07/01/28 12/01/2016 Paydown  130,217 130,217 132,765 132,436  (2,219)  (2,219)  130,217    1,220 07/01/2028 

3138X0-Y5-1 FNMA PN=AU1631    3.000% 07/01/43 12/01/2016 Paydown  927,584 927,584 911,533 911,901  15,683  15,683  927,584    15,758 07/01/2043 

3138X0-ZU-5 FNMA PN=AU1654    2.000% 07/01/28 12/01/2016 Paydown  8,050,597 8,050,597 8,196,761 8,177,889  (127,292)  (127,292)  8,050,597    92,106 07/01/2028 

3138X1-BU-9 FNMA PN=AU1850    3.000% 09/01/28 12/01/2016 Paydown  766,731 766,731 778,950 777,559  (10,828)  (10,828)  766,731    13,196 09/01/2028 

3138X1-PV-2 FNMA PN=AU2235    4.000% 08/01/43 12/01/2016 Paydown  288,030 288,030 296,041 295,656  (7,625)  (7,625)  288,030    6,413 08/01/2043 

3138X2-GB-4 FNMA PN=AU2893    3.000% 08/01/28 12/01/2016 Paydown  1,323,845 1,323,845 1,360,458 1,356,284  (32,439)  (32,439)  1,323,845    22,390 08/01/2028 

3138X2-GH-1 FNMA PN=AU2899    3.000% 08/01/28 12/01/2016 Paydown  873,420 873,420 897,575 894,728  (21,308)  (21,308)  873,420    12,715 08/01/2028 

3138X2-GS-7 FNMA PN=AU2908    3.000% 08/01/28 12/01/2016 Paydown  1,548,313 1,548,313 1,591,133 1,586,151  (37,839)  (37,839)  1,548,313    27,426 08/01/2028 

3138X2-NC-4 FNMA PN=AU3086    2.000% 07/01/28 12/01/2016 Paydown  165,521 165,521 168,760 168,346  (2,825)  (2,825)  165,521    1,722 07/01/2028 

3138X2-RN-6 FNMA PN=AU3192    3.000% 08/01/28 12/01/2016 Paydown  747,031 747,031 776,036 774,543  (27,512)  (27,512)  747,031    11,381 08/01/2028 

3138X2-SJ-4 FNMA PN=AU3220    3.500% 08/01/43 12/01/2016 Paydown  815,810 815,810 808,863 809,008  6,802  6,802  815,810    18,403 08/01/2043 

3138X2-TE-4 FNMA PN=AU3248    3.500% 08/01/43 12/01/2016 Paydown  1,609,292 1,609,292 1,596,090 1,596,360  12,932  12,932  1,609,292    38,214 08/01/2043 

3138X2-WP-5 FNMA PN=AU3353    3.000% 08/01/43 12/01/2016 Paydown  690,260 690,260 678,943 679,162  11,098  11,098  690,260    11,586 08/01/2043 

3138X2-WQ-3 FNMA PN=AU3354    3.000% 07/01/43 12/01/2016 Paydown  706,792 706,792 687,190 687,847  18,945  18,945  706,792    10,658 07/01/2043 

3138X3-EH-1 FNMA PN=AU3735    3.000% 08/01/43 12/01/2016 Paydown  1,520,015 1,520,015 1,480,589 1,481,511  38,503  38,503  1,520,015    27,037 08/01/2043 

3138X3-EQ-1 FNMA PN=AU3742    3.500% 08/01/43 12/01/2016 Paydown  7,969,244 7,969,244 7,903,871 7,905,439  63,805  63,805  7,969,244    164,484 08/01/2043 

3138X3-HF-2 FNMA PN=AU3829    4.000% 11/01/41 12/01/2016 Paydown  8,442,790 8,442,790 8,717,181 8,704,344  (261,553)  (261,553)  8,442,790    212,652 11/01/2041 

3138X3-VW-9 FNMA PN=AU4228    4.000% 09/01/43 12/01/2016 Paydown  3,669,794 3,669,794 3,817,733 3,814,189  (144,394)  (144,394)  3,669,794    86,358 09/01/2043 

3138X3-XH-0 FNMA PN=AU4279    3.000% 09/01/43 03/01/2016 Nomura  97,848,916 95,692,106 91,992,314 92,092,575  (3,407)  (3,407)  92,089,168  5,759,748 5,759,748 821,357 09/01/2043 

3138X3-XH-0 FNMA PN=AU4279    3.000% 09/01/43 03/01/2016 Paydown  1,572,563 1,572,563 1,511,763 1,513,410  59,153  59,153  1,572,563    7,929 09/01/2043 

3138X4-KQ-2 FNMA PN=AU4802    2.500% 10/01/28 12/01/2016 Paydown  1,544,902 1,544,902 1,520,160 1,522,457  22,445  22,445  1,544,902    21,143 10/01/2028 

3138X4-KS-8 FNMA PN=AU4804    3.000% 09/01/28 12/01/2016 Paydown  2,601,012 2,601,012 2,643,279 2,638,568  (37,556)  (37,556)  2,601,012    44,704 09/01/2028 

3138X4-SE-1 FNMA PN=AU5016    3.000% 10/01/43 12/01/2016 Paydown  1,460,306 1,460,306 1,428,476 1,429,274  31,033  31,033  1,460,306    25,160 10/01/2043 

3138X5-KS-5 FNMA PN=AU5704    3.500% 08/01/43 12/01/2016 Paydown  324,558 324,558 321,794 321,853  2,706  2,706  324,558    8,140 08/01/2043 

3138X5-KU-0 FNMA PN=AU5706    3.500% 09/01/43 12/01/2016 Paydown  1,287,719 1,287,719 1,276,753 1,276,997  10,722  10,722  1,287,719    20,796 09/01/2043 

3138X5-KX-4 FNMA PN=AU5709    3.500% 08/01/43 12/01/2016 Paydown  928,534 928,534 920,917 921,098  7,436  7,436  928,534    18,351 08/01/2043 

3138X6-GP-4 FNMA PN=AU6505    3.500% 03/01/29 12/01/2016 Paydown  461,120 461,120 480,915 479,480  (18,361)  (18,361)  461,120    5,944 03/01/2029 

3138X6-NB-7 FNMA PN=AU6685    3.500% 09/01/28 12/01/2016 Paydown  8,605,420 8,605,420 8,984,932 8,945,748  (340,328)  (340,328)  8,605,420    155,668 09/01/2028 

3138X6-PY-5 FNMA PN=AU6738    3.500% 10/01/43 12/01/2016 Paydown  13,598,802 13,598,802 13,850,592 13,840,909  (242,107)  (242,107)  13,598,802    281,779 10/01/2043 

3138X7-7C-1 FNMA PN=AU8090    3.500% 09/01/28 12/01/2016 Paydown  1,008,354 1,008,354 1,062,553 1,056,976  (48,623)  (48,623)  1,008,354    20,884 09/01/2028 

3138X7-AE-3 FNMA PN=AU7204    3.000% 09/01/28 12/01/2016 Paydown  1,231,967 1,231,967 1,251,986 1,249,776  (17,809)  (17,809)  1,231,967    19,867 09/01/2028 

3138X7-AF-0 FNMA PN=AU7205    3.000% 10/01/28 12/01/2016 Paydown  1,746,077 1,746,077 1,774,451 1,771,332  (25,255)  (25,255)  1,746,077    26,905 10/01/2028 

3138X7-L8-4 FNMA PN=AU7550    3.500% 10/01/28 12/01/2016 Paydown  2,666,118 2,666,118 2,780,574 2,772,003  (105,885)  (105,885)  2,666,118    48,937 10/01/2028 

3138X8-BX-8 FNMA PN=AU8153    4.500% 09/01/43 12/01/2016 Paydown  659,857 659,857 716,770 716,058  (56,201)  (56,201)  659,857    17,925 09/01/2043 

3138X8-KC-4 FNMA PN=AU8390    4.500% 09/01/43 12/01/2016 Paydown  1,412,882 1,412,882 1,507,148 1,504,507  (91,625)  (91,625)  1,412,882    30,356 09/01/2043 

3138X8-YF-2 FNMA PN=AU8809    3.000% 11/01/28 12/01/2016 Paydown  1,216,196 1,216,196 1,239,760 1,237,426  (21,230)  (21,230)  1,216,196    22,544 11/01/2028 

3138X9-BD-0 FNMA PN=AU9035    4.000% 10/01/43 12/01/2016 Paydown  6,257,388 6,257,388 6,518,439 6,510,692  (253,303)  (253,303)  6,257,388    146,372 10/01/2043 

3138XB-KN-3 FNMA PN=AV0300    3.000% 11/01/28 12/01/2016 Paydown  879,230 879,230 896,265 894,596  (15,366)  (15,366)  879,230    15,499 11/01/2028 

3138XB-MZ-4 FNMA PN=AV0375    3.000% 01/01/29 12/01/2016 Paydown  675,814 675,814 694,083 692,336  (16,522)  (16,522)  675,814    12,253 01/01/2029 

3138XB-XW-9 FNMA PN=AV0692    4.000% 12/01/43 12/01/2016 Paydown  6,876,824 6,876,824 7,134,705 7,127,795  (250,971)  (250,971)  6,876,824    166,499 12/01/2043 

3138XD-C8-1 FNMA PN=AV1894    3.000% 01/01/29 12/01/2016 Paydown  1,102,174 1,102,174 1,123,529 1,121,510  (19,336)  (19,336)  1,102,174    17,653 01/01/2029 

3138XE-3G-1 FNMA PN=AV3498    4.000% 02/01/44 12/01/2016 Paydown  5,197,486 5,197,486 5,412,694 5,407,370  (209,885)  (209,885)  5,197,486    109,945 02/01/2044 

3138XE-ZP-6 FNMA PN=AV3449    4.500% 02/01/44 12/01/2016 Paydown  637,951 637,951 692,975 692,169  (54,217)  (54,217)  637,951    18,055 02/01/2044 

3138XK-4C-5 FNMA PN=AV8018    4.500% 02/01/44 12/01/2016 Paydown  122,499 122,499 133,064 132,948  (10,449)  (10,449)  122,499    2,627 02/01/2044 

3138XK-6W-9 FNMA PN=AV8084    3.500% 06/01/44 12/01/2016 Paydown  9,048,343 9,048,343 9,513,485 9,505,198  (456,855)  (456,855)  9,048,343    211,136 06/01/2044 

3138XK-XF-6 FNMA PN=AV7877    4.500% 01/01/44 12/01/2016 Paydown  15,395 15,395 16,723 16,708  (1,313)  (1,313)  15,395    377 01/01/2044 

3138XL-2S-0 FNMA PN=AV8884    4.000% 01/01/45 03/10/2016 Various  18,205,542 17,089,801 18,304,779 18,284,866  6,500  6,500  18,291,366  (85,824) (85,824) 195,583 01/01/2045 

3138XL-2S-0 FNMA PN=AV8884    4.000% 01/01/45 03/01/2016 Paydown  1,431,356 1,431,356 1,533,117 1,531,449  (100,093)  (100,093)  1,431,356    5,695 01/01/2045 

3138XM-KM-1 FNMA PN=AV9299    3.500% 02/01/29 12/01/2016 Paydown  808,180 808,180 842,874 840,348  (32,169)  (32,169)  808,180    14,751 02/01/2029 

3138XP-CW-1 FNMA PN=AW0084    3.000% 05/01/29 12/01/2016 Paydown  498,862 498,862 517,296 515,782  (16,920)  (16,920)  498,862    9,516 05/01/2029 

3138XP-CY-7 FNMA PN=AW0086    3.000% 05/01/29 12/01/2016 Paydown  28,376 28,376 29,425 29,338  (962)  (962)  28,376    451 05/01/2029 

3138XP-ZB-2 FNMA PN=AW0737    4.000% 03/01/44 12/01/2016 Paydown  764,510 764,510 799,451 798,615  (34,105)  (34,105)  764,510    20,497 03/01/2044 

3138XQ-CK-5 FNMA PN=AW0973    4.000% 05/01/44 12/01/2016 Paydown  9,481 9,481 10,014 10,003  (521)  (521)  9,481    210 05/01/2044 

3138XS-P9-2 FNMA PN=AW3147    4.000% 06/01/44 12/01/2016 Paydown  183,500 183,500 194,882 194,631  (11,131)  (11,131)  183,500    920 06/01/2044 

3138XS-QA-8 FNMA PN=AW3148    4.000% 06/01/44 12/01/2016 Paydown  37,403 37,403 39,724 39,657  (2,254)  (2,254)  37,403    802 06/01/2044 

3138XT-AN-5 FNMA PN=AW3612    3.500% 06/01/44 12/01/2016 Paydown  6,523,337 6,523,337 6,674,189 6,669,994  (146,658)  (146,658)  6,523,337    152,727 06/01/2044 
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3138XT-RX-5 FNMA PN=AW4101    3.000% 04/01/29 12/01/2016 Paydown  7,582,251 7,582,251 7,807,349 7,789,140  (206,889)  (206,889)  7,582,251    122,848 04/01/2029 

3138XU-CC-4 FNMA PN=AW4566    3.000% 06/01/29 12/01/2016 Paydown  302,501 302,501 313,373 312,571  (10,070)  (10,070)  302,501    4,107 06/01/2029 

3138XU-KD-3 FNMA PN=AW4791    4.500% 04/01/44 12/01/2016 Paydown  8,866 8,866 9,631 9,622  (756)  (756)  8,866    218 04/01/2044 

3138XU-TM-4 FNMA PN=AW5055    3.500% 07/01/44 12/01/2016 Paydown  557,013 557,013 565,020 564,799  (7,786)  (7,786)  557,013    12,740 07/01/2044 

3138XV-AZ-3 FNMA PN=AW5423    4.500% 07/01/44 12/01/2016 Paydown  295,830 295,830 321,345 321,074  (25,244)  (25,244)  295,830    5,615 07/01/2044 

3138XW-5Q-7 FNMA PN=AW7154    3.500% 06/01/44 12/01/2016 Paydown  812,911 812,911 816,023 815,907  (2,996)  (2,996)  812,911    16,192 06/01/2044 

3138XW-NK-0 FNMA PN=AW6693    4.500% 06/01/44 12/01/2016 Paydown  556,723 556,723 604,740 604,122  (47,399)  (47,399)  556,723    17,375 06/01/2044 

3138XX-2U-9 FNMA PN=AW7986    3.500% 10/01/44 12/01/2016 Paydown  38,373 38,373 39,371 39,345  (972)  (972)  38,373    739 10/01/2044 

3138XX-2V-7 FNMA PN=AW7987    3.500% 10/01/44 12/01/2016 Paydown  62,027 62,027 63,641 63,591  (1,563)  (1,563)  62,027    1,229 10/01/2044 

3138XX-YH-3 FNMA PN=AW7911    3.500% 08/01/44 12/01/2016 Paydown  20,300 20,300 20,860 20,841  (541)  (541)  20,300    386 08/01/2044 

3138XX-YM-2 FNMA PN=AW7915    4.000% 07/01/44 12/01/2016 Paydown  517,942 517,942 548,735 547,812  (29,871)  (29,871)  517,942    16,328 07/01/2044 

3138XY-CD-4 FNMA PN=AW8167    3.500% 02/01/42 01/01/2016 Nomura  8,274,672 8,026,357 8,274,672 8,274,672      8,274,672    9,364 02/01/2042 

3138XY-TS-3 FNMA PN=AW8660    3.500% 07/01/44 12/01/2016 Paydown  12,999,368 12,999,368 13,281,190 13,274,064  (274,696)  (274,696)  12,999,368    292,115 07/01/2044 

3138XY-XQ-2 FNMA PN=AW8786    4.000% 10/01/44 12/01/2016 Paydown  2,902,037 2,902,037 3,105,406 3,102,012  (199,975)  (199,975)  2,902,037    57,003 10/01/2044 

3138XZ-P3-9 FNMA PN=AW9441    3.500% 07/01/44 12/01/2016 Paydown  20,744,905 20,744,905 21,226,252 21,214,319  (469,414)  (469,414)  20,744,905    466,457 07/01/2044 

3138XZ-QF-1 FNMA PN=AW9453    3.500% 08/01/44 12/01/2016 Paydown  17,412,777 17,412,777 17,827,691 17,817,329  (404,552)  (404,552)  17,412,777    395,776 08/01/2044 

3138XZ-QS-3 FNMA PN=AW9464    3.500% 09/01/44 12/01/2016 Paydown  12,213,767 12,213,767 12,565,867 12,557,449  (343,682)  (343,682)  12,213,767    275,317 09/01/2044 

3138XZ-SL-6 FNMA PN=AW9522    3.500% 02/01/45 12/01/2016 Paydown  396,392 396,392 416,552 416,254  (19,862)  (19,862)  396,392    7,800 02/01/2045 

3138Y2-3F-8 FNMA PN=AX1697    4.500% 11/01/44 12/01/2016 Paydown  1,104,086 1,104,086 1,199,313 1,198,302  (94,216)  (94,216)  1,104,086    34,706 11/01/2044 

3138Y2-QV-8 FNMA PN=AX1367    4.500% 10/01/44 12/01/2016 Paydown  461,597 461,597 501,410 500,989  (39,392)  (39,392)  461,597    8,935 10/01/2044 

3138Y3-Z9-5 FNMA PN=AX2567    3.500% 11/01/44 12/01/2016 Paydown  15,221,724 15,221,724 15,753,296 15,742,004  (520,279)  (520,279)  15,221,724    342,191 11/01/2044 

3138Y4-EV-7 FNMA PN=AX2847    3.500% 10/01/44 12/01/2016 Paydown  313,395 313,395 326,225 325,900  (12,505)  (12,505)  313,395    1,267 10/01/2044 

3138Y4-F3-8 FNMA PN=AX2885    3.500% 11/01/44 12/01/2016 Paydown  238,072 238,072 247,558 247,339  (9,268)  (9,268)  238,072    6,051 11/01/2044 

3138Y4-KW-8 FNMA PN=AX3008    4.000% 10/01/44 03/10/2016 Amherst Pierpont  25,952,959 24,356,433 26,080,412 26,051,869  9,195  9,195  26,061,063  (108,104) (108,104) 278,746 10/01/2044 

3138Y4-KW-8 FNMA PN=AX3008    4.000% 10/01/44 12/01/2016 Paydown  3,297,369 3,297,369 3,530,761 3,526,897  (229,528)  (229,528)  3,297,369    61,689 10/01/2044 

3138Y5-RD-0 FNMA PN=AX4083    4.000% 10/01/44 03/09/2016 Amherst Pierpont  12,581,867 11,808,762 12,635,837 12,622,128  4,206  4,206  12,626,334  (44,467) (44,467) 135,145 10/01/2044 

3138Y5-RD-0 FNMA PN=AX4083    4.000% 10/01/44 03/01/2016 Paydown  373,912 373,912 400,100 399,666  (25,754)  (25,754)  373,912    2,575 10/01/2044 

3138Y7-U4-2 FNMA PN=AX6002    4.500% 10/01/44 12/01/2016 Paydown  1,123,815 1,123,815 1,220,744 1,219,313  (95,499)  (95,499)  1,123,815    15,535 10/01/2044 

3138Y7-U5-9 FNMA PN=AX6003    4.500% 11/01/44 12/01/2016 Paydown  3,036,683 3,036,683 3,298,596 3,295,606  (258,923)  (258,923)  3,036,683    77,867 11/01/2044 

3138Y8-A4-2 FNMA PN=AX6326    3.500% 01/01/45 12/01/2016 Paydown  265,315 265,315 277,223 276,946  (11,632)  (11,632)  265,315    6,093 01/01/2045 

3138Y9-EL-8 FNMA PN=AX7338    4.000% 09/01/44 12/01/2016 Paydown  8,133,140 8,133,140 8,688,481 8,679,261  (546,121)  (546,121)  8,133,140    185,930 09/01/2044 

3138YB-YB-3 FNMA PN=AX9705    3.000% 07/01/30 12/01/2016 Paydown  2,532,824 2,532,824 2,623,056 2,621,033  (88,209)  (88,209)  2,532,824    48,771 07/01/2030 

3138YD-BQ-1 FNMA PN=AY0046    4.500% 12/01/44 12/01/2016 Paydown  94,534 94,534 102,687 102,614  (8,080)  (8,080)  94,534    1,205 12/01/2044 

3138YE-C5-4 FNMA PN=AY0991    3.000% 05/01/30 12/01/2016 Paydown  946,519 946,519 988,372 986,973  (40,455)  (40,455)  946,519    15,875 05/01/2030 

3138YK-2U-6 FNMA PN=AY6186    3.500% 04/01/45 12/01/2016 Paydown  3,061,001 3,061,001 3,217,160 3,214,778  (153,777)  (153,777)  3,061,001    80,752 04/01/2045 

3138YK-P4-9 FNMA PN=AY5842    3.500% 03/01/45 12/01/2016 Paydown  641,637 641,637 674,371 673,870  (32,233)  (32,233)  641,637    11,233 03/01/2045 

3138YN-2E-6 FNMA PN=AY8872    3.500% 04/01/45 12/01/2016 Paydown  1,869,747 1,869,747 1,967,470 1,966,033  (96,286)  (96,286)  1,869,747    37,535 04/01/2045 

3138YN-N6-0 FNMA PN=AY8512    3.500% 06/01/45 12/01/2016 Paydown  168,690 168,690 174,700 174,647  (5,957)  (5,957)  168,690    4,033 06/01/2045 

3138YN-PC-5 FNMA PN=AY8518    3.000% 06/01/45 12/01/2016 Paydown  24,084 24,084 23,992 23,992  92  92  24,084    404 06/01/2045 

3138YU-SF-9 FNMA PN=AZ3217    3.000% 06/01/45 12/01/2016 Paydown  194,887 194,887 197,445 197,404  (2,516)  (2,516)  194,887    2,567 06/01/2045 

3138YV-DW-6 FNMA PN=AZ3716    3.000% 06/01/45 12/01/2016 Paydown  580,413 580,413 579,687 579,680  733  733  580,413    10,907 06/01/2045 

3138YV-DX-4 FNMA PN=AZ3717    3.000% 06/01/45 12/01/2016 Paydown  5,504,386 5,504,386 5,499,226 5,499,131  5,255  5,255  5,504,386    86,995 06/01/2045 

3138YV-EC-9 FNMA PN=AZ3730    3.500% 08/01/45 12/01/2016 Paydown  2,577,489 2,577,489 2,673,641 2,672,552  (95,063)  (95,063)  2,577,489    57,655 08/01/2045 

3138YV-EV-7 FNMA PN=AZ3747    3.500% 12/01/45 12/01/2016 Paydown  5,336,929 5,336,929 5,518,093 5,517,554  (180,625)  (180,625)  5,336,929    96,210 12/01/2045 

3138YX-D3-6 FNMA PN=AZ5521    3.000% 07/01/45 12/01/2016 Paydown  22,317 22,317 22,240 22,240  76  76  22,317    354 07/01/2045 

3138YX-D4-4 FNMA PN=AZ5522    3.000% 07/01/45 12/01/2016 Paydown  95,298 95,298 94,970 94,971  326  326  95,298    1,052 07/01/2045 

3138YX-D5-1 FNMA PN=AZ5523    3.500% 07/01/45 12/01/2016 Paydown  29,510 29,510 30,446 30,434  (925)  (925)  29,510    547 07/01/2045 

31390C-ZL-3 FNMA PN=642547    6.500% 08/01/32 12/01/2016 Paydown  3,754 3,754 3,899 3,882  (128)  (128)  3,754    133 08/01/2032 

31390E-5Z-1 FNMA PN=644464    6.500% 07/01/32 12/01/2016 Paydown  2,249 2,249 2,314 2,306  (57)  (57)  2,249    79 07/01/2032 

31390F-AN-9 FNMA PN=644513    7.000% 05/01/32 12/01/2016 Paydown  1,197 1,197 1,255 1,245  (48)  (48)  1,197    46 05/01/2032 

31390F-CP-2 FNMA PN=644578    7.000% 05/01/32 12/01/2016 Paydown  76,875 76,875 80,214 79,621  (2,746)  (2,746)  76,875    2,386 05/01/2032 

31390F-GV-5 FNMA PN=644712    6.500% 05/01/32 12/01/2016 Paydown  10,641 10,641 10,804 10,768  (127)  (127)  10,641    375 05/01/2032 

31390H-KJ-3 FNMA PN=646597    7.000% 06/01/32 12/01/2016 Paydown  32,083 32,083 33,647 33,377  (1,294)  (1,294)  32,083    832 06/01/2032 

31390H-P2-5 FNMA PN=646741    7.000% 07/01/32 12/01/2016 Paydown  3,687 3,687 3,869 3,843  (156)  (156)  3,687    138 07/01/2032 

31390H-P5-8 FNMA PN=646744    6.500% 08/01/32 12/01/2016 Paydown  1,953 1,953 2,023 2,013  (60)  (60)  1,953    72 08/01/2032 

31390J-GY-1 FNMA PN=647415    6.500% 10/01/32 12/01/2016 Paydown  5,449 5,449 5,651 5,617  (168)  (168)  5,449    212 10/01/2032 

31390L-TF-3 FNMA PN=649550    6.500% 08/01/32 12/01/2016 Paydown  12,188 12,188 12,666 12,610  (422)  (422)  12,188    434 08/01/2032 

31390P-DT-1 FNMA PN=651814    6.500% 08/01/32 12/01/2016 Paydown  174,864 174,864 179,127 178,502  (3,637)  (3,637)  174,864    10,227 08/01/2032 
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31390R-EW-9 FNMA PN=653649    6.500% 08/01/32 12/01/2016 Paydown  9,263 9,263 9,618 9,561  (298)  (298)  9,263    335 08/01/2032 

31390R-FG-3 FNMA PN=653667    6.500% 08/01/32 12/01/2016 Paydown  845 845 875 871  (27)  (27)  845    30 08/01/2032 

31390R-MD-2 FNMA PN=653856    6.500% 08/01/32 12/01/2016 Paydown  1,488 1,488 1,546 1,540  (52)  (52)  1,488    53 08/01/2032 

31390R-MW-0 FNMA PN=653873    6.500% 08/01/32 12/01/2016 Paydown  15,326 15,326 15,882 15,798  (472)  (472)  15,326    559 08/01/2032 

31390R-XU-2 FNMA PN=654191    6.500% 10/01/32 12/01/2016 Paydown  1,204 1,204 1,248 1,243  (39)  (39)  1,204    43 10/01/2032 

31390S-GQ-8 FNMA PN=654607    6.500% 08/01/32 12/01/2016 Paydown  14,817 14,817 15,352 15,261  (444)  (444)  14,817    525 08/01/2032 

31390S-JW-2 FNMA PN=654677    6.000% 09/01/32 12/01/2016 Paydown  668,959 668,959 689,969 685,371  (16,412)  (16,412)  668,959    22,638 09/01/2032 

31390S-XW-6 FNMA PN=655093    6.500% 09/01/32 12/01/2016 Paydown  9,275 9,275 9,610 9,562  (287)  (287)  9,275    468 09/01/2032 

31390T-L9-8 FNMA PN=655652    6.500% 08/01/32 12/01/2016 Paydown  94,748 94,748 97,057 96,622  (1,874)  (1,874)  94,748    3,144 08/01/2032 

31390T-N3-9 FNMA PN=655710    6.500% 08/01/32 12/01/2016 Paydown  5,905 5,905 6,059 6,031  (126)  (126)  5,905    210 08/01/2032 

31390T-ND-7 FNMA PN=655688    6.500% 08/01/32 12/01/2016 Paydown  131,926 131,926 135,142 134,657  (2,731)  (2,731)  131,926    3,446 08/01/2032 

31390T-NS-4 FNMA PN=655701    6.500% 08/01/32 12/01/2016 Paydown  2,934 2,934 3,010 2,999  (65)  (65)  2,934    104 08/01/2032 

31390U-RW-8 FNMA PN=656701    6.500% 08/01/32 12/01/2016 Paydown  11,878 11,878 12,347 12,268  (391)  (391)  11,878    423 08/01/2032 

31390U-UT-1 FNMA PN=656794    6.000% 09/01/32 12/01/2016 Paydown  67,789 67,789 69,844 69,467  (1,678)  (1,678)  67,789    3,279 09/01/2032 

31390V-RW-6 FNMA PN=657601    6.500% 08/01/32 12/01/2016 Paydown  870 870 903 898  (27)  (27)  870    31 08/01/2032 

31390X-FL-9 FNMA PN=659071    6.500% 10/01/32 12/01/2016 Paydown  4,496 4,496 4,659 4,638  (142)  (142)  4,496    160 10/01/2032 

31391A-X6-1 FNMA PN=661401    6.000% 09/01/32 12/01/2016 Paydown  259,603 259,603 264,876 264,039  (4,436)  (4,436)  259,603    9,732 09/01/2032 

31391A-Z4-4 FNMA PN=661463    6.000% 10/01/32 12/01/2016 Paydown  197,915 197,915 202,461 201,754  (3,839)  (3,839)  197,915    5,527 10/01/2032 

31391B-3K-1 FNMA PN=662402    5.000% 12/01/17 12/01/2016 Paydown  111,771 111,771 112,051 111,594  177  177  111,771    3,146 12/01/2017 

31391B-WJ-2 FNMA PN=662249    6.500% 10/01/32 12/01/2016 Paydown  9,162 9,162 9,489 9,446  (285)  (285)  9,162    326 10/01/2032 

31391C-3M-5 FNMA PN=663304    6.500% 09/01/32 12/01/2016 Paydown  7,742 7,742 8,017 7,981  (239)  (239)  7,742    274 09/01/2032 

31391E-3P-4 FNMA PN=665106    5.500% 09/01/33 12/01/2016 Paydown  131,833 131,833 132,780 132,620  (788)  (788)  131,833    2,309 09/01/2033 

31391F-PW-2 FNMA PN=665637    6.500% 10/01/32 12/01/2016 Paydown  11,134 11,134 11,532 11,479  (346)  (346)  11,134    379 10/01/2032 

31391H-2F-0 FNMA PN=667774    5.500% 01/01/18 12/01/2016 Paydown  110,744 110,744 115,364 111,684  (940)  (940)  110,744    3,077 01/01/2018 

31391H-YX-6 FNMA PN=667726    6.000% 03/01/33 12/01/2016 Paydown  304,780 304,780 317,877 315,763  (10,982)  (10,982)  304,780    16,332 03/01/2033 

31391J-5F-3 FNMA PN=668746    6.500% 10/01/32 12/01/2016 Paydown  67,587 67,587 70,006 69,623  (2,036)  (2,036)  67,587    980 10/01/2032 

31391J-A3-4 FNMA PN=667926    6.500% 10/01/32 12/01/2016 Paydown  95,122 95,122 98,659 98,104  (2,982)  (2,982)  95,122    3,099 10/01/2032 

31391L-C9-4 FNMA PN=669796    7.000% 11/01/32 12/01/2016 Paydown  2,241 2,241 2,355 2,339  (98)  (98)  2,241    80 11/01/2032 

31391S-UD-0 FNMA PN=675680    5.500% 03/01/18 12/01/2016 Paydown  150,797 150,797 156,805 152,156  (1,359)  (1,359)  150,797    4,488 03/01/2018 

31391S-VY-3 FNMA PN=675731    5.500% 04/01/18 12/01/2016 Paydown  118,675 118,675 123,403 119,800  (1,125)  (1,125)  118,675    3,463 04/01/2018 

31391T-6K-9 FNMA PN=676874    5.500% 01/01/33 12/01/2016 Paydown  554,251 554,251 548,103 548,594  5,658  5,658  554,251    16,283 01/01/2033 

31392D-UF-7 

FNMA FNW SERIES 2002-W4 CLASS A4    6.250% 

05/25/42 12/01/2016 Paydown  1,212,858 1,212,858 1,219,152 1,216,402  (3,545)  (3,545)  1,212,858    41,541 05/25/2042 

31392G-EK-7 

FNMA GTD PTC SERIES 2002-90 CLASS A    

6.500% 06/25/42 12/01/2016 Paydown  439,175 439,175 456,331 450,661  (11,486)  (11,486)  439,175    14,936 06/25/2042 

31392J-AQ-2 

FNMA FNW SERIES 2003-W2 CLASS 2A9    5.900% 

07/25/42 12/01/2016 Paydown  857,640 857,640 851,744 852,164  5,476  5,476  857,640    27,331 07/25/2042 

31392R-3W-9 

FHLMC FHR SERIES 2471 CLASS EJ    6.000% 

07/15/32 12/01/2016 Paydown  1,283,098 1,283,098 1,301,944 1,299,119  (16,020)  (16,020)  1,283,098    37,597 07/15/2032 

31392W-7B-0 

FHLMC STRUCTURED PASS THRU CTF SER T    

6.500% 09/25/43 12/01/2016 Paydown  167,507 167,507 175,306 173,040  (5,534)  (5,534)  167,507    5,423 09/25/2043 

313940-6F-0 FHLMC PN=D08070    8.000% 05/01/17 03/01/2016 Paydown  1,381 1,381 1,378 1,377  4  4  1,381    21 05/01/2017 

31395E-Z3-4 

FHLMC FHR SERIES 2835 CLASS JZ    5.000% 

08/15/34 12/01/2016 Paydown  1,181,526 1,181,526 1,258,593 1,253,575  (72,049)  (72,049)  1,181,526    27,152 08/15/2034 

31395P-PP-1 FHLMC 2948 PY    5.500% 03/15/35 12/01/2016 Paydown  3,765,863 3,765,863 3,827,058 3,817,407  (51,545)  (51,545)  3,765,863    111,523 03/15/2035 

31396L-HR-4 FNMA FNR 2006-101 AJ    5.000% 10/25/36 12/01/2016 Paydown  1,167,499 1,167,499 1,137,217 1,143,540  23,958  23,958  1,167,499    29,335 10/25/2036 

31396U-ZR-4 

FHLMC MULTIFAMILY STRUCTURED P FHMS SERIES 

K001 CLASS A2    5.651% 04/25/16 01/01/2016 Paydown  21,830 21,830 23,073 21,820  10  10  21,830    103 04/25/2016 

31397U-6G-9 

FNMA FNR SERIES 2011-62 CLASS LA    4.500% 

01/25/32 12/01/2016 Paydown  1,023,163 1,023,163 1,083,473 1,070,893  (47,730)  (47,730)  1,023,163    26,014 01/25/2032 

31400F-W8-6 FNMA PN=686571    5.500% 04/01/33 12/01/2016 Paydown  224,426 224,426 229,125 228,381  (3,955)  (3,955)  224,426    5,095 04/01/2033 

31400J-P4-5 FNMA PN=689043    5.500% 06/01/33 12/01/2016 Paydown  36,625 36,625 36,954 36,894  (269)  (269)  36,625    1,086 06/01/2033 

31400J-QS-1 FNMA PN=689065    5.500% 06/01/33 12/01/2016 Paydown  149,870 149,870 151,216 150,951  (1,081)  (1,081)  149,870    5,304 06/01/2033 

31400Q-ZM-8 FNMA PN=694748    5.500% 04/01/33 12/01/2016 Paydown  971,592 971,592 986,090 983,911  (12,319)  (12,319)  971,592    22,320 04/01/2033 

31400R-AY-7 FNMA PN=694923    5.500% 04/01/33 12/01/2016 Paydown  416,454 416,454 422,180 421,337  (4,883)  (4,883)  416,454    12,016 04/01/2033 

31400R-CK-5 FNMA PN=694974    5.500% 04/01/33 12/01/2016 Paydown  468,023 468,023 474,459 473,438  (5,414)  (5,414)  468,023    11,307 04/01/2033 

31400T-5X-1 FNMA PN=697562    5.500% 06/01/33 12/01/2016 Paydown  182,467 182,467 180,842 180,951  1,516  1,516  182,467    6,171 06/01/2033 

31400T-6H-5 FNMA PN=697572    5.500% 06/01/33 12/01/2016 Paydown  20,792 20,792 20,606 20,618  174  174  20,792    618 06/01/2033 
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31400W-QH-6 FNMA PN=699856    5.500% 04/01/33 12/01/2016 Paydown  319,933 319,933 324,333 323,641  (3,707)  (3,707)  319,933    9,631 04/01/2033 

31400W-RY-8 FNMA PN=699903    5.500% 04/01/33 12/01/2016 Paydown  708,351 708,351 719,917 718,127  (9,777)  (9,777)  708,351    23,907 04/01/2033 

31401A-LH-8 FNMA PN=702428    5.500% 04/01/33 12/01/2016 Paydown  819,466 819,466 836,624 833,950  (14,484)  (14,484)  819,466    19,043 04/01/2033 

31401A-P4-3 FNMA PN=702543    5.000% 06/01/33 12/01/2016 Paydown  11,185 11,185 11,129 11,133  52  52  11,185    305 06/01/2033 

31401A-P9-2 FNMA PN=702548    5.000% 07/01/33 01/01/2016 Paydown  174,292 174,292 173,421 173,469  823  823  174,292    726 07/01/2033 

31401A-PQ-4 FNMA PN=702531    5.000% 06/01/33 12/01/2016 Paydown  126,922 126,922 126,287 126,329  593  593  126,922    4,839 06/01/2033 

31401A-PR-2 FNMA PN=702532    5.000% 06/01/33 12/01/2016 Paydown  79,821 79,821 79,422 79,449  372  372  79,821    1,876 06/01/2033 

31401A-PU-5 FNMA PN=702535    5.000% 07/01/33 12/01/2016 Paydown  519,584 519,584 516,986 517,171  2,413  2,413  519,584    5,600 07/01/2033 

31401A-PW-1 FNMA PN=702537    5.000% 07/01/33 12/01/2016 Paydown  142,220 142,220 141,509 141,561  659  659  142,220    3,547 07/01/2033 

31401B-6U-4 FNMA PN=703883    5.500% 05/01/33 12/01/2016 Paydown  212,753 212,753 221,263 220,171  (7,418)  (7,418)  212,753    3,670 05/01/2033 

31401H-3K-6 FNMA PN=709202    5.500% 07/01/33 12/01/2016 Paydown  326,512 326,512 325,237 325,243  1,269  1,269  326,512    10,486 07/01/2033 

31401H-Q4-7 FNMA PN=708875    5.500% 06/01/33 12/01/2016 Paydown  284,924 284,924 282,965 283,068  1,856  1,856  284,924    6,394 06/01/2033 

31401H-YK-2 FNMA PN=709114    5.500% 06/01/33 12/01/2016 Paydown  818,971 818,971 815,772 815,790  3,181  3,181  818,971    22,623 06/01/2033 

31401J-QS-0 FNMA PN=709765    5.500% 07/01/33 12/01/2016 Paydown  279,531 279,531 283,899 283,203  (3,672)  (3,672)  279,531    10,816 07/01/2033 

31401K-2M-6 FNMA PN=710980    5.500% 06/01/33 12/01/2016 Paydown  22,179 22,179 21,981 21,995  184  184  22,179    661 06/01/2033 

31401K-U4-5 FNMA PN=710803    5.500% 05/01/33 12/01/2016 Paydown  47,632 47,632 47,349 47,362  270  270  47,632    1,469 05/01/2033 

31401K-US-2 FNMA PN=710793    5.500% 05/01/33 12/01/2016 Paydown  108,304 108,304 107,263 107,358  946  946  108,304    2,682 05/01/2033 

31401K-VF-9 FNMA PN=710814    5.500% 06/01/33 12/01/2016 Paydown  13,301 13,301 13,174 13,182  119  119  13,301    400 06/01/2033 

31401K-Z5-7 FNMA PN=710964    5.500% 06/01/33 12/01/2016 Paydown  406,037 406,037 402,420 402,693  3,344  3,344  406,037    14,920 06/01/2033 

31401K-ZE-8 FNMA PN=710941    5.500% 06/01/33 12/01/2016 Paydown  166,773 166,773 165,288 165,395  1,378  1,378  166,773    4,513 06/01/2033 

31401L-6Y-4 FNMA PN=711987    5.500% 08/01/33 12/01/2016 Paydown  291,041 291,041 293,133 292,789  (1,748)  (1,748)  291,041    8,362 08/01/2033 

31401L-JA-2 FNMA PN=711357    5.000% 05/01/33 12/01/2016 Paydown  633,463 633,463 645,341 643,435  (9,972)  (9,972)  633,463    11,359 05/01/2033 

31401L-SW-4 FNMA PN=711633    5.000% 08/01/33 12/01/2016 Paydown  433,594 433,594 416,114 418,048  15,546  15,546  433,594    15,032 08/01/2033 

31401M-BM-2 FNMA PN=712044    5.500% 07/01/33 12/01/2016 Paydown  129,230 129,230 130,684 130,402  (1,172)  (1,172)  129,230    2,308 07/01/2033 

31401N-2Y-4 FNMA PN=713691    5.500% 08/01/33 12/01/2016 Paydown  19,012 19,012 18,890 18,896  116  116  19,012    572 08/01/2033 

31401N-4C-0 FNMA PN=713719    5.500% 08/01/33 12/01/2016 Paydown  66,257 66,257 65,817 65,840  418  418  66,257    2,624 08/01/2033 

31401N-4D-8 FNMA PN=713720    5.500% 08/01/33 12/01/2016 Paydown  86,889 86,889 86,330 86,359  530  530  86,889    1,350 08/01/2033 

31401P-D5-0 FNMA PN=713924    5.500% 06/01/33 12/01/2016 Paydown  405,301 405,301 402,261 402,448  2,853  2,853  405,301    8,633 06/01/2033 

31401W-D7-1 FNMA PN=720226    5.500% 07/01/33 12/01/2016 Paydown  61,410 61,410 61,962 61,849  (439)  (439)  61,410    1,873 07/01/2033 

31401W-V3-0 FNMA PN=720734    5.500% 07/01/33 12/01/2016 Paydown  134,270 134,270 135,571 135,354  (1,084)  (1,084)  134,270    4,739 07/01/2033 

31401W-ZL-6 FNMA PN=720847    5.500% 06/01/33 12/01/2016 Paydown  107,526 107,526 106,492 106,562  964  964  107,526    1,642 06/01/2033 

31401W-ZT-9 FNMA PN=720854    5.500% 06/01/33 12/01/2016 Paydown  405,084 405,084 401,192 401,476  3,608  3,608  405,084    12,909 06/01/2033 

31401X-AX-5 FNMA PN=721022    5.500% 09/01/33 12/01/2016 Paydown  31,411 31,411 31,735 31,689  (278)  (278)  31,411    940 09/01/2033 

31401X-FC-6 FNMA PN=721163    5.000% 06/01/33 12/01/2016 Paydown  72,786 72,786 74,727 74,438  (1,651)  (1,651)  72,786    2,627 06/01/2033 

31401X-GV-3 FNMA PN=721212    5.000% 06/01/33 12/01/2016 Paydown  1,187,783 1,187,783 1,219,333 1,214,383  (26,601)  (26,601)  1,187,783    32,142 06/01/2033 

31401X-HF-7 FNMA PN=721230    5.000% 06/01/33 12/01/2016 Paydown  88,509 88,509 90,860 90,492  (1,983)  (1,983)  88,509    1,449 06/01/2033 

31401X-K2-2 FNMA PN=721313    5.500% 06/01/33 12/01/2016 Paydown  75,878 75,878 75,392 75,412  466  466  75,878    1,119 06/01/2033 

31401X-S6-5 FNMA PN=721541    5.500% 07/01/33 12/01/2016 Paydown  509,010 509,010 505,510 505,707  3,303  3,303  509,010    13,346 07/01/2033 

31401X-UD-7 FNMA PN=721580    5.500% 07/01/33 12/01/2016 Paydown  103,477 103,477 102,765 102,801  676  676  103,477    1,857 07/01/2033 

31402A-6H-4 FNMA PN=723672    5.500% 08/01/33 12/01/2016 Paydown  716,216 716,216 726,064 724,565  (8,350)  (8,350)  716,216    28,472 08/01/2033 

31402A-C2-0 FNMA PN=722889    5.500% 07/01/33 12/01/2016 Paydown  128,249 128,249 127,488 127,520  730  730  128,249    4,452 07/01/2033 

31402A-CX-2 FNMA PN=722886    5.500% 07/01/33 12/01/2016 Paydown  340,746 340,746 337,472 337,721  3,025  3,025  340,746    10,661 07/01/2033 

31402A-DL-7 FNMA PN=722907    5.500% 07/01/33 12/01/2016 Paydown  122,521 122,521 121,343 121,422  1,099  1,099  122,521    5,926 07/01/2033 

31402A-DM-5 FNMA PN=722908    5.500% 07/01/33 12/01/2016 Paydown  271,553 271,553 269,940 270,017  1,535  1,535  271,553    6,142 07/01/2033 

31402A-TS-5 FNMA PN=723361    5.500% 10/01/33 12/01/2016 Paydown  268,977 268,977 270,553 270,205  (1,228)  (1,228)  268,977    7,602 10/01/2033 

31402A-UY-0 FNMA PN=723399    4.500% 09/01/18 12/01/2016 Paydown  754,542 754,542 750,651 751,695  2,847  2,847  754,542    16,859 09/01/2018 

31402A-V4-5 FNMA PN=723435    5.000% 07/01/33 12/01/2016 Paydown  25,270 25,270 25,143 25,151  118  118  25,270    690 07/01/2033 

31402A-VN-3 FNMA PN=723421    5.000% 10/01/18 12/01/2016 Paydown  327,638 327,638 332,143 328,495  (857)  (857)  327,638    8,888 10/01/2018 

31402A-VZ-6 FNMA PN=723432    5.000% 07/01/33 12/01/2016 Paydown  6,614 6,614 6,581 6,583  31  31  6,614    187 07/01/2033 

31402C-3X-8 FNMA PN=725414    4.500% 05/01/19 12/01/2016 Paydown  3,425,740 3,425,740 3,358,831 3,392,083  33,658  33,658  3,425,740    80,332 05/01/2019 

31402D-BP-4 FNMA PN=725546    4.500% 06/01/19 12/01/2016 Paydown  325,857 325,857 324,338 324,658  1,198  1,198  325,857    7,728 06/01/2019 

31402D-CU-2 FNMA PN=725583    4.500% 12/01/33 12/01/2016 Paydown  748,552 748,552 690,072 697,492  51,061  51,061  748,552    20,545 12/01/2033 

31402D-KE-9 FNMA PN=725793    5.500% 09/01/19 12/01/2016 Paydown  230,452 230,452 234,560 231,743  (1,291)  (1,291)  230,452    6,559 09/01/2019 

31402D-QA-1 FNMA PN=725949    4.000% 08/01/19 12/01/2016 Paydown  53,765 53,765 52,723 53,256  509  509  53,765    1,114 08/01/2019 

31402D-TE-0 FNMA PN=726049    5.500% 07/01/33 12/01/2016 Paydown  351,798 351,798 349,709 349,803  1,995  1,995  351,798    11,879 07/01/2033 

31402D-UW-8 FNMA PN=726097    5.500% 07/01/33 12/01/2016 Paydown  204,133 204,133 202,171 202,318  1,815  1,815  204,133    5,514 07/01/2033 

31402D-W3-0 FNMA PN=726166    5.500% 07/01/33 12/01/2016 Paydown  190,535 190,535 189,225 189,296  1,238  1,238  190,535    7,280 07/01/2033 

31402G-L4-3 FNMA PN=728547    5.500% 07/01/33 12/01/2016 Paydown  539,527 539,527 534,806 535,131  4,396  4,396  539,527    16,350 07/01/2033 
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31402G-SW-4 FNMA PN=728733    5.000% 07/01/33 12/01/2016 Paydown  1,922,357 1,922,357 1,846,664 1,855,097  67,260  67,260  1,922,357    57,306 07/01/2033 

31402H-KE-0 FNMA PN=729393    4.500% 08/01/33 12/01/2016 Paydown  212,625 212,625 194,685 196,848  15,778  15,778  212,625    4,431 08/01/2033 

31402H-RS-2 FNMA PN=729597    5.000% 08/01/18 01/07/2016 

Credit Suisse First 

Boston  400,264 383,946 394,144 386,229  2  2  386,230  14,033 14,033 2,560 08/01/2018 

31402H-RS-2 FNMA PN=729597    5.000% 08/01/18 01/01/2016 Paydown  15,389 15,389 15,798 15,481  (92)  (92)  15,389    64 08/01/2018 

31402H-YG-0 FNMA PN=729811    5.000% 01/01/19 12/01/2016 Paydown  206,116 206,116 211,075 207,533  (1,418)  (1,418)  206,116    5,214 01/01/2019 

31402J-2G-1 FNMA PN=730775    5.000% 08/01/33 12/01/2016 Paydown  716,429 716,429 688,219 691,303  25,126  25,126  716,429    19,196 08/01/2033 

31402J-4B-0 FNMA PN=730818    5.500% 08/01/33 12/01/2016 Paydown  78,019 78,019 77,519 77,543  476  476  78,019    1,472 08/01/2033 

31402J-EM-5 FNMA PN=730140    5.500% 08/01/33 12/01/2016 Paydown  36,571 36,571 36,485 36,479  92  92  36,571    1,112 08/01/2033 

31402J-EN-3 FNMA PN=730141    5.500% 07/01/33 12/01/2016 Paydown  110,589 110,589 110,329 110,312  277  277  110,589    5,582 07/01/2033 

31402J-YX-9 FNMA PN=730726    5.000% 08/01/33 12/01/2016 Paydown  1,053,394 1,053,394 1,011,917 1,016,669  36,725  36,725  1,053,394    27,159 08/01/2033 

31402K-3V-4 FNMA PN=731712    5.000% 08/01/33 12/01/2016 Paydown  471,712 471,712 452,696 455,061  16,651  16,651  471,712    11,529 08/01/2033 

31402K-3X-0 FNMA PN=731714    5.000% 08/01/33 12/01/2016 Paydown  489,544 489,544 469,810 472,022  17,522  17,522  489,544    7,927 08/01/2033 

31402L-V7-4 FNMA PN=732438    5.500% 08/01/33 12/01/2016 Paydown  332,553 332,553 333,852 333,553  (1,001)  (1,001)  332,553    10,251 08/01/2033 

31402Q-A4-3 FNMA PN=734527    5.500% 08/01/33 12/01/2016 Paydown  242,088 242,088 241,515 241,477  611  611  242,088    6,669 08/01/2033 

31402Q-L3-3 FNMA PN=734846    5.500% 08/01/33 12/01/2016 Paydown  365,315 365,315 368,912 368,287  (2,972)  (2,972)  365,315    11,874 08/01/2033 

31402R-CG-2 FNMA PN=735471    6.500% 10/01/34 12/01/2016 Paydown  237,062 237,062 245,655 244,727  (7,665)  (7,665)  237,062    7,287 10/01/2034 

31402R-GV-5 FNMA PN=735612    5.500% 06/01/20 12/01/2016 Paydown  585,417 585,417 597,209 590,142  (4,724)  (4,724)  585,417    16,645 06/01/2020 

31402S-5K-9 FNMA PN=737150    4.500% 09/01/18 12/01/2016 Paydown  181,208 181,208 181,576 180,990  219  219  181,208    4,531 09/01/2018 

31402S-5L-7 FNMA PN=737151    4.500% 09/01/18 12/01/2016 Paydown  127,294 127,294 127,552 127,141  153  153  127,294    2,408 09/01/2018 

31402S-5M-5 FNMA PN=737152    4.500% 09/01/18 12/01/2016 Paydown  123,564 123,564 123,815 123,415  149  149  123,564    2,904 09/01/2018 

31402S-5N-3 FNMA PN=737153    4.500% 08/01/18 12/01/2016 Paydown  63,019 63,019 63,147 62,943  76  76  63,019    1,103 08/01/2018 

31402T-FX-8 FNMA PN=737382    5.500% 09/01/33 12/01/2016 Paydown  419,478 419,478 416,691 416,839  2,639  2,639  419,478    11,959 09/01/2033 

31402T-JK-2 FNMA PN=737466    5.500% 09/01/33 12/01/2016 Paydown  490,094 490,094 494,612 493,892  (3,798)  (3,798)  490,094    10,468 09/01/2033 

31402T-NJ-0 FNMA PN=737593    5.500% 09/01/33 12/01/2016 Paydown  221,229 221,229 222,093 221,883  (655)  (655)  221,229    5,865 09/01/2033 

31402T-PR-0 FNMA PN=737632    5.500% 09/01/33 12/01/2016 Paydown  636,542 636,542 638,233 637,746  (1,204)  (1,204)  636,542    20,733 09/01/2033 

31402T-S4-8 FNMA PN=737739    5.500% 09/01/33 12/01/2016 Paydown  421,352 421,352 424,710 424,139  (2,787)  (2,787)  421,352    14,011 09/01/2033 

31402V-CG-3 FNMA PN=739071    5.500% 09/01/33 12/01/2016 Paydown  193,753 193,753 192,421 192,493  1,260  1,260  193,753    4,662 09/01/2033 

31402V-FK-1 FNMA PN=739170    5.500% 09/01/33 12/01/2016 Paydown  99,264 99,264 98,876 98,878  386  386  99,264    2,537 09/01/2033 

31402V-LP-3 FNMA PN=739334    5.500% 09/01/33 12/01/2016 Paydown  692,936 692,936 688,172 688,419  4,517  4,517  692,936    20,494 09/01/2033 

31402V-PU-8 FNMA PN=739435    5.500% 10/01/33 12/01/2016 Paydown  659,135 659,135 653,265 653,640  5,495  5,495  659,135    18,128 10/01/2033 

31402V-VK-3 FNMA PN=739618    5.500% 09/01/33 12/01/2016 Paydown  10,488 10,488 10,596 10,580  (92)  (92)  10,488    314 09/01/2033 

31402W-4C-9 FNMA PN=740719    4.500% 09/01/18 12/01/2016 Paydown  65,260 65,260 65,393 65,186  74  74  65,260    1,279 09/01/2018 

31402W-AG-3 FNMA PN=739907    5.500% 09/01/33 12/01/2016 Paydown  114,218 114,218 114,664 114,557  (340)  (340)  114,218    3,854 09/01/2033 

31402W-RM-2 FNMA PN=740392    5.500% 07/01/33 12/01/2016 Paydown  101,410 101,410 102,218 102,068  (658)  (658)  101,410    2,230 07/01/2033 

31402X-LA-2 FNMA PN=741121    5.500% 09/01/33 12/01/2016 Paydown  139,837 139,837 140,842 140,660  (823)  (823)  139,837    3,233 09/01/2033 

31402X-LB-0 FNMA PN=741122    5.500% 09/01/33 12/01/2016 Paydown  114,825 114,825 113,676 113,768  1,056  1,056  114,825    3,355 09/01/2033 

31402Y-MR-2 FNMA PN=742068    5.000% 02/01/19 12/01/2016 Paydown  62,436 62,436 64,105 62,907  (471)  (471)  62,436    1,712 02/01/2019 

31403A-HU-2 FNMA PN=742843    5.000% 10/01/18 12/01/2016 Paydown  184,115 184,115 186,474 184,552  (437)  (437)  184,115    4,476 10/01/2018 

31403A-QV-0 FNMA PN=743068    5.000% 10/01/18 12/01/2016 Paydown  358,549 358,549 365,804 360,364  (1,815)  (1,815)  358,549    8,874 10/01/2018 

31403A-SX-4 FNMA PN=743134    5.500% 10/01/33 12/01/2016 Paydown  275,219 275,219 277,972 277,584  (2,364)  (2,364)  275,219    6,420 10/01/2033 

31403A-UR-4 FNMA PN=743192    5.500% 10/01/33 12/01/2016 Paydown  413,601 413,601 417,996 417,345  (3,744)  (3,744)  413,601    14,925 10/01/2033 

31403A-YM-1 FNMA PN=743316    5.500% 10/01/33 12/01/2016 Paydown  72,729 72,729 73,456 73,339  (611)  (611)  72,729    2,255 10/01/2033 

31403B-BH-5 FNMA PN=743540    5.500% 10/01/33 12/01/2016 Paydown  238,898 238,898 241,287 240,927  (2,029)  (2,029)  238,898    5,615 10/01/2033 

31403B-DJ-9 FNMA PN=743605    5.000% 11/01/18 12/01/2016 Paydown  247,146 247,146 252,146 248,424  (1,278)  (1,278)  247,146    6,549 11/01/2018 

31403B-E6-6 FNMA PN=743657    5.500% 11/01/33 12/01/2016 Paydown  99,326 99,326 100,319 100,170  (844)  (844)  99,326    2,401 11/01/2033 

31403B-F2-4 FNMA PN=743685    5.500% 11/01/33 12/01/2016 Paydown  181,461 181,461 182,255 182,090  (629)  (629)  181,461    2,417 11/01/2033 

31403B-JQ-7 FNMA PN=743771    5.500% 11/01/33 12/01/2016 Paydown  176,077 176,077 177,838 177,553  (1,476)  (1,476)  176,077    7,145 11/01/2033 

31403B-KM-4 FNMA PN=743800    5.500% 11/01/33 12/01/2016 Paydown  272,355 272,355 275,078 274,629  (2,274)  (2,274)  272,355    6,625 11/01/2033 

31403B-LN-1 FNMA PN=743833    5.500% 11/01/33 12/01/2016 Paydown  139,203 139,203 140,595 140,380  (1,177)  (1,177)  139,203    2,311 11/01/2033 

31403B-LU-5 FNMA PN=743839    6.000% 11/01/33 12/01/2016 Paydown  37,860 37,860 39,316 39,119  (1,259)  (1,259)  37,860    1,245 11/01/2033 

31403B-MV-2 FNMA PN=743872    5.500% 11/01/33 12/01/2016 Paydown  128,150 128,150 129,431 129,232  (1,082)  (1,082)  128,150    4,989 11/01/2033 

31403B-NB-5 FNMA PN=743886    5.000% 11/01/18 12/01/2016 Paydown  292,313 292,313 297,725 293,672  (1,359)  (1,359)  292,313    7,857 11/01/2018 

31403B-NS-8 FNMA PN=743901    5.500% 11/01/33 12/01/2016 Paydown  296,008 296,008 298,969 298,484  (2,476)  (2,476)  296,008    8,955 11/01/2033 

31403B-NT-6 FNMA PN=743902    5.500% 11/01/33 12/01/2016 Paydown  508,285 508,285 514,639 513,721  (5,436)  (5,436)  508,285    20,634 11/01/2033 

31403B-PM-9 FNMA PN=743928    5.500% 11/01/33 12/01/2016 Paydown  231,902 231,902 234,221 233,827  (1,925)  (1,925)  231,902    8,496 11/01/2033 

31403C-6L-0 FNMA PN=745275    5.000% 02/01/36 12/01/2016 Paydown  728,250 728,250 783,892 781,663  (53,413)  (53,413)  728,250    19,256 02/01/2036 
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31403C-H2-0 FNMA PN=744649    5.000% 10/01/18 01/07/2016 

Credit Suisse First 

Boston  506,948 486,281 491,828 487,146  6  6  487,152  19,796 19,796 3,242 10/01/2018 

31403C-H2-0 FNMA PN=744649    5.000% 10/01/18 01/01/2016 Paydown  14,601 14,601 14,768 14,627  (26)  (26)  14,601    61 10/01/2018 

31403C-NS-6 FNMA PN=744801    5.000% 11/01/18 01/07/2016 

Credit Suisse First 

Boston  642,606 616,409 622,950 617,382  8  8  617,390  25,216 25,216 4,109 11/01/2018 

31403C-NS-6 FNMA PN=744801    5.000% 11/01/18 01/01/2016 Paydown  41,998 41,998 42,444 42,065  (66)  (66)  41,998    175 11/01/2018 

31403D-BR-9 FNMA PN=745348    6.000% 03/01/36 12/01/2016 Paydown  2,327,355 2,327,355 2,333,355 2,332,207  (4,853)  (4,853)  2,327,355    67,334 03/01/2036 

31403D-BY-4 FNMA PN=745355    5.000% 03/01/36 12/01/2016 Paydown  266,800 266,800 287,185 286,373  (19,573)  (19,573)  266,800    7,090 03/01/2036 

31403D-T8-2 FNMA PN=745875    6.500% 09/01/36 12/01/2016 Paydown  1,057,788 1,057,788 1,067,540 1,066,639  (8,851)  (8,851)  1,057,788    35,553 09/01/2036 

31403D-UJ-6 FNMA PN=745885    6.000% 10/01/36 12/01/2016 Paydown  807,701 807,701 885,443 882,503  (74,801)  (74,801)  807,701    25,074 10/01/2036 

31403E-3C-9 FNMA PN=746995    5.000% 12/01/18 12/01/2016 Paydown  11,444 11,444 11,444 11,444      11,444    312 12/01/2018 

31403F-X8-2 FNMA PN=747803    5.000% 12/01/18 01/07/2016 

Credit Suisse First 

Boston  5,814 5,577 5,723 5,624      5,625  189 189 37 12/01/2018 

31403F-X8-2 FNMA PN=747803    5.000% 12/01/18 01/01/2016 Paydown  147 147 151 148  (1)  (1)  147    1 12/01/2018 

31403F-ZT-4 FNMA PN=747854    4.500% 06/01/19 12/01/2016 Paydown  143,370 143,370 142,877 142,913  457  457  143,370    3,182 06/01/2019 

31403G-AB-8 FNMA PN=748002    5.000% 11/01/18 12/01/2016 Paydown  208,524 208,524 216,365 211,473  (2,949)  (2,949)  208,524    5,824 11/01/2018 

31403G-Q4-7 FNMA PN=748475    5.500% 10/01/33 12/01/2016 Paydown  252,189 252,189 254,435 254,054  (1,865)  (1,865)  252,189    6,080 10/01/2033 

31403H-4Z-0 FNMA PN=749740    5.000% 11/01/18 12/01/2016 Paydown  418,551 418,551 423,914 419,610  (1,058)  (1,058)  418,551    11,286 11/01/2018 

31403H-BP-4 FNMA PN=748946    6.000% 01/01/34 12/01/2016 Paydown  38,285 38,285 39,780 39,581  (1,296)  (1,296)  38,285    1,309 01/01/2034 

31403H-E8-9 FNMA PN=749059    5.500% 11/01/33 12/01/2016 Paydown  141,792 141,792 143,432 143,128  (1,336)  (1,336)  141,792    5,535 11/01/2033 

31403H-H5-2 FNMA PN=749152    5.000% 12/01/18 01/07/2016 

Credit Suisse First 

Boston  233,938 224,401 229,993 225,947  6  6  225,953  7,985 7,985 1,496 12/01/2018 

31403H-H5-2 FNMA PN=749152    5.000% 12/01/18 01/01/2016 Paydown  7,647 7,647 7,837 7,700  (53)  (53)  7,647    32 12/01/2018 

31403H-UY-4 FNMA PN=749499    5.500% 11/01/33 12/01/2016 Paydown  148,645 148,645 149,829 149,635  (991)  (991)  148,645    3,921 11/01/2033 

31403J-4J-2 FNMA PN=750625    6.500% 10/01/33 12/01/2016 Paydown  1,101 1,101 1,246 1,233  (131)  (131)  1,101    39 10/01/2033 

31403J-6Y-7 FNMA PN=750687    6.000% 11/01/33 12/01/2016 Paydown  156,389 156,389 162,217 161,432  (5,043)  (5,043)  156,389    7,091 11/01/2033 

31403J-UQ-7 FNMA PN=750391    6.000% 11/01/33 12/01/2016 Paydown  121,770 121,770 124,814 124,384  (2,614)  (2,614)  121,770    4,635 11/01/2033 

31403K-BB-8 FNMA PN=750734    5.500% 11/01/33 12/01/2016 Paydown  168,084 168,084 169,765 169,480  (1,396)  (1,396)  168,084    3,349 11/01/2033 

31403M-EN-5 FNMA PN=752641    6.000% 11/01/33 12/01/2016 Paydown  631,742 631,742 652,175 649,460  (17,718)  (17,718)  631,742    16,395 11/01/2033 

31403M-UK-3 FNMA PN=753086    6.000% 12/01/33 12/01/2016 Paydown  135,836 135,836 136,834 136,632  (796)  (796)  135,836    3,423 12/01/2033 

31403M-YD-5 FNMA PN=753208    4.500% 01/01/34 12/01/2016 Paydown  1,592 1,592 1,500 1,509  83  83  1,592    39 01/01/2034 

31403N-5J-2 FNMA PN=754249    5.000% 12/01/18 12/01/2016 Paydown  326,647 326,647 334,405 328,810  (2,163)  (2,163)  326,647    7,402 12/01/2018 

31403N-5K-9 FNMA PN=754250    6.000% 12/01/33 12/01/2016 Paydown  307,104 307,104 318,549 317,058  (9,954)  (9,954)  307,104    7,959 12/01/2033 

31403N-6D-4 FNMA PN=754268    5.000% 12/01/18 12/01/2016 Paydown  275,474 275,474 281,888 277,311  (1,837)  (1,837)  275,474    6,796 12/01/2018 

31403N-6G-7 FNMA PN=754271    5.500% 12/01/33 12/01/2016 Paydown  366,715 366,715 371,299 370,589  (3,874)  (3,874)  366,715    9,777 12/01/2033 

31403N-A6-4 FNMA PN=753429    5.500% 11/01/33 12/01/2016 Paydown  466,976 466,976 469,968 469,392  (2,416)  (2,416)  466,976    12,283 11/01/2033 

31403N-AR-8 FNMA PN=753416    6.000% 11/01/33 12/01/2016 Paydown  206,700 206,700 214,403 213,370  (6,670)  (6,670)  206,700    8,329 11/01/2033 

31403N-HZ-3 FNMA PN=753648    5.000% 12/01/18 12/01/2016 Paydown  250,053 250,053 254,683 251,259  (1,206)  (1,206)  250,053    6,434 12/01/2018 

31403N-UG-0 FNMA PN=753983    5.500% 12/01/33 12/01/2016 Paydown  169,347 169,347 172,337 171,917  (2,570)  (2,570)  169,347    6,363 12/01/2033 

31403N-VC-8 FNMA PN=754011    5.000% 12/01/18 12/01/2016 Paydown  103,800 103,800 106,590 104,632  (832)  (832)  103,800    2,754 12/01/2018 

31403N-VN-4 FNMA PN=754021    5.500% 12/01/33 12/01/2016 Paydown  152,289 152,289 154,978 154,578  (2,289)  (2,289)  152,289    6,843 12/01/2033 

31403Q-4J-6 FNMA PN=755125    5.500% 11/01/33 12/01/2016 Paydown  134,298 134,298 136,291 135,973  (1,675)  (1,675)  134,298    3,288 11/01/2033 

31403Q-4K-3 FNMA PN=755126    5.500% 11/01/33 12/01/2016 Paydown  33,340 33,340 33,835 33,757  (417)  (417)  33,340    1,009 11/01/2033 

31403Q-4U-1 FNMA PN=755135    5.500% 11/01/33 12/01/2016 Paydown  434,332 434,332 440,779 439,636  (5,304)  (5,304)  434,332    10,921 11/01/2033 

31403Q-MH-0 FNMA PN=754660    5.500% 11/01/33 12/01/2016 Paydown  118,049 118,049 119,801 119,544  (1,496)  (1,496)  118,049    1,858 11/01/2033 

31403R-QH-4 FNMA PN=755656    5.500% 12/01/33 12/01/2016 Paydown  61,317 61,317 63,127 62,899  (1,582)  (1,582)  61,317    1,047 12/01/2033 

31403R-RC-4 FNMA PN=755683    5.500% 02/01/34 12/01/2016 Paydown  247,468 247,468 254,777 253,797  (6,328)  (6,328)  247,468    10,196 02/01/2034 

31403S-B4-7 FNMA PN=756159    5.500% 11/01/33 12/01/2016 Paydown  1,224,629 1,224,629 1,243,764 1,241,006  (16,376)  (16,376)  1,224,629    24,940 11/01/2033 

31403S-B7-0 FNMA PN=756162    5.500% 11/01/33 12/01/2016 Paydown  289,066 289,066 293,538 292,973  (3,907)  (3,907)  289,066    6,114 11/01/2033 

31403S-BX-3 FNMA PN=756154    6.000% 11/01/33 12/01/2016 Paydown  157,510 157,510 161,448 160,880  (3,370)  (3,370)  157,510    5,809 11/01/2033 

31403S-C3-8 FNMA PN=756190    5.500% 12/01/33 12/01/2016 Paydown  950,154 950,154 965,445 963,249  (13,095)  (13,095)  950,154    22,382 12/01/2033 

31403S-C6-1 FNMA PN=756193    5.500% 12/01/33 12/01/2016 Paydown  320,267 320,267 325,421 324,740  (4,473)  (4,473)  320,267    11,650 12/01/2033 

31403S-Y6-7 FNMA PN=756833    4.500% 01/01/19 12/01/2016 Paydown  114,810 114,810 119,322 116,778  (1,968)  (1,968)  114,810    2,859 01/01/2019 

31403S-YK-6 FNMA PN=756814    5.000% 11/01/18 01/07/2016 

Credit Suisse First 

Boston  464,633 445,692 454,257 447,775  9  9  447,784  16,849 16,849 2,971 11/01/2018 

31403S-YK-6 FNMA PN=756814    5.000% 11/01/18 01/01/2016 Paydown  14,807 14,807 15,092 14,876  (69)  (69)  14,807    62 11/01/2018 

31403U-6Z-9 FNMA PN=758788    5.500% 12/01/33 12/01/2016 Paydown  378,865 378,865 385,554 384,610  (5,745)  (5,745)  378,865    13,902 12/01/2033 

31403U-Z4-6 FNMA PN=758663    5.000% 09/01/19 12/01/2016 Paydown  91,716 91,716 91,731 91,538  178  178  91,716    2,505 09/01/2019 
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31403V-ND-7 FNMA PN=759188    6.000% 01/01/34 12/01/2016 Paydown  181,381 181,381 188,891 187,932  (6,551)  (6,551)  181,381    6,972 01/01/2034 

31403V-PT-0 FNMA PN=759234    5.000% 01/01/19 12/01/2016 Paydown  950,906 950,906 972,747 957,123  (6,217)  (6,217)  950,906    24,845 01/01/2019 

31403V-Q8-5 FNMA PN=759279    5.500% 01/01/34 12/01/2016 Paydown  796,032 796,032 806,978 805,366  (9,334)  (9,334)  796,032    20,750 01/01/2034 

31403V-YC-7 FNMA PN=759507    5.500% 02/01/19 12/01/2016 Paydown  282,325 282,325 293,751 285,798  (3,472)  (3,472)  282,325    9,129 02/01/2019 

31403V-YR-4 FNMA PN=759520    5.500% 01/01/34 12/01/2016 Paydown  437,193 437,193 444,024 443,012  (5,818)  (5,818)  437,193    12,186 01/01/2034 

31403W-B9-7 FNMA PN=759764    5.000% 02/01/19 12/01/2016 Paydown  230,714 230,714 236,590 232,397  (1,683)  (1,683)  230,714    6,170 02/01/2019 

31403X-3F-0 FNMA PN=761398    4.500% 05/01/19 12/01/2016 Paydown  1,512,085 1,512,085 1,500,863 1,504,760  7,325  7,325  1,512,085    36,325 05/01/2019 

31403X-4T-9 FNMA PN=761434    5.000% 08/01/19 12/01/2016 Paydown  279,101 279,101 279,581 278,758  343  343  279,101    7,441 08/01/2019 

31403X-TS-4 FNMA PN=761161    4.500% 04/01/19 12/01/2016 Paydown  39,053 39,053 42,000 40,551  (1,498)  (1,498)  39,053    838 04/01/2019 

31403X-YY-5 FNMA PN=761327    4.500% 05/01/19 12/01/2016 Paydown  494,261 494,261 490,013 491,625  2,636  2,636  494,261    11,464 05/01/2019 

31403Y-A9-4 FNMA PN=761532    4.500% 07/01/19 12/01/2016 Paydown  564,433 564,433 559,583 561,386  3,047  3,047  564,433    14,091 07/01/2019 

31403Y-B4-4 FNMA PN=761559    5.500% 12/01/33 12/01/2016 Paydown  188,834 188,834 191,578 191,162  (2,328)  (2,328)  188,834    6,272 12/01/2033 

31404A-JJ-4 FNMA PN=762665    6.000% 02/01/34 12/01/2016 Paydown  20,262 20,262 20,556 20,509  (247)  (247)  20,262    658 02/01/2034 

31404A-JW-5 FNMA PN=762677    6.000% 02/01/34 12/01/2016 Paydown  92,169 92,169 93,508 93,307  (1,138)  (1,138)  92,169    2,792 02/01/2034 

31404A-KN-3 FNMA PN=762701    6.000% 01/01/34 12/01/2016 Paydown  152,995 152,995 155,218 154,833  (1,838)  (1,838)  152,995    4,553 01/01/2034 

31404B-TQ-5 FNMA PN=763859    4.500% 02/01/34 12/01/2016 Paydown  145,298 145,298 135,752 136,940  8,359  8,359  145,298    4,372 02/01/2034 

31404D-CR-7 FNMA PN=765180    5.000% 01/01/19 12/01/2016 Paydown  780,414 780,414 800,412 785,725  (5,311)  (5,311)  780,414    21,040 01/01/2019 

31404E-DA-1 FNMA PN=766097    5.000% 02/01/19 12/01/2016 Paydown  254,490 254,490 260,931 256,407  (1,917)  (1,917)  254,490    6,904 02/01/2019 

31404F-KB-8 FNMA PN=767190    5.500% 01/01/19 12/01/2016 Paydown  64,563 64,563 70,509 67,464  (2,902)  (2,902)  64,563    2,054 01/01/2019 

31404G-2H-3 FNMA PN=768576    6.000% 02/01/34 12/01/2016 Paydown  25,360 25,360 25,729 25,677  (316)  (316)  25,360    855 02/01/2034 

31404H-XN-4 FNMA PN=769385    5.000% 04/01/34 09/01/2016 Paydown  84,292 84,292 90,444 89,906  (5,614)  (5,614)  84,292    3,126 04/01/2034 

31404J-T2-1 FNMA PN=770169    6.000% 04/01/34 12/01/2016 Paydown  64,540 64,540 65,478 65,347  (807)  (807)  64,540    1,804 04/01/2034 

31404K-SH-6 FNMA PN=771020    5.000% 04/01/34 12/01/2016 Paydown  22,632 22,632 24,354 24,213  (1,582)  (1,582)  22,632    793 04/01/2034 

31404L-3F-5 FNMA PN=772198    4.500% 06/01/19 01/07/2016 Morgan Stanley & Co  243,871 233,579 231,280 232,228  (1)  (1)  232,226  11,645 11,645 1,401 06/01/2019 

31404L-3F-5 FNMA PN=772198    4.500% 06/01/19 01/01/2016 Paydown  10,587 10,587 10,483 10,526  61  61  10,587    40 06/01/2019 

31404L-MF-4 FNMA PN=771758    6.000% 03/01/34 12/01/2016 Paydown  4,461 4,461 4,526 4,515  (55)  (55)  4,461    146 03/01/2034 

31404N-GJ-9 FNMA PN=773401    4.500% 05/01/19 12/01/2016 Paydown  237,127 237,127 236,052 236,271  855  855  237,127    5,606 05/01/2019 

31404P-4R-9 FNMA PN=774932    6.000% 05/01/34 12/01/2016 Paydown  177,888 177,888 180,473 180,136  (2,248)  (2,248)  177,888    4,779 05/01/2034 

31404Q-HZ-5 FNMA PN=775248    6.000% 05/01/34 12/01/2016 Paydown  91,731 91,731 93,092 92,929  (1,199)  (1,199)  91,731    2,400 05/01/2034 

31404Q-P3-7 FNMA PN=775442    5.500% 05/01/34 12/01/2016 Paydown  212,102 212,102 210,312 210,416  1,686  1,686  212,102    6,458 05/01/2034 

31404R-3T-2 FNMA PN=776710    5.500% 05/01/34 12/01/2016 Paydown  979,770 979,770 969,360 970,014  9,756  9,756  979,770    38,624 05/01/2034 

31404R-3V-7 FNMA PN=776712    6.000% 05/01/34 12/01/2016 Paydown  128,055 128,055 129,895 129,659  (1,605)  (1,605)  128,055    1,375 05/01/2034 

31404U-SR-2 FNMA PN=779128    6.000% 06/01/34 12/01/2016 Paydown  43,506 43,506 44,091 44,013  (507)  (507)  43,506    1,420 06/01/2034 

31404U-TE-0 FNMA PN=779149    4.500% 06/01/19 01/07/2016 Morgan Stanley & Co  639,842 612,838 606,806 609,309  (3)  (3)  609,306  30,535 30,535 3,677 06/01/2019 

31404U-TE-0 FNMA PN=779149    4.500% 06/01/19 01/01/2016 Paydown  18,851 18,851 18,666 18,743  109  109  18,851    71 06/01/2019 

31404U-Z6-0 FNMA PN=779365    6.000% 06/01/34 12/01/2016 Paydown  41,340 41,340 41,902 41,829  (489)  (489)  41,340    1,361 06/01/2034 

31404V-3Z-9 FNMA PN=780316    4.500% 06/01/19 12/01/2016 Paydown  65,846 65,846 65,620 65,636  210  210  65,846    1,522 06/01/2019 

31404V-J4-1 FNMA PN=779783    6.000% 07/01/34 12/01/2016 Paydown  101,404 101,404 102,925 102,729  (1,325)  (1,325)  101,404    1,578 07/01/2034 

31404V-L5-5 FNMA PN=779848    4.500% 07/01/19 01/07/2016 Morgan Stanley & Co  381,367 365,272 363,645 363,959  1  1  363,960  17,407 17,407 2,192 07/01/2019 

31404V-L5-5 FNMA PN=779848    4.500% 07/01/19 01/01/2016 Paydown  10,119 10,119 10,074 10,083  36  36  10,119    38 07/01/2019 

31404W-5G-7 FNMA PN=781247    6.000% 05/01/34 12/01/2016 Paydown  7,176 7,176 7,302 7,288  (111)  (111)  7,176    235 05/01/2034 

31404W-PK-6 FNMA PN=780826    4.500% 05/01/19 01/07/2016 Morgan Stanley & Co  60,885 58,315 58,115 58,130      58,130  2,755 2,755 350 05/01/2019 

31404W-PK-6 FNMA PN=780826    4.500% 05/01/19 01/01/2016 Paydown  2,040 2,040 2,033 2,034  6  6  2,040    8 05/01/2019 

31404W-TL-0 FNMA PN=780955    4.500% 06/01/19 12/01/2016 Paydown  1,404,226 1,404,226 1,391,750 1,396,518  7,707  7,707  1,404,226    33,641 06/01/2019 

31404W-UE-4 FNMA PN=780981    4.500% 06/01/19 12/01/2016 Paydown  534,757 534,757 532,375 532,833  1,924  1,924  534,757    12,879 06/01/2019 

31404X-M9-2 FNMA PN=781684    5.000% 05/01/35 12/01/2016 Paydown  312,642 312,642 309,980 310,143  2,499  2,499  312,642    10,332 05/01/2035 

31404X-MB-7 FNMA PN=781654    5.000% 02/01/35 12/01/2016 Paydown  629,615 629,615 627,820 627,784  1,831  1,831  629,615    14,976 02/01/2035 

31404X-P3-2 FNMA PN=781742    5.500% 09/01/34 12/01/2016 Paydown  88,061 88,061 89,528 89,322  (1,261)  (1,261)  88,061    2,386 09/01/2034 

31404X-SV-7 FNMA PN=781832    5.500% 12/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  196,260 184,066 188,567 185,784  41  41  185,825  10,435 10,435 1,125 12/01/2019 

31404X-SV-7 FNMA PN=781832    5.500% 12/01/19 01/01/2016 Paydown  5,198 5,198 5,325 5,247  (49)  (49)  5,198    24 12/01/2019 

31405B-A6-8 FNMA PN=784029    4.500% 06/01/19 12/01/2016 Paydown  173,504 173,504 172,690 172,863  641  641  173,504    4,210 06/01/2019 

31405B-GG-0 FNMA PN=784199    4.500% 06/01/19 01/07/2016 Morgan Stanley & Co  288,318 276,150 273,389 274,511  (2)  (2)  274,509  13,810 13,810 1,657 06/01/2019 

31405B-GG-0 FNMA PN=784199    4.500% 06/01/19 01/01/2016 Paydown  9,841 9,841 9,742 9,782  58  58  9,841    37 06/01/2019 

31405B-K6-7 FNMA PN=784317    6.000% 10/01/34 12/01/2016 Paydown  326 326 328 328  (1)  (1)  326    11 10/01/2034 

31405C-H9-3 FNMA PN=785156    6.000% 06/01/34 12/01/2016 Paydown  538,399 538,399 546,139 545,136  (6,737)  (6,737)  538,399    11,195 06/01/2034 

31405C-J9-1 FNMA PN=785188    5.500% 06/01/34 12/01/2016 Paydown  456,495 456,495 449,968 450,503  5,992  5,992  456,495    9,747 06/01/2034 

31405C-KN-8 FNMA PN=785201    6.000% 06/01/34 12/01/2016 Paydown  2,835 2,835 2,876 2,870  (35)  (35)  2,835    93 06/01/2034 
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31405C-U7-2 FNMA PN=785506    5.000% 06/01/34 12/01/2016 Paydown  175,663 175,663 189,084 188,438  (12,776)  (12,776)  175,663    3,555 06/01/2034 

31405E-5Y-7 FNMA PN=787563    6.500% 03/01/35 12/01/2016 Paydown  43,743 43,743 44,754 44,659  (916)  (916)  43,743    1,786 03/01/2035 

31405E-LN-3 FNMA PN=787033    6.000% 06/01/34 12/01/2016 Paydown  119,620 119,620 122,685 122,363  (2,743)  (2,743)  119,620    791 06/01/2034 

31405E-LU-7 FNMA PN=787039    6.000% 06/01/34 12/01/2016 Paydown  209,565 209,565 212,479 212,120  (2,555)  (2,555)  209,565    4,309 06/01/2034 

31405E-PL-3 FNMA PN=787127    5.000% 05/01/34 12/01/2016 Paydown  186,831 186,831 184,467 184,683  2,148  2,148  186,831    4,970 05/01/2034 

31405F-3H-3 FNMA PN=788400    4.500% 07/01/19 01/07/2016 Morgan Stanley & Co  912,940 874,411 870,313 871,170  1  1  871,171  41,769 41,769 5,246 07/01/2019 

31405F-3H-3 FNMA PN=788400    4.500% 07/01/19 01/01/2016 Paydown  26,798 26,798 26,673 26,699  99  99  26,798    100 07/01/2019 

31405F-KR-2 FNMA PN=787904    5.500% 08/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  294,798 276,481 281,925 278,159  45  45  278,203  16,595 16,595 1,690 08/01/2019 

31405F-KR-2 FNMA PN=787904    5.500% 08/01/19 01/01/2016 Paydown  8,920 8,920 9,095 8,974  (54)  (54)  8,920    41 08/01/2019 

31405F-ZC-9 FNMA PN=788339    5.500% 08/01/34 12/01/2016 Paydown  9,719 9,719 9,886 9,867  (148)  (148)  9,719    292 08/01/2034 

31405G-UG-3 FNMA PN=789083    4.500% 09/01/19 01/07/2016 Morgan Stanley & Co  1,045,558 1,001,432 996,738 997,722  1  1  997,723  47,834 47,834 6,009 09/01/2019 

31405G-UG-3 FNMA PN=789083    4.500% 09/01/19 01/01/2016 Paydown  24,963 24,963 24,846 24,871  92  92  24,963    94 09/01/2019 

31405H-J6-6 FNMA PN=789685    6.500% 07/01/34 12/01/2016 Paydown  56,609 56,609 59,528 59,177  (2,568)  (2,568)  56,609    1,240 07/01/2034 

31405H-QS-0 FNMA PN=789865    6.000% 07/01/34 12/01/2016 Paydown  392,452 392,452 395,334 394,838  (2,387)  (2,387)  392,452    11,745 07/01/2034 

31405J-R7-1 FNMA PN=790810    5.000% 09/01/19 12/01/2016 Paydown  128,115 128,115 128,315 127,956  159  159  128,115    3,017 09/01/2019 

31405J-VP-6 FNMA PN=790922    5.000% 09/01/19 12/01/2016 Paydown  89,174 89,174 87,585 88,302  871  871  89,174    2,449 09/01/2019 

31405K-G5-4 FNMA PN=791420    5.000% 10/01/19 12/01/2016 Paydown  233,274 233,274 233,638 232,995  279  279  233,274    5,608 10/01/2019 

31405L-K6-5 FNMA PN=792417    5.000% 10/01/19 12/01/2016 Paydown  94,880 94,880 96,422 95,380  (499)  (499)  94,880    1,901 10/01/2019 

31405L-LV-9 FNMA PN=792440    4.500% 06/01/19 01/07/2016 Morgan Stanley & Co  327,915 314,076 312,997 313,076  1  1  313,077  14,838 14,838 1,884 06/01/2019 

31405L-LV-9 FNMA PN=792440    4.500% 06/01/19 01/01/2016 Paydown  9,753 9,753 9,720 9,722  31  31  9,753    37 06/01/2019 

31405M-N4-5 FNMA PN=793411    4.500% 09/01/19 01/07/2016 Morgan Stanley & Co  566,028 542,140 539,599 540,125      540,125  25,903 25,903 3,253 09/01/2019 

31405M-N4-5 FNMA PN=793411    4.500% 09/01/19 01/01/2016 Paydown  42,555 42,555 42,356 42,397  158  158  42,555    160 09/01/2019 

31405M-SX-6 FNMA PN=793534    4.500% 08/01/19 01/07/2016 Morgan Stanley & Co  792,864 759,403 755,843 756,597  1  1  756,598  36,266 36,266 4,556 08/01/2019 

31405M-SX-6 FNMA PN=793534    4.500% 08/01/19 01/01/2016 Paydown  24,940 24,940 24,824 24,848  92  92  24,940    94 08/01/2019 

31405N-JV-8 FNMA PN=794176    5.000% 10/01/19 12/01/2016 Paydown  42,014 42,014 42,897 42,309  (296)  (296)  42,014    1,084 10/01/2019 

31405N-QX-6 FNMA PN=794370    6.000% 09/01/34 12/01/2016 Paydown  766,049 766,049 796,093 792,506  (26,457)  (26,457)  766,049    15,417 09/01/2034 

31405N-SW-6 FNMA PN=794433    5.000% 09/01/19 12/01/2016 Paydown  164,468 164,468 167,140 165,304  (836)  (836)  164,468    4,553 09/01/2019 

31405N-VT-9 FNMA PN=794526    5.500% 10/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  161,200 151,184 154,881 152,486  31  31  152,517  8,683 8,683 924 10/01/2019 

31405N-VT-9 FNMA PN=794526    5.500% 10/01/19 01/01/2016 Paydown  4,158 4,158 4,260 4,194  (36)  (36)  4,158    19 10/01/2019 

31405N-YX-7 FNMA PN=794626    5.000% 10/01/19 12/01/2016 Paydown  128,999 128,999 129,201 128,843  157  157  128,999    3,532 10/01/2019 

31405P-CF-5 FNMA PN=794870    5.500% 10/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  511,233 479,468 491,193 483,503  93  93  483,597  27,637 27,637 2,930 10/01/2019 

31405P-CF-5 FNMA PN=794870    5.500% 10/01/19 01/01/2016 Paydown  32,122 32,122 32,908 32,393  (270)  (270)  32,122    147 10/01/2019 

31405P-FG-0 FNMA PN=794967    5.500% 10/01/34 12/01/2016 Paydown  220,052 220,052 219,330 219,320  732  732  220,052    3,580 10/01/2034 

31405P-GN-4 FNMA PN=795005    5.000% 10/01/19 12/01/2016 Paydown  183,499 183,499 186,481 184,407  (908)  (908)  183,499    5,133 10/01/2019 

31405P-H4-5 FNMA PN=795051    5.500% 10/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  269,074 252,355 258,526 254,521  51  51  254,572  14,501 14,501 1,542 10/01/2019 

31405P-H4-5 FNMA PN=795051    5.500% 10/01/19 01/01/2016 Paydown  5,717 5,717 5,857 5,766  (49)  (49)  5,717    26 10/01/2019 

31405P-JF-8 FNMA PN=795062    5.500% 10/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  257,731 241,717 247,628 243,840  51  51  243,892  13,839 13,839 1,477 10/01/2019 

31405P-JF-8 FNMA PN=795062    5.500% 10/01/19 01/01/2016 Paydown  5,325 5,325 5,455 5,371  (47)  (47)  5,325    24 10/01/2019 

31405P-XT-2 FNMA PN=795490    5.500% 09/01/34 12/01/2016 Paydown  158,444 158,444 161,390 161,006  (2,561)  (2,561)  158,444    6,694 09/01/2034 

31405Q-RC-4 FNMA PN=796183    5.000% 11/01/34 12/01/2016 Paydown  116,453 116,453 115,252 115,334  1,119  1,119  116,453    2,158 11/01/2034 

31405R-6W-1 FNMA PN=797485    5.000% 03/01/35 12/01/2016 Paydown  105,122 105,122 103,689 103,800  1,321  1,321  105,122    1,344 03/01/2035 

31405R-GN-0 FNMA PN=796805    6.000% 09/01/34 12/01/2016 Paydown  189,065 189,065 196,480 195,639  (6,574)  (6,574)  189,065    8,391 09/01/2034 

31405R-KQ-8 FNMA PN=796903    5.500% 11/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  215,315 201,937 206,875 203,789  45  45  203,834  11,481 11,481 1,234 11/01/2019 

31405R-KQ-8 FNMA PN=796903    5.500% 11/01/19 01/01/2016 Paydown  15,141 15,141 15,511 15,280  (139)  (139)  15,141    69 11/01/2019 

31405R-KW-5 FNMA PN=796909    5.000% 10/01/19 12/01/2016 Paydown  133,439 133,439 135,607 134,149  (710)  (710)  133,439    3,355 10/01/2019 

31405R-P2-6 FNMA PN=797041    5.000% 06/01/34 12/01/2016 Paydown  162,401 162,401 160,346 160,474  1,927  1,927  162,401    5,246 06/01/2034 

31405R-T3-0 FNMA PN=797170    5.500% 10/01/34 12/01/2016 Paydown  35,755 35,755 36,286 36,194  (439)  (439)  35,755    944 10/01/2034 

31405R-UN-4 FNMA PN=797189    5.000% 11/01/19 12/01/2016 Paydown  78,440 78,440 82,761 80,765  (2,325)  (2,325)  78,440    2,153 11/01/2019 

31405S-DG-6 FNMA PN=797603    5.000% 07/01/35 12/01/2016 Paydown  286,334 286,334 280,205 280,723  5,611  5,611  286,334    8,336 07/01/2035 

31405S-DH-4 FNMA PN=797604    5.000% 07/01/35 12/01/2016 Paydown  12,346 12,346 13,286 13,216  (870)  (870)  12,346    220 07/01/2035 

31405S-DS-0 FNMA PN=797613    6.000% 07/01/35 12/01/2016 Paydown  148,496 148,496 149,285 149,176  (680)  (680)  148,496    3,638 07/01/2035 

31405S-EA-8 FNMA PN=797629    5.000% 08/01/35 12/01/2016 Paydown  324,960 324,960 319,731 320,150  4,811  4,811  324,960    7,016 08/01/2035 
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31405S-EB-6 FNMA PN=797630    5.000% 08/01/35 12/01/2016 Paydown  37,579 37,579 38,862 38,764  (1,186)  (1,186)  37,579    1,198 08/01/2035 

31405T-7C-0 FNMA PN=799291    5.000% 01/01/20 12/01/2016 Paydown  251,950 251,950 247,404 249,358  2,593  2,593  251,950    6,817 01/01/2020 

31405U-F2-0 FNMA PN=799485    5.000% 11/01/19 12/01/2016 Paydown  55,136 55,136 56,031 55,423  (288)  (288)  55,136    1,130 11/01/2019 

31405U-F3-8 FNMA PN=799486    5.500% 11/01/19 01/08/2016 

Cantor, Fitzgerald & 

Co.  104,671 98,167 100,568 99,058  21  21  99,080  5,591 5,591 600 11/01/2019 

31405U-F3-8 FNMA PN=799486    5.500% 11/01/19 01/01/2016 Paydown  2,377 2,377 2,435 2,398  (22)  (22)  2,377    11 11/01/2019 

31405U-SK-6 FNMA PN=799822    5.000% 11/01/19 12/01/2016 Paydown  124,243 124,243 126,262 124,920  (677)  (677)  124,243    3,381 11/01/2019 

31405U-WG-0 FNMA PN=799947    5.500% 11/01/34 12/01/2016 Paydown  22,538 22,538 22,464 22,463  75  75  22,538    682 11/01/2034 

31405W-3L-7 FNMA PN=801903    4.500% 11/01/19 12/01/2016 Paydown  166,566 166,566 172,514 169,412  (2,846)  (2,846)  166,566    4,088 11/01/2019 

31405W-RN-7 FNMA PN=801593    5.000% 03/01/20 12/01/2016 Paydown  66,229 66,229 66,384 66,166  63  63  66,229    1,808 03/01/2020 

31405W-XC-4 FNMA PN=801775    6.500% 12/01/36 12/01/2016 Paydown  100,618 100,618 101,546 101,463  (845)  (845)  100,618    5,208 12/01/2036 

31405X-CN-1 FNMA PN=802077    5.000% 11/01/34 12/01/2016 Paydown  163,433 163,433 161,850 161,968  1,465  1,465  163,433    4,759 11/01/2034 

31405X-LX-9 FNMA PN=802342    5.000% 12/01/34 12/01/2016 Paydown  126,086 126,086 125,416 125,441  645  645  126,086    4,901 12/01/2034 

31405X-TE-3 FNMA PN=802549    5.000% 11/01/34 12/01/2016 Paydown  2,272 2,272 2,192 2,199  72  72  2,272    59 11/01/2034 

31406A-BJ-0 FNMA PN=803841    5.000% 12/01/34 12/01/2016 Paydown  523,869 523,869 517,566 518,052  5,817  5,817  523,869    14,601 12/01/2034 

31406A-DB-5 FNMA PN=803898    5.500% 01/01/35 12/01/2016 Paydown  601,994 601,994 607,732 606,908  (4,914)  (4,914)  601,994    20,803 01/01/2035 

31406A-ZM-7 FNMA PN=804548    5.000% 12/01/34 12/01/2016 Paydown  17,622 17,622 17,443 17,455  167  167  17,622    497 12/01/2034 

31406B-FJ-4 FNMA PN=804869    5.000% 01/01/35 12/01/2016 Paydown  335,741 335,741 333,643 333,741  2,000  2,000  335,741    10,051 01/01/2035 

31406B-HU-7 FNMA PN=804943    5.000% 01/01/35 12/01/2016 Paydown  195,181 195,181 191,231 191,550  3,630  3,630  195,181    8,056 01/01/2035 

31406B-U3-2 FNMA PN=805302    5.500% 01/01/20 12/01/2016 Paydown  147,328 147,328 150,183 148,352  (1,023)  (1,023)  147,328    4,835 01/01/2020 

31406B-WY-2 FNMA PN=805363    5.000% 01/01/35 12/01/2016 Paydown  650,752 650,752 637,584 638,708  12,043  12,043  650,752    19,279 01/01/2035 

31406C-VV-7 FNMA PN=806228    4.500% 12/01/19 01/07/2016 Morgan Stanley & Co  4,286 4,105 3,988 4,047      4,047  238 238 25 12/01/2019 

31406C-VV-7 FNMA PN=806228    4.500% 12/01/19 01/01/2016 Paydown  1,124 1,124 1,092 1,108  16  16  1,124    4 12/01/2019 

31406D-GZ-3 FNMA PN=806716    6.000% 01/01/35 12/01/2016 Paydown  160,858 160,858 166,413 165,812  (4,954)  (4,954)  160,858    5,588 01/01/2035 

31406D-NM-4 FNMA PN=806896    5.000% 12/01/34 12/01/2016 Paydown  245,902 245,902 243,404 243,583  2,319  2,319  245,902    5,400 12/01/2034 

31406E-NU-4 FNMA PN=807803    5.500% 03/01/35 12/01/2016 Paydown  1,021 1,021 993 996  25  25  1,021    19 03/01/2035 

31406E-SP-0 FNMA PN=807926    5.000% 12/01/34 12/01/2016 Paydown  168,751 168,751 170,463 170,309  (1,558)  (1,558)  168,751    4,311 12/01/2034 

31406E-TN-4 FNMA PN=807957    5.000% 01/01/35 12/01/2016 Paydown  745,296 745,296 741,046 741,229  4,068  4,068  745,296    17,879 01/01/2035 

31406E-TR-5 FNMA PN=807960    5.000% 01/01/35 12/01/2016 Paydown  508,842 508,842 505,861 505,996  2,847  2,847  508,842    14,961 01/01/2035 

31406E-UX-0 FNMA PN=807998    5.000% 01/01/35 12/01/2016 Paydown  416,644 416,644 414,984 415,012  1,632  1,632  416,644    11,503 01/01/2035 

31406E-VY-7 FNMA PN=808031    5.000% 02/01/35 12/01/2016 Paydown  111,612 111,612 111,316 111,307  306  306  111,612    3,805 02/01/2035 

31406E-YC-2 FNMA PN=808107    5.000% 03/01/35 12/01/2016 Paydown  349,071 349,071 344,544 344,895  4,177  4,177  349,071    9,008 03/01/2035 

31406E-YH-1 FNMA PN=808112    5.500% 03/01/35 12/01/2016 Paydown  81,535 81,535 80,617 80,672  863  863  81,535    1,992 03/01/2035 

31406F-C9-0 FNMA PN=808396    5.000% 02/01/35 12/01/2016 Paydown  436,029 436,029 435,007 434,949  1,080  1,080  436,029    13,218 02/01/2035 

31406F-DA-6 FNMA PN=808397    5.000% 02/01/35 12/01/2016 Paydown  512,677 512,677 511,376 511,321  1,356  1,356  512,677    16,003 02/01/2035 

31406F-DK-4 FNMA PN=808406    5.000% 01/01/35 12/01/2016 Paydown  448,973 448,973 446,062 446,196  2,777  2,777  448,973    8,041 01/01/2035 

31406F-Z6-1 FNMA PN=809065    5.500% 02/01/20 12/01/2016 Paydown  65,360 65,360 66,656 65,825  (466)  (466)  65,360    1,843 02/01/2020 

31406G-6E-4 FNMA PN=810069    5.000% 03/01/35 12/01/2016 Paydown  277,704 277,704 272,194 272,687  5,017  5,017  277,704    7,793 03/01/2035 

31406G-6K-0 FNMA PN=810074    5.500% 03/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  611,066 573,099 584,113 577,068  95  95  577,163  33,903 33,903 3,502 03/01/2020 

31406G-6K-0 FNMA PN=810074    5.500% 03/01/20 01/01/2016 Paydown  14,070 14,070 14,341 14,168  (97)  (97)  14,070    64 03/01/2020 

31406G-NS-4 FNMA PN=809601    5.000% 02/01/35 12/01/2016 Paydown  231,817 231,817 231,346 231,314  503  503  231,817    5,592 02/01/2035 

31406G-SG-5 FNMA PN=809719    5.500% 02/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  433,903 406,943 415,082 409,953  74  74  410,027  23,876 23,876 2,487 02/01/2020 

31406G-SG-5 FNMA PN=809719    5.500% 02/01/20 01/01/2016 Paydown  8,393 8,393 8,561 8,455  (62)  (62)  8,393    38 02/01/2020 

31406G-UJ-6 FNMA PN=809785    5.500% 03/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  482,976 452,967 461,744 456,099  74  74  456,173  26,803 26,803 2,768 03/01/2020 

31406G-UJ-6 FNMA PN=809785    5.500% 03/01/20 01/01/2016 Paydown  9,649 9,649 9,836 9,716  (67)  (67)  9,649    44 03/01/2020 

31406G-V6-3 FNMA PN=809837    5.500% 03/01/35 12/01/2016 Paydown  154,111 154,111 160,207 159,751  (5,640)  (5,640)  154,111    4,347 03/01/2035 

31406G-XG-9 FNMA PN=809879    5.500% 03/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  357,112 334,923 341,413 337,292  57  57  337,349  19,763 19,763 2,047 03/01/2020 

31406G-XG-9 FNMA PN=809879    5.500% 03/01/20 01/01/2016 Paydown  6,873 6,873 7,006 6,921  (49)  (49)  6,873    32 03/01/2020 

31406G-YA-1 FNMA PN=809905    5.500% 03/01/20 12/01/2016 Paydown  122,774 122,774 125,230 123,694  (920)  (920)  122,774    3,524 03/01/2020 

31406G-YL-7 FNMA PN=809915    5.000% 03/01/35 12/01/2016 Paydown  106,923 106,923 104,802 104,972  1,951  1,951  106,923    2,820 03/01/2035 

31406H-4U-8 FNMA PN=810935    5.000% 03/01/20 12/01/2016 Paydown  118,023 118,023 115,884 116,764  1,260  1,260  118,023    1,749 03/01/2020 

31406H-UH-8 FNMA PN=810684    5.000% 01/01/35 12/01/2016 Paydown  295,443 295,443 293,943 293,996  1,448  1,448  295,443    8,193 01/01/2035 

31406J-DZ-3 FNMA PN=811120    5.500% 02/01/35 12/01/2016 Paydown  135,215 135,215 136,631 136,449  (1,234)  (1,234)  135,215    1,718 02/01/2035 

31406K-5R-7 FNMA PN=812756    5.000% 01/01/35 12/01/2016 Paydown  162,198 162,198 159,968 160,141  2,057  2,057  162,198    2,764 01/01/2035 
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31406K-6D-7 FNMA PN=812768    5.000% 02/01/35 12/01/2016 Paydown  119,021 119,021 117,385 117,509  1,512  1,512  119,021    3,038 02/01/2035 

31406K-HX-1 FNMA PN=812146    5.500% 03/01/35 12/01/2016 Paydown  1,638 1,638 1,592 1,596  42  42  1,638    66 03/01/2035 

31406K-LZ-1 FNMA PN=812244    5.500% 03/01/35 12/01/2016 Paydown  2,964 2,964 2,927 2,929  35  35  2,964    123 03/01/2035 

31406K-MZ-0 FNMA PN=812276    5.500% 05/01/35 12/01/2016 Paydown  24,070 24,070 25,035 24,982  (912)  (912)  24,070    798 05/01/2035 

31406M-3R-5 FNMA PN=814508    5.000% 03/01/35 12/01/2016 Paydown  505,023 505,023 495,002 495,878  9,145  9,145  505,023    11,673 03/01/2035 

31406M-3Y-0 FNMA PN=814515    5.500% 03/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  393,807 369,338 376,725 372,115  67  67  372,182  21,625 21,625 2,257 03/01/2020 

31406M-3Y-0 FNMA PN=814515    5.500% 03/01/20 01/01/2016 Paydown  6,986 6,986 7,126 7,039  (53)  (53)  6,986    32 03/01/2020 

31406M-6H-4 FNMA PN=814572    5.500% 04/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  738,690 692,793 706,324 697,784  117  117  697,901  40,789 40,789 4,234 04/01/2020 

31406M-6H-4 FNMA PN=814572    5.500% 04/01/20 01/01/2016 Paydown  14,907 14,907 15,198 15,015  (107)  (107)  14,907    68 04/01/2020 

31406M-V4-5 FNMA PN=814335    5.500% 03/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  489,171 458,777 467,953 462,204  83  83  462,287  26,884 26,884 2,804 03/01/2020 

31406M-V4-5 FNMA PN=814335    5.500% 03/01/20 01/01/2016 Paydown  9,084 9,084 9,265 9,152  (68)  (68)  9,084    42 03/01/2020 

31406M-XL-5 FNMA PN=814383    5.000% 03/01/35 12/01/2016 Paydown  32,059 32,059 31,423 31,484  575  575  32,059    879 03/01/2035 

31406M-ZY-5 FNMA PN=814459    5.500% 03/01/20 12/01/2016 Paydown  105,530 105,530 107,641 106,333  (803)  (803)  105,530    3,134 03/01/2020 

31406N-2W-3 FNMA PN=815389    5.000% 02/01/35 12/01/2016 Paydown  171,438 171,438 170,949 170,939  499  499  171,438    5,535 02/01/2035 

31406N-2X-1 FNMA PN=815390    5.000% 02/01/35 12/01/2016 Paydown  322,124 322,124 321,206 321,187  937  937  322,124    6,244 02/01/2035 

31406N-F5-8 FNMA PN=814788    5.500% 04/01/20 12/01/2016 Paydown  245,065 245,065 249,966 246,908  (1,843)  (1,843)  245,065    6,669 04/01/2020 

31406N-J5-4 FNMA PN=814884    5.500% 04/01/20 12/01/2016 Paydown  241,997 241,997 247,593 244,189  (2,192)  (2,192)  241,997    6,854 04/01/2020 

31406N-PW-8 FNMA PN=815037    5.500% 04/01/35 12/01/2016 Paydown  1,284,041 1,284,041 1,285,446 1,284,905  (864)  (864)  1,284,041    40,748 04/01/2035 

31406N-QR-8 FNMA PN=815064    5.500% 05/01/20 12/01/2016 Paydown  545,461 545,461 558,075 550,459  (4,997)  (4,997)  545,461    15,566 05/01/2020 

31406N-T3-8 FNMA PN=815170    5.500% 05/01/20 12/01/2016 Paydown  96,182 96,182 98,406 97,049  (867)  (867)  96,182    2,631 05/01/2020 

31406N-W8-3 FNMA PN=815271    5.500% 05/01/20 01/08/2016 

Cantor, Fitzgerald & 

Co.  638,948 599,247 613,105 604,540  111  111  604,651  34,297 34,297 3,662 05/01/2020 

31406N-W8-3 FNMA PN=815271    5.500% 05/01/20 01/01/2016 Paydown  13,540 13,540 13,853 13,659  (120)  (120)  13,540    62 05/01/2020 

31406P-CP-2 FNMA PN=815578    5.500% 03/01/35 12/01/2016 Paydown  2,301 2,301 2,268 2,270  32  32  2,301    61 03/01/2035 

31406P-DW-6 FNMA PN=815617    6.000% 05/01/35 12/01/2016 Paydown  181,634 181,634 186,643 186,088  (4,454)  (4,454)  181,634    1,927 05/01/2035 

31406P-GH-6 FNMA PN=815700    5.500% 03/01/35 12/01/2016 Paydown  3,353 3,353 3,295 3,299  54  54  3,353    111 03/01/2035 

31406P-GZ-6 FNMA PN=815716    5.000% 04/01/35 12/01/2016 Paydown  95,634 95,634 94,752 94,810  824  824  95,634    1,389 04/01/2035 

31406P-HF-9 FNMA PN=815730    5.000% 03/01/35 12/01/2016 Paydown  7,637 7,637 7,532 7,539  98  98  7,637    208 03/01/2035 

31406P-UH-0 FNMA PN=816084    5.000% 05/01/20 12/01/2016 Paydown  143,123 143,123 140,506 141,588  1,535  1,535  143,123    3,673 05/01/2020 

31406P-US-6 FNMA PN=816093    5.000% 06/01/20 12/01/2016 Paydown  108,347 108,347 106,717 107,374  973  973  108,347    3,078 06/01/2020 

31406Q-2E-6 FNMA PN=817173    6.000% 05/01/35 12/01/2016 Paydown  220,087 220,087 221,979 221,741  (1,653)  (1,653)  220,087    3,771 05/01/2035 

31406Q-2V-8 FNMA PN=817188    6.000% 05/01/35 12/01/2016 Paydown  92,810 92,810 95,283 95,051  (2,241)  (2,241)  92,810    4,076 05/01/2035 

31406Q-AQ-0 FNMA PN=816415    5.000% 08/01/20 12/01/2016 Paydown  218,776 218,776 212,179 214,940  3,836  3,836  218,776    5,340 08/01/2020 

31406Q-HR-1 FNMA PN=816640    6.000% 03/01/35 12/01/2016 Paydown  4,388 4,388 4,505 4,494  (106)  (106)  4,388    144 03/01/2035 

31406Q-HY-6 FNMA PN=816647    6.000% 04/01/35 12/01/2016 Paydown  132,600 132,600 136,143 135,780  (3,180)  (3,180)  132,600    3,332 04/01/2035 

31406T-A4-3 FNMA PN=819127    5.000% 04/01/35 12/01/2016 Paydown  221,897 221,897 217,043 217,471  4,425  4,425  221,897    7,135 04/01/2035 

31406T-FN-6 FNMA PN=819273    5.500% 08/01/35 12/01/2016 Paydown  322,958 322,958 319,728 319,903  3,055  3,055  322,958    8,849 08/01/2035 

31406T-K5-9 FNMA PN=819416    5.500% 03/01/20 12/01/2016 Paydown  88,468 88,468 90,168 89,068  (600)  (600)  88,468    2,657 03/01/2020 

31406T-QP-9 FNMA PN=819562    5.500% 04/01/35 12/01/2016 Paydown  2,130,835 2,130,835 2,137,494 2,136,301  (5,466)  (5,466)  2,130,835    55,507 04/01/2035 

31406T-ZQ-7 FNMA PN=819851    6.000% 04/01/35 12/01/2016 Paydown  205,644 205,644 210,946 210,350  (4,705)  (4,705)  205,644    6,220 04/01/2035 

31406U-LX-4 FNMA PN=820342    5.000% 09/01/35 12/01/2016 Paydown  7,433 7,433 7,982 7,942  (509)  (509)  7,433    166 09/01/2035 

31406U-RE-0 FNMA PN=820485    6.000% 05/01/35 12/01/2016 Paydown  165,347 165,347 169,610 169,094  (3,747)  (3,747)  165,347    8,849 05/01/2035 

31406U-T8-1 FNMA PN=820575    5.000% 04/01/35 12/01/2016 Paydown  283,833 283,833 281,216 281,398  2,434  2,434  283,833    7,587 04/01/2035 

31406U-UL-0 FNMA PN=820587    5.000% 04/01/35 12/01/2016 Paydown  124,296 124,296 123,160 123,254  1,042  1,042  124,296    3,869 04/01/2035 

31406V-HM-1 FNMA PN=821136    5.500% 05/01/20 12/01/2016 Paydown  314,746 314,746 322,418 317,768  (3,022)  (3,022)  314,746    9,059 05/01/2020 

31406V-JJ-6 FNMA PN=821165    5.000% 05/01/20 12/01/2016 Paydown  29,260 29,260 28,378 28,760  500  500  29,260    757 05/01/2020 

31406V-JM-9 FNMA PN=821168    5.500% 05/01/20 12/01/2016 Paydown  149,134 149,134 152,583 150,456  (1,322)  (1,322)  149,134    3,843 05/01/2020 

31406V-NV-4 FNMA PN=821304    6.000% 05/01/35 12/01/2016 Paydown  72,089 72,089 72,584 72,519  (430)  (430)  72,089    1,840 05/01/2035 

31406V-R5-7 FNMA PN=821408    6.000% 05/01/35 12/01/2016 Paydown  3,747 3,747 4,016 3,997  (250)  (250)  3,747    122 05/01/2035 

31406W-J6-2 FNMA PN=822085    5.000% 07/01/20 12/01/2016 Paydown  188,952 188,952 185,528 186,920  2,033  2,033  188,952    5,054 07/01/2020 

31406X-CW-0 FNMA PN=822785    5.000% 04/01/35 12/01/2016 Paydown  159,099 159,099 155,880 156,134  2,966  2,966  159,099    4,912 04/01/2035 

31406X-CX-8 FNMA PN=822786    5.000% 04/01/35 12/01/2016 Paydown  266,420 266,420 261,029 261,467  4,953  4,953  266,420    6,146 04/01/2035 

31406X-CY-6 FNMA PN=822787    5.000% 04/01/35 12/01/2016 Paydown  316,885 316,885 310,473 310,969  5,916  5,916  316,885    7,729 04/01/2035 

31406X-FS-6 FNMA PN=822877    5.500% 05/01/35 12/01/2016 Paydown  50,021 50,021 52,026 51,891  (1,869)  (1,869)  50,021    2,566 05/01/2035 

31406X-LP-5 FNMA PN=823034    6.000% 05/01/35 12/01/2016 Paydown  266,668 266,668 273,842 273,086  (6,417)  (6,417)  266,668    10,358 05/01/2035 
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31406X-Q5-4 FNMA PN=823176    6.000% 05/01/35 12/01/2016 Paydown  4,597 4,597 4,628 4,624  (28)  (28)  4,597    151 05/01/2035 

31406X-VY-5 FNMA PN=823331    5.000% 07/01/35 12/01/2016 Paydown  1,808,604 1,808,604 1,809,735 1,808,534  70  70  1,808,604    51,876 07/01/2035 

31406Y-XD-7 FNMA PN=824276    6.000% 06/01/35 12/01/2016 Paydown  43 43 45 44  (2)  (2)  43    1 06/01/2035 

31407A-3R-0 FNMA PN=825308    5.500% 05/01/35 12/01/2016 Paydown  93,098 93,098 96,830 96,569  (3,470)  (3,470)  93,098    2,547 05/01/2035 

31407A-6K-2 FNMA PN=825374    6.000% 07/01/35 12/01/2016 Paydown  10,574 10,574 10,818 10,792  (219)  (219)  10,574    347 07/01/2035 

31407B-RR-2 FNMA PN=825896    4.500% 08/01/20 12/01/2016 Paydown  86,364 86,364 81,829 83,780  2,583  2,583  86,364    2,125 08/01/2020 

31407B-S8-3 FNMA PN=825943    5.000% 07/01/20 12/01/2016 Paydown  40,166 40,166 39,620 39,819  346  346  40,166    1,085 07/01/2020 

31407B-VR-7 FNMA PN=826024    5.500% 07/01/35 12/01/2016 Paydown  51,529 51,529 56,277 55,977  (4,448)  (4,448)  51,529    2,369 07/01/2035 

31407C-PV-3 FNMA PN=826736    6.000% 08/01/35 12/01/2016 Paydown  18,994 18,994 19,148 19,131  (137)  (137)  18,994    625 08/01/2035 

31407C-QJ-9 FNMA PN=826757    6.000% 08/01/35 12/01/2016 Paydown  125,722 125,722 126,743 126,610  (889)  (889)  125,722    1,177 08/01/2035 

31407C-S6-5 FNMA PN=826841    5.000% 08/01/35 12/01/2016 Paydown  206,713 206,713 202,482 202,855  3,858  3,858  206,713    3,901 08/01/2035 

31407C-TY-3 FNMA PN=826867    5.000% 08/01/20 12/01/2016 Paydown  65,651 65,651 64,820 65,108  543  543  65,651    1,788 08/01/2020 

31407C-VV-6 FNMA PN=826928    5.500% 08/01/35 12/01/2016 Paydown  225,626 225,626 222,770 222,929  2,696  2,696  225,626    6,210 08/01/2035 

31407D-AG-0 FNMA PN=827207    5.500% 06/01/35 12/01/2016 Paydown  239,287 239,287 236,557 236,706  2,581  2,581  239,287    8,090 06/01/2035 

31407D-YG-4 FNMA PN=827911    5.000% 07/01/35 12/01/2016 Paydown  198 198 213 212  (13)  (13)  198    5 07/01/2035 

31407E-FW-8 FNMA PN=828281    6.000% 06/01/35 12/01/2016 Paydown  7,847 7,847 8,049 8,032  (185)  (185)  7,847    258 06/01/2035 

31407E-R6-2 FNMA PN=828609    6.000% 09/01/35 12/01/2016 Paydown  329,894 329,894 334,585 334,157  (4,263)  (4,263)  329,894    11,598 09/01/2035 

31407E-TN-3 FNMA PN=828657    5.000% 09/01/20 12/01/2016 Paydown  35,507 35,507 34,973 35,179  328  328  35,507    898 09/01/2020 

31407F-A6-7 FNMA PN=829029    4.500% 07/01/20 12/01/2016 Paydown  105,218 105,218 99,694 102,125  3,093  3,093  105,218    2,562 07/01/2020 

31407F-AP-5 FNMA PN=829014    5.000% 09/01/35 12/01/2016 Paydown  256,329 256,329 251,463 251,832  4,497  4,497  256,329    5,207 09/01/2035 

31407F-CF-5 FNMA PN=829070    4.500% 09/01/20 12/01/2016 Paydown  106,028 106,028 100,503 102,859  3,169  3,169  106,028    2,569 09/01/2020 

31407F-N8-9 FNMA PN=829415    5.500% 12/01/35 12/01/2016 Paydown  205,931 205,931 203,389 203,552  2,379  2,379  205,931    3,216 12/01/2035 

31407G-3K-2 FNMA PN=830702    6.000% 07/01/35 12/01/2016 Paydown  193,307 193,307 197,913 197,383  (4,076)  (4,076)  193,307    4,606 07/01/2035 

31407G-C9-7 FNMA PN=829996    5.000% 05/01/35 12/01/2016 Paydown  83,450 83,450 90,084 89,333  (5,883)  (5,883)  83,450    2,508 05/01/2035 

31407H-LB-0 FNMA PN=831122    5.000% 11/01/20 12/01/2016 Paydown  284,897 284,897 281,858 282,881  2,015  2,015  284,897    7,427 11/01/2020 

31407H-N8-5 FNMA PN=831215    6.000% 01/01/36 12/01/2016 Paydown  412,846 412,846 418,487 417,979  (5,133)  (5,133)  412,846    10,921 01/01/2036 

31407H-PH-3 FNMA PN=831224    6.000% 12/01/35 12/01/2016 Paydown  359,129 359,129 361,149 360,838  (1,709)  (1,709)  359,129    14,586 12/01/2035 

31407H-RL-2 FNMA PN=831291    5.500% 02/01/36 12/01/2016 Paydown  474,249 474,249 467,394 467,848  6,401  6,401  474,249    10,943 02/01/2036 

31407H-RM-0 FNMA PN=831292    5.500% 01/01/36 12/01/2016 Paydown  521,531 521,531 513,993 514,510  7,021  7,021  521,531    21,910 01/01/2036 

31407H-XD-3 FNMA PN=831476    6.000% 04/01/36 12/01/2016 Paydown  68,480 68,480 75,829 75,275  (6,795)  (6,795)  68,480    2,850 04/01/2036 

31407J-2W-1 FNMA PN=832489    5.500% 09/01/35 12/01/2016 Paydown  99,607 99,607 98,549 98,601  1,006  1,006  99,607    2,806 09/01/2035 

31407J-EQ-1 FNMA PN=831843    5.500% 11/01/36 12/01/2016 Paydown  619,722 619,722 612,363 612,787  6,935  6,935  619,722    14,450 11/01/2036 

31407J-G3-0 FNMA PN=831918    5.500% 12/01/36 12/01/2016 Paydown  12,799 12,799 13,978 13,912  (1,114)  (1,114)  12,799    354 12/01/2036 

31407J-WD-0 FNMA PN=832344    5.500% 08/01/35 12/01/2016 Paydown  1,356,210 1,356,210 1,348,104 1,348,361  7,848  7,848  1,356,210    36,913 08/01/2035 

31407K-5F-2 FNMA PN=833446    5.500% 09/01/35 12/01/2016 Paydown  14,616 14,616 15,963 15,886  (1,269)  (1,269)  14,616    220 09/01/2035 

31407K-5U-9 FNMA PN=833459    6.000% 09/01/35 12/01/2016 Paydown  113,809 113,809 114,458 114,373  (563)  (563)  113,809    2,437 09/01/2035 

31407K-HR-3 FNMA PN=832840    5.000% 09/01/20 12/01/2016 Paydown  178,271 178,271 172,895 175,160  3,110  3,110  178,271    4,301 09/01/2020 

31407K-QL-6 FNMA PN=833059    5.500% 09/01/35 12/01/2016 Paydown  744,711 744,711 750,406 749,798  (5,087)  (5,087)  744,711    25,923 09/01/2035 

31407K-QR-3 FNMA PN=833064    6.000% 09/01/35 12/01/2016 Paydown  237,017 237,017 238,943 238,699  (1,682)  (1,682)  237,017    4,689 09/01/2035 

31407K-TK-5 FNMA PN=833154    6.000% 09/01/35 12/01/2016 Paydown  307,154 307,154 309,649 309,380  (2,227)  (2,227)  307,154    16,221 09/01/2035 

31407K-VH-9 FNMA PN=833216    5.500% 09/01/35 12/01/2016 Paydown  456,095 456,095 459,559 459,229  (3,133)  (3,133)  456,095    10,057 09/01/2035 

31407L-2E-6 FNMA PN=834273    6.000% 07/01/35 12/01/2016 Paydown  194,928 194,928 199,436 199,090  (4,163)  (4,163)  194,928    1,207 07/01/2035 

31407L-4X-2 FNMA PN=834338    6.000% 08/01/35 12/01/2016 Paydown  467,145 467,145 477,948 477,096  (9,950)  (9,950)  467,145    18,310 08/01/2035 

31407L-HM-2 FNMA PN=833736    5.000% 07/01/20 12/01/2016 Paydown  116,343 116,343 114,662 115,319  1,024  1,024  116,343    3,411 07/01/2020 

31407L-WY-9 FNMA PN=834163    5.000% 07/01/20 12/01/2016 Paydown  28,398 28,398 28,012 28,153  245  245  28,398    881 07/01/2020 

31407M-3L-7 FNMA PN=835203    6.000% 08/01/35 12/01/2016 Paydown  4,489 4,489 4,593 4,583  (95)  (95)  4,489    154 08/01/2035 

31407M-XL-4 FNMA PN=835083    5.500% 08/01/35 12/01/2016 Paydown  25,223 25,223 26,234 26,172  (948)  (948)  25,223    606 08/01/2035 

31407N-ED-1 FNMA PN=835432    6.000% 09/01/35 12/01/2016 Paydown  79,597 79,597 82,657 82,374  (2,777)  (2,777)  79,597    2,042 09/01/2035 

31407N-FG-3 FNMA PN=835467    5.000% 09/01/20 12/01/2016 Paydown  182,779 182,779 180,138 181,141  1,639  1,639  182,779    5,036 09/01/2020 

31407N-N7-4 FNMA PN=835714    5.500% 08/01/35 12/01/2016 Paydown  590,823 590,823 581,314 581,949  8,873  8,873  590,823    14,920 08/01/2035 

31407N-NU-3 FNMA PN=835703    5.500% 08/01/35 12/01/2016 Paydown  323,269 323,269 318,066 318,503  4,766  4,766  323,269    6,249 08/01/2035 

31407N-NY-5 FNMA PN=835707    6.000% 08/01/35 12/01/2016 Paydown  115,270 115,270 117,801 117,449  (2,179)  (2,179)  115,270    2,212 08/01/2035 

31407N-P6-4 FNMA PN=835745    5.000% 08/01/35 12/01/2016 Paydown  153,149 153,149 158,377 157,953  (4,804)  (4,804)  153,149    4,412 08/01/2035 

31407N-QC-0 FNMA PN=835751    4.500% 08/01/35 12/01/2016 Paydown  54,023 54,023 55,283 55,189  (1,166)  (1,166)  54,023    1,286 08/01/2035 

31407P-A9-9 FNMA PN=836232    6.000% 10/01/35 12/01/2016 Paydown  2,429 2,429 2,442 2,441  (12)  (12)  2,429    80 10/01/2035 

31407P-H2-7 FNMA PN=836449    5.500% 10/01/35 12/01/2016 Paydown  44,639 44,639 43,781 43,840  799  799  44,639    1,330 10/01/2035 

31407P-LC-0 FNMA PN=836523    6.000% 10/01/35 12/01/2016 Paydown  10,722 10,722 10,783 10,775  (53)  (53)  10,722    352 10/01/2035 

31407P-MV-7 FNMA PN=836572    5.500% 10/01/35 12/01/2016 Paydown  812,315 812,315 814,727 814,272  (1,956)  (1,956)  812,315    22,690 10/01/2035 
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31407Q-GZ-3 FNMA PN=837316    6.000% 08/01/35 12/01/2016 Paydown  2,054 2,054 2,102 2,097  (43)  (43)  2,054    67 08/01/2035 

31407R-3D-4 FNMA PN=838796    6.000% 08/01/35 12/01/2016 Paydown  433,473 433,473 443,633 442,568  (9,095)  (9,095)  433,473    13,567 08/01/2035 

31407R-QS-6 FNMA PN=838465    6.000% 09/01/35 12/01/2016 Paydown  143,853 143,853 144,516 144,409  (556)  (556)  143,853    3,190 09/01/2035 

31407S-LN-0 FNMA PN=839233    5.500% 09/01/35 12/01/2016 Paydown  107,789 107,789 106,660 106,721  1,068  1,068  107,789    3,770 09/01/2035 

31407S-S9-4 FNMA PN=839444    4.500% 09/01/20 12/01/2016 Paydown  308,073 308,073 291,923 298,842  9,232  9,232  308,073    5,836 09/01/2020 

31407T-5L-0 FNMA PN=840651    5.000% 09/01/20 12/01/2016 Paydown  262,816 262,816 259,038 260,450  2,365  2,365  262,816    5,013 09/01/2020 

31407T-G8-7 FNMA PN=840023    5.500% 08/01/35 12/01/2016 Paydown  129,567 129,567 127,583 127,730  1,837  1,837  129,567    3,566 08/01/2035 

31407T-GZ-7 FNMA PN=840016    5.500% 08/01/35 12/01/2016 Paydown  495,142 495,142 494,604 494,617  525  525  495,142    19,772 08/01/2035 

31407T-KH-2 FNMA PN=840096    6.000% 10/01/35 12/01/2016 Paydown  3,275 3,275 3,302 3,299  (24)  (24)  3,275    107 10/01/2035 

31407T-MM-9 FNMA PN=840164    6.000% 10/01/35 12/01/2016 Paydown  406,391 406,391 408,709 408,359  (1,968)  (1,968)  406,391    6,398 10/01/2035 

31407T-QZ-6 FNMA PN=840272    6.000% 11/01/35 12/01/2016 Paydown  376,636 376,636 378,784 378,487  (1,851)  (1,851)  376,636    13,876 11/01/2035 

31407T-RE-2 FNMA PN=840285    6.000% 11/01/35 12/01/2016 Paydown  12,666 12,666 12,742 12,734  (67)  (67)  12,666    411 11/01/2035 

31407V-EU-5 FNMA PN=841747    5.500% 10/01/35 12/01/2016 Paydown  12,781 12,781 13,959 13,888  (1,107)  (1,107)  12,781    206 10/01/2035 

31407V-UR-4 FNMA PN=842192    6.000% 11/01/35 12/01/2016 Paydown  117,883 117,883 118,398 118,322  (439)  (439)  117,883    1,219 11/01/2035 

31407X-2Z-3 FNMA PN=844192    6.000% 11/01/35 12/01/2016 Paydown  664,516 664,516 668,306 667,734  (3,218)  (3,218)  664,516    23,759 11/01/2035 

31407X-5Y-3 FNMA PN=844263    6.000% 11/01/35 12/01/2016 Paydown  63,686 63,686 64,085 64,027  (341)  (341)  63,686    1,344 11/01/2035 

31407X-7E-5 FNMA PN=844293    6.000% 11/01/35 12/01/2016 Paydown  249,971 249,971 251,553 251,346  (1,375)  (1,375)  249,971    10,298 11/01/2035 

31407X-FZ-9 FNMA PN=843584    5.500% 12/01/35 12/01/2016 Paydown  7,793 7,793 7,933 7,917  (124)  (124)  7,793    234 12/01/2035 

31407X-QC-8 FNMA PN=843851    6.500% 11/01/35 12/01/2016 Paydown  108,237 108,237 112,064 111,775  (3,538)  (3,538)  108,237    6,326 11/01/2035 

31407X-UL-3 FNMA PN=843987    6.000% 11/01/35 12/01/2016 Paydown  366,538 366,538 368,485 368,210  (1,672)  (1,672)  366,538    10,869 11/01/2035 

31407Y-5F-2 FNMA PN=845146    5.000% 01/01/21 12/01/2016 Paydown  122,018 122,018 119,769 120,632  1,387  1,387  122,018    3,688 01/01/2021 

31407Y-EN-5 FNMA PN=844441    5.500% 12/01/35 12/01/2016 Paydown  6,860 6,860 7,492 7,455  (595)  (595)  6,860    213 12/01/2035 

31407Y-GN-3 FNMA PN=844505    5.000% 11/01/35 12/01/2016 Paydown  3,064 3,064 3,291 3,278  (213)  (213)  3,064    116 11/01/2035 

31407Y-KZ-1 FNMA PN=844612    5.500% 12/01/35 12/01/2016 Paydown  117,943 117,943 115,658 115,804  2,139  2,139  117,943    2,742 12/01/2035 

31407Y-VG-1 FNMA PN=844915    4.500% 11/01/20 12/01/2016 Paydown  62,117 62,117 64,180 63,227  (1,110)  (1,110)  62,117    1,424 11/01/2020 

31408A-G5-3 FNMA PN=845420    6.000% 02/01/36 12/01/2016 Paydown  893,183 893,183 900,606 899,803  (6,619)  (6,619)  893,183    29,214 02/01/2036 

31408B-3L-0 FNMA PN=846903    5.500% 12/01/35 12/01/2016 Paydown  2,200 2,200 2,239 2,236  (36)  (36)  2,200    66 12/01/2035 

31408B-CN-6 FNMA PN=846177    5.500% 11/01/35 12/01/2016 Paydown  36,312 36,312 35,863 35,893  418  418  36,312    1,106 11/01/2035 

31408B-CZ-9 FNMA PN=846188    6.000% 11/01/35 12/01/2016 Paydown  244,819 244,819 246,215 245,992  (1,173)  (1,173)  244,819    8,964 11/01/2035 

31408B-N6-1 FNMA PN=846513    6.500% 12/01/35 12/01/2016 Paydown  8,024 8,024 8,208 8,194  (170)  (170)  8,024    251 12/01/2035 

31408D-A4-6 FNMA PN=847927    5.000% 12/01/20 12/01/2016 Paydown  638,949 638,949 629,715 633,061  5,888  5,888  638,949    15,760 12/01/2020 

31408D-A5-3 FNMA PN=847928    5.000% 12/01/20 12/01/2016 Paydown  1,100,862 1,100,862 1,084,865 1,090,784  10,078  10,078  1,100,862    26,604 12/01/2020 

31408D-WX-8 FNMA PN=848562    6.000% 12/01/35 12/01/2016 Paydown  919,181 919,181 907,548 908,197  10,984  10,984  919,181    22,623 12/01/2035 

31408E-5M-0 FNMA PN=849652    5.500% 11/01/35 12/01/2016 Paydown  92,626 92,626 90,846 90,976  1,650  1,650  92,626    4,619 11/01/2035 

31408E-LQ-3 FNMA PN=849135    6.500% 01/01/36 12/01/2016 Paydown  25,069 25,069 25,547 25,501  (432)  (432)  25,069    893 01/01/2036 

31408G-LX-3 FNMA PN=850942    6.500% 12/01/35 12/01/2016 Paydown  6,262 6,262 6,610 6,590  (328)  (328)  6,262    226 12/01/2035 

31408G-PT-8 FNMA PN=851034    6.500% 11/01/35 12/01/2016 Paydown  156 156 159 159  (3)  (3)  156    5 11/01/2035 

31408G-TU-1 FNMA PN=851163    5.500% 04/01/36 12/01/2016 Paydown  110,002 110,002 116,640 116,215  (6,213)  (6,213)  110,002    3,706 04/01/2036 

31408H-3T-0 FNMA PN=852310    5.500% 03/01/36 12/01/2016 Paydown  184,241 184,241 181,492 181,668  2,573  2,573  184,241    4,219 03/01/2036 

31408J-CY-5 FNMA PN=852487    6.000% 12/01/35 12/01/2016 Paydown  173,632 173,632 175,178 174,999  (1,367)  (1,367)  173,632    4,084 12/01/2035 

31408J-TN-1 FNMA PN=852957    6.000% 02/01/36 12/01/2016 Paydown  234,348 234,348 240,353 239,929  (5,581)  (5,581)  234,348    6,169 02/01/2036 

31408X-P2-0 FNMA PN=863641    6.500% 01/01/36 12/01/2016 Paydown  2,019 2,019 2,065 2,062  (42)  (42)  2,019    71 01/01/2036 

31409B-AY-3 FNMA PN=865923    5.500% 03/01/36 12/01/2016 Paydown  143,076 143,076 140,327 140,511  2,565  2,565  143,076    4,105 03/01/2036 

31409C-Z7-3 FNMA PN=867566    6.500% 03/01/36 12/01/2016 Paydown  62,671 62,671 66,098 65,936  (3,265)  (3,265)  62,671    2,355 03/01/2036 

31409E-AH-4 FNMA PN=868608    5.500% 04/01/36 12/01/2016 Paydown  106,169 106,169 104,129 104,250  1,919  1,919  106,169    2,768 04/01/2036 

31409E-DC-2 FNMA PN=868699    6.000% 04/01/36 12/01/2016 Paydown  210,735 210,735 212,068 211,918  (1,183)  (1,183)  210,735    5,204 04/01/2036 

31409E-HE-4 FNMA PN=868829    6.000% 04/01/36 12/01/2016 Paydown  1,137,687 1,137,687 1,144,486 1,143,791  (6,104)  (6,104)  1,137,687    35,793 04/01/2036 

31409F-E5-3 FNMA PN=869656    5.500% 03/01/36 12/01/2016 Paydown  7,879 7,879 8,632 8,588  (709)  (709)  7,879    247 03/01/2036 

31409G-6H-4 FNMA PN=871272    5.500% 05/01/36 12/01/2016 Paydown  35,652 35,652 35,440 35,447  205  205  35,652    359 05/01/2036 

31409G-NZ-5 FNMA PN=870808    6.000% 10/01/36 12/01/2016 Paydown  192,579 192,579 211,115 210,432  (17,853)  (17,853)  192,579    7,425 10/01/2036 

31409J-AZ-3 FNMA PN=872224    6.500% 07/01/37 09/01/2016 Paydown  130,329 130,329 131,530 131,401  (1,072)  (1,072)  130,329    6,021 07/01/2037 

31409T-6B-9 FNMA PN=878466    5.500% 12/01/35 12/01/2016 Paydown  226,712 226,712 226,539 226,523  189  189  226,712    4,888 12/01/2035 

31409V-DT-7 FNMA PN=879514    5.000% 03/01/36 12/01/2016 Paydown  22,196 22,196 23,809 23,704  (1,508)  (1,508)  22,196    396 03/01/2036 

31409V-N2-5 FNMA PN=879809    6.000% 04/01/36 12/01/2016 Paydown  21,123 21,123 21,256 21,241  (118)  (118)  21,123    693 04/01/2036 

31409W-WZ-0 FNMA PN=880964    6.000% 09/01/21 12/01/2016 Paydown  204,881 204,881 207,858 206,286  (1,405)  (1,405)  204,881    5,316 09/01/2021 

31409X-5U-9 FNMA PN=882059    6.000% 06/01/36 12/01/2016 Paydown  459,508 459,508 455,523 455,672  3,835  3,835  459,508    13,541 06/01/2036 

31409X-JM-2 FNMA PN=881468    5.500% 04/01/36 12/01/2016 Paydown  101,816 101,816 100,297 100,389  1,427  1,427  101,816    2,479 04/01/2036 

31409Y-T4-9 FNMA PN=882671    6.000% 05/01/36 12/01/2016 Paydown  305,034 305,034 302,603 302,689  2,345  2,345  305,034    6,214 05/01/2036 
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3140E0-KF-1 FNMA PN=AZ7493    3.500% 09/01/45 12/01/2016 Paydown  223,616 223,616 233,644 233,550  (9,933)  (9,933)  223,616    5,665 09/01/2045 

3140E1-FZ-1 FNMA PN=AZ8283    3.500% 08/01/45 12/01/2016 Paydown  1,987,413 1,987,413 2,062,407 2,061,593  (74,180)  (74,180)  1,987,413    42,415 08/01/2045 

3140E1-NJ-8 FNMA PN=AZ8492    3.000% 08/01/30 12/01/2016 Paydown  1,063,111 1,063,111 1,109,124 1,108,479  (45,368)  (45,368)  1,063,111    18,860 08/01/2030 

3140E3-AZ-2 FNMA PN=AZ9923    3.500% 09/01/45 12/01/2016 Paydown  50,573 50,573 52,699 52,680  (2,106)  (2,106)  50,573    909 09/01/2045 

3140E4-EE-3 FNMA PN=BA0132    3.000% 10/01/30 11/14/2016 Nomura  15,500,697 14,940,430 15,587,071 15,578,176  (25,578)  (25,578)  15,552,598  (51,902) (51,902) 430,782 10/01/2030 

3140E4-EE-3 FNMA PN=BA0132    3.000% 10/01/30 12/01/2016 Paydown  4,426,272 4,426,272 4,617,846 4,615,211  (188,939)  (188,939)  4,426,272    69,328 10/01/2030 

3140E4-LL-9 FNMA PN=BA0330    3.500% 11/01/45 12/01/2016 Paydown  22,095 22,095 22,906 22,904  (809)  (809)  22,095    406 11/01/2045 

3140E4-LM-7 FNMA PN=BA0331    3.500% 11/01/45 12/01/2016 Paydown  469,347 469,347 486,581 486,529  (17,183)  (17,183)  469,347    14,053 11/01/2045 

3140E8-2U-1 FNMA PN=BA4386    3.500% 11/01/45 12/01/2016 Paydown  354,010 354,010 368,502 368,429  (14,419)  (14,419)  354,010    2,250 11/01/2045 

3140E8-2V-9 FNMA PN=BA4387    3.000% 11/01/45 12/01/2016 Paydown  21,796 21,796 22,007 22,006  (210)  (210)  21,796    356 11/01/2045 

3140EB-KU-4 FNMA PN=BA6606    3.500% 12/01/45 12/01/2016 Paydown  72,718 72,718 75,525 75,517  (2,798)  (2,798)  72,718    905 12/01/2045 

3140EB-KV-2 FNMA PN=BA6607    3.500% 12/01/45 12/01/2016 Paydown  174,821 174,821 181,568 181,549  (6,727)  (6,727)  174,821    4,725 12/01/2045 

31410B-GB-4 FNMA PN=884094    6.000% 05/01/36 12/01/2016 Paydown  313,358 313,358 310,763 310,866  2,492  2,492  313,358    11,419 05/01/2036 

31410C-TB-8 FNMA PN=885346    6.000% 06/01/36 12/01/2016 Paydown  167,708 167,708 172,005 171,697  (3,990)  (3,990)  167,708    8,521 06/01/2036 

31410D-L3-2 FNMA PN=886046    6.000% 07/01/36 12/01/2016 Paydown  1,446,505 1,446,505 1,456,902 1,455,750  (9,244)  (9,244)  1,446,505    51,174 07/01/2036 

31410D-L6-5 FNMA PN=886049    6.500% 07/01/36 12/01/2016 Paydown  1,334,818 1,334,818 1,349,209 1,347,836  (13,018)  (13,018)  1,334,818    41,359 07/01/2036 

31410D-NA-4 FNMA PN=886085    6.000% 07/01/36 12/01/2016 Paydown  13,350 13,350 13,454 13,442  (92)  (92)  13,350    673 07/01/2036 

31410E-7B-8 FNMA PN=887490    6.000% 08/01/36 12/01/2016 Paydown  43,835 43,835 43,866 43,851  (16)  (16)  43,835    1,707 08/01/2036 

31410E-LS-5 FNMA PN=886937    6.000% 06/01/36 12/01/2016 Paydown  6,528 6,528 6,576 6,570  (43)  (43)  6,528    214 06/01/2036 

31410F-5M-3 FNMA PN=888352    5.500% 05/01/37 12/01/2016 Paydown  1,138,490 1,138,490 1,111,350 1,112,688  25,802  25,802  1,138,490    31,667 05/01/2037 

31410F-ET-8 FNMA PN=887646    6.500% 07/01/36 12/01/2016 Paydown  219,696 219,696 221,858 221,655  (1,959)  (1,959)  219,696    8,396 07/01/2036 

31410F-ZN-8 FNMA PN=888249    5.000% 07/01/20 12/01/2016 Paydown  2,136,783 2,136,783 2,114,414 2,121,765  15,019  15,019  2,136,783    57,509 07/01/2020 

31410G-4E-0 FNMA PN=889221    5.604% 02/01/18 12/01/2016 Paydown  84,060 84,060 92,354 86,092  (2,032)  (2,032)  84,060    2,623 02/01/2018 

31410G-HN-6 FNMA PN=888637    6.000% 09/01/37 12/01/2016 Paydown  683,495 683,495 749,281 746,988  (63,493)  (63,493)  683,495    21,920 09/01/2037 

31410G-RA-3 FNMA PN=888881    6.500% 12/01/37 12/01/2016 Paydown  130,823 130,823 134,037 133,841  (3,018)  (3,018)  130,823    4,281 12/01/2037 

31410G-RK-1 FNMA PN=888890    6.500% 10/01/37 12/01/2016 Paydown  77,624 77,624 81,485 81,259  (3,635)  (3,635)  77,624    2,728 10/01/2037 

31410G-YQ-0 FNMA PN=889119    6.000% 01/01/38 12/01/2016 Paydown  31,944 31,944 33,456 33,374  (1,431)  (1,431)  31,944    1,129 01/01/2038 

31410K-DB-7 FNMA PN=889398    6.000% 11/01/37 12/01/2016 Paydown  6,823 6,823 7,519 7,492  (669)  (669)  6,823    185 11/01/2037 

31410K-EP-5 FNMA PN=889442    5.500% 04/01/38 12/01/2016 Paydown  1,238,166 1,238,166 1,347,086 1,343,475  (105,309)  (105,309)  1,238,166    36,061 04/01/2038 

31410K-GP-3 FNMA PN=889506    6.000% 03/01/37 12/01/2016 Paydown  1,778,666 1,778,666 1,947,083 1,941,276  (162,610)  (162,610)  1,778,666    56,270 03/01/2037 

31410K-NX-8 FNMA PN=889706    6.000% 06/01/38 12/01/2016 Paydown  22,604 22,604 23,675 23,623  (1,019)  (1,019)  22,604    676 06/01/2038 

31410K-WU-4 FNMA PN=889959    6.000% 05/01/36 12/01/2016 Paydown  294,782 294,782 322,602 321,592  (26,810)  (26,810)  294,782    8,936 05/01/2036 

31410K-XL-3 FNMA PN=889983    6.000% 10/01/38 12/01/2016 Paydown  6,054,340 6,054,340 6,637,955 6,619,215  (564,876)  (564,876)  6,054,340    190,168 10/01/2038 

31410L-B8-4 FNMA PN=890263    4.000% 11/01/25 12/01/2016 Paydown  305,675 305,675 324,111 320,761  (15,085)  (15,085)  305,675    6,650 11/01/2025 

31410L-C2-6 FNMA PN=890289    4.500% 02/01/41 12/01/2016 Paydown  1,068,582 1,068,582 1,154,153 1,152,150  (83,568)  (83,568)  1,068,582    28,362 02/01/2041 

31410L-DA-7 FNMA PN=890297    4.000% 04/01/26 12/01/2016 Paydown  101,423 101,423 107,967 106,890  (5,468)  (5,468)  101,423    2,212 04/01/2026 

31410L-EK-4 FNMA PN=890338    5.000% 06/01/41 12/01/2016 Paydown  566,511 566,511 593,421 592,308  (25,797)  (25,797)  566,511    15,647 06/01/2041 

31410M-PE-4 FNMA PN=891521    6.000% 06/01/36 12/01/2016 Paydown  5,186 5,186 5,326 5,314  (128)  (128)  5,186    170 06/01/2036 

31410M-YN-4 FNMA PN=891817    6.000% 07/01/36 12/01/2016 Paydown  110,791 110,791 111,487 111,405  (614)  (614)  110,791    4,612 07/01/2036 

31410M-ZP-8 FNMA PN=891850    5.500% 06/01/21 12/01/2016 Paydown  20,239 20,239 21,135 20,759  (521)  (521)  20,239    734 06/01/2021 

31410N-VV-7 FNMA PN=892628    6.500% 07/01/36 12/01/2016 Paydown  72,375 72,375 75,489 75,277  (2,902)  (2,902)  72,375    2,704 07/01/2036 

31410P-2N-2 FNMA PN=893681    6.000% 10/01/36 12/01/2016 Paydown  495,676 495,676 500,633 500,109  (4,432)  (4,432)  495,676    13,564 10/01/2036 

31410P-DA-8 FNMA PN=892997    6.500% 09/01/36 12/01/2016 Paydown  1,924 1,924 1,962 1,959  (35)  (35)  1,924    69 09/01/2036 

31410P-MQ-3 FNMA PN=893267    6.500% 08/01/36 12/01/2016 Paydown  288,631 288,631 291,697 291,405  (2,774)  (2,774)  288,631    12,509 08/01/2036 

31410P-QA-4 FNMA PN=893349    5.500% 09/01/36 12/01/2016 Paydown  184,690 184,690 187,464 187,279  (2,588)  (2,588)  184,690    1,837 09/01/2036 

31410P-VR-1 FNMA PN=893524    6.500% 09/01/36 12/01/2016 Paydown  130,707 130,707 134,362 134,136  (3,430)  (3,430)  130,707    4,407 09/01/2036 

31410P-W8-2 FNMA PN=893571    6.000% 09/01/36 12/01/2016 Paydown  212,024 212,024 217,458 217,101  (5,077)  (5,077)  212,024    7,925 09/01/2036 

31410P-ZC-0 FNMA PN=893639    6.500% 09/01/36 12/01/2016 Paydown  758,643 758,643 774,587 773,230  (14,586)  (14,586)  758,643    30,568 09/01/2036 

31410Q-GQ-8 FNMA PN=894007    6.500% 10/01/36 12/01/2016 Paydown  126,433 126,433 129,090 128,873  (2,440)  (2,440)  126,433    1,443 10/01/2036 

31410Q-HY-0 FNMA PN=894047    6.000% 10/01/36 12/01/2016 Paydown  8,628 8,628 8,522 8,526  102  102  8,628    403 10/01/2036 

31410Q-JS-1 FNMA PN=894073    6.500% 10/01/36 12/01/2016 Paydown  129,452 129,452 132,172 131,945  (2,494)  (2,494)  129,452    7,702 10/01/2036 

31410Q-ME-8 FNMA PN=894157    6.500% 10/01/36 12/01/2016 Paydown  242,998 242,998 249,795 249,330  (6,331)  (6,331)  242,998    3,844 10/01/2036 

31410Q-NQ-0 FNMA PN=894199    6.500% 10/01/36 12/01/2016 Paydown  491,921 491,921 505,679 504,703  (12,782)  (12,782)  491,921    16,911 10/01/2036 

31410R-Q3-6 FNMA PN=895174    6.000% 10/01/36 12/01/2016 Paydown  107,533 107,533 107,571 107,539  (6)  (6)  107,533    1,865 10/01/2036 

31410S-BE-6 FNMA PN=895637    6.500% 05/01/36 12/01/2016 Paydown  140,775 140,775 149,233 148,780  (8,005)  (8,005)  140,775    3,229 05/01/2036 

31410S-ZH-3 FNMA PN=896344    6.000% 10/01/36 12/01/2016 Paydown  21,463 21,463 21,198 21,209  253  253  21,463    631 10/01/2036 

31410T-L5-2 FNMA PN=896848    6.000% 02/01/22 12/01/2016 Paydown  348,381 348,381 353,444 350,920  (2,539)  (2,539)  348,381    11,649 02/01/2022 

31410T-YS-8 FNMA PN=897221    6.500% 09/01/36 12/01/2016 Paydown  233,402 233,402 237,833 237,456  (4,055)  (4,055)  233,402    4,756 09/01/2036 
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31410W-U3-0 FNMA PN=899802    6.000% 08/01/37 12/01/2016 Paydown  3,027 3,027 3,015 3,015  12  12  3,027    99 08/01/2037 

31410W-WC-8 FNMA PN=899843    5.500% 11/01/37 12/01/2016 Paydown  3,037 3,037 2,998 2,999  37  37  3,037    94 11/01/2037 

31410W-WD-6 FNMA PN=899844    6.000% 11/01/37 12/01/2016 Paydown  3,084 3,084 3,114 3,112  (28)  (28)  3,084    100 11/01/2037 

31410W-YS-1 FNMA PN=899921    6.000% 12/01/37 12/01/2016 Paydown  3,830 3,830 3,914 3,908  (77)  (77)  3,830    126 12/01/2037 

31410X-2Y-1 FNMA PN=900891    6.500% 12/01/36 12/01/2016 Paydown  13,362 13,362 13,613 13,596  (233)  (233)  13,362    485 12/01/2036 

31410Y-ED-2 FNMA PN=901132    6.000% 09/01/36 12/01/2016 Paydown  58,629 58,629 59,188 59,132  (503)  (503)  58,629    3,398 09/01/2036 

31410Y-TV-6 FNMA PN=901564    6.000% 10/01/36 12/01/2016 Paydown  514,784 514,784 514,865 514,724  60  60  514,784    13,143 10/01/2036 

31411A-EH-4 FNMA PN=902036    6.500% 11/01/36 12/01/2016 Paydown  113,771 113,771 116,011 115,843  (2,072)  (2,072)  113,771    1,907 11/01/2036 

31411A-G2-5 FNMA PN=902117    6.500% 09/01/36 12/01/2016 Paydown  173,309 173,309 179,369 178,914  (5,605)  (5,605)  173,309    6,515 09/01/2036 

31411A-HB-4 FNMA PN=902126    6.000% 10/01/36 12/01/2016 Paydown  145,932 145,932 152,505 152,097  (6,164)  (6,164)  145,932    3,863 10/01/2036 

31411B-FG-3 FNMA PN=902967    5.500% 12/01/36 12/01/2016 Paydown  845,247 845,247 840,228 840,358  4,889  4,889  845,247    26,458 12/01/2036 

31411B-HF-3 FNMA PN=903030    6.000% 12/01/36 12/01/2016 Paydown  233,386 233,386 239,366 238,943  (5,557)  (5,557)  233,386    4,004 12/01/2036 

31411B-JT-1 FNMA PN=903074    5.500% 12/01/36 12/01/2016 Paydown  792,989 792,989 788,157 788,283  4,706  4,706  792,989    22,877 12/01/2036 

31411B-KG-7 FNMA PN=903095    6.000% 10/01/36 12/01/2016 Paydown  132,590 132,590 132,880 132,813  (223)  (223)  132,590    2,709 10/01/2036 

31411B-LM-3 FNMA PN=903132    6.000% 10/01/36 12/01/2016 Paydown  26,014 26,014 25,693 25,707  307  307  26,014    968 10/01/2036 

31411C-QB-0 FNMA PN=904150    5.500% 12/01/36 12/01/2016 Paydown  196,023 196,023 194,859 194,889  1,134  1,134  196,023    3,994 12/01/2036 

31411D-B9-9 FNMA PN=904664    6.000% 11/01/21 12/01/2016 Paydown  183,383 183,383 186,105 184,723  (1,339)  (1,339)  183,383    5,019 11/01/2021 

31411D-BN-8 FNMA PN=904645    5.500% 11/01/36 12/01/2016 Paydown  452,570 452,570 449,883 449,957  2,614  2,614  452,570    16,035 11/01/2036 

31411D-DA-4 FNMA PN=904697    6.000% 11/01/36 12/01/2016 Paydown  32,595 32,595 36,152 35,933  (3,339)  (3,339)  32,595    1,266 11/01/2036 

31411D-DH-9 FNMA PN=904704    5.500% 11/01/36 12/01/2016 Paydown  15,474 15,474 15,382 15,384  89  89  15,474    458 11/01/2036 

31411D-QE-2 FNMA PN=905053    5.500% 11/01/36 12/01/2016 Paydown  127,645 127,645 126,887 126,909  736  736  127,645    2,651 11/01/2036 

31411D-VB-2 FNMA PN=905210    6.500% 11/01/36 12/01/2016 Paydown  69,303 69,303 71,631 71,493  (2,190)  (2,190)  69,303    2,577 11/01/2036 

31411E-FT-9 FNMA PN=905678    5.500% 12/01/36 12/01/2016 Paydown  5,551 5,551 5,768 5,760  (209)  (209)  5,551    125 12/01/2036 

31411E-JL-2 FNMA PN=905767    6.500% 12/01/36 12/01/2016 Paydown  1,904 1,904 1,941 1,938  (34)  (34)  1,904    68 12/01/2036 

31411E-JX-6 FNMA PN=905778    6.000% 12/01/36 12/01/2016 Paydown  10,099 10,099 10,219 10,208  (109)  (109)  10,099    332 12/01/2036 

31411E-KQ-9 FNMA PN=905803    5.500% 12/01/36 12/01/2016 Paydown  7,352 7,352 7,640 7,629  (277)  (277)  7,352    189 12/01/2036 

31411E-LK-1 FNMA PN=905830    6.000% 11/01/36 12/01/2016 Paydown  1,095 1,095 1,108 1,107  (12)  (12)  1,095    36 11/01/2036 

31411F-CX-0 FNMA PN=906486    5.500% 01/01/37 12/01/2016 Paydown  3,964 3,964 4,118 4,111  (147)  (147)  3,964    130 01/01/2037 

31411F-LU-6 FNMA PN=906739    6.000% 01/01/37 12/01/2016 Paydown  7,241 7,241 7,305 7,299  (58)  (58)  7,241    247 01/01/2037 

31411F-XG-4 FNMA PN=907079    6.000% 09/01/37 12/01/2016 Paydown  2,238 2,238 2,263 2,261  (23)  (23)  2,238    73 09/01/2037 

31411F-XJ-8 FNMA PN=907081    6.000% 09/01/37 12/01/2016 Paydown  5,423 5,423 5,481 5,475  (52)  (52)  5,423    178 09/01/2037 

31411G-CC-4 FNMA PN=907367    6.500% 12/01/36 12/01/2016 Paydown  108,906 108,906 109,910 109,824  (918)  (918)  108,906    4,763 12/01/2036 

31411G-QW-5 FNMA PN=907769    6.000% 12/01/36 12/01/2016 Paydown  6,183 6,183 6,814 6,784  (601)  (601)  6,183    204 12/01/2036 

31411J-6V-3 FNMA PN=909984    6.500% 03/01/37 12/01/2016 Paydown  57,572 57,572 58,921 58,813  (1,242)  (1,242)  57,572    1,564 03/01/2037 

31411J-X3-5 FNMA PN=909798    5.500% 03/01/37 12/01/2016 Paydown  170,574 170,574 168,362 168,458  2,116  2,116  170,574    3,519 03/01/2037 

31411K-PX-5 FNMA PN=910438    6.000% 01/01/37 12/01/2016 Paydown  141,847 141,847 142,989 142,884  (1,036)  (1,036)  141,847    4,930 01/01/2037 

31411L-4Q-1 FNMA PN=911731    5.500% 12/01/21 12/01/2016 Paydown  110,166 110,166 110,511 110,187  (21)  (21)  110,166    4,728 12/01/2021 

31411L-A7-6 FNMA PN=910930    6.500% 02/01/37 12/01/2016 Paydown  72,408 72,408 73,833 73,722  (1,314)  (1,314)  72,408    3,741 02/01/2037 

31411N-7F-8 FNMA PN=912694    6.500% 03/01/37 12/01/2016 Paydown  3,861 3,861 3,897 3,894  (32)  (32)  3,861    138 03/01/2037 

31411N-JS-7 FNMA PN=912073    6.000% 02/01/37 12/01/2016 Paydown  19,647 19,647 19,813 19,798  (151)  (151)  19,647    645 02/01/2037 

31411N-LN-5 FNMA PN=912133    6.000% 03/01/37 11/01/2016 Paydown  297,166 297,166 299,580 299,364  (2,199)  (2,199)  297,166    14,689 03/01/2037 

31411N-UL-9 FNMA PN=912387    5.500% 02/01/37 12/01/2016 Paydown  4,521 4,521 4,698 4,691  (170)  (170)  4,521    120 02/01/2037 

31411N-VL-8 FNMA PN=912419    6.000% 02/01/37 12/01/2016 Paydown  178,531 178,531 180,059 179,902  (1,371)  (1,371)  178,531    6,005 02/01/2037 

31411N-VM-6 FNMA PN=912420    6.500% 02/01/37 12/01/2016 Paydown  91,235 91,235 93,031 92,852  (1,617)  (1,617)  91,235    5,588 02/01/2037 

31411N-XU-6 FNMA PN=912491    6.000% 03/01/37 12/01/2016 Paydown  259,659 259,659 261,860 261,609  (1,950)  (1,950)  259,659    10,517 03/01/2037 

31411R-AT-5 FNMA PN=912718    6.000% 03/01/37 12/01/2016 Paydown  102,025 102,025 102,890 102,813  (788)  (788)  102,025    2,101 03/01/2037 

31411R-BH-0 FNMA PN=912740    6.000% 03/01/37 12/01/2016 Paydown  18,357 18,357 18,537 18,523  (166)  (166)  18,357    602 03/01/2037 

31411U-PR-6 FNMA PN=914932    6.000% 04/01/37 03/01/2016 Paydown  143,848 143,848 143,870 143,836  12  12  143,848    2,154 04/01/2037 

31411W-6C-6 FNMA PN=917167    6.000% 04/01/37 12/01/2016 Paydown  141,543 141,543 142,771 142,676  (1,133)  (1,133)  141,543    5,423 04/01/2037 

31411W-BE-6 FNMA PN=916337    6.000% 04/01/37 12/01/2016 Paydown  83,798 83,798 84,335 84,286  (488)  (488)  83,798    3,588 04/01/2037 

31411X-ME-2 FNMA PN=917557    6.500% 04/01/37 12/01/2016 Paydown  4,491 4,491 4,530 4,527  (35)  (35)  4,491    160 04/01/2037 

31411Y-NP-4 FNMA PN=918498    6.500% 05/01/37 12/01/2016 Paydown  281,611 281,611 291,071 290,548  (8,937)  (8,937)  281,611    7,729 05/01/2037 

31411Y-PA-5 FNMA PN=918517    6.000% 05/01/37 12/01/2016 Paydown  96,367 96,367 106,282 105,761  (9,395)  (9,395)  96,367    3,236 05/01/2037 

31411Y-VR-1 FNMA PN=918724    5.500% 06/01/37 12/01/2016 Paydown  23,726 23,726 23,418 23,431  295  295  23,726    843 06/01/2037 

31411Y-YW-7 FNMA PN=918825    6.000% 04/01/37 12/01/2016 Paydown  2,573 2,573 2,541 2,543  31  31  2,573    84 04/01/2037 

31412A-LM-4 FNMA PN=919332    5.500% 05/01/37 12/01/2016 Paydown  81,656 81,656 78,645 78,831  2,824  2,824  81,656    2,496 05/01/2037 

31412A-WA-8 FNMA PN=919641    6.000% 09/01/37 12/01/2016 Paydown  65,529 65,529 68,632 68,454  (2,925)  (2,925)  65,529    1,862 09/01/2037 

31412A-WP-5 FNMA PN=919654    6.000% 09/01/37 12/01/2016 Paydown  1,117,781 1,117,781 1,213,491 1,208,788  (91,007)  (91,007)  1,117,781    46,357 09/01/2037 
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31412B-SJ-2 FNMA PN=920421    6.000% 11/01/36 12/01/2016 Paydown  304,471 304,471 307,564 307,199  (2,728)  (2,728)  304,471    6,099 11/01/2036 

31412D-KZ-0 FNMA PN=922012    6.500% 02/01/37 12/01/2016 Paydown  6,510 6,510 6,661 6,651  (141)  (141)  6,510    232 02/01/2037 

31412D-Q3-5 FNMA PN=922174    5.500% 12/01/36 12/01/2016 Paydown  160,759 160,759 159,390 159,449  1,310  1,310  160,759    3,716 12/01/2036 

31412D-Q4-3 FNMA PN=922175    6.000% 12/01/36 12/01/2016 Paydown  171,728 171,728 173,445 173,251  (1,523)  (1,523)  171,728    7,235 12/01/2036 

31412D-Q5-0 FNMA PN=922176    6.500% 12/01/36 12/01/2016 Paydown  3,875 3,875 3,959 3,952  (77)  (77)  3,875    138 12/01/2036 

31412D-R2-6 FNMA PN=922205    6.500% 11/01/36 12/01/2016 Paydown  7,101 7,101 7,257 7,243  (142)  (142)  7,101    253 11/01/2036 

31412D-R6-7 FNMA PN=922209    6.000% 12/01/36 12/01/2016 Paydown  7,202 7,202 7,286 7,280  (79)  (79)  7,202    236 12/01/2036 

31412D-R7-5 FNMA PN=922210    6.000% 12/01/36 12/01/2016 Paydown  6,092 6,092 6,155 6,149  (57)  (57)  6,092    200 12/01/2036 

31412D-R9-1 FNMA PN=922212    6.000% 12/01/36 12/01/2016 Paydown  4,980 4,980 5,032 5,027  (47)  (47)  4,980    163 12/01/2036 

31412D-SB-5 FNMA PN=922214    6.000% 12/01/36 12/01/2016 Paydown  21,566 21,566 21,846 21,822  (256)  (256)  21,566    708 12/01/2036 

31412L-CA-6 FNMA PN=928065    5.500% 01/01/37 12/01/2016 Paydown  432,941 432,941 427,630 427,935  5,005  5,005  432,941    15,507 01/01/2037 

31412L-EZ-9 FNMA PN=928152    6.000% 02/01/37 12/01/2016 Paydown  426,334 426,334 429,932 429,631  (3,296)  (3,296)  426,334    17,465 02/01/2037 

31412L-LD-0 FNMA PN=928324    6.500% 05/01/37 12/01/2016 Paydown  6,867 6,867 7,098 7,084  (216)  (216)  6,867    244 05/01/2037 

31412L-NA-4 FNMA PN=928385    5.500% 05/01/37 12/01/2016 Paydown  447,213 447,213 430,722 431,706  15,507  15,507  447,213    18,029 05/01/2037 

31412L-NJ-5 FNMA PN=928393    6.000% 06/01/37 12/01/2016 Paydown  890,088 890,088 879,101 879,528  10,560  10,560  890,088    27,342 06/01/2037 

31412L-NV-8 FNMA PN=928404    6.000% 05/01/37 12/01/2016 Paydown  657,502 657,502 649,386 649,709  7,793  7,793  657,502    13,553 05/01/2037 

31412M-AJ-7 FNMA PN=928909    6.000% 12/01/37 12/01/2016 Paydown  775,873 775,873 842,550 839,476  (63,603)  (63,603)  775,873    24,699 12/01/2037 

31412M-DN-5 FNMA PN=929009    6.000% 01/01/38 12/01/2016 Paydown  854,619 854,619 919,777 916,691  (62,072)  (62,072)  854,619    28,829 01/01/2038 

31412M-Y3-6 FNMA PN=929630    5.500% 06/01/38 12/01/2016 Paydown  621,731 621,731 613,668 613,997  7,734  7,734  621,731    18,812 06/01/2038 

31412M-YY-8 FNMA PN=929627    5.500% 06/01/38 12/01/2016 Paydown  150,948 150,948 162,561 161,974  (11,026)  (11,026)  150,948    4,910 06/01/2038 

31412N-AZ-9 FNMA PN=929824    5.500% 08/01/38 12/01/2016 Paydown  99,428 99,428 102,589 102,415  (2,987)  (2,987)  99,428    3,047 08/01/2038 

31412N-JC-1 FNMA PN=930059    6.000% 10/01/38 12/01/2016 Paydown  458,875 458,875 475,832 474,967  (16,092)  (16,092)  458,875    12,151 10/01/2038 

31412P-JC-6 FNMA PN=930959    5.000% 04/01/39 12/01/2016 Paydown  365,824 365,824 383,115 382,343  (16,519)  (16,519)  365,824    5,618 04/01/2039 

31412P-QW-4 FNMA PN=931169    5.000% 05/01/39 12/01/2016 Paydown  755,836 755,836 775,912 774,600  (18,764)  (18,764)  755,836    18,425 05/01/2039 

31412Q-2U-2 FNMA PN=932387    4.500% 01/01/40 03/01/2016 Amherst Pierpont  66,552,837 60,519,772 61,016,223 60,976,491  4,201  4,201  60,980,693  5,572,144 5,572,144 779,192 01/01/2040 

31412Q-2U-2 FNMA PN=932387    4.500% 01/01/40 03/01/2016 Paydown  2,807,060 2,807,060 2,830,087 2,828,244  (21,184)  (21,184)  2,807,060    19,785 01/01/2040 

31412Q-KA-6 FNMA PN=931889    4.000% 09/01/24 12/01/2016 Paydown  421,719 421,719 424,619 423,637  (1,918)  (1,918)  421,719    9,246 09/01/2024 

31412Q-NN-5 FNMA PN=931997    5.000% 09/01/39 12/01/2016 Paydown  6,598,299 6,598,299 6,890,068 6,873,945  (275,646)  (275,646)  6,598,299    177,083 09/01/2039 

31412Q-WN-5 FNMA PN=932253    4.000% 12/01/24 12/01/2016 Paydown  45,123 45,123 45,835 45,630  (508)  (508)  45,123    1,002 12/01/2024 

31412R-MN-4 FNMA PN=932865    4.000% 12/01/40 12/01/2016 Paydown  6,255,702 6,255,702 6,096,132 6,104,317  151,385  151,385  6,255,702    141,435 12/01/2040 

31412S-LU-7 FNMA PN=933339    6.500% 01/01/38 12/01/2016 Paydown  750,952 750,952 768,318 767,344  (16,392)  (16,392)  750,952    36,721 01/01/2038 

31412S-MQ-5 FNMA PN=933367    5.000% 02/01/38 12/01/2016 Paydown  120,276 120,276 118,434 118,527  1,748  1,748  120,276    5,675 02/01/2038 

31412S-ZE-8 FNMA PN=933741    6.000% 04/01/38 12/01/2016 Paydown  817,165 817,165 895,817 893,195  (76,030)  (76,030)  817,165    30,787 04/01/2038 

31412T-2E-2 FNMA PN=934673    5.500% 11/01/38 12/01/2016 Paydown  180,042 180,042 180,379 180,318  (276)  (276)  180,042    9,806 11/01/2038 

31412T-PP-2 FNMA PN=934330    6.000% 07/01/38 12/01/2016 Paydown  102,195 102,195 104,802 104,651  (2,455)  (2,455)  102,195    2,713 07/01/2038 

31412T-W8-2 FNMA PN=934571    5.500% 08/01/38 12/01/2016 Paydown  6,933 6,933 7,030 7,023  (90)  (90)  6,933    208 08/01/2038 

31412T-W9-0 FNMA PN=934572    5.500% 08/01/38 12/01/2016 Paydown  2,031 2,031 2,060 2,058  (27)  (27)  2,031    61 08/01/2038 

31412T-XA-6 FNMA PN=934573    6.000% 09/01/38 12/01/2016 Paydown  5,785 5,785 5,956 5,946  (161)  (161)  5,785    190 09/01/2038 

31412T-XB-4 FNMA PN=934574    6.000% 09/01/38 12/01/2016 Paydown  3,346 3,346 3,445 3,438  (92)  (92)  3,346    113 09/01/2038 

31412U-CX-6 FNMA PN=934886    4.000% 07/01/24 12/01/2016 Paydown  450,415 450,415 457,523 455,444  (5,029)  (5,029)  450,415    8,290 07/01/2024 

31412U-WA-4 FNMA PN=935441    4.000% 01/01/25 12/01/2016 Paydown  35,398 35,398 35,957 35,802  (404)  (404)  35,398    769 01/01/2025 

31412U-X2-1 FNMA PN=935497    5.000% 07/01/39 12/01/2016 Paydown  24,568 24,568 25,236 25,197  (629)  (629)  24,568    666 07/01/2039 

31412U-X3-9 FNMA PN=935498    5.000% 07/01/39 12/01/2016 Paydown  582,844 582,844 598,508 597,617  (14,773)  (14,773)  582,844    14,699 07/01/2039 

31412V-3A-4 FNMA PN=936493    5.500% 06/01/37 12/01/2016 Paydown  169,633 169,633 163,378 163,745  5,888  5,888  169,633    6,353 06/01/2037 

31412V-3H-9 FNMA PN=936500    6.000% 06/01/37 12/01/2016 Paydown  761,311 761,311 756,493 756,594  4,717  4,717  761,311    17,895 06/01/2037 

31412V-3W-6 FNMA PN=936513    6.000% 06/01/37 12/01/2016 Paydown  435,560 435,560 432,803 432,863  2,697  2,697  435,560    11,782 06/01/2037 

31412V-4C-9 FNMA PN=936519    6.500% 06/01/37 12/01/2016 Paydown  114,864 114,864 117,224 117,078  (2,214)  (2,214)  114,864    3,283 06/01/2037 

31412V-C7-1 FNMA PN=935794    4.000% 12/01/24 12/01/2016 Paydown  389,522 389,522 395,669 393,936  (4,414)  (4,414)  389,522    8,332 12/01/2024 

31412W-2S-4 FNMA PN=937385    5.500% 06/01/37 12/01/2016 Paydown  4,488 4,488 4,282 4,294  194  194  4,488    135 06/01/2037 

31412W-2Z-8 FNMA PN=937392    5.500% 06/01/37 12/01/2016 Paydown  323,065 323,065 351,484 350,191  (27,127)  (27,127)  323,065    9,716 06/01/2037 

31412W-N2-8 FNMA PN=937009    6.000% 06/01/37 12/01/2016 Paydown  268,796 268,796 267,452 267,465  1,331  1,331  268,796    8,540 06/01/2037 

31412W-NM-4 FNMA PN=936996    6.000% 06/01/37 12/01/2016 Paydown  7,889 7,889 7,751 7,758  131  131  7,889    268 06/01/2037 

31412W-WH-5 FNMA PN=937248    6.000% 05/01/37 12/01/2016 Paydown  1,581 1,581 1,562 1,562  19  19  1,581    53 05/01/2037 

31412Y-CQ-3 FNMA PN=938479    5.500% 06/01/37 12/01/2016 Paydown  4,870 4,870 4,699 4,709  161  161  4,870    154 06/01/2037 

31413B-CV-1 FNMA PN=940284    5.500% 05/01/37 06/01/2016 Paydown  136,490 136,490 130,263 130,626  5,863  5,863  136,490    3,735 05/01/2037 

31413B-GH-8 FNMA PN=940400    5.500% 06/01/37 12/01/2016 Paydown  120,811 120,811 131,943 131,306  (10,495)  (10,495)  120,811    3,115 06/01/2037 

31413B-L3-3 FNMA PN=940546    6.000% 07/01/37 12/01/2016 Paydown  3,023,016 3,023,016 2,985,700 2,987,136  35,880  35,880  3,023,016    98,488 07/01/2037 

31413B-QR-5 FNMA PN=940664    6.000% 09/01/37 12/01/2016 Paydown  550,460 550,460 570,866 569,671  (19,211)  (19,211)  550,460    17,549 09/01/2037 
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31413B-UT-6 FNMA PN=940794    6.500% 07/01/37 12/01/2016 Paydown  4,235 4,235 4,309 4,304  (68)  (68)  4,235    151 07/01/2037 

31413B-W7-2 FNMA PN=940870    7.000% 09/01/37 01/01/2016 Paydown  177,218 177,218 183,531 183,203  (5,985)  (5,985)  177,218    1,034 09/01/2037 

31413C-A6-6 FNMA PN=941129    6.000% 09/01/37 12/01/2016 Paydown  348,055 348,055 360,957 360,143  (12,088)  (12,088)  348,055    11,649 09/01/2037 

31413C-AC-3 FNMA PN=941103    6.000% 09/01/37 12/01/2016 Paydown  149,581 149,581 153,414 153,163  (3,582)  (3,582)  149,581    3,283 09/01/2037 

31413C-MP-1 FNMA PN=941466    6.000% 07/01/37 12/01/2016 Paydown  495,178 495,178 492,702 492,728  2,449  2,449  495,178    16,937 07/01/2037 

31413D-2V-8 FNMA PN=942788    6.000% 08/01/37 12/01/2016 Paydown  259,610 259,610 257,826 257,869  1,741  1,741  259,610    10,890 08/01/2037 

31413D-BH-9 FNMA PN=942040    6.000% 07/01/37 12/01/2016 Paydown  503,315 503,315 496,630 496,903  6,413  6,413  503,315    16,461 07/01/2037 

31413E-AA-3 FNMA PN=942901    6.000% 08/01/37 12/01/2016 Paydown  386,366 386,366 383,710 383,779  2,587  2,587  386,366    13,089 08/01/2037 

31413E-BV-6 FNMA PN=942952    6.000% 08/01/37 12/01/2016 Paydown  375,312 375,312 372,732 372,798  2,514  2,514  375,312    16,483 08/01/2037 

31413F-4B-5 FNMA PN=944618    6.000% 07/01/37 12/01/2016 Paydown  1,836,140 1,836,140 1,811,036 1,812,058  24,082  24,082  1,836,140    49,007 07/01/2037 

31413F-4M-1 FNMA PN=944628    6.500% 07/01/37 12/01/2016 Paydown  3,747 3,747 3,795 3,792  (45)  (45)  3,747    133 07/01/2037 

31413F-4N-9 FNMA PN=944629    6.500% 07/01/37 10/01/2016 Paydown  179,102 179,102 181,425 181,322  (2,220)  (2,220)  179,102    9,626 07/01/2037 

31413F-AE-2 FNMA PN=943805    6.500% 07/01/37 12/01/2016 Paydown  3,234 3,234 3,264 3,262  (27)  (27)  3,234    114 07/01/2037 

31413F-BC-5 FNMA PN=943835    6.000% 07/01/37 12/01/2016 Paydown  151,715 151,715 149,149 149,250  2,465  2,465  151,715    6,888 07/01/2037 

31413F-GU-0 FNMA PN=944011    6.000% 07/01/37 12/01/2016 Paydown  1,618 1,618 1,667 1,664  (45)  (45)  1,618    53 07/01/2037 

31413F-MN-9 FNMA PN=944165    6.500% 07/01/37 12/01/2016 Paydown  9,137 9,137 9,256 9,249  (112)  (112)  9,137    324 07/01/2037 

31413F-W7-3 FNMA PN=944470    6.500% 07/01/37 12/01/2016 Paydown  113,574 113,574 115,047 114,930  (1,356)  (1,356)  113,574    5,581 07/01/2037 

31413G-7M-6 FNMA PN=945600    6.000% 08/01/37 12/01/2016 Paydown  7,501 7,501 7,492 7,491  11  11  7,501    246 08/01/2037 

31413G-AD-2 FNMA PN=944704    6.000% 07/01/37 12/01/2016 Paydown  923,573 923,573 910,946 911,455  12,118  12,118  923,573    32,467 07/01/2037 

31413G-AE-0 FNMA PN=944705    6.000% 07/01/37 12/01/2016 Paydown  526,445 526,445 519,248 519,526  6,919  6,919  526,445    21,968 07/01/2037 

31413H-A9-9 FNMA PN=945632    5.500% 08/01/37 12/01/2016 Paydown  114,445 114,445 111,476 111,678  2,766  2,766  114,445    944 08/01/2037 

31413H-P5-1 FNMA PN=946044    6.500% 09/01/37 12/01/2016 Paydown  86,325 86,325 88,099 87,986  (1,660)  (1,660)  86,325    5,216 09/01/2037 

31413H-XK-9 FNMA PN=946282    6.000% 09/01/37 12/01/2016 Paydown  105,420 105,420 108,122 107,961  (2,541)  (2,541)  105,420    3,005 09/01/2037 

31413J-MS-0 FNMA PN=946869    6.000% 09/01/37 12/01/2016 Paydown  388,145 388,145 406,521 405,520  (17,375)  (17,375)  388,145    11,851 09/01/2037 

31413J-PH-1 FNMA PN=946924    6.500% 09/01/37 12/01/2016 Paydown  253,124 253,124 261,627 261,079  (7,955)  (7,955)  253,124    8,814 09/01/2037 

31413K-EP-2 FNMA PN=947542    6.000% 10/01/37 12/01/2016 Paydown  86,395 86,395 86,760 86,726  (331)  (331)  86,395    1,831 10/01/2037 

31413K-H7-9 FNMA PN=947654    6.000% 10/01/37 12/01/2016 Paydown  42,454 42,454 44,464 44,358  (1,904)  (1,904)  42,454    1,583 10/01/2037 

31413K-ZL-8 FNMA PN=948147    6.000% 11/01/37 12/01/2016 Paydown  21,797 21,797 22,525 22,485  (689)  (689)  21,797    668 11/01/2037 

31413L-AS-8 FNMA PN=948317    6.000% 08/01/37 12/01/2016 Paydown  38,372 38,372 40,189 40,089  (1,717)  (1,717)  38,372    1,073 08/01/2037 

31413L-HB-8 FNMA PN=948526    6.500% 08/01/37 12/01/2016 Paydown  121,685 121,685 124,499 124,309  (2,624)  (2,624)  121,685    6,290 08/01/2037 

31413L-TN-9 FNMA PN=948857    6.000% 08/01/37 12/01/2016 Paydown  191,108 191,108 200,155 199,666  (8,558)  (8,558)  191,108    6,404 08/01/2037 

31413M-BX-4 FNMA PN=949254    6.000% 09/01/37 12/01/2016 Paydown  3,263 3,263 3,299 3,296  (33)  (33)  3,263    107 09/01/2037 

31413M-DG-9 FNMA PN=949303    6.000% 10/01/37 12/01/2016 Paydown  2,293 2,293 2,305 2,303  (11)  (11)  2,293    65 10/01/2037 

31413M-HL-4 FNMA PN=949435    5.000% 04/01/23 12/01/2016 Paydown  28,141 28,141 27,653 27,775  366  366  28,141    717 04/01/2023 

31413M-RQ-2 FNMA PN=949695    6.000% 08/01/37 12/01/2016 Paydown  7,770 7,770 7,859 7,853  (82)  (82)  7,770    255 08/01/2037 

31413M-RR-0 FNMA PN=949696    6.000% 08/01/37 12/01/2016 Paydown  6,331 6,331 6,399 6,393  (62)  (62)  6,331    208 08/01/2037 

31413N-YU-3 FNMA PN=950823    6.000% 11/01/37 12/01/2016 Paydown  225,331 225,331 227,726 227,522  (2,190)  (2,190)  225,331    6,214 11/01/2037 

31413Q-2B-3 FNMA PN=952670    6.000% 09/01/37 12/01/2016 Paydown  442,873 442,873 459,290 458,283  (15,410)  (15,410)  442,873    9,632 09/01/2037 

31413Q-KS-6 FNMA PN=952205    6.500% 11/01/37 12/01/2016 Paydown  62,448 62,448 64,546 64,426  (1,978)  (1,978)  62,448    2,251 11/01/2037 

31413Q-QY-7 FNMA PN=952371    6.000% 11/01/37 12/01/2016 Paydown  113,953 113,953 123,675 123,219  (9,266)  (9,266)  113,953    3,167 11/01/2037 

31413Q-R3-4 FNMA PN=952406    6.000% 09/01/37 12/01/2016 Paydown  463,320 463,320 464,116 463,959  (639)  (639)  463,320    12,645 09/01/2037 

31413Q-YE-2 FNMA PN=952609    6.000% 07/01/37 12/01/2016 Paydown  1,805 1,805 1,825 1,824  (19)  (19)  1,805    59 07/01/2037 

31413Q-YP-7 FNMA PN=952618    6.000% 09/01/37 12/01/2016 Paydown  3,139 3,139 3,173 3,170  (31)  (31)  3,139    109 09/01/2037 

31413Q-YQ-5 FNMA PN=952619    6.000% 09/01/37 12/01/2016 Paydown  1,854 1,854 1,875 1,874  (20)  (20)  1,854    61 09/01/2037 

31413Q-ZG-6 FNMA PN=952643    6.000% 06/01/37 12/01/2016 Paydown  3,588 3,588 3,621 3,617  (29)  (29)  3,588    118 06/01/2037 

31413Q-ZM-3 FNMA PN=952648    6.000% 06/01/37 09/01/2016 Paydown  182,496 182,496 183,095 183,036  (539)  (539)  182,496    8,152 06/01/2037 

31413Q-ZU-5 FNMA PN=952655    6.000% 07/01/37 12/01/2016 Paydown  4,024 4,024 4,068 4,065  (40)  (40)  4,024    142 07/01/2037 

31413Q-ZX-9 FNMA PN=952658    6.000% 07/01/37 12/01/2016 Paydown  7,511 7,511 7,536 7,533  (21)  (21)  7,511    246 07/01/2037 

31413R-3L-8 FNMA PN=953603    5.500% 02/01/38 12/01/2016 Paydown  49,602 49,602 49,044 49,064  538  538  49,602    1,470 02/01/2038 

31413R-RC-2 FNMA PN=953283    6.500% 10/01/37 12/01/2016 Paydown  162,380 162,380 167,835 167,523  (5,142)  (5,142)  162,380    4,740 10/01/2037 

31413R-UY-0 FNMA PN=953399    6.000% 11/01/37 12/01/2016 Paydown  149,451 149,451 149,474 149,441  10  10  149,451    4,833 11/01/2037 

31413S-3G-7 FNMA PN=954499    6.000% 01/01/38 12/01/2016 Paydown  29,645 29,645 32,671 32,549  (2,904)  (2,904)  29,645    886 01/01/2038 

31413S-BM-5 FNMA PN=953744    6.500% 11/01/37 12/01/2016 Paydown  144,360 144,360 149,209 148,948  (4,588)  (4,588)  144,360    3,818 11/01/2037 

31413S-HC-1 FNMA PN=953927    6.000% 12/01/37 12/01/2016 Paydown  93,906 93,906 98,190 98,030  (4,124)  (4,124)  93,906    2,626 12/01/2037 

31413T-2L-5 FNMA PN=955379    6.000% 11/01/37 12/01/2016 Paydown  5,925 5,925 5,988 5,984  (59)  (59)  5,925    194 11/01/2037 

31413T-NQ-1 FNMA PN=954999    6.000% 10/01/37 12/01/2016 Paydown  3,650 3,650 3,669 3,667  (17)  (17)  3,650    120 10/01/2037 

31413U-TD-1 FNMA PN=956048    5.500% 11/01/37 12/01/2016 Paydown  12,524 12,524 12,434 12,436  88  88  12,524    378 11/01/2037 

31413U-TE-9 FNMA PN=956049    6.000% 12/01/37 12/01/2016 Paydown  62,512 62,512 63,459 63,391  (880)  (880)  62,512    3,017 12/01/2037 
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31413U-TT-6 FNMA PN=956062    6.000% 12/01/37 12/01/2016 Paydown  4,855,598 4,855,598 5,323,708 5,308,044  (452,446)  (452,446)  4,855,598    159,476 12/01/2037 

31413W-Y9-0 FNMA PN=958036    5.910% 02/01/24 12/01/2016 Paydown  65,007 65,007 69,253 67,518  (2,511)  (2,511)  65,007    2,142 02/01/2024 

31413Y-6V-8 FNMA PN=959984    6.000% 11/01/37 12/01/2016 Paydown  201,741 201,741 221,159 220,512  (18,771)  (18,771)  201,741    5,691 11/01/2037 

31414A-HS-4 FNMA PN=960241    6.000% 11/01/37 12/01/2016 Paydown  36,708 36,708 38,382 38,307  (1,599)  (1,599)  36,708    358 11/01/2037 

31414B-GM-6 FNMA PN=961104    5.000% 04/01/38 12/01/2016 Paydown  4,209 4,209 4,006 4,016  193  193  4,209    116 04/01/2038 

31414B-GT-1 FNMA PN=961110    5.500% 04/01/38 12/01/2016 Paydown  118,608 118,608 117,273 117,319  1,288  1,288  118,608    3,760 04/01/2038 

31414B-SP-6 FNMA PN=961426    5.500% 02/01/38 12/01/2016 Paydown  97,677 97,677 100,783 100,604  (2,927)  (2,927)  97,677    2,774 02/01/2038 

31414B-T9-1 FNMA PN=961476    6.000% 02/01/38 12/01/2016 Paydown  101,211 101,211 111,541 111,109  (9,898)  (9,898)  101,211    4,156 02/01/2038 

31414B-VE-7 FNMA PN=961513    5.000% 02/01/38 12/01/2016 Paydown  24,855 24,855 25,857 25,798  (943)  (943)  24,855    784 02/01/2038 

31414C-CE-6 FNMA PN=961869    5.000% 03/01/38 12/01/2016 Paydown  47,237 47,237 49,142 49,029  (1,791)  (1,791)  47,237    1,609 03/01/2038 

31414D-DA-1 FNMA PN=962797    5.500% 04/01/38 12/01/2016 Paydown  76,685 76,685 75,823 75,856  830  830  76,685    2,228 04/01/2038 

31414D-EL-6 FNMA PN=962839    5.500% 04/01/38 12/01/2016 Paydown  397,966 397,966 393,489 393,639  4,327  4,327  397,966    10,983 04/01/2038 

31414D-FF-8 FNMA PN=962866    5.500% 05/01/38 12/01/2016 Paydown  644,579 644,579 637,327 637,574  7,005  7,005  644,579    19,689 05/01/2038 

31414D-KS-4 FNMA PN=963005    5.500% 05/01/38 12/01/2016 Paydown  16,567 16,567 16,380 16,386  181  181  16,567    560 05/01/2038 

31414D-MZ-6 FNMA PN=963076    5.500% 05/01/38 12/01/2016 Paydown  314,370 314,370 310,293 310,449  3,921  3,921  314,370    6,647 05/01/2038 

31414D-NN-2 FNMA PN=963097    5.500% 05/01/38 12/01/2016 Paydown  29,064 29,064 28,687 28,702  362  362  29,064    899 05/01/2038 

31414D-PF-7 FNMA PN=963122    5.500% 05/01/38 12/01/2016 Paydown  91,207 91,207 90,025 90,068  1,139  1,139  91,207    2,183 05/01/2038 

31414D-PZ-3 FNMA PN=963140    5.500% 05/01/38 12/01/2016 Paydown  299,244 299,244 295,363 295,516  3,728  3,728  299,244    8,087 05/01/2038 

31414D-SP-2 FNMA PN=963226    6.000% 05/01/38 12/01/2016 Paydown  9,820 9,820 10,822 10,783  (963)  (963)  9,820    219 05/01/2038 

31414E-JY-1 FNMA PN=963879    5.500% 06/01/38 12/01/2016 Paydown  282,985 282,985 278,276 278,482  4,503  4,503  282,985    12,023 06/01/2038 

31414E-LL-6 FNMA PN=963931    5.500% 06/01/38 12/01/2016 Paydown  893,485 893,485 878,616 879,260  14,224  14,224  893,485    26,789 06/01/2038 

31414E-LR-3 FNMA PN=963936    6.000% 06/01/38 12/01/2016 Paydown  115,594 115,594 118,547 118,390  (2,797)  (2,797)  115,594    3,495 06/01/2038 

31414E-W8-3 FNMA PN=964271    5.500% 07/01/38 12/01/2016 Paydown  602,278 602,278 592,256 592,694  9,584  9,584  602,278    17,007 07/01/2038 

31414E-ZE-7 FNMA PN=964341    5.500% 07/01/38 12/01/2016 Paydown  274,355 274,355 270,938 271,075  3,281  3,281  274,355    7,692 07/01/2038 

31414G-2M-0 FNMA PN=966180    6.000% 11/01/37 12/01/2016 Paydown  3,724 3,724 3,801 3,797  (73)  (73)  3,724    122 11/01/2037 

31414G-2P-3 FNMA PN=966182    7.000% 11/01/37 12/01/2016 Paydown  4,025 4,025 4,193 4,183  (158)  (158)  4,025    154 11/01/2037 

31414G-2W-8 FNMA PN=966189    5.500% 12/01/37 12/01/2016 Paydown  11,091 11,091 11,171 11,161  (69)  (69)  11,091    314 12/01/2037 

31414G-2X-6 FNMA PN=966190    6.000% 11/01/37 12/01/2016 Paydown  18,036 18,036 18,428 18,398  (362)  (362)  18,036    592 11/01/2037 

31414G-E7-0 FNMA PN=965558    5.500% 02/01/38 12/01/2016 Paydown  969 969 979 979  (10)  (10)  969    29 02/01/2038 

31414G-E8-8 FNMA PN=965559    5.500% 02/01/38 12/01/2016 Paydown  81,124 81,124 81,960 81,890  (766)  (766)  81,124    492 02/01/2038 

31414G-FA-2 FNMA PN=965561    6.000% 02/01/38 12/01/2016 Paydown  2,659 2,659 2,722 2,718  (59)  (59)  2,659    87 02/01/2038 

31414H-EF-0 FNMA PN=966434    6.500% 12/01/37 12/01/2016 Paydown  288,660 288,660 294,591 294,220  (5,560)  (5,560)  288,660    10,183 12/01/2037 

31414H-JE-8 FNMA PN=966561    6.000% 12/01/37 12/01/2016 Paydown  6,605 6,605 6,773 6,762  (157)  (157)  6,605    217 12/01/2037 

31414H-JK-4 FNMA PN=966566    6.000% 01/01/38 12/01/2016 Paydown  275,395 275,395 282,581 281,941  (6,546)  (6,546)  275,395    4,573 01/01/2038 

31414H-JL-2 FNMA PN=966567    6.500% 12/01/37 12/01/2016 Paydown  7,299 7,299 7,567 7,553  (254)  (254)  7,299    260 12/01/2037 

31414H-JT-5 FNMA PN=966574    5.500% 01/01/38 12/01/2016 Paydown  85,710 85,710 86,661 86,585  (874)  (874)  85,710    2,358 01/01/2038 

31414H-JU-2 FNMA PN=966575    6.000% 01/01/38 12/01/2016 Paydown  2,992 2,992 3,069 3,064  (72)  (72)  2,992    98 01/01/2038 

31414H-LA-3 FNMA PN=966621    6.500% 12/01/37 12/01/2016 Paydown  106,337 106,337 109,910 109,717  (3,380)  (3,380)  106,337    4,564 12/01/2037 

31414H-T7-2 FNMA PN=966874    5.500% 12/01/37 12/01/2016 Paydown  1,055 1,055 1,047 1,048  7  7  1,055    32 12/01/2037 

31414H-UA-3 FNMA PN=966877    6.000% 11/01/37 03/01/2016 Paydown  111,221 111,221 112,941 112,812  (1,592)  (1,592)  111,221    1,665 11/01/2037 

31414H-UD-7 FNMA PN=966880    5.500% 11/01/37 12/01/2016 Paydown  66,664 66,664 66,403 66,404  260  260  66,664    2,115 11/01/2037 

31414H-UJ-4 FNMA PN=966885    5.500% 12/01/37 12/01/2016 Paydown  14,692 14,692 14,586 14,590  102  102  14,692    386 12/01/2037 

31414H-UK-1 FNMA PN=966886    6.000% 12/01/37 04/01/2016 Paydown  126,755 126,755 128,676 128,520  (1,765)  (1,765)  126,755    2,528 12/01/2037 

31414J-7C-1 FNMA PN=968091    6.000% 02/01/38 12/01/2016 Paydown  6,905 6,905 7,069 7,057  (152)  (152)  6,905    224 02/01/2038 

31414J-7H-0 FNMA PN=968096    6.000% 02/01/38 12/01/2016 Paydown  3,184 3,184 3,270 3,264  (80)  (80)  3,184    105 02/01/2038 

31414J-7J-6 FNMA PN=968097    5.500% 02/01/38 12/01/2016 Paydown  2,314 2,314 2,345 2,343  (28)  (28)  2,314    70 02/01/2038 

31414J-PN-7 FNMA PN=967629    5.500% 12/01/37 07/01/2016 Paydown  151,468 151,468 152,414 152,331  (863)  (863)  151,468    4,834 12/01/2037 

31414J-PP-2 FNMA PN=967630    6.000% 12/01/37 12/01/2016 Paydown  6,736 6,736 6,884 6,876  (140)  (140)  6,736    221 12/01/2037 

31414K-AA-8 FNMA PN=968101    6.000% 02/01/38 12/01/2016 Paydown  5,706 5,706 5,862 5,850  (144)  (144)  5,706    193 02/01/2038 

31414M-7L-4 FNMA PN=970799    6.000% 11/01/38 12/01/2016 Paydown  10,787 10,787 11,888 11,762  (975)  (975)  10,787    276 11/01/2038 

31414M-GQ-3 FNMA PN=970107    5.500% 03/01/38 12/01/2016 Paydown  100,723 100,723 99,590 99,631  1,092  1,092  100,723    2,047 03/01/2038 

31414M-PN-0 FNMA PN=970329    5.500% 02/01/38 12/01/2016 Paydown  3,998 3,998 4,040 4,037  (39)  (39)  3,998    120 02/01/2038 

31414P-KQ-1 FNMA PN=972003    5.500% 02/01/38 12/01/2016 Paydown  722,640 722,640 714,510 714,801  7,839  7,839  722,640    18,834 02/01/2038 

31414Q-N4-5 FNMA PN=973011    5.500% 03/01/38 12/01/2016 Paydown  2,202 2,202 2,389 2,379  (178)  (178)  2,202    66 03/01/2038 

31414Q-VG-9 FNMA PN=973215    6.000% 03/01/38 12/01/2016 Paydown  245,039 245,039 256,217 255,726  (10,687)  (10,687)  245,039    10,312 03/01/2038 

31414Q-X5-1 FNMA PN=973300    5.500% 03/01/38 12/01/2016 Paydown  7,163 7,163 7,083 7,086  77  77  7,163    213 03/01/2038 

31414R-R4-9 FNMA PN=974007    5.000% 02/01/38 12/01/2016 Paydown  5,072 5,072 5,276 5,261  (189)  (189)  5,072    117 02/01/2038 

31414S-EN-9 FNMA PN=974541    5.000% 04/01/38 06/01/2016 Paydown  140,119 140,119 137,973 138,086  2,033  2,033  140,119    3,486 04/01/2038 
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31414S-TX-1 FNMA PN=974966    5.500% 04/01/38 12/01/2016 Paydown  769,947 769,947 766,333 766,428  3,519  3,519  769,947    23,247 04/01/2038 

31414T-EA-5 FNMA PN=975429    5.000% 03/01/38 12/01/2016 Paydown  86,657 86,657 90,150 89,929  (3,272)  (3,272)  86,657    1,778 03/01/2038 

31414T-QT-1 FNMA PN=975766    5.500% 04/01/38 12/01/2016 Paydown  4,333 4,333 4,396 4,391  (58)  (58)  4,333    130 04/01/2038 

31414T-RC-7 FNMA PN=975783    5.500% 04/01/38 12/01/2016 Paydown  160,098 160,098 173,894 173,320  (13,221)  (13,221)  160,098    6,056 04/01/2038 

31414T-RL-7 FNMA PN=975791    5.000% 03/01/38 12/01/2016 Paydown  243,799 243,799 232,028 232,715  11,084  11,084  243,799    6,188 03/01/2038 

31414U-U7-1 FNMA PN=976806    5.500% 04/01/38 12/01/2016 Paydown  95,195 95,195 94,124 94,166  1,028  1,028  95,195    1,440 04/01/2038 

31414X-XN-7 FNMA PN=979585    5.000% 04/01/23 12/01/2016 Paydown  204,666 204,666 201,116 201,890  2,776  2,776  204,666    4,769 04/01/2023 

31415C-BJ-5 FNMA PN=982541    6.000% 10/01/38 12/01/2016 Paydown  125,698 125,698 129,896 129,671  (3,973)  (3,973)  125,698    4,104 10/01/2038 

31415C-M2-0 FNMA PN=982877    5.000% 05/01/23 12/01/2016 Paydown  139,522 139,522 137,102 137,707  1,815  1,815  139,522    3,755 05/01/2023 

31415C-M4-6 FNMA PN=982879    5.000% 05/01/23 12/01/2016 Paydown  898,776 898,776 883,188 887,002  11,774  11,774  898,776    23,725 05/01/2023 

31415C-M7-9 FNMA PN=982882    5.000% 05/01/23 12/01/2016 Paydown  88,693 88,693 87,155 87,544  1,150  1,150  88,693    1,960 05/01/2023 

31415L-6G-7 FNMA PN=983871    5.500% 04/01/38 12/01/2016 Paydown  2,890 2,890 2,834 2,837  54  54  2,890    90 04/01/2038 

31415L-CN-5 FNMA PN=983077    5.000% 05/01/38 12/01/2016 Paydown  2,812,176 2,812,176 3,094,082 3,086,505  (274,329)  (274,329)  2,812,176    76,169 05/01/2038 

31415Q-BM-7 FNMA PN=985744    5.000% 06/01/38 12/01/2016 Paydown  12,983 12,983 12,261 12,305  678  678  12,983    353 06/01/2038 

31415Q-CW-4 FNMA PN=985785    5.500% 10/01/38 12/01/2016 Paydown  170,209 170,209 176,592 176,208  (5,999)  (5,999)  170,209    5,340 10/01/2038 

31415R-JE-5 FNMA PN=986861    6.000% 08/01/38 12/01/2016 Paydown  8,864 8,864 9,769 9,735  (871)  (871)  8,864    216 08/01/2038 

31415X-XY-2 FNMA PN=992695    6.000% 10/01/38 12/01/2016 Paydown  12,452 12,452 13,074 13,044  (593)  (593)  12,452    409 10/01/2038 

31415Y-4Y-2 FNMA PN=993739    6.000% 09/01/38 12/01/2016 Paydown  596,744 596,744 616,674 615,524  (18,780)  (18,780)  596,744    19,736 09/01/2038 

31415Y-AZ-2 FNMA PN=992924    5.500% 11/01/38 12/01/2016 Paydown  180,125 180,125 185,740 185,381  (5,256)  (5,256)  180,125    6,316 11/01/2038 

31415Y-NU-9 FNMA PN=993303    4.500% 08/01/39 12/01/2016 Paydown  278,337 278,337 300,778 300,197  (21,860)  (21,860)  278,337    7,986 08/01/2039 

31416A-KN-9 FNMA PN=994101    6.000% 11/01/38 12/01/2016 Paydown  9,195 9,195 9,503 9,485  (289)  (289)  9,195    301 11/01/2038 

31416B-L7-1 FNMA PN=995050    6.000% 09/01/37 12/01/2016 Paydown  1,791,827 1,791,827 1,964,291 1,958,074  (166,246)  (166,246)  1,791,827    58,197 09/01/2037 

31416B-LC-0 FNMA PN=995023    5.500% 08/01/37 12/01/2016 Paydown  4,494,090 4,494,090 4,903,122 4,888,661  (394,571)  (394,571)  4,494,090    130,571 08/01/2037 

31416B-TD-0 FNMA PN=995248    5.500% 11/01/38 12/01/2016 Paydown  14,762,282 14,762,282 16,096,569 16,052,767  (1,290,485)  (1,290,485)  14,762,282    401,693 11/01/2038 

31416K-AT-5 FNMA PN=AA1817    6.000% 12/01/38 12/01/2016 Paydown  671,362 671,362 688,513 687,508  (16,146)  (16,146)  671,362    21,482 12/01/2038 

31416K-G8-5 FNMA PN=AA2022    5.000% 01/01/39 12/01/2016 Paydown  3,984 3,984 4,144 4,135  (152)  (152)  3,984    108 01/01/2039 

31416K-VV-7 FNMA PN=AA2427    5.000% 01/01/39 12/01/2016 Paydown  2,445 2,445 2,544 2,537  (92)  (92)  2,445    67 01/01/2039 

31416L-ZT-6 FNMA PN=AA3453    5.000% 03/01/39 12/01/2016 Paydown  1,869,308 1,869,308 1,944,664 1,940,116  (70,808)  (70,808)  1,869,308    47,019 03/01/2039 

31416M-7A-6 FNMA PN=AA4488    5.000% 04/01/39 12/01/2016 Paydown  291,516 291,516 299,260 298,820  (7,304)  (7,304)  291,516    11,233 04/01/2039 

31416N-3X-8 FNMA PN=AA5313    5.000% 04/01/39 12/01/2016 Paydown  36,202 36,202 37,662 37,568  (1,366)  (1,366)  36,202    1,174 04/01/2039 

31416N-CW-0 FNMA PN=AA4584    4.500% 04/01/39 12/01/2016 Paydown  7,017,129 7,017,129 7,108,680 7,101,740  (84,612)  (84,612)  7,017,129    170,966 04/01/2039 

31416N-DN-9 FNMA PN=AA4608    5.000% 04/01/39 12/01/2016 Paydown  351,411 351,411 360,746 360,224  (8,813)  (8,813)  351,411    10,920 04/01/2039 

31416N-HU-9 FNMA PN=AA4742    3.500% 10/01/25 12/01/2016 Paydown  753,136 753,136 746,899 747,839  5,296  5,296  753,136    12,993 10/01/2025 

31416P-3G-0 FNMA PN=AA6198    5.000% 07/01/39 12/01/2016 Paydown  121,471 121,471 126,368 126,096  (4,625)  (4,625)  121,471    3,966 07/01/2039 

31416P-RF-6 FNMA PN=AA5885    5.000% 07/01/39 12/01/2016 Paydown  368,385 368,385 378,285 377,692  (9,308)  (9,308)  368,385    8,258 07/01/2039 

31416Q-6N-0 FNMA PN=AA7176    4.500% 05/01/39 12/01/2016 Paydown  1,349 1,349 1,460 1,448  (99)  (99)  1,349    31 05/01/2039 

31416R-NH-2 FNMA PN=AA7591    5.000% 07/01/39 12/01/2016 Paydown  176,021 176,021 183,116 182,631  (6,611)  (6,611)  176,021    3,902 07/01/2039 

31416R-UX-9 FNMA PN=AA7797    5.000% 07/01/39 12/01/2016 Paydown  9,121 9,121 9,489 9,467  (346)  (346)  9,121    249 07/01/2039 

31416S-6Y-2 FNMA PN=AA8986    5.000% 07/01/39 12/01/2016 Paydown  285,966 285,966 297,494 296,801  (10,835)  (10,835)  285,966    11,795 07/01/2039 

31416S-SK-8 FNMA PN=AA8621    4.500% 08/01/39 12/01/2016 Paydown  560,712 560,712 565,180 564,848  (4,136)  (4,136)  560,712    14,299 08/01/2039 

31416S-WY-3 FNMA PN=AA8762    4.000% 07/01/24 12/01/2016 Paydown  83,224 83,224 83,120 83,090  135  135  83,224    1,802 07/01/2024 

31416S-YM-7 FNMA PN=AA8815    5.000% 06/01/39 12/01/2016 Paydown  121,035 121,035 125,915 125,620  (4,585)  (4,585)  121,035    1,863 06/01/2039 

31416T-AQ-2 FNMA PN=AA9014    5.000% 07/01/39 12/01/2016 Paydown  441,500 441,500 453,366 452,593  (11,093)  (11,093)  441,500    10,567 07/01/2039 

31416T-DZ-9 FNMA PN=AA9119    4.500% 07/01/39 12/01/2016 Paydown  770,439 770,439 773,599 773,252  (2,813)  (2,813)  770,439    27,153 07/01/2039 

31416T-ED-7 FNMA PN=AA9131    4.500% 08/01/39 12/01/2016 Paydown  412,739 412,739 414,432 414,249  (1,509)  (1,509)  412,739    10,068 08/01/2039 

31416T-EH-8 FNMA PN=AA9135    5.000% 08/01/39 12/01/2016 Paydown  459,497 459,497 478,021 476,845  (17,347)  (17,347)  459,497    14,274 08/01/2039 

31416T-WS-4 FNMA PN=AA9656    5.000% 06/01/39 12/01/2016 Paydown  138,556 138,556 144,141 143,831  (5,275)  (5,275)  138,556    3,473 06/01/2039 

31416W-6Y-3 FNMA PN=AB1786    4.000% 11/01/25 12/01/2016 Paydown  36,351 36,351 38,435 38,071  (1,720)  (1,720)  36,351    884 11/01/2025 

31416W-EZ-1 FNMA PN=AB1051    4.500% 05/01/40 12/01/2016 Paydown  215,775 215,775 226,188 225,674  (9,899)  (9,899)  215,775    5,779 05/01/2040 

31416W-H3-9 FNMA PN=AB1149    5.000% 06/01/40 12/01/2016 Paydown  405,271 405,271 433,203 431,837  (26,566)  (26,566)  405,271    11,315 06/01/2040 

31416W-PV-8 FNMA PN=AB1335    4.500% 08/01/40 12/01/2016 Paydown  399,971 399,971 431,969 430,867  (30,896)  (30,896)  399,971    10,617 08/01/2040 

31416W-QH-8 FNMA PN=AB1355    5.000% 08/01/40 12/01/2016 Paydown  6,044,729 6,044,729 6,564,198 6,548,450  (503,721)  (503,721)  6,044,729    187,092 08/01/2040 

31416W-RH-7 FNMA PN=AB1387    4.500% 08/01/40 12/01/2016 Paydown  144,670 144,670 153,576 153,196  (8,526)  (8,526)  144,670    4,041 08/01/2040 

31416W-WW-8 FNMA PN=AB1560    4.500% 10/01/40 12/01/2016 Paydown  1,780,654 1,780,654 1,888,537 1,885,767  (105,113)  (105,113)  1,780,654    47,357 10/01/2040 

31416X-LX-6 FNMA PN=AB2141    3.500% 09/01/25 05/12/2016 Barclays Capital Inc  11,589,122 10,926,692 11,602,781 11,570,028  (12,686)  (12,686)  11,557,342  31,780 31,780 177,407 09/01/2025 

31416X-LX-6 FNMA PN=AB2141    3.500% 09/01/25 05/01/2016 Paydown  1,849,935 1,849,935 1,964,400 1,958,855  (108,920)  (108,920)  1,849,935    16,499 09/01/2025 

31416X-R7-7 FNMA PN=AB2309    4.000% 02/01/26 12/01/2016 Paydown  260,292 260,292 276,805 274,055  (13,763)  (13,763)  260,292    6,053 02/01/2026 

31416X-XN-5 FNMA PN=AB2484    4.500% 03/01/41 12/01/2016 Paydown  376,570 376,570 389,603 389,022  (12,451)  (12,451)  376,570    13,229 03/01/2041 
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31416X-Y8-7 FNMA PN=AB2534    4.500% 11/01/40 12/01/2016 Paydown  199,521 199,521 201,898 201,761  (2,240)  (2,240)  199,521    3,598 11/01/2040 

31416X-Y9-5 FNMA PN=AB2535    4.500% 03/01/41 12/01/2016 Paydown  4,035,301 4,035,301 4,333,851 4,325,967  (290,665)  (290,665)  4,035,301    101,556 03/01/2041 

31416X-YQ-7 FNMA PN=AB2518    4.000% 03/01/26 12/01/2016 Paydown  1,593,020 1,593,020 1,695,944 1,678,606  (85,586)  (85,586)  1,593,020    34,990 03/01/2026 

31416Y-J3-3 FNMA PN=AB2981    4.500% 09/01/40 12/01/2016 Paydown  12,260,490 12,260,490 13,373,513 13,355,101  (1,094,611)  (1,094,611)  12,260,490    322,028 09/01/2040 

31416Y-LN-6 FNMA PN=AB3032    4.500% 05/01/41 12/01/2016 Paydown  2,376,708 2,376,708 2,567,031 2,562,656  (185,948)  (185,948)  2,376,708    51,982 05/01/2041 

31416Y-QY-7 FNMA PN=AB3170    3.500% 02/01/26 12/01/2016 Paydown  1,157,205 1,157,205 1,152,324 1,152,755  4,450  4,450  1,157,205    26,248 02/01/2026 

31416Y-RP-5 FNMA PN=AB3193    4.500% 06/01/41 12/01/2016 Paydown  423,760 423,760 457,694 456,917  (33,157)  (33,157)  423,760    9,893 06/01/2041 

31417A-MN-6 FNMA PN=AB3964    3.500% 11/01/41 12/01/2016 Paydown  380,354 380,354 389,833 389,240  (8,886)  (8,886)  380,354    5,726 11/01/2041 

31417A-MP-1 FNMA PN=AB3965    3.500% 11/01/41 12/01/2016 Paydown  403,144 403,144 413,191 412,511  (9,367)  (9,367)  403,144    4,499 11/01/2041 

31417A-MQ-9 FNMA PN=AB3966    3.500% 11/01/41 12/01/2016 Paydown  920,994 920,994 943,946 942,553  (21,560)  (21,560)  920,994    20,897 11/01/2041 

31417B-6F-9 FNMA PN=AB5369    3.500% 06/01/42 12/01/2016 Paydown  9,827,231 9,827,231 9,975,407 9,968,703  (141,472)  (141,472)  9,827,231    201,192 06/01/2042 

31417B-BL-0 FNMA PN=AB4542    3.500% 02/01/42 12/01/2016 Paydown  161,649 161,649 168,039 167,632  (5,983)  (5,983)  161,649    4,384 02/01/2042 

31417B-F9-3 FNMA PN=AB4691    3.500% 03/01/42 12/01/2016 Paydown  813,773 813,773 817,619 817,423  (3,651)  (3,651)  813,773    15,300 03/01/2042 

31417B-LL-9 FNMA PN=AB4830    3.500% 03/01/42 12/01/2016 Paydown  254,290 254,290 262,316 261,797  (7,507)  (7,507)  254,290    4,950 03/01/2042 

31417B-NA-1 FNMA PN=AB4884    3.500% 03/01/42 12/01/2016 Paydown  535,862 535,862 552,775 551,554  (15,692)  (15,692)  535,862    12,329 03/01/2042 

31417B-T2-3 FNMA PN=AB5068    3.500% 04/01/42 12/01/2016 Paydown  423,754 423,754 441,962 440,739  (16,986)  (16,986)  423,754    5,159 04/01/2042 

31417B-T3-1 FNMA PN=AB5069    3.500% 04/01/42 12/01/2016 Paydown  649,264 649,264 677,162 675,683  (26,419)  (26,419)  649,264    11,307 04/01/2042 

31417C-3D-5 FNMA PN=AB6195    2.500% 09/01/27 12/01/2016 Paydown  4,319,389 4,319,389 4,517,811 4,487,748  (168,359)  (168,359)  4,319,389    54,381 09/01/2027 

31417C-4N-2 FNMA PN=AB6228    3.500% 09/01/42 12/01/2016 Paydown  1,298,483 1,298,483 1,342,104 1,340,296  (41,812)  (41,812)  1,298,483    27,505 09/01/2042 

31417C-DN-2 FNMA PN=AB5508    3.500% 06/01/42 12/01/2016 Paydown  851,943 851,943 905,589 903,019  (51,076)  (51,076)  851,943    18,677 06/01/2042 

31417C-DP-7 FNMA PN=AB5509    3.500% 06/01/42 12/01/2016 Paydown  30,202 30,202 32,104 32,007  (1,806)  (1,806)  30,202    569 06/01/2042 

31417C-DQ-5 FNMA PN=AB5510    3.500% 06/01/42 12/01/2016 Paydown  177,266 177,266 188,428 187,829  (10,564)  (10,564)  177,266    3,136 06/01/2042 

31417C-M4-4 FNMA PN=AB5778    3.000% 07/01/42 12/01/2016 Paydown  287,258 287,258 297,851 297,238  (9,980)  (9,980)  287,258    2,396 07/01/2042 

31417C-WE-1 FNMA PN=AB6044    3.000% 08/01/42 12/01/2016 Paydown  359,479 359,479 372,004 371,335  (11,856)  (11,856)  359,479    8,151 08/01/2042 

31417C-WF-8 FNMA PN=AB6045    3.000% 08/01/42 12/01/2016 Paydown  349,147 349,147 361,313 360,688  (11,540)  (11,540)  349,147    4,493 08/01/2042 

31417C-WH-4 FNMA PN=AB6047    3.000% 08/01/42 12/01/2016 Paydown  465,719 465,719 481,947 481,060  (15,341)  (15,341)  465,719    8,077 08/01/2042 

31417D-5H-2 FNMA PN=AB7147    3.000% 11/01/42 12/01/2016 Paydown  403,799 403,799 426,134 424,812  (21,014)  (21,014)  403,799    7,808 11/01/2042 

31417D-6W-8 FNMA PN=AB7184    3.000% 11/01/42 12/01/2016 Paydown  1,025,749 1,025,749 1,082,486 1,079,746  (53,997)  (53,997)  1,025,749    14,939 11/01/2042 

31417D-B3-6 FNMA PN=AB6357    3.000% 09/01/42 12/01/2016 Paydown  1,082,655 1,082,655 1,145,247 1,141,687  (59,031)  (59,031)  1,082,655    23,351 09/01/2042 

31417D-B4-4 FNMA PN=AB6358    3.000% 09/01/42 12/01/2016 Paydown  568,123 568,123 600,968 599,077  (30,954)  (30,954)  568,123    9,839 09/01/2042 

31417D-B5-1 FNMA PN=AB6359    3.000% 09/01/42 12/01/2016 Paydown  640,678 640,678 677,717 675,736  (35,058)  (35,058)  640,678    11,223 09/01/2042 

31417D-CZ-4 FNMA PN=AB6387    3.000% 10/01/42 12/01/2016 Paydown  9,850,571 9,850,571 10,386,196 10,356,916  (506,345)  (506,345)  9,850,571    177,931 10/01/2042 

31417D-F2-4 FNMA PN=AB6484    2.500% 10/01/27 12/01/2016 Paydown  3,473,484 3,473,484 3,631,419 3,607,758  (134,274)  (134,274)  3,473,484    46,618 10/01/2027 

31417D-F7-3 FNMA PN=AB6489    3.000% 10/01/42 12/01/2016 Paydown  15,341,656 15,341,656 16,206,422 16,159,364  (817,708)  (817,708)  15,341,656    266,343 10/01/2042 

31417D-GQ-0 FNMA PN=AB6506    3.000% 10/01/42 12/01/2016 Paydown  2,644,801 2,644,801 2,789,025 2,781,232  (136,431)  (136,431)  2,644,801    43,053 10/01/2042 

31417D-GU-1 FNMA PN=AB6510    3.000% 10/01/42 12/01/2016 Paydown  2,825,907 2,825,907 2,979,124 2,970,428  (144,521)  (144,521)  2,825,907    45,027 10/01/2042 

31417D-MB-6 FNMA PN=AB6653    2.500% 10/01/27 12/01/2016 Paydown  830,807 830,807 868,064 862,436  (31,629)  (31,629)  830,807    10,739 10/01/2027 

31417D-MC-4 FNMA PN=AB6654    2.500% 10/01/27 12/01/2016 Paydown  1,288,856 1,288,856 1,346,250 1,337,651  (48,796)  (48,796)  1,288,856    18,319 10/01/2027 

31417D-RP-0 FNMA PN=AB6793    3.000% 10/01/42 12/01/2016 Paydown  754,949 754,949 793,876 792,148  (37,199)  (37,199)  754,949    17,456 10/01/2042 

31417D-RR-6 FNMA PN=AB6795    3.000% 10/01/42 12/01/2016 Paydown  250,207 250,207 263,108 262,450  (12,243)  (12,243)  250,207    3,480 10/01/2042 

31417E-J5-1 FNMA PN=AB7483    3.000% 12/01/42 12/01/2016 Paydown  706,266 706,266 740,255 738,802  (32,536)  (32,536)  706,266    6,855 12/01/2042 

31417E-J6-9 FNMA PN=AB7484    3.000% 12/01/42 12/01/2016 Paydown  752,057 752,057 788,250 786,493  (34,436)  (34,436)  752,057    16,041 12/01/2042 

31417E-SA-0 FNMA PN=AB7712    2.500% 01/01/28 07/13/2016 Morgan Stanley & Co  97,450,745 93,762,509 98,113,675 97,477,492  (105,177)  (105,177)  97,372,315  78,430 78,430 1,484,573 01/01/2028 

31417E-SA-0 FNMA PN=AB7712    2.500% 01/01/28 07/01/2016 Paydown  10,705,841 10,705,841 11,202,659 11,130,019  (424,178)  (424,178)  10,705,841    96,382 01/01/2028 

31417E-U4-1 FNMA PN=AB7802    3.000% 01/01/43 12/01/2016 Paydown  292,760 292,760 303,327 302,835  (10,075)  (10,075)  292,760    7,044 01/01/2043 

31417E-U5-8 FNMA PN=AB7803    3.000% 01/01/43 12/01/2016 Paydown  267,380 267,380 277,031 276,496  (9,116)  (9,116)  267,380    4,933 01/01/2043 

31417F-2T-4 FNMA PN=AB8885    3.000% 03/01/43 12/01/2016 Paydown  790,130 790,130 828,772 827,077  (36,947)  (36,947)  790,130    15,318 03/01/2043 

31417F-2V-9 FNMA PN=AB8887    3.000% 03/01/43 12/01/2016 Paydown  302,932 302,932 317,747 317,002  (14,070)  (14,070)  302,932    5,695 03/01/2043 

31417F-Q7-6 FNMA PN=AB8577    3.000% 02/01/43 12/01/2016 Paydown  497,245 497,245 517,601 516,753  (19,508)  (19,508)  497,245    9,488 02/01/2043 

31417F-RC-4 FNMA PN=AB8582    3.000% 02/01/43 12/01/2016 Paydown  292,260 292,260 304,225 303,677  (11,417)  (11,417)  292,260    5,915 02/01/2043 

31417F-X6-0 FNMA PN=AB8800    2.500% 03/01/28 12/01/2016 Paydown  4,546,568 4,546,568 4,699,304 4,679,647  (133,079)  (133,079)  4,546,568    61,468 03/01/2028 

31417G-2P-0 FNMA PN=AB9781    3.000% 07/01/43 12/01/2016 Paydown  934,935 934,935 909,955 910,809  24,126  24,126  934,935    17,084 07/01/2043 

31417G-3X-2 FNMA PN=AB9813    2.500% 07/01/28 12/01/2016 Paydown  5,547,052 5,547,052 5,517,150 5,519,438  27,614  27,614  5,547,052    78,865 07/01/2028 

31417G-4G-8 FNMA PN=AB9822    2.500% 07/01/28 12/01/2016 Paydown  8,403,894 8,403,894 8,381,243 8,382,180  21,714  21,714  8,403,894    113,799 07/01/2028 

31417G-4X-1 FNMA PN=AB9837    3.000% 06/01/43 12/01/2016 Paydown  788,845 788,845 762,221 763,117  25,728  25,728  788,845    14,088 06/01/2043 

31417G-5K-8 FNMA PN=AB9849    2.500% 07/01/28 12/01/2016 Paydown  794,035 794,035 789,755 790,073  3,962  3,962  794,035    10,881 07/01/2028 

31417G-AT-3 FNMA PN=AB9017    3.000% 04/01/43 03/01/2016 

Credit Suisse First 

Boston  87,589,595 85,492,361 81,979,159 82,097,349  (6,446)  (6,446)  82,090,903  5,498,692 5,498,692 733,809 04/01/2043 
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31417G-AT-3 FNMA PN=AB9017    3.000% 04/01/43 03/01/2016 Paydown  2,149,874 2,149,874 2,061,528 2,064,500  85,374  85,374  2,149,874    11,964 04/01/2043 

31417G-GL-4 FNMA PN=AB9202    3.000% 04/01/43 12/01/2016 Paydown  408,329 408,329 428,618 427,782  (19,453)  (19,453)  408,329    10,239 04/01/2043 

31417G-LH-7 FNMA PN=AB9327    2.500% 05/01/28 12/01/2016 Paydown  8,715,776 8,715,776 8,572,102 8,585,710  130,066  130,066  8,715,776    131,011 05/01/2028 

31417G-M2-9 FNMA PN=AB9376    3.500% 05/01/43 12/01/2016 Paydown  511,379 511,379 512,178 512,106  (727)  (727)  511,379    11,587 05/01/2043 

31417G-MK-9 FNMA PN=AB9361    3.500% 05/01/43 12/01/2016 Paydown  243,074 243,074 241,004 241,052  2,022  2,022  243,074    4,929 05/01/2043 

31417G-R4-0 FNMA PN=AB9506    3.000% 05/01/43 12/01/2016 Paydown  479,535 479,535 483,731 483,538  (4,003)  (4,003)  479,535    9,307 05/01/2043 

31417G-SC-1 FNMA PN=AB9514    2.000% 05/01/28 12/01/2016 Paydown  2,469,213 2,469,213 2,490,433 2,487,375  (18,163)  (18,163)  2,469,213    27,479 05/01/2028 

31417G-W9-3 FNMA PN=AB9671    3.500% 06/01/43 12/01/2016 Paydown  5,923,161 5,923,161 5,980,079 5,978,081  (54,920)  (54,920)  5,923,161    114,521 06/01/2043 

31417G-WD-4 FNMA PN=AB9643    2.000% 06/01/28 12/01/2016 Paydown  4,163,251 4,163,251 4,223,097 4,215,020  (51,770)  (51,770)  4,163,251    46,221 06/01/2028 

31417G-YU-4 FNMA PN=AB9722    2.000% 06/01/28 12/01/2016 Paydown  505,507 505,507 512,774 511,791  (6,284)  (6,284)  505,507    5,868 06/01/2028 

31417G-Z2-5 FNMA PN=AB9760    3.500% 06/01/43 12/01/2016 Paydown  1,467,198 1,467,198 1,474,133 1,473,867  (6,669)  (6,669)  1,467,198    31,785 06/01/2043 

31417H-A8-7 FNMA PN=AB9930    2.500% 07/01/28 12/01/2016 Paydown  7,919,826 7,919,826 7,898,480 7,899,359  20,467  20,467  7,919,826    104,898 07/01/2028 

31417H-BA-1 FNMA PN=AB9932    2.500% 07/01/28 12/01/2016 Paydown  8,233,542 8,233,542 8,189,158 8,192,601  40,941  40,941  8,233,542    117,293 07/01/2028 

31417J-EY-2 FNMA PN=AC0150    5.000% 07/01/39 12/01/2016 Paydown  2,907 2,907 3,025 3,018  (111)  (111)  2,907    79 07/01/2039 

31417J-LT-5 FNMA PN=AC0337    5.000% 08/01/39 12/01/2016 Paydown  76,513 76,513 79,598 79,397  (2,884)  (2,884)  76,513    2,099 08/01/2039 

31417J-SL-5 FNMA PN=AC0522    4.000% 07/01/24 12/01/2016 Paydown  51,672 51,672 54,950 54,302  (2,630)  (2,630)  51,672    1,265 07/01/2024 

31417K-6P-7 FNMA PN=AC1777    5.000% 08/01/39 12/01/2016 Paydown  6,364 6,364 6,621 6,607  (242)  (242)  6,364    174 08/01/2039 

31417K-A3-1 FNMA PN=AC0925    5.000% 07/01/39 12/01/2016 Paydown  131,608 131,608 136,913 136,607  (5,000)  (5,000)  131,608    5,210 07/01/2039 

31417L-PT-6 FNMA PN=AC2233    5.000% 08/01/39 12/01/2016 Paydown  128,146 128,146 133,312 132,989  (4,843)  (4,843)  128,146    5,982 08/01/2039 

31417L-PZ-2 FNMA PN=AC2239    5.000% 08/01/39 12/01/2016 Paydown  20,810 20,810 21,649 21,602  (792)  (792)  20,810    569 08/01/2039 

31417M-2U-6 FNMA PN=AC3486    4.500% 08/01/39 12/01/2016 Paydown  371,807 371,807 401,784 401,032  (29,225)  (29,225)  371,807    10,825 08/01/2039 

31417M-B3-6 FNMA PN=AC2757    4.500% 08/01/39 12/01/2016 Paydown  496,088 496,088 536,085 535,086  (38,998)  (38,998)  496,088    10,212 08/01/2039 

31417M-CV-3 FNMA PN=AC2783    4.000% 09/01/24 12/01/2016 Paydown  388,842 388,842 394,978 393,176  (4,334)  (4,334)  388,842    7,576 09/01/2024 

31417M-EU-3 FNMA PN=AC2846    5.000% 08/01/39 12/01/2016 Paydown  240,598 240,598 250,298 249,710  (9,112)  (9,112)  240,598    6,323 08/01/2039 

31417M-F4-0 FNMA PN=AC2886    5.000% 08/01/39 12/01/2016 Paydown  122,153 122,153 127,077 126,769  (4,616)  (4,616)  122,153    3,511 08/01/2039 

31417M-FL-2 FNMA PN=AC2870    5.000% 08/01/39 12/01/2016 Paydown  5,306 5,306 5,520 5,508  (202)  (202)  5,306    145 08/01/2039 

31417M-G2-3 FNMA PN=AC2916    5.000% 10/01/39 12/01/2016 Paydown  547,196 547,196 569,255 567,904  (20,708)  (20,708)  547,196    8,127 10/01/2039 

31417M-QJ-5 FNMA PN=AC3156    5.000% 10/01/39 12/01/2016 Paydown  1,090,876 1,090,876 1,134,852 1,132,187  (41,311)  (41,311)  1,090,876    30,996 10/01/2039 

31417M-S2-0 FNMA PN=AC3236    5.000% 09/01/39 12/01/2016 Paydown  299,735 299,735 322,637 321,873  (22,138)  (22,138)  299,735    8,657 09/01/2039 

31417Q-CR-3 FNMA PN=AC4579    4.500% 12/01/39 12/01/2016 Paydown  442,148 442,148 441,440 441,410  739  739  442,148    11,561 12/01/2039 

31417Q-E7-5 FNMA PN=AC4657    5.000% 10/01/39 12/01/2016 Paydown  113,264 113,264 117,830 117,552  (4,288)  (4,288)  113,264    4,118 10/01/2039 

31417S-G6-1 FNMA PN=AC5620    4.500% 03/01/40 12/01/2016 Paydown  979,770 979,770 1,026,897 1,023,753  (43,984)  (43,984)  979,770    19,515 03/01/2040 

31417T-7C-6 FNMA PN=AC7190    5.000% 11/01/39 12/01/2016 Paydown  25,612 25,612 26,644 26,583  (971)  (971)  25,612    700 11/01/2039 

31417T-SD-1 FNMA PN=AC6815    4.500% 01/01/40 12/01/2016 Paydown  2,633,545 2,633,545 2,654,531 2,653,071  (19,526)  (19,526)  2,633,545    57,859 01/01/2040 

31417T-Z4-3 FNMA PN=AC7062    5.000% 11/01/39 12/01/2016 Paydown  476,644 476,644 495,859 494,676  (18,032)  (18,032)  476,644    13,239 11/01/2039 

31417U-TK-1 FNMA PN=AC7753    4.500% 12/01/39 12/01/2016 Paydown  3,189,971 3,189,971 3,403,301 3,396,161  (206,190)  (206,190)  3,189,971    71,735 12/01/2039 

31417V-3J-0 FNMA PN=AC8900    4.500% 01/01/40 12/01/2016 Paydown  1,951,074 1,951,074 1,957,324 1,956,718  (5,644)  (5,644)  1,951,074    48,370 01/01/2040 

31417V-4X-8 FNMA PN=AC8937    4.000% 01/01/25 12/01/2016 Paydown  762,818 762,818 807,693 799,110  (36,292)  (36,292)  762,818    17,636 01/01/2025 

31417V-NF-6 FNMA PN=AC8489    4.000% 02/01/25 12/01/2016 Paydown  185,310 185,310 186,584 186,183  (873)  (873)  185,310    3,310 02/01/2025 

31417V-PB-3 FNMA PN=AC8517    5.000% 12/01/39 12/01/2016 Paydown  2,971,548 2,971,548 3,088,320 3,081,316  (109,768)  (109,768)  2,971,548    75,448 12/01/2039 

31417V-PC-1 FNMA PN=AC8518    5.000% 12/01/39 12/01/2016 Paydown  2,052,851 2,052,851 2,209,701 2,204,959  (152,109)  (152,109)  2,052,851    56,896 12/01/2039 

31417W-UE-9 FNMA PN=AC9580    4.500% 02/01/40 12/01/2016 Paydown  117,045 117,045 126,408 126,084  (9,039)  (9,039)  117,045    3,052 02/01/2040 

31417Y-2B-2 FNMA PN=MA0769    5.000% 06/01/41 12/01/2016 Paydown  721,815 721,815 756,101 754,647  (32,832)  (32,832)  721,815    20,918 06/01/2041 

31417Y-4X-2 FNMA PN=MA0837    4.000% 08/01/26 12/01/2016 Paydown  637,318 637,318 676,353 669,886  (32,569)  (32,569)  637,318    13,116 08/01/2026 

31417Y-6F-9 FNMA PN=MA0869    4.000% 10/01/41 12/01/2016 Paydown  405,976 405,976 428,130 427,075  (21,099)  (21,099)  405,976    8,689 10/01/2041 

31417Y-6W-2 FNMA PN=MA0884    3.500% 10/01/26 12/01/2016 Paydown  620,558 620,558 659,343 653,886  (33,328)  (33,328)  620,558    11,266 10/01/2026 

31417Y-DD-6 FNMA PN=MA0099    4.000% 06/01/19 12/01/2016 Paydown  790,122 790,122 846,326 822,937  (32,815)  (32,815)  790,122    15,849 06/01/2019 

31417Y-TU-1 FNMA PN=MA0562    4.500% 11/01/40 12/01/2016 Paydown  62,426 62,426 67,459 67,339  (4,913)  (4,913)  62,426    1,371 11/01/2040 

31417Y-UK-1 FNMA PN=MA0585    4.500% 11/01/40 12/01/2016 Paydown  882,878 882,878 893,397 892,776  (9,898)  (9,898)  882,878    22,738 11/01/2040 

31417Y-V9-5 FNMA PN=MA0639    4.000% 02/01/41 12/01/2016 Paydown  1,028,076 1,028,076 1,096,346 1,093,460  (65,384)  (65,384)  1,028,076    24,377 02/01/2041 

31417Y-W4-5 FNMA PN=MA0666    4.500% 03/01/41 12/01/2016 Paydown  2,726,407 2,726,407 2,788,390 2,785,050  (58,643)  (58,643)  2,726,407    72,924 03/01/2041 

31417Y-W5-2 FNMA PN=MA0667    4.000% 03/01/31 12/01/2016 Paydown  1,048,356 1,048,356 1,123,215 1,116,677  (68,321)  (68,321)  1,048,356    23,524 03/01/2031 

31417Y-XK-8 FNMA PN=MA0681    4.500% 02/01/26 12/01/2016 Paydown  32,772 32,772 34,851 34,470  (1,698)  (1,698)  32,772    870 02/01/2026 

31417Y-XX-0 FNMA PN=MA0693    4.500% 04/01/41 12/01/2016 Paydown  668,904 668,904 676,690 676,237  (7,334)  (7,334)  668,904    16,887 04/01/2041 

31417Y-Y7-6 FNMA PN=MA0733    3.500% 05/01/26 12/01/2016 Paydown  263,630 263,630 278,212 275,616  (11,986)  (11,986)  263,630    4,751 05/01/2026 

31417Y-YT-8 FNMA PN=MA0721    4.500% 04/01/26 12/01/2016 Paydown  59,598 59,598 63,360 62,694  (3,096)  (3,096)  59,598    1,521 04/01/2026 

31417Y-YU-5 FNMA PN=MA0722    4.500% 05/01/41 12/01/2016 Paydown  608,301 608,301 655,777 654,598  (46,297)  (46,297)  608,301    15,528 05/01/2041 

31418A-AU-2 FNMA PN=MA0918    4.000% 12/01/41 12/01/2016 Paydown  1,048,751 1,048,751 1,108,563 1,106,670  (57,919)  (57,919)  1,048,751    26,918 12/01/2041 
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31418A-CD-8 FNMA PN=MA0967    4.500% 12/01/41 12/01/2016 Paydown  106,422 106,422 115,006 114,825  (8,403)  (8,403)  106,422    2,673 12/01/2041 

31418A-CH-9 FNMA PN=MA0971    4.000% 02/01/42 12/01/2016 Paydown  282,862 282,862 297,977 297,284  (14,422)  (14,422)  282,862    6,574 02/01/2042 

31418A-LS-5 FNMA PN=MA1236    3.500% 11/01/42 12/01/2016 Paydown  590,005 590,005 626,466 624,653  (34,648)  (34,648)  590,005    12,558 11/01/2042 

31418A-MX-3 FNMA PN=MA1273    3.500% 12/01/42 12/01/2016 Paydown  6,136,688 6,136,688 6,522,149 6,504,725  (368,037)  (368,037)  6,136,688    120,039 12/01/2042 

31418A-U5-5 FNMA PN=MA1503    3.000% 07/01/28 12/01/2016 Paydown  669,460 669,460 702,305 700,689  (31,229)  (31,229)  669,460    10,620 07/01/2028 

31418A-U6-3 FNMA PN=MA1504    2.000% 07/01/28 12/01/2016 Paydown  999,992 999,992 1,014,367 1,012,442  (12,450)  (12,450)  999,992    11,064 07/01/2028 

31418A-WC-8 FNMA PN=MA1542    2.000% 08/01/28 12/01/2016 Paydown  152,193 152,193 155,171 154,791  (2,598)  (2,598)  152,193    1,710 08/01/2028 

31418A-ZC-5 FNMA PN=MA1638    5.000% 09/01/43 12/01/2016 Paydown  250,900 250,900 270,071 269,584  (18,684)  (18,684)  250,900    7,613 09/01/2043 

31418B-AP-1 FNMA PN=MA1813    4.500% 03/01/44 12/01/2016 Paydown  3,697,652 3,697,652 3,965,372 3,959,440  (261,789)  (261,789)  3,697,652    86,494 03/01/2044 

31418B-FX-9 FNMA PN=MA1981    4.000% 08/01/44 12/01/2016 Paydown  10,743,997 10,743,997 11,338,274 11,325,567  (581,570)  (581,570)  10,743,997    249,066 08/01/2044 

31418B-NE-2 FNMA PN=MA2188    3.000% 02/01/30 12/01/2016 Paydown  2,899,755 2,899,755 3,027,978 3,023,688  (123,933)  (123,933)  2,899,755    52,904 02/01/2030 

31418B-PP-5 FNMA PN=MA2229    3.500% 04/01/45 12/01/2016 Paydown  4,149,663 4,149,663 4,361,361 4,358,177  (208,513)  (208,513)  4,149,663    88,294 04/01/2045 

31418B-VT-0 FNMA PN=MA2425    3.000% 10/01/30 05/12/2016 

Bank of America 

Securities  32,178,400 30,744,459 32,093,132 32,078,784  (19,731)  (19,731)  32,059,053  119,347 119,347 427,860 10/01/2030 

31418B-VT-0 FNMA PN=MA2425    3.000% 10/01/30 12/01/2016 Paydown  2,826,993 2,826,993 2,951,005 2,949,686  (122,693)  (122,693)  2,826,993    32,322 10/01/2030 

31418B-XC-5 FNMA PN=MA2474    3.000% 12/01/30 12/01/2016 Paydown  756,772 756,772 782,875 782,742  (25,970)  (25,970)  756,772    14,058 12/01/2030 

31418M-2S-0 FNMA PN=AD0784    6.000% 05/01/37 12/01/2016 Paydown  798,117 798,117 873,635 871,057  (72,940)  (72,940)  798,117    24,467 05/01/2037 

31418M-GG-1 FNMA PN=AD0198    5.500% 09/01/38 12/01/2016 Paydown  699,891 699,891 763,592 761,442  (61,551)  (61,551)  699,891    20,822 09/01/2038 

31418M-U4-2 FNMA PN=AD0602    6.500% 02/01/39 12/01/2016 Paydown  148,742 148,742 166,421 165,548  (16,806)  (16,806)  148,742    5,534 02/01/2039 

31418M-UR-1 FNMA PN=AD0591    5.000% 12/01/39 12/01/2016 Paydown  13,043,464 13,043,464 13,540,285 13,511,119  (467,655)  (467,655)  13,043,464    346,856 12/01/2039 

31418M-UV-2 FNMA PN=AD0595    5.500% 12/01/39 12/01/2016 Paydown  2,455,608 2,455,608 2,604,096 2,596,550  (140,942)  (140,942)  2,455,608    71,402 12/01/2039 

31418N-GH-7 FNMA PN=AD1099    4.000% 01/01/25 12/01/2016 Paydown  327,155 327,155 332,318 330,860  (3,705)  (3,705)  327,155    6,717 01/01/2025 

31418N-YF-1 FNMA PN=AD1609    4.000% 02/01/25 12/01/2016 Paydown  461,321 461,321 490,874 485,362  (24,041)  (24,041)  461,321    9,884 02/01/2025 

31418P-6N-0 FNMA PN=AD2676    4.000% 03/01/25 12/01/2016 Paydown  303,545 303,545 321,805 318,278  (14,733)  (14,733)  303,545    7,104 03/01/2025 

31418P-E6-8 FNMA PN=AD1956    4.500% 02/01/40 12/01/2016 Paydown  2,387,110 2,387,110 2,394,756 2,394,016  (6,905)  (6,905)  2,387,110    55,912 02/01/2040 

31418Q-F5-7 FNMA PN=AD2887    4.000% 03/01/25 12/01/2016 Paydown  520,583 520,583 536,119 532,557  (11,974)  (11,974)  520,583    11,722 03/01/2025 

31418Q-M2-6 FNMA PN=AD3076    4.500% 04/01/40 12/01/2016 Paydown  737,189 737,189 753,430 752,568  (15,379)  (15,379)  737,189    19,121 04/01/2040 

31418Q-PK-3 FNMA PN=AD3125    4.500% 05/01/40 12/01/2016 Paydown  1,440,433 1,440,433 1,544,865 1,540,183  (99,750)  (99,750)  1,440,433    38,764 05/01/2040 

31418Q-S9-5 FNMA PN=AD3243    4.500% 04/01/40 12/01/2016 Paydown  2,191,203 2,191,203 2,198,222 2,197,517  (6,314)  (6,314)  2,191,203    60,369 04/01/2040 

31418Q-WQ-2 FNMA PN=AD3354    4.500% 05/01/40 12/01/2016 Paydown  1,037,100 1,037,100 1,041,354 1,040,975  (3,875)  (3,875)  1,037,100    27,548 05/01/2040 

31418Q-XD-0 FNMA PN=AD3375    4.500% 06/01/40 12/01/2016 Paydown  125,510 125,510 126,025 125,981  (471)  (471)  125,510    3,206 06/01/2040 

31418R-C2-5 FNMA PN=AD3688    4.500% 05/01/40 12/01/2016 Paydown  594,658 594,658 597,097 596,884  (2,226)  (2,226)  594,658    17,266 05/01/2040 

31418R-CP-4 FNMA PN=AD3677    4.500% 04/01/40 12/01/2016 Paydown  1,836,937 1,836,937 1,833,995 1,833,852  3,085  3,085  1,836,937    51,849 04/01/2040 

31418S-VA-4 FNMA PN=AD5108    3.500% 12/01/25 05/12/2016 Barclays Capital Inc  6,403,059 6,037,062 5,987,068 5,994,501  508  508  5,995,009  408,050 408,050 98,018 12/01/2025 

31418S-VA-4 FNMA PN=AD5108    3.500% 12/01/25 05/01/2016 Paydown  930,422 930,422 922,717 923,863  6,559  6,559  930,422    8,200 12/01/2025 

31418S-W9-6 FNMA PN=AD5171    4.500% 09/01/40 12/01/2016 Paydown  1,090,163 1,090,163 1,102,853 1,102,107  (11,944)  (11,944)  1,090,163    26,828 09/01/2040 

31418U-4M-3 FNMA PN=AD7127    4.500% 07/01/40 12/01/2016 Paydown  94,188 94,188 101,781 101,601  (7,413)  (7,413)  94,188    2,649 07/01/2040 

31418U-4N-1 FNMA PN=AD7128    4.500% 07/01/40 12/01/2016 Paydown  37,306,103 37,306,103 40,203,156 40,129,972  (2,823,868)  (2,823,868)  37,306,103    924,856 07/01/2040 

31418U-5M-2 FNMA PN=AD7151    4.000% 07/01/25 12/01/2016 Paydown  107,626 107,626 114,419 113,232  (5,606)  (5,606)  107,626    2,289 07/01/2025 

31418U-EL-4 FNMA PN=AD6438    5.000% 06/01/40 12/01/2016 Paydown  8,558,502 8,558,502 9,495,925 9,474,381  (915,879)  (915,879)  8,558,502    235,448 06/01/2040 

31418U-VG-6 FNMA PN=AD6914    4.500% 06/01/40 12/01/2016 Paydown  147,041 147,041 148,098 148,024  (983)  (983)  147,041    3,627 06/01/2040 

31418U-WS-9 FNMA PN=AD6956    4.000% 06/01/25 12/01/2016 Paydown  495,735 495,735 527,725 521,979  (26,244)  (26,244)  495,735    10,907 06/01/2025 

31418V-4Y-5 FNMA PN=AD8038    5.000% 08/01/40 12/01/2016 Paydown  1,080,457 1,080,457 1,131,526 1,129,348  (48,890)  (48,890)  1,080,457    29,118 08/01/2040 

31418W-CN-8 FNMA PN=AD8176    4.000% 08/01/25 12/01/2016 Paydown  632,323 632,323 673,127 665,855  (33,532)  (33,532)  632,323    12,944 08/01/2025 

31418W-DC-1 FNMA PN=AD8198    4.000% 09/01/25 12/01/2016 Paydown  1,149,739 1,149,739 1,184,051 1,176,427  (26,688)  (26,688)  1,149,739    25,488 09/01/2025 

31418W-NH-9 FNMA PN=AD8491    4.500% 08/01/40 12/01/2016 Paydown  1,148,746 1,148,746 1,204,388 1,201,437  (52,691)  (52,691)  1,148,746    29,484 08/01/2040 

31418W-NJ-5 FNMA PN=AD8492    5.000% 08/01/40 12/01/2016 Paydown  778,344 778,344 831,856 829,271  (50,926)  (50,926)  778,344    24,645 08/01/2040 

31418W-PP-9 FNMA PN=AD8529    4.500% 08/01/40 12/01/2016 Paydown  12,608,964 12,608,964 13,588,228 13,563,514  (954,549)  (954,549)  12,608,964    314,868 08/01/2040 

31418X-F5-2 FNMA PN=AD9187    4.500% 09/01/40 12/01/2016 Paydown  917,646 917,646 929,447 928,784  (11,139)  (11,139)  917,646    21,932 09/01/2040 

31418X-GC-6 FNMA PN=AD9194    5.000% 08/01/40 12/01/2016 Paydown  616,607 616,607 663,719 662,329  (45,722)  (45,722)  616,607    18,832 08/01/2040 

31418X-HN-1 FNMA PN=AD9236    5.000% 02/01/34 12/01/2016 Paydown  246,412 246,412 265,239 264,271  (17,860)  (17,860)  246,412    7,281 02/01/2034 

31418X-V8-8 FNMA PN=AD9638    4.500% 09/01/40 12/01/2016 Paydown  3,975,115 3,975,115 4,154,616 4,145,931  (170,816)  (170,816)  3,975,115    87,505 09/01/2040 

31419A-3K-1 FNMA PN=AE0801    6.000% 09/01/39 12/01/2016 Paydown  410,638 410,638 448,750 447,630  (36,992)  (36,992)  410,638    12,463 09/01/2039 

31419A-3N-5 FNMA PN=AE0804    4.000% 02/01/41 12/01/2016 Paydown  14,474,366 14,474,366 15,204,869 15,183,197  (708,831)  (708,831)  14,474,366    350,996 02/01/2041 

31419A-AH-0 FNMA PN=AE0007    6.000% 12/01/38 12/01/2016 Paydown  1,277,687 1,277,687 1,399,865 1,395,948  (118,261)  (118,261)  1,277,687    38,852 12/01/2038 

31419A-GN-1 FNMA PN=AE0204    6.000% 12/01/39 12/01/2016 Paydown  5,175 5,175 5,703 5,684  (509)  (509)  5,175    139 12/01/2039 

31419A-JW-8 FNMA PN=AE0276    4.000% 08/01/25 12/01/2016 Paydown  7,830 7,830 8,305 8,242  (411)  (411)  7,830    164 08/01/2025 

31419A-K3-0 FNMA PN=AE0313    4.500% 09/01/40 12/01/2016 Paydown  2,925,895 2,925,895 3,074,219 3,066,662  (140,767)  (140,767)  2,925,895    72,555 09/01/2040 
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31419A-MZ-7 FNMA PN=AE0375    4.000% 07/01/25 12/01/2016 Paydown  545,689 545,689 561,975 558,392  (12,702)  (12,702)  545,689    11,929 07/01/2025 

31419A-NM-5 FNMA PN=AE0395    4.500% 10/01/40 12/01/2016 Paydown  5,563,715 5,563,715 5,762,941 5,754,189  (190,474)  (190,474)  5,563,715    134,977 10/01/2040 

31419A-XE-2 FNMA PN=AE0676    3.500% 01/01/26 12/01/2016 Paydown  1,948,239 1,948,239 1,931,116 1,933,708  14,532  14,532  1,948,239    37,433 01/01/2026 

31419B-BR-5 FNMA PN=AE0947    6.000% 10/01/38 12/01/2016 Paydown  2,508,100 2,508,100 2,762,829 2,753,797  (245,696)  (245,696)  2,508,100    73,734 10/01/2038 

31419B-CH-6 FNMA PN=AE0971    4.000% 05/01/25 12/01/2016 Paydown  152,610 152,610 162,470 160,684  (8,074)  (8,074)  152,610    3,293 05/01/2025 

31419B-CY-9 FNMA PN=AE0986    4.500% 01/01/41 12/01/2016 Paydown  212,720 212,720 215,711 215,547  (2,827)  (2,827)  212,720    5,493 01/01/2041 

31419B-PU-3 FNMA PN=AE1334    4.000% 08/01/40 12/01/2016 Paydown  573,589 573,589 578,832 578,356  (4,767)  (4,767)  573,589    17,282 08/01/2040 

31419B-W7-6 FNMA PN=AE1569    4.500% 09/01/40 12/01/2016 Paydown  926,970 926,970 937,761 937,148  (10,177)  (10,177)  926,970    20,900 09/01/2040 

31419C-2Z-5 FNMA PN=AE2591    4.000% 08/01/40 12/01/2016 Paydown  549,695 549,695 554,720 554,354  (4,658)  (4,658)  549,695    11,477 08/01/2040 

31419C-L6-8 FNMA PN=AE2148    3.500% 02/01/26 12/01/2016 Paydown  101,849 101,849 101,006 101,129  720  720  101,849    1,863 02/01/2026 

31419D-KW-0 FNMA PN=AE3008    4.000% 09/01/40 12/01/2016 Paydown  807,656 807,656 834,410 832,743  (25,087)  (25,087)  807,656    15,457 09/01/2040 

31419D-KX-8 FNMA PN=AE3009    4.500% 09/01/40 12/01/2016 Paydown  20,132 20,132 21,136 21,090  (958)  (958)  20,132    494 09/01/2040 

31419D-KY-6 FNMA PN=AE3010    4.500% 09/01/40 12/01/2016 Paydown  222,809 222,809 233,915 233,400  (10,591)  (10,591)  222,809    2,904 09/01/2040 

31419D-M2-4 FNMA PN=AE3076    4.500% 08/01/40 12/01/2016 Paydown  1,166,294 1,166,294 1,182,422 1,181,518  (15,224)  (15,224)  1,166,294    34,430 08/01/2040 

31419D-SS-1 FNMA PN=AE3228    4.000% 08/01/25 12/01/2016 Paydown  96,435 96,435 102,131 101,112  (4,677)  (4,677)  96,435    2,355 08/01/2025 

31419E-5S-4 FNMA PN=AE4456    4.000% 02/01/41 12/01/2016 Paydown  804,620 804,620 811,876 811,438  (6,819)  (6,819)  804,620    15,083 02/01/2041 

31419E-J3-4 FNMA PN=AE3881    4.500% 11/01/40 03/01/2016 

Wells Fargo Securities, 

Llc  62,030,166 56,932,893 58,215,793 58,149,932  10,037  10,037  58,159,968  3,870,198 3,870,198 733,011 11/01/2040 

31419E-J3-4 FNMA PN=AE3881    4.500% 11/01/40 03/01/2016 Paydown  1,801,802 1,801,802 1,842,403 1,840,319  (38,517)  (38,517)  1,801,802    14,145 11/01/2040 

31419F-DU-7 FNMA PN=AE4614    3.500% 09/01/25 05/12/2016 Barclays Capital Inc  3,218,523 3,034,553 3,062,884 3,055,118  (469)  (469)  3,054,649  163,874 163,874 49,269 09/01/2025 

31419F-DU-7 FNMA PN=AE4614    3.500% 09/01/25 05/01/2016 Paydown  469,659 469,659 474,044 472,842  (3,183)  (3,183)  469,659    3,985 09/01/2025 

31419F-DV-5 FNMA PN=AE4615    4.000% 09/01/25 12/01/2016 Paydown  1,316,105 1,316,105 1,355,382 1,346,789  (30,685)  (30,685)  1,316,105    31,926 09/01/2025 

31419G-CH-5 FNMA PN=AE5471    4.500% 10/01/40 12/01/2016 Paydown  838,992 838,992 906,111 903,890  (64,898)  (64,898)  838,992    21,481 10/01/2040 

31419G-EF-7 FNMA PN=AE5533    5.500% 11/01/37 12/01/2016 Paydown  4,540,653 4,540,653 4,912,419 4,892,742  (352,089)  (352,089)  4,540,653    131,960 11/01/2037 

31419G-UH-5 FNMA PN=AE5983    4.500% 10/01/25 12/01/2016 Paydown  93,585 93,585 99,624 98,620  (5,035)  (5,035)  93,585    2,636 10/01/2025 

31419G-V9-2 FNMA PN=AE6039    4.500% 10/01/40 12/01/2016 Paydown  492,555 492,555 533,344 532,393  (39,839)  (39,839)  492,555    10,305 10/01/2040 

31419G-W8-3 FNMA PN=AE6070    4.000% 10/01/25 12/01/2016 Paydown  163,920 163,920 174,511 172,666  (8,746)  (8,746)  163,920    3,639 10/01/2025 

31419G-WX-8 FNMA PN=AE6061    4.500% 10/01/40 12/01/2016 Paydown  353,460 353,460 381,765 381,097  (27,636)  (27,636)  353,460    8,374 10/01/2040 

31419J-D4-7 FNMA PN=AE7322    4.000% 11/01/40 12/01/2016 Paydown  1,387,678 1,387,678 1,444,486 1,442,573  (54,894)  (54,894)  1,387,678    37,383 11/01/2040 

31419J-S4-1 FNMA PN=AE7738    5.000% 11/01/40 12/01/2016 Paydown  1,192,242 1,192,242 1,283,337 1,280,720  (88,478)  (88,478)  1,192,242    33,545 11/01/2040 

31419J-YM-4 FNMA PN=AE7915    4.000% 11/01/40 12/01/2016 Paydown  2,617,451 2,617,451 2,664,483 2,661,249  (43,798)  (43,798)  2,617,451    67,880 11/01/2040 

31421A-C4-3 FNMA PN=MC0090    4.000% 05/01/39 12/01/2016 Paydown  20,039 20,039 20,126 20,115  (76)  (76)  20,039    433 05/01/2039 

31421A-CS-0 FNMA PN=MC0080    4.500% 05/01/39 12/01/2016 Paydown  8,465 8,465 8,663 8,648  (183)  (183)  8,465    204 05/01/2039 

31421A-DU-4 FNMA PN=MC0114    4.500% 06/01/39 12/01/2016 Paydown  13,120 13,120 12,858 12,883  237  237  13,120    322 06/01/2039 

31421A-E7-4 FNMA PN=MC0157    4.500% 08/01/39 12/01/2016 Paydown  32,109 32,109 31,843 31,856  252  252  32,109    781 08/01/2039 

31421A-EE-9 FNMA PN=MC0132    4.500% 07/01/39 12/01/2016 Paydown  301,081 301,081 304,610 304,222  (3,141)  (3,141)  301,081    11,640 07/01/2039 

31421A-F6-5 FNMA PN=MC0188    4.000% 10/01/39 12/01/2016 Paydown  16,542 16,542 16,550 16,545  (3)  (3)  16,542    361 10/01/2039 

31421A-F7-3 FNMA PN=MC0189    4.500% 10/01/39 12/01/2016 Paydown  34,448 34,448 35,233 35,163  (715)  (715)  34,448    838 10/01/2039 

31421A-FL-2 FNMA PN=MC0170    4.500% 09/01/39 12/01/2016 Paydown  39,318 39,318 39,847 39,806  (487)  (487)  39,318    942 09/01/2039 

31421A-G3-1 FNMA PN=MC0217    4.500% 12/01/39 12/01/2016 Paydown  298,061 298,061 305,186 304,537  (6,477)  (6,477)  298,061    7,757 12/01/2039 

31421A-GN-7 FNMA PN=MC0204    4.500% 11/01/39 12/01/2016 Paydown  59,751 59,751 60,722 60,614  (863)  (863)  59,751    1,480 11/01/2039 

31421A-H4-8 FNMA PN=MC0250    4.500% 03/01/40 12/01/2016 Paydown  256,971 256,971 260,585 260,286  (3,315)  (3,315)  256,971    2,132 03/01/2040 

31421A-HD-8 FNMA PN=MC0227    4.500% 01/01/40 12/01/2016 Paydown  34,547 34,547 34,812 34,769  (221)  (221)  34,547    891 01/01/2040 

31421A-JK-0 FNMA PN=MC0265    4.500% 04/01/40 12/01/2016 Paydown  35,581 35,581 35,709 35,688  (107)  (107)  35,581    870 04/01/2040 

31421A-L2-7 FNMA PN=MC0344    4.500% 08/01/40 12/01/2016 Paydown  56,699 56,699 59,675 59,445  (2,747)  (2,747)  56,699    1,633 08/01/2040 

31421A-LL-5 FNMA PN=MC0330    4.500% 07/01/40 12/01/2016 Paydown  101,553 101,553 105,742 105,407  (3,854)  (3,854)  101,553    2,326 07/01/2040 

31421A-NG-4 FNMA PN=MC0390    4.000% 11/01/40 12/01/2016 Paydown  216,231 216,231 224,745 224,124  (7,893)  (7,893)  216,231    4,312 11/01/2040 

31421A-PR-8 FNMA PN=MC0431    4.000% 01/01/41 12/01/2016 Paydown  15,948 15,948 15,594 15,612  336  336  15,948    354 01/01/2041 

31421A-QH-9 FNMA PN=MC0455    4.500% 04/01/41 12/01/2016 Paydown  31,539 31,539 32,061 32,026  (488)  (488)  31,539    801 04/01/2041 

31421A-R2-1 FNMA PN=MC0504    4.500% 07/01/41 12/01/2016 Paydown  215,041 215,041 224,651 224,171  (9,130)  (9,130)  215,041    7,576 07/01/2041 

31421A-R7-0 FNMA PN=MC0509    4.500% 08/01/41 12/01/2016 Paydown  156,773 156,773 165,689 165,270  (8,497)  (8,497)  156,773    6,012 08/01/2041 

31421A-RJ-4 FNMA PN=MC0488    4.500% 06/01/41 12/01/2016 Paydown  151,486 151,486 158,824 158,495  (7,008)  (7,008)  151,486    1,731 06/01/2041 

31421A-RK-1 FNMA PN=MC0489    4.500% 06/01/41 12/01/2016 Paydown  167,149 167,149 175,246 174,787  (7,637)  (7,637)  167,149    4,788 06/01/2041 

31421A-RN-5 FNMA PN=MC0492    4.500% 06/01/41 12/01/2016 Paydown  130,058 130,058 136,358 135,996  (5,938)  (5,938)  130,058    3,768 06/01/2041 

31421A-RW-5 FNMA PN=MC0500    4.500% 07/01/41 12/01/2016 Paydown  312,615 312,615 326,585 325,828  (13,213)  (13,213)  312,615    8,407 07/01/2041 

31421A-RY-1 FNMA PN=MC0502    4.500% 07/01/41 12/01/2016 Paydown  172,711 172,711 180,429 180,092  (7,381)  (7,381)  172,711    3,889 07/01/2041 

31421A-RZ-8 FNMA PN=MC0503    4.000% 07/01/41 12/01/2016 Paydown  16,930 16,930 17,155 17,140  (209)  (209)  16,930    369 07/01/2041 

31421A-SA-2 FNMA PN=MC0512    4.000% 08/01/41 12/01/2016 Paydown  35,359 35,359 36,575 36,509  (1,149)  (1,149)  35,359    774 08/01/2041 
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31421A-SD-6 FNMA PN=MC0515    4.000% 08/01/41 12/01/2016 Paydown  348,497 348,497 360,476 359,786  (11,289)  (11,289)  348,497    10,898 08/01/2041 

31421A-SE-4 FNMA PN=MC0516    4.500% 08/01/41 12/01/2016 Paydown  426,013 426,013 450,243 448,867  (22,854)  (22,854)  426,013    10,628 08/01/2041 

31421A-SF-1 FNMA PN=MC0517    4.500% 08/01/41 12/01/2016 Paydown  608,039 608,039 642,621 640,847  (32,808)  (32,808)  608,039    19,181 08/01/2041 

31421A-SW-4 FNMA PN=MC0532    4.000% 10/01/41 12/01/2016 Paydown  200,467 200,467 208,580 208,096  (7,629)  (7,629)  200,467    4,024 10/01/2041 

31421A-SX-2 FNMA PN=MC0533    4.000% 10/01/41 12/01/2016 Paydown  189,378 189,378 197,042 196,689  (7,311)  (7,311)  189,378    4,969 10/01/2041 

31421A-SY-0 FNMA PN=MC0534    4.000% 10/01/41 12/01/2016 Paydown  41,380 41,380 43,055 42,965  (1,584)  (1,584)  41,380    903 10/01/2041 

31421A-TK-9 FNMA PN=MC0553    4.000% 10/01/41 12/01/2016 Paydown  163,888 163,888 171,315 170,963  (7,074)  (7,074)  163,888    4,309 10/01/2041 

31421A-TM-5 FNMA PN=MC0555    3.500% 12/01/41 12/01/2016 Paydown  446,338 446,338 457,461 456,702  (10,364)  (10,364)  446,338    10,672 12/01/2041 

31421A-TZ-6 FNMA PN=MC0567    3.500% 12/01/41 12/01/2016 Paydown  307,825 307,825 315,496 315,073  (7,249)  (7,249)  307,825    4,151 12/01/2041 

31421A-UL-5 FNMA PN=MC0586    3.500% 02/01/42 12/01/2016 Paydown  453,696 453,696 471,631 470,824  (17,129)  (17,129)  453,696    6,681 02/01/2042 

31421A-UM-3 FNMA PN=MC0587    3.500% 02/01/42 12/01/2016 Paydown  216,241 216,241 225,465 224,857  (8,616)  (8,616)  216,241    4,302 02/01/2042 

31421A-UN-1 FNMA PN=MC0588    3.500% 02/01/42 12/01/2016 Paydown  175,291 175,291 182,220 181,893  (6,603)  (6,603)  175,291    947 02/01/2042 

31421A-UY-7 FNMA PN=MC0598    3.500% 03/01/42 12/01/2016 Paydown  409,919 409,919 426,124 425,100  (15,181)  (15,181)  409,919    4,889 03/01/2042 

31421A-UZ-4 FNMA PN=MC0599    3.500% 03/01/42 12/01/2016 Paydown  560,141 560,141 582,284 580,896  (20,755)  (20,755)  560,141    7,158 03/01/2042 

31421A-VG-5 FNMA PN=MC0614    3.500% 05/01/42 12/01/2016 Paydown  157,618 157,618 166,090 165,597  (7,979)  (7,979)  157,618    1,339 05/01/2042 

31421A-VH-3 FNMA PN=MC0615    3.500% 06/01/42 12/01/2016 Paydown  228,900 228,900 241,203 240,383  (11,483)  (11,483)  228,900    6,968 06/01/2042 

31421A-VP-5 FNMA PN=MC0621    3.500% 06/01/42 12/01/2016 Paydown  22,840 22,840 24,067 23,994  (1,154)  (1,154)  22,840    450 06/01/2042 

31421A-VQ-3 FNMA PN=MC0622    3.500% 06/01/42 12/01/2016 Paydown  587,430 587,430 619,004 616,837  (29,407)  (29,407)  587,430    9,053 06/01/2042 

31421D-WA-1 FNMA PN=MC3340    5.500% 12/01/38 12/01/2016 Paydown  363 363 371 370  (7)  (7)  363    11 12/01/2038 

34074G-DF-8 

FLORIDA ST HURRICANE CATASTROP MUNI REVENUE 

BOND    1.298% 07/01/16 07/01/2016 Maturity  11,685,000 11,685,000 11,694,912 11,686,577  (1,577)  (1,577)  11,685,000    151,671 07/01/2016 

34074M-HV-6 

FLORIDA ST HSG FIN CORP REVENU MUNI BOND - 

REVENUE    4.100% 07/01/26 10/01/2016 Call      100.0000  150,000 150,000 149,993 150,004  (4)  (4)  150,000    4,869 07/01/2026 

34074M-HW-4 

FLORIDA ST HSG FIN CORP REVENU MUNI BOND - 

REVENUE    4.450% 01/01/30 10/01/2016 Call      100.0000  110,000 110,000 109,993 110,004  (4)  (4)  110,000    4,617 01/01/2030 

38373M-G9-5 GNMA GNR 2007-34 IO    0.565% 05/16/47 12/01/2016 Paydown    304,012 315,391  (315,391)  (315,391)      53,743 05/16/2047 

38373M-MM-9 GNMA 2004-108 IO    1.366% 12/16/44 12/01/2016 Paydown    14,537 4,848  (4,848)  (4,848)      1,426 12/16/2044 

38373M-MW-7 GNMA GNR 2005-2 IO    0.000% 07/16/44 12/01/2016 Paydown    4 4  (4)  (4)       07/16/2044 

38373M-NG-1 GNMA GNR 2005-10 IO    0.000% 12/16/44 12/01/2016 Paydown    1,154 1,154  (1,154)  (1,154)       12/16/2044 

38373M-NP-1 GNMA GNR 2005-12 IO    0.647% 01/16/45 12/01/2016 Paydown    12,815 14,309  (14,309)  (14,309)      5,413 01/16/2045 

38373M-NX-4 GNMA GNR 2005-9 IO    0.550% 01/16/45 12/01/2016 Paydown    13,599 13,604  (13,604)  (13,604)      1,254 01/16/2045 

38373M-PZ-7 

GNMA GNR 2005-29  CLASS-IO    0.930% 

04/16/45 12/01/2016 Paydown    46,627 61,755  (61,755)  (61,755)      6,879 04/16/2045 

38373M-QG-8 

GNMA GNR 2005-34 CLASS-IO    0.943% 05/16/46 

12/01/2016 Paydown    6,434 6,066  (6,066)  (6,066)      3,239 05/16/2046 

38373M-QP-8 GNMA GNR 2005-42 IO    0.328% 01/16/45 12/01/2016 Paydown    16,578 15,166  (15,166)  (15,166)      3,620 01/16/2045 

38373M-RC-6 GNMA GNR 2005-50 IO    0.446% 06/16/45 12/01/2016 Paydown    52,326 47,525  (47,525)  (47,525)      7,421 06/16/2045 

38373M-RJ-1 GNMA GNR 2005-59 IO    0.156% 03/16/46 12/01/2016 Paydown    2,186 1,892  (1,892)  (1,892)      1,422 03/16/2046 

38373M-RZ-5 GNMA GNR 2005-87 IO    0.000% 03/16/46 12/01/2016 Paydown    262,937            03/16/2046 

38373M-SF-8 GNMA GNR 2005-90 IO    0.389% 11/16/45 12/01/2016 Paydown    55,919 57,021  (57,021)  (57,021)      3,481 11/16/2045 

38373M-TB-6 

GNMA GNR 2006-5 CLASS-IO    0.408% 01/16/46 

12/01/2016 Paydown    26,763 26,942  (26,942)  (26,942)      5,302 01/16/2046 

38373M-TH-3 GNMA GNR 2006-9 IO    0.000% 01/16/46 12/01/2016 Paydown    221,142            01/16/2046 

38373M-TW-0 

GNMA GNR SERIES 2006-18 CLASS IO    0.655% 

03/16/45 12/01/2016 Paydown    2,489 2,700  (2,700)  (2,700)      726 03/16/2045 

38373M-UV-0 

GNMA GNR SERIES 2006-31 CLASS IO    0.000% 

12/16/45 12/01/2016 Paydown    13,365 13,365  (13,365)  (13,365)       12/16/2045 

38373M-VL-1 

GNMA GNR 2006-30 CLASS-IO    2.157% 05/16/46 

12/01/2016 Paydown    20,011 16,656  (16,656)  (16,656)      2,870 05/16/2046 

38373M-VZ-0 GNMA GNR 2006-39  IO    0.086% 07/16/46 12/01/2016 Paydown    468,488 30,965  (30,965)  (30,965)      40,703 07/16/2046 

38373M-YV-6 

GNMA GNR 2007-15 CLASS IO    1.091% 03/16/47 

12/01/2016 Paydown    126,488 126,597  (126,597)  (126,597)      29,166 03/16/2047 

38373V-MQ-0 GNMA GNR 2002-61 XA    0.860% 07/16/42 12/01/2016 Paydown               307 07/16/2042 

38374B-6S-7 GNMA GNR 2003-73 IO    0.000% 08/16/43 12/01/2016 Paydown    5 5  (5)  (5)       08/16/2043 

38374B-SY-0 GNMA GNR 2003-64 XA    0.276% 08/16/43 12/01/2016 Paydown               1,794 08/16/2043 

38374D-AZ-2 

GNMA GNR SERIES 2006-37 CLASS PG    4.500% 

07/16/36 12/01/2016 Paydown  4,603,842 4,603,842 4,056,262 4,184,303  419,539  419,539  4,603,842    106,303 07/16/2036 

38374G-5M-0 GNMA GNR 2004-43 IO    0.768% 06/16/44 12/01/2016 Paydown    279,714 85,570  (85,570)  (85,570)      10,024 06/16/2044 
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38374G-CH-3 

GNMA GNR 2004-23 CLASS-IO    0.000% 03/16/44 

12/01/2016 Paydown    356,248 2,574  (2,574)  (2,574)      1,198 03/16/2044 

38374H-C2-4 GNMA GNR 2004-60 IO    0.000% 06/16/45 12/01/2016 Paydown    45,410 45,410  (45,410)  (45,410)       06/16/2045 

38374J-7C-4 GNMA 2004-103 IO    0.000% 12/16/44 12/01/2016 Paydown               51 12/16/2044 

38374J-F7-6 GNMA 2004-97 IO    0.000% 10/16/44 12/01/2016 Paydown    38,101            10/16/2044 

38374J-VA-1 GNMA GNR 2004-84 XC    0.666% 09/16/44 12/01/2016 Paydown    366 352  (352)  (352)      38 09/16/2044 

38374L-Q6-1 GNMA GNR 2005-67 IO    0.730% 08/16/45 12/01/2016 Paydown    59,969 62,372  (62,372)  (62,372)      6,502 08/16/2045 

38374M-EJ-4 GNMA GNR 2005-76 IO    0.715% 09/16/45 12/01/2016 Paydown    509,380 217,150  (217,150)  (217,150)      35,980 09/16/2045 

38374N-8C-4 

GNMA GNR 2006-67 CLASS-IO    0.385% 11/16/46 

12/01/2016 Paydown    182,514 151,700  (151,700)  (151,700)      40,607 11/16/2046 

38374N-P4-3 

GNMA GNR 2006-55 CLASS IO    0.897% 08/16/46 

12/01/2016 Paydown    506,825 281,839  (281,839)  (281,839)      64,907 08/16/2046 

38374N-V8-7 

GNMA GNR 2006-63 CLASS-IO    0.459% 10/16/46 

12/01/2016 Paydown    95,773 94,864  (94,864)  (94,864)      20,992 10/16/2046 

38375J-LA-1 

GNMA GNR 2007-4 CLASS IO    0.751% 01/16/47 

12/01/2016 Paydown    157,724 162,622  (162,622)  (162,622)      17,953 01/16/2047 

3837H0-RY-1 

GNMA GTD REMIC PASS THRU CTF SER 19    

7.000% 07/16/26 12/01/2016 Paydown  165,674 165,674 153,559 159,163  6,510  6,510  165,674    5,949 07/16/2026 

45506A-CK-5 

INDIANA ST HSG & CMNTY DEV AUT    4.450% 

12/01/27 12/01/2016 Call      100.0000  5,000 5,000 5,000 5,000      5,000    223 12/01/2027 

45506A-DJ-7 

INDIANA ST HSG & CMNTY DEV AUT REVENUE BONDS    

4.000% 12/01/27 12/01/2016 Call      100.0000  100,000 100,000 100,000 100,000      100,000    2,619 12/01/2027 

45506A-EJ-6 

INDIANA ST HSG & CMNTY DEV AUT    4.100% 

06/01/27 12/01/2016 Call      100.0000  80,000 80,000 80,000 80,000      80,000    2,379 06/01/2027 

54627E-AA-7 

LOUISIANA HSG CORP MF MTGE REV REV MUNI BOND    

2.500% 12/01/31 12/01/2016 Call      100.0000  275,000 275,000 275,000 275,000      275,000    3,656 12/01/2031 

54627R-AB-6 

LOUISIANA LOC GOVT ENVRNMNTL F LCDA 2010-ELL 

A2    2.470% 02/01/19 08/01/2016 Paydown  2,801,351 2,801,351 2,918,060 2,829,928  (28,576)  (28,576)  2,801,351    50,138 02/01/2019 

54627R-AJ-9 

LOUISIANA LOC GOVT ENVRNMNTL F LCDA 2014-ELL 

A1    1.660% 02/01/22 08/01/2016 Paydown  2,346,882 2,346,882 2,346,389 2,346,642  240  240  2,346,882    28,046 02/01/2022 

546403-AD-8 

LOUISIANA ST PUBLIC FACS AUTH REVENUE BONDS    

5.750% 02/01/19 08/01/2016 Paydown  32,629,982 32,629,982 33,865,066 32,842,474  (212,493)  (212,493)  32,629,982    1,374,251 02/01/2019 

546403-AF-3 

LOUISIANA ST PUBLIC FACS AUTH REVENUE BONDS    

6.550% 08/01/20 08/01/2016 Paydown  8,369,270 8,369,270 8,436,597 8,389,312  (20,042)  (20,042)  8,369,270    548,187 08/01/2020 

59259R-EF-7 

MET TRANSPRTN AUTH NY REVENUE    1.049% 

11/01/22 10/27/2016 Call      100.0000  100,000 100,000 85,190 85,190  14,810  14,810  100,000    785 11/01/2022 

59259Y-DC-0 

MET TRANSPRTN AUTH NY DEDICATE    6.687% 

11/15/40 03/04/2016 

Bank of America 

Securities  21,391,200 16,000,000 16,000,000 16,000,000      16,000,000  5,391,200 5,391,200 338,808 11/15/2040 

603798-CQ-0 

MINNEAPOLIS ST PAUL MINN HSG    4.100% 

12/01/29 12/01/2016 Call      100.0000  105,000 105,000 105,000 105,000      105,000    2,648 12/01/2029 

60416Q-EN-0 

MINNESOTA ST HSG FIN AGY HOMEO REVENUE BONDS    

4.000% 07/01/26 12/01/2016 Call      100.0000  210,000 210,000 210,000 210,000      210,000    9,017 07/01/2026 

60416S-AS-9 

MINNESOTA ST HSG FIN AGY REVENUE BONDS    

3.550% 01/01/21 12/01/2016 Call      100.0000  55,000 55,000 55,000 55,000      55,000    2,086 01/01/2021 

60416S-AT-7 

MINNESOTA ST HSG FIN AGY REVENUE BONDS    

3.550% 07/01/21 12/01/2016 Call      100.0000  125,000 125,000 125,000 125,000      125,000    4,674 07/01/2021 

60416S-AU-4 

MINNESOTA ST HSG FIN AGY REVENUE BONDS    

3.750% 01/01/22 12/01/2016 Call      100.0000  20,000 20,000 20,000 20,000      20,000    891 01/01/2022 

607120-EZ-1 

MOBILE AIRPORT AUTHORITY TAXABLE REV BOND 

SERIES 2013    3.810% 11/09/32 11/09/2016 

Redemption      

100.0000  2,550,746 2,550,746 2,550,957 2,550,944  (198)  (198)  2,550,746    61,028 11/09/2032 

61204K-JR-3 

MONTANA ST FAC FIN AUTH REVENU    4.750% 

05/20/37 12/01/2016 Call      100.0000  290,000 290,000 290,000 290,000      290,000    13,775 05/20/2037 

64468C-BC-7 

NEW HAMPSHIRE ST BUSINESS FIN    2.850% 

10/01/33 12/27/2016 Call      100.0000  150,000 150,000 98,130 98,130  51,870  51,870  150,000    1,476 10/01/2033 

646139-W3-5 

NEW JERSEY ST TPK AUTH TPK REV REVENUE BOND    

7.414% 01/01/40 03/03/2016 

Bank of America 

Securities  42,536,431 29,310,000 30,786,856 30,680,624  (4,823)  (4,823)  30,675,801  11,860,630 11,860,630 1,490,949 01/01/2040 

647200-T3-8 

NEW MEXICO ST MTGE FIN AUTH    3.800% 

09/01/32 09/01/2016 Call      100.0000  100,000 100,000 100,000 100,000      100,000    3,135 09/01/2032 
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649713-CF-9 

NEW YORK CITY NY TRANSIT AUTH    1.491% 

01/01/30 11/22/2016 Call      100.0000  500,000 500,000 344,450 344,450  155,550  155,550  500,000    5,915 01/01/2030 

64971M-Z9-6 

NEW YORK CITY NY TRANSITIONAL    2.900% 

05/01/16 05/01/2016 Maturity  5,000,000 5,000,000 5,350,500 5,031,420  (31,420)  (31,420)  5,000,000    72,500 05/01/2016 

677377-2F-9 

OHIO ST HSG FIN AGY SF MTGE RE    3.950% 

11/01/26 11/01/2016 Call      100.0000  225,000 225,000 225,000 225,000      225,000    5,530 11/01/2026 

677377-2H-5 

OHIO ST HSG FIN AGY SF MTGE RE    3.550% 

11/01/22 11/01/2016 Call      100.0000  185,000 185,000 185,000 185,000      185,000    4,127 11/01/2022 

677377-X9-9 

OHIO ST HSG FIN AGY SF MTGE RE    4.000% 

11/01/25 11/01/2016 Call      100.0000  300,000 300,000 300,000 300,000      300,000    7,750 11/01/2025 

690299-AB-8 

CITY OF OVERLAND PARK KANSAS FEDTAXABLE REV 

BD SER 2013A    3.800% 10/07/28 12/07/2016 

Redemption      

100.0000  1,757,375 1,757,375 1,757,375 1,757,375      1,757,375    36,382 10/07/2028 

76116E-CL-2 

RESOLUTION FUNDING STRIP SOVEREIGN STRIPS    

0.000% 04/15/19 04/20/2016 Mesirow Financial  7,971,315 8,250,000 2,093,438 6,685,481  131,890  131,890  6,817,370  1,153,945 1,153,945  04/15/2019 

76116E-FS-4 

RESOLUTION FUNDING STRIP SOVEREIGN STRIPS    

0.000% 07/15/18 05/04/2016 JP Morgan Inc  26,654,349 27,185,000 5,841,785 22,646,341  568,655  568,655  23,214,997  3,439,352 3,439,352  07/15/2018 

76116F-AA-5 

RESOLUTION FUNDING STRIP STRIP PRINCIPAL 

BONDS    0.000% 10/15/19 03/02/2016 Mesirow Financial  367,731,365 388,250,000 244,022,570 330,210,377  1,676,423  1,676,423  331,886,800  35,844,565 35,844,565  10/15/2019 

76116F-AC-1 

RESOLUTION FUNDING STRIP BONDS    0.000% 

04/15/30 02/10/2016 Mesirow Financial  52,648,750 77,000,000 50,699,266 50,699,266  3,345  3,345  50,702,611  1,946,143 1,946,143  04/15/2030 

76116F-AC-1 

RESOLUTION FUNDING STRIP BONDS    0.000% 

04/15/30 02/10/2016 Basis Adjustment  (11,019,627) 77,000,000 (12,527,443) (11,019,627)  148,012  148,012  (11,019,627)     04/15/2030 

83712T-CX-7 

SOUTH CAROLINA ST HSG FIN & DE    4.100% 

07/01/26 12/01/2016 Call      100.0000  295,000 295,000 295,000 295,000      295,000    11,900 07/01/2026 

83712T-CY-5 

SOUTH CAROLINA ST HSG FIN & DE    4.375% 

01/01/31 12/01/2016 Call      100.0000  665,000 665,000 665,000 665,000      665,000    28,839 01/01/2031 

88045R-YC-0 

TENNESSEE ST HSG DEV AGY    3.500% 07/01/27 

12/01/2016 Call      100.0000  300,000 300,000 300,000 300,000      300,000    9,727 07/01/2027 

882750-MY-5 

TEXAS ST DEPT OF HSG & CMNTY A REVENUE BONDS    

4.050% 07/01/26 12/01/2016 Call      100.0000  345,000 345,000 345,000 345,000      345,000    13,196 07/01/2026 

882750-MZ-2 

TEXAS ST DEPT OF HSG & CMNTY A REVENUE BONDS    

4.450% 01/01/30 12/01/2016 Call      100.0000  650,000 650,000 650,000 650,000      650,000    26,904 01/01/2030 

88275F-MS-5 

TEXAS ST DEPT OF HSG & CMNTY A MUNI BOND - 

REVENUE    5.150% 09/01/27 12/01/2016 Call      100.0000  1,095,000 1,095,000 1,117,907 1,113,544  (18,508)  (18,508)  1,095,000    45,363 09/01/2027 

92812U-M2-1 

VIRGINIA ST HSG DEV AUTH CMWLT    4.250% 

10/25/43 12/01/2016 Paydown  1,561,092 1,561,092 1,561,073 1,561,089      1,561,092    41,676 10/25/2043 

93978X-EK-2 

WASHINGTON ST HSG FIN COMMISSI    4.500% 

10/01/31 10/01/2016 Call      100.0000  1,235,000 1,235,000 1,235,000 1,235,000      1,235,000    35,663 10/01/2031 

95662M-B6-6 

WEST VIRGINIA ST HSG DEV FUND REVENUE BONDS    

4.250% 11/01/20 11/01/2016 Call      100.0000  650,000 650,000 650,000 650,000      650,000    23,163 11/01/2020 

95662M-B7-4 

WEST VIRGINIA ST HSG DEV FUND REVENUE BONDS    

4.350% 11/01/21 05/01/2016 Call      100.0000  1,515,000 1,515,000 1,515,000 1,515,000      1,515,000    21,315 11/01/2021 

3199999. Subtotal - Bonds - U.S. Special Revenues 8,010,409,111 7,977,329,873 7,949,742,463 8,045,483,077  (159,747,157)  (159,747,157)  7,885,587,908  124,821,202 124,821,202 137,409,913 XXX

000780-HC-3 

ABN AMRO MORTGAGE CORP PTC SERIES 2003-6 

CLASS 1A26    5.500% 05/25/33 12/01/2016 Paydown  179,235 179,235 183,715 182,092  (2,857)  (2,857)  179,235    5,738 05/25/2033 

00081T-AH-1 

ACCO BRANDS CORP SR UNSECURED    6.750% 

04/30/20 12/09/2016 Various  19,365,950 18,295,000 19,011,138 18,881,477  (96,416)  (96,416)  18,781,571  580,889 580,889 984,392 04/30/2020 

00101J-AK-2 ADT CORP SR UNSECURED    6.250% 10/15/21 03/21/2016 Jefferies & Co  2,040,000 2,000,000 2,118,673 2,096,249  (3,239)  (3,239)  2,093,010  (53,010) (53,010) 55,208 10/15/2021 

00105Q-AA-4 

AES US GENERATION HOLDINGS LLC SENIOR NOTE    

4.170% 11/30/23 11/30/2016 

Redemption      

100.0000  19,325,796 19,325,796 19,325,796 19,325,796      19,325,796    644,709 11/30/2023 

00110A-AD-6 

AEP TEXAS CENTRAL TRANSITION F AEPTC 2006-A 

A4    5.170% 01/01/18 07/13/2016 

Bank of America 

Securities  13,329,944 12,854,431 14,655,557 13,605,924  (47,702)  (47,702)  13,558,222  (228,278) (228,278) 695,957 01/01/2018 

00110A-AD-6 

AEP TEXAS CENTRAL TRANSITION F AEPTC 2006-A 

A4    5.170% 01/01/18 07/01/2016 Paydown  8,289,781 8,289,781 9,451,322 8,774,417  (484,636)  (484,636)  8,289,781    308,280 01/01/2018 

00111@-AA-2 

AES HAWAII SENIOR SECURED NOTE    6.870% 

06/30/22 12/31/2016 

Redemption      

100.0000  3,748,500 3,748,500 3,748,500 3,748,500      3,748,500    162,484 06/30/2022 
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00113*-AA-2 

AEP GENERATING COMPANY SENIOR NOTES    

6.330% 09/30/37 09/30/2016 

Redemption      

100.0000  1,322,315 1,322,315 1,322,315 1,322,315      1,322,315    62,777 09/30/2037 

00130H-BS-3 AES CORP VA SR UNSECURED    7.375% 07/01/21 08/12/2016 Various  22,829,119 20,000,000 22,401,250 21,935,717  (142,503)  (142,503)  21,793,214  1,035,905 1,035,905 1,409,710 07/01/2021 

00130H-BV-6 AES CORP VA SR UNSECURED    3.931% 06/01/19 01/05/2016 Barclays Capital Inc  5,703,906 6,125,000 6,109,688 6,114,320  57  57  6,114,377  (410,471) (410,471) 22,074 06/01/2019 

001546-AM-2 

AK STEEL CORP SR UNSECURED    8.375% 

04/01/22 05/09/2016 Pressprich & Co.  697,500 1,000,000 1,047,500 1,037,630  (2,763)  (2,763)  1,034,867  (337,367) (337,367) 51,413 04/01/2022 

00165A-AH-1 

AMC ENTERTAINMENT INC SR SUBORDINATED    

5.750% 06/15/25 07/05/2016 Various  8,655,375 8,650,000 8,650,000 8,650,000      8,650,000  5,375 5,375 277,909 06/15/2025 

00206R-AJ-1 

AT & T INC SENIOR UNSECURED    5.500% 

02/01/18 01/29/2016 Barclays Capital Inc  10,683,400 10,000,000 10,587,050 10,169,673  (6,921)  (6,921)  10,162,752  520,648 520,648 278,056 02/01/2018 

00206R-AR-3 

AT & T INC SENIOR UNSECURED    5.800% 

02/15/19 04/21/2016 

Mitsubishi UFJ Sec 

(USA) Inc  23,509,494 21,195,000 22,015,888 21,763,290  (16,909)  (16,909)  21,746,381  1,763,113 1,763,113 857,102 02/15/2019 

00206R-AR-3 

AT & T INC SENIOR UNSECURED    5.800% 

02/15/19 04/21/2016 Basis Adjustment  (352,098) 2,020,000 (291,614) (352,098)  (5,833)  (5,833)  (352,098)     02/15/2019 

00206R-AW-2 AT & T INC SR UNSECURED    2.950% 05/15/16 05/15/2016 Maturity  21,770,000 21,770,000 21,751,734 21,768,584  1,416  1,416  21,770,000    321,108 05/15/2016 

00206R-BA-9 AT & T INC SR UNSECURED    5.550% 08/15/41 09/07/2016 Taxable Exchange  11,538,009 9,500,000 10,320,240 10,301,863  (10,891)  (10,891)  10,290,973  1,247,037 1,247,037 559,471 08/15/2041 

00213M-AD-6 

APX GROUP INC SR UNSECURED    8.750% 

12/01/20 06/15/2016 Barclays Capital Inc  1,365,000 1,500,000 1,545,331 1,530,199  (4,391)  (4,391)  1,525,808  (160,808) (160,808) 72,552 12/01/2020 

00287Y-AJ-8 ABBVIE INC SR UNSECURED    1.750% 11/06/17 12/17/2016 Call      100.6260  8,367,052 8,315,000 8,336,558 8,326,863  40,190  40,190  8,367,052    162,085 11/06/2017 

00287Y-AK-5 ABBVIE INC SR UNSECURED    2.000% 11/06/18 11/07/2016 Barclays Capital Inc  28,772,603 28,640,000 28,923,102 28,797,169  (46,479)  (46,479)  28,750,690  21,914 21,914 579,164 11/06/2018 

00488*-AA-9 

ACRISURE LLC 2ND LIEN INITIAL NOTE 10.000%  

11/19/22 11/22/2016 

Redemption      

100.0000  68,750,000 68,750,000 67,880,063 68,750,000  869,937  869,937  68,750,000    5,289,931 11/19/2022 

00507V-AC-3 

ACTIVISION BLIZZARD INC SR UNSECURED 144A    

5.625% 09/15/21 04/21/2016 Various  12,871,288 12,215,000 12,223,600 12,221,612  (518)  (518)  12,221,094  650,193 650,193 421,766 09/15/2021 

00640@-AA-2 

ADAMS STREET PARTNERS LLC SENIOR GUARANTEED 

NOTE    8.300% 08/06/17 08/24/2016 

Redemption      

102.0123  12,233,509 11,992,188 11,992,188 11,992,188  241,322  241,322  12,233,509    877,822 08/06/2017 

00724F-AC-5 

ADOBE SYSTEMS INC SR UNSECURED    3.250% 

02/01/25 04/29/2016 

Wells Fargo Securities, 

Llc  1,033,640 1,000,000 994,635 995,065  159  159  995,225  38,415 38,415 24,646 02/01/2025 

00750*-AA-0 

ADVANTAGE CAPITAL ALABAMA II SERIES A 

GUARANTEED NOTE CAPCO    0.000% 05/15/23 12/31/2016 

Redemption      

100.0000  658,951 658,951 431,612 568,462  90,489  90,489  658,951     05/15/2023 

00752*-AA-8 

ADVANTAGE CAPITAL NY PTNRS II SERIES A 

GUARANTEED NOTE    0.000% 12/15/19 12/15/2016 

Redemption      

100.0000  36,198 36,198 26,014 29,981  6,216  6,216  36,198     12/15/2019 

00752*-AB-6 

ADVANTAGE CAPITAL NY PTNRS II SERIES B 

GUARANTEED NOTES    0.000% 12/15/20 12/15/2016 

Redemption      

100.0000  187,878 187,878 127,148 159,825  28,053  28,053  187,878     12/15/2020 

00780*-AA-4 

ADVANTAGE CAPITAL COLORADO 1 GUARANTEED 

NOTES SERIES A    0.000% 03/01/17 04/18/2016 

Redemption      

100.0000  12,082 12,082 8,950 11,354  728  728  12,082     03/01/2017 

00780*-AB-2 

ADVANTAGE CAPITAL COLORADO 1 GUARANTEED 

NOTES SERIES B    0.000% 03/01/17 04/18/2016 

Redemption      

100.0000  33,223 33,223 24,027 31,056  2,167  2,167  33,223     03/01/2017 

00781@-AA-1 

ADVANTAGE CAPITAL PARTNERS XI GUARANTEED 

SERIES A    0.000% 09/01/17 09/01/2016 

Redemption      

100.0000  53,914 53,914 41,660 49,421  4,493  4,493  53,914     09/01/2017 

00781@-AB-9 

ADVANTAGE CAPITAL PARTNERS XI GUARANTEED 

SERIES B    0.000% 09/01/18 09/01/2016 

Redemption      

100.0000  65,089 65,089 47,260 57,501  7,588  7,588  65,089     09/01/2018 

00783@-AA-9 

ADVANTAGE CAPITAL ALABAMA I GUARANTEED NOTES    

0.000% 04/01/19 04/01/2016 

Redemption      

100.0000  38,443 38,443 29,631 33,767  4,677  4,677  38,443     04/01/2019 

00785#-AA-5 

ADVANTAGE CAPITAL DC PTNRS I SERIES A 

GUARANTEED NOTES    0.000% 11/15/19 11/15/2016 

Redemption      

100.0000  15,663 15,663 11,429 13,104  2,559  2,559  15,663     11/15/2019 

00785#-AB-3 

ADVANTAGE CAPITAL DC PTNRS I SERIES B 

GUARANTEED NOTES    0.000% 11/15/19 11/15/2016 

Redemption      

100.0000  200,003 200,003 121,224 186,573  13,430  13,430  200,003     11/15/2019 

00835#-AC-1 

ADVANTAGE CAP CT PARTNERS I LP SERIES C 

SENIOR NOTES (CAPCO)    0.000% 09/01/25 12/15/2016 

Redemption      

100.0000  1,500,000 1,500,000 1,052,675 1,257,518  242,482  242,482  1,500,000     09/01/2025 

00835*-AA-9 

ADVANTAGE CAP SM BUS INV PTR 5 SERIES C NOTE    

5.837% 12/31/16 12/31/2016 Maturity  18,925,000 18,925,000 18,925,000 18,925,000      18,925,000    1,123,063 12/31/2016 

00836@-AA-6 

ADVANTAGE CAP 2010 ST TAX CR SERIES A SENIOR 

NOTES (CAPCO)    0.000% 02/24/21 12/01/2016 

Redemption      

100.0000  300,000 300,000 225,365 257,493  42,507  42,507  300,000     02/24/2021 

00836@-AC-2 

ADVANTAGE CAP 2010 ST TAX CR SERIES C SENIOR 

NOTE (CAPCO)    0.000% 02/24/21 12/15/2016 

Redemption      

100.0000  2,840,000 2,840,000 2,201,232 2,530,293  309,707  309,707  2,840,000     02/24/2021 

00836@-AE-8 

ADVANTAGE CAP 2010 ST TAX CR SERIES E SENIOR 

NOTE (CAPCO)    0.000% 06/30/21 12/31/2016 

Redemption      

100.0000  1,220,001 1,220,001 929,967 1,095,207  124,794  124,794  1,220,001     06/30/2021 

 E
1
4
.7

4



ANNUAL STATEMENT FOR THE YEAR 2016 OF THE  NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/
Decrease

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

00838@-AC-0 

ADVANTAGE CAP 2012 ST TX CR SERIES B-2 

SENIOR NTS (CAPCO)    0.000% 08/20/22 12/31/2016 

Redemption      

100.0000  2,600,000 2,600,000 1,998,379 2,357,066  242,934  242,934  2,600,000     08/20/2022 

00838@-AF-3 

ADVANTAGE CAP 2012 ST TX CR SERIES E SENIOR 

NOTE (CAPCO)    0.000% 05/15/23 12/31/2016 

Redemption      

100.0000  1,000,000 1,000,000 778,534 852,708  147,292  147,292  1,000,000     05/15/2023 

00839#-AC-7 

ADVANTAGE CAP 2014 NAT TX CR SERIES C SENIOR 

NOTE (CAPCO)    0.000% 11/15/20 12/31/2016 

Redemption      

100.0000  1,280,000 1,280,000 1,071,379 1,108,861  171,139  171,139  1,280,000     11/15/2020 

00839#-AD-5 

ADVANTAGE CAP 2014 NAT TX CR SERIES D SENIOR 

NOTES (CAPCO)    0.000% 05/15/21 11/15/2016 

Redemption      

100.0000  525,000 525,000 402,571 437,405  87,595  87,595  525,000     05/15/2021 

00839#-AF-0 

ADVANTAGE CAP 2014 NAT TX CR SERIES F SENIOR 

NOTES (CAPCO)    0.000% 05/15/22 12/31/2016 

Redemption      

100.0000  1,300,000 1,300,000 1,002,707 1,077,958  222,042  222,042  1,300,000     05/15/2022 

00839*-AA-5 

ADVANTAGE CAP MS PARTNERS I LP SERIES A 

SENIOR NOTE (CAPCO)    0.000% 02/15/25 03/01/2016 

Redemption      

100.0000  1,321,062 1,321,062 999,218 1,161,933  159,129  159,129  1,321,062     02/15/2025 

00839*-AB-3 

ADVANTAGE CAP MS PARTNERS I LP SERIES B 

SENIOR NOTE (CAPCO)    0.000% 02/15/25 03/01/2016 

Redemption      

100.0000  162,517 162,517 122,924 142,941  19,576  19,576  162,517     02/15/2025 

00839*-AC-1 

ADVANTAGE CAP MS PARTNERS I LP SERIES C 

SENIOR NOTE (CAPCO)    0.000% 02/15/25 03/01/2016 

Redemption      

100.0000  162,517 162,517 122,924 142,941  19,576  19,576  162,517     02/15/2025 

00839@-AA-3 

ADVANTAGE CAP 2013 ST TX CR SERIES A SENIOR 

NOTE (CAPCO)    0.000% 05/15/21 12/31/2016 

Redemption      

100.0000  715,630 715,630 564,319 617,086  98,545  98,545  715,630     05/15/2021 

00839@-AC-9 

ADVANTAGE CAP 2013 ST TX CR SERIES C SENIOR 

NOTE (CAPCO)    0.000% 11/15/20 12/31/2016 

Redemption      

100.0000  1,021,576 1,021,576 933,872 915,269  106,308  106,308  1,021,576     11/15/2020 

008548-AF-6 

AGUA CALIENTE BAND OF CAHUILLA SENIOR 

SECURED NOTE    6.510% 10/01/21 10/04/2016 Call      101.0000  40,400,000 40,000,000 40,000,000 40,000,000  400,000  400,000  40,400,000    2,625,700 10/01/2021 

00855L-AA-7 

AGUA CALIENTE BAND OF CAHUILLA SENIOR 

SECURED NOTES    6.440% 10/01/16 10/01/2016 

Redemption      

100.0000  923,000 923,000 923,000 923,000      923,000    59,441 10/01/2016 

00855L-AB-5 

AGUA CALIENTE BAND OF CAHUILLA SENIOR 

SECURED NOTES    6.850% 10/01/21 10/04/2016 Call      101.0000  6,060,000 6,000,000 6,000,000 6,000,000  60,000  60,000  6,060,000    414,425 10/01/2021 

009363-AQ-5 AIRGAS INC SR UNSECURED    3.650% 07/15/24 06/30/2016 Barclays Capital Inc  21,016,400 20,000,000 19,962,650 19,968,023  1,654  1,654  19,969,677  1,046,723 1,046,723 741,750 07/15/2024 

013094-AA-5 

ALBERTSONS HDGS/SAT ACQ SR UNSECURED 144A    

7.750% 10/15/22 05/27/2016 

Bank of America 

Securities  1,827,313 1,598,000 1,574,829 1,577,399  963  963  1,578,362  248,951 248,951 77,747 10/15/2022 

01377R-AB-9 

ALCATEL-LUCENT USA INC SR UNSECURED 144A    

6.750% 11/15/20 02/03/2016 Goldman Sachs Co  141,022 131,000 132,965 132,429  (43)  (43)  132,387  8,635 8,635 1,940 11/15/2020 

014477-AM-5 

ALERIS INTL INC SENIOR UNSECURED NOTES    

7.625% 02/15/18 04/04/2016 Tender  1,531,875 1,500,000 1,568,750 1,520,950  (4,676)  (4,676)  1,516,275  15,600 15,600 72,755 02/15/2018 

014477-AQ-6 

ALERIS INTL INC SR UNSECURED    7.875% 

11/01/20 06/17/2016 GMP Securities  892,500 1,000,000 1,012,500 1,008,382  (1,283)  (1,283)  1,007,099  (114,599) (114,599) 50,531 11/01/2020 

015271-AH-2 

ALEXANDRIA REAL ESTATE EQUITIE SENIOR 

UNSECURED    4.300% 01/15/26 09/23/2016 

Wells Fargo Securities, 

Llc  20,842,075 19,375,000 19,302,150 19,302,150  6,774  6,774  19,308,924  1,533,152 1,533,152 718,570 01/15/2026 

01748X-AA-0 

ALLEGIANT TRAVEL CO SR UNSECURED    5.500% 

07/15/19 02/04/2016 Citibank  4,950,000 5,000,000 5,013,313 5,010,350  (286)  (286)  5,010,064  (60,064) (60,064) 155,833 07/15/2019 

018581-AG-3 

ALLIANCE DATA SYSTEMS CORP SR UNSECURED 144A    

5.375% 08/01/22 10/25/2016 

Bank of America 

Securities  9,018,750 9,250,000 9,250,000 9,250,000      9,250,000  (231,250) (231,250) 616,927 08/01/2022 

01877K-AB-9 

ALLIANCE PIPELINE LP 144A SENIOR UNSECURED 

NOTES    6.996% 12/31/19 12/31/2016 

Redemption      

100.0000  2,948,571 2,948,571 3,099,714 3,017,578  (69,007)  (69,007)  2,948,571    154,712 12/31/2019 

02005N-AL-4 

ALLY FINANCIAL INC SENIOR UNSECURED    

5.500% 02/15/17 04/20/2016 Goldman Sachs Co  9,180,000 9,000,000 8,903,340 8,975,904  6,617  6,617  8,982,520  197,480 197,480 343,750 02/15/2017 

02005N-AT-7 

ALLY FINANCIAL INC SR UNSECURED    3.500% 

01/27/19 10/26/2016 Various  16,168,750 16,000,000 15,855,200 15,907,969  21,803  21,803  15,929,772  238,978 238,978 664,514 01/27/2019 

02005N-AU-4 

ALLY FINANCIAL INC SR UNSECURED    3.250% 

09/29/17 05/06/2016 Various  14,975,000 15,000,000 14,946,900 14,968,542  6,116  6,116  14,974,658  342 342 294,757 09/29/2017 

02005N-AW-0 

ALLY FINANCIAL INC SR UNSECURED    3.750% 

11/18/19 06/13/2016 Various  6,026,250 6,000,000 5,946,000 5,957,240  4,644  4,644  5,961,884  64,366 64,366 128,438 11/18/2019 

02005N-AZ-3 

ALLY FINANCIAL INC SR UNSECURED    4.125% 

03/30/20 11/30/2016 JP Morgan Inc  500,000 500,000 494,440 495,205  974  974  496,178  3,822 3,822 24,349 03/30/2020 

02005N-BE-9 

ALLY FINANCIAL INC SR UNSECURED    3.250% 

11/05/18 08/09/2016 Various  20,206,250 20,000,000 19,971,600 19,973,022  5,334  5,334  19,978,356  227,894 227,894 481,181 11/05/2018 

02005N-BF-6 

ALLY FINANCIAL INC SUBORDINATED    5.750% 

11/20/25 09/14/2016 Various  7,009,175 6,680,000 6,617,542 6,618,082  3,389  3,389  6,621,471  387,704 387,704 318,457 11/20/2025 
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02006C-AC-7 

ALLY AUTO RECEIVABLES TRUST ALLYA 2012-A C 

144A    2.400% 11/15/17 08/15/2016 Paydown  10,145,000 10,145,000 10,292,657 10,211,987  (66,987)  (66,987)  10,145,000    162,320 11/15/2017 

02006C-AD-5 

ALLY AUTO RECEIVABLES TRUST ALLYA 2012-A D    

3.150% 10/15/18 08/15/2016 Paydown  10,160,000 10,160,000 10,536,238 10,260,683  (100,683)  (100,683)  10,160,000    213,360 10/15/2018 

02079D-AB-9 

ALPHABET HOLDING CO INC SR UNSECURED    

7.750% 11/01/17 04/20/2016 Barclays Capital Inc  4,054,000 4,000,000 3,960,000 3,975,493  3,817  3,817  3,979,310  74,690 74,690 146,389 11/01/2017 

02133#-AA-0 

ALTA MESA INVESTMENT HOLDINGS PROMISSORY  

NOTES   14.500% 03/25/19 10/14/2016 

Redemption      

112.6279  4,056,174 3,601,395 3,539,716 3,565,044  531,193  531,193  4,096,237  (40,064) (40,064) 382,780 03/25/2019 

021345-AA-1 

ALTA WIND HOLDINGS LLC 2010 PASS THROUGH 

TRUST    7.000% 06/30/35 12/30/2016 

Redemption      

100.0000  1,459,091 1,459,091 1,459,091 1,459,091      1,459,091    64,455 06/30/2035 

02155F-AA-3 

ALTICE US FINANCE I CORP SR SECURED 144A    

5.375% 07/15/23 09/20/2016 Various  14,030,813 13,650,000 13,650,000 13,650,000      13,650,000  380,813 380,813 938,632 07/15/2023 

02343#-AA-6 AMEDA INC TERM A NOTE 6.003%  12/04/17 12/30/2016 

Redemption      

100.0000  81,883 81,883 81,848 81,883  34  34  81,883    2,160 12/04/2017 

02343#-AC-2 AMEDA INC TERM C NOTE   10.250% 12/04/17 12/30/2016 

Redemption      

100.0000  252,608 252,608 252,523 254,029  (1,421)  (1,421)  252,608    17,785 12/04/2017 

023551-AF-1 HESS CORP NOTES    7.875% 10/01/29 04/26/2016 JP Morgan Inc  31,690,075 28,273,000 27,038,904 27,279,860  10,789  10,789  27,290,648  4,399,426 4,399,426 1,286,422 10/01/2029 

02406P-AL-4 

AMERICAN AXLE & MFG INC SR UNSECURED    

6.625% 10/15/22 05/16/2016 Various  14,139,510 14,533,000 14,893,159 14,872,977  (6,703)  (6,703)  14,866,274  (726,764) (726,764) 307,393 10/15/2022 

025644-AA-3 

ASCENT RESOURCES-UTICA LLC CONVERTIBLE 

SUBORDINATED NOTES    4.500% 03/01/21 02/24/2016 Tax Free Exchange  16,733,823 27,889,705 16,733,823 16,733,823      16,733,823     03/01/2021 

02582J-GJ-3 

AMERICAN EXPRESS CREDIT ACCT AMXCA 2013-3 A    

0.980% 05/15/19 01/22/2016 

Wells Fargo Securities, 

Llc  15,004,102 15,000,000 14,998,281 14,999,530  43  43  14,999,573  4,529 4,529 17,150 05/15/2019 

02582J-GS-3 

AMERICAN EXPRESS CREDIT ACCT AMXCA 2014-2 A    

1.260% 01/15/20 07/20/2016 Various  79,239,180 79,000,000 78,998,404 78,999,211  263  263  78,999,474  239,706 239,706 530,495 01/15/2020 

02582J-GU-8 

AMERICAN EXPRESS CREDIT ACCT AMXCA 2014-3 A    

1.490% 04/15/20 11/29/2016 Various  64,408,997 64,185,000 64,292,137 64,276,950  (41,987)  (41,987)  64,234,962  174,035 174,035 836,562 04/15/2020 

0258M0-DG-1 

AMERICAN EXPRESS CREDIT SR UNSECURED    

1.300% 07/29/16 07/29/2016 Maturity  29,125,000 29,125,000 29,118,301 29,123,694  1,306  1,306  29,125,000    378,625 07/29/2016 

026874-CU-9 

AMERICAN INTERNATIONAL GRP INC SR UNSECURED    

4.875% 06/01/22 03/02/2016 UBS Libra  21,430,500 20,000,000 21,710,540 21,361,668  (33,798)  (33,798)  21,327,870  102,630 102,630 257,969 06/01/2022 

026874-CX-3 

AMERICAN INTERNATIONAL GRP INC SR UNSECURED    

3.375% 08/15/20 03/01/2016 UBS Libra  20,290,600 20,000,000 19,995,000 19,996,642  115  115  19,996,758  293,842 293,842 373,125 08/15/2020 

026874-DA-2 

AMERICAN INTERNATIONAL GRP INC SR UNSECURED    

4.500% 07/16/44 03/01/2016 JP Morgan Inc  596,625 680,000 689,534 689,463  (29)  (29)  689,434  (92,809) (92,809) 19,380 07/16/2044 

03027X-AD-2 

AMERICAN TOWER CORP SR UNSECURED    5.000% 

02/15/24 04/21/2016 

Bank of America 

Securities  22,035,700 20,000,000 20,865,804 20,741,271  (24,269)  (24,269)  20,717,002  1,318,698 1,318,698 696,528 02/15/2024 

03027X-AE-0 

AMERICAN TOWER CORP SR UNSECURED    3.450% 

09/15/21 04/22/2016 Citibank  20,507,000 20,000,000 19,883,200 19,904,643  4,859  4,859  19,909,502  597,498 597,498 425,500 09/15/2021 

03027X-AG-5 

AMERICAN TOWER CORP SR UNSECURED    4.000% 

06/01/25 04/26/2016 JP Morgan Inc  9,391,656 9,040,000 8,970,211 8,974,178  1,880  1,880  8,976,058  415,598 415,598 148,658 06/01/2025 

03064V-AC-2 

AMERICREDIT AUTOMOBILE RECEIVA AMCAR 2014-2 

A3    0.940% 02/08/19 02/23/2016 

Wells Fargo Securities, 

Llc  5,487,969 5,500,000 5,499,864 5,499,959  9  9  5,499,968  (12,000) (12,000) 11,202 02/08/2019 

03065J-AD-6 

AMERICREDIT AUTOMOBILE RECEIVA AMCAR 2014-4 

A3    1.270% 07/08/19 03/23/2016 

Wells Fargo Securities, 

Llc  4,991,211 5,000,000 4,999,079 4,999,530  100  100  4,999,630  (8,419) (8,419) 19,579 07/08/2019 

03077J-AA-8 

AMERIGAS FINANCE CORP SR UNSECURED    6.750% 

05/20/20 01/29/2016 Various  6,223,401 6,389,000 6,374,200 6,380,451  (81)  (81)  6,380,370  (156,969) (156,969) 58,110 05/20/2020 

03077J-AB-6 

AMERIGAS FINANCE CORP SR UNSECURED    7.000% 

05/20/22 01/07/2016 JP Morgan Inc  12,849,238 13,145,000 14,196,600 13,813,481  (4,414)  (4,414)  13,809,068  (959,830) (959,830) 132,911 05/20/2022 

031162-BL-3 AMGEN INC SR UNSECURED    2.500% 11/15/16 08/10/2016 

Bank of America 

Securities  30,121,800 30,000,000 29,969,100 29,994,366  4,008  4,008  29,998,374  123,426 123,426 562,500 11/15/2016 

031162-BL-3 AMGEN INC SR UNSECURED    2.500% 11/15/16 11/15/2016 Maturity  21,000,000 21,000,000 20,978,370 20,996,057  3,943  3,943  21,000,000    525,000 11/15/2016 

031162-BQ-2 AMGEN INC SR UNSECURED    2.125% 05/15/17 08/10/2016 Goldman Sachs Co  24,928,200 24,750,000 24,705,698 24,737,380  5,673  5,673  24,743,053  185,147 185,147 394,453 05/15/2017 

031652-BE-9 

AMKOR TECHNOLOGY INC SR UNSECURED    6.625% 

06/01/21 01/08/2016 

Wells Fargo Securities, 

Llc  407,738 415,000 432,638 427,019  (154)  (154)  426,865  (19,128) (19,128) 3,208 06/01/2021 

03232P-AD-0 AMSURG CORP SR UNSECURED    5.625% 07/15/22 05/16/2016 

Wells Fargo Securities, 

Llc  1,016,250 1,000,000 1,017,500 1,016,058  (1,213)  (1,213)  1,014,845  1,405 1,405 47,500 07/15/2022 
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032510-AC-3 

ANADARKO PETROLEUM CORP SENIOR NOTES    

6.200% 03/15/40 07/21/2016 RBC Dominion  7,809,859 6,985,000 8,642,610 8,600,540  (20,926)  (20,926)  8,579,614  (769,756) (769,756) 374,124 03/15/2040 

032511-AX-5 

ANADARKO PETROLEUM CORP SENIOR NOTES    

5.950% 09/15/16 03/03/2016 

Bank of America 

Securities  29,598,006 29,334,000 30,482,051 29,519,818  (48,239)  (48,239)  29,471,579  126,427 126,427 838,749 09/15/2016 

032511-AY-3 

ANADARKO PETROLEUM CORP SENIOR NOTES    

6.450% 09/15/36 03/15/2016 

Bank of America 

Securities  14,647,200 15,000,000 16,212,290 16,109,145  (5,890)  (5,890)  16,103,255  (1,456,055) (1,456,055) 491,813 09/15/2036 

032511-BF-3 

ANADARKO PETROLEUM CORP SENIOR UNSECURED    

6.950% 06/15/19 03/03/2016 

Bank of America 

Securities  17,388,960 17,048,000 19,693,365 18,352,137  (64,512)  (64,512)  18,287,626  (898,666) (898,666) 273,171 06/15/2019 

032511-BH-9 

ANADARKO PETROLEUM CORP SR UNSECURED    

6.375% 09/15/17 03/03/2016 Morgan Stanley & Co  29,468,169 28,855,000 30,423,465 29,490,660  (67,162)  (67,162)  29,423,498  44,671 44,671 883,985 09/15/2017 

032511-BJ-5 

ANADARKO PETROLEUM CORP SR UNSECURED    

3.450% 07/15/24 07/25/2016 Morgan Stanley & Co  4,926,300 5,000,000 4,991,550 4,992,655  429  429  4,993,084  (66,784) (66,784) 178,729 07/15/2024 

032511-BK-2 

ANADARKO PETROLEUM CORP SR UNSECURED    

4.500% 07/15/44 12/15/2016 Various  31,451,737 33,925,000 33,771,775 33,776,091  2,408  2,408  33,778,499  (2,326,762) (2,326,762) 1,931,531 07/15/2044 

032801-AA-0 

ANCESTRY.COM HOLDINGS SR UNSECURED 144A    

9.625% 10/15/18 08/17/2016 

Cantor, Fitzgerald & 

Co.  3,056,250 3,000,000 3,038,750 3,028,162  (8,714)  (8,714)  3,019,447  36,803 36,803 233,807 10/15/2018 

035229-CS-0 

ANHEUSER-BUSCH COMPANIES INC SR UNSECURED    

4.500% 04/01/18 12/14/2016 Barclays Capital Inc  2,831,463 2,735,000 2,490,167 2,662,743  29,814  29,814  2,692,557  138,907 138,907 149,741 04/01/2018 

03523T-BE-7 

ANHEUSER-BUSCH INBEV WOR COMPANY GUARNT    

7.750% 01/15/19 12/13/2016 Barclays Capital Inc  31,117,426 27,880,000 32,042,386 29,703,679  (543,093)  (543,093)  29,160,586  1,956,840 1,956,840 3,066,994 01/15/2019 

03524B-AC-0 

ANHEUSER-BUSCH INBEV FIN SR UNSECURED    

1.125% 01/27/17 12/09/2016 Call      100.0980  40,039,200 40,000,000 39,982,400 39,993,651  45,549  45,549  40,039,200    615,000 01/27/2017 

035287-AD-3 

ANIXTER INC SENIOR UNSECURED    5.625% 

05/01/19 05/09/2016 

Wells Fargo Securities, 

Llc  6,265,688 5,925,000 6,250,288 6,103,909  (18,113)  (18,113)  6,085,796  179,892 179,892 176,824 05/01/2019 

035287-AF-8 

ANIXTER INC SR UNSECURED 144A    5.500% 

03/01/23 05/23/2016 Tax Free Exchange  9,500,000 9,500,000 9,500,000 9,500,000      9,500,000    399,132 03/01/2023 

03674P-AJ-2 

ANTERO RESOURCES CORP SR UNSECURED    6.000% 

12/01/20 12/07/2016 JP Morgan Inc  4,919,063 4,770,000 4,614,975 4,638,502  22,105  22,105  4,660,606  258,456 258,456 294,945 12/01/2020 

03674X-AD-8 

ANTERO RESOURCES CORP SR UNSECURED 144A    

5.625% 06/01/23 03/08/2016 Tax Free Exchange  10,260,000 10,260,000 10,260,000 10,260,000      10,260,000    155,503 06/01/2023 

037411-AW-5 APACHE CORP SR UNSECURED    5.100% 09/01/40 11/04/2016 Goldman Sachs Co  985,247 935,000 1,013,933 1,011,203  (1,523)  (1,523)  1,009,680  (24,433) (24,433) 56,692 09/01/2040 

037411-AX-3 

APACHE CORP SENIOR UNSECURED    3.625% 

02/01/21 07/21/2016 UBS Libra  10,536,277 10,040,000 9,936,588 9,983,788  5,760  5,760  9,989,548  546,730 546,730 358,895 02/01/2021 

037411-AZ-8 APACHE CORP SR UNSECURED    3.250% 04/15/22 11/04/2016 Various  22,616,450 22,000,000 21,925,420 21,950,460  4,722  4,722  21,955,183  661,267 661,267 623,188 04/15/2022 

037411-BA-2 APACHE CORP SR UNSECURED    4.750% 04/15/43 11/04/2016 Various  5,919,860 5,745,000 5,885,796 5,881,761  (2,093)  (2,093)  5,879,668  40,193 40,193 241,442 04/15/2043 

037833-AH-3 APPLE INC SR UNSECURED    0.450% 05/03/16 05/03/2016 Maturity  840,000 840,000 838,480 839,828  172  172  840,000    1,890 05/03/2016 

037833-AL-4 APPLE INC SR UNSECURED    3.850% 05/04/43 12/20/2016 Goldman Sachs Co  19,412,900 20,000,000 19,293,800 19,310,193  10,961  10,961  19,321,154  91,746 91,746 721,875 05/04/2043 

037833-AT-7 APPLE INC SR UNSECURED    4.450% 05/06/44 12/19/2016 Citibank  20,327,000 20,000,000 22,645,600 22,597,147  (51,584)  (51,584)  22,545,563  (2,218,563) (2,218,563) 1,003,722 05/06/2044 

037833-AZ-3 APPLE INC SR UNSECURED    2.500% 02/09/25 04/29/2016 MarketAxess  830,875 835,000 833,823 833,916  36  36  833,953  (3,077) (3,077) 15,366 02/09/2025 

037833-BA-7 APPLE INC SR UNSECURED    3.450% 02/09/45 07/26/2016 Barclays Capital Inc  26,820,998 28,380,000 28,128,269 28,132,604  2,843  2,843  28,135,447  (1,314,449) (1,314,449) 948,750 02/09/2045 

037833-BG-4 APPLE INC SR UNSECURED    3.200% 05/13/25 07/26/2016 Morgan Stanley & Co  7,969,650 7,500,000 7,473,900 7,475,321  1,310  1,310  7,476,631  493,019 493,019 170,667 05/13/2025 

03835#-AA-9 APTOS INC TERM B LOAN  6.000%  06/23/22 09/01/2016 

Redemption      

100.0000  24,875,000 24,875,000 24,635,353 24,875,000  239,647  239,647  24,875,000    1,013,473 06/23/2022 

03836W-B#-9 

AQUA AMERICA INC SENIOR NOTE    5.400% 

05/20/22 05/20/2016 

Redemption      

100.0000  4,200,000 4,200,000 4,200,000 4,200,000      4,200,000    113,400 05/20/2022 

038521-AM-2 

ARAMARK SERVICES INC SR UNSECURED    5.750% 

03/15/20 11/15/2016 Various  468,431 455,000 463,750 461,030  (1,237)  (1,237)  459,793  8,638 8,638 19,225 03/15/2020 

038521-AM-2 

ARAMARK SERVICES INC SR UNSECURED    5.750% 

03/15/20 06/15/2016 Call      102.8750  360,063 350,000 357,625 355,131  4,931  4,931  360,063    15,094 03/15/2020 

038522-AH-1 

ARAMARK SERVICES INC SR UNSECURED 144A    

5.125% 01/15/24 03/21/2016 Goldman Sachs Co  3,798,000 3,600,000 3,600,000 3,600,000      3,600,000  198,000 198,000 49,713 01/15/2024 

038522-AH-1 

ARAMARK SERVICES INC SR UNSECURED 144A    

5.125% 01/15/24 04/06/2016 Tax Free Exchange  200,000 200,000 200,000 200,000      200,000    3,103 01/15/2024 

03879Q-AB-0 

VEREIT OPERATING PTNR LP SR UNSECURED    

2.000% 02/06/17 07/02/2016 Call      100.8233  16,030,904 15,900,000 15,896,435 15,898,372  132,532  132,532  16,030,904    287,967 02/06/2017 

03879Q-AD-6 

VEREIT OPERATING PTNR LP SR UNSECURED    

3.000% 02/06/19 07/28/2016 Various  20,257,500 20,400,000 20,448,135 20,435,454  (4,937)  (4,937)  20,430,517  (173,017) (173,017) 516,350 02/06/2019 
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039283-AB-2 

ARCAP REIT INC ARCAP 2005-RR5A CLASS-A2    

5.979% 10/24/45 01/01/2016 Paydown   201,854            12,109 10/24/2045 

039483-BB-7 

ARCHER-DANIELS-MIDLAND CO NOTES    4.479% 

03/01/21 03/09/2016 Various  9,007,199 8,214,000 8,273,880 8,248,585  (1,143)  (1,143)  8,247,442  759,757 759,757 193,927 03/01/2021 

040555-CJ-1 

ARIZONA PUBLIC SERVICE SR UNSECURED    

6.250% 08/01/16 08/01/2016 Maturity  13,500,000 13,500,000 12,065,565 13,352,875  147,125  147,125  13,500,000    843,750 08/01/2016 

043436-AP-9 

ASBURY AUTOMOTIVE GROUP INC COMPANY GUARNT 

144A    6.000% 12/15/24 04/26/2016 Tax Free Exchange  2,485,844 2,390,000 2,491,575 2,489,653  (3,810)  (3,810)  2,485,844    52,182 12/15/2024 

044209-AF-1 

ASHLAND INC SENIOR UNSECURED    4.750% 

08/15/22 06/06/2016 Various  5,057,500 5,000,000 4,995,000 4,995,297  301  301  4,995,598  61,902 61,902 193,958 08/15/2022 

045054-AB-9 

ASHTEAD CAPITAL INC SECURED 144A    6.500% 

07/15/22 08/31/2016 

Wells Fargo Securities, 

Llc  10,550,000 10,000,000 10,532,188 10,443,947  (60,234)  (60,234)  10,383,714  166,286 166,286 742,083 07/15/2022 

045424-FJ-2 

ASSET SECURITIZATION CORP COMM MTG PASS THRU 

CTF SER 199    1.538% 02/14/43 12/11/2016 Paydown    2,056 1,623  (1,623)  (1,623)      924 02/14/2043 

048303-CE-9 

ATLANTIC CITY ELECTRIC CO 1ST MORTGAGE    

4.350% 04/01/21 01/04/2016 

Bank of America 

Securities  10,684,500 10,000,000 9,984,800 9,991,174  25  25  9,991,199  693,301 693,301 116,000 04/01/2021 

048312-AD-4 

ATLANTIC CITY ELECTRIC TRANSIT SERIES 2002 

CL A4    5.550% 10/20/23 10/20/2016 Paydown  8,509,729 8,509,729 8,733,434 8,638,678  (128,949)  (128,949)  8,509,729    302,924 10/20/2023 

05070G-AE-8 

AUDATEX NORTH AMERICA IN SENIOR UNSECURED 

144A    6.000% 06/15/21 03/03/2016 Tender  47,126,813 46,545,000 47,112,688 46,957,768  (18,723)  (18,723)  46,939,045  187,768 187,768 605,085 06/15/2021 

05070G-AG-3 

AUDATEX NORTH AMERICA IN SR UNSECURED 144A    

6.125% 11/01/23 03/03/2016 Tender  8,560,688 8,455,000 8,482,000 8,478,249  (582)  (582)  8,477,668  83,020 83,020 175,500 11/01/2023 

053332-AR-3 

AUTOZONE INC SR UNSECURED    3.250% 04/15/25 

04/26/2016 

Credit Suisse First 

Boston  7,073,850 7,000,000 7,021,948 7,020,576  (638)  (638)  7,019,938  53,912 53,912 122,597 04/15/2025 

05348E-AU-3 

AVALONBAY COMMUNITIES INC SR UNSECURED    

3.500% 11/15/24 05/04/2016 

US Bancorp Investments 

Inc  1,048,190 1,000,000 992,510 993,215  232  232  993,447  54,743 54,743 16,917 11/15/2024 

05348E-AV-1 

AVALONBAY COMMUNITIES INC SR UNSECURED    

3.450% 06/01/25 05/04/2016 

US Bancorp Investments 

Inc  485,069 465,000 464,172 464,224  25  25  464,248  20,821 20,821 7,041 06/01/2025 

053499-AG-4 

AVAYA INC SR SECURED 144A    7.000% 04/01/19 

01/20/2016 Various  10,535,000 14,500,000 14,390,625 14,410,122  978  978  14,411,099  (3,876,099) (3,876,099) 293,417 04/01/2019 

053499-AJ-8 AVAYA INC SECURED 144A   10.500% 03/01/21 09/07/2016 Morgan Stanley & Co  1,421,875 5,000,000 4,267,500 4,336,101  61,441  61,441  4,397,541  (2,975,666) (2,975,666) 526,458 03/01/2021 

05490A-AA-1 

BB-UBS TRUST BBUBS 2012-TFT A    2.892% 

06/05/30 04/20/2016 Goldman Sachs Co  30,377,344 30,000,000 30,749,916 30,455,851  (31,048)  (31,048)  30,424,803  (47,459) (47,459) 342,244 06/05/2030 

055236-AA-1 

BOA ML REMIC TRUST BAMLL 2011-07C1 A3A    

5.383% 11/15/16 11/01/2016 Paydown  10,896,152 10,896,152 12,096,756 11,135,862  (239,710)  (239,710)  10,896,152    423,413 11/15/2016 

05523U-AJ-9 

BAE SYSTEMS HOLDINGS INC COMPANY GUARNT 

SERIES 144A    6.375% 06/01/19 11/08/2016 Barclays Capital Inc  55,196,500 50,000,000 56,049,265 52,644,739  (634,673)  (634,673)  52,010,066  3,186,434 3,186,434 3,036,979 06/01/2019 

05526X-AC-5 

BASF 2000 A2 PTC SERIES 2000 A2    8.040% 

02/16/21 02/16/2016 

Redemption      

100.0000  3,306,746 3,306,746 3,306,746 3,306,746      3,306,746    132,931 02/16/2021 

05531F-AG-8 

BB & T CORPORATION SENIOR NOTES    3.200% 

03/15/16 02/16/2016 Call      100.0000  24,455,000 24,455,000 24,423,987 24,453,658  1,342  1,342  24,455,000    328,240 03/15/2016 

055392-AA-2 

BFL FUNDING I LLC TRUST CERTIFICATE SERIES 

2001A    6.700% 09/01/22 09/01/2016 

Redemption      

100.0000  617,887 617,887 617,887 617,887      617,887    31,218 09/01/2022 

05542L-AP-2 

BCAP LLC TRUST BCAP 2013-RR4 A4A2    2.000% 

02/13/51 09/01/2016 Paydown  1,141,723 1,141,723 1,153,810 1,146,290  (4,566)  (4,566)  1,141,723    15,703 02/13/2051 

05542V-AN-5 

BCAP LLC TRUST BCAP 2013-RR8 4A1    3.089% 

11/26/34 12/01/2016 Paydown  5,809,272 5,809,272 5,978,104 5,950,068  (140,796)  (140,796)  5,809,272    99,208 11/26/2034 

05568N-AF-9 

BNSF RAILWAY COMPANY 2007-3 PASS THROUGH 

TRUST    5.631% 07/02/16 01/02/2016 

Redemption      

100.0000  1,433,096 1,433,096 1,433,096 1,433,096      1,433,096    40,349 07/02/2016 

05568N-AF-9 

BNSF RAILWAY COMPANY 2007-3 PASS THROUGH 

TRUST    5.631% 07/02/16 07/02/2016 Maturity  554,321 554,321 554,321 554,321      554,321    31,214 07/02/2016 

05577@-AN-0 

BTMU CAPITAL CORPORATION UPRR 2009A    

4.830% 10/15/24 10/15/2016 

Redemption      

100.0000  814,394 814,394 814,394 814,394      814,394    29,501 10/15/2024 

05578M-AA-0 

BMC SOFTWARE FINANCE INC SENIOR UNSECURED 

144A    8.125% 07/15/21 06/15/2016 

Bank of America 

Securities  727,500 1,000,000 980,000 983,028  1,156  1,156  984,184  (256,684) (256,684) 75,608 07/15/2021 

055921-AA-8 

BMC SOFTWARE INC SR UNSECURED    7.250% 

06/01/18 01/07/2016 

Credit Suisse First 

Boston  205,000 250,000 260,625 256,473  (76)  (76)  256,398  (51,398) (51,398) 2,064 06/01/2018 

058498-AR-7 BALL CORP SENIOR NOTES    5.000% 03/15/22 05/20/2016 Deutsche Bank Capital  5,325,075 5,145,000 5,447,356 5,358,992  (12,076)  (12,076)  5,346,916  (21,841) (21,841) 178,646 03/15/2022 
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058498-AU-0 BALL CORP SR UNSECURED    4.375% 12/15/20 08/09/2016 Various  10,756,250 10,000,000 10,000,000 10,000,000      10,000,000  756,250 756,250 288,021 12/15/2020 

05947U-ZH-4 

BANC OF AMERICA COMMERCIAL MOR BACM 2004-6 

XC    0.345% 12/10/42 12/01/2016 Paydown    16,285 12,840  (12,840)  (12,840)      8,984 12/10/2042 

05950E-AE-8 

BANC OF AMERICA COMMERCIAL MOR BACM 2006-2 

CLASS A4    5.933% 05/10/45 03/01/2016 Paydown  8,323,330 8,323,330 6,673,646 8,205,185  118,145  118,145  8,323,330    108,412 05/10/2045 

05950V-AC-4 

BANC OF AMERICA COMMERCIAL MOR BACM 2006-6 

CLASS A3    5.369% 10/10/45 07/01/2016 Paydown  4,325,992 4,325,992 4,028,499 4,294,685  31,307  31,307  4,325,992    73,293 10/10/2045 

05952C-AE-0 

BANC OF AMERICA COMMERCIAL MOR BACM 2007-5 

A4    5.492% 02/10/51 12/01/2016 Paydown  1,138,536 1,138,536 1,310,116 1,203,843  (65,307)  (65,307)  1,138,536    54,288 02/10/2051 

05952C-AF-7 

BANC OF AMERICA COMMERCIAL MOR BACM 2007-5 

A1A    5.361% 02/10/51 05/19/2016 

Credit Suisse First 

Boston  27,746,475 26,719,446 29,867,331 28,076,324  (297,742)  (297,742)  27,778,582  (32,107) (32,107) 688,362 02/10/2051 

05952C-AF-7 

BANC OF AMERICA COMMERCIAL MOR BACM 2007-5 

A1A    5.361% 02/10/51 05/01/2016 Paydown  111,540 111,540 124,681 117,204  (5,664)  (5,664)  111,540    1,523 02/10/2051 

05953Y-BW-0 

BANC OF AMERICA FUNDING CORPOR BAFC SERIES 

2007-4 CLASS 6A1    4.500% 11/25/34 12/01/2016 Paydown  129,027 129,027 109,673 119,657  9,370  9,370  129,027    3,631 11/25/2034 

05955F-AA-8 

BANC OF AMERICA LARGE LOAN BALL 2009-UB1 

CLASS-A4A    5.679% 06/24/50 06/23/2016 Sandler Oneill  3,395,058 3,361,443 3,698,638 3,426,172  (25,385)  (25,385)  3,400,787  (5,729) (5,729) 113,462 06/24/2050 

05955F-AA-8 

BANC OF AMERICA LARGE LOAN BALL 2009-UB1 

CLASS-A4A    5.679% 06/24/50 12/01/2016 Paydown  8,704,198 8,704,198 9,577,338 8,871,808  (167,609)  (167,609)  8,704,198    313,427 06/24/2050 

05956H-AA-3 

BANC OF AMERICA LARGE LOAN BALL 2010-RC30 

CLASS-A5A    5.334% 12/16/43 12/01/2016 Paydown  19,650,000 19,650,000 20,934,926 19,876,218  (226,218)  (226,218)  19,650,000    978,203 12/16/2043 

060505-DH-4 

BANK OF AMERICA CORP SENIOR NOTES    6.000% 

09/01/17 11/04/2016 

Bank of America 

Securities  21,771,045 21,020,000 21,688,524 21,187,659  (84,374)  (84,374)  21,103,285  667,760 667,760 1,499,427 09/01/2017 

060505-DP-6 

BANK OF AMERICA CORP NOTES    5.750% 

12/01/17 02/29/2016 Goldman Sachs Co  29,443,117 27,765,000 25,504,310 27,128,654  53,209  53,209  27,181,863  2,261,253 2,261,253 407,991 12/01/2017 

06051G-DX-4 

BANK OF AMERICA CORP SR UNSECURED    5.650% 

05/01/18 02/29/2016 

Banque Nationale de 

Paris  7,331,389 6,870,000 6,147,551 6,646,385  15,122  15,122  6,661,507  669,882 669,882 131,541 05/01/2018 

06051G-EG-0 

BANK OF AMERICA CORP SENIOR NOTES    3.625% 

03/17/16 03/17/2016 Maturity  5,000,000 5,000,000 4,983,804 4,999,267  733  733  5,000,000    90,625 03/17/2016 

06051G-EN-5 

BANK OF AMERICA CORP SR UNSECURED    5.875% 

02/07/42 06/17/2016 

Bank of America 

Securities  245,550 200,000 239,642 238,715  (371)  (371)  238,344  7,206 7,206 10,281 02/07/2042 

06051G-EX-3 

BANK OF AMERICA CORP UNSECURED    2.600% 

01/15/19 11/07/2016 

Bank of America 

Securities  33,581,471 33,025,000 33,019,386 33,021,238  1,034  1,034  33,022,272  559,199 559,199 1,132,941 01/15/2019 

06051G-FL-8 

BANK OF AMERICA CORP SUBORDINATED    4.250% 

10/22/26 04/15/2016 

Bank of America 

Securities  31,332,465 31,430,000 31,278,193 31,290,079  1,998  1,998  31,292,077  40,387 40,387 519,416 10/22/2026 

06051G-FM-6 

BANK OF AMERICA CORP SUBORDINATED    4.000% 

01/22/25 01/22/2016 

Banque Nationale de 

Paris  9,734,600 10,000,000 9,939,700 9,944,408  359  359  9,944,766  (210,166) (210,166) 205,556 01/22/2025 

06406H-CL-1 

BANK OF NY MELLON CORP SR UNSECURED    

2.100% 08/01/18 08/09/2016 

Wells Fargo Securities, 

Llc  20,337,400 20,000,000 20,145,000 20,083,651  (20,112)  (20,112)  20,063,540  273,860 273,860 432,833 08/01/2018 

06846N-AD-6 

BILL BARRETT CORP SR UNSECURED    7.000% 

10/15/22 02/09/2016 Various  952,250 2,000,000 2,000,000 2,000,000      2,000,000  (1,047,750) (1,047,750) 45,169 10/15/2022 

06849R-AB-8 

BARRICK NA FINANCE LLC SENIOR UNSECURED    

6.800% 09/15/18 02/18/2016 Various  20,089,014 19,230,000 19,254,269 19,283,240  455  455  19,283,695  805,319 805,319 562,689 09/15/2018 

06849R-AB-8 

BARRICK NA FINANCE LLC SENIOR UNSECURED    

6.800% 09/15/18 02/02/2016 Basis Adjustment  (68,165) 280,000 (68,396) (68,165)  6  6  (68,165)     09/15/2018 

06849R-AF-9 

BARRICK NA FINANCE LLC SENIOR NOTES    

4.400% 05/30/21 12/02/2016 Various  29,243,806 27,223,000 28,732,485 28,128,166  (126,778)  (126,778)  28,001,388  1,242,419 1,242,419 1,627,045 05/30/2021 

070101-D@-6 

BASIN ELECTRIC POWER COOPERATI FIRST MTG 

SERIES B NOTES    4.000% 10/28/16 10/28/2016 

Redemption      

100.0000  1,100,000 1,100,000 1,100,000 1,100,000      1,100,000    44,000 10/28/2016 

07177M-AA-1 

BAXALTA INC SENIOR UNSECURED 144A    4.000% 

06/23/25 06/03/2016 Tax Free Exchange  39,750,756 40,000,000 39,729,600 39,741,239  9,517  9,517  39,750,756    711,111 06/23/2025 

07177M-AC-7 

BAXALTA INC SENIOR UNSECURED 144A    2.875% 

06/23/20 06/03/2016 Tax Free Exchange  9,997,371 10,000,000 9,996,800 9,997,115  256  256  9,997,371    127,778 06/23/2020 

07177M-AE-3 

BAXALTA INC SENIOR UNSECURED 144A    5.250% 

06/23/45 05/25/2016 Stifel Nicolaus and Co  1,508,145 1,500,000 1,533,855 1,533,844  (192)  (192)  1,533,651  (25,506) (25,506) 34,563 06/23/2045 

07177M-AE-3 

BAXALTA INC SENIOR UNSECURED 144A    5.250% 

06/23/45 06/03/2016 Tax Free Exchange  9,711,873 9,770,000 9,711,058 9,711,505  368  368  9,711,873    227,967 06/23/2045 
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07177M-AK-9 

BAXALTA INC SENIOR UNSECURED 144A    3.600% 

06/23/22 06/03/2016 Tax Free Exchange  9,992,440 10,000,000 9,991,400 9,991,973  467  467  9,992,440    160,000 06/23/2022 

071813-BA-6 

BAXTER INTERNATIONAL SR UNSECURED    4.500% 

08/15/19 03/02/2016 Tender  12,650,550 11,220,000 11,214,018 11,235,547  649  649  11,236,196  1,414,354 1,414,354 276,293 08/15/2019 

071813-BA-6 

BAXTER INTERNATIONAL SR UNSECURED    4.500% 

08/15/19 03/02/2016 Basis Adjustment  (31,125) 180,000 (31,325) (31,125)  10  10  (31,125)     08/15/2019 

071813-BH-1 

BAXTER INTERNATIONAL SR UNSECURED    0.950% 

06/01/16 03/02/2016 Tender  753,833 750,000 749,280 749,898  41  41  749,939  3,894 3,894 1,801 06/01/2016 

071813-BJ-7 

BAXTER INTERNATIONAL SR UNSECURED    1.850% 

06/15/18 03/02/2016 Tender  1,787,869 1,730,000 1,729,827 1,729,914  6  6  1,729,920  57,949 57,949 6,846 06/15/2018 

07274E-AG-8 

BAYER US FINANCE LLC SR UNSECURED 144A    

3.375% 10/08/24 05/19/2016 Morgan Stanley & Co  18,311,119 17,820,000 17,647,024 17,665,290  5,982  5,982  17,671,272  639,848 639,848 377,561 10/08/2024 

07301@-AA-7 

BAYONNE WATER JOINT VENTURE LL SENIOR NOTE    

5.070% 06/30/37 12/31/2016 

Redemption      

100.0000  500,000 500,000 499,445 499,476  524  524  500,000    19,013 06/30/2037 

07383F-5R-5 

BEAR STEARNS COMM MTG SEC TRST BSCMS 2005-

T18 X    0.221% 02/13/42 12/01/2016 Paydown    67,186 11,796  (11,796)  (11,796)      3,218 02/13/2042 

07383F-6S-2 

BEAR STEARNS COMM MTG SEC TRST BSCMS 2005-

PWR8 CLASS- X1    0.400% 06/11/41 12/01/2016 Paydown    113,427 14,991  (14,991)  (14,991)      15,187 06/11/2041 

07383F-FW-3 

BEAR STEARNS COMM MTG SEC TRST BSCMS 2001-

TOP2 CLASS F    7.501% 02/15/35 10/01/2016 Paydown   243,111            115,033 02/15/2035 

07388L-AG-5 

BEAR STEARNS COMMERCIAL MORTGA BSCMS 2006-

PW13 CLASS-AM    5.582% 09/11/41 08/01/2016 Paydown  8,500,000 8,500,000 9,315,156 8,698,069  (198,069)  (198,069)  8,500,000    294,245 09/11/2041 

07388N-AE-6 

BEAR STEARNS COMMERCIAL MORTGA BSCMS 2006-

T24 CLASS A4    5.537% 10/12/41 09/01/2016 Paydown  10,476,752 10,476,752 11,695,492 10,629,730  (152,978)  (152,978)  10,476,752    278,763 10/12/2041 

073902-PR-3 

BEAR STEARNS CO INC SENIOR NOTES    6.400% 

10/02/17 03/31/2016 JP Morgan Inc  32,081,400 30,000,000 29,320,750 29,845,380  21,665  21,665  29,867,045  2,214,355 2,214,355 976,000 10/02/2017 

075887-BD-0 

BECTON DICKINSON AND CO SR UNSECURED    

1.800% 12/15/17 12/12/2016 Tender  5,716,563 5,681,000 5,681,000 5,681,000      5,681,000  35,563 35,563 101,406 12/15/2017 

075887-BE-8 

BECTON DICKINSON AND CO SR UNSECURED    

2.675% 12/15/19 12/12/2016 Tender  1,978,250 1,934,000 1,934,000 1,934,000      1,934,000  44,250 44,250 51,303 12/15/2019 

075887-BF-5 

BECTON DICKINSON AND CO SR UNSECURED    

3.734% 12/15/24 12/12/2016 Tender  470,683 457,000 457,000 457,000      457,000  13,683 13,683 16,922 12/15/2024 

078167-AZ-6 

VERIZON PENNSYLVANIA INC DEBENTURES    

8.350% 12/15/30 04/04/2016 Tender  59,352,783 44,825,000 54,540,753 51,698,971  (70,697)  (70,697)  51,628,274  7,724,508 7,724,508 1,133,263 12/15/2030 

085790-AX-1 

BERRY PLASTICS CORP SECURED    5.500% 

05/15/22 07/28/2016 Various  8,579,250 8,200,000 8,446,000 8,408,932  (25,541)  (25,541)  8,383,392  195,858 195,858 321,964 05/15/2022 

085790-AZ-6 

BERRY PLASTICS CORP SECURED 144A    6.000% 

10/15/22 06/14/2016 Tax Free Exchange  4,775,000 4,775,000 4,775,000 4,775,000      4,775,000    201,346 10/15/2022 

08579J-AL-6 

BERRY PLASTICS TRANCHE F TERM LOAN           

09/17/22 06/15/2016 

Redemption      

100.0000  9,736,905 9,736,905 9,688,220 9,688,862  48,043  48,043  9,736,905    95,567 09/17/2022 

09062X-AD-5 BIOGEN INC SR UNSECURED    5.200% 09/15/45 10/27/2016 

Credit Suisse First 

Boston  207,838 185,000 183,694 183,699  16  16  183,715  24,123 24,123 10,849 09/15/2045 

09062X-AF-0 BIOGEN INC SR UNSECURED    4.050% 09/15/25 10/27/2016 

Bank of America 

Securities  10,725,700 10,000,000 9,976,400 9,976,974  1,642  1,642  9,978,616  747,084 747,084 456,750 09/15/2025 

091935-AB-2 

BLACKBOARD INC SR UNSECURED 144A    7.750% 

11/15/19 08/17/2016 Various  2,674,538 3,220,000 3,268,300 3,254,651  (3,732)  (3,732)  3,250,919  (576,381) (576,381) 116,221 11/15/2019 

097023-BC-8 BOEING CO SENIOR NOTES    3.750% 11/20/16 11/20/2016 Maturity  35,385,000 35,385,000 34,817,778 35,304,389  80,611  80,611  35,385,000    1,326,938 11/20/2016 

09774X-BM-3 

BOMBARDIER CAPITAL MORTGAGE SE SENIOR SUB 

PTC 2000-A    0.864% 06/15/30 11/15/2016 Paydown  38,738 38,738 1,769 1,769  36,969  36,969  38,738    96 06/15/2030 

099738-AA-4 

BORGER ENERGY ASSOCIATES LP FIRST MORTGAGE 

BONDS    7.260% 12/31/22 12/31/2016 

Redemption      

100.0000  2,188,844 2,188,844 2,188,844 2,188,844      2,188,844    118,411 12/31/2022 

10138M-AG-0 BOTTLING GROUP NOTES    5.500% 04/01/16 04/01/2016 Maturity  50,981,000 50,981,000 51,340,067 50,995,287  (14,287)  (14,287)  50,981,000    1,401,978 04/01/2016 

103186-AA-0 

BOXER PARENT CO INC SR UNSECURED 144A    

9.000% 10/15/19 02/10/2016 

Credit Suisse First 

Boston  1,367,888 2,615,000 2,601,925 2,605,340  210  210  2,605,550  (1,237,662) (1,237,662) 72,604 10/15/2019 

10460*-AC-6 

WC BRADLEY CO SENIOR SECURED NOTE    4.060% 

04/30/29 04/30/2016 

Redemption      

100.0000  750,000 750,000 750,000 750,000      750,000    15,225 04/30/2029 

11215#-AA-2 

BROKEN BOW WIND II SENIOR NOTE    4.820% 

06/30/39 12/31/2016 

Redemption      

100.0000  110,740 110,740 110,740 110,740      110,740    5,338 06/30/2039 
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116663-AC-9 

BRUCE MANSFLD UNIT 1-07 PASS THRU 

CERTIFICATE    6.850% 06/01/34 06/01/2016 

Redemption      

100.0000  2,539,416 2,539,416 2,539,875 2,539,947  (532)  (532)  2,539,416    86,975 06/01/2034 

120111-BN-8 

STANDARD INDUSTRIES INC SR UNSECURED 144A    

6.000% 10/15/25 11/30/2016 Citibank  520,000 500,000 500,000 500,000      500,000  20,000 20,000 35,000 10/15/2025 

12189L-AL-5 

BURLINGTN NORTH SANTA FE SR UNSECURED    

3.050% 09/01/22 05/12/2016 

Wells Fargo Securities, 

Llc  18,631,472 17,651,000 17,599,207 17,614,851  1,836  1,836  17,616,688  1,014,785 1,014,785 380,713 09/01/2022 

12189P-AJ-1 

BURLINGTON NO & SANTA FE RR PTC SERIES 2001-

1    6.727% 07/15/22 07/15/2016 

Redemption      

100.0000  1,037,900 1,037,900 1,037,900 1,037,900      1,037,900    37,755 07/15/2022 

12429T-AC-8 

BWAY HOLDING CO SR UNSECURED 144A    9.125% 

08/15/21 06/15/2016 Barclays Capital Inc  960,000 1,000,000 993,640 994,603  353  353  994,956  (34,956) (34,956) 77,309 08/15/2021 

124801-A@-0 

CB FLEET COMPANY INCORPORATED TERM NOTE 

5.750% 12/15/21 12/30/2016 

Redemption      

100.0000  84,014 84,014 84,014 84,014      84,014    3,281 12/15/2021 

124857-AK-9 CBS CORP SR UNSECURED    4.900% 08/15/44 11/07/2016 Citibank  10,406,350 10,000,000 9,863,900 9,866,642  1,859  1,859  9,868,501  537,849 537,849 605,014 08/15/2044 

124857-AL-7 CBS CORP SR UNSECURED    2.300% 08/15/19 09/13/2016 

US Bancorp Investments 

Inc  5,056,400 5,000,000 4,984,800 4,988,784  2,121  2,121  4,990,906  65,494 65,494 124,903 08/15/2019 

124857-AN-3 

CBS CORP SENIOR UNSECURED    4.600% 01/15/45 

11/03/2016 

Bank of America 

Securities  4,497,109 4,500,000 4,123,900 4,127,325  4,892  4,892  4,132,216  364,892 364,892 271,971 01/15/2045 

1248EP-AU-7 

CCO HLDGS LLC-CAP CORP SR UNSECURED    

6.500% 04/30/21 04/08/2016 Various  40,376,130 38,993,000 40,221,160 39,597,097  (60,201)  (60,201)  39,536,895  839,235 839,235 1,080,873 04/30/2021 

1248EP-AX-1 

CCO HLDGS LLC-CAP CORP SR UNSECURED    

6.625% 01/31/22 04/21/2016 Various  20,410,313 19,250,000 19,782,750 19,620,147  (24,713)  (24,713)  19,595,434  814,878 814,878 920,783 01/31/2022 

1248EP-AY-9 

CCO HLDGS LLC-CAP CORP SENIOR UNSECURED    

5.250% 09/30/22 12/16/2016 Various  17,261,006 16,545,000 16,607,044 16,599,337  (7,809)  (7,809)  16,591,529  669,478 669,478 745,696 09/30/2022 

1248EP-BB-8 

CCO HLDGS LLC-CAP CORP SR UNSECURED    

5.250% 03/15/21 04/14/2016 Various  10,417,694 10,000,000 10,045,000 10,034,590  (2,971)  (2,971)  10,031,620  386,074 386,074 311,477 03/15/2021 

1248EP-BF-9 

CCO HLDGS LLC-CAP CORP SR UNSECURED 144A    

5.125% 05/01/23 11/15/2016 Goldman Sachs Co  770,625 750,000 750,000 750,000      750,000  20,625 20,625 40,253 05/01/2023 

1248EP-BM-4 

CCO HLDGS LLC-CAP CORP SR UNSECURED 144A    

5.750% 02/15/26 03/21/2016 Goldman Sachs Co  832,000 800,000 800,000 800,000      800,000  32,000 32,000 15,844 02/15/2026 

12505F-AB-7 

OUTFRONT MEDIA CAPITAL LLC SR UNSECURED    

5.250% 02/15/22 11/29/2016 

Bank of America 

Securities  228,800 220,000 219,750 219,796  29  29  219,825  8,975 8,975 12,095 02/15/2022 

12513Y-AT-7 

CITIGROUP/DEUTSCHE BANK COMMER CD 2007-CD4 

CLASS J    5.942% 12/11/49 01/01/2016 Paydown   3,198,000            4,994 12/11/2049 

12514@-AA-0 

CED CALIFORNIA HOLDINGS LLC SENIOR SECURED 

NOTE    4.780% 06/30/37 12/31/2016 

Redemption      

100.0000  780,815 780,815 780,353 780,371  444  444  780,815    30,133 06/30/2037 

12514A-AH-4 

CD COMMERCIAL MORTGAGE TRUST CD 2007-CD5 AMA    

6.116% 11/15/44 06/02/2016 Morgan Stanley & Co  15,145,972 14,375,000 16,218,481 15,204,760  (199,634)  (199,634)  15,005,126  140,846 140,846 462,403 11/15/2044 

125152-AC-2 

CE GENERATION LLC SENIOR SECURED BONDS    

7.416% 12/15/18 12/15/2016 

Redemption      

100.0000  1,464,000 1,464,000 1,468,585 1,464,921  (921)  (921)  1,464,000    81,428 12/15/2018 

12527G-AC-7 

CF INDUSTRIES INC SR UNSECURED    3.450% 

06/01/23 10/25/2016 Various  22,937,812 24,305,000 24,349,386 24,339,349  (3,289)  (3,289)  24,336,060  (1,398,248) (1,398,248) 753,067 06/01/2023 

12527G-AD-5 

CF INDUSTRIES INC SR UNSECURED    4.950% 

06/01/43 10/18/2016 Various  27,749,935 32,660,000 32,739,956 32,737,050  (1,112)  (1,112)  32,735,939  (4,986,004) (4,986,004) 1,432,839 06/01/2043 

12527G-AE-3 

CF INDUSTRIES INC SR UNSECURED    5.375% 

03/15/44 10/24/2016 Deutsche Bank Capital  901,250 1,000,000 1,046,490 1,045,623  (615)  (615)  1,045,008  (143,758) (143,758) 60,021 03/15/2044 

12527G-AF-0 

CF INDUSTRIES INC SR UNSECURED    5.150% 

03/15/34 10/24/2016 Various  775,323 840,000 885,158 883,339  (1,252)  (1,252)  882,087  (106,764) (106,764) 48,057 03/15/2034 

12527X-AA-4 

CITIGROUP COMMERCIAL MORTGAGE CGCMT 2010-RR3 

CLASS MLSR    5.733% 06/14/50 12/12/2016 Paydown  1,927,424 1,927,424 2,147,075 1,984,109  (56,685)  (56,685)  1,927,424    93,837 06/14/2050 

12532*-AA-0 

CFT INVESTMENTS 1 LLC BNSF 2004-C EQUIPMENT 

NOTE    5.660% 01/15/23 01/15/2016 

Redemption      

100.0000  863,223 863,223 863,223 863,223      863,223    24,429 01/15/2023 

12532@-AA-8 

CFT INVESTMENTS 2 LLC BNSF 2004-D EQUIPMENT 

NOTE    5.660% 01/15/23 01/15/2016 

Redemption      

100.0000  863,223 863,223 863,223 863,223      863,223    24,429 01/15/2023 

12533#-AA-5 

CFT INVESTMENTS 3 LLC BNSF 2004-E EQUIPMENT 

NOTE    5.660% 01/15/23 01/15/2016 

Redemption      

100.0000  1,294,834 1,294,834 1,294,834 1,294,834      1,294,834    36,644 01/15/2023 

12533*-AA-9 

CFT INVESTMENTS 4 LLC BNSF 2004-F EQUIPMENT 

NOTE    5.660% 01/15/23 01/15/2016 

Redemption      

100.0000  993,152 993,152 993,152 993,152      993,152    28,106 01/15/2023 
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12533@-AA-7 

CFT INVESTMENTS 5 LLC BNSF 2004-G EQUIPMENT 

NOTE    5.660% 01/15/23 01/15/2016 

Redemption      

100.0000  722,292 722,292 722,292 722,292      722,292    20,441 01/15/2023 

12542R-H#-0 

CHS INC SERIES I SENIOR NOTE    6.180% 

10/04/17 10/04/2016 

Redemption      

100.0000  10,000,000 10,000,000 10,000,000 10,000,000      10,000,000    618,000 10/04/2017 

12543D-AQ-3 

CHS - COMMUNITY HEALTH SYS IN SENIOR NOTES    

7.125% 07/15/20 08/18/2016 Various  8,713,513 9,811,000 9,811,000 9,811,000      9,811,000  (1,097,488) (1,097,488) 767,316 07/15/2020 

12543D-AR-1 

CHS - COMMUNITY HEALTH SYS IN SR SECURED    

5.125% 08/15/18 09/20/2016 Various  23,666,951 23,160,000 23,604,400 23,321,687  (36,313)  (36,313)  23,285,374  381,577 381,577 937,464 08/15/2018 

12543D-AV-2 

CHS - COMMUNITY HEALTH SYS IN SR UNSECURED    

6.875% 02/01/22 12/12/2016 Various  54,684,163 65,960,000 68,243,524 67,917,828  (169,287)  (169,287)  67,748,541  (13,064,379) (13,064,379) 4,286,142 02/01/2022 

125577-BC-9 

CIT GROUP INC SR UNSECURED 144A    6.625% 

04/01/18 10/20/2016 Citibank  5,331,250 5,000,000 5,181,250 5,077,175  (26,792)  (26,792)  5,050,383  280,867 280,867 353,333 04/01/2018 

125581-GH-5 

CIT GROUP INC SECURED 144A    5.500% 

02/15/19 08/18/2016 Various  753,463 710,000 742,838 734,090  (4,377)  (4,377)  729,714  23,749 23,749 38,207 02/15/2019 

125581-GL-6 

CIT GROUP INC SR UNSECURED    5.250% 

03/15/18 09/07/2016 Various  28,095,000 27,000,000 27,000,000 27,000,000      27,000,000  1,095,000 1,095,000 1,223,396 03/15/2018 

125581-GM-4 

CIT GROUP INC SENIOR NOTES    5.000% 

05/15/17 04/29/2016 Various  23,986,875 23,500,000 23,443,750 23,483,222  4,034  4,034  23,487,256  499,619 499,619 455,069 05/15/2017 

125581-GN-2 

CIT GROUP INC SENIOR NOTES    5.375% 

05/15/20 11/01/2016 JP Morgan Inc  148,575 140,000 144,550 143,643  (644)  (644)  142,999  5,576 5,576 7,295 05/15/2020 

125581-GP-7 

CIT GROUP INC SR UNSECURED    4.250% 

08/15/17 08/12/2016 Various  17,315,000 17,000,000 17,000,000 17,000,000      17,000,000  315,000 315,000 658,042 08/15/2017 

12591Q-AR-3 

COMM MORTGAGE TRUST COMM 2014-UBS4 A5    

3.694% 08/10/47 10/25/2016 Deutsche Bank Capital  21,453,125 20,000,000 20,766,375 20,693,276  (60,746)  (60,746)  20,632,530  820,595 820,595 671,077 08/10/2047 

12592B-AB-0 

CNH INDUSTRIAL CAPITAL L SR UNSECURED    

3.375% 07/15/19 08/04/2016 

Bank of America 

Securities  252,500 250,000 238,433 239,951  1,609  1,609  241,560  10,940 10,940 9,000 07/15/2019 

12592B-AD-6 

CNH INDUSTRIAL CAPITAL L SR UNSECURED    

3.875% 07/16/18 06/10/2016 Various  14,439,938 14,325,000 14,280,165 14,282,597  6,910  6,910  14,289,506  150,431 150,431 519,188 07/16/2018 

12592B-AE-4 

CNH INDUSTRIAL CAPITAL L SR UNSECURED    

4.375% 11/06/20 11/29/2016 Various  19,826,000 19,000,000 18,894,740 18,897,664  13,922  13,922  18,911,586  914,414 914,414 729,742 11/06/2020 

12593N-AE-7 

CNH EQUIPMENT TRUST CNH 2015-C A4    2.050% 

08/15/22 03/09/2016 Deutsche Bank Capital  12,200,958 12,120,000 12,118,560 12,118,686  73  73  12,118,759  82,199 82,199 59,354 08/15/2022 

12623E-AF-8 

CNH CAPITAL LLC SR UNSECURED    3.625% 

04/15/18 05/09/2016 Various  10,321,975 10,290,000 10,258,475 10,272,553  2,360  2,360  10,274,912  47,063 47,063 211,898 04/15/2018 

12624P-AF-2 

COMM MORTGAGE TRUST COMM 2012-CR3 XA    

2.076% 10/15/45 01/01/2016 

Wells Fargo Securities, 

Llc  161,066  161,066 6,383  154,683  154,683  161,066    321 10/15/2045 

12624X-AD-0 

COMM MORTGAGE TRUST COMM 2013-CR6 A4    

3.101% 03/10/46 07/07/2016 

Credit Suisse First 

Boston  21,364,063 20,000,000 20,598,707 20,440,259  (31,228)  (31,228)  20,409,031  955,031 955,031 380,734 03/10/2046 

12629N-AF-2 

COMM MORTGAGE TRUST COMM 2015-DC1 A5    

3.350% 02/10/48 05/12/2016 Morgan Stanley & Co  26,238,281 25,000,000 25,748,224 25,692,085  (26,151)  (26,151)  25,665,933  572,348 572,348 386,181 02/10/2048 

126307-AC-1 

CSC HOLDINGS INC SENIOR NOTES    8.625% 

02/15/19 09/20/2016 Various  15,098,455 13,567,000 13,657,300 13,659,370  (222)  (222)  13,659,149  1,439,306 1,439,306 1,176,993 02/15/2019 

126307-AF-4 

CSC HOLDINGS INC SR UNSECURED    6.750% 

11/15/21 02/25/2016 Barclays Capital Inc  216,613 215,000 229,018 226,952  (286)  (286)  226,666  (10,054) (10,054) 4,273 11/15/2021 

126408-GJ-6 CSX CORP NOTES    5.600% 05/01/17 11/17/2016 Call      102.1960  6,555,873 6,415,000 6,282,088 6,391,627  164,246  164,246  6,555,873    375,206 05/01/2017 

12641V-AA-9 

CREDIT SUISSE MORTGAGE TRUST CSMC SERIES 

2009-RR1 CLASS A3A    5.383% 02/15/40 06/02/2016 Citibank  16,016,012 15,899,252 13,139,151 15,427,432  158,434  158,434  15,585,867  430,145 430,145 442,193 02/15/2040 

12641V-AA-9 

CREDIT SUISSE MORTGAGE TRUST CSMC SERIES 

2009-RR1 CLASS A3A    5.383% 02/15/40 11/01/2016 Paydown  16,613,402 16,613,402 13,024,602 16,000,624  612,778  612,778  16,613,402    623,567 02/15/2040 

12643J-AQ-9 

CREDIT SUISSE MORTGAGE TRUST CSMC 2010-RR1 

2A    5.695% 09/15/40 12/01/2016 Paydown  4,146,796 4,146,796 4,748,456 4,323,882  (177,085)  (177,085)  4,146,796    73,721 09/15/2040 

12643K-AQ-6 

CREDIT SUISSE MORTGAGE TRUST CSMC 2010-RR2 

2A    5.935% 09/15/39 12/01/2016 Paydown  2,820,100 2,820,100 3,123,467 2,904,653  (84,553)  (84,553)  2,820,100    120,118 09/15/2039 

12646U-AK-4 

CREDIT SUISSE MORTGAGE TRUST CSMC 2013-IVR1 

A2    3.000% 03/25/43 12/01/2016 Paydown  3,370,790 3,370,790 3,425,170 3,417,440  (46,650)  (46,650)  3,370,790    62,762 03/25/2043 

12647G-CK-2 

CREDIT SUISSE MORTGAGE TRUST CSMC 2013-IVR4 

A6    2.500% 07/25/43 12/01/2016 Paydown  5,488,395 5,488,395 5,502,973 5,495,774  (7,379)  (7,379)  5,488,395    86,377 07/25/2043 
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12647M-AM-7 

CREDIT SUISSE MORTGAGE TRUST CSMC 2013-6 1A1    

2.500% 08/25/43 12/01/2016 Paydown  7,144,904 7,144,904 6,959,583 6,993,308  151,595  151,595  7,144,904    97,882 08/25/2043 

12650U-AH-4 

CSMLT TRUST CSMLT 2015-3 1A6    3.500% 

11/25/45 10/13/2016 JP Morgan Inc  22,355,787 21,614,478 21,617,855 21,617,483  (1,890)  (1,890)  21,615,592  740,194 740,194 666,146 11/25/2045 

12650U-AH-4 

CSMLT TRUST CSMLT 2015-3 1A6    3.500% 

11/25/45 10/01/2016 Paydown  5,226,617 5,226,617 5,227,434 5,227,344  (727)  (727)  5,226,617    101,707 11/25/2045 

126650-BP-4 

CVS PASS-THROUGH TRUST PASS THRU CERT    

6.036% 12/10/28 12/10/2016 

Redemption      

100.0000  998,863 998,863 1,045,626 1,035,283  (36,421)  (36,421)  998,863    32,958 12/10/2028 

126650-BQ-2 

CVS PASS-THROUGH TRUST PASS THRU CERT    

6.943% 01/10/30 12/10/2016 

Redemption      

100.0000  1,423,091 1,423,091 1,471,022 1,469,175  (46,084)  (46,084)  1,423,091    54,086 01/10/2030 

126650-BR-0 

CVS PASS-THROUGH TRUST SR UNSECURED    

6.125% 09/15/39 05/31/2016 Trading Edge Inc  60,917,058 46,470,000 47,023,088 47,017,000  (5,622)  (5,622)  47,011,379  13,905,680 13,905,680 2,024,027 09/15/2039 

126650-BX-7 

CVS PASS-THROUGH TRUST SENIOR UNSECURED    

5.750% 05/15/41 05/31/2016 Trading Edge Inc  29,537,352 23,400,000 23,008,986 23,034,886  2,648  2,648  23,037,534  6,499,818 6,499,818 732,550 05/15/2041 

126650-CA-6 

CVS PASS-THROUGH TRUST SR UNSECURED    

1.200% 12/05/16 12/05/2016 Maturity  3,000,000 3,000,000 2,998,860 2,999,644  356  356  3,000,000    36,000 12/05/2016 

126650-CB-4 

CVS PASS-THROUGH TRUST SR UNSECURED    

2.250% 12/05/18 11/07/2016 

Credit Suisse First 

Boston  13,412,574 13,230,000 13,215,050 13,221,047  2,564  2,564  13,223,611  188,963 188,963 277,003 12/05/2018 

126650-CL-2 

CVS PASS-THROUGH TRUST SR UNSECURED    

3.875% 07/20/25 05/31/2016 Trading Edge Inc  3,127,062 2,872,000 2,843,108 2,844,174  1,003  1,003  2,845,177  281,886 281,886 96,142 07/20/2025 

126650-CM-0 

CVS PASS-THROUGH TRUST SR UNSECURED    

4.875% 07/20/35 05/31/2016 Trading Edge Inc  28,171,080 24,500,000 24,118,535 24,123,611  4,792  4,792  24,128,403  4,042,677 4,042,677 1,031,807 07/20/2035 

126650-CR-9 

CVS PASS-THROUGH TRUST SR UNSECURED 144A    

5.000% 12/01/24 05/18/2016 

Wells Fargo Securities, 

Llc  571,250 500,000 500,000 500,000      500,000  71,250 71,250 11,944 12/01/2024 

126659-AA-9 

CVS PASS-THROUGH TRUST PASS THRU CERT SERIES 

144A    8.353% 07/10/31 12/10/2016 

Redemption      

100.0000  309,501 309,501 314,120 314,594  (5,092)  (5,092)  309,501    14,182 07/10/2031 

12665U-AA-2 

CVS PASS-THROUGH TRUST SECURED 144A    

4.704% 01/10/36 12/10/2016 

Redemption      

100.0000  858,785 858,785 862,960 862,676  (3,891)  (3,891)  858,785    22,039 01/10/2036 

12665V-AA-0 

CVS PASS-THROUGH TR 2014 PASS THRU CERTS 

144A    4.163% 08/11/36 12/10/2016 

Redemption      

100.0000  60,003 60,003 60,003 60,003      60,003    1,362 08/11/2036 

12669E-SK-3 

COUNTRYWIDE ALTERNATIVE LOAN 2003-13T1 A14    

5.500% 08/25/33 05/01/2016 Paydown  2,075,461 2,075,461 2,075,461 2,075,461      2,075,461    45,644 08/25/2033 

12674@-AA-6 

WELLS FARGO BANK NORTHWEST NA LEASE BACKED 

PTC SR 2013 PP TR    4.016% 08/10/35 12/10/2016 

Redemption      

100.0000  475,894 475,894 475,696 475,706  188  188  475,894    10,416 08/10/2035 

12806*-AH-4 

CAITHNESS LONG ISLAND LLC SERIES H SENIOR 

SECURED NOTE    5.710% 01/15/32 07/15/2016 

Redemption      

100.0000  1,543,891 1,543,891 1,543,891 1,543,891      1,543,891    66,213 01/15/2032 

12811@-AB-8 

CALAMOS HOLDINGS LLC SERIES B SENIOR NOTES    

6.520% 07/15/17 07/28/2016 

Redemption      

105.2437  5,076,112 4,823,197 4,823,197 4,823,197  252,916  252,916  5,076,112    325,828 07/15/2017 

12883*-AA-5 

CALDER DEVELOPMENT ASSOCIATES TERM LOAN           

09/01/20 07/01/2016 

Redemption      

100.0000  15,920,000 15,920,000 15,920,000 15,920,000      15,920,000    484,156 09/01/2020 

13057Q-AG-2 

CALIFORNIA RESOURCES CORP SECURED 144A    

8.000% 12/15/22 02/16/2016 Various  5,348,270 22,642,000 19,700,725 19,702,112  1,726  1,726  19,703,838  (14,355,568) (14,355,568) 298,652 12/15/2022 

131347-BY-1 

CALPINE CORP SR SECURED 144A    7.875% 

01/15/23 07/28/2016 Various  13,144,810 12,376,000 13,285,450 13,169,172  (143,996)  (143,996)  13,025,176  119,634 119,634 934,008 01/15/2023 

131347-CA-2 

CALPINE CORP SR SECURED 144A    6.000% 

01/15/22 05/12/2016 Goldman Sachs Co  2,105,000 2,000,000 2,085,000 2,068,806  (6,188)  (6,188)  2,062,618  42,382 42,382 100,667 01/15/2022 

131347-CE-4 

CALPINE CORP SR UNSECURED    5.375% 01/15/23 

02/04/2016 Goldman Sachs Co  4,528,750 5,000,000 5,000,000 5,000,000      5,000,000  (471,250) (471,250) 85,104 01/15/2023 

131477-AN-1 

CALUMET SPECIALTY PROD SR UNSECURED    

6.500% 04/15/21 12/19/2016 Various  6,337,800 7,750,000 7,702,617 7,707,015  6,247  6,247  7,713,262  (1,375,462) (1,375,462) 558,713 04/15/2021 

131477-AP-6 

CALUMET SPECIALTY PROD SR UNSECURED 144A    

7.750% 04/15/23 03/08/2016 Tax Free Exchange  9,436,321 9,500,000 9,429,415 9,435,103  1,218  1,218  9,436,321    292,455 04/15/2023 

139742-AC-4 

CAPITAL AUTO RECEIVABLES ASSET AFIN 2013-2 

A3    1.240% 10/20/17 05/20/2016 Paydown  7,149,036 7,149,036 7,154,621 7,152,342  (3,307)  (3,307)  7,149,036    21,451 10/20/2017 

13974H-AC-1 

CAPITAL AUTO RECEIVABLES ASSET AFIN 2015-3 

A2    1.720% 01/22/19 07/12/2016 Societe General  10,047,656 10,000,000 9,998,214 9,998,529  472  472  9,999,001  48,656 48,656 97,944 01/22/2019 

13975F-AD-2 

CAPITAL AUTO RECEIVABLES ASSET AFIN 2013-4 

A4    1.470% 07/20/18 12/20/2016 Paydown  1,049,173 1,049,173 1,050,812 1,050,377  (1,204)  (1,204)  1,049,173    15,012 07/20/2018 
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13975H-AB-2 

CAPITAL AUTO RECEIVABLES ASSET AFIN 2014-2 

A2    0.910% 04/20/17 04/20/2016 Paydown  7,740,326 7,740,326 7,738,210 7,739,176  1,150  1,150  7,740,326    13,432 04/20/2017 

13975H-AC-0 

CAPITAL AUTO RECEIVABLES ASSET AFIN 2014-2 

A3    1.260% 05/21/18 02/04/2016 Barclays Capital Inc  12,004,219 12,000,000 11,998,579 11,999,598  65  65  11,999,662  4,557 4,557 20,580 05/21/2018 

13975K-AB-5 

CAPITAL AUTO RECEIVABLES ASSET AFIN 2015-1 

A2    1.420% 06/20/18 12/20/2016 Paydown  3,402,500 3,402,500 3,400,967 3,401,216  1,285  1,285  3,402,500    42,986 06/20/2018 

14040H-BG-9 

CAPITAL ONE FINANCIAL CORP SR UNSECURED    

3.200% 02/05/25 10/25/2016 Various  21,661,267 21,475,000 21,422,172 21,426,289  3,517  3,517  21,429,807  231,460 231,460 796,438 02/05/2025 

14040H-BJ-3 

CAPITAL ONE FINANCIAL CORP SUBORDINATED    

4.200% 10/29/25 04/27/2016 Various  30,080,586 29,730,000 29,727,622 29,727,655  63  63  29,727,718  352,868 352,868 622,173 10/29/2025 

14041N-DX-6 

CAPITAL ONE MULTI-ASSET EXECUT COMET 2007-A7    

5.750% 07/15/20 12/01/2016 Various  57,896,713 55,698,000 65,787,020 59,615,867  (1,920,340)  (1,920,340)  57,695,527  201,186 201,186 2,833,105 07/15/2020 

14041N-EP-2 

CAPITAL ONE MULTI-ASSET EXECUT COMET 2014-A2 

A2    1.260% 01/15/20 01/28/2016 

Bank of America 

Securities  15,035,156 15,000,000 14,999,274 14,999,697  21  21  14,999,718  35,438 35,438 24,675 01/15/2020 

14166E-AC-4 

CARECENTRIX INC INITIAL TERM LOAN  6.000%  

07/08/21 12/30/2016 

Redemption      

100.0000  250,000 250,000 244,092 250,000  5,908  5,908  250,000    6,958 07/08/2021 

141781-H@-6 

CARGILL INC LEASE INTENDED AS SECURITY    

7.730% 05/31/16 05/31/2016 

Redemption      

100.0000  3,635,812 3,635,812 3,635,812 3,635,812      3,635,812    140,524 05/31/2016 

143436-AL-7 

CARMIKE CINEMAS INC SR SECURED 144A    

6.000% 06/15/23 04/18/2016 Jefferies & Co  2,643,750 2,500,000 2,500,000 2,500,000      2,500,000  143,750 143,750 65,000 06/15/2023 

144577-AF-0 

CARRIZO OIL & GAS INC SR UNSECURED    7.500% 

09/15/20 01/28/2016 Deutsche Bank Capital  3,812,500 5,000,000 5,000,000 5,000,000      5,000,000  (1,187,500) (1,187,500) 142,708 09/15/2020 

144577-AH-6 

CARRIZO OIL & GAS INC SR UNSECURED    6.250% 

04/15/23 01/29/2016 JP Morgan Inc  3,487,500 5,000,000 4,985,625 4,985,729  143  143  4,985,872  (1,498,372) (1,498,372) 93,750 04/15/2023 

147446-AR-9 

CASE NEW HOLLAND INC SENIOR NOTES    7.875% 

12/01/17 06/09/2016 Various  28,347,500 26,500,000 27,289,339 26,793,482  (54,349)  (54,349)  26,739,133  1,608,367 1,608,367 1,040,375 12/01/2017 

147528-D#-7 

CASEY'S GENERAL STORES INC SENIOR NOTE 

SERIES A    5.720% 09/30/19 09/30/2016 

Redemption      

100.0000  900,000 900,000 900,000 900,000      900,000    51,480 09/30/2019 

147528-E*-0 

CASEY'S GENERAL STORES INC SENIOR NOTES 

SERIES B    5.720% 03/30/20 03/30/2016 

Redemption      

100.0000  900,000 900,000 900,000 900,000      900,000    25,740 03/30/2020 

14912L-3K-5 

CATERPILLAR FINL SERVICES CORP SENIOR 

UNSECURED    5.850% 09/01/17 09/26/2016 Taxable Exchange  4,273,842 4,202,000 4,544,547 4,285,743  (36,137)  (36,137)  4,249,607  24,236 24,236 389,548 09/01/2017 

14912L-3U-3 

CATERPILLAR FINL SERVICES CORP SR UNSECURED 

SERIES MTN    5.450% 04/15/18 09/26/2016 Taxable Exchange  25,132,664 24,150,000 25,139,911 24,454,441  (94,166)  (94,166)  24,360,275  772,389 772,389 1,971,210 04/15/2018 

14912L-5S-6 

CATERPILLAR FINL SERVICES CORP SENIOR 

UNSECURED    1.350% 09/06/16 09/06/2016 Maturity  1,500,000 1,500,000 1,499,775 1,499,948  52  52  1,500,000    20,250 09/06/2016 

14987B-AD-5 

CC HOLDINGS GS V LLC/CRO SR SECURED    

2.381% 12/15/17 09/21/2016 Call      101.6943  4,850,816 4,770,000 4,770,000 4,770,000  80,816  80,816  4,850,816    87,073 12/15/2017 

14987B-AE-3 

CC HOLDINGS GS V LLC/CRO SR SECURED    

3.849% 04/15/23 08/31/2016 Seaport Group  28,253,287 26,350,000 26,338,056 26,339,571  830  830  26,340,401  1,912,885 1,912,885 890,407 04/15/2023 

150191-AJ-3 

CEDAR FAIR LP/CANADA S W SENIOR UNSECURED    

5.375% 06/01/24 08/31/2016 Barclays Capital Inc  251,220 237,000 234,024 234,186  182  182  234,368  16,852 16,852 9,731 06/01/2024 

15089Q-AC-8 

CELANESE US HOLDINGS LLC SENIOR NOTES    

5.875% 06/15/21 07/29/2016 

Guggenheim Capital 

Markets  855,000 750,000 787,500 782,354  (3,088)  (3,088)  779,266  75,734 75,734 27,906 06/15/2021 

151020-AP-9 

CELGENE CORP SR UNSECURED    3.625% 05/15/24 

09/12/2016 Barclays Capital Inc  1,046,570 1,000,000 989,336 990,545  688  688  991,233  55,337 55,337 30,208 05/15/2024 

151020-AS-3 

CELGENE CORP SR UNSECURED    3.875% 08/15/25 

09/30/2016 Various  34,771,150 32,500,000 32,186,050 32,196,071  20,046  20,046  32,216,117  2,555,033 2,555,033 1,442,092 08/15/2025 

151020-AU-8 

CELGENE CORP SR UNSECURED    5.000% 08/15/45 

09/29/2016 Citibank  1,127,178 1,000,000 996,910 996,931  36  36  996,968  130,210 130,210 57,049 08/15/2045 

15132E-FA-1 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2003-8 1A11    5.250% 10/25/33 12/01/2016 Paydown  1,027,327 1,027,327 968,805 974,538  52,789  52,789  1,027,327    30,908 10/25/2033 

15132E-FE-3 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2003-8 CL 2A4    5.035% 10/25/33 12/01/2016 Paydown  936,962 936,962 866,162 884,984  51,978  51,978  936,962    25,397 10/25/2033 

15132E-FP-8 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2003-8  CL 2B1    5.035% 10/25/33 12/01/2016 Paydown  74,890 74,890 69,268 70,763  4,128  4,128  74,890    2,030 10/25/2033 

15132E-FQ-6 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2003-8  CL 2B2    5.035% 10/25/33 12/01/2016 Paydown  4,471 4,471 4,004 4,138  333  333  4,471    121 10/25/2033 
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15132E-GH-5 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2003-9 CL 1A10    5.250% 11/25/33 12/01/2016 Paydown  422,808 422,808 406,218 407,675  15,134  15,134  422,808    14,390 11/25/2033 

15132E-GP-7 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2003-9  CL 2A6    4.801% 11/25/18 12/01/2016 Paydown  1,254,407 1,254,407 1,159,234 1,222,825  31,582  31,582  1,254,407    35,052 11/25/2018 

15132E-HM-3 

CENDANT MORTGAGE CORPORATION MTGR PTC SERIES 

2004-2 CL A5    5.284% 05/25/34 12/01/2016 Paydown  220,693 220,693 217,600 216,965  3,728  3,728  220,693    7,156 05/25/2034 

15132E-JE-9 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2004-3 CL A8    5.383% 06/25/34 12/01/2016 Paydown  931,870 931,870 911,992 912,435  19,435  19,435  931,870    30,843 06/25/2034 

15132E-LA-4 

CENDANT MORTGAGE CORPORATION MTGE PTC SERIES 

2005-1 CL A3    5.311% 02/18/35 03/01/2016 Paydown  209,242 209,242 204,612 208,483  760  760  209,242    2,513 02/18/2035 

15135B-AC-5 

CENTENE CORP SR UNSECURED    5.750% 06/01/17 

04/13/2016 Various  18,925,563 18,325,000 18,835,681 18,500,363  (33,695)  (33,695)  18,466,668  458,895 458,895 392,362 06/01/2017 

15135B-AD-3 

CENTENE CORP SR UNSECURED    4.750% 05/15/22 

05/31/2016 Jefferies & Co  515,000 500,000 500,000 500,000      500,000  15,000 15,000 13,063 05/15/2022 

15189T-AQ-0 

CENTERPOINT ENERGY INC SENIOR NOTES    

6.500% 05/01/18 12/21/2016 Call      106.8734  27,263,411 25,510,000 24,577,712 25,194,980  2,068,432  2,068,432  27,263,411    1,888,449 05/01/2018 

15189Y-AC-0 

CENTERPOINT ENERGY RESOURCES SR UNSECURED    

6.150% 05/01/16 05/01/2016 Maturity  11,350,000 11,350,000 13,191,311 11,499,772  (149,772)  (149,772)  11,350,000    349,013 05/01/2016 

15200D-AD-9 

CENTERPOINT ENERGY TRANSITION CNP 2005-1 

CLASS-A4    5.170% 08/01/19 08/01/2016 Paydown  12,944,454 12,944,454 12,940,947 12,943,484  970  970  12,944,454    484,979 08/01/2019 

15512H-AL-5 

CENTRAL SECURITY GROUP INC INITIAL TERM LOAN  

6.250% 10/06/20 12/30/2016 

Redemption      

100.0000  150,000 150,000 148,014 150,000  1,986  1,986  150,000    4,563 10/06/2020 

156700-AR-7 

CENTURYLINK INC SENIOR UNSECURED    6.450% 

06/15/21 10/24/2016 Various  49,234,000 47,100,000 50,205,800 49,263,754  (137,601)  (137,601)  49,126,154  107,846 107,846 1,684,937 06/15/2021 

156700-AS-5 

CENTURYLINK INC SR UNSECURED    5.800% 

03/15/22 10/27/2016 

Credit Suisse First 

Boston  2,105,000 2,000,000 2,104,820 2,074,935  (8,758)  (8,758)  2,066,176  38,824 38,824 130,822 03/15/2022 

156700-AW-6 

CENTURYLINK INC SR UNSECURED    5.625% 

04/01/20 11/29/2016 Various  8,684,600 8,490,000 8,505,435 8,502,276  (2,443)  (2,443)  8,499,832  184,768 184,768 311,608 04/01/2020 

156700-AX-4 

CENTURYLINK INC SR UNSECURED    6.750% 

12/01/23 08/17/2016 

Credit Suisse First 

Boston  796,875 750,000 705,000 705,366  2,696  2,696  708,063  88,812 88,812 36,703 12/01/2023 

161175-AS-3 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

4.464% 07/23/22 04/22/2016 Various  31,570,500 30,000,000 30,013,800 30,013,472  (521)  (521)  30,012,951  1,557,549 1,557,549 1,017,420 07/23/2022 

161175-AS-3 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

4.464% 07/23/22 12/06/2016 Tax Free Exchange  20,000,000 20,000,000 20,000,000 20,000,000      20,000,000    1,222,640 07/23/2022 

161175-AT-1 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

4.908% 07/23/25 07/21/2016 Various  33,705,822 30,375,000 30,614,340 30,609,572  (10,730)  (10,730)  30,598,841  3,106,980 3,106,980 1,473,859 07/23/2025 

161175-AT-1 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

4.908% 07/23/25 12/06/2016 Tax Free Exchange  49,295,000 49,295,000 49,295,000 49,295,000      49,295,000    3,313,232 07/23/2025 

161175-AU-8 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

6.384% 10/23/35 07/20/2016 

Bank of America 

Securities  7,319,351 6,175,000 6,175,000 6,175,000      6,175,000  1,144,351 1,144,351 297,849 10/23/2035 

161175-AU-8 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

6.384% 10/23/35 12/06/2016 Tax Free Exchange  27,605,000 27,605,000 27,605,000 27,605,000      27,605,000    1,972,801 10/23/2035 

161175-AV-6 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

6.484% 10/23/45 07/22/2016 Various  42,138,652 33,700,000 35,346,367 35,338,746  (11,061)  (11,061)  35,327,685  6,810,967 6,810,967 1,589,423 10/23/2045 

161175-AV-6 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

6.484% 10/23/45 12/06/2016 Tax Free Exchange  49,254,540 48,330,000 49,268,399 49,265,269  (10,730)  (10,730)  49,254,540    3,508,022 10/23/2045 

161175-AW-4 

CHARTER COMM OPT LLC CAP SR SECURED 144A    

6.834% 10/23/55 07/21/2016 Barclays Capital Inc  1,073,873 880,000 880,000 880,000      880,000  193,873 193,873 45,606 10/23/2055 

161571-GC-2 

CHASE ISSUANCE TRUST CHAIT 2013-A8 A8    

1.010% 10/15/18 01/22/2016 

Wells Fargo Securities, 

Llc  14,343,959 14,335,000 14,331,727 14,334,116  81  81  14,334,197  9,763 9,763 16,891 10/15/2018 

161571-GL-2 

CHASE ISSUANCE TRUST CHAIT 2014-A3 A    

0.904% 05/15/18 05/16/2016 Paydown  23,000,000 23,000,000 23,000,000 23,000,000      23,000,000    59,643 05/15/2018 

161571-GM-0 

CHASE ISSUANCE TRUST CHAIT 2014-A4 A4    

1.010% 04/16/18 04/15/2016 Paydown  25,000,000 25,000,000 25,000,000 25,000,000      25,000,000    76,304 04/16/2018 

161571-GQ-1 

CHASE ISSUANCE TRUST CHAIT 2014-A7 A    

1.380% 11/15/19 11/29/2016 

Bank of America 

Securities  30,048,047 30,000,000 29,996,481 29,997,777  1,082  1,082  29,998,859  49,188 49,188 399,050 11/15/2019 

161571-GY-4 

CHASE ISSUANCE TRUST CHAIT 2015-A5 A    

1.360% 04/15/20 08/12/2016 Societe General  10,041,016 10,000,000 10,005,469 10,005,075  (1,376)  (1,376)  10,003,699  37,317 37,317 91,422 04/15/2020 
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163851-AA-6 

CHEMOURS CO SR UNSECURED 144A    6.625% 

05/15/23 03/14/2016 Various  5,748,750 7,150,000 7,150,000 7,150,000      7,150,000  (1,401,250) (1,401,250) 160,399 05/15/2023 

163851-AC-2 

CHEMOURS CO SR UNSECURED 144A    7.000% 

05/15/25 03/18/2016 

Credit Suisse First 

Boston  3,590,000 4,500,000 4,500,000 4,500,000      4,500,000  (910,000) (910,000) 111,611 05/15/2025 

165069-AQ-8 

VERIZON MARYLAND INC DEBENTURES    8.300% 

08/01/31 04/04/2016 Tender  20,208,900 15,000,000 16,817,850 16,357,779  (12,480)  (12,480)  16,345,299  3,863,601 3,863,601 840,375 08/01/2031 

165087-AL-1 

VERIZON VIRGINIA INC DEBENTURES    8.375% 

10/01/29 04/04/2016 Tender  18,160,173 13,760,000 14,327,600 14,162,801  (4,182)  (4,182)  14,158,619  4,001,554 4,001,554 585,803 10/01/2029 

166751-AJ-6 

CHEVRON CORP SENIOR NOTES    4.950% 03/03/19 

03/29/2016 

Bank of America 

Securities  30,734,360 28,136,000 28,976,261 28,472,408  (24,808)  (24,808)  28,447,600  2,286,760 2,286,760 804,690 03/03/2019 

166764-AC-4 

CHEVRON CORP SR UNSECURED    0.889% 06/24/16 

06/24/2016 Maturity  1,000,000 1,000,000 1,000,000 1,000,000      1,000,000    4,445 06/24/2016 

16961U-AA-4 

CHINOS INTERMED HLDGS A SR UNSECURED 144A    

7.750% 05/01/19 02/02/2016 Morgan Stanley & Co  1,218,750 4,875,000 4,806,719 4,818,190  1,040  1,040  4,819,229  (3,600,479) (3,600,479)  05/01/2019 

171265-A#-8 

CHUGACH ELECTRIC ASSOCIATION FIRST MRTG BOND 

SERIES A TR A    4.010% 03/15/32 03/15/2016 

Redemption      

100.0000  1,250,000 1,250,000 1,250,000 1,250,000      1,250,000    25,063 03/15/2032 

171798-AC-5 

CIMAREX ENERGY CO SR UNSECURED    4.375% 

06/01/24 11/08/2016 UBS Libra  17,392,234 16,875,000 17,414,063 17,360,474  (41,509)  (41,509)  17,318,965  73,268 73,268 655,627 06/01/2024 

172441-AX-5 

CINEMARK USA INC SR UNSECURED    5.125% 

12/15/22 11/30/2016 JP Morgan Inc  513,750 500,000 502,500 502,106  (355)  (355)  501,750  12,000 12,000 24,913 12/15/2022 

172967-FX-4 

CITIGROUP INC SENIOR NOTES    5.875% 

01/30/42 03/22/2016 Citibank  15,406,351 12,980,000 15,420,881 15,364,912  (11,988)  (11,988)  15,352,924  53,427 53,427 504,147 01/30/2042 

172967-HE-4 

CITIGROUP INC SR UNSECURED    4.950% 

11/07/43 05/13/2016 Trading Edge Inc  3,219,473 2,784,000 3,099,316 3,092,588  (2,135)  (2,135)  3,090,453  129,020 129,020 71,201 11/07/2043 

172967-HT-1 

CITIGROUP INC SR UNSECURED    3.750% 

06/16/24 05/13/2016 Trading Edge Inc  21,186,800 20,000,000 19,975,200 19,978,452  794  794  19,979,246  1,207,554 1,207,554 306,250 06/16/2024 

172967-HU-8 

CITIGROUP INC SR UNSECURED    2.500% 

07/29/19 05/13/2016 Trading Edge Inc  20,399,400 20,000,000 19,987,800 19,991,122  870  870  19,991,992  407,408 407,408 394,444 07/29/2019 

172967-JK-8 

CITIGROUP INC JR SUBORDINATED    5.875% 

Perpet. 08/30/2016 Deutsche Bank Capital  708,750 700,000 700,000 700,000      700,000  8,750 8,750 38,269 01/01/9999 

17305E-DL-6 

CITIBANK CREDIT CARD ISSUANCE CCCIT 2006-A8 

A8    0.920% 12/17/18 12/15/2016 Paydown  30,000,000 30,000,000 29,850,000 29,938,091  61,909  61,909  30,000,000    219,244 12/17/2018 

17305E-DY-8 

CITIBANK CREDIT CARD ISSUANCE CCCIT 2007-A8 

CLASS-A8    5.650% 09/20/19 11/29/2016 Various  62,002,241 59,865,000 69,596,778 64,043,205  (2,202,026)  (2,202,026)  61,841,178  161,063 161,063 4,030,788 09/20/2019 

17305E-FE-0 

CITIBANK CREDIT CARD ISSUANCE CCCIT 2013-A6 

A6    1.320% 09/07/18 09/07/2016 Paydown  2,500,000 2,500,000 2,521,406 2,507,766  (7,766)  (7,766)  2,500,000    33,000 09/07/2018 

17305E-FN-0 

CITIBANK CREDIT CARD ISSUANCE CCCIT 2014-A2 

A2    1.020% 02/22/19 02/16/2016 Morgan Stanley & Co  22,216,610 22,201,000 22,171,744 22,188,250  1,530  1,530  22,189,780  26,830 26,830 111,338 02/22/2019 

17305E-FQ-3 

CITIBANK CREDIT CARD ISSUANCE CCCIT 2014-A4 

A4    1.230% 04/24/19 03/14/2016 HSBC Securities Inc  20,015,625 20,000,000 19,995,958 19,998,093  317  317  19,998,409  17,216 17,216 97,717 04/24/2019 

17307G-AQ-1 

CITIGROUP MORTGAGE LOAN TRUST CMLTI 2003-

UST1 CLASS A3    5.000% 12/25/18 12/01/2016 Paydown  370,590 370,590 363,525 366,913  3,677  3,677  370,590    8,794 12/25/2018 

17307G-QA-9 

CITIGROUP MORTGAGE LOAN TRUST CMLTI 2005-1 

CLASS 3A1    6.500% 04/25/35 12/01/2016 Paydown  378,596 378,596 380,940 380,628  (2,032)  (2,032)  378,596    17,296 04/25/2035 

17309D-AD-5 

CITIGROUP COMMERCIAL MORTGAGE CGCMT SERIES 

2006-C4 CLASS-A3    6.266% 03/15/49 04/01/2016 Paydown  23,245,736 23,245,736 24,540,635 23,268,166  (22,429)  (22,429)  23,245,736    218,104 03/15/2049 

17321L-AA-7 

CITIGROUP MORTGAGE LOAN TRUST CMLTI 2013-J1 

A1    3.500% 10/25/43 12/01/2016 Paydown  2,851,059 2,851,059 2,792,923 2,800,837  50,222  50,222  2,851,059    55,644 10/25/2043 

17322G-AA-7 

CITIGROUP MORTGAGE LOAN TRUST CMLTI 2014-A A    

4.000% 01/01/35 12/01/2016 Paydown  5,906,130 5,906,130 6,114,419 6,052,173  (146,044)  (146,044)  5,906,130    121,244 01/01/2035 

17322N-AA-2 

CITIGROUP MORTGAGE LOAN TRUST CMLTI 2014-J1 

A1    3.500% 06/25/44 12/01/2016 Paydown  4,884,274 4,884,274 4,904,117 4,899,436  (15,161)  (15,161)  4,884,274    96,620 06/25/2044 

17323E-AD-5 

CITIGROUP MORTGAGE LOAN TRUST CMLTI 2014-J2 

A1    3.500% 11/25/44 12/01/2016 Paydown  3,567,387 3,567,387 3,598,323 3,590,885  (23,499)  (23,499)  3,567,387    66,037 11/25/2044 

17323V-BC-8 

CITIGROUP COMMERCIAL MORTGAGE CGCMT 2015-

GC29 AS    3.457% 04/10/48 07/13/2016 Citibank  2,661,816 2,500,000 2,574,994 2,570,263  (3,707)  (3,707)  2,566,557  95,260 95,260 54,496 04/10/2048 

17401Q-AC-5 

CITIZENS BANK NA/RI SR UNSECURED    2.300% 

12/03/18 05/11/2016 

Credit Suisse First 

Boston  27,253,530 27,000,000 26,964,900 26,965,800  4,222  4,222  26,970,022  283,508 283,508 281,175 12/03/2018 
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174610-AK-1 

CITIZENS FINANCIAL GROUP SUBORDINATED    

4.300% 12/03/25 05/19/2016 Various  40,086,401 39,165,000 39,123,877 39,124,141  921  921  39,125,062  961,338 961,338 602,093 12/03/2025 

184496-AJ-6 

CLEAN HARBORS INC SR UNSECURED    5.250% 

08/01/20 10/20/2016 Various  20,150,318 19,596,000 19,956,485 19,792,752  (29,411)  (29,411)  19,763,341  386,977 386,977 1,018,332 08/01/2020 

184502-BG-6 

IHEARTCOMMUNICATIONS INC SR SECURED    

9.000% 03/01/21 01/28/2016 Morgan Stanley & Co  1,310,000 2,000,000 2,060,000 2,040,111  (971)  (971)  2,039,139  (729,139) (729,139) 75,500 03/01/2021 

184502-BN-1 

IHEARTCOMMUNICATIONS INC SR SECURED   

11.250% 03/01/21 03/30/2016 

Bank of America 

Securities  700,000 1,000,000 1,020,000 1,017,292  (1,201)  (1,201)  1,016,091  (316,091) (316,091) 66,563 03/01/2021 

18451Q-AH-1 

CLEAR CHANNEL WORLDWIDE SR SECURED    7.625% 

03/15/20 01/28/2016 Various  14,281,250 17,500,000 18,143,750 18,001,847  (18,686)  (18,686)  17,983,162  (3,701,912) (3,701,912) 507,804 03/15/2020 

18451Q-AM-0 

CLEAR CHANNEL WORLDWIDE SR UNSECURED    

6.500% 11/15/22 02/23/2016 Various  9,400,000 10,000,000 10,418,750 10,354,016  (9,799)  (9,799)  10,344,217  (944,217) (944,217) 182,361 11/15/2022 

184691-A#-0 

CLEARBRIDGE AMERICAN ENGY MLP SERIES C 

SENIOR SECURED NOTES    4.510% 10/15/23 02/24/2016 

Redemption      

102.0000  1,944,783 1,906,650 1,906,650 1,906,650  38,133  38,133  1,944,783    29,829 10/15/2023 

184691-A@-2 

CLEARBRIDGE AMERICAN ENGY MLP SERIES B 

SENIOR SECURED NOTES    3.890% 10/15/20 02/24/2016 

Redemption      

102.0000  3,880,435 3,804,348 3,804,348 3,804,348  76,087  76,087  3,880,435    51,336 10/15/2020 

184691-B*-3 

CLEARBRIDGE AMERICAN ENGY MLP SERIES D 

SENIOR SECURED NOTES    4.660% 10/15/25 02/24/2016 

Redemption      

102.0000  1,676,348 1,643,478 1,657,259 1,655,986  20,362  20,362  1,676,348    26,567 10/15/2025 

184692-A#-8 

CLEARBRIDGE ENERGY MLP FUND SERIES C SENIOR 

SECURED NOTES    4.060% 07/12/22 02/24/2016 

Redemption      

102.0000  9,505,153 9,318,777 9,330,786 9,329,097  176,056  176,056  9,505,153    234,362 07/12/2022 

184692-C*-0 

CLEARBRIDGE ENERGY MLP FUND SERIES A SENIOR 

SECURED NOTES    4.200% 04/30/26 02/24/2016 

Redemption      

102.0000  627,144 614,847 614,847 614,847  12,297  12,297  627,144    8,177 04/30/2026 

18469P-A*-1 

CLEARBRIDGE ENGY MLP OPTY FUND SERIES A 

SENIOR SECURED NOTES    3.270% 02/07/20 02/24/2016 

Redemption      

102.0000  1,159,682 1,136,943 1,136,943 1,136,943  22,739  22,739  1,159,682    20,345 02/07/2020 

18469P-A@-9 

CLEARBRIDGE ENGY MLP OPTY FUND SERIES B 

SENIOR SECURED NOTES    3.870% 02/07/23 02/24/2016 

Redemption      

102.0000  1,749,462 1,715,159 1,715,800 1,715,718  33,744  33,744  1,749,462    36,323 02/07/2023 

18469Q-A*-9 

CLEARBRIDGE ENERGY MLP TRF INC SERIES A 

SENIOR SECURED NOTES    3.330% 03/28/20 02/24/2016 

Redemption      

102.0000  3,676,040 3,603,960 3,603,960 3,603,960  72,079  72,079  3,676,040    47,338 03/28/2020 

18469Q-A@-7 

CLEARBRIDGE ENERGY MLP TRF INC SERIES B 

SENIOR SECURED NOTES    3.930% 03/28/23 02/24/2016 

Redemption      

102.0000  3,094,625 3,033,946 3,036,070 3,035,798  58,827  58,827  3,094,625    47,031 03/28/2023 

185508-AF-5 CLECO POWER LLC NOTES    6.650% 06/15/18 12/21/2016 Call      107.4276  21,485,521 20,000,000 19,928,600 19,978,205  1,507,315  1,507,315  21,485,521    1,352,167 06/15/2018 

19075C-AE-3 

COBALT CMBS COMMERCIAL MORTGAG CWCI 2007-C2 

A1A    5.477% 04/15/47 05/19/2016 Deutsche Bank Capital  12,633,049 12,324,926 13,269,676 12,638,893  (103,977)  (103,977)  12,534,916  98,133 98,133 324,392 04/15/2047 

19075C-AE-3 

COBALT CMBS COMMERCIAL MORTGAG CWCI 2007-C2 

A1A    5.477% 04/15/47 05/01/2016 Paydown  15,484,237 15,484,237 16,671,160 15,878,686  (394,449)  (394,449)  15,484,237    71,010 04/15/2047 

19075Q-AB-8 

COBANK ACB SUBORDINATED NOTES    7.875% 

04/16/18 04/15/2016 Call      100.0000  15,000,000 15,000,000 15,000,000 15,000,000      15,000,000    590,625 04/16/2018 

191216-AU-4 

COCA-COLA CO SR UNSECURED    1.800% 09/01/16 

09/01/2016 Maturity  30,000,000 30,000,000 29,994,448 29,999,249  751  751  30,000,000    540,000 09/01/2016 

191216-BD-1 

COCA-COLA CO SR UNSECURED    0.750% 11/01/16 

11/01/2016 Maturity  15,000,000 15,000,000 14,982,750 14,995,174  4,826  4,826  15,000,000    112,500 11/01/2016 

197677-AC-1 HCA INC DEBENTURES    8.360% 04/15/24 06/16/2016 

Bank of America 

Securities  570,000 500,000 555,000 547,238  (2,033)  (2,033)  545,205  24,795 24,795 28,563 04/15/2024 

198280-AE-9 

COLUMBIA PIPELINE GROUP INC SENIOR UNSECURED 

144A    4.500% 06/01/25 05/13/2016 Tax Free Exchange  29,706,587 30,000,000 29,691,300 29,697,259  9,328  9,328  29,706,587    607,500 06/01/2025 

198280-AG-4 

COLUMBIA PIPELINE GROUP INC SENIOR UNSECURED 

144A    5.800% 06/01/45 05/13/2016 Tax Free Exchange  19,968,439 20,230,000 19,965,706 19,967,237  1,201  1,201  19,968,439    528,003 06/01/2045 

20030N-AG-6 

COMCAST CORP COMPANY GUARNT    4.950% 

06/15/16 06/15/2016 Maturity  16,915,000 16,915,000 17,985,570 17,011,863  (96,863)  (96,863)  16,915,000    418,646 06/15/2016 

20030N-AZ-4 

COMCAST CORP COMPANY GUARNT    5.700% 

07/01/19 02/03/2016 

Bank of America 

Securities  11,001,933 9,765,000 10,178,938 9,939,403  (4,815)  (4,815)  9,934,588  1,067,345 1,067,345 335,509 07/01/2019 

20030N-BF-7 

COMCAST CORP SR UNSECURED    2.850% 01/15/23 

02/03/2016 Citibank  19,291,767 18,965,000 18,489,514 18,600,802  4,782  4,782  18,605,584  686,183 686,183 304,783 01/15/2023 

20030N-BF-7 

COMCAST CORP SR UNSECURED    2.850% 01/15/23 

02/03/2016 Basis Adjustment  (8,455) 190,000 (9,530) (8,455)  87  87  (8,455)     01/15/2023 

200339-DX-4 

COMERICA BANK SUBORDINATED    4.000% 

07/27/25 05/10/2016 Various  24,346,934 24,105,000 23,959,647 23,964,765  4,137  4,137  23,968,902  378,032 378,032 743,510 07/27/2025 
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20046F-AW-0 

COMM 2001-J COMMERCIAL 2001-J2A CLASS-C    

6.586% 07/16/34 05/01/2016 Paydown  5,565,391 5,565,391 6,160,192 5,627,517  (62,126)  (62,126)  5,565,391    149,621 07/16/2034 

20046F-AY-6 

COMM 2001-J COMM 2001-J2A D    6.702% 

07/16/34 05/01/2016 Paydown  5,000,000 5,000,000 5,694,531 5,096,162  (96,162)  (96,162)  5,000,000    141,611 07/16/2034 

20046F-BE-9 

COMM 2001-J COMM SERIES 2001-J2A CLASS G    

7.380% 07/16/34 05/01/2016 Paydown  6,701,000 6,701,000 7,237,080 6,758,153  (57,153)  (57,153)  6,701,000    202,072 07/16/2034 

20047P-AM-9 

COMM MORTGAGE TRUST COMM 2005-LP5 CLASS-XC    

0.019% 05/10/43 12/01/2016 Paydown    7,834 11,532  (11,532)  (11,532)      5,886 05/10/2043 

20047Q-AE-5 

COMMERCIAL MORTGAGE PASS-THROU COMM 2006-C7 

CLASS-A4    6.007% 06/10/46 04/01/2016 Paydown  2,745,713 2,745,713 3,077,129 2,764,035  (18,322)  (18,322)  2,745,713    36,737 06/10/2046 

20047R-AE-3 

COMM MORTGAGE TRUST COMM 2007-C9 CLASS A4    

5.785% 12/10/49 12/01/2016 Paydown  3,409,811 3,409,811 3,428,192 3,408,196  1,614  1,614  3,409,811    146,618 12/10/2049 

201736-AB-1 

COMMERCIAL MORTGAGE LEASE-BACK COMM MTG 

LEASED BACK CTF 2001-    7.345% 06/20/31 12/01/2016 Paydown  12,393,593 12,393,593 12,641,933 12,438,053  (44,461)  (44,461)  12,393,593    491,484 06/20/2031 

201736-AE-5 

COMMERCIAL MORTGAGE LEASE-BACK CMLBC SERIES 

2001-CMLB CLASS X    0.422% 06/20/31 12/01/2016 Paydown    67,076 60,841  (60,841)  (60,841)      9,166 06/20/2031 

20173M-AG-5 

GCCFC COMMERCIAL MORTGAGE TRUS GCCFC 2006-

GG7 AM    5.758% 07/10/38 12/01/2016 Paydown  6,805,129 6,805,129 7,648,062 6,920,206  (115,077)  (115,077)  6,805,129    214,767 07/10/2038 

203372-AL-1 

COMMSCOPE INC SR UNSECURED 144A    5.000% 

06/15/21 08/30/2016 JP Morgan Inc  10,375,000 10,000,000 9,910,425 9,916,287  9,077  9,077  9,925,364  449,636 449,636 356,944 06/15/2021 

20337X-AA-7 

COMMSCOPE HOLDING CO INC SR UNSECURED 144A    

6.625% 06/01/20 04/27/2016 Various  14,933,725 14,406,000 14,663,135 14,653,109  (31,623)  (31,623)  14,621,486  312,239 312,239 395,716 06/01/2020 

20337Y-AA-5 

COMMSCOPE TECH FINANCE L SR SECURED 144A    

6.000% 06/15/25 06/17/2016 Barclays Capital Inc  763,125 750,000 720,000 720,232  1,096  1,096  721,327  41,798 41,798 23,375 06/15/2025 

20341W-AD-7 

COMMUNICATIONS SALES & L SR UNSECURED    

8.250% 10/15/23 07/21/2016 Various  4,572,500 5,250,000 5,099,799 5,104,823  747  747  5,105,571  (533,071) (533,071) 116,073 10/15/2023 

204012-AF-5 

COMMUNITY PROGRAM LOAN TRUST SERIES 1987-A 

CLASS B SUB BOND    4.500% 10/01/29 10/01/2016 Paydown  75,400 202,126 100,821 113,817  (38,418)  (38,418)  75,400    6,677 10/01/2029 

20483@-AA-0 

COMPUSEARCH SOFTWARE HOLDINGS INITIAL TERM 

LOAN  5.500%  05/08/21 12/30/2016 

Redemption      

100.0000  150,000 150,000 149,618 150,000  382  382  150,000    3,284 05/08/2021 

205887-BF-8 CONAGRA BRANDS INC NOTES    7.000% 04/15/19 10/26/2016 Tender  12,503,044 10,845,000 10,801,186 10,827,173  1,309  1,309  10,828,482  1,674,562 1,674,562 362,332 04/15/2019 

205887-BP-6 

CONAGRA BRANDS INC SR UNSECURED    1.300% 

01/25/16 01/25/2016 Maturity  15,000,000 15,000,000 14,993,400 14,999,854  146  146  15,000,000    97,500 01/25/2016 

205887-BQ-4 

CONAGRA BRANDS INC SR UNSECURED    1.900% 

01/25/18 10/26/2016 Tender  24,502,829 23,940,000 23,962,150 23,949,390  (3,679)  (3,679)  23,945,711  557,119 557,119 569,838 01/25/2018 

205887-BR-2 

CONAGRA BRANDS INC SR UNSECURED    3.200% 

01/25/23 02/17/2016 Tender  5,402,530 5,367,000 5,353,797 5,357,244  158  158  5,357,403  45,127 45,127 96,367 01/25/2023 

205887-BS-0 

CONAGRA BRANDS INC SR UNSECURED    4.650% 

01/25/43 02/17/2016 Tender  19,435,154 19,899,000 19,857,878 19,858,505  89  89  19,858,595  (423,440) (423,440) 519,198 01/25/2043 

20605P-AB-7 

CONCHO RESOURCES INC SENIOR NOTES    7.000% 

01/15/21 08/23/2016 Various  5,713,125 5,500,000 5,500,000 5,500,000      5,500,000  213,125 213,125 363,514 01/15/2021 

20605P-AC-5 

CONCHO RESOURCES INC COMPANY GUARNT    

6.500% 01/15/22 12/13/2016 

Bank of America 

Securities  5,180,000 5,000,000 5,000,000 5,000,000      5,000,000  180,000 180,000 459,514 01/15/2022 

20715M-AF-2 

CONFEDERATED TRIBES VARIABLE RT BONDS SERIES 

2006A    5.758% 11/01/19 11/01/2016 

Redemption      

100.0000  25,209 25,209 25,209 25,209      25,209    1,336 11/01/2019 

20758*-AE-2 

CONNECTICUT GROWTH FUND II LP SERIES B 

SENIOR NOTES (CAPCO)    0.000% 02/15/28 11/15/2016 

Redemption      

100.0000  1,961,747 1,961,747 1,216,176 1,219,448  742,300  742,300  1,961,747     02/15/2028 

20770#-AA-0 

CT SM BUSINESS FINANCE FUND LP SERIES A 

SENIOR NOTE (CAPCO)    0.000% 08/15/27 12/15/2016 

Redemption      

100.0000  2,144,857 2,144,857 1,364,041 1,503,055  641,802  641,802  2,144,857     08/15/2027 

208251-AE-8 

CONOCOPHILLIPS HLDG CO NOTES    6.950% 

04/15/29 02/04/2016 Various  17,135,689 16,620,000 15,490,216 15,815,230  3,271  3,271  15,818,500  1,317,188 1,317,188 349,571 04/15/2029 

20825C-AR-5 

CONOCOPHILLIPS COMPANY GUARNT    5.750% 

02/01/19 07/22/2016 Various  90,574,603 84,451,000 93,006,766 87,857,206  (298,129)  (298,129)  87,559,077  3,015,526 3,015,526 3,494,012 02/01/2019 

20825C-AU-8 CONOCOPHILLIPS NOTES    6.000% 01/15/20 09/22/2016 Goldman Sachs Co  33,364,136 29,685,000 32,112,910 30,803,114  (188,971)  (188,971)  30,614,144  2,749,993 2,749,993 2,134,873 01/15/2020 

20826F-AA-4 

CONOCOPHILLIPS COMPANY SENIOR UNSECURED    

2.400% 12/15/22 09/23/2016 JP Morgan Inc  9,973,750 10,100,000 9,853,156 9,918,559  17,773  17,773  9,936,332  37,418 37,418 190,553 12/15/2022 

20826F-AJ-5 

CONOCOPHILLIPS COMPANY SENIOR UNSECURED    

2.200% 05/15/20 08/01/2016 

Mitsubishi UFJ Sec 

(USA) Inc  5,528,985 5,500,000 5,494,830 5,495,438  592  592  5,496,030  32,955 32,955 87,053 05/15/2020 
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20846Q-DV-7 

CONSECO FINANCE SECURITIZATION SENIOR SUB 

PTC 2000-1 A-6    8.310% 05/01/32 12/01/2016 Paydown  119,628 119,628 58,005 58,005  61,624  61,624  119,628    5,355 05/01/2032 

20854P-AL-3 

CONSOL ENERGY INC SR UNSECURED    5.875% 

04/15/22 02/04/2016 Barclays Capital Inc  6,105,000 9,250,000 9,160,000 9,168,163  1,103  1,103  9,169,266  (3,064,266) (3,064,266) 172,089 04/15/2022 

20854P-AM-1 

CONSOL ENERGY INC SR UNSECURED 144A    

8.000% 04/01/23 01/11/2016 Tax Free Exchange  18,843,400 19,100,000 18,823,432 18,842,686  713  713  18,843,400    424,444 04/01/2023 

20903G-AA-8 

CONS CNT CO CONS CNT CAP SR UNSECURED 144A   

10.125% 07/15/20 06/15/2016 

Bank of America 

Securities  452,500 500,000 538,500 523,491  (4,003)  (4,003)  519,488  (66,988) (66,988) 47,109 07/15/2020 

209111-EN-9 

CONSOLIDATED EDISON CO OF NY NOTES    5.500% 

09/15/16 09/15/2016 Maturity  3,300,000 3,300,000 3,415,665 3,313,137  (13,137)  (13,137)  3,300,000    181,500 09/15/2016 

209111-EX-7 

CONSOLIDATED EDISON CO OF NY DEBENTURES    

6.650% 04/01/19 11/10/2016 

Mitsubishi UFJ Sec 

(USA) Inc  10,019,970 9,000,000 9,173,340 9,068,694  (17,147)  (17,147)  9,051,548  968,423 968,423 673,313 04/01/2019 

209115-A*-5 

CONSOLIDATED EDISON INC SENIOR UNSECURED 

NOTE    8.710% 06/30/22 12/30/2016 

Redemption      

100.0000  162,142 162,142 162,142 162,142      162,142    10,667 06/30/2022 

21036P-AH-1 

CONSTELLATION BRANDS INC SENIOR UNSECURED 

NOTES    6.000% 05/01/22 05/26/2016 Jefferies & Co  676,500 600,000 654,000 646,336  (2,655)  (2,655)  643,681  32,819 32,819 21,000 05/01/2022 

21036P-AM-0 

CONSTELLATION BRANDS INC SR UNSECURED    

3.875% 11/15/19 04/22/2016 JP Morgan Inc  4,210,000 4,000,000 4,000,000 4,000,000      4,000,000  210,000 210,000 69,750 11/15/2019 

21036P-AN-8 

CONSTELLATION BRANDS INC SR UNSECURED    

4.750% 11/15/24 11/29/2016 Goldman Sachs Co  429,000 400,000 400,000 400,000      400,000  29,000 29,000 19,897 11/15/2024 

210518-CE-4 

CONSUMERS ENERGY CO 1ST MORTGAGE    5.500% 

08/15/16 08/15/2016 Maturity  4,035,000 4,035,000 3,922,666 4,025,225  9,775  9,775  4,035,000    221,925 08/15/2016 

210518-CS-3 

CONSUMERS ENERGY CO 1ST MORTGAGE    6.700% 

09/15/19 08/01/2016 

Mitsubishi UFJ Sec 

(USA) Inc  14,796,248 12,750,000 16,266,284 14,604,181  (284,799)  (284,799)  14,319,382  476,866 476,866 756,960 09/15/2019 

212168-AA-6 

CONTINENTAL WIND LLC SENIOR SECURED NOTES    

6.000% 02/28/33 08/31/2016 

Redemption      

100.0000  3,549,974 3,549,974 3,553,505 3,553,226  (3,252)  (3,252)  3,549,974    159,439 02/28/2033 

216831-AE-7 

COOPER TIRE & RUBBER NOTES    8.000% 

12/15/19 02/25/2016 Robert W Baird  8,880,750 8,000,000 8,435,000 8,228,208  (8,094)  (8,094)  8,220,114  660,636 660,636 132,033 12/15/2019 

22003B-AG-1 

CORPORATE OFFICE PROP LP SR UNSECURED    

3.600% 05/15/23 08/03/2016 

Wells Fargo Securities, 

Llc  34,477,603 34,780,000 34,734,177 34,742,480  2,668  2,668  34,745,148  (267,545) (267,545) 910,734 05/15/2023 

22003B-AJ-5 

CORPORATE OFFICE PROP LP SR UNSECURED    

3.700% 06/15/21 08/03/2016 

Wells Fargo Securities, 

Llc  29,136,656 28,125,000 28,051,594 28,067,271  5,812  5,812  28,073,083  1,063,574 1,063,574 673,516 06/15/2021 

221643-AH-2 

COTT BEVERAGES INC SR UNSECURED    5.375% 

07/01/22 04/18/2016 

Wells Fargo Securities, 

Llc  1,032,500 1,000,000 960,354 962,738  1,452  1,452  964,190  68,310 68,310 43,299 07/01/2022 

221643-AK-5 

COTT BEVERAGES INC SR UNSECURED    6.750% 

01/01/20 08/05/2016 Various  26,705,444 25,385,000 25,316,448 25,322,573  8,027  8,027  25,330,600  1,374,844 1,374,844 1,749,267 01/01/2020 

22540V-G6-3 

CREDIT SUISSE FIRST BOSTON MOR CSFB MTG-

BACKD PASS THRU CTF S    7.000% 03/25/32 12/01/2016 Paydown  58,685 58,685 59,675 59,329  (644)  (644)  58,685    2,531 03/25/2032 

22541Q-MV-1 

CREDIT SUISSE FIRST BOSTON MOR CSFB 2003-19 

1A23    5.250% 07/25/33 12/01/2016 Paydown  87,011 87,011 81,355 82,666  4,345  4,345  87,011    2,496 07/25/2033 

22545X-AE-3 

CREDIT SUISSE MORTGAGE TRUST CSMC 2007-C1 

A1A    5.361% 02/15/40 07/20/2016 

Bank of America 

Securities  18,400,034 18,230,547 19,496,831 18,629,600  (207,868)  (207,868)  18,421,732  (21,698) (21,698) 635,271 02/15/2040 

22545X-AE-3 

CREDIT SUISSE MORTGAGE TRUST CSMC 2007-C1 

A1A    5.361% 02/15/40 07/01/2016 Paydown  6,659,374 6,659,374 7,121,930 6,805,143  (145,769)  (145,769)  6,659,374    205,605 02/15/2040 

226373-AH-1 

CRESTWOOD MIDSTREAM PART SR UNSECURED    

6.125% 03/01/22 02/02/2016 Citibank  4,840,000 8,000,000 8,000,000 8,000,000      8,000,000  (3,160,000) (3,160,000) 209,611 03/01/2022 

226373-AJ-7 

CRESTWOOD MIDSTREAM PART SENIOR UNSECURED    

6.000% 12/15/20 02/02/2016 JP Morgan Inc  4,354,850 6,940,000 6,940,700 6,940,520  (16)  (16)  6,940,504  (2,585,654) (2,585,654) 57,833 12/15/2020 

226373-AK-4 

CRESTWOOD MIDSTREAM PART SR UNSECURED 144A    

6.250% 04/01/23 02/01/2016 Imperial Capital  5,801,625 9,550,000 9,550,000 9,550,000      9,550,000  (3,748,375) (3,748,375) 203,932 04/01/2023 

22663A-AA-7 

CRIMSON MERGER SUB INC SR UNSECURED 144A    

6.625% 05/15/22 06/15/2016 Barclays Capital Inc  1,043,750 1,250,000 1,249,531 1,249,614  23  23  1,249,637  (205,887) (205,887) 49,457 05/15/2022 

226829-AA-7 

CROCKET COGENERATION SENIOR SECURED NOTES    

5.869% 03/30/25 12/31/2016 

Redemption      

100.0000  2,716,295 2,716,295 2,704,904 2,709,728  6,567  6,567  2,716,295    100,511 03/30/2025 

22822*-AB-6 

CROWN CCR HOLDINGS GENL PTNR GUARANTEED SR 

NOTE SERIES B    7.580% 08/12/18 06/30/2016 

Redemption      

113.4775  85,108,125 75,000,000 75,000,000 75,000,000  10,108,125  10,108,125  85,108,125    5,021,750 08/12/2018 

22959#-AA-9 

CSOLAR IV SOUTH LLC SENIOR SECURED NOTE    

5.371% 09/30/38 12/31/2016 

Redemption      

100.0000  1,016,281 1,016,281 1,016,281 1,016,281      1,016,281    35,891 09/30/2038 
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23291A-AA-5 

DJO FINCO INC DJO FINANC SECURED 144A    

8.125% 06/15/21 06/16/2016 

Credit Suisse First 

Boston  652,500 750,000 750,000 750,000      750,000  (97,500) (97,500) 31,484 06/15/2021 

23305W-AA-1 

DBRR TRUST DBRR SERIES 2011-C32 CLASS A3A    

5.707% 06/17/49 12/01/2016 Paydown  981,482 981,482 1,062,991 1,001,903  (20,422)  (20,422)  981,482    54,768 06/17/2049 

23306D-AA-2 

DBRR TRUST DBRR 2013-EZ3 A    1.636% 

08/18/17 12/15/2016 Paydown  26,209,084 26,209,084 26,229,861 26,219,054  (9,970)  (9,970)  26,209,084    177,367 08/18/2017 

23322B-AB-4 

DLJ COMMERCIAL MORTGAGE CORP COMM MTG PTC  

SER 1998-CF1 S    1.348% 02/15/31 12/01/2016 Paydown               227 02/15/2031 

23331A-BJ-7 

DR HORTON INC SR UNSECURED    3.750% 

03/01/19 05/06/2016 

Credit Suisse First 

Boston  8,946,875 8,750,000 8,750,000 8,750,000      8,750,000  196,875 196,875 227,865 03/01/2019 

23331A-BK-4 

DR HORTON INC SR UNSECURED    4.000% 

02/15/20 06/13/2016 Barclays Capital Inc  8,280,000 8,000,000 8,000,000 8,000,000      8,000,000  280,000 280,000 267,556 02/15/2020 

233331-AM-9 DTE ENERGY CO NOTES    6.350% 06/01/16 06/01/2016 Maturity  1,225,000 1,225,000 1,385,144 1,239,047  (14,047)  (14,047)  1,225,000    38,894 06/01/2016 

233835-AQ-0 

DAIMLERCHRYSLER NA HLDG CORP NOTES    8.500% 

01/18/31 03/10/2016 Barclays Capital Inc  51,944,446 35,405,000 44,331,810 42,628,430  (60,434)  (60,434)  42,567,996  9,376,450 9,376,450 1,981,205 01/18/2031 

233851-AD-6 

DAIMLER FINANCE NA LLC COMPANY GUARNT SERIES 

144A    3.000% 03/28/16 03/28/2016 Maturity  1,210,000 1,210,000 1,221,422 1,210,613  (613)  (613)  1,210,000    18,150 03/28/2016 

233851-AH-7 

DAIMLER FINANCE NA LLC SENIOR UNSECURED 

SERIES 144A    2.625% 09/15/16 09/15/2016 Maturity  8,350,000 8,350,000 8,336,735 8,354,300  (4,300)  (4,300)  8,350,000    219,188 09/15/2016 

233851-BA-1 

DAIMLER FINANCE NA LLC SR UNSECURED 144A    

2.375% 08/01/18 11/01/2016 Various  29,119,522 28,740,000 28,668,725 28,702,095  12,071  12,071  28,714,166  405,356 405,356 857,324 08/01/2018 

233851-BH-6 

DAIMLER FINANCE NA LLC SR UNSECURED 144A    

2.250% 09/03/19 10/26/2016 Citibank  42,490,639 41,935,000 41,824,292 41,854,290  17,677  17,677  41,871,966  618,672 618,672 1,095,552 09/03/2019 

235825-AC-0 

DANA INC SENIOR UNSECURED    5.375% 09/15/21 

02/09/2016 Various  9,525,000 10,000,000 10,000,000 10,000,000      10,000,000  (475,000) (475,000) 217,240 09/15/2021 

237266-AG-6 

DARLING INGREDIENTS INC SR UNSECURED    

5.375% 01/15/22 05/12/2016 Various  15,739,538 15,114,000 15,222,669 15,206,142  (7,763)  (7,763)  15,198,379  541,159 541,159 679,487 01/15/2022 

23918K-AP-3 DAVITA INC SR UNSECURED    5.750% 08/15/22 08/30/2016 Various  5,778,125 5,500,000 5,675,000 5,658,485  (20,432)  (20,432)  5,638,053  140,072 140,072 328,708 08/15/2022 

23918K-AQ-1 

DAVITA INC COMPANY GUARNT    5.125% 07/15/24 

05/24/2016 Various  12,472,988 12,319,000 12,606,054 12,581,194  (13,859)  (13,859)  12,567,336  (94,348) (94,348) 544,891 07/15/2024 

240019-BS-7 

DAYTON POWER & LIGHT CO SECURED    1.875% 

09/15/16 08/26/2016 Call      100.0750  4,668,499 4,665,000 4,661,824 4,663,970  4,528  4,528  4,668,499    82,852 09/15/2016 

24762#-AB-0 

DELTA EDUCATIONAL SYSTEMS INC AMENDED AND 

RESTATED SR SUB NT   16.000% 05/12/17 11/22/2016 Taxable Exchange   13,676,139  13,676,139   13,676,139 (13,676,139)       05/12/2017 

247916-AC-3 

DENBURY RESOURCES INC COMPANY GUARNT    

6.375% 08/15/21 01/28/2016 Barclays Capital Inc  360,000 1,000,000 960,000 964,139  448  448  964,587  (604,587) (604,587) 29,573 08/15/2021 

24821V-AA-6 

DENALI BORROWER/FIN CORP SR SECURED 144A    

5.625% 10/15/20 04/14/2016 Various  32,167,813 30,550,000 30,618,750 30,603,754  (3,182)  (3,182)  30,600,572  1,567,240 1,567,240 836,766 10/15/2020 

251563-CK-6 

DEUTSCHE MORTGAGE SECURITIES DMSI 2004-1 

CLASS 2A1    4.750% 10/25/18 12/01/2016 Paydown  253,323 253,323 248,666 250,981  2,342  2,342  253,323    5,890 10/25/2018 

25179M-AH-6 

DEVON ENERGY CORPORATION NOTES    6.300% 

01/15/19 01/28/2016 Various  25,853,350 28,095,000 28,671,970 28,311,780  (5,789)  (5,789)  28,305,991  (2,452,641) (2,452,641) 968,575 01/15/2019 

25179M-AK-9 

DEVON ENERGY CORPORATION SENIOR UNSECURED    

4.000% 07/15/21 07/21/2016 Morgan Stanley & Co  15,570,150 15,000,000 15,208,650 15,123,002  (11,989)  (11,989)  15,111,013  459,137 459,137 618,333 07/15/2021 

25179M-AL-7 

DEVON ENERGY CORPORATION SR UNSECURED    

5.600% 07/15/41 11/02/2016 JP Morgan Inc  1,015,210 1,000,000 1,114,800 1,112,059  (2,019)  (2,019)  1,110,039  (94,829) (94,829) 73,422 07/15/2041 

25179S-AD-2 

DEVON FINANCING CORP LLC DEBENTURES    

7.875% 09/30/31 04/22/2016 Various  31,096,810 33,103,000 33,458,767 33,418,403  (2,440)  (2,440)  33,415,963  (2,319,152) (2,319,152) 1,312,368 09/30/2031 

252737-A*-2 

DIAMOND SENIOR LIVING LLC SENIOR UNSECURED 

NOTES    3.140% 09/12/16 09/12/2016 Maturity  25,000,000 25,000,000 25,000,000 25,000,000      25,000,000    785,000 09/12/2016 

252759-AL-9 

VERIZON DELAWARE INC DEBENTURES    8.375% 

09/15/19 04/04/2016 Tender  14,776,375 12,500,000 14,087,750 12,940,060  (26,875)  (26,875)  12,913,185  1,863,190 1,863,190 578,689 09/15/2019 

25459H-AU-9 

DIRECTV HOLDINGS/FINANCE COMPANY GUARNT    

5.875% 10/01/19 03/21/2016 Tax Free Exchange  39,633,778 39,780,000 39,446,099 39,625,739  8,039  8,039  39,633,778    1,143,399 10/01/2019 

25459H-AW-5 

DIRECTV HOLDINGS/FINANCE COMPANY GUARNT    

4.600% 02/15/21 03/21/2016 Tax Free Exchange  23,449,785 23,730,000 23,221,925 23,438,951  10,834  10,834  23,449,785    678,678 02/15/2021 

25459H-AX-3 

DIRECTV HOLDINGS/FINANCE COMPANY GUARNTEE    

6.000% 08/15/40 03/21/2016 Tax Free Exchange  28,598,428 28,450,000 28,593,766 28,599,129  (700)  (700)  28,598,428    1,052,650 08/15/2040 
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25459H-BA-2 

DIRECTV HOLDINGS/FINANCE COMPANY GUARNT    

5.000% 03/01/21 03/21/2016 Tax Free Exchange  21,112,192 20,470,000 21,572,215 21,137,579  (25,387)  (25,387)  21,112,192    589,081 03/01/2021 

25459H-BE-4 

DIRECTV HOLDINGS/FINANCE SENIOR UNSECURED    

2.400% 03/15/17 03/21/2016 Tax Free Exchange  6,691,638 6,691,000 6,693,840 6,691,778  (140)  (140)  6,691,638    89,659 03/15/2017 

25459H-BF-1 

DIRECTV HOLDINGS/FINANCE SENIOR UNSECURED    

3.800% 03/15/22 03/21/2016 Tax Free Exchange  4,088,792 4,000,000 4,128,680 4,091,711  (2,920)  (2,920)  4,088,792    82,533 03/15/2022 

25459H-BG-9 

DIRECTV HOLDINGS/FINANCE SENIOR UNSECURED    

5.150% 03/15/42 03/21/2016 Tax Free Exchange  33,914,728 36,290,000 33,829,939 33,905,985  8,743  8,743  33,914,728    1,001,906 03/15/2042 

25459H-BH-7 

DIRECTV HOLDINGS/FINANCE SR UNSECURED    

1.750% 01/15/18 03/21/2016 Tax Free Exchange  14,278,128 14,325,000 14,199,943 14,272,573  5,555  5,555  14,278,128    185,628 01/15/2018 

25459H-BL-8 

DIRECTV HOLDINGS/FINANCE SR UNSECURED    

4.450% 04/01/24 03/21/2016 Tax Free Exchange  6,020,453 6,000,000 6,022,955 6,020,962  (509)  (509)  6,020,453    132,083 04/01/2024 

25466A-AD-3 

DISCOVER BANK SR UNSECURED    4.200% 

08/08/23 11/08/2016 Citibank  25,666,320 24,000,000 24,568,170 24,477,287  (47,319)  (47,319)  24,429,968  1,236,352 1,236,352 1,268,050 08/08/2023 

254683-AC-9 

DISCOVER CARD EXECUTION NOTE T DCENT 2007-A1 

CLASS A1    5.650% 03/16/20 10/12/2016 

Toronto Dominion 

Securities  30,697,843 29,495,000 28,181,635 29,228,832  112,267  112,267  29,341,099  1,356,744 1,356,744 1,397,981 03/16/2020 

254683-BE-4 

DISCOVER CARD EXECUTION NOTE T DCENT 2013-A5 

A5    1.040% 04/15/19 10/15/2016 Paydown  2,504,000 2,504,000 2,511,931 2,507,161  (3,161)  (3,161)  2,504,000    21,701 04/15/2019 

254683-BJ-3 

DISCOVER CARD EXECUTION NOTE T DCENT 2014-A3 

A3    1.220% 10/15/19 02/16/2016 Various  25,057,813 25,000,000 24,993,600 24,997,169  252  252  24,997,421  60,391 60,391 48,631 10/15/2019 

254683-BL-8 

DISCOVER CARD EXECUTION NOTE T DCENT 2014-A5 

A    1.390% 04/15/20 12/01/2016 JP Morgan Inc  20,029,688 20,000,000 19,998,268 19,998,954  540  540  19,999,494  30,194 30,194 271,050 04/15/2020 

25468P-CZ-7 

WALT DISNEY CO SR UNSECURED    0.875% 

05/30/17 04/20/2016 Goldman Sachs Co  19,764,121 19,750,000 19,714,450 19,733,109  3,739  3,739  19,736,848  27,274 27,274 69,605 05/30/2017 

254709-AK-4 

DISCOVER FINANCIAL-W/I SR UNSECURED    

3.950% 11/06/24 07/29/2016 Citibank  40,337,057 39,260,000 39,230,948 39,233,751  1,356  1,356  39,235,107  1,101,950 1,101,950 1,076,461 11/06/2024 

25470X-AB-1 

DISH DBS CORP SENIOR COMPANY GUARNT    

7.875% 09/01/19 10/24/2016 Various  38,475,000 34,600,000 34,583,263 34,791,697  (10,578)  (10,578)  34,781,120  3,693,880 3,693,880 2,444,663 09/01/2019 

25470X-AE-5 

DISH DBS CORP SENIOR UNSECURED    6.750% 

06/01/21 11/30/2016 Various  5,892,500 5,500,000 6,137,500 5,952,277  (66,396)  (66,396)  5,885,881  6,619 6,619 358,313 06/01/2021 

25470X-AQ-8 

DISH DBS CORP SR UNSECURED    5.125% 

05/01/20 11/30/2016 Various  7,202,500 7,000,000 7,011,475 7,009,343  (1,823)  (1,823)  7,007,520  194,980 194,980 391,351 05/01/2020 

256603-AB-7 

DOLE FOOD CO INC SR SECURED 144A    7.250% 

05/01/19 06/15/2016 Jefferies & Co  505,000 500,000 507,500 505,301  (1,296)  (1,296)  504,005  995 995 23,059 05/01/2019 

256677-AC-9 

DOLLAR GENERAL CORP SR UNSECURED    3.250% 

04/15/23 04/25/2016 Barclays Capital Inc  15,000,750 15,000,000 14,550,000 14,594,974  15,702  15,702  14,610,676  390,074 390,074 261,354 04/15/2023 

256677-AD-7 

DOLLAR GENERAL CORP SR UNSECURED    4.150% 

11/01/25 04/25/2016 Barclays Capital Inc  10,519,400 10,000,000 9,984,400 9,984,669  521  521  9,985,191  534,209 534,209 216,722 11/01/2025 

25746U-BH-1 

DOMINION RESOURCES INC SR SUB NOTES    

5.200% 08/15/19 01/12/2016 

Bank of America 

Securities  16,357,500 15,000,000 15,126,224 15,054,445  (519)  (519)  15,053,926  1,303,574 1,303,574 325,000 08/15/2019 

25746U-CE-7 

DOMINION RESOURCES INC SR UNSECURED    

3.900% 10/01/25 11/10/2016 JP Morgan Inc  15,650,100 15,000,000 15,248,700 15,244,611  (18,863)  (18,863)  15,225,748  424,352 424,352 669,500 10/01/2025 

257867-AZ-4 

RR DONNELLEY & SONS CO SR UNSECURED    

7.000% 02/15/22 02/25/2016 JP Morgan Inc  12,700,688 15,165,000 15,873,738 15,764,944  (13,525)  (13,525)  15,751,419  (3,050,731) (3,050,731) 577,955 02/15/2022 

257867-BA-8 

RR DONNELLEY & SONS CO SR UNSECURED    

6.500% 11/15/23 03/14/2016 JP Morgan Inc  4,187,500 5,000,000 5,335,000 5,313,927  (6,719)  (6,719)  5,307,207  (1,119,707) (1,119,707) 110,139 11/15/2023 

260547-C#-9 

DOW CORNING CORPORATION SERIES B SENIOR NOTE    

4.780% 03/23/21 04/22/2016 

Redemption      

114.2744  34,282,313 30,000,000 30,000,000 30,000,000  4,282,313  4,282,313  34,282,313    832,517 03/23/2021 

260547-C@-1 

DOW CORNING CORPORATION SERIES A SENIOR NOTE    

4.130% 03/23/18 04/22/2016 

Redemption      

105.4266  16,341,121 15,500,000 15,500,000 15,500,000  841,121  841,121  16,341,121    371,643 03/23/2018 

26138E-AH-2 

DR PEPPER SNAPPLE GROUP INC COMPANY GUARNT    

6.820% 05/01/18 10/11/2016 Call      108.5490  23,913,345 22,030,000 22,957,810 22,441,449  1,471,896  1,471,896  23,913,345    1,418,977 05/01/2018 

26153C-AA-1 

DREAMWORKS ANIMATION SKG-A COMPANY GUARNT 

144A    6.875% 08/15/20 04/28/2016 

Guggenheim Capital 

Markets  878,625 825,000 853,375 847,355  (1,885)  (1,885)  845,470  33,155 33,155 40,648 08/15/2020 

26377@-AA-6 

DUBOIS CHEMICALS INC SENIOR SUBORDINATED 

NOTE   12.750% 06/20/19 01/15/2016 

Redemption      

100.0000  40,949,414 40,949,414 41,016,272 40,949,524  (111)  (111)  40,949,414    217,544 06/20/2019 

26441C-AB-1 

DUKE ENERGY CORPORATION SENIOR NOTES    

6.250% 06/15/18 09/06/2016 

Bank of America 

Securities  12,907,572 11,920,000 11,889,366 11,910,639  2,491  2,491  11,913,129  994,443 994,443 546,333 06/15/2018 
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26441C-AD-7 

DUKE ENERGY CORPORATION SENIOR UNSECURED    

5.050% 09/15/19 09/09/2016 

Mitsubishi UFJ Sec 

(USA) Inc  25,255,215 22,960,000 22,873,441 22,923,243  6,399  6,399  22,929,642  2,325,573 2,325,573 1,152,623 09/15/2019 

26441C-AN-5 

DUKE ENERGY CORPORATION SR UNSECURED    

3.750% 04/15/24 08/16/2016 Barclays Capital Inc  14,950,925 13,750,000 13,753,043 13,754,171  (302)  (302)  13,753,869  1,197,056 1,197,056 435,417 04/15/2024 

26441Y-AM-9 

DUKE REALTY LP SR NOTE UNSECURED    5.950% 

02/15/17 07/23/2016 Call      102.9751  33,302,145 32,340,000 31,828,251 32,261,231  1,040,915  1,040,915  33,302,145    1,806,638 02/15/2017 

26441Y-AT-4 

DUKE REALTY LP SR UNSECURED    8.250% 

08/15/19 10/20/2016 Call      118.9246  11,737,860 9,870,000 10,958,435 10,387,709  1,350,151  1,350,151  11,737,860    961,297 08/15/2019 

26442E-AA-8 

DUKE ENERGY OHIO INC 1ST MORTGAGE    5.450% 

04/01/19 03/09/2016 Deutsche Bank Capital  7,736,470 7,000,000 7,399,770 7,154,514  (8,791)  (8,791)  7,145,723  590,747 590,747 172,735 04/01/2019 

26613T-AE-0 

DUPONT FABROS TECH LP SR UNSECURED    5.875% 

09/15/21 05/05/2016 Robinson Humphrey  10,925,434 10,362,000 10,602,300 10,554,552  (16,904)  (16,904)  10,537,648  387,786 387,786 397,390 09/15/2021 

26817R-AM-0 DYNEGY INC SR UNSECURED    6.750% 11/01/19 05/13/2016 Various  7,505,000 7,500,000 7,756,751 7,734,246  (24,357)  (24,357)  7,709,889  (204,889) (204,889) 276,656 11/01/2019 

26829#-AA-8 

ECI ACQUISITION HOLDINGS INC TERM A LOAN 

NOTE  7.250%  03/11/19 12/30/2016 

Redemption      

100.0000  135,925 135,925 135,925 135,925      135,925    5,822 03/11/2019 

26829#-AB-6 

ECI ACQUISITION HOLDINGS INC TERM B LOAN 

NOTE  7.250%  03/11/19 12/30/2016 

Redemption      

100.0000  8,522 8,522 8,522 8,522      8,522    351 03/11/2019 

268787-AB-4 

EP ENER/EVEREST ACQ FIN SR UNSECURED    

7.750% 09/01/22 02/25/2016 Citibank  1,850,000 9,250,000 9,612,500 9,494,476  (7,373)  (7,373)  9,487,103  (7,637,103) (7,637,103) 358,438 09/01/2022 

26884A-AX-1 ERP OPERATING LP NOTES    5.750% 06/15/17 02/01/2016 Tender  36,821,330 34,657,000 35,475,966 34,880,243  (12,633)  (12,633)  34,867,610  1,953,720 1,953,720 1,084,957 06/15/2017 

26884A-AZ-6 

ERP OPERATING LP SR UNSECURED    4.625% 

12/15/21 02/01/2016 Tender  7,247,725 6,445,000 6,420,445 6,429,070  199  199  6,429,269  818,456 818,456 38,088 12/15/2021 

26907Y-AA-2 

ESH HOSPITALITY INC SR UNSECURED 144A    

5.250% 05/01/25 11/16/2016 Barclays Capital Inc  336,875 350,000 350,000 350,000      350,000  (13,125) (13,125) 19,396 05/01/2025 

269246-BL-7 

E TRADE FINANCIAL CORP SR UNSECURED    

5.375% 11/15/22 08/30/2016 Various  20,084,000 19,050,000 19,050,000 19,050,000      19,050,000  1,034,000 1,034,000 480,764 11/15/2022 

269246-BM-5 

E TRADE FINANCIAL CORP SR UNSECURED    

4.625% 09/15/23 05/26/2016 Various  10,050,000 10,000,000 10,000,000 10,000,000      10,000,000  50,000 50,000 292,146 09/15/2023 

27326#-AB-2 

EAST KENTUCKY POWER COOPERATIV FIRST 

MORTGAGE BD SERIES 2014A    4.610% 02/06/44 

02/06/2016 

Redemption      

100.0000  1,125,000 1,125,000 1,125,000 1,125,000      1,125,000    25,931 02/06/2044 

277432-AB-6 

EASTMAN CHEMICAL CO SENIOR DEBENTURES    

7.250% 01/15/24 11/22/2016 Tender  37,391,404 29,590,000 31,997,236 31,124,431  (132,126)  (132,126)  30,992,306  6,399,098 6,399,098 2,902,080 01/15/2024 

277432-AB-6 

EASTMAN CHEMICAL CO SENIOR DEBENTURES    

7.250% 01/15/24 11/22/2016 Basis Adjustment  (26,381) 130,000 (24,598) (26,381)  (851)  (851)  (26,381)     01/15/2024 

277432-AP-5 

EASTMAN CHEMICAL CO SR UNSECURED    4.650% 

10/15/44 11/08/2016 Various  31,958,413 32,200,000 31,804,566 31,813,013  3,025  3,025  31,816,038  142,375 142,375 1,069,100 10/15/2044 

277432-AR-1 

EASTMAN CHEMICAL CO SR UNSECURED    3.800% 

03/15/25 11/22/2016 Various  30,885,797 29,622,000 30,883,701 30,792,711  (85,911)  (85,911)  30,706,801  178,996 178,996 1,200,723 03/15/2025 

278062-AB-0 EATON CORP SR UNSECURED    1.500% 11/02/17 11/08/2016 Barclays Capital Inc  26,932,136 26,865,000 26,851,335 26,858,598  3,006  3,006  26,861,604  70,532 70,532 416,408 11/02/2017 

278062-AC-8 EATON CORP SR UNSECURED    2.750% 11/02/22 11/30/2016 Various  45,066,200 45,000,000 44,712,660 44,774,608  23,803  23,803  44,798,411  267,789 267,789 996,875 11/02/2022 

278865-B@-8 

ECOLAB INC SERIES B SENIOR NOTE    4.585% 

12/14/16 12/14/2016 Maturity  79,783,290 79,783,290 95,477,680 82,333,960     13,143,720 79,783,290 (15,694,390)  (15,694,390) 3,691,428 12/14/2016 

28137#-AA-1 EDRIVING LLC TERM LOAN   8.000%  07/25/20 12/30/2016 

Redemption      

100.0000  264,844 264,844 264,844 264,844      264,844    13,657 07/25/2020 

28370T-AE-9 

KINDER MORGAN ENER PART SENIOR NOTES    

5.000% 10/01/21 11/30/2016 Barclays Capital Inc  48,231,132 45,292,000 50,998,888 49,275,120  (614,872)  (614,872)  48,660,248  (429,116) (429,116) 2,640,518 10/01/2021 

28500#-AB-8 ERCOT SENIOR NOTE    3.000% 09/30/32 12/30/2016 

Redemption      

100.0000  2,250,000 2,250,000 2,247,168 2,247,329  2,671  2,671  2,250,000    42,188 09/30/2032 

28618L-AC-2 

ELEMENT MATERIALS TECHNOLOGY TERM B LOAN  

5.000%  08/08/21 03/22/2016 

Redemption      

100.0000  17,281,251 17,281,251 17,203,223 17,281,251  78,028  78,028  17,281,251    53,473 08/08/2021 

28621U-AA-1 

ELEVATE HOLDCO FUNDING LLC SENIOR SECURED 

NOTE    5.350% 12/31/32 12/31/2016 

Redemption      

100.0000  2,656,423 2,656,423 2,656,423 2,656,423      2,656,423    79,253 12/31/2032 

28932M-AA-3 

ELM RD GENERATING STAT SR SECURED SERIES 

144A    5.209% 02/11/30 08/11/2016 

Redemption      

100.0000  803,451 803,451 803,451 803,451      803,451    31,524 02/11/2030 

29078E-AB-1 EMBARQ CORP NOTES    7.082% 06/01/16 06/01/2016 Maturity  10,000,000 10,000,000 9,994,465 9,999,625  375  375  10,000,000    354,100 06/01/2016 

291641-AS-7 

EMPIRE DISTRICT ELEC CO FIRST MORTGAGE BONDS    

7.200% 12/01/16 12/01/2016 Maturity  15,000,000 15,000,000 15,011,550 15,000,919  (919)  (919)  15,000,000    1,080,000 12/01/2016 
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29252B-AA-7 

ENBRIDGE PIPELINES LLC SENIOR NOTE    3.980% 

06/30/40 12/30/2016 

Redemption      

100.0000  1,931,200 1,931,200 1,931,200 1,931,200      1,931,200    59,608 06/30/2040 

29271L-AA-2 

ENDO FINANCE LLC SR UNSECURED 144A    5.750% 

01/15/22 12/12/2016 Various  16,708,750 18,500,000 18,714,575 18,688,487  (36,096)  (36,096)  18,652,391  (1,943,641) (1,943,641) 1,414,979 01/15/2022 

29271L-AE-4 

ENDO FINANCE LLC SR UNSECURED 144A    5.375% 

01/15/23 12/15/2016 Various  23,481,150 27,340,000 27,294,075 27,298,893  4,724  4,724  27,303,617  (3,822,467) (3,822,467) 2,143,554 01/15/2023 

29273A-AA-4 

ENERGIZER HOLDINGS INC SENIOR NOTES 144A    

5.500% 06/15/25 11/08/2016 Various  9,498,125 9,500,000 9,500,000 9,500,000      9,500,000  (1,875) (1,875) 344,972 06/15/2025 

29273E-AC-2 

ENDO LTD-FIN LLC-FINCO SENIOR UNSECURED 144A    

6.000% 07/15/23 11/09/2016 Various  6,075,000 7,000,000 7,000,000 7,000,000      7,000,000  (925,000) (925,000) 547,667 07/15/2023 

29273R-AH-2 

ENERGY TRANSFER PARTNERS LP SENIOR UNSECURED    

6.700% 07/01/18 10/06/2016 

Bank of America 

Securities  16,078,350 15,000,000 16,712,579 15,601,187  (180,036)  (180,036)  15,421,151  657,199 657,199 1,286,958 07/01/2018 

29273R-AN-9 

ENERGY TRANSFER PARTNERS LP SENIOR UNSECURED    

4.650% 06/01/21 10/25/2016 

Bank of America 

Securities  16,141,800 15,000,000 15,045,990 15,028,245  (5,194)  (5,194)  15,023,051  1,118,749 1,118,749 633,563 06/01/2021 

29273V-AC-4 

ENERGY TRANSFER EQUITY LP SR UNSECURED    

7.500% 10/15/20 11/15/2016 

Credit Suisse First 

Boston  5,500,000 5,000,000 5,412,500 5,261,758  (42,547)  (42,547)  5,219,212  280,788 280,788 409,375 10/15/2020 

29336U-AC-1 

ENLINK MIDSTREAM PARTNERS LP SR UNSECURED    

5.600% 04/01/44 02/17/2016 JP Morgan Inc  2,270,000 4,540,000 4,626,963 4,624,550  (226)  (226)  4,624,324  (2,354,324) (2,354,324) 99,577 04/01/2044 

29336U-AD-9 

ENLINK MIDSTREAM PARTNERS LP SR UNSECURED    

5.050% 04/01/45 02/17/2016 JP Morgan Inc  2,487,500 5,000,000 4,972,600 4,972,778  58  58  4,972,837  (2,485,337) (2,485,337) 98,896 04/01/2045 

29364G-AF-0 

ENTERGY CORP SR UNSECURED    5.125% 09/15/20 

01/05/2016 Goldman Sachs Co  10,794,100 10,000,000 11,178,700 10,729,388  (2,917)  (2,917)  10,726,472  67,628 67,628 160,868 09/15/2020 

29364G-AG-8 

ENTERGY CORP SR UNSECURED    4.700% 01/15/17 

12/15/2016 Call      100.0000  15,000,000 15,000,000 14,982,750 14,996,096  3,904  3,904  15,000,000    998,750 01/15/2017 

29364N-AL-2 

ENTERGY MISSISSIPPI INC 1ST MORTGAGE    

6.250% 04/01/34 06/13/2016 Call      102.4000  8,412,160 8,215,000 8,286,448 8,247,022  165,138  165,138  8,412,160    359,406 04/01/2034 

29364N-AQ-1 

ENTERGY MISSISSIPPI INC 1ST MORTGAGE    

3.250% 06/01/16 06/01/2016 Maturity  20,500,000 20,500,000 20,496,925 20,499,754  246  246  20,500,000    333,125 06/01/2016 

29364W-AJ-7 

ENTERGY LOUISIANA LLC 1ST MORTGAGE    6.500% 

09/01/18 03/17/2016 

Mitsubishi UFJ Sec 

(USA) Inc  12,057,931 10,850,000 11,118,326 10,944,169  (7,362)  (7,362)  10,936,808  1,121,123 1,121,123 393,765 09/01/2018 

29379V-AP-8 

ENTERPRISE PRODUCTS OPER COMPANY GUARNT    

5.200% 09/01/20 06/15/2016 Goldman Sachs Co  20,756,856 18,600,000 18,994,946 18,814,427  (19,434)  (19,434)  18,794,993  1,961,863 1,961,863 776,447 09/01/2020 

29379V-AS-2 

ENTERPRISE PRODUCTS OPER COMPANY GUARNT    

3.200% 02/01/16 02/01/2016 Maturity  8,800,000 8,800,000 8,767,518 8,799,410  590  590  8,800,000    140,800 02/01/2016 

29379V-BA-0 

ENTERPRISE PRODUCTS OPER SENIOR UNSECURED    

4.850% 03/15/44 01/26/2016 RBC Dominion  786,890 1,000,000 1,015,752 1,015,444  (21)  (21)  1,015,424  (228,534) (228,534) 18,053 03/15/2044 

29476L-AC-1 

EQUITY RESIDENTIAL SR UNSECURED    5.125% 

03/15/16 02/01/2016 Various  11,965,926 11,900,000 13,061,137 11,952,806  (22,121)  (22,121)  11,930,685  35,241 35,241 230,397 03/15/2016 

29717P-AJ-6 

ESSEX PORTFOLIO LP SR UNSECURED    5.200% 

03/15/21 04/04/2016 

Wells Fargo Securities, 

Llc  20,055,780 18,000,000 19,290,302 19,040,406  (53,050)  (53,050)  18,987,356  1,068,424 1,068,424 535,600 03/15/2021 

29717P-AN-7 

ESSEX PORTFOLIO LP SR UNSECURED    3.875% 

05/01/24 11/03/2016 

Wells Fargo Securities, 

Llc  12,628,800 12,000,000 12,070,379 12,062,436  (5,667)  (5,667)  12,056,770  572,030 572,030 474,042 05/01/2024 

29977H-AB-6 

EVEREST ACQ LLC/FINANCE SR UNSECURED    

9.375% 05/01/20 02/05/2016 Various  2,847,125 9,150,000 9,133,750 9,134,639  314  314  9,134,953  (6,287,828) (6,287,828) 233,516 05/01/2020 

30049X-AA-5 

TRONOX FINANCE LLC SR UNSECURED 144A    

7.500% 03/15/22 06/02/2016 Various  10,242,500 16,750,000 16,750,000 16,750,000      16,750,000  (6,507,500) (6,507,500) 437,907 03/15/2022 

30161M-AE-3 

EXELON GENERATION CO LLC SENIOR NOTES    

6.200% 10/01/17 06/21/2016 

Bank of America 

Securities  21,824,159 20,650,000 20,381,157 20,586,168  16,775  16,775  20,602,943  1,221,216 1,221,216 935,330 10/01/2017 

30161M-AF-0 

EXELON GENERATION CO LLC SENIOR UNSECURED    

5.200% 10/01/19 06/21/2016 JP Morgan Inc  11,920,501 10,853,000 10,831,837 10,843,858  1,071  1,071  10,844,929  1,075,572 1,075,572 412,293 10/01/2019 

30161M-AN-3 

EXELON GENERATION CO LLC SR UNSECURED    

5.600% 06/15/42 09/16/2016 

Mitsubishi UFJ Sec 

(USA) Inc  1,068,306 1,025,000 1,095,079 1,093,618  (939)  (939)  1,092,679  (24,373) (24,373) 44,007 06/15/2042 

30161M-AP-8 

EXELON GENERATION CO LLC SR UNSECURED    

2.950% 01/15/20 09/14/2016 JP Morgan Inc  15,421,800 15,000,000 14,997,150 14,997,684  392  392  14,998,076  423,724 423,724 521,167 01/15/2020 

302182-AE-0 

EXPRESS SCRIPTS INC SR UNSECURED    7.250% 

06/15/19 07/15/2016 Various  30,058,850 26,575,000 29,102,488 27,645,520  (46,776)  (46,776)  27,598,745  2,460,106 2,460,106 430,600 06/15/2019 

302182-AF-7 

EXPRESS SCRIPTS INC SENIOR NOTE    3.125% 

05/15/16 03/02/2016 Tender  2,809,478 2,795,000 2,830,944 2,797,955  (1,335)  (1,335)  2,796,620  12,858 12,858 25,961 05/15/2016 
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30219G-AD-0 

EXPRESS SCRIPTS HOLDING CO SR UNSECURED    

2.650% 02/15/17 07/07/2016 Tender  46,266,975 45,750,000 46,048,251 45,851,545  (46,454)  (46,454)  45,805,091  461,884 461,884 1,084,402 02/15/2017 

30219G-AG-3 

EXPRESS SCRIPTS HOLDING CO SR UNSECURED    

6.125% 11/15/41 07/15/2016 Tender  489,672 397,000 490,660 488,427  (1,008)  (1,008)  487,419  2,253 2,253 16,211 11/15/2041 

30225A-BJ-1 

EXTENDED STAY AMERICA TRUST ESA 2013-ESH7 

A27    2.958% 12/05/31 09/01/2016 Paydown  35,000,000 35,000,000 35,349,965 35,205,196  (205,196)  (205,196)  35,000,000    686,156 12/05/2031 

30227C-AB-3 

ARCHROCK PARTNERS LP-FIN SR UNSECURED    

6.000% 04/01/21 02/10/2016 Barclays Capital Inc  145,038 205,000 199,363 200,275  95  95  200,370  (55,332) (55,332) 4,613 04/01/2021 

30250W-AB-9 

FDIC STRUCTURED SALE GUARANTEE SSGN 2010-S2 

CLASS 2A    2.570% 07/29/47 12/29/2016 Paydown  7,938,075 7,938,075 7,924,696 7,929,198  8,877  8,877  7,938,075    108,946 07/29/2047 

302567-AA-0 

FPL ENERGY AMERICAN WIND LLC SENIOR SECURED 

BONDS    6.639% 06/20/23 06/20/2016 

Redemption      

100.0000  1,115,312 1,115,312 1,146,329 1,135,346  (20,034)  (20,034)  1,115,312    74,045 06/20/2023 

302570-BD-7 

NEXTERA ENERGY CAPITAL COMPANY GUARNT    

6.000% 03/01/19 08/15/2016 JP Morgan Inc  14,625,880 13,250,000 14,549,163 13,753,645  (93,871)  (93,871)  13,659,775  966,105 966,105 766,292 03/01/2019 

30257G-AA-9 

FPL ENERGY NATIONAL WIND LLC SENIOR SECURED 

NOTES    5.608% 03/10/24 09/10/2016 

Redemption      

100.0000  561,056 561,056 552,823 555,175  5,881  5,881  561,056    23,211 03/10/2024 

302941-AM-1 

FTI CONSULTING INC SR UNSECURED    6.000% 

11/15/22 10/14/2016 

Bank of America 

Securities  9,409,350 8,940,000 8,960,362 8,954,852  (2,156)  (2,156)  8,952,696  456,654 456,654 497,660 11/15/2022 

30571#-AA-0 

FAIRVIEW HEALTH SERVICES TAXABLE BONDS 

SERIES 2015    4.160% 11/15/43 11/15/2016 

Redemption      

100.0000  634,006 634,006 634,006 634,006      634,006    26,375 11/15/2043 

30706V-AA-3 

FAMILY TREE ESCROW LLC SR UNSECURED 144A    

5.750% 03/01/23 07/18/2016 JP Morgan Inc  540,000 500,000 500,000 500,000      500,000  40,000 40,000 25,556 03/01/2023 

30706V-AA-3 

FAMILY TREE ESCROW LLC SR UNSECURED 144A    

5.750% 03/01/23 08/01/2016 Tax Free Exchange  2,049,456 2,000,000 2,055,000 2,054,792  (5,336)  (5,336)  2,049,456    105,417 03/01/2023 

30706V-AC-9 

FAMILY TREE ESCROW LLC SR UNSECURED 144A    

5.250% 03/01/20 08/01/2016 Tax Free Exchange  250,000 250,000 250,000 250,000      250,000    12,031 03/01/2020 

30767E-A*-0 

FARM CREDIT BANK OF TEXAS SUBORDINATED NOTES    

8.406% 09/15/18 06/06/2016 

Redemption      

100.0000  49,000,000 49,000,000 49,000,000 49,000,000      49,000,000    2,986,232 09/15/2018 

314275-AA-6 

MACYS RETAIL HLDGS INC COMPANY GUARNT    

5.900% 12/01/16 12/01/2016 Maturity  3,400,000 3,400,000 3,089,160 3,374,364  25,636  25,636  3,400,000    200,600 12/01/2016 

314275-AC-2 

MACYS RETAIL HLDGS INC SENIOR NOTES    

6.375% 03/15/37 08/11/2016 Various  26,691,973 24,955,000 26,401,805 26,298,552  (19,837)  (19,837)  26,278,715  413,258 413,258 1,417,571 03/15/2037 

31428X-BB-1 

FEDEX CORP SENIOR UNSECURED    4.100% 

02/01/45 12/15/2016 Goldman Sachs Co  16,615,998 18,185,000 18,081,709 18,083,955  1,784  1,784  18,085,739  (1,469,741) (1,469,741) 1,033,464 02/01/2045 

315292-AQ-5 

FERRELLGAS LP/FINANCE SENIOR UNSECURED 144A    

6.750% 06/15/23 01/21/2016 

Wells Fargo Securities, 

Llc  3,312,000 4,320,000 4,320,000 4,320,000      4,320,000  (1,008,000) (1,008,000) 28,170 06/15/2023 

31620M-AR-7 

FIDELITY NATIONAL INFORMATION SR UNSECURED    

5.000% 10/15/25 01/12/2016 JP Morgan Inc  1,037,820 1,000,000 1,026,970 1,026,672  (84)  (84)  1,026,588  11,232 11,232 11,806 10/15/2025 

316773-CH-1 

FIFTH THIRD BANCORP SUBORDINATED    8.250% 

03/01/38 03/15/2016 Citibank  43,006,595 30,590,000 30,668,387 30,661,072  (255)  (255)  30,660,816  12,345,778 12,345,778 1,365,886 03/01/2038 

316773-CK-4 

FIFTH THIRD BANCORP SENIOR UNSECURED    

3.625% 01/25/16 01/25/2016 Maturity  41,215,000 41,215,000 42,450,278 41,236,296  (21,296)  (21,296)  41,215,000    747,022 01/25/2016 

31953*-AL-6 

FIRST CHICAGO LEASING CORP SERIES A 

EQUIPMENT NOTE    5.960% 10/15/27 11/15/2016 

Redemption      

100.0000  605,512 605,512 605,512 605,512      605,512    28,464 10/15/2027 

31953*-AM-4 

FIRST CHICAGO LEASING CORP SERIES B 

EQUIPMENT NOTE    5.960% 10/15/27 11/15/2016 

Redemption      

100.0000  51,043 51,043 51,043 51,043      51,043    2,282 10/15/2027 

31953*-AN-2 

FIRST CHICAGO LEASING CORP SERIES C 

EQUIPMENT NOTE    5.960% 10/15/27 11/15/2016 

Redemption      

100.0000  331,934 331,934 331,934 331,934      331,934    14,895 10/15/2027 

31953*-AP-7 

FIRST CHICAGO LEASING CORP SERIES D 

EQUIPMENT NOTE    5.960% 10/15/27 11/15/2016 

Redemption      

100.0000  137,147 137,147 137,147 137,147      137,147    6,248 10/15/2027 

31953*-AQ-5 

FIRST CHICAGO LEASING CORP SERIES E 

EQUIPMENT NOTES    5.960% 10/15/27 11/15/2016 

Redemption      

100.0000  188,802 188,802 188,802 188,802      188,802    8,669 10/15/2027 

31953*-AR-3 

FIRST CHICAGO LEASING CORP SERIES F 

EQUIPMENT NOTE    5.960% 12/13/27 11/15/2016 

Redemption      

100.0000  155,235 155,235 155,235 155,235      155,235    6,870 12/13/2027 

319963-BE-3 

FIRST DATA CORPORATION SR SECURED 144A    

6.750% 11/01/20 03/28/2016 Various  27,663,363 26,271,000 27,369,137 27,067,138  (65,405)  (65,405)  27,001,733  661,630 661,630 735,722 11/01/2020 

319963-BN-3 

FIRST DATA CORPORATION SR SECURED 144A    

5.375% 08/15/23 08/30/2016 Goldman Sachs Co  520,625 500,000 500,000 500,000      500,000  20,625 20,625 28,443 08/15/2023 
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319963-BP-8 

FIRST DATA CORPORATION SR UNSECURED 144A    

7.000% 12/01/23 08/17/2016 Various  16,346,250 16,000,000 16,000,000 16,000,000      16,000,000  346,250 346,250 451,889 12/01/2023 

32008D-AA-4 

FIRST DATA CORPORATION SECURED 144A    

5.000% 01/15/24 03/18/2016 Goldman Sachs Co  253,750 250,000 250,000 250,000      250,000  3,750 3,750 4,097 01/15/2024 

336130-AA-7 

FIRST QUALITY FINANCE CO SR UNSECURED 144A    

4.625% 05/15/21 02/16/2016 

Wells Fargo Securities, 

Llc  3,879,563 4,275,000 4,071,938 4,106,537  3,663  3,663  4,110,201  (230,638) (230,638) 51,627 05/15/2021 

33632*-UF-2 

WELLS FARGO NORTHWEST NA LOAN CERTIFICATE    

8.410% 01/15/20 01/15/2016 

Redemption      

100.0000  1,187,251 1,187,251 1,187,251 1,187,251      1,187,251    49,924 01/15/2020 

33632*-UK-1 

WELLS FARGO NORTHWEST NA LOAN CERTIFICATE    

8.410% 01/15/20 01/15/2016 

Redemption      

100.0000  1,161,665 1,161,665 1,161,665 1,161,665      1,161,665    48,848 01/15/2020 

33803#-AA-4 

FISHER UNITECH ACQUISITION LLC TERM LOAN   

7.250%  11/14/19 12/30/2016 

Redemption      

100.0000  230,039 230,039 230,039 230,039      230,039    7,852 11/14/2019 

33818X-AD-2 

FITNESS INTERNATIONAL TERM LOAN B    5.500% 

07/01/20 03/10/2016 

Bank of America 

Securities  860,564 917,935 908,756 910,346  214  214  910,560  (49,996) (49,996) (779) 07/01/2020 

340630-AA-0 

FLORIDA EAST COAST HLDGS SR SECURED 144A    

6.750% 05/01/19 06/17/2016 Morgan Stanley & Co  1,064,650 1,070,000 1,051,275 1,051,588  2,439  2,439  1,054,027  10,623 10,623 46,344 05/01/2019 

340711-AG-5 

FLORIDA GAS TRANSMISSION CO SENIOR NOTES    

9.190% 11/01/24 11/01/2016 

Redemption      

100.0000  540,000 540,000 633,150 606,666  (66,666)  (66,666)  540,000    49,626 11/01/2024 

341099-CK-3 

DUKE ENERGY FLORIDA LLC 1ST MORTGAGE    

5.650% 06/15/18 03/08/2016 Amherst Pierpont  10,344,170 9,500,000 10,255,485 9,818,903  (16,729)  (16,729)  9,802,174  541,996 541,996 128,224 06/15/2018 

341099-CK-3 

DUKE ENERGY FLORIDA LLC 1ST MORTGAGE    

5.650% 06/15/18 03/08/2016 Basis Adjustment  (87,147) 520,000 (72,130) (87,147)  (905)  (905)  (87,147)     06/15/2018 

34528Q-BY-9 

FORD CREDIT FLOORPLAN MASTER O FORDF 2012-5 

A    1.490% 09/15/19 12/05/2016 

Mitsubishi UFJ Sec 

(USA) Inc  14,320,668 14,300,000 14,310,281 14,307,903  (4,314)  (4,314)  14,303,589  17,079 17,079 208,927 09/15/2019 

34529W-AF-7 

FORD CREDIT AUTO OWNER TRUST FORDO 2012-B C    

2.080% 02/15/18 08/15/2016 Paydown  13,470,000 13,470,000 13,679,924 13,543,263  (73,263)  (73,263)  13,470,000    186,784 02/15/2018 

34529Y-AE-6 

FORD CREDIT AUTO OWNER TRUST FORDO 2012-C C    

1.690% 04/15/18 10/15/2016 Paydown  9,695,000 9,695,000 9,768,470 9,730,921  (35,921)  (35,921)  9,695,000    136,538 04/15/2018 

34529Y-AF-3 

FORD CREDIT AUTO OWNER TRUST FORDO 2012-C D    

2.430% 01/15/19 10/15/2016 Paydown  7,430,000 7,430,000 7,481,371 7,479,172  (49,172)  (49,172)  7,430,000    150,458 01/15/2019 

34530L-AE-1 

FORD CREDIT AUTO LEASE TRUST FORDL 2014-B A4    

1.100% 11/15/17 12/15/2016 Paydown  3,250,000 3,250,000 3,245,430 3,245,679  4,321  4,321  3,250,000    30,875 11/15/2017 

345370-CQ-1 

FORD MOTOR COMPANY SR UNSECURED    4.750% 

01/15/43 11/09/2016 Various  8,172,384 8,375,000 8,419,955 8,419,087  (720)  (720)  8,418,367  (245,984) (245,984) 530,417 01/15/2043 

345397-VC-4 

FORD MOTOR CREDIT CO SR UNSECURED    8.000% 

12/15/16 12/15/2016 Maturity  22,000,000 22,000,000 22,775,000 22,163,571  (163,571)  (163,571)  22,000,000    1,760,000 12/15/2016 

345397-VT-7 

FORD MOTOR CREDIT CO SR UNSECURED    5.000% 

05/15/18 03/15/2016 HSBC Securities Inc  13,724,681 13,125,000 13,124,213 13,125,025  (2)  (2)  13,125,023  599,658 599,658 224,219 05/15/2018 

345397-WB-5 

FORD MOTOR CREDIT CO SR UNSECURED    4.207% 

04/15/16 04/15/2016 Maturity  9,800,000 9,800,000 9,935,960 9,811,594  (11,594)  (11,594)  9,800,000    206,143 04/15/2016 

345397-WF-6 

FORD MOTOR CREDIT CO SR UNSECURED    4.250% 

09/20/22 04/27/2016 RBC Dominion  3,899,168 3,640,000 3,704,974 3,692,495  (2,291)  (2,291)  3,690,205  208,963 208,963 95,398 09/20/2022 

345397-WL-3 

FORD MOTOR CREDIT CO SR UNSECURED    2.875% 

10/01/18 12/05/2016 

US Bancorp Investments 

Inc  6,072,360 6,000,000 5,997,780 5,998,741  418  418  5,999,158  73,202 73,202 204,604 10/01/2018 

345397-WY-5 

FORD MOTOR CREDIT CO SR UNSECURED    2.597% 

11/04/19 12/05/2016 Various  50,232,050 50,000,000 50,000,000 50,000,000      50,000,000  232,050 232,050 1,280,465 11/04/2019 

345397-XK-4 

FORD MOTOR CREDIT CO SR UNSECURED    3.157% 

08/04/20 04/28/2016 Various  9,243,150 9,000,000 9,000,000 9,000,000      9,000,000  243,150 243,150 211,957 08/04/2020 

345397-XL-2 

FORD MOTOR CREDIT CO SR UNSECURED    4.134% 

08/04/25 04/28/2016 Robinson Humphrey  10,545,600 10,000,000 10,139,700 10,138,299  (3,846)  (3,846)  10,134,452  411,148 411,148 308,902 08/04/2025 

34719#-AE-7 

FORT DEARBORN COMPANY SENIOR SUBORDINATED 

NOTE   12.000% 10/19/19 10/19/2016 

Redemption      

100.0000  15,750,447 15,750,447 15,750,447 15,750,447      15,750,447    1,513,076 10/19/2019 

35671D-AU-9 

FREEPORT-MCMORAN INC SR UNSECURED    3.550% 

03/01/22 05/18/2016 Various  63,965,625 79,500,000 75,733,689 76,561,557  147,251  147,251  76,708,808  (12,743,183) (12,743,183) 1,897,968 03/01/2022 

35671D-AZ-8 

FREEPORT-MCMORAN INC SR UNSECURED    3.875% 

03/15/23 05/26/2016 Various  64,714,456 80,000,000 75,844,080 76,611,481  161,789  161,789  76,773,270  (12,058,814) (12,058,814) 2,161,035 03/15/2023 

35671D-BC-8 

FREEPORT-MCMORAN INC SR UNSECURED    5.450% 

03/15/43 02/05/2016 Goldman Sachs Co  15,954,400 36,260,000 35,363,468 35,390,119  1,463  1,463  35,391,582  (19,437,182) (19,437,182) 794,443 03/15/2043 
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35671D-BD-6 

FREEPORT-MCMORAN INC SR UNSECURED    2.375% 

03/15/18 05/26/2016 Goldman Sachs Co  11,670,000 12,000,000 11,274,146 11,623,895  68,515  68,515  11,692,409  (22,409) (22,409) 202,667 03/15/2018 

35687M-AY-3 

FREESCALE SEMICONDUCTOR INC SR SECURED 144A    

5.000% 05/15/21 06/22/2016 Call      103.7500  601,750 580,000 569,850 571,539  30,211  30,211  601,750    17,481 05/15/2021 

35687M-AZ-0 

FREESCALE SEMICONDUCTOR INC SR SECURED 144A    

6.000% 01/15/22 05/25/2016 Goldman Sachs Co  190,800 180,000 182,700 182,120  (205)  (205)  181,915  8,885 8,885 5,880 01/15/2022 

35802X-AA-1 

FRESENIUS MED CARE II SENIOR NOTES SERIES 

144A    6.500% 09/15/18 04/14/2016 

Credit Suisse First 

Boston  11,690,250 10,725,000 11,141,775 10,923,275  (20,399)  (20,399)  10,902,876  787,374 787,374 414,402 09/15/2018 

35802X-AD-5 

FRESENIUS MED CARE II SENIOR UNSECURED    

5.625% 07/31/19 05/26/2016 

Credit Suisse First 

Boston  495,650 460,000 484,242 478,474  (2,007)  (2,007)  476,467  19,183 19,183 21,634 07/31/2019 

35802X-AH-6 

FRESENIUS MED CARE II SR UNSECURED 144A    

4.125% 10/15/20 07/21/2016 Various  14,719,963 14,285,000 14,285,000 14,285,000      14,285,000  434,963 434,963 344,676 10/15/2020 

35906A-AK-4 

FRONTIER COMMUNICATIONS CORP SR UNSECURED    

8.750% 04/15/22 12/21/2016 Citibank  9,800,000 10,000,000 11,202,500 10,974,124  (125,413)  (125,413)  10,848,712  (1,048,712) (1,048,712) 1,037,847 04/15/2022 

35906A-AL-2 

FRONTIER COMMUNICATIONS CORP SR UNSECURED    

9.250% 07/01/21 12/16/2016 Various  18,538,563 17,855,000 19,457,463 19,026,630  (161,246)  (161,246)  18,865,384  (326,821) (326,821) 2,343,577 07/01/2021 

35906A-AM-0 

FRONTIER COMMUNICATIONS CORP SR UNSECURED    

7.125% 01/15/23 12/14/2016 Various  16,177,500 18,000,000 18,600,025 18,515,440  (57,523)  (57,523)  18,457,917  (2,280,417) (2,280,417) 1,829,344 01/15/2023 

35906A-AP-3 

FRONTIER COMMUNICATIONS CORP SR UNSECURED    

6.250% 09/15/21 10/17/2016 Various  18,017,950 19,020,000 19,438,800 19,378,681  (34,965)  (34,965)  19,343,716  (1,325,766) (1,325,766) 1,159,681 09/15/2021 

35906A-AQ-1 

FRONTIER COMMUNICATIONS CORP SR UNSECURED    

6.875% 01/15/25 12/14/2016 Citibank  11,760,000 14,000,000 14,050,000 14,046,483  (3,785)  (3,785)  14,042,698  (2,282,698) (2,282,698) 1,374,236 01/15/2025 

35906A-AR-9 

FRONTIER COMMUNICATIONS CORP SR UNSECURED 

144A    8.875% 09/15/20 06/03/2016 Tax Free Exchange  250,000 250,000 250,000 250,000      250,000    15,285 09/15/2020 

35906A-AU-2 

FRONTIER COMMUNICATIONS CORP SR UNSECURED 

144A   10.500% 09/15/22 06/03/2016 Tax Free Exchange  6,685,000 6,685,000 6,685,000 6,685,000      6,685,000    483,548 09/15/2022 

35906A-AX-6 

FRONTIER COMMUNICATIONS CORP SR UNSECURED 

144A   11.000% 09/15/25 06/03/2016 Tax Free Exchange  31,874,046 32,550,000 31,851,875 31,854,274  19,772  19,772  31,874,046    2,466,567 09/15/2025 

36155W-AH-9 GCI INC SR UNSECURED    6.750% 06/01/21 06/17/2016 Robinson Humphrey  759,375 750,000 757,500 755,272  (663)  (663)  754,610  4,765 4,765 28,266 06/01/2021 

36159J-DH-1 

GE CAPITAL CREDIT CARD MASTER GEMNT 2012-6 A    

1.360% 08/17/20 09/15/2016 Various  64,574,486 64,460,000 64,451,076 64,443,471  13,202  13,202  64,456,673  117,813 117,813 577,170 08/17/2020 

36163L-AD-2 

GE EQUIPMENT SMALL TICKET LLC GEEST 2014-1A 

A4    1.440% 10/25/21 11/23/2016 Tender  25,595,000 25,595,000 25,582,860 25,585,710  6,979  6,979  25,592,689  2,311 2,311 415,919 10/25/2021 

36174W-AB-9 

GK HOLDINGS INC INITIAL TERM LOAN  6.500%  

01/20/21 12/30/2016 

Redemption      

100.0000  100,000 100,000 99,083 100,000  917  917  100,000    3,030 01/20/2021 

36190K-AA-7 

GS MORTGAGE SECURITIES TRUST GSMS SERIES 

2009-RR1 CLASS CSA    5.286% 12/17/39 08/01/2016 Paydown  17,375,358 17,375,358 13,969,561 16,868,418  506,939  506,939  17,375,358    491,033 12/17/2039 

36190K-AE-9 

GS MORTGAGE SECURITIES TRUST GSMS SERIES 

2009-RR1 CLASS GGA    5.852% 07/12/38 02/01/2016 Paydown  8,920,077 8,920,077 8,211,038 8,861,163  58,914  58,914  8,920,077    77,984 07/12/2038 

36193A-AA-6 

GS MORTGAGE SECURITIES TRUST GSMS 2013-KING 

A    2.706% 12/10/27 12/01/2016 Paydown  560,069 560,069 576,863 569,677  (9,608)  (9,608)  560,069    8,258 12/10/2027 

36197Q-AA-7 

GS MORTGAGE SECURITIES TRUST GSMS 2013-G1 A1    

2.059% 04/10/31 12/01/2016 Paydown  1,456,056 1,456,056 1,470,596 1,466,178  (10,122)  (10,122)  1,456,056    16,343 04/10/2031 

36228C-TQ-6 

GS MORTGAGE SECURITIES TRUST GSMS 2004-GG2 

XC    0.000% 08/01/38 10/01/2016 Paydown    15,120 8,961  (8,961)  (8,961)      11,764 08/01/2038 

36228C-WD-1 

GS MORTGAGE SECURITIES TRUST GSMS 2005-GG4 

CLASS-XC    0.918% 07/10/39 12/01/2016 Paydown    248,798 31,056  (31,056)  (31,056)      42,703 07/10/2039 

36228F-AA-4 

GSMPS MORTGAGE LOAN TRUST SERIES 1998-1 

CLASS A    8.000% 09/19/27 12/01/2016 Paydown  71,522 71,522 74,941 73,422  (1,900)  (1,900)  71,522    2,476 09/19/2027 

36228F-AE-6 

GSMPS MORTGAGE LOAN TRUST SERIES 1998-2 

CLASS A    7.750% 05/19/27 12/01/2016 Paydown  135,459 135,459 139,589 136,997  (1,538)  (1,538)  135,459    4,789 05/19/2027 

36228F-AK-2 

GSMPS MORTGAGE LOAN TRUST SERIES 1998-3 

CLASS A    7.750% 09/19/27 12/01/2016 Paydown  161,492 161,492 163,167 162,023  (531)  (531)  161,492    6,142 09/19/2027 

36228F-AP-1 

GSMPS MORTGAGE LOAN TRUST SERIES 1998-4  

CLASS A    7.500% 12/19/26 12/01/2016 Paydown  304,473 304,473 307,103 304,906  (433)  (433)  304,473    9,296 12/19/2026 

36228F-AT-3 

GSMPS MORTGAGE LOAN TRUST SERIES 1998-5 

CLASS A    6.361% 06/19/27 12/01/2016 Paydown  300,631 300,631 303,753 301,461  (830)  (830)  300,631    10,100 06/19/2027 
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36228F-CG-9 

GSMPS MORTGAGE LOAN TRUST SERIES 1999-2  

CLASS A    8.000% 09/19/27 12/01/2016 Paydown  186,869 186,869 189,667 187,755  (886)  (886)  186,869    7,307 09/19/2027 

36228F-CL-8 

GSMPS MORTGAGE LOAN TRUST SERIES 1999-3  

CLASS A    8.000% 08/19/29 12/01/2016 Paydown  108,818 113,879 116,697 115,279  (6,461)  (6,461)  108,818    5,468 08/19/2029 

362332-AG-3 

GS MORTGAGE SECURITIES TRUST GSMS 2006-GG8 

AM    5.591% 11/10/39 12/01/2016 Paydown  9,716,905 9,716,905 10,612,303 9,985,830  (268,925)  (268,925)  9,716,905    434,871 11/10/2039 

364725-BA-8 TEGNA INC SR UNSECURED    5.125% 07/15/20 08/17/2016 

Wells Fargo Securities, 

Llc  280,800 270,000 270,675 270,530  (89)  (89)  270,441  10,359 10,359 15,260 07/15/2020 

364725-BD-2 TEGNA INC SR UNSECURED    5.125% 10/15/19 04/13/2016 Various  13,483,600 12,965,000 12,829,071 12,858,688  7,178  7,178  12,865,866  617,734 617,734 330,382 10/15/2019 

364760-AK-4 GAP INC SR UNSECURED    5.950% 04/12/21 03/04/2016 Various  69,688,759 66,960,000 75,607,242 72,790,133  (193,854)  (193,854)  72,596,279  (2,907,520) (2,907,520) 1,623,709 04/12/2021 

36740P-AA-1 

GATES GLOBAL LLC SR UNSECURED 144A    6.000% 

07/15/22 02/01/2016 

Credit Suisse First 

Boston  2,304,688 3,125,000 3,013,750 3,027,215  1,117  1,117  3,028,331  (723,644) (723,644) 103,646 07/15/2022 

369550-AV-0 

GENERAL DYNAMICS CORP SENIOR UNSECURED    

1.000% 11/15/17 08/09/2016 Barclays Capital Inc  23,048,885 23,030,000 22,886,293 22,975,559  17,709  17,709  22,993,267  55,617 55,617 170,806 11/15/2017 

36962G-4B-7 

GENERAL ELECTRIC CO SR UNSECURED    6.875% 

01/10/39 04/26/2016 Morgan Stanley & Co  39,290,866 27,400,000 26,982,972 27,020,430  2,239  2,239  27,022,669  12,268,197 12,268,197 1,512,233 01/10/2039 

370334-BT-0 

GENERAL MILLS INC SR UNSECURED    3.650% 

02/15/24 06/29/2016 Goldman Sachs Co  19,677,780 18,000,000 18,221,880 18,189,155  (10,706)  (10,706)  18,178,448  1,499,332 1,499,332 584,000 02/15/2024 

37045V-AJ-9 

GENERAL MOTORS CO SR UNSECURED    5.200% 

04/01/45 11/09/2016 

Bank of America 

Securities  10,954,020 11,000,000 10,766,360 10,768,624  2,962  2,962  10,771,586  182,434 182,434 641,911 04/01/2045 

37045X-AN-6 

GENERAL MOTORS FINL CO SR UNSECURED    

3.500% 07/10/19 05/04/2016 

Bank of America 

Securities  16,491,200 16,000,000 16,000,000 16,000,000      16,000,000  491,200 491,200 465,111 07/10/2019 

37045X-AW-6 

GENERAL MOTORS FINL CO SR UNSECURED    

3.450% 04/10/22 06/08/2016 Citibank  994,000 1,000,000 998,030 998,213  115  115  998,329  (4,329) (4,329) 23,288 04/10/2022 

37185L-AE-2 

GENESIS ENERGY LP GENESI SR UNSECURED    

5.750% 02/15/21 07/25/2016 

Credit Suisse First 

Boston  1,000,000 1,000,000 962,500 967,104  3,162  3,162  970,266  29,734 29,734 54,785 02/15/2021 

37185L-AH-5 

GENESIS ENERGY LP GENESI SR UNSECURED    

6.750% 08/01/22 07/28/2016 

Credit Suisse First 

Boston  753,750 750,000 739,718 740,238  707  707  740,944  12,806 12,806 51,891 08/01/2022 

37331N-AB-7 

GEORGIA-PACIFIC LLC SENIOR UNSECURED 144A    

5.400% 11/01/20 11/08/2016 Deutsche Bank Capital  22,430,200 20,000,000 21,975,284 21,165,808  (193,568)  (193,568)  20,972,240  1,457,960 1,457,960 1,119,000 11/01/2020 

373334-JN-2 

GEORGIA POWER COMPANY SR UNSECURED    5.950% 

02/01/39 03/22/2016 Various  26,362,453 22,155,000 22,750,567 22,687,562  (2,378)  (2,378)  22,685,184  3,677,269 3,677,269 832,626 02/01/2039 

375558-AW-3 

GILEAD SCIENCES INC SR UNSECURED    3.700% 

04/01/24 04/29/2016 Mesirow Financial  2,156,660 2,000,000 2,068,560 2,061,002  (2,271)  (2,271)  2,058,731  97,929 97,929 43,783 04/01/2024 

375558-AY-9 

GILEAD SCIENCES INC SR UNSECURED    2.350% 

02/01/20 10/20/2016 

US Bancorp Investments 

Inc  4,260,503 4,165,000 4,155,504 4,157,584  1,424  1,424  4,159,008  101,495 101,495 120,716 02/01/2020 

375558-AZ-6 

GILEAD SCIENCES INC SR UNSECURED    3.500% 

02/01/25 04/29/2016 MarketAxess  1,018,301 960,000 959,098 959,257  24  24  959,281  59,020 59,020 25,480 02/01/2025 

375558-BA-0 

GILEAD SCIENCES INC SR UNSECURED    4.500% 

02/01/45 10/20/2016 Barclays Capital Inc  10,749,100 10,000,000 9,941,300 9,943,756  781  781  9,944,536  804,564 804,564 555,000 02/01/2045 

375558-BD-4 

GILEAD SCIENCES INC SR UNSECURED    4.750% 

03/01/46 05/23/2016 

Credit Suisse First 

Boston  10,683,800 10,000,000 9,958,700 9,958,766  183  183  9,958,949  724,851 724,851 332,500 03/01/2046 

375558-BF-9 

GILEAD SCIENCES INC SR UNSECURED    3.650% 

03/01/26 10/21/2016 Various  21,164,800 20,000,000 19,919,200 19,920,975  3,883  3,883  19,924,858  1,239,942 1,239,942 664,097 03/01/2026 

37636#-AH-3 

GIVAUDAN UNITED STATES INC SERIES H SENIOR 

NOTE    5.490% 04/16/16 04/16/2016 Maturity  38,000,000 38,000,000 38,000,000 38,000,000      38,000,000    1,043,100 04/16/2016 

37875*-AA-2 

GLENN POOL OIL & GAS TRUST II SENIOR SECURED 

NOTE    6.000% 08/02/21 12/01/2016 

Redemption      

100.0000  13,819,785 13,819,785 13,763,975 13,792,055  27,730  27,730  13,819,785    586,722 08/02/2021 

38072J-AC-5 

GOLD STANDARD BAKING INC TERM NOTE  5.250%  

04/23/21 12/30/2016 

Redemption      

100.0000  90,000 90,000 89,568 90,000  432  432  90,000    1,810 04/23/2021 

381131-AA-9 

GOLDEN NUGGET ESCROW INC SR UNSECURED 144A    

8.500% 12/01/21 06/17/2016 Jefferies & Co  1,541,250 1,500,000 1,552,500 1,540,392  (4,229)  (4,229)  1,536,163  5,087 5,087 70,715 12/01/2021 

38113Y-A*-0 

GOLDEN NUGGET INC DELAYED DRAW TERM LOAN    

5.500% 11/21/19 09/28/2016 

Redemption      

100.0000  1,410,000 1,410,000 1,410,000 1,410,000      1,410,000    58,483 11/21/2019 

38113Y-A@-8 

GOLDEN NUGGET INC TERM LOAN B    5.500% 

11/21/19 09/28/2016 

Redemption      

100.0000  3,290,000 3,290,000 3,243,000 3,255,344  34,656  34,656  3,290,000    136,225 11/21/2019 

38119#-AC-8 

GOLDEN SPREAD ELEC COOPERATIVE SER 2011 B 

FIRST MORTGAGE N0TE    4.350% 08/10/31 08/10/2016 

Redemption      

100.0000  2,520,739 2,520,739 2,520,739 2,520,739      2,520,739    83,054 08/10/2031 
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38141E-C3-1 

GOLDMAN SACHS GROUP INC SR UNSECURED    

4.800% 07/08/44 12/09/2016 Goldman Sachs Co  3,024,287 2,815,000 2,830,651 2,830,525  (211)  (211)  2,830,314  193,973 193,973 169,827 07/08/2044 

38141G-FM-1 

GOLDMAN SACHS GROUP INC SENIOR NOTES    

6.150% 04/01/18 11/10/2016 Goldman Sachs Co  40,292,221 37,605,000 39,941,562 38,327,471  (129,460)  (129,460)  38,198,011  2,094,210 2,094,210 1,576,283 04/01/2018 

38141G-VM-3 

GOLDMAN SACHS GROUP INC SR UNSECURED    

4.000% 03/03/24 06/23/2016 Goldman Sachs Co  21,246,400 20,000,000 21,138,480 21,062,824  (55,958)  (55,958)  21,006,866  239,534 239,534 655,556 03/03/2024 

38141G-VR-2 

GOLDMAN SACHS GROUP INC SUBORDINATED    

4.250% 10/21/25 06/23/2016 Morgan Stanley & Co  10,282,500 10,000,000 9,930,000 9,931,115  2,794  2,794  9,933,908  348,592 348,592 291,597 10/21/2025 

38144L-AB-6 

GOLDMAN SACHS GROUP INC SENIOR NOTES    

6.250% 09/01/17 06/15/2016 Trading Edge Inc  1,804,125 1,700,000 1,755,709 1,713,648  (3,591)  (3,591)  1,710,057  94,068 94,068 83,819 09/01/2017 

38148L-AC-0 

GOLDMAN SACHS GROUP INC SR UNSECURED    

3.500% 01/23/25 07/01/2016 Goldman Sachs Co  10,875,447 10,680,000 10,882,514 10,870,195  (9,225)  (9,225)  10,860,970  14,477 14,477 348,437 01/23/2025 

382550-BC-4 

GOODYEAR TIRE & RUBBER CO SR UNSECURED    

7.000% 05/15/22 05/10/2016 Various  19,921,443 18,450,000 19,653,210 19,548,675  (107,120)  (107,120)  19,441,555  479,888 479,888 596,569 05/15/2022 

382550-BD-2 

GOODYEAR TIRE & RUBBER CO SENIOR UNSECURED    

6.500% 03/01/21 04/19/2016 Various  7,109,638 6,755,000 6,765,200 6,762,559  (676)  (676)  6,761,883  347,754 347,754 273,525 03/01/2021 

38259P-AC-6 

GOOGLE INC SENIOR UNSECURED    2.125% 

05/19/16 05/19/2016 Maturity  41,250,000 41,250,000 41,043,263 41,233,410  16,590  16,590  41,250,000    438,281 05/19/2016 

38259P-AD-4 GOOGLE INC SR UNSECURED    3.375% 02/25/24 04/27/2016 Tax Free Exchange  31,812,231 30,067,000 32,013,571 31,876,424  (64,193)  (64,193)  31,812,231    757,313 02/25/2024 

384313-AD-4 

GRAFTECH INTERNATIONAL SR UNSECURED    

6.375% 11/15/20 11/09/2016 

Credit Suisse First 

Boston  4,000,000 5,000,000 5,140,633 5,084,011  (24,059)  (24,059)  5,059,952  (1,059,952) (1,059,952) 318,750 11/15/2020 

38869P-AK-0 

GRAPHIC PACKAGE INTERNATIONAL SENIOR 

UNSECURED    4.750% 04/15/21 08/30/2016 Various  7,730,988 7,205,000 7,204,488 7,204,577  30  30  7,204,607  526,381 526,381 298,898 04/15/2021 

389375-AG-1 

GRAY TELEVISION INC SR UNSECURED    7.500% 

10/01/20 04/18/2016 Barclays Capital Inc  1,050,000 1,000,000 1,045,000 1,042,740  (4,355)  (4,355)  1,038,385  11,615 11,615 41,667 10/01/2020 

39121J-AG-5 

GREAT RIVER ENERGY FIRST MRTG BONDS SERIES 

2008 A    7.233% 07/01/38 07/01/2016 

Redemption      

100.0000  613,500 613,500 613,500 613,500      613,500    44,374 07/01/2038 

39278*-AA-1 

GREEN COUNTRY ENERGY LLC SENIOR SECURED NOTE    

7.210% 02/10/24 11/10/2016 

Redemption      

100.0000  1,974,922 1,974,922 1,974,922 1,974,922      1,974,922    90,478 02/10/2024 

393505-K2-7 

CONSECO FINANCIAL CORP SENIOR SUB PTC 1998-6 

A-8    6.660% 06/01/30 12/01/2016 Paydown  1,877,297 1,877,297 1,870,903 1,874,773  2,524  2,524  1,877,297    67,808 06/01/2030 

393505-XU-1 

CONSECO FINANCIAL CORP SENIOR SUB PTC 1997-7 

A-9    0.079% 07/15/29 12/15/2016 Paydown  1,056,046 1,047,328 1,040,609 1,046,482  9,564  9,564  1,056,046    39,126 07/15/2029 

393505-XV-9 

CONSECO FINANCIAL CORP SENIOR SUB PTC 1997-7 

A-10    6.670% 06/15/27 12/15/2016 Paydown  861,225 861,225 876,853 863,144  (1,919)  (1,919)  861,225    30,727 06/15/2027 

396789-GK-9 

GCCFC COMMERCIAL MORTGAGE TRUS SERIES 2004-

GG1 XC    0.175% 06/10/36 12/01/2016 Paydown    150,398 4,638  (4,638)  (4,638)      12,508 06/10/2036 

396789-KZ-1 

GCCFC COMMERCIAL MORTGAGE TRUS 2005-GG3 XC    

0.876% 08/10/42 12/01/2016 Paydown    2,011 2,268  (2,268)  (2,268)      2,493 08/10/2042 

396789-MR-7 

GCCFC COMMERCIAL MORTGAGE TRUS GCCFC 2005-

GG5 CLASS-XC    0.000% 04/10/37 12/01/2016 Paydown    67,074           401 04/10/2037 

39678A-AA-4 

GCCFC COMMERCIAL MORTGAGE TRUS GCCFC 2006-

RR1 CLASS A1    5.731% 03/18/49 12/01/2016 Paydown  153,734 4,021,267 403,643 403,643  (252,678)  (252,678)  150,965  2,769 2,769 131,637 03/18/2049 

404119-BP-3 HCA INC SR SECURED    4.250% 10/15/19 04/11/2016 

Bank of America 

Securities  3,626,875 3,500,000 3,500,000 3,500,000      3,500,000  126,875 126,875 73,962 10/15/2019 

404119-BR-9 HCA INC SR UNSECURED    5.375% 02/01/25 05/24/2016 Goldman Sachs Co  5,062,500 5,000,000 5,000,000 5,000,000      5,000,000  62,500 62,500 220,972 02/01/2025 

404121-AC-9 HCA INC SENIOR SECURED    6.500% 02/15/20 09/09/2016 Various  51,746,413 46,895,000 48,969,663 48,187,609  (84,457)  (84,457)  48,103,152  3,643,261 3,643,261 2,514,385 02/15/2020 

404121-AE-5 HCA INC SR SECURED    5.875% 03/15/22 03/21/2016 JP Morgan Inc  541,250 500,000 525,625 521,965  (689)  (689)  521,277  19,973 19,973 15,422 03/15/2022 

404121-AG-0 HCA INC SR UNSECURED    5.875% 05/01/23 05/24/2016 Goldman Sachs Co  5,256,250 5,000,000 5,382,500 5,354,957  (16,500)  (16,500)  5,338,457  (82,207) (82,207) 168,090 05/01/2023 

40414L-AA-7 

HCP INC SR UNSECURED BOND    6.700% 01/30/18 

11/30/2016 Call      106.4198  10,072,634 9,465,000 9,440,752 9,458,004  614,630  614,630  10,072,634    845,540 01/30/2018 

40414L-AC-3 HCP INC SENIOR UNSECURED    3.750% 02/01/16 02/01/2016 Maturity  12,765,000 12,765,000 13,017,306 12,770,813  (5,813)  (5,813)  12,765,000    239,344 02/01/2016 

40414L-AJ-8 HCP INC SR UNSECURED    4.250% 11/15/23 11/03/2016 

Wells Fargo Securities, 

Llc  14,223,997 13,515,000 13,452,831 13,464,025  4,725  4,725  13,468,750  755,247 755,247 563,219 11/15/2023 

40414L-AL-3 HCP INC SR UNSECURED    3.875% 08/15/24 11/02/2016 

Wells Fargo Securities, 

Llc  950,428 925,000 906,169 908,189  1,408  1,408  909,597  40,831 40,831 44,008 08/15/2024 

40414L-AM-1 HCP INC SR UNSECURED    3.400% 02/01/25 02/16/2016 

Wells Fargo Securities, 

Llc  23,351,640 26,000,000 25,187,100 25,243,495  9,350  9,350  25,252,845  (1,901,205) (1,901,205) 486,200 02/01/2025 
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40414L-AN-9 HCP INC SR UNSECURED    4.000% 06/01/25 11/02/2016 Various  39,764,503 41,000,000 40,641,660 40,660,212  12,491  12,491  40,672,703  (908,200) (908,200) 817,500 06/01/2025 

40415R-AP-0 

HD SUPPLY INC SR UNSECURED    7.500% 

07/15/20 04/14/2016 Deutsche Bank Capital  2,120,000 2,000,000 2,107,500 2,074,758  (7,375)  (7,375)  2,067,382  52,618 52,618 76,667 07/15/2020 

404251-A*-1 

HNI CORP SERIES 2006-A SENIOR NOTE    5.540% 

04/06/16 04/06/2016 Maturity  49,000,000 49,000,000 48,537,800 48,981,655  18,345  18,345  49,000,000    1,357,300 04/06/2016 

4042Q1-AC-1 HSBC BANK USA SUB NOTES    6.000% 08/09/17 03/01/2016 HSBC Securities Inc  30,993,880 29,500,000 28,599,645 29,286,283  21,805  21,805  29,308,088  1,685,792 1,685,792 1,007,917 08/09/2017 

412690-AD-1 

HARLAND CLARKE HOLDINGS SR SECURED 144A    

6.875% 03/01/20 02/10/2016 Various  15,984,240 19,395,000 19,647,150 19,607,986  (4,297)  (4,297)  19,603,689  (3,619,449) (3,619,449) 548,897 03/01/2020 

413875-AT-2 

HARRIS CORPORATION SR UNSECURED    5.054% 

04/27/45 08/31/2016 Barclays Capital Inc  1,165,960 1,000,000 1,000,000 1,000,000      1,000,000  165,960 165,960 43,380 04/27/2045 

41884#-AA-9 

HATCHET RIDGE PASS THROUGH TR PASS THROUGH 

CERTIFICATES    5.950% 12/14/29 12/14/2016 

Redemption      

100.0000  1,281,176 1,281,176 1,281,176 1,281,176      1,281,176    49,710 12/14/2029 

421924-BR-1 

HEALTHSOUTH CORP SENIOR UNSECURED 144A    

5.750% 09/15/25 03/11/2016 Tax Free Exchange  6,675,000 6,675,000 6,675,000 6,675,000      6,675,000    186,576 09/15/2025 

42217K-AV-8 

WELLTOWER INC SR UNSECURED    3.625% 

03/15/16 03/15/2016 Maturity  25,965,000 25,965,000 25,932,768 25,963,586  1,414  1,414  25,965,000    470,616 03/15/2016 

42217K-AW-6 

WELLTOWER INC SR UNSECURED    5.250% 

01/15/22 03/02/2016 

Wells Fargo Securities, 

Llc  32,332,200 30,000,000 31,826,995 31,480,283  (38,003)  (38,003)  31,442,280  889,920 889,920 997,500 01/15/2022 

42217K-BB-1 

WELLTOWER INC SR UNSECURED    5.125% 

03/15/43 02/18/2016 Various  2,487,627 2,500,000 2,614,700 2,612,229  (302)  (302)  2,611,927  (124,300) (124,300) 56,233 03/15/2043 

42237M-AA-6 

HEARTHSIDE GROUP HLDS FI SR UNSECURED 144A    

6.500% 05/01/22 06/15/2016 Barclays Capital Inc  631,875 750,000 750,000 750,000      750,000  (118,125) (118,125) 31,010 05/01/2022 

42249#-AA-7 

HEALTHPARTNERS INC SENIOR NOTE SERIES 2013    

4.610% 05/15/30 05/15/2016 

Redemption      

100.0000  2,027,027 2,027,027 2,027,027 2,027,027      2,027,027    46,723 05/15/2030 

423074-AS-2 

HJ HEINZ CO COMPANY GUARNT 144A    4.875% 

02/15/25 05/11/2016 

Credit Suisse First 

Boston  493,339 449,000 449,000 449,000      449,000  44,339 44,339 16,477 02/15/2025 

423074-AT-0 

HJ HEINZ CO SR UNSECURED 144A    5.000% 

07/15/35 08/19/2016 Tax Free Exchange  14,258,100 14,390,000 14,253,151 14,255,452  2,648  2,648  14,258,100    813,435 07/15/2035 

423074-AV-5 

HJ HEINZ CO SR UNSECURED 144A    5.200% 

07/15/45 08/19/2016 Tax Free Exchange  21,227,853 21,190,000 21,227,441 21,228,246  (393)  (393)  21,227,853    1,245,737 07/15/2045 

423074-AX-1 

HJ HEINZ CO SR UNSECURED 144A    3.950% 

07/15/25 08/19/2016 Tax Free Exchange  34,958,298 35,000,000 34,953,450 34,955,800  2,498  2,498  34,958,298    1,562,993 07/15/2025 

423074-AZ-6 

HJ HEINZ CO SENIOR UNSECURED 144A    2.800% 

07/02/20 05/10/2016 

Wells Fargo Securities, 

Llc  15,885,474 15,385,000 15,350,076 15,353,333  2,426  2,426  15,355,759  529,715 529,715 372,146 07/02/2020 

423074-AZ-6 

HJ HEINZ CO SENIOR UNSECURED 144A    2.800% 

07/02/20 08/19/2016 Tax Free Exchange  4,606,766 4,615,000 4,604,524 4,605,501  1,265  1,265  4,606,766    146,090 07/02/2020 

423074-BA-0 

HJ HEINZ CO SENIOR UNSECURED 144A    3.500% 

07/15/22 08/19/2016 Tax Free Exchange  14,969,872 15,000,000 14,964,600 14,966,970  2,903  2,903  14,969,872    593,542 07/15/2022 

423074-BB-8 

HJ HEINZ CO SENIOR UNSECURED 144A    1.600% 

06/30/17 08/19/2016 Tax Free Exchange  999,725 1,000,000 999,370 999,526  199  199  999,725    10,178 06/30/2017 

428040-CG-2 HERTZ CORP SR UNSECURED    7.375% 01/15/21 07/15/2016 

Cantor, Fitzgerald & 

Co.  5,225,000 5,000,000 5,214,238 5,164,300  (27,612)  (27,612)  5,136,688  88,312 88,312 373,872 01/15/2021 

428040-CN-7 HERTZ CORP SR UNSECURED    6.250% 10/15/22 06/17/2016 Goldman Sachs Co  1,015,000 1,000,000 1,035,000 1,030,640  (2,684)  (2,684)  1,027,957  (12,957) (12,957) 42,882 10/15/2022 

428040-CP-2 HERTZ CORP SR UNSECURED    5.875% 10/15/20 12/20/2016 Various  3,667,580 3,632,000 3,691,645 3,680,227  (13,654)  (13,654)  3,666,573  1,007 1,007 218,567 10/15/2020 

42809H-AB-3 HESS CORP SR UNSECURED    8.125% 02/15/19 03/17/2016 Various  73,948,208 68,439,000 75,538,403 71,437,852  (154,272)  (154,272)  71,283,581  2,664,627 2,664,627 3,207,540 02/15/2019 

42809H-AD-9 HESS CORP SR UNSECURED    5.600% 02/15/41 03/09/2016 JP Morgan Inc  990,120 1,200,000 1,351,572 1,347,904  (616)  (616)  1,347,288  (357,168) (357,168) 39,013 02/15/2041 

42809H-AF-4 HESS CORP SR UNSECURED    3.500% 07/15/24 10/25/2016 Various  9,760,350 10,000,000 9,932,700 9,941,572  4,892  4,892  9,946,464  (186,114) (186,114) 449,653 07/15/2024 

428236-BR-3 

HEWLETT-PACKARD CO SR UNSECURED    6.000% 

09/15/41 01/29/2016 Various  833,552 1,000,000 1,139,970 1,136,812  (183)  (183)  1,136,629  (303,077) (303,077) 21,800 09/15/2041 

42824C-AA-7 

HEWLETT PACKARD ENTERPRISE CO SENIOR 

UNSECURED 144A    2.450% 10/05/17 12/30/2016 Tax Free Exchange  29,993,439 30,000,000 29,983,200 29,985,085  8,354  8,354  29,993,439    915,792 10/05/2017 

42824C-AE-9 

HEWLETT PACKARD ENTERPRISE CO SENIOR 

UNSECURED 144A    3.600% 10/15/20 12/30/2016 Tax Free Exchange  10,063,384 10,000,000 10,081,200 10,078,905  (15,521)  (15,521)  10,063,384    446,139 10/15/2020 

42824C-AL-3 

HEWLETT PACKARD ENTERPRISE CO SENIOR 

UNSECURED 144A    4.400% 10/15/22 12/30/2016 Tax Free Exchange  29,949,920 30,000,000 29,940,600 29,942,308  7,612  7,612  29,949,920    1,632,416 10/15/2022 

42824C-AP-4 

HEWLETT PACKARD ENTERPRISE CO SR UNSECURED 

144A    4.900% 10/15/25 12/30/2016 Tax Free Exchange  9,906,488 10,000,000 9,896,500 9,897,915  8,573  8,573  9,906,488    605,389 10/15/2025 
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428303-AJ-0 

HEXION US FINANCE CORP SR SECURED    8.875% 

02/01/18 06/16/2016 

Credit Suisse First 

Boston  855,000 1,000,000 872,500 906,716  18,884  18,884  925,600  (70,600) (70,600) 78,889 02/01/2018 

42958Q-AE-6 

HIGGINBOTHAM INSURANCE AGENCY TERM LOAN           

11/30/21 09/30/2016 

Redemption      

100.0000  90,000 90,000 89,100 89,096  904  904  90,000    2,849 11/30/2021 

43282*-AD-1 

THE HILSINGER COMPANY TERM LOAN  5.250%  

05/23/20 12/30/2016 

Redemption      

100.0000  787,068 787,068 781,519 787,068  5,548  5,548  787,068    26,473 05/23/2020 

43289U-AN-5 

HILTON USA TRUST HILT 2013-HLT AFX    2.662% 

11/05/30 11/01/2016 Paydown  33,000,000 33,000,000 33,039,816 33,020,785  (20,785)  (20,785)  33,000,000    793,017 11/05/2030 

43414T-AA-4 

HUB INTERNATIONAL LTD SR UNSECURED 144A    

7.875% 10/01/21 06/17/2016 Morgan Stanley & Co  962,500 1,000,000 1,000,000 1,000,000      1,000,000  (37,500) (37,500) 57,094 10/01/2021 

436440-AH-4 

HOLOGIC INC SR UNSECURED 144A    5.250% 

07/15/22 08/30/2016 Various  5,797,438 5,450,000 5,450,000 5,450,000      5,450,000  347,438 347,438 333,616 07/15/2022 

437076-AP-7 HOME DEPOT INC NOTES    5.400% 03/01/16 03/01/2016 Maturity  32,260,000 32,260,000 32,874,242 32,295,181  (35,181)  (35,181)  32,260,000    871,020 03/01/2016 

437076-BE-1 

HOME DEPOT INC SR UNSECURED    2.000% 

06/15/19 02/03/2016 

Bank of America 

Securities  15,213,714 15,025,000 14,967,454 14,984,696  1,174  1,174  14,985,870  227,844 227,844 44,240 06/15/2019 

437186-BH-1 

HOME MAC MORTGAGE SEC CORP SERIES 1986-3 

CLASS Z    9.000% 11/01/17 07/01/2016 Paydown  2,341 2,341 1,126 2,093  248  248  2,341    95 11/01/2017 

437863-AA-1 

HOMETOWN COMMERCIAL MORTGAGE HCC 2006-1 

CLASS-A    5.506% 11/11/38 12/01/2016 Paydown  2,310,633 2,314,150 1,540,407 1,540,407  770,226  770,226  2,310,633    76,557 11/11/2038 

438516-AX-4 

HONEYWELL INTERNATIONAL INC SR UNSECURED    

5.300% 03/01/18 11/01/2016 Trading Edge Inc  25,264,980 23,910,000 24,945,387 24,234,878  (122,642)  (122,642)  24,112,236  1,152,743 1,152,743 1,478,435 03/01/2018 

438516-AZ-9 

HONEYWELL INTERNATIONAL INC SR UNSECURED    

5.000% 02/15/19 11/01/2016 Trading Edge Inc  15,110,402 13,940,000 13,890,234 13,921,673  4,625  4,625  13,926,298  1,184,105 1,184,105 844,144 02/15/2019 

44416*-AB-2 

HUDSON TRANSMISSION PTNRS LLC INSTITUTIONAL 

NOTE    4.420% 05/31/33 11/30/2016 

Redemption      

100.0000  630,214 630,214 630,214 630,214      630,214    17,933 05/31/2033 

444454-AB-8 

HUGHES SATELLITE SYSTEMS SR SECURED    

6.500% 06/15/19 11/15/2016 Barclays Capital Inc  160,548 149,000 158,313 156,052  (1,685)  (1,685)  154,367  6,181 6,181 8,959 06/15/2019 

44614U-AC-3 

HUNTINGTON AUTO TRUST HUNT 2015-1 A3    

1.240% 09/16/19 07/15/2016 

Wells Fargo Securities, 

Llc  15,032,227 15,000,000 14,997,648 14,998,309  658  658  14,998,967  33,260 33,260 110,567 09/16/2019 

446413-AG-1 

HUNTINGTON INGALLS INDUSTRIES COMPANY 

GUARNTY 144A    5.000% 12/15/21 08/05/2016 Various  12,512,250 11,900,000 11,900,000 11,900,000      11,900,000  612,250 612,250 332,944 12/15/2021 

44890X-AC-2 

HYUNDAI AUTO LEASE SECURITIZAT HALST 2015-A 

A3    1.420% 11/15/18 12/15/2016 Paydown  519,408 519,408 519,303 519,355  54  54  519,408    7,376 11/15/2018 

44919*-AC-2 

I 595 EXPRESS LLC SENIOR SECURED NOTE    

3.310% 12/31/31 12/31/2016 

Redemption      

100.0000  14,078,444 14,078,444 14,078,444 14,078,444      14,078,444    342,724 12/31/2031 

44919P-AF-9 

IAC/INTERACTIVECORP SR UNSECURED    4.875% 

11/30/18 05/09/2016 Various  8,702,365 8,466,000 8,467,800 8,467,124  (94)  (94)  8,467,031  235,334 235,334 183,315 11/30/2018 

44919P-AF-9 

IAC/INTERACTIVECORP SR UNSECURED    4.875% 

11/30/18 04/30/2016 Call      103.2500  479,080 464,000 464,000 464,000  15,080  15,080  479,080    9,425 11/30/2018 

44928U-AD-2 

HYUNDAI AUTO LEASE SECURITIZAT HALST 2015-B 

A3    1.400% 11/15/18 05/24/2016 Barclays Capital Inc  7,010,391 7,000,000 6,998,702 6,999,039  247  247  6,999,285  11,105 11,105 44,100 11/15/2018 

45031U-BX-8 ISTAR INC SR UNSECURED    4.000% 11/01/17 07/28/2016 Goldman Sachs Co  4,981,250 5,000,000 4,931,250 4,944,401  17,266  17,266  4,961,667  19,583 19,583 150,556 11/01/2017 

451102-BA-4 

ICAHN ENTERPRISES FIN CORP SR UNSECURED    

3.500% 03/15/17 05/10/2016 Various  8,728,125 8,750,000 8,750,000 8,750,000      8,750,000  (21,875) (21,875) 201,296 03/15/2017 

451734-AC-1 

IHS INC-CLASS A SR UNSECURED    5.000% 

11/01/22 01/08/2016 

Bank of America 

Securities  180,450 180,000 180,000 180,000      180,000  450 450 1,800 11/01/2022 

45174H-AC-1 

IHEARTCOMMUNICATIONS INC SR SECURED   

10.625% 03/15/23 04/04/2016 

Bank of America 

Securities  1,405,000 2,000,000 2,000,000 2,000,000      2,000,000  (595,000) (595,000) 119,236 03/15/2023 

452308-AT-6 

ILLINOIS TOOL WORKS INC SR UNSECURED    

3.500% 03/01/24 11/07/2016 Jefferies & Co  26,785,100 25,000,000 25,018,723 25,018,157  (1,291)  (1,291)  25,016,866  1,768,234 1,768,234 1,033,958 03/01/2024 

45319#-AA-5 

IMPERIAL VALLEY SOLAR 1 LLC SENIOR SECURED 

NOTES    6.000% 06/30/38 12/31/2016 

Redemption      

100.0000  2,601,230 2,601,230 2,603,347 2,603,316  (2,086)  (2,086)  2,601,230    136,807 06/30/2038 

454889-AN-6 

INDIANA MICHIGAN POWER SENIOR NOTES    

7.000% 03/15/19 11/16/2016 Various  35,884,050 32,000,000 34,457,317 32,962,216  (80,625)  (80,625)  32,881,590  3,002,460 3,002,460 1,808,139 03/15/2019 

45672N-AD-3 

INFOR US INC SR UNSECURED 144A    6.500% 

05/15/22 01/08/2016 

Cantor, Fitzgerald & 

Co.  214,375 250,000 250,000 250,000      250,000  (35,625) (35,625) 2,618 05/15/2022 

45672W-AA-9 

INFOR SOFTWARE PARENT SR CONTINGENT CASH PAY 

NOTES    7.125% 05/01/21 06/15/2016 Goldman Sachs Co  1,081,250 1,250,000 1,255,000 1,253,626  (461)  (461)  1,253,165  (171,915) (171,915) 56,654 05/01/2021 
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459200-GU-9 

IBM CORP SENIOR UNSECURED    2.000% 01/05/16 

01/05/2016 Maturity  26,000,000 26,000,000 25,916,280 25,999,813  187  187  26,000,000    260,000 01/05/2016 

459200-GX-3 IBM CORP SR UNSECURED    1.950% 07/22/16 07/22/2016 Maturity  57,600,000 57,600,000 57,270,528 57,561,608  38,392  38,392  57,600,000    1,123,200 07/22/2016 

459745-GH-2 

INTL LEASE FINANCE CORP SR UNSECURED    

6.250% 05/15/19 07/28/2016 Citibank  21,789,156 19,775,000 20,106,250 20,026,029  (40,913)  (40,913)  19,985,116  1,804,041 1,804,041 879,757 05/15/2019 

459745-GJ-8 

INTL LEASE FINANCE CORP SR UNSECURED    

5.750% 05/15/16 05/15/2016 Maturity  14,610,000 14,610,000 14,610,000 14,610,000      14,610,000    420,038 05/15/2016 

459745-GN-9 

INTL LEASE FINANCE CORP SR UNSECURED    

5.875% 08/15/22 07/28/2016 Citibank  5,700,000 5,000,000 5,412,500 5,362,082  (27,832)  (27,832)  5,334,251  365,750 365,750 283,142 08/15/2022 

460146-CA-9 

INTERNATIONAL PAPER CO BONDS    7.950% 

06/15/18 08/05/2016 Barclays Capital Inc  10,024,650 9,000,000 9,786,469 9,269,612  (62,836)  (62,836)  9,206,776  817,874 817,874 467,063 06/15/2018 

460146-CA-9 

INTERNATIONAL PAPER CO BONDS    7.950% 

06/15/18 09/09/2016 Call      111.5805  25,087,757 22,484,000 24,391,647 23,139,333  1,948,424  1,948,424  25,087,757    1,310,817 06/15/2018 

460146-CG-6 

INTERNATIONAL PAPER CO SR UNSECURED    

4.750% 02/15/22 11/08/2016 JP Morgan Inc  6,618,060 6,000,000 5,995,140 5,996,550  432  432  5,996,982  621,078 621,078 355,458 02/15/2022 

460146-CL-5 

INTERNATIONAL PAPER CO SR UNSECURED    

3.800% 01/15/26 11/08/2016 JP Morgan Inc  10,460,000 10,000,000 9,956,900 9,959,401  3,007  3,007  9,962,408  497,592 497,592 557,333 01/15/2026 

460146-CN-1 

INTERNATIONAL PAPER CO SR UNSECURED    

5.150% 05/15/46 11/08/2016 

Bank of America 

Securities  7,407,540 7,000,000 6,939,100 6,939,458  733  733  6,940,191  467,349 467,349 359,499 05/15/2046 

46284P-AP-9 

IRON MOUNTAIN INC SR SUBORDINATE    5.750% 

08/15/24 05/16/2016 Barclays Capital Inc  1,030,000 1,000,000 1,015,000 1,012,770  (937)  (937)  1,011,832  18,168 18,168 43,764 08/15/2024 

46284V-AA-9 

IRON MOUNTAIN INC SR UNSECURED 144A    

6.000% 10/01/20 11/29/2016 Various  10,030,769 9,500,000 9,500,000 9,500,000      9,500,000  530,769 530,769 231,838 10/01/2020 

46361*-AJ-5 

THE IRVINE COMPANY LLC SERIES 2006-C SENIOR 

NOTE    5.520% 04/01/16 04/01/2016 Maturity  60,000,000 60,000,000 60,000,000 60,000,000      60,000,000    1,656,000 04/01/2016 

466112-AH-2 

JBS USA LLC JBS USA FINA SR UNSECURED 144A    

8.250% 02/01/20 10/28/2016 Various  13,987,500 13,500,000 13,503,750 13,458,011  5,259  5,259  13,463,270  524,230 524,230 1,152,292 02/01/2020 

466112-AP-4 

JBS USA LLC JBS USA FINA SR UNSECURED 144A    

5.875% 07/15/24 08/09/2016 

Bank of America 

Securities  1,015,000 1,000,000 890,000 890,297  5,802  5,802  896,099  118,901 118,901 64,406 07/15/2024 

46613B-AE-7 

J CREW GROUP INC INITIAL LOAN    4.000% 

03/05/21 02/16/2016 Goldman Sachs Co  4,282,339 6,812,917 6,701,429 6,705,647  2,872  2,872  6,708,519  (2,426,181) (2,426,181) (33,413) 03/05/2021 

46613B-AE-7 

J CREW GROUP INC INITIAL LOAN    4.000% 

03/05/21 01/29/2016 

Redemption      

100.0000  14,753 14,753 13,502 13,502  1,251  1,251  14,753    44 03/05/2021 

46613B-AE-7 

J CREW GROUP INC INITIAL LOAN    4.000% 

03/05/21 02/01/2016 Basis Adjustment  79,228 985,000 78,848 79,228  (41)  (41)  79,228     03/05/2021 

46625H-GY-0 

JPMORGAN CHASE & CO SR UNSECURED    6.000% 

01/15/18 01/22/2016 JP Morgan Inc  22,147,245 20,595,000 21,967,802 20,988,565  (13,052)  (13,052)  20,975,513  1,171,732 1,171,732 659,040 01/15/2018 

46625H-JA-9 

JPMORGAN CHASE & CO NOTES    3.150% 07/05/16 

07/05/2016 Maturity  14,220,000 14,220,000 14,185,872 14,216,278  3,722  3,722  14,220,000    447,930 07/05/2016 

46625H-KA-7 

JPMORGAN CHASE & CO SR UNSECURED    2.250% 

01/23/20 01/22/2016 JP Morgan Inc  14,772,600 15,000,000 15,082,500 15,067,881  (1,153)  (1,153)  15,066,728  (294,128) (294,128) 172,500 01/23/2020 

46625H-MN-7 

JPMORGAN CHASE & CO SR UNSECURED    3.900% 

07/15/25 07/26/2016 JP Morgan Inc  537,855 500,000 510,325 510,024  (527)  (527)  509,497  28,358 28,358 19,933 07/15/2025 

46625Y-BL-6 

JP MORGAN CHASE COMMERCIAL MOR 2004-LN2 X1    

0.598% 07/15/41 12/01/2016 Paydown    4,610 3,981  (3,981)  (3,981)      3,264 07/15/2041 

46625Y-NK-5 

JP MORGAN CHASE COMMERCIAL MOR JPMCC 2005-

LDP2 CLASS C    4.911% 07/15/42 12/01/2016 Paydown  667,972 667,972 590,112 667,972      667,972    27,521 07/15/2042 

46625Y-SR-5 

JP MORGAN CHASE COMMERCIAL MOR JPMCC 2005-

LDP3 CLASS-X1    0.000% 08/15/42 12/01/2016 Paydown    4,051 4,051  (4,051)  (4,051)       08/15/2042 

46626A-AB-0 

JP MORGAN H & Q BLDG SF CA RENT-BACKED PASS-

THROUGH TRUST    6.850% 09/15/17 12/15/2016 

Redemption      

100.0000  5,213,792 5,213,792 5,213,792 5,213,792      5,213,792    195,475 09/15/2017 

46632H-AC-5 

JP MORGAN CHASE COMMERCIAL MOR SERIES JPMCC 

2007-LD12 CLASSA3    6.135% 02/15/51 09/01/2016 Paydown  819,384 819,384 840,732 819,384      819,384    35,925 02/15/2051 

46639G-AU-0 

JP MORGAN MORTGAGE TRUST JPMMT 2013-1 2A2    

2.500% 03/01/43 12/01/2016 Paydown  9,253,853 9,253,853 9,116,964 9,127,020  126,833  126,833  9,253,853    127,031 03/01/2043 

46641Y-AA-1 

JP MORGAN MORTGAGE TRUST JPMMT 2014-2 1A1    

3.000% 06/25/29 12/01/2016 Paydown  3,816,277 3,816,277 3,901,547 3,895,157  (78,880)  (78,880)  3,816,277    58,035 06/25/2029 
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46641Y-AJ-2 

JP MORGAN MORTGAGE TRUST JPMMT 2014-2 2A2    

3.500% 06/25/29 12/01/2016 Paydown  4,049,821 4,049,821 4,205,486 4,194,783  (144,962)  (144,962)  4,049,821    79,214 06/25/2029 

46643K-AA-9 

JP MORGAN MORTGAGE TRUST JPMMT 2014-5 A1    

3.000% 10/01/29 12/01/2016 Paydown  4,505,500 4,505,500 4,604,761 4,590,301  (84,801)  (84,801)  4,505,500    86,938 10/01/2029 

46643V-AC-1 

JP MORGAN SEASONED MORTGAGE TR JPSMT 2014-1 

A2    1.256% 05/25/33 12/25/2016 Paydown  5,659,004 5,659,004 5,432,644 5,443,248  215,757  215,757  5,659,004    33,333 05/25/2033 

46644F-AH-4 

JPMBB COMMERCIAL MORTGAGE SECU JPMBB 2015-

C28 AS    3.532% 10/15/48 05/02/2016 Deutsche Bank Capital  15,394,336 15,000,000 15,449,895 15,421,680  (14,298)  (14,298)  15,407,382  (13,046) (13,046) 226,656 10/15/2048 

46644M-AS-5 

JP MORGAN MORTGAGE TRUST JPMMT 2015-3 A3    

3.500% 05/25/45 10/13/2016 JP Morgan Inc  22,892,352 22,106,534 22,037,451 22,038,358  1,136  1,136  22,039,494  852,857 852,857 680,500 05/25/2045 

46644M-AS-5 

JP MORGAN MORTGAGE TRUST JPMMT 2015-3 A3    

3.500% 05/25/45 10/01/2016 Paydown  5,135,333 5,135,333 5,119,285 5,119,496  15,837  15,837  5,135,333    92,022 05/25/2045 

46644U-BE-7 

JPMBB COMMERCIAL MORTGAGE SECU JPMBB 2015-

C30 AS    4.226% 07/15/48 03/03/2016 Morgan Stanley & Co  10,351,953 10,000,000 10,299,980 10,288,808  (4,920)  (4,920)  10,283,889  68,064 68,064 113,875 07/15/2048 

47010D-AA-8 

JAGUAR HL   PPDI SR UNSECURED 144A    6.375% 

08/01/23 06/17/2016 Various  3,032,500 3,000,000 3,000,000 3,000,000      3,000,000  32,500 32,500 161,146 08/01/2023 

471109-AN-8 

JARDEN CORP SR UNSECURED 144A    5.000% 

11/15/23 03/31/2016 Barclays Capital Inc  811,813 775,000 775,000 775,000      775,000  36,813 36,813 16,146 11/15/2023 

471109-AN-8 

JARDEN CORP SR UNSECURED 144A    5.000% 

11/15/23 04/20/2016 Tax Free Exchange  4,000,000 4,000,000 4,000,000 4,000,000      4,000,000    104,444 11/15/2023 

47215B-AC-1 

JCP & L TRANSITION FUNDING LLC JCPL 2006-A 

CLASS A3    5.520% 06/05/20 07/19/2016 

Wells Fargo Securities, 

Llc  11,425,321 10,988,775 11,137,725 11,037,548  (11,246)  (11,246)  11,026,301  399,019 399,019 382,483 06/05/2020 

47215B-AC-1 

JCP & L TRANSITION FUNDING LLC JCPL 2006-A 

CLASS A3    5.520% 06/05/20 06/05/2016 Paydown  2,634,395 2,634,395 2,670,104 2,646,088  (11,693)  (11,693)  2,634,395    54,758 06/05/2020 

47787W-AC-3 

JOHN DEERE OWNER TRUST JDOT 2015-B A3    

1.440% 10/15/19 07/19/2016 

Bank of America 

Securities  5,771,113 5,750,000 5,748,903 5,749,050  265  265  5,749,314  21,799 21,799 49,910 10/15/2019 

478160-AT-1 

JOHNSON & JOHNSON SENIOR NOTES    5.850% 

07/15/38 02/25/2016 

Wells Fargo Securities, 

Llc  23,222,829 17,675,000 18,313,404 18,249,545  (2,234)  (2,234)  18,247,311  4,975,518 4,975,518 649,114 07/15/2038 

478366-AR-8 

JOHNSON CONTROLS INC SENIOR NOTES    5.500% 

01/15/16 01/15/2016 Maturity  2,110,000 2,110,000 1,847,263 2,108,100  1,900  1,900  2,110,000    58,025 01/15/2016 

478366-AZ-0 

JOHNSON CONTROLS INC SR UNSECURED    2.600% 

12/01/16 12/01/2016 Maturity  15,000,000 15,000,000 14,992,350 14,998,523  1,477  1,477  15,000,000    390,000 12/01/2016 

478366-BB-2 

JOHNSON CONTROLS INC SR UNSECURED    5.250% 

12/01/41 12/28/2016 Tax Free Exchange  12,141,504 12,000,000 12,147,700 12,144,517  (3,013)  (3,013)  12,141,504    689,250 12/01/2041 

478373-AB-9 

JOHNSON CONTROLS INC SR UNSECURED    1.400% 

11/02/17 12/28/2016 Tax Free Exchange  8,747,144 8,750,000 8,738,800 8,743,843  3,302  3,302  8,747,144    150,306 11/02/2017 

478373-AC-7 

JOHNSON CONTROLS INC SR UNSECURED    3.625% 

07/02/24 12/28/2016 Tax Free Exchange  19,498,261 19,475,000 19,504,573 19,500,960  (2,699)  (2,699)  19,498,261    1,070,584 07/02/2024 

478373-AD-5 

JOHNSON CONTROLS INC SR UNSECURED    4.625% 

07/02/44 11/09/2016 Jefferies & Co  10,334,500 10,000,000 10,217,600 10,213,951  (3,429)  (3,429)  10,210,523  123,977 123,977 633,368 07/02/2044 

478373-AD-5 

JOHNSON CONTROLS INC SR UNSECURED    4.625% 

07/02/44 12/28/2016 Tax Free Exchange  36,583,816 36,675,000 36,578,123 36,582,306  1,510  1,510  36,583,816    2,562,156 07/02/2044 

478373-AE-3 

JOHNSON CONTROLS INC SR UNSECURED    4.950% 

07/02/64 11/08/2016 

Wells Fargo Securities, 

Llc  8,326,915 8,335,000 8,317,830 8,318,244  75  75  8,318,319  8,596 8,596 563,863 07/02/2064 

48121@-AA-9 

JRD HOLDINGS LLC SENIOR NOTE SERIES 2012A    

4.040% 04/30/22 04/30/2016 

Redemption      

100.0000  5,500,000 5,500,000 5,500,000 5,500,000      5,500,000    111,100 04/30/2022 

48124W-AA-7 

JP MORGAN CHASE COMMERCIAL MOR JPMCC SERIES 

2009-RR1 CLAS A4A    5.716% 03/18/51 12/01/2016 Paydown  42,618,971 42,609,631 36,710,168 41,280,038  1,338,932  1,338,932  42,618,971    1,820,826 03/18/2051 

48244B-AC-4 

KCG HOLDINGS INC SR SECURED 144A    6.875% 

03/15/20 09/14/2016 Jefferies & Co  973,750 1,000,000 989,620 991,058  1,337  1,337  992,396  (18,646) (18,646) 69,514 03/15/2020 

48250A-AA-1 

KKR GROUP FINANCE CO III SR UNSECURED 144A    

5.125% 06/01/44 05/31/2016 Various  6,645,908 6,840,000 6,841,915 6,842,225  240  240  6,842,464  (196,556) (196,556) 153,909 06/01/2044 

482539-AA-1 

KLX INC SR UNSECURED 144A    5.875% 12/01/22 

02/22/2016 Various  13,172,500 14,000,000 14,000,000 14,000,000      14,000,000  (827,500) (827,500) 188,979 12/01/2022 

485170-AL-8 

KANSAS CITY SOUTHERN SR UNSECURED 144A    

4.950% 08/15/45 05/11/2016 Morgan Stanley & Co  10,306,170 9,500,000 9,474,959 9,474,959      9,474,959  831,211 831,211 205,081 08/15/2045 

485170-AL-8 

KANSAS CITY SOUTHERN SR UNSECURED 144A    

4.950% 08/15/45 07/27/2016 Tax Free Exchange  43,385,338 43,500,000 43,385,338 43,385,338      43,385,338    1,363,725 08/15/2045 
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486606-F*-2 

KAYNE ANDERSON MLP INVEST CO SERIES V SENIOR 

UNSECURED NOTE    3.710% 05/26/16 02/26/2016 

Redemption      

100.7212  13,093,760 13,000,000 13,000,000 13,000,000  93,760  93,760  13,093,760    89,761 05/26/2016 

486606-F@-0 

KAYNE ANDERSON MLP INVEST CO SERIES W SENIOR 

UNSECURED NOTE    4.380% 05/26/18 03/01/2016 

Redemption      

102.6878  7,085,457 6,900,000 6,900,000 6,900,000  185,457  185,457  7,085,457    51,173 05/26/2018 

48666K-AN-9 KB HOME SENIOR NOTES    7.250% 06/15/18 11/29/2016 Citibank  264,375 250,000 267,500 261,969  (4,305)  (4,305)  257,664  6,711 6,711 17,470 06/15/2018 

492386-AU-1 

KERR-MCGEE CORP NOTES DUE 2024 6.95%    

6.950% 07/01/24 03/21/2016 

Cantor, Fitzgerald & 

Co.  19,621,359 18,361,000 17,197,014 17,573,082  15,242  15,242  17,588,325  2,033,034 2,033,034 930,324 07/01/2024 

49327X-AB-6 KEY BANK NA SUB NOTES    5.450% 03/03/16 03/03/2016 Maturity  2,045,000 2,045,000 1,615,550 2,031,505  13,495  13,495  2,045,000    52,011 03/03/2016 

49380@-AA-3 KIDKRAFT INC TERM NOTE   11.000% 01/09/21 09/30/2016 

Redemption      

101.0000  17,315,848 17,144,404 16,803,154 16,823,373  493,329  493,329  17,316,702  (854) (854) 1,436,183 01/09/2021 

494368-BB-8 

KIMBERLY-CLARK CORP NOTES    6.125% 08/01/17 

07/26/2016 JP Morgan Inc  16,113,947 15,309,000 17,270,658 15,754,878  (158,618)  (158,618)  15,596,259  517,688 517,688 932,467 08/01/2017 

49446X-AA-4 

KIMCO REALTY CORP SR UNSECURED SERIES MTN    

4.300% 02/01/18 08/09/2016 BBVA Securities  8,788,320 8,500,000 8,470,420 8,490,620  2,676  2,676  8,493,296  295,024 295,024 376,668 02/01/2018 

494550-BB-1 

KINDER MORGAN ENER PART SR UNSECURED    

6.850% 02/15/20 12/05/2016 Goldman Sachs Co  6,886,685 6,190,000 6,955,827 6,554,175  (75,957)  (75,957)  6,478,219  408,466 408,466 557,109 02/15/2020 

494550-BC-9 

KINDER MORGAN ENER PART SR UNSECURED    

5.800% 03/01/21 11/29/2016 JP Morgan Inc  5,471,800 5,000,000 5,555,050 5,332,313  (53,883)  (53,883)  5,278,430  193,370 193,370 363,306 03/01/2021 

494550-BE-5 

KINDER MORGAN ENER PART SR UNSECURED    

5.300% 09/15/20 11/23/2016 JP Morgan Inc  14,933,520 14,000,000 14,899,154 14,471,202  (83,721)  (83,721)  14,387,481  546,039 546,039 894,522 09/15/2020 

49725V-AB-8 

KIOWA POWER PARTNERS LLC SERIES B SENIOR 

SECURED NOTES    5.737% 03/30/21 12/30/2016 

Redemption      

100.0000  3,047,353 3,047,353 3,059,542 3,052,292  (4,940)  (4,940)  3,047,353    109,267 03/30/2021 

500255-AU-8 

KOHLS CORPORATION SR UNSECURED    4.250% 

07/17/25 05/20/2016 Various  50,951,103 53,700,000 53,558,995 53,563,111  4,556  4,556  53,567,667  (2,616,564) (2,616,564) 1,701,536 07/17/2025 

500255-AV-6 

KOHLS CORPORATION SR UNSECURED    5.550% 

07/17/45 05/20/2016 Various  22,526,526 25,877,000 25,213,885 25,217,594  2,705  2,705  25,220,299  (2,693,773) (2,693,773) 1,028,868 07/17/2045 

50075N-BB-9 

MONDELEZ INTERNATIONAL INC SENIOR UNSECURED    

4.125% 02/09/16 02/09/2016 Maturity  8,600,000 8,600,000 9,311,994 8,617,408  (17,408)  (17,408)  8,600,000    177,375 02/09/2016 

501044-CP-4 KROGER CO SR UNSECURED    2.200% 01/15/17 11/02/2016 Call      100.3450  19,376,620 19,310,000 19,582,454 19,370,982  5,638  5,638  19,376,620    551,086 01/15/2017 

501797-AK-0 

L Brands Inc SR UNSECURED 144A    6.875% 

11/01/35 03/14/2016 Tax Free Exchange  9,500,000 9,500,000 9,500,000 9,500,000      9,500,000    243,108 11/01/2035 

50179A-AR-8 

LB-UBS COMMERCIAL MORTGAGE TRU LBUBS 2007-C1 

CLASS XCL    0.313% 02/15/40 12/11/2016 Paydown    1,508,754 404,017  (404,017)  (404,017)      452,271 02/15/2040 

502413-AY-3 

L-3 COMMUNICATIONS CORP COMPANY GUARNT    

5.200% 10/15/19 03/15/2016 Various  73,165,378 69,522,000 70,175,964 69,823,206  (15,030)  (15,030)  69,808,177  3,357,202 3,357,202 1,531,433 10/15/2019 

502413-AZ-0 

L-3 COMMUNICATIONS CORP COMPANY GUARNT    

4.750% 07/15/20 03/10/2016 Barclays Capital Inc  28,345,161 27,520,000 27,353,368 27,428,826  3,268  3,268  27,432,094  913,067 913,067 832,957 07/15/2020 

502413-BA-4 

L-3 COMMUNICATIONS CORP SENIOR NOTES    

4.950% 02/15/21 03/01/2016 Various  25,790,496 24,880,000 25,149,648 25,080,183  (3,323)  (3,323)  25,076,860  713,636 713,636 640,148 02/15/2021 

502413-BB-2 

L-3 COMMUNICATIONS CORP SENIOR UNSECURED    

3.950% 11/15/16 05/20/2016 Call      101.4750  12,298,770 12,120,000 12,031,888 12,103,278  195,492  195,492  12,298,770    246,019 11/15/2016 

502413-BB-2 

L-3 COMMUNICATIONS CORP SENIOR UNSECURED    

3.950% 11/15/16 11/15/2016 Maturity  8,080,000 8,080,000 8,021,258 8,068,852  11,148  11,148  8,080,000    319,160 11/15/2016 

502413-BC-0 

L-3 COMMUNICATIONS CORP SR UNSECURED    

1.500% 05/28/17 03/16/2016 Barclays Capital Inc  4,936,300 5,000,000 4,992,550 4,996,465  548  548  4,997,013  (60,713) (60,713) 23,542 05/28/2017 

502413-BD-8 

L-3 COMMUNICATIONS CORP SR UNSECURED    

3.950% 05/28/24 03/11/2016 Various  11,109,206 11,911,000 11,843,243 11,852,207  1,176  1,176  11,853,383  (744,177) (744,177) 137,510 05/28/2024 

50245D-AC-5 

LW BUYER LLC INITIAL TERM LOANS   5.500%  

07/01/21 12/30/2016 

Redemption      

100.0000  109,588 109,588 109,311 109,588  276  276  109,588    3,332 07/01/2021 

50964W-AA-6 

LAKE EXPRESS LLC SHIP FINANCING OBLIGATIONS    

4.580% 05/05/24 11/05/2016 

Redemption      

100.0000  769,209 769,209 769,209 769,209      769,209    26,522 05/05/2024 

513075-BB-6 

LAMAR MEDIA CORP SR SUBORDINATED    5.875% 

02/01/22 04/14/2016 Various  17,641,439 16,757,000 17,207,501 17,046,941  (18,450)  (18,450)  17,028,491  612,948 612,948 694,932 02/01/2022 

514666-AJ-5 

LAND OLAKES INC SR UNSECURED 144A    6.000% 

11/15/22 12/07/2016 

Cantor, Fitzgerald & 

Co.  460,425 420,000 448,854 445,000  (3,090)  (3,090)  441,910  18,515 18,515 27,090 11/15/2022 

51509E-AA-6 

LANDRY S HOLDINGS II INC SR UNSECURED 144A   

10.250% 01/01/18 09/21/2016 Various  2,281,680 2,245,000 2,310,463 2,280,277  (17,817)  (17,817)  2,262,460  19,220 19,220 233,971 01/01/2018 
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516806-AD-8 

LAREDO PETROLEUM INC SENIOR UNSECURED    

5.625% 01/15/22 01/28/2016 Various  3,450,000 5,000,000 4,925,000 4,929,357  776  776  4,930,133  (1,480,133) (1,480,133) 151,719 01/15/2022 

516806-AE-6 

LAREDO PETROLEUM INC SENIOR UNSECURED    

6.250% 03/15/23 01/29/2016 Various  6,932,375 10,025,000 10,063,750 10,061,405  (402)  (402)  10,061,003  (3,128,628) (3,128,628) 232,378 03/15/2023 

52108H-NT-7 

LB-UBS COMMERCIAL MTG TRUST COMM MTG PASS 

THRU CTF SER 200    1.421% 01/15/36 01/11/2016 Paydown               673 01/15/2036 

52108H-YK-4 

LB-UBS COMMERCIAL MTG TRUST LBUBS 2004-C1 A4    

4.568% 01/15/31 12/11/2016 Paydown  391,308 391,308 387,746 390,691  617  617  391,308    9,777 01/15/2031 

521865-AU-9 LEAR CORP SR UNSECURED    4.750% 01/15/23 11/29/2016 

Bank of America 

Securities  515,000 500,000 493,750 494,570  608  608  495,178  19,822 19,822 32,788 01/15/2023 

521865-AV-7 LEAR CORP SR UNSECURED    5.375% 03/15/24 09/07/2016 Various  9,956,750 9,275,000 9,434,813 9,428,165  (14,429)  (14,429)  9,413,736  543,014 543,014 484,224 03/15/2024 

52521B-AD-8 

LEHMAN BROTHERS SMALL BALANCE LBSBC 2006-3A 

CLASS 2A3    5.560% 12/25/36 11/01/2016 Paydown  1,496,860 1,496,860 1,496,205 1,494,040  2,819  2,819  1,496,860    37,053 12/25/2036 

52521V-AF-9 

LEHMAN BROTHERS SMALL BALANCE LBSBC 2007-2A 

CLASS 2A3    6.250% 06/25/37 12/01/2016 Paydown  2,549,843 2,549,843 2,533,508 2,536,383  13,460  13,460  2,549,843    82,251 06/25/2037 

526057-BT-0 LENNAR CORP SR UNSECURED    4.500% 06/15/19 05/11/2016 Citibank  9,864,000 9,600,000 9,608,000 9,605,386  (542)  (542)  9,604,844  259,156 259,156 181,200 06/15/2019 

526057-BU-7 LENNAR CORP SR UNSECURED    4.500% 11/15/19 08/31/2016 Various  40,399,363 38,800,000 38,837,500 38,831,532  (2,786)  (2,786)  38,828,746  1,570,617 1,570,617 1,053,183 11/15/2019 

52706#-AC-8 

LESLIES HOLDINGS INC SERIES A JUNIOR SUB 

DEBENTURE   11.000% 03/01/19 08/16/2016 

Redemption      

103.0000  9,917,702 9,628,837 3,731,647 6,124,419  3,793,283  3,793,283  9,917,702    1,103,304 03/01/2019 

527069-A*-9 

LESLIES POOLMART INC SENIOR NOTE   10.500% 

02/20/17 08/16/2016 

Redemption      

103.0000  12,700,909 12,330,980 12,034,732 12,269,062  431,847  431,847  12,700,909    1,348,701 02/20/2017 

527298-AY-9 

LEVEL 3 FINANCING INC SR UNSECURED    6.125% 

01/15/21 04/11/2016 Goldman Sachs Co  3,666,250 3,500,000 3,640,000 3,608,704  (10,030)  (10,030)  3,598,674  67,576 67,576 106,592 01/15/2021 

527298-BC-6 

LEVEL 3 FINANCING INC SR UNSECURED    5.625% 

02/01/23 05/16/2016 Barclays Capital Inc  645,750 630,000 630,000 630,000      630,000  15,750 15,750 15,159 02/01/2023 

527298-BD-4 

LEVEL 3 FINANCING INC SR UNSECURED    5.375% 

08/15/22 05/16/2016 Various  15,300,000 15,000,000 15,006,250 15,003,264  (2,339)  (2,339)  15,000,925  299,075 299,075 403,125 08/15/2022 

527298-BE-2 

LEVEL 3 FINANCING INC SR UNSECURED 144A    

5.125% 05/01/23 01/12/2016 Tax Free Exchange  8,900,000 8,900,000 8,900,000 8,900,000      8,900,000    165,979 05/01/2023 

527298-BG-7 

LEVEL 3 FINANCING INC SR UNSECURED 144A    

5.375% 05/01/25 01/12/2016 Tax Free Exchange  500,000 500,000 500,000 500,000      500,000    9,780 05/01/2025 

527298-BJ-1 

LEVEL 3 FINANCING INC SENIOR UNSECURED 144A    

5.375% 01/15/24 05/10/2016 JP Morgan Inc  1,012,500 1,000,000 1,000,000 1,000,000      1,000,000  12,500 12,500 26,875 01/15/2024 

527298-BJ-1 

LEVEL 3 FINANCING INC SENIOR UNSECURED 144A    

5.375% 01/15/24 05/26/2016 Tax Free Exchange  6,600,000 6,600,000 6,600,000 6,600,000      6,600,000    190,185 01/15/2024 

52736R-BD-3 

LEVI STRAUSS & CO SR UNSECURED    6.875% 

05/01/22 05/20/2016 Various  7,636,825 7,105,000 7,582,225 7,472,317  (27,113)  (27,113)  7,445,204  191,621 191,621 228,674 05/01/2022 

52736R-BG-6 

LEVI STRAUSS & CO SR UNSECURED    5.000% 

05/01/25 09/14/2016 JP Morgan Inc  5,162,500 5,000,000 5,000,000 5,000,000      5,000,000  162,500 162,500 220,833 05/01/2025 

53219L-AM-1 

LIFEPOINT HEALTH INC SR UNSECURED    5.500% 

12/01/21 07/19/2016 Various  26,209,750 24,900,000 25,191,907 25,134,520  (30,527)  (30,527)  25,103,993  1,105,757 1,105,757 878,151 12/01/2021 

532716-AR-8 

L BRANDS INC COMPANY GUARNT    8.500% 

06/15/19 07/21/2016 Various  25,021,305 21,338,000 22,318,151 21,958,845  (49,034)  (49,034)  21,909,811  3,111,494 3,111,494 791,137 06/15/2019 

532716-AS-6 

L BRANDS INC COMPANY GUARNT    7.000% 

05/01/20 10/24/2016 Various  13,811,875 12,000,000 12,456,250 12,257,304  (38,180)  (38,180)  12,219,124  1,592,751 1,592,751 760,278 05/01/2020 

532716-AT-4 

L BRANDS INC SENIOR NOTES    6.625% 04/01/21 

09/07/2016 Barclays Capital Inc  578,750 500,000 550,000 541,526  (4,929)  (4,929)  536,597  42,153 42,153 31,377 04/01/2021 

532776-AX-9 

LIN TELEVISION CORP SENIOR UNSECURED    

6.375% 01/15/21 07/05/2016 Various  26,762,013 25,665,000 26,021,238 25,948,525  (43,756)  (43,756)  25,904,769  857,244 857,244 1,589,278 01/15/2021 

532776-AZ-4 

LIN TELEVISION CORP SR UNSECURED    5.875% 

11/15/22 06/06/2016 

Wells Fargo Securities, 

Llc  1,012,500 1,000,000 1,002,458 1,002,451  (133)  (133)  1,002,318  10,182 10,182 33,292 11/15/2022 

534187-AR-0 

LINCOLN NATIONAL CORP SR UNSECURED    6.150% 

04/07/36 12/20/2016 Tender  548,053 466,000 570,957 567,215  (3,043)  (3,043)  564,172  (16,118) (16,118) 34,470 04/07/2036 

53630#-AA-1 

LIPARI FOODS OPERATING COMPANY SENIOR 

SUBORDINATED NOTES   11.000% 04/07/20 10/14/2016 Tax Free Exchange  36,190,700 36,190,700 36,190,700 36,190,700      36,190,700    3,411,979 04/07/2020 

538021-AK-2 

LITTON INDUSTRIES INC SENIOR NOTES    6.750% 

04/15/18 12/28/2016 Call      107.0950  7,443,103 6,950,000 6,365,575 6,828,912  614,191  614,191  7,443,103    564,253 04/15/2018 
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539830-AE-9 

LOCKHEED MARTIN CORP DEBENTURES    7.650% 

05/01/16 05/01/2016 Maturity  11,469,000 11,469,000 13,366,155 11,547,554  (78,554)  (78,554)  11,469,000    438,689 05/01/2016 

54233*-AA-4 

LONE STAR TRANSMISSION LLC SENIOR NOTE 

SERIES A    2.450% 12/15/21 12/15/2016 

Redemption      

100.0000  3,000,000 3,000,000 3,000,000 3,000,000      3,000,000    73,500 12/15/2021 

54246#-AA-5 

LONG BEACH JUDICIAL PARTNERS SENIOR SECURED 

NOTE    6.880% 12/31/47 12/31/2016 

Redemption      

100.0000  795,134 795,134 795,134 795,134      795,134    41,953 12/31/2047 

54864#-AA-6 

LOWE'S (COVINGTON) LA SERIES 2002-A    

6.400% 05/20/28 12/20/2016 

Redemption      

100.0000  316,071 316,071 332,298 325,418  (9,347)  (9,347)  316,071    11,064 05/20/2028 

548661-CP-0 

LOWES COMPANIES INC NOTES    6.650% 09/15/37 

04/11/2016 Citibank  23,806,249 17,210,000 19,726,446 19,447,245  (15,267)  (15,267)  19,431,977  4,374,272 4,374,272 664,426 09/15/2037 

548661-CR-6 

LOWES COMPANIES INC NOTES    5.800% 04/15/40 

04/11/2016 

Wells Fargo Securities, 

Llc  23,143,824 18,240,000 18,255,600 18,254,258  (78)  (78)  18,254,179  4,889,645 4,889,645 526,021 04/15/2040 

548661-CY-1 

LOWES COMPANIES INC SR UNSECURED    1.625% 

04/15/17 04/11/2016 Goldman Sachs Co  13,602,330 13,500,000 13,488,390 13,496,903  677  677  13,497,581  104,749 104,749 109,078 04/15/2017 

55181W-AA-2 

VIRGIN MEDIA SECURED FIN SR SECURED 144A    

5.375% 04/15/21 11/29/2016 Various  17,266,112 16,605,900 16,729,891 16,727,877  (25,716)  (25,716)  16,702,161  563,951 563,951 857,039 04/15/2021 

55265K-3J-6 

MASTR ASSET SECURITIZATION TRU MASTR SERIES 

2003-12 CLASS 1A1    5.250% 12/25/24 12/01/2016 Paydown  382,781 382,781 360,053 364,947  17,834  17,834  382,781    13,169 12/25/2024 

55265K-S9-1 

MASTR ASSET SECURITIZATION TRU MASTR 2003-10 

CLASS 1A1    5.250% 11/25/23 12/01/2016 Paydown  290,681 290,681 301,169 298,206  (7,525)  (7,525)  290,681    6,587 11/25/2023 

55265K-Y5-2 

MASTR ASSET SECURITIZATION TRU MASTR 2003-11 

CLASS 5A1    5.250% 12/25/23 12/01/2016 Paydown  452,330 452,330 409,358 418,864  33,466  33,466  452,330    18,596 12/25/2023 

55292L-AD-6 

M & T BANK AUTO RECEIVABLES TR MTBAT 2013-1A 

A4    1.570% 08/15/18 02/23/2016 

Bank of America 

Securities  14,782,266 14,750,000 14,849,102 14,806,525  (11,810)  (11,810)  14,794,715  (12,450) (12,450) 45,672 08/15/2018 

55292L-AD-6 

M & T BANK AUTO RECEIVABLES TR MTBAT 2013-1A 

A4    1.570% 08/15/18 12/15/2016 Paydown  1,573,978 1,573,978 1,595,298 1,579,679  (5,702)  (5,702)  1,573,978    20,090 08/15/2018 

552953-BX-8 

MGM RESORTS INTL SR UNSECURED    7.750% 

03/15/22 05/27/2016 Various  2,250,000 2,000,000 2,210,000 2,187,133  (10,107)  (10,107)  2,177,026  72,974 72,974 107,854 03/15/2022 

552953-BY-6 

MGM RESORTS INTL SENIOR UNSECURED    6.750% 

10/01/20 10/19/2016 Various  16,909,025 15,170,000 16,130,044 16,021,087  (108,071)  (108,071)  15,913,016  996,009 996,009 955,948 10/01/2020 

552953-CC-3 

MGM RESORTS INTL SR UNSECURED    6.000% 

03/15/23 05/26/2016 

Bank of America 

Securities  5,237,500 5,000,000 5,000,000 5,000,000      5,000,000  237,500 237,500 213,333 03/15/2023 

55296@-AA-3 

MGE POWER ELM ROAD LLC SENIOR SECURED NOTE 

SERIES A    5.040% 02/03/40 12/25/2016 

Redemption      

100.0000  833,333 833,333 833,333 833,333      833,333    22,750 02/03/2040 

55303M-AA-7 

MHGE PARENT LLC FINANCE SR UNSECURED 144A    

8.500% 08/01/19 08/31/2016 Various  23,756,700 23,480,000 23,303,742 23,341,201  15,626  15,626  23,356,827  399,873 399,873 2,141,953 08/01/2019 

55313K-AE-1 

MERRILL LYNCH/COUNTRYWIDE COMM MLCFC 2007-7 

CLASS-A4    5.810% 06/12/50 04/28/2016 Morgan Stanley & Co  23,450,269 22,661,541 20,461,397 22,212,358  75,333  75,333  22,287,691  1,162,579 1,162,579 443,524 06/12/2050 

55313K-AE-1 

MERRILL LYNCH/COUNTRYWIDE COMM MLCFC 2007-7 

CLASS-A4    5.810% 06/12/50 05/01/2016 Paydown  289,970 289,970 261,818 284,223  5,748  5,748  289,970    112,041 06/12/2050 

553234-AB-1 

MPG HOLDCO I INC SR UNSECURED    7.375% 

10/15/22 03/16/2016 Various  22,809,748 23,970,000 25,088,631 24,988,559  (28,464)  (28,464)  24,960,095  (2,150,347) (2,150,347) 679,298 10/15/2022 

553331-AA-7 

MPH ACQUISITION HOLDINGS SR UNSECURED 144A    

6.625% 04/01/22 06/12/2016 Call      109.2664  2,622,393 2,400,000 2,440,000 2,430,451  191,942  191,942  2,622,393    110,858 04/01/2022 

55336V-AB-6 MPLX LP SR UNSECURED    5.500% 02/15/23 01/11/2016 Various  9,570,000 10,500,000 10,950,473 10,948,031  (2,856)  (2,856)  10,945,175  (1,375,175) (1,375,175) 237,035 02/15/2023 

55336V-AD-2 MPLX LP SR UNSECURED    4.500% 07/15/23 07/28/2016 

Credit Suisse First 

Boston  4,912,500 5,000,000 4,911,747 4,912,068  5,859  5,859  4,917,926  (5,426) (5,426) 235,625 07/15/2023 

55336V-AF-7 MPLX LP SR UNSECURED    4.875% 12/01/24 07/26/2016 Various  11,918,750 12,000,000 12,182,628 12,182,180  (9,596)  (9,596)  12,172,584  (253,834) (253,834) 386,750 12/01/2024 

55342U-AC-8 

MPT OPER PARTNERSP FINL SENIOR UNSECURED    

6.875% 05/01/21 05/03/2016 JP Morgan Inc  15,770,000 15,200,000 15,177,297 15,185,456  764  764  15,186,220  583,780 583,780 537,014 05/01/2021 

55342U-AD-6 

MPT OPER PARTNERSP FINL SR UNSECURED    

6.375% 02/15/22 08/16/2016 Various  21,551,791 20,513,000 21,124,351 21,052,679  (60,441)  (60,441)  20,992,237  559,554 559,554 1,133,327 02/15/2022 

55375H-AG-8 

MSX INTERNATIONAL INC TERM NOTE  6.000%  

08/21/20 08/31/2016 

Redemption      

100.0000  1,113,636 1,113,636 1,101,771 1,113,636  11,865  11,865  1,113,636    45,288 08/21/2020 

554276-AM-7 MACDERMID INC TERM LOAN B3  5.50% 06/07/20 12/06/2016 

Redemption      

100.0000  3,480,108 3,480,108 3,410,506 3,410,741  69,367  69,367  3,480,108    180,031 06/07/2020 

554276-AM-7 MACDERMID INC TERM LOAN B3  5.50% 06/07/20 12/06/2016 Tax Free Exchange  3,434,069 3,502,392 3,432,344 3,432,931  1,139  1,139  3,434,069    182,465 06/07/2020 
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554694-AA-7 

MACKINAW POWER LLC SENIOR SECURED NOTES    

6.296% 10/31/23 10/31/2016 

Redemption      

100.0000  1,099,008 1,099,008 1,099,008 1,099,008      1,099,008    65,062 10/31/2023 

55616X-AG-2 

MACYS RETAIL HLDGS INC SR UNSECURED    

5.125% 01/15/42 09/22/2016 First Tennessee  19,378,724 20,721,000 21,631,366 21,610,029  (12,833)  (12,833)  21,597,196  (2,218,472) (2,218,472) 1,263,351 01/15/2042 

559080-AE-6 

MAGELLAN MIDSTREAM PARTNERS SR UNSECURED    

6.550% 07/15/19 09/06/2016 Various  23,779,760 21,240,000 22,991,768 22,017,409  (75,260)  (75,260)  21,942,149  1,837,612 1,837,612 1,219,184 07/15/2019 

559080-AE-6 

MAGELLAN MIDSTREAM PARTNERS SR UNSECURED    

6.550% 07/15/19 09/06/2016 Basis Adjustment  (62,731) 330,000 (52,643) (62,731)  (1,989)  (1,989)  (62,731)     07/15/2019 

56081#-AJ-9 

MAJOR LEAGUE BASEBALL TRUST SERIES 4 TERM 

NOTES    4.770% 12/10/17 12/12/2016 

Redemption      

103.4037  1,212,551 1,172,638 1,172,638 1,172,638  39,913  39,913  1,212,551    55,935 12/10/2017 

565849-AD-8 MARATHON OIL CORP BONDS    6.000% 10/01/17 03/07/2016 Loop Capital Markets  4,930,000 4,960,000 5,117,849 4,999,514  (3,420)  (3,420)  4,996,093  (66,093) (66,093) 130,747 10/01/2017 

565849-AD-8 MARATHON OIL CORP BONDS    6.000% 10/01/17 03/07/2016 Basis Adjustment  (5,969) 30,000 (5,635) (5,969)  (20)  (20)  (5,969)     10/01/2017 

565849-AE-6 MARATHON OIL CORP BONDS    6.600% 10/01/37 05/12/2016 Morgan Stanley & Co  29,842,035 32,010,000 32,834,968 32,764,020  (6,117)  (6,117)  32,757,903  (2,915,868) (2,915,868) 1,287,616 10/01/2037 

565849-AK-2 

MARATHON OIL CORP SR UNSECURED    2.800% 

11/01/22 02/01/2016 Morgan Stanley & Co  10,919,200 16,260,000 16,034,454 16,053,458  2,508  2,508  16,055,967  (5,136,767) (5,136,767) 116,836 11/01/2022 

565849-AL-0 

MARATHON OIL CORP SR UNSECURED    3.850% 

06/01/25 01/29/2016 UBS Libra  7,135,100 10,000,000 9,977,100 9,978,085  175  175  9,978,260  (2,843,160) (2,843,160) 66,306 06/01/2025 

565849-AM-8 

MARATHON OIL CORP SR UNSECURED    5.200% 

06/01/45 12/15/2016 Various  18,922,375 25,000,000 24,985,250 24,985,250  3  3  24,985,253  (6,062,878) (6,062,878) 805,278 06/01/2045 

56585A-AD-4 

MARATHON PETROLEUM CORP SENIOR UNSECURED    

5.125% 03/01/21 11/22/2016 Goldman Sachs Co  10,293,060 9,500,000 9,495,829 9,497,907  330  330  9,498,237  794,823 794,823 604,536 03/01/2021 

56585A-AE-2 

MARATHON PETROLEUM CORP SENIOR UNSECURED    

3.500% 03/01/16 03/01/2016 Maturity  1,800,000 1,800,000 1,799,922 1,800,000      1,800,000    31,500 03/01/2016 

56585A-AF-9 

MARATHON PETROLEUM CORP SENIOR UNSECURED    

6.500% 03/01/41 11/22/2016 Morgan Stanley & Co  6,901,983 6,835,000 7,369,931 7,358,692  (9,974)  (9,974)  7,348,718  (446,735) (446,735) 551,641 03/01/2041 

56585A-AG-7 

MARATHON PETROLEUM CORP SR UNSECURED    

3.625% 09/15/24 11/21/2016 Morgan Stanley & Co  14,445,450 15,000,000 14,946,150 14,952,321  4,232  4,232  14,956,553  (511,103) (511,103) 646,458 09/15/2024 

570254-AA-0 

NEIMAN MARCUS GROUP LTD SR UNSECURED 144A    

8.000% 10/15/21 06/15/2016 

Credit Suisse First 

Boston  765,000 1,000,000 1,000,000 1,000,000      1,000,000  (235,000) (235,000) 54,444 10/15/2021 

570254-AB-8 

NEIMAN MARCUS GROUP LTD SR UNSECURED 144A    

8.750% 10/15/21 03/15/2016 Citibank  1,520,000 2,000,000 2,135,000 2,106,184  (5,168)  (5,168)  2,101,016  (581,016) (581,016) 74,375 10/15/2021 

574754-AL-1 

MASHANTUCKET PEQUOT TRIBE SRO NOTES    

7.350% 07/01/26 06/20/2016 JP Morgan Inc  12,088,268 90,477,494 9,047,749 9,047,749      9,047,749  3,040,519 3,040,519  07/01/2026 

576434-FE-9 

MASTR ALTERNATIVE LOANS TRUST MALT SERIES 

2003-5 CLASS 3A1    6.000% 08/25/33 12/01/2016 Paydown  233,463 233,463 209,612 211,629  21,834  21,834  233,463    5,636 08/25/2033 

576434-KY-9 

MASTR ALTERNATIVE LOANS TRUST MALT SERIES 

2003-9 CLASS 5A1    4.500% 12/25/18 12/01/2016 Paydown  1,252,673 1,252,673 1,114,879 1,191,449  61,223  61,223  1,252,673    28,780 12/25/2018 

576434-LR-3 

MASTR ALTERNATIVE LOANS TRUST MALT SERIES 

2004-1 CLASS 1A1    5.000% 01/25/19 12/01/2016 Paydown  1,032,670 1,032,670 904,232 973,901  58,770  58,770  1,032,670    26,450 01/25/2019 

57643M-FS-8 

MASTR ASSET SECURITIZATION TRU MASTR 2004-9 

CLASS-6A1    5.000% 09/25/19 12/01/2016 Paydown  211,804 211,804 216,570 214,307  (2,503)  (2,503)  211,804    5,926 09/25/2019 

57643M-FT-6 

MASTR ASSET SECURITIZATION TRU MASTR SERIES 

2004-9 CLASS 7A1    6.626% 05/25/17 11/01/2016 Paydown  250,760 250,760 245,196 248,873  1,887  1,887  250,760    5,995 05/25/2017 

577778-CE-1 

MAY DEPARTMENT STORES CO NOTES    6.700% 

07/15/34 09/16/2016 First Tennessee  1,087,820 1,000,000 1,268,130 1,257,482  (6,499)  (6,499)  1,250,984  (163,164) (163,164) 79,283 07/15/2034 

58013M-DH-4 

MCDONALDS CORP SENIOR UNSECURED NOTE SERIES 

F    7.140% 07/15/18 07/15/2016 

Redemption      

100.0000  2,045,553 2,045,553 2,045,553 2,045,553      2,045,553    120,752 07/15/2018 

58405U-AD-4 

MEDCO HEALTH SOLUTIONS INC SENIOR UNSECURED    

7.125% 03/15/18 02/22/2016 Citibank  27,188,750 25,000,000 28,430,332 26,220,680  (67,201)  (67,201)  26,153,479  1,035,271 1,035,271 791,667 03/15/2018 

58405U-AD-4 

MEDCO HEALTH SOLUTIONS INC SENIOR UNSECURED    

7.125% 03/15/18 02/22/2016 Basis Adjustment  (156,139) 985,000 (100,970) (156,139)  (2,619)  (2,619)  (156,139)     03/15/2018 

58446V-AG-6 

MEDIACOM BRDBND LLC CORP SR UNSECURED    

6.375% 04/01/23 06/06/2016 Barclays Capital Inc  1,040,000 1,000,000 987,500 987,892  580  580  988,472  51,528 51,528 43,917 04/01/2023 

585055-AU-0 

MEDTRONIC INC SENIOR UNSECURED    2.625% 

03/15/16 03/15/2016 Maturity  38,460,000 38,460,000 38,286,545 38,452,511  7,489  7,489  38,460,000    504,788 03/15/2016 

585055-AZ-9 

MEDTRONIC INC SR UNSECURED    2.750% 

04/01/23 04/15/2016 Tender  41,786,000 40,000,000 39,906,000 39,929,507  2,525  2,525  39,932,033  1,853,967 1,853,967 592,778 04/01/2023 
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585055-BT-2 

MEDTRONIC INC SR UNSECURED    4.375% 

03/15/35 04/15/2016 Tender  107,661 96,000 95,166 95,177  8  8  95,184  12,477 12,477 2,450 03/15/2035 

585907-AN-8 

MELLON BANK NA SUB NOTES    5.450% 04/01/16 

04/01/2016 Maturity  29,620,000 29,620,000 29,565,513 29,618,216  1,784  1,784  29,620,000    807,145 04/01/2016 

58711P-AP-7 

MEN'S WEARHOUSE B-1 TERM LOAN    5.000% 

06/18/21 11/04/2016 

JP Morgan Chase Bank 

N.A  4,872,500 5,000,000 5,000,000 5,000,000      5,000,000  (127,500) (127,500) 248,262 06/18/2021 

58768W-AD-1 

MERCEDES-BENZ AUTO RECEIVABLES MBART 2013-1 

A4    1.130% 11/15/19 02/22/2016 

Toronto Dominion 

Securities  8,008,750 8,000,000 7,998,682 7,999,713  65  65  7,999,778  8,972 8,972 17,578 11/15/2019 

59001K-AB-6 MERITOR INC SR UNSECURED    6.750% 06/15/21 06/15/2016 Various  28,302,350 32,310,000 32,790,494 32,699,675  (9,550)  (9,550)  32,690,125  (4,387,775) (4,387,775) 442,103 06/15/2021 

59018Y-J6-9 

BANK OF AMERICA CORP SR NOTE UNSECURED    

6.400% 08/28/17 11/04/2016 

Bank of America 

Securities  29,122,890 28,030,000 27,785,292 27,976,246  27,023  27,023  28,003,268  1,119,621 1,119,621 2,147,721 08/28/2017 

59022H-JQ-6 

MERRILL LYNCH MORTGAGE TRUST MLMT 2005-CIP1 

CLASS B    5.540% 07/12/38 07/01/2016 Paydown  4,342,350 4,342,350 4,115,903 4,342,350      4,342,350    108,769 07/12/2038 

59022H-JR-4 

MERRILL LYNCH MORTGAGE TRUST MLMT SERIES 

2005-CIP1 CLASS C    5.595% 07/12/38 12/01/2016 Paydown  1,269,962 1,269,962 450,836 650,835  619,127  619,127  1,269,962    47,820 07/12/2038 

59156R-BR-8 

METLIFE INC SR UNSECURED    4.600% 05/13/46 

11/03/2016 Citibank  11,855,800 11,000,000 10,957,100 10,957,188  565  565  10,957,753  898,047 898,047 498,972 05/13/2046 

591709-AL-4 

METROPCS WIRELESS INC COMPANY GUARNT    

6.625% 11/15/20 07/28/2016 

Bank of America 

Securities  8,792,356 8,505,000 8,802,369 8,676,283  (32,254)  (32,254)  8,644,028  148,328 148,328 397,644 11/15/2020 

59217G-AD-1 

MET LIFE GLOB FUNDING I SECURED NOTES 144A    

3.125% 01/11/16 01/11/2016 Maturity  9,750,000 9,750,000 9,736,155 9,749,926  74  74  9,750,000    152,344 01/11/2016 

59217G-BK-4 

MET LIFE GLOB FUNDING I SECURED 144A    

0.772% 06/23/16 06/23/2016 Maturity  40,000,000 40,000,000 40,000,000 40,000,000      40,000,000    150,250 06/23/2016 

59217G-BM-0 

MET LIFE GLOB FUNDING I SECURED 144A    

0.873% 07/14/16 07/14/2016 Maturity  50,000,000 50,000,000 50,000,000 50,000,000      50,000,000    275,486 07/14/2016 

594918-AK-0 

MICROSOFT CORP SR UNSECURED    2.500% 

02/08/16 02/08/2016 Maturity  12,715,000 12,715,000 12,683,594 12,714,314  686  686  12,715,000    158,938 02/08/2016 

594918-BD-5 

MICROSOFT CORP SR UNSECURED    3.750% 

02/12/45 07/08/2016 Goldman Sachs Co  26,290,500 25,000,000 24,861,750 24,863,999  1,384  1,384  24,865,383  1,425,117 1,425,117 861,979 02/12/2045 

594918-BE-3 

MICROSOFT CORP SR UNSECURED    4.000% 

02/12/55 12/20/2016 Barclays Capital Inc  27,642,600 30,000,000 29,523,000 29,527,314  4,915  4,915  29,532,229  (1,889,629) (1,889,629) 1,633,333 02/12/2055 

595112-BA-0 

MICRON TECHNOLOGY INC SR UNSECURED    5.875% 

02/15/22 04/11/2016 Morgan Stanley & Co  7,945,875 9,195,000 9,314,888 9,304,165  (6,396)  (6,396)  9,297,769  (1,351,894) (1,351,894) 350,165 02/15/2022 

595112-BC-6 

MICRON TECHNOLOGY INC SR UNSECURED    5.500% 

02/01/25 03/10/2016 

Credit Suisse First 

Boston  10,472,143 12,137,000 12,137,000 12,137,000      12,137,000  (1,664,858) (1,664,858) 410,698 02/01/2025 

595112-BD-4 

MICRON TECHNOLOGY INC SR UNSECURED 144A    

5.250% 08/01/23 03/23/2016 Various  8,785,000 10,000,000 10,000,000 10,000,000      10,000,000  (1,215,000) (1,215,000) 342,708 08/01/2023 

59523U-AK-3 

MID-AMERICA APT LP SR UNSECURED    6.050% 

09/01/16 09/01/2016 Maturity  9,205,000 9,205,000 9,191,531 9,200,749  4,251  4,251  9,205,000    556,903 09/01/2016 

59549N-AC-7 

MID-STATE TRUST ASSET BACKED NOTES VI A-3    

7.540% 07/01/35 10/01/2016 Paydown  14,692 14,692 13,979 14,342  349  349  14,692    698 07/01/2035 

59549P-AA-6 

MID-STATE TRUST ASSET BACKED NOTES IV A    

8.330% 04/01/30 10/01/2016 Paydown  427,688 427,688 441,084 429,710  (2,022)  (2,022)  427,688    22,661 04/01/2030 

59748T-AA-7 

MIDLAND COGEN VENTURE LP SENIOR SECURED    

6.000% 03/15/25 09/15/2016 

Redemption      

100.0000  3,258,900 3,258,900 3,258,900 3,258,900      3,258,900    146,651 03/15/2025 

59748T-AB-5 

MIDLAND COGEN VENTURE LP SERIES B SENIOR 

SECURED NOTES    5.250% 03/15/25 09/15/2016 

Redemption      

100.0000  1,349,820 1,349,820 1,349,820 1,349,820      1,349,820    57,536 03/15/2025 

599808-AA-0 

MILL CITY MORTGAGE TRUST MCMLT 2015-2 A1    

3.000% 09/25/57 12/01/2016 Paydown  5,130,178 5,130,178 5,155,288 5,155,257  (25,079)  (25,079)  5,130,178    88,981 09/25/2057 

599809-AA-8 

MILL CITY MORTGAGE TRUST MCMLT 2015-1 A1    

2.230% 06/25/56 12/25/2016 Paydown  18,587,207 18,587,207 18,542,512 18,542,578  44,629  44,629  18,587,207    235,405 06/25/2056 

60040#-AA-0 

MILLENNIUM PIPELINE CO LLC SENIOR SECURED 

NOTE    5.330% 06/30/27 12/30/2016 

Redemption      

100.0000  844,628 844,628 844,628 844,628      844,628    33,764 06/30/2027 

60040#-AB-8 

MILLENNIUM PIPELINE CO LLC SENIOR SECURED 

NOTE    6.000% 06/30/32 12/30/2016 

Redemption      

100.0000  990,814 990,814 990,814 990,814      990,814    44,587 06/30/2032 

60470F-AB-7 

MIRION TECHNOLOGIES INITIAL TERM LOAN  

5.750%   03/31/22 12/30/2016 

Redemption      

100.0000  300,000 300,000 297,171 300,000  2,829  2,829  300,000    10,925 03/31/2022 
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605417-BX-1 

MISSISSIPPI POWER CO SR UNSECURED    2.350% 

10/15/16 10/15/2016 Maturity  10,000,000 10,000,000 10,358,800 10,063,159  (63,159)  (63,159)  10,000,000    235,000 10/15/2016 

60646C-AC-1 

MISTER CAR WASH TERM LOAN  5.000%   08/21/21 

12/30/2016 

Redemption      

100.0000  199,974 199,974 198,634 199,974  1,340  1,340  199,974    6,221 08/21/2021 

60688C-AH-9 

ML-CFC COMMERCIAL MORTGAGE TRU MLCFC 2007-9 

AMA    5.853% 09/12/49 12/01/2016 Paydown  271,756 271,756 298,645 285,595  (13,838)  (13,838)  271,756    8,708 09/12/2049 

60855R-AF-7 

MOLINA HEALTHCARE INC SR UNSECURED 144A    

5.375% 11/15/22 09/16/2016 Tax Free Exchange  19,000,000 19,000,000 19,000,000 19,000,000      19,000,000    868,063 11/15/2022 

60877U-BE-6 

MOMENTIVE PERFORMANCE SR SECURED    3.880% 

10/24/21 03/17/2016 Various  10,900,625 15,000,000 13,262,500 13,421,608  47,860  47,860  13,469,468  (2,568,843) (2,568,843) 247,134 10/24/2021 

60877U-BF-3 

MOMENTIVE PERFORMANCE SECURED    4.690% 

04/24/22 06/17/2016 Goldman Sachs Co  675,000 1,000,000 787,500 806,919  11,135  11,135  818,053  (143,053) (143,053) 32,179 04/24/2022 

609207-AA-3 

MONDELEZ INTERNATIONAL INC SR UNSECURED    

2.250% 02/01/19 12/16/2016 Call      101.9360  3,058,080 3,000,000 2,986,230 2,991,397  66,683  66,683  3,058,080    92,813 02/01/2019 

609207-AB-1 

MONDELEZ INTERNATIONAL INC SR UNSECURED    

4.000% 02/01/24 11/01/2016 Tender  75,102,980 67,000,000 67,532,040 67,518,632  (48,700)  (48,700)  67,469,931  7,633,049 7,633,049 3,350,000 02/01/2024 

61166W-AP-6 MONSANTO CO SR UNSECURED    4.400% 07/15/44 12/15/2016 Deutsche Bank Capital  6,578,250 7,000,000 7,187,320 7,183,834  (3,397)  (3,397)  7,180,437  (602,187) (602,187) 440,611 07/15/2044 

61166W-AV-3 MONSANTO CO SR UNSECURED    3.950% 04/15/45 12/15/2016 

Bank of America 

Securities  8,618,700 10,000,000 9,970,300 9,970,737  525  525  9,971,262  (1,352,562) (1,352,562) 466,319 04/15/2045 

61166W-AW-1 MONSANTO CO SR UNSECURED    2.850% 04/15/25 05/12/2016 Morgan Stanley & Co  14,764,950 15,000,000 14,939,100 14,943,001  2,013  2,013  14,945,014  (180,064) (180,064) 251,750 04/15/2025 

616912-AA-9 

MORGANBERRY CORPORATION CLASS A MORTGAGE 

NOTES    7.802% 03/31/19 09/30/2016 

Redemption      

100.0000  914,006 914,006 914,006 914,006      914,006    53,824 03/31/2019 

617446-7X-1 

MORGAN STANLEY SUBORDINATED    5.000% 

11/24/25 04/27/2016 Morgan Stanley & Co  1,079,690 1,000,000 1,045,810 1,041,768  (1,135)  (1,135)  1,040,633  39,057 39,057 21,944 11/24/2025 

617446-V7-1 MORGAN STANLEY NOTES    6.250% 08/28/17 04/18/2016 Morgan Stanley & Co  13,788,320 13,000,000 13,799,240 13,205,726  (36,351)  (36,351)  13,169,375  618,945 618,945 525,868 08/28/2017 

61744Y-AD-0 

MORGAN STANLEY SR UNSECURED    5.950% 

12/28/17 04/18/2016 Morgan Stanley & Co  10,962,785 10,250,000 10,507,788 10,322,573  (10,611)  (10,611)  10,311,962  650,823 650,823 191,433 12/28/2017 

617451-CU-1 

MORGAN STANLEY CAPITAL I TRUST MSC 2006-T21 

CLASS-X    0.086% 10/12/52 12/01/2016 Paydown    29,139 109,832  (109,832)  (109,832)      5,646 10/12/2052 

61745M-2H-5 

MORGAN STANLEY CAPITAL I TRUST MSC 2005-IQ9 

AJ    4.770% 07/15/56 12/01/2016 Paydown  7,145,230 7,145,230 7,434,388 7,185,952  (40,723)  (40,723)  7,145,230    248,156 07/15/2056 

61745M-3S-0 

MORGAN STANLEY CAPITAL I TRUST MSC 2005-HQ5 

CLASS-J    5.612% 01/14/42 01/01/2016 Paydown   2,140,539            10,010 01/14/2042 

61745M-5N-9 

MORGAN STANLEY CAPITAL I TRUST MSC 2005-T19 

X1    0.353% 06/12/47 12/01/2016 Paydown    49,634 69,616  (69,616)  (69,616)      9,828 06/12/2047 

61745M-5S-8 

MORGAN STANLEY CAPITAL I TRUST MSC SERIES 

2005-T19 CLASS G    5.776% 06/12/47 06/09/2016 Morgan Stanley & Co  4,011,250 4,000,000 1,120,000 1,355,093      1,355,093  2,656,157 2,656,157 122,095 06/12/2047 

61745M-5T-6 

MORGAN STANLEY CAPITAL I TRUST MSC 2005-T19 

H    5.776% 06/12/47 06/09/2016 Morgan Stanley & Co  5,563,954 5,749,000 5,277,042 5,550,207  14,910  14,910  5,565,117  (1,163) (1,163) 175,482 06/12/2047 

61745M-T9-4 

MORGAN STANLEY CAPITAL I TRUST 2004-HQ4 X1    

0.000% 04/14/40 06/01/2016 Paydown    17,475            04/14/2040 

61745M-X2-4 

MORGAN STANLEY CAPITAL I TRUST MSC 2005-T17 

X1    0.767% 12/13/41 12/01/2016 Paydown    121,326 96,683  (96,683)  (96,683)      92,096 12/13/2041 

61747Y-DD-4 

MORGAN STANLEY SR UNSECURED    3.800% 

04/29/16 04/29/2016 Maturity  21,250,000 21,250,000 21,228,963 21,248,513  1,487  1,487  21,250,000    403,750 04/29/2016 

61751X-AX-8 

MORGAN STANLEY CAPITAL I TRUST MSC 2007-T25 

CLASS X    0.195% 11/12/49 12/01/2016 Paydown    2,959,881 277,615  (277,615)  (277,615)      316,405 11/12/2049 

61758F-AA-0 

MORGAN STANLEY REREMIC TRUST MSRR SERIES 

2009-GG10 CLASSA4A    5.793% 08/12/45 12/01/2016 Paydown  1,217,275 1,217,275 1,228,099 1,217,720  (445)  (445)  1,217,275    49,193 08/12/2045 

61763K-BA-1 

MORGAN STANLEY BAML TRUST MSBAM 2014-C15 A4    

4.051% 04/15/47 03/02/2016 

Bank of America 

Securities  12,863,438 12,000,000 12,359,682 12,303,190  (6,227)  (6,227)  12,296,963  566,475 566,475 129,632 04/15/2047 

61763U-BA-9 

MORGAN STANLEY BAML TRUST MSBAM 2014-C17 XA    

1.254% 08/15/47 12/01/2016 Paydown    46,469 45,771  (45,771)  (45,771)      5,068 08/15/2047 

617734-AC-2 

MORONGO BAND OF MISSION SERIES 2008A REVENUE 

BONDS    6.900% 03/01/18 03/01/2016 

Redemption      

100.0000  2,185,000 2,185,000 2,185,000 2,185,000      2,185,000    75,383 03/01/2018 

61945C-AC-7 MOSAIC CO SR UNSECURED    4.250% 11/15/23 11/09/2016 Various  33,428,758 31,675,000 33,150,283 32,931,520  (95,427)  (95,427)  32,836,093  592,666 592,666 1,062,991 11/15/2023 

61945C-AD-5 MOSAIC CO SR UNSECURED    5.450% 11/15/33 06/30/2016 Morgan Stanley & Co  1,109,840 1,000,000 1,105,360 1,100,781  (1,974)  (1,974)  1,098,807  11,033 11,033 34,971 11/15/2033 

61945C-AE-3 MOSAIC CO SR UNSECURED    5.625% 11/15/43 11/04/2016 Various  17,227,601 16,070,000 18,504,544 18,454,643  (29,851)  (29,851)  18,424,792  (1,197,192) (1,197,192) 729,372 11/15/2043 
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620076-BD-0 

MOTOROLA SOLUTIONS INC SR UNSECURED    

3.500% 09/01/21 05/13/2016 Robert W Baird  14,150,214 14,040,000 13,869,976 13,899,871  8,449  8,449  13,908,320  241,894 241,894 350,805 09/01/2021 

620076-BE-8 

MOTOROLA SOLUTIONS INC SR UNSECURED    

5.500% 09/01/44 05/11/2016 Various  19,118,082 23,050,000 23,144,311 23,143,908  (508)  (508)  23,143,399  (4,025,318) (4,025,318) 882,406 09/01/2044 

620076-BF-5 

MOTOROLA SOLUTIONS INC SR UNSECURED    

4.000% 09/01/24 05/12/2016 Citibank  2,385,500 2,500,000 2,446,930 2,452,787  1,702  1,702  2,454,489  (68,989) (68,989) 71,111 09/01/2024 

62450*-AA-3 

MOUNTAINEER ENERGY HOLDINGS SUBORDINATED 

UNSECURED NOTE   14.000% 10/14/20 10/01/2016 Basis Adjustment  (4,163,500) 41,635,000 (5,126,609) (4,163,500)  396,815  396,815  (4,163,500)     10/14/2020 

62474V-AA-6 

MORGAN STANLEY CAPITAL I TRUST MSC 2005-RR6 

CLASS-C    5.437% 05/24/43 11/01/2016 Paydown  30,748 1,894,954    30,748  30,748  30,748    27,316 05/24/2043 

62544H-AS-4 

MULTI SECURITY ASSET TRUST MSAT 2005-RR4A 

CLASS-N    4.780% 11/28/35 09/08/2016 Sandler Oneill  2,684,820 4,629,000          2,684,820 2,684,820 180,504 11/28/2035 

62819#-AA-5 

MUSTANG HILLS LLC SENIOR SECURED NOTES    

5.150% 11/30/35 11/30/2016 

Redemption      

100.0000  759,124 759,124 755,457 755,593  3,531  3,531  759,124    31,098 11/30/2035 

628782-AH-7 NBTY INC SENIOR NOTES    9.000% 10/01/18 03/22/2016 

Wells Fargo Securities, 

Llc  5,132,500 5,000,000 5,062,500 5,028,727  (8,715)  (8,715)  5,020,012  112,488 112,488 219,250 10/01/2018 

62886E-AH-1 

NCR CORP SENIOR UNSECURED    4.625% 02/15/21 

02/17/2016 Barclays Capital Inc  4,831,600 5,140,000 5,174,700 5,171,062  (1,310)  (1,310)  5,169,752  (338,152) (338,152) 122,409 02/15/2021 

62886E-AJ-7 

NCR CORP SENIOR UNSECURED    5.000% 07/15/22 

02/03/2016 JP Morgan Inc  3,204,500 3,400,000 3,400,000 3,400,000      3,400,000  (195,500) (195,500) 95,861 07/15/2022 

62886E-AR-9 NCR CORP SR UNSECURED    5.875% 12/15/21 10/20/2016 JP Morgan Inc  19,424,906 19,065,000 19,225,713 19,178,066  (1,232)  (1,232)  19,176,834  248,072 248,072 546,726 12/15/2021 

62886E-AS-7 NCR CORP SR UNSECURED    6.375% 12/15/23 02/04/2016 JP Morgan Inc  9,775,000 10,000,000 10,655,000 10,563,632  (8,839)  (8,839)  10,554,793  (779,793) (779,793) 95,625 12/15/2023 

62913T-AC-6 

NGL ENRGY PART LP FIN CO SR UNSECURED    

6.875% 10/15/21 10/19/2016 Barclays Capital Inc  3,011,250 3,000,000 3,087,928 3,073,304  (14,312)  (14,312)  3,058,992  (47,742) (47,742) 211,406 10/15/2021 

62913T-AE-2 

NGL ENRGY PART LP FIN CO SR UNSECURED    

5.125% 07/15/19 10/20/2016 Barclays Capital Inc  11,558,375 11,700,000 11,576,563 11,598,410  21,574  21,574  11,619,984  (61,609) (61,609) 762,628 07/15/2019 

62927#-AA-4 

NFL VENTURES LP SENIOR GUAR NOTES TRANCHE A    

3.860% 10/15/28 10/15/2016 

Redemption      

100.0000  1,360,845 1,360,845 1,360,845 1,360,845      1,360,845    52,529 10/15/2028 

62927#-AB-2 

NFL VENTURES LP SENIOR GUAR NOTES TRANCHE B    

4.300% 10/15/38 10/15/2016 

Redemption      

100.0000  501,666 501,666 501,666 501,666      501,666    21,572 10/15/2038 

62927#-AC-0 

NFL VENTURES LP SENIOR GUAR NOTES TRANCHE C    

4.420% 10/15/40 10/15/2016 

Redemption      

100.0000  453,696 453,696 454,243 454,204  (508)  (508)  453,696    20,053 10/15/2040 

62927#-AD-8 

NFL VENTURES LP SERIES 2015A TRANCHE A NOTE    

2.830% 03/31/24 10/15/2016 

Redemption      

100.0000  6,528,492 6,528,492 6,528,492 6,528,492      6,528,492    138,892 03/31/2024 

629377-BS-0 

NRG ENERGY INC SENIOR UNSECURED    7.875% 

05/15/21 07/21/2016 Various  3,548,306 3,402,000 3,665,500 3,554,369  (23,765)  (23,765)  3,530,604  17,702 17,702 166,932 05/15/2021 

629377-BS-0 

NRG ENERGY INC SENIOR UNSECURED    7.875% 

05/15/21 11/03/2016 Call      103.9380  64,442 62,000 66,650 64,963  (521)  (521)  64,442    4,177 05/15/2021 

629377-BU-5 

NRG ENERGY INC SR UNSECURED    6.625% 

03/15/23 02/04/2016 JP Morgan Inc  4,830,000 6,000,000 6,257,500 6,220,780  (4,428)  (4,428)  6,216,352  (1,386,352) (1,386,352) 159,000 03/15/2023 

629377-BW-1 

NRG ENERGY INC SR UNSECURED    6.250% 

07/15/22 02/04/2016 Citibank  7,950,000 10,000,000 10,067,764 10,055,927  (1,159)  (1,159)  10,054,768  (2,104,768) (2,104,768) 354,167 07/15/2022 

629377-BY-7 

NRG ENERGY INC SR UNSECURED    6.250% 

05/01/24 02/03/2016 Citibank  3,887,500 5,000,000 4,975,000 4,977,458  217  217  4,977,675  (1,090,175) (1,090,175) 84,201 05/01/2024 

62940Q-AA-3 

NSG HOLDINGS LLC NSG HLD SECURED SERIES 144A    

7.750% 12/15/25 12/15/2016 

Redemption      

100.0000  410,322 410,322 400,324 403,682  6,641  6,641  410,322    26,090 12/15/2025 

629568-AQ-9 

NABORS INDUSTRIES LTD SENIOR NOTES    6.150% 

02/15/18 02/03/2016 Various  62,289,385 66,498,000 75,217,103 69,741,387  (136,744)  (136,744)  69,604,643  (7,315,258) (7,315,258) 1,927,710 02/15/2018 

62963#-AA-9 

NRP OPERATING LLC SENIOR NOTE SERIES A    

5.550% 06/19/23 12/19/2016 Call      100.0000  22,613 22,613 22,613 22,613      22,613    1,340 06/19/2023 

62963#-AA-9 

NRP OPERATING LLC SENIOR NOTE SERIES A    

5.550% 06/19/23 11/14/2016 

Redemption      

100.0000  769,345 769,345 769,345 769,345      769,345    21,463 06/19/2023 

62963#-AD-3 

NRP OPERATING LLC SERIES D SENIOR NOTE    

5.050% 07/19/20 12/19/2016 Call      100.0000  14,292 14,292 14,292 14,292      14,292    1,076 07/19/2020 

62963#-AD-3 

NRP OPERATING LLC SERIES D SENIOR NOTE    

5.050% 07/19/20 11/14/2016 

Redemption      

100.0000  848,900 848,900 848,900 848,900      848,900    42,924 07/19/2020 

62963#-AE-1 

NRP OPERATING LLC SERIES E SENIOR NOTES    

5.820% 03/28/24 12/19/2016 Call      100.0000  38,286 38,286 38,286 38,286      38,286    2,873 03/28/2024 
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62963#-AE-1 

NRP OPERATING LLC SERIES E SENIOR NOTES    

5.820% 03/28/24 11/14/2016 

Redemption      

100.0000  1,140,690 1,140,690 1,140,690 1,140,690      1,140,690    33,490 03/28/2024 

62971@-AA-1 

NV PERRICONE LLC TERM LOAN A   5.280%  

06/05/20 12/30/2016 

Redemption      

100.0000  420,000 420,000 412,352 420,000  7,648  7,648  420,000    14,045 06/05/2020 

62971@-AB-9 

NV PERRICONE LLC TERM LOAN B   11.850%   

06/05/20 12/30/2016 

Redemption      

100.0000  180,000 180,000 176,542 180,000  3,458  3,458  180,000    13,509 06/05/2020 

63534P-AE-7 

NATL CITY BANK CLEV OH SUB NOTES    5.250% 

12/15/16 12/15/2016 Maturity  4,750,000 4,750,000 3,661,347 4,572,382  177,618  177,618  4,750,000    249,375 12/15/2016 

63615#-AD-3 

THE NATIONAL FOOTBALL LEAGUE SENIOR NOTE 

SERIES A    5.600% 03/31/24 10/15/2016 

Redemption      

100.0000  1,732,740 1,732,740 1,732,740 1,732,740      1,732,740    73,110 03/31/2024 

63615#-AG-6 

THE NATIONAL FOOTBALL LEAGUE SENIOR NOTE 

SERIES B    5.600% 03/31/24 10/15/2016 

Redemption      

100.0000  2,217,907 2,217,907 2,217,907 2,217,907      2,217,907    93,581 03/31/2024 

637071-AJ-0 

NATIONAL OILWELL VARCO INC SR UNSECURED    

2.600% 12/01/22 12/07/2016 Various  13,265,308 14,990,000 14,936,036 14,951,364  2,970  2,970  14,954,333  (1,689,026) (1,689,026) 257,333 12/01/2022 

637071-AL-5 

NATIONAL OILWELL VARCO INC SR UNSECURED    

1.350% 12/01/17 03/17/2016 Nomura  11,263,048 11,570,000 11,558,777 11,565,643  498  498  11,566,141  (303,093) (303,093) 48,160 12/01/2017 

63860U-AK-6 

NATIONSTAR MORT CAP CORP SR UNSECURED    

6.500% 07/01/21 09/14/2016 

Credit Suisse First 

Boston  721,875 750,000 711,563 719,337  3,349  3,349  722,685  (810) (810) 59,313 07/01/2021 

63860U-AM-2 

NATIONSTAR MORT CAP CORP SR UNSECURED    

6.500% 08/01/18 01/06/2016 Nomura  3,895,000 4,000,000 4,000,000 4,000,000      4,000,000  (105,000) (105,000) 114,472 08/01/2018 

63938C-AA-6 

NAVIENT CORP SR UNSECURED    5.000% 10/26/20 

09/07/2016 Goldman Sachs Co  3,993,750 4,500,000 4,471,425 4,476,246  470  470  4,476,717  (482,967) (482,967) 64,722 10/26/2020 

63946B-AC-4 

NBCUNIVERSAL MEDIA LLC SENIOR UNSECURED 

NOTES    2.875% 04/01/16 04/01/2016 Maturity  12,500,000 12,500,000 12,546,049 12,502,644  (2,644)  (2,644)  12,500,000    179,688 04/01/2016 

639888-AA-4 

NEEDLE MERGER SUB CORP SR UNSECURED 144A    

8.125% 03/15/19 06/15/2016 

Wells Fargo Securities, 

Llc  721,875 750,000 716,250 720,382  3,789  3,789  724,170  (2,295) (2,295) 46,549 03/15/2019 

639888-AA-4 

NEEDLE MERGER SUB CORP SR UNSECURED 144A    

8.125% 03/15/19 10/21/2016 Call      100.0000  978,000 978,000 933,990 939,378  38,622  38,622  978,000    87,409 03/15/2019 

64072T-AC-9 

CSC HOLDINGS LLC SENIOR SECURED 144A    

6.625% 10/15/25 11/30/2016 Goldman Sachs Co  538,750 500,000 500,000 500,000      500,000  38,750 38,750 38,278 10/15/2025 

64079*-AB-8 

NEPTUNE REGIONAL TRANSMISSION TRANCHE A 

FIXED RATE LOAN    6.210% 06/30/27 12/31/2016 

Redemption      

100.0000  1,713,022 1,713,022 1,713,022 1,713,022      1,713,022    66,487 06/30/2027 

64110L-AE-6 NETFLIX INC SR UNSECURED    5.375% 02/01/21 11/29/2016 Various  11,282,025 10,660,000 10,643,809 10,648,565  (1,376)  (1,376)  10,647,189  634,836 634,836 328,093 02/01/2021 

64110L-AJ-5 NETFLIX INC SR UNSECURED    5.500% 02/15/22 10/24/2016 Various  9,386,969 8,575,000 8,575,000 8,575,000      8,575,000  811,969 811,969 487,346 02/15/2022 

641423-BM-9 

NEVADA POWER CO GENL REF MORT SERIES M    

5.950% 03/15/16 03/15/2016 Maturity  8,750,000 8,750,000 9,765,350 8,835,098  (85,098)  (85,098)  8,750,000    260,313 03/15/2016 

645767-AW-4 

NEW JERSEY BELL TELEPHONE CO DEBENTURES    

7.850% 11/15/29 04/04/2016 Tender  11,605,182 8,850,000 9,323,564 9,176,144  (3,544)  (3,544)  9,172,601  2,432,581 2,432,581 268,241 11/15/2029 

64829C-AA-6 

NEW RESIDENTIAL MORTGAGE LOAN NRZT 2015-1A 

A1    3.750% 04/25/52 12/01/2016 Paydown  4,998,778 4,998,778 5,124,637 5,109,269  (110,491)  (110,491)  4,998,778    97,728 04/25/2052 

651639-AL-0 

NEWMONT MINING CORP SR UNSECURED    5.125% 

10/01/19 03/29/2016 Tender  41,854,582 39,275,000 39,094,997 39,197,254  4,525  4,525  39,201,779  2,652,803 2,652,803 995,239 10/01/2019 

651639-AN-6 

NEWMONT MINING CORP SR UNSECURED    3.500% 

03/15/22 11/28/2016 Tender  5,781,930 5,500,000 5,458,145 5,472,383  3,671  3,671  5,476,054  305,876 305,876 231,535 03/15/2022 

65339K-AA-8 

NEXTERA ENERGY CAPITAL COMPANY GUARNT    

4.500% 06/01/21 10/04/2016 JP Morgan Inc  15,078,838 13,620,000 13,609,376 13,613,558  819  819  13,614,377  1,464,461 1,464,461 520,965 06/01/2021 

65409Q-BA-9 

NIELSEN FINANCE LLC CO SR UNSECURED    

4.500% 10/01/20 11/15/2016 RBC Dominion  508,125 500,000 483,750 486,747  2,222  2,222  488,970  19,155 19,155 25,438 10/01/2020 

65441C-AB-9 

NINE WEST HOLDINGS INC TERM LOAN B    4.750% 

10/08/19 11/02/2016 Morgan Stanley & Co  7,176 12,373 12,311 12,324  9  9  12,333  (5,157) (5,157) 596 10/08/2019 

65441C-AB-9 

NINE WEST HOLDINGS INC TERM LOAN B    4.750% 

10/08/19 09/30/2016 

Redemption      

100.0000  95 95 94 95      95    3 10/08/2019 

65473D-AD-4 

NISSAN AUTO LEASE TRUST NALT 2015-A A3    

1.400% 06/15/18 05/18/2016 

Toronto Dominion 

Securities  11,028,359 11,000,000 10,998,188 10,998,680  379  379  10,999,059  29,300 29,300 67,589 06/15/2018 

65473Q-A#-0 

NISOURCE FINANCE CORP SERIES C SENIOR NOTES    

5.410% 11/28/16 11/28/2016 Maturity  23,000,000 23,000,000 23,000,000 23,000,000      23,000,000    1,244,300 11/28/2016 

65477L-AD-2 

NISSAN AUTO RECEIVABLES OWNER NAROT 2013-B 

A4    1.310% 10/15/19 05/24/2016 Barclays Capital Inc  9,017,227 9,000,000 8,998,001 8,999,351  231  231  8,999,582  17,645 17,645 53,055 10/15/2019 
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65477N-AE-6 

NISSAN AUTO LEASE TRUST NALT 2014-A A4    

1.040% 10/15/19 10/15/2016 Paydown  1,500,000 1,500,000 1,499,806 1,499,936  64  64  1,500,000    11,103 10/15/2019 

655044-AD-7 

NOBLE ENERGY INC SR UNSECURED    8.250% 

03/01/19 10/20/2016 JP Morgan Inc  48,573,250 42,480,000 48,644,658 44,905,513  (508,562)  (508,562)  44,396,951  4,176,299 4,176,299 3,747,943 03/01/2019 

655044-AF-2 

NOBLE ENERGY INC SR UNSECURED    4.150% 

12/15/21 11/04/2016 Various  30,690,832 28,800,000 28,882,072 28,876,779  (877)  (877)  28,875,903  1,814,929 1,814,929 816,835 12/15/2021 

655044-AF-2 

NOBLE ENERGY INC SR UNSECURED    4.150% 

12/15/21 07/21/2016 Basis Adjustment  (67,210) 2,200,000 (67,250) (67,210)  14  14  (67,210)     12/15/2021 

655044-AG-0 

NOBLE ENERGY INC SR UNSECURED    5.250% 

11/15/43 07/21/2016 Various  15,891,345 15,500,000 15,429,505 15,432,195  654  654  15,432,849  458,496 458,496 562,917 11/15/2043 

655044-AJ-4 

NOBLE ENERGY INC UNSECURED    5.050% 

11/15/44 07/21/2016 Various  11,302,785 11,500,000 11,378,835 11,380,599  695  695  11,381,294  (78,509) (78,509) 368,089 11/15/2044 

655664-AN-0 

NORDSTROM INC SR UNSECURED    4.750% 

05/01/20 10/21/2016 

US Bancorp Investments 

Inc  28,591,282 26,225,000 28,306,958 27,315,570  (192,929)  (192,929)  27,122,642  1,468,640 1,468,640 1,228,386 05/01/2020 

655664-AR-1 

NORDSTROM INC SR UNSECURED    5.000% 

01/15/44 10/19/2016 Goldman Sachs Co  2,077,580 2,000,000 2,262,007 2,262,007  (66)  (66)  2,261,941  (184,361) (184,361) 127,500 01/15/2044 

655664-AR-1 

NORDSTROM INC SR UNSECURED    5.000% 

01/15/44 10/19/2016 Basis Adjustment  (274,477) 2,000,000 (274,943) (274,477)  169  169  (274,477)     01/15/2044 

65566V-AE-0 

NORDSTROM PRVT LABEL CREDIT CA NORD 2011-1A 

CLASS-A    2.280% 11/15/19 06/02/2016 Various  46,829,797 46,600,000 46,582,618 46,597,043  1,371  1,371  46,598,415  231,382 231,382 438,596 11/15/2019 

65566V-AE-0 

NORDSTROM PRVT LABEL CREDIT CA NORD 2011-1A 

CLASS-A    2.280% 11/15/19 10/15/2016 Paydown  4,500,000 4,500,000 4,537,966 4,507,774  (7,774)  (7,774)  4,500,000    85,500 11/15/2019 

655844-AZ-1 

NORFOLK SOUTHERN CORP SENIOR UNSECURED NOTE    

5.750% 04/01/18 02/10/2016 Various  44,139,866 40,850,000 42,617,940 41,407,632  (19,122)  (19,122)  41,388,510  2,751,356 2,751,356 821,731 04/01/2018 

655844-AZ-1 

NORFOLK SOUTHERN CORP SENIOR UNSECURED NOTE    

5.750% 04/01/18 01/29/2016 Basis Adjustment  (13,339) 90,000 (10,659) (13,339)  (70)  (70)  (13,339)     04/01/2018 

655844-BB-3 

NORFOLK SOUTHERN CORP SR UNSECURED    5.750% 

01/15/16 01/15/2016 Maturity  1,260,000 1,260,000 1,254,964 1,259,965  35  35  1,260,000    36,225 01/15/2016 

66416T-AF-2 

FIRSTLIGHT HYDRO GENERATION CO SENIOR 

SECURED NOTE    8.812% 10/15/26 10/15/2016 

Redemption      

100.0000  375,001 375,001 375,001 375,001      375,001    24,784 10/15/2026 

665531-AB-5 

NORTHERN OIL AND GAS INC SR UNSECURED    

8.000% 06/01/20 02/09/2016 Seaport Group  1,650,000 3,000,000 2,762,500 2,790,053  4,426  4,426  2,794,478  (1,144,478) (1,144,478) 47,333 06/01/2020 

665828-AF-6 

NORTHERN TIER ENERGY LLC SR SECURED    

7.125% 11/15/20 08/02/2016 Various  12,458,875 12,610,000 12,701,288 12,665,883  (861)  (861)  12,665,023  (206,148) (206,148) 308,968 11/15/2020 

66773*-AA-4 

NORTHWEST PALLET SERVICES LLC TERM A LOAN           

12/31/20 12/30/2016 

Redemption      

100.0000  281,250 281,250 281,250 281,250      281,250    12,378 12/31/2020 

67021C-AE-7 NSTAR ELECTRIC CO BONDS    5.625% 11/15/17 03/07/2016 

US Bancorp Investments 

Inc  10,612,900 10,000,000 9,956,300 9,989,841  984  984  9,990,824  622,076 622,076 179,688 11/15/2017 

67021C-AH-0 

NSTAR ELECTRIC CO SR UNSECURED    0.868% 

05/17/16 05/17/2016 Maturity  22,060,000 22,060,000 22,060,000 22,060,000      22,060,000    81,358 05/17/2016 

67390#-AC-7 

OAKTREE CAPITAL MANAGEMENT LLC SENIOR NOTE    

6.090% 06/06/16 06/06/2016 Maturity  12,500,000 12,500,000 12,500,000 12,500,000      12,500,000    380,625 06/06/2016 

67390#-AD-5 

OAKTREE CAPITAL MANAGEMENT LLC SENIOR NOTES    

5.820% 11/08/16 11/08/2016 Maturity  15,000,000 15,000,000 15,000,000 15,000,000      15,000,000    873,000 11/08/2016 

67420R-AF-8 

OASIS OUTSOURCING HOLDINGS INC INITIAL TERM 

LOAN  5.750%  12/26/21 08/19/2016 Private Placement  9,500,907 9,500,907 9,409,040 9,500,907  4,992  4,992  9,414,032  86,875 86,875 246,979 12/26/2021 

67420R-AF-8 

OASIS OUTSOURCING HOLDINGS INC INITIAL TERM 

LOAN  5.750%  12/26/21 07/01/2016 

Redemption      

100.0000  49,395 49,395 48,918 49,395  478  478  49,395    753 12/26/2021 

674215-AC-2 

OASIS PETROLEUM INC SR UNSECURED    7.250% 

02/01/19 01/28/2016 

Cantor, Fitzgerald & 

Co.  1,255,000 2,000,000 2,055,000 2,037,439  (2,896)  (2,896)  2,034,543  (779,543) (779,543) 72,903 02/01/2019 

674215-AD-0 

OASIS PETROLEUM INC COMPANY GUARNT    6.500% 

11/01/21 01/28/2016 Barclays Capital Inc  11,525,843 19,185,000 19,343,575 19,325,222  (2,869)  (2,869)  19,322,354  (7,796,511) (7,796,511) 315,220 11/01/2021 

674215-AG-3 

OASIS PETROLEUM INC SENIOR UNSECURED    

6.875% 03/15/22 01/29/2016 Various  7,735,100 13,330,000 13,210,400 13,220,430  1,078  1,078  13,221,508  (5,486,408) (5,486,408) 349,208 03/15/2022 

674599-BX-2 

OCCIDENTIAL PETROLEUM CORP SR UNSECURED    

4.125% 06/01/16 06/01/2016 Maturity  56,390,000 56,390,000 57,391,664 56,461,108  (71,108)  (71,108)  56,390,000    1,163,044 06/01/2016 

677050-AK-2 

OGLETHORPE POWER CORP 1ST MORTGAGE    4.550% 

06/01/44 05/18/2016 Susquehanna  1,529,925 1,500,000 1,500,135 1,500,135      1,500,135  29,790 29,790 32,608 06/01/2044 
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677415-CP-4 

OHIO POWER COMPANY SR UNSECURED SERIES 1    

5.375% 10/01/21 11/16/2016 Various  12,588,049 11,135,000 11,089,012 11,109,425  2,529  2,529  11,111,954  1,476,095 1,476,095 539,941 10/01/2021 

67773#-AE-0 

OHIO VALLEY ELECTRIC CORP SERIES 2007-A 

TRANCHE A    5.900% 02/15/26 12/15/2016 

Redemption      

100.0000  901,176 901,176 901,176 901,176      901,176    40,070 02/15/2026 

67773#-AF-7 

OHIO VALLEY ELECTRIC CORP SERIES 2007-A 

TRANCHE B    5.900% 02/15/26 12/15/2016 

Redemption      

100.0000  226,956 226,956 226,956 226,956      226,956    10,091 02/15/2026 

67773#-AG-5 

OHIO VALLEY ELECTRIC CORP SERIES 2007-A 

TRANCHE C    5.900% 02/15/26 12/15/2016 

Redemption      

100.0000  228,760 228,760 228,760 228,760      228,760    10,172 02/15/2026 

67773#-AH-3 

OHIO VALLEY ELECTRIC CORP SENIOR NOTE SERIES 

2008-A    5.920% 02/15/26 12/15/2016 

Redemption      

100.0000  256,001 256,001 256,001 256,001      256,001    11,422 02/15/2026 

67773#-AJ-9 

OHIO VALLEY ELECTRIC CORP SENIOR NOTE SERIES 

2008-B    6.710% 02/15/26 10/15/2016 

Redemption      

100.0000  1,200,508 1,200,508 1,200,508 1,200,508      1,200,508    60,748 02/15/2026 

67773#-AK-6 

OHIO VALLEY ELECTRIC CORP SENIOR NOTE SERIES 

2008-C    6.710% 02/15/26 10/15/2016 

Redemption      

100.0000  1,183,677 1,183,677 1,183,677 1,183,677      1,183,677    59,896 02/15/2026 

680223-AJ-3 

OLD REPUBLIC INTL CORP SR UNSECURED    

4.875% 10/01/24 08/23/2016 Morgan Stanley & Co  16,427,331 15,215,000 15,142,271 15,149,788  3,946  3,946  15,153,733  1,273,598 1,273,598 669,618 10/01/2024 

681936-BG-4 

OMEGO HEALTHCARE INVESTORS INC SR UNSECURED 

144A    5.250% 01/15/26 01/08/2016 Tax Free Exchange  29,915,100 30,000,000 29,915,100 29,915,100      29,915,100    459,375 01/15/2026 

68209*-AB-2 

OMEGA LEASING (US) (NO4) LLC SENIOR SECURED 

NOTE SERIES B    2.880% 10/12/22 10/12/2016 

Redemption      

100.0000  3,245,806 3,245,806 3,245,484 3,245,522  284  284  3,245,806    58,425 10/12/2022 

68235P-AF-5 ONE GAS INC SR UNSECURED    4.658% 02/01/44 06/15/2016 Key Bank  2,271,860 2,000,000 2,266,640 2,266,640  (67)  (67)  2,266,573  5,287 5,287 82,550 02/01/2044 

68235P-AF-5 ONE GAS INC SR UNSECURED    4.658% 02/01/44 06/15/2016 Basis Adjustment  (266,575) 2,000,000 (266,575) (266,575)      (266,575)     02/01/2044 

682680-AR-4 ONEOK INC SR UNSECURED    7.500% 09/01/23 07/25/2016 Morgan Stanley & Co  823,125 750,000 738,915 739,296  617  617  739,913  83,212 83,212 52,656 09/01/2023 

68268D-AA-3 

ONEMAIN FIN HOLDINGS INC SR UNSECURED 144A    

6.750% 12/15/19 04/18/2016 

Credit Suisse First 

Boston  5,025,000 5,000,000 5,275,000 5,246,406  (17,184)  (17,184)  5,229,222  (204,222) (204,222) 118,125 12/15/2019 

68268D-AB-1 

ONEMAIN FIN HOLDINGS INC SR UNSECURED 144A    

7.250% 12/15/21 09/14/2016 RBC Dominion  1,556,250 1,500,000 1,573,125 1,562,367  (10,251)  (10,251)  1,552,116  4,134 4,134 82,771 12/15/2021 

68268N-AF-0 

ONEOK PARTNERS LP COMPANY GUARNT    3.250% 

02/01/16 02/01/2016 Maturity  29,770,000 29,770,000 29,752,138 29,769,679  321  321  29,770,000    483,763 02/01/2016 

68276C-AA-5 

USI INC NY SR UNSECURED 144A    7.750% 

01/15/21 09/14/2016 

Bank of America 

Securities  1,761,875 1,750,000 1,806,875 1,793,599  (12,520)  (12,520)  1,781,079  (19,204) (19,204) 145,366 01/15/2021 

68389X-AW-5 ORACLE CORP SR UNSECURED    4.500% 07/08/44 12/20/2016 

Wells Fargo Securities, 

Llc  30,210,500 30,000,000 33,705,350 33,651,428  (72,922)  (72,922)  33,578,507  (3,368,007) (3,368,007) 1,965,000 07/08/2044 

68389X-BF-1 ORACLE CORP SR UNSECURED    4.125% 05/15/45 10/27/2016 Goldman Sachs Co  19,185,952 19,025,000 18,946,807 18,947,917  1,145  1,145  18,949,062  236,889 236,889 754,262 05/15/2045 

684181-AA-8 

ORANGE COGEN FUNDING SENIOR SECURED BONDS    

8.175% 03/15/22 12/15/2016 

Redemption      

100.0000  1,258,075 1,258,075 1,251,231 1,255,831  2,244  2,244  1,258,075    68,094 03/15/2022 

68557N-AB-9 

ORBITAL ATK INC SR UNSECURED 144A    5.500% 

10/01/23 05/17/2016 Tax Free Exchange  16,750,000 16,750,000 16,750,000 16,750,000      16,750,000    583,458 10/01/2023 

688225-AG-6 

OSHKOSH CORP SR UNSECURED    5.375% 03/01/22 

10/27/2016 

Bank of America 

Securities  2,752,969 2,625,000 2,625,000 2,625,000      2,625,000  127,969 127,969 164,609 03/01/2022 

690070-AA-5 

OUTERWALL INC SR UNSECURED    6.000% 

03/15/19 02/01/2016 Various  14,610,788 16,902,000 16,642,395 16,740,888  4,004  4,004  16,744,893  (2,134,105) (2,134,105) 389,813 03/15/2019 

690070-AC-1 

OUTERWALL INC SR UNSECURED    5.875% 

06/15/21 03/10/2016 Various  15,226,440 19,520,000 19,492,786 19,494,766  761  761  19,495,528  (4,269,088) (4,269,088) 272,895 06/15/2021 

69073T-AR-4 

OWENS-BROCKWAY SR UNSECURED 144A    5.875% 

08/15/23 11/30/2016 Various  4,621,958 4,327,000 4,311,016 4,311,671  347  347  4,312,019  309,939 309,939 208,064 08/15/2023 

69073T-AS-2 

OWENS-BROCKWAY SR UNSECURED 144A    6.375% 

08/15/25 06/06/2016 Various  6,730,750 6,300,000 6,300,000 6,300,000      6,300,000  430,750 430,750 313,703 08/15/2025 

690872-AA-4 

OWENS-BROCKWAY SR UNSECURED 144A    5.000% 

01/15/22 05/10/2016 

Wells Fargo Securities, 

Llc  5,150,000 5,000,000 5,100,000 5,090,442  (4,736)  (4,736)  5,085,706  64,294 64,294 144,444 01/15/2022 

690872-AB-2 

OWENS-BROCKWAY SENIOR UNSECURED 144A    

5.375% 01/15/25 06/02/2016 Various  6,280,850 6,170,000 6,170,000 6,170,000      6,170,000  110,850 110,850 207,153 01/15/2025 

69318F-AB-4 

PBF HOLDING CO LLC SR SECURED    8.250% 

02/15/20 04/19/2016 Various  15,173,125 14,625,000 14,437,634 14,501,696  5,682  5,682  14,507,377  665,748 665,748 727,232 02/15/2020 

69318U-AB-1 

PBF LOGISTICS LP FINANCE SR UNSECURED    

6.875% 05/15/23 07/28/2016 Deutsche Bank Capital  750,000 750,000 750,000 750,000      750,000    36,810 05/15/2023 

69322*-AA-4 

PAE HOLDING CORPORATION SR SUBORDINATED 

HOLDCO NOTE   12.000% 04/24/21 03/14/2016 

Redemption      

103.2013  109,097,623 105,713,381 105,713,381 105,713,381  3,384,242  3,384,242  109,097,623    2,572,359 04/24/2021 
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693304-AL-1 

PECO ENERGY CO 1ST REF MORT    5.350% 

03/01/18 04/04/2016 Deutsche Bank Capital  16,046,601 14,915,000 15,874,961 15,378,838  (53,251)  (53,251)  15,325,587  721,014 721,014 478,772 03/01/2018 

693304-AL-1 

PECO ENERGY CO 1ST REF MORT    5.350% 

03/01/18 04/04/2016 Basis Adjustment  (19,611) 100,000 (18,605) (19,611)  (84)  (84)  (19,611)     03/01/2018 

69336R-AF-7 

PHHMC MORTGAGE PASS THROUGH CE MTGE PTC 

2005-2 A6    4.980% 04/18/35 12/01/2016 Paydown  755,077 755,077 799,221 800,308  (45,231)  (45,231)  755,077    32,903 04/18/2035 

69336R-AU-4 

PHHMC MORTGAGE PASS THROUGH CE MTGE PTC 

2005-3 A5    5.250% 06/18/35 12/01/2016 Paydown  1,109,857 1,109,857 1,097,873 1,103,441  6,416  6,416  1,109,857    35,311 06/18/2035 

693476-BM-4 

PNC FINANCIAL SERVICES GRP INC BANK 

GUARANTEE    2.700% 09/19/16 04/27/2016 Goldman Sachs Co  18,693,165 18,585,000 18,562,512 18,581,602  1,581  1,581  18,583,183  109,982 109,982 310,834 09/19/2016 

69349L-AC-2 PNC BANK NA SUB NOTES    4.875% 09/21/17 04/26/2016 

Wells Fargo Securities, 

Llc  8,971,706 8,610,000 8,222,072 8,537,441  13,231  13,231  8,550,672  421,034 421,034 254,174 09/21/2017 

69352J-AP-2 

TALEN ENERGY SUPPLY LLC SR UNSECURED 144A    

6.500% 06/01/25 02/01/2016 Tax Free Exchange  3,208,000 3,208,000 3,208,000 3,208,000      3,208,000    34,753 06/01/2025 

69362B-AW-2 

PSEG POWER LLC COMPANY GUARNT    5.125% 

04/15/20 04/07/2016 Various  16,221,000 15,000,000 15,122,877 15,138,862  362  362  15,139,224  1,081,776 1,081,776 376,545 04/15/2020 

69362B-AW-2 

PSEG POWER LLC COMPANY GUARNT    5.125% 

04/15/20 04/07/2016 Basis Adjustment  (154,947) 1,000,000 (155,685) (154,947)  58  58  (154,947)     04/15/2020 

69363N-AC-9 PSP GROUP LLC TERM LOAN  5.750%  04/06/21 12/30/2016 

Redemption      

100.0000  325,599 325,599 322,530 325,599  3,070  3,070  325,599    4,090 04/06/2021 

69363N-AD-7 

PSP GROUP LLC DELAYED DRAW TERM LOAN  5.750%   

04/06/21 04/07/2016 

Redemption      

100.0000  5,991 5,991 5,991 5,991      5,991    87 04/06/2021 

69383G-AG-1 

PACIFIC ARCHITECTS ENGINEERS TRANCHE B TERM 

LOAN    7.250% 07/17/18 03/14/2016 

Redemption      

100.0000  24,500,000 24,500,000 24,010,000 24,204,144  295,856  295,856  24,500,000    365,118 07/17/2018 

69390@-AA-9 

PARAGON MEDICAL INC TERM LOAN B   5.750%  

12/05/18 12/30/2016 

Redemption      

100.0000  150,000 150,000 150,000 150,000      150,000    4,524 12/05/2018 

694308-GL-5 

PACIFIC GAS & ELECTRIC NOTES    5.625% 

11/30/17 10/05/2016 Various  44,880,147 42,300,000 44,513,216 42,898,481  (38,879)  (38,879)  42,859,601  2,020,546 2,020,546 1,051,609 11/30/2017 

694308-GT-8 

PACIFIC GAS & ELECTRIC SR UNSECURED    

3.500% 10/01/20 11/28/2016 Various  30,397,690 29,000,000 29,311,860 29,177,788  69  69  29,177,857  1,219,833 1,219,833 813,944 10/01/2020 

698525-AA-0 

PANOCHE ENERGY CENTER SENIOR SECURED BONDS    

6.885% 07/31/29 08/31/2016 

Redemption      

100.0000  1,762,293 1,762,293 1,762,293 1,762,293      1,762,293    60,060 07/31/2029 

69900F-AB-8 

PARADIGM ACQUISITION CORP INITIAL TERM LOAN  

6.000%  06/02/22 12/30/2016 

Redemption      

100.0000  220,000 220,000 216,846 220,000  3,154  3,154  220,000    8,393 06/02/2022 

69946H-AD-6 

PARFUMS DE COEUR LTD TERM LOAN  6.029%  

06/29/22 12/30/2016 

Redemption      

100.0000  1,670,903 1,670,903 1,654,756 1,670,903  16,147  16,147  1,670,903    86,084 06/29/2022 

69980P-AC-7 

PARIS PRESENTS INCORPORATED TERM LOAN NOTE 

5.500%  12/31/20 12/30/2016 

Redemption      

100.0000  397,452 397,452 393,067 397,452  4,385  4,385  397,452    4,606 12/31/2020 

706451-BG-5 

PETROLEOS MEXICANOS COMPANY GUARNT    6.625% 

06/15/35 12/15/2016 Morgan Stanley & Co  18,217,200 19,380,000 20,085,228 19,996,494  (16,015)  (16,015)  19,980,479  (1,763,279) (1,763,279) 1,301,757 06/15/2035 

706451-BG-5 

PETROLEOS MEXICANOS COMPANY GUARNT    6.625% 

06/15/35 12/15/2016 Basis Adjustment  (6,389) 80,000 (6,255) (6,389)  (66)  (66)  (6,389)     06/15/2035 

71270Q-EB-8 

PEOPLES UNITED BANK SUB NOTES    4.000% 

07/15/24 11/17/2016 Citibank  7,533,817 7,540,000 7,524,214 7,526,435  1,175  1,175  7,527,610  6,207 6,207 407,998 07/15/2024 

713291-A*-3 PEPCO HOLDINGS INC NOTES    5.900% 12/12/16 12/12/2016 Maturity  9,500,000 9,500,000 9,500,000 9,500,000      9,500,000    560,500 12/12/2016 

713448-BJ-6 PEPSICO INC SR UNSECURED    7.900% 11/01/18 02/19/2016 Morgan Stanley & Co  27,855,600 24,000,000 24,744,908 24,262,723  (12,622)  (12,622)  24,250,101  3,605,499 3,605,499 595,133 11/01/2018 

713448-BJ-6 PEPSICO INC SR UNSECURED    7.900% 11/01/18 11/07/2016 Call      112.8420  41,514,572 36,790,000 41,011,769 38,278,328  3,236,244  3,236,244  41,514,572    2,954,850 11/01/2018 

713448-BP-2 PEPSICO INC NOTES    5.500% 01/15/40 02/19/2016 Morgan Stanley & Co  33,278,504 28,090,000 27,788,594 27,816,472  816  816  27,817,288  5,461,216 5,461,216 939,845 01/15/2040 

713448-BT-4 

PEPSICO INC SENIOR UNSECURED    2.500% 

05/10/16 05/10/2016 Maturity  43,270,000 43,270,000 43,229,759 43,266,961  3,039  3,039  43,270,000    540,875 05/10/2016 

717081-DB-6 PFIZER INC SR UNSECURED    6.200% 03/15/19 11/21/2016 Tender  57,011,395 51,630,000 51,577,854 51,609,251  5,356  5,356  51,614,607  5,396,788 5,396,788 3,787,921 03/15/2019 

723133-AA-2 

PINELAWN DEPOSITOR CORP PASS-THROUGH CERT 

SERIES 2004    6.350% 06/30/25 12/30/2016 

Redemption      

100.0000  2,045,529 2,045,529 2,045,529 2,045,529      2,045,529    81,169 06/30/2025 

726505-AL-4 

FREEPORT-MCMORAN OIL & GAS COMPANY GUARNT    

6.750% 02/01/22 03/03/2016 Goldman Sachs Co  17,102,980 22,373,000 23,565,608 23,018,293  (41,324)  (41,324)  22,976,969  (5,873,989) (5,873,989) 908,436 02/01/2022 

726505-AP-5 

FREEPORT-MCMORAN OIL & GAS SENIOR UNSECURED    

6.875% 02/15/23 03/03/2016 JP Morgan Inc  9,352,095 12,346,000 13,896,365 13,311,514  (44,504)  (44,504)  13,267,010  (3,914,915) (3,914,915) 478,622 02/15/2023 
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72650R-AT-9 

PLAINS ALL AMERICAN PIPELINE COMPANY GUARNT 

CONVERTIBLE    6.500% 05/01/18 06/21/2016 Goldman Sachs Co  15,898,650 15,000,000 16,520,906 15,499,322  (98,006)  (98,006)  15,401,315  497,335 497,335 631,042 05/01/2018 

72650R-BD-3 

PLAINS ALL AMERICAN PIPELINE SR UNSECURED    

3.850% 10/15/23 11/08/2016 Citibank  4,217,157 4,210,000 4,309,819 4,294,391  (8,611)  (8,611)  4,285,779  (68,622) (68,622) 175,142 10/15/2023 

72650R-BE-1 

PLAINS ALL AMERICAN PIPELINE SR UNSECURED    

4.700% 06/15/44 12/15/2016 UBS Libra  20,078,540 23,000,000 22,938,820 22,942,680  955  955  22,943,635  (2,865,095) (2,865,095) 1,096,014 06/15/2044 

727493-AB-4 

PLANTRONICS INC SENIOR UNSECURED 144A    

5.500% 05/31/23 12/06/2016 Morgan Stanley & Co  13,743,625 13,450,000 13,511,250 13,509,156  (8,056)  (8,056)  13,501,101  242,524 242,524 723,869 05/31/2023 

72766Q-AA-3 

PLATFORM SPECIALTY PRODUCTS SR UNSECURED 

144A    6.500% 02/01/22 11/29/2016 Various  11,119,125 12,450,000 12,422,500 12,422,906  1,510  1,510  12,424,416  (1,305,291) (1,305,291) 777,265 02/01/2022 

72766Q-AC-9 

PLATFORM SPECIALTY PRODUCTS SR UNSECURED 

144A   10.375% 05/01/21 07/19/2016 Various  5,175,000 5,000,000 5,000,000 5,000,000      5,000,000  175,000 175,000 360,819 05/01/2021 

729416-AX-5 

PLY GEM INDUSTRIES INC SR UNSECURED    

6.500% 02/01/22 06/16/2016 

Credit Suisse First 

Boston  980,000 1,000,000 965,961 970,773  1,831  1,831  972,603  7,397 7,397 57,778 02/01/2022 

73019#-AA-0 

PNC EQUIPMENT FINANCE LLC EQUIPMENT NOTE 

SERIES A    3.000% 09/13/27 09/13/2016 

Redemption      

100.0000  759,211 759,211 759,211 759,211      759,211    17,082 09/13/2027 

73019#-AB-8 

PNC EQUIPMENT FINANCE LLC EQUIPMENT NOTE 

SERIES B    3.000% 09/13/27 09/13/2016 

Redemption      

100.0000  787,787 787,787 787,787 787,787      787,787    17,725 09/13/2027 

73019#-AC-6 

PNC EQUIPMENT FINANCE LLC EQUIPMENT NOTE 

SERIES C    3.000% 09/13/27 09/13/2016 

Redemption      

100.0000  719,621 719,621 719,621 719,621      719,621    16,191 09/13/2027 

73328#-AC-2 

PORSCHE FINANCIAL SERVICES SERIES C 

GUARANTEED SENIOR    5.130% 03/09/16 03/09/2016 Maturity  6,000,000 6,000,000 6,000,000 6,000,000      6,000,000    153,900 03/09/2016 

73328#-AD-0 

PORSCHE FINANCIAL SERVICES SERIES D 

GUARANTEED SENIOR    5.330% 03/09/19 10/11/2016 

Redemption      

109.2620  147,503,710 135,000,000 135,000,000 135,000,000  12,503,710  12,503,710  147,503,710    7,835,100 03/09/2019 

73328Y-AD-9 

PORSCHE FINANCIAL AUTO SECURIT PFAST 2014-1 

A4    1.140% 12/23/21 03/08/2016 JP Morgan Inc  15,982,500 16,000,000 15,999,413 15,999,776  44  44  15,999,820  (17,320) (17,320) 39,520 12/23/2021 

73557*-AA-2 

PORT WASHINGTON GEN STAT LLC SENIOR NOTES    

4.910% 07/15/30 12/15/2016 

Redemption      

100.0000  835,214 835,214 835,214 835,214      835,214    22,380 07/15/2030 

73557*-AB-0 

PORT WASHINGTON GEN STAT LLC SENIOR NOTE    

6.000% 06/15/33 12/15/2016 

Redemption      

100.0000  669,247 669,247 669,247 669,247      669,247    21,950 06/15/2033 

736508-H#-2 

PORTLAND GENERAL ELECTRIC CO FIRST MORTGAGE 

BONDS 2018    5.800% 03/01/18 01/07/2016 

Redemption      

108.7750  18,491,750 17,000,000 17,000,000 17,000,000  1,491,750  1,491,750  18,491,750    345,100 03/01/2018 

73664#-AA-8 

PORTLAND NATURAL GAS SENIOR SECURED NOTES    

5.900% 12/31/18 12/30/2016 

Redemption      

100.0000  2,555,345 2,555,345 2,555,345 2,555,345      2,555,345    94,228 12/31/2018 

737446-AB-0 

POST HOLDINGS INC SR UNSECURED    7.375% 

02/15/22 07/25/2016 Various  31,698,279 29,608,000 30,590,782 30,370,998  (92,963)  (92,963)  30,278,035  1,420,244 1,420,244 2,048,883 02/15/2022 

737446-AE-4 

POST HOLDINGS INC SR UNSECURED 144A    

6.750% 12/01/21 08/31/2016 Various  23,038,250 21,500,000 22,135,438 21,954,323  (68,226)  (68,226)  21,886,097  1,152,153 1,152,153 1,058,138 12/01/2021 

737446-AH-7 

POST HOLDINGS INC SR UNSECURED 144A    

7.750% 03/15/24 06/17/2016 Goldman Sachs Co  541,875 500,000 500,000 500,000      500,000  41,875 41,875 32,722 03/15/2024 

741503-AW-6 

PRICELINE GROUP INC/THE SR UNSECURED    

3.650% 03/15/25 05/12/2016 RBC Dominion  24,644,592 24,150,000 24,087,693 24,091,941  2,002  2,002  24,093,943  550,649 550,649 592,547 03/15/2025 

74165T-AB-8 

PRIMELINE UTILITY SERVICES LLC TERM LOAN  

6.500%   11/12/22 12/30/2016 

Redemption      

100.0000  441,402 441,402 436,988 437,251  4,151  4,151  441,402    14,642 11/12/2022 

74251V-AK-8 

PRINCIPAL FINANCIAL GROUP INC SR UNSECURED    

3.400% 05/15/25 11/03/2016 

Credit Suisse First 

Boston  1,315,724 1,275,000 1,271,022 1,271,250  293  293  1,271,543  44,181 44,181 42,507 05/15/2025 

742718-AV-1 

PROCTER & GAMBLE CO DEBENTURES    8.000% 

10/26/29 11/04/2016 Tender  34,925,371 22,725,000 25,555,310 24,641,366  (72,379)  (72,379)  24,568,987  10,356,383 10,356,383 1,858,400 10/26/2029 

742718-CB-3 

PROCTER & GAMBLE CO SR UNSECURED    5.500% 

02/01/34 11/04/2016 Tender  25,686,290 19,000,000 17,694,035 17,931,676  35,504  35,504  17,967,179  7,719,111 7,719,111 1,314,958 02/01/2034 

742718-CB-3 

PROCTER & GAMBLE CO SR UNSECURED    5.500% 

02/01/34 11/04/2016 Basis Adjustment  (359,717) 1,000,000 (364,072) (359,717)  1,971  1,971  (359,717)     02/01/2034 

742718-DF-3 

PROCTER & GAMBLE CO BONDS    5.550% 03/05/37 

11/04/2016 Various  62,500,197 49,658,000 49,968,919 50,034,800  (1,591)  (1,591)  50,033,209  12,466,988 12,466,988 1,213,263 03/05/2037 

742718-DF-3 

PROCTER & GAMBLE CO BONDS    5.550% 03/05/37 

11/04/2016 Basis Adjustment  (542,229) 170,000 (540,127) (542,229)  (540)  (540)  (542,229)     03/05/2037 

742718-DN-6 

PROCTER & GAMBLE CO NOTES    4.700% 02/15/19 

11/03/2016 Call      107.7190  1,831,223 1,700,000 1,697,008 1,698,923  132,300  132,300  1,831,223    97,212 02/15/2019 
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742718-ED-7 

PROCTER & GAMBLE CO SR UNSECURED    0.750% 

11/04/16 11/04/2016 Maturity  25,000,000 25,000,000 24,997,750 24,999,365  635  635  25,000,000    187,500 11/04/2016 

742741-AA-9 

PROCTER & GAMBLE CO GUARNATEED ESOP DEB  

SERIES A    9.360% 01/01/21 07/01/2016 

Redemption      

100.0000  1,844,571 1,844,571 2,182,882 1,947,414  (102,843)  (102,843)  1,844,571    130,515 01/01/2021 

74340X-BE-0 

PROLOGIS INC SR UNSECURED    3.750% 11/01/25 

04/15/2016 

Wells Fargo Securities, 

Llc  25,929,164 24,520,000 24,368,221 24,370,359  3,836  3,836  24,374,195  1,554,969 1,554,969 434,208 11/01/2025 

743494-AC-0 

PROSPECT MEDICAL HOLDING SR SECURED 144A    

8.375% 05/01/19 06/28/2016 RBC Dominion  2,308,345 2,210,000 2,225,488 2,220,249  (2,149)  (2,149)  2,218,100  90,245 90,245 122,363 05/01/2019 

74387U-AG-6 

PROVIDENT FDG PFG FIN COMPANY GUARNT 144A    

6.750% 06/15/21 04/21/2016 Various  16,713,600 17,410,000 17,392,321 17,396,399  661  661  17,397,060  (683,460) (683,460) 425,100 06/15/2021 

74432Q-AQ-8 

PRUDENTIAL FINANCIAL INC NOTES    5.700% 

12/14/36 02/04/2016 Barclays Capital Inc  1,212,501 1,120,000 1,287,731 1,282,191  (497)  (497)  1,281,694  (69,194) (69,194) 9,753 12/14/2036 

74432Q-CA-1 

PRUDENTIAL FINANCIAL INC SR UNSECURED    

4.600% 05/15/44 11/03/2016 Various  12,141,150 11,500,000 11,876,210 11,868,844  (5,718)  (5,718)  11,863,126  278,024 278,024 503,381 05/15/2044 

74436J-EH-6 

PRUDENTIAL SEC SECURED FIN COR COMM MTG PASS 

THRU CTF SER 199    1.370% 11/01/31 12/01/2016 Paydown               7,360 11/01/2031 

744448-CB-5 

PUBLIC SERVICE COLORADO 1ST MORTGAGE    

5.800% 08/01/18 08/05/2016 

US Bancorp Investments 

Inc  5,492,239 5,045,000 5,549,046 5,212,845  (37,828)  (37,828)  5,175,016  317,223 317,223 299,925 08/01/2018 

744448-CC-3 

PUBLIC SERVICE COLORADO 1ST MORTGAGE    

5.125% 06/01/19 11/28/2016 

Mitsubishi UFJ Sec 

(USA) Inc  19,651,351 18,193,000 18,736,153 18,408,997  (54,597)  (54,597)  18,354,400  1,296,951 1,296,951 932,391 06/01/2019 

744533-BH-2 

PUBLIC SERVICE CO OF OKLAHOMA NOTES    

6.150% 08/01/16 08/01/2016 Maturity  4,800,000 4,800,000 4,793,376 4,799,485  515  515  4,800,000    295,200 08/01/2016 

744567-EP-9 

PUBLIC SERVICE ELECTRIC & GAS FIRST 

REFUNDING MTGE BONDS    6.750% 01/01/16 01/01/2016 Maturity  42,000,000 42,000,000 39,759,750 42,000,000      42,000,000    1,417,500 01/01/2016 

747262-AS-2 QVC INC SR SECURED    4.850% 04/01/24 11/30/2016 Stifel Nicolaus and Co  8,561,386 8,485,000 8,490,959 8,491,086  (854)  (854)  8,490,232  71,153 71,153 244,187 04/01/2024 

747262-AU-7 QVC INC SR SECURED    4.450% 02/15/25 04/12/2016 Stifel Nicolaus and Co  32,672,802 34,020,000 33,953,505 33,960,801  1,385  1,385  33,962,186  (1,289,384) (1,289,384) 954,871 02/15/2025 

747262-AW-3 QVC INC SR SECURED    5.450% 08/15/34 04/20/2016 Various  25,694,330 29,165,000 29,026,314 29,032,868  1,030  1,030  29,033,898  (3,339,567) (3,339,567) 1,063,739 08/15/2034 

74731@-AB-5 

QUAD/GRAPHICS INC SENIOR SEC NOTE SER 1996-1 

B    8.040% 06/15/16 06/15/2016 

Redemption      

100.0000  1,363,636 1,363,636 1,363,636 1,363,636      1,363,636    54,818 06/15/2016 

74731@-AF-6 

QUAD/GRAPHICS INC SENIOR SEC NOTE SER 1996-1 

F    8.100% 09/30/16 09/30/2016 

Redemption      

100.0000  681,789 681,789 681,789 681,789      681,789    55,255 09/30/2016 

74731@-AL-3 

QUAD/GRAPHICS INC SENIOR SEC NOTE SER 1996-1 

K    8.160% 12/15/16 12/15/2016 

Redemption      

100.0000  681,766 681,766 681,766 681,766      681,766    55,687 12/15/2016 

74731@-BE-8 

QUAD/GRAPHICS INC SENIOR SEC SER 1998-8 A    

6.990% 08/21/16 08/15/2016 

Redemption      

100.0000  2,857,143 2,857,143 2,857,143 2,857,143      2,857,143    199,714 08/21/2016 

74731@-BF-5 

QUAD/GRAPHICS INC SENIOR SEC NOTE SER 1998-8 

B    7.150% 08/21/21 08/21/2016 

Redemption      

100.0000  1,428,571 1,428,571 1,428,571 1,428,571      1,428,571    102,143 08/21/2021 

74733V-AA-8 

QEP RESOURCES INC SENIOR NOTES    6.875% 

03/01/21 01/25/2016 Various  4,935,825 6,420,000 6,894,265 6,755,242  (3,655)  (3,655)  6,751,586  (1,815,761) (1,815,761) 176,122 03/01/2021 

74733V-AB-6 

QEP RESOURCES INC SENIOR NOTES    5.375% 

10/01/22 01/20/2016 Various  5,080,000 8,000,000 7,991,250 7,992,856  78  78  7,992,934  (2,912,934) (2,912,934) 134,748 10/01/2022 

74736D-AC-1 

QBS HOLDING COMPANY INC TERM LOAN  5.750%  

08/07/21 12/30/2016 

Redemption      

100.0000  160,000 160,000 158,671 160,000  1,329  1,329  160,000    4,649 08/07/2021 

74736H-AC-2 

Q HOLDING COMPANY TERM B LOAN  6.000%  

12/18/21 12/30/2016 

Redemption      

100.0000  275,126 275,126 270,601 275,126  4,524  4,524  275,126    10,455 12/18/2021 

74840L-AA-0 

QUICKEN LOANS INC SENIOR UNSECURED 144A    

5.750% 05/01/25 06/13/2016 

Credit Suisse First 

Boston  4,762,500 5,000,000 5,000,000 5,000,000      5,000,000  (237,500) (237,500) 179,688 05/01/2025 

748767-AF-7 

QUINTILES TRANSNATIONAL CORP SR UNSECURED 

144A    4.875% 05/15/23 05/17/2016 Various  11,165,000 11,000,000 11,000,000 11,000,000      11,000,000  165,000 165,000 275,573 05/15/2023 

74930A-AA-5 

RBSCF TRUST RBSCF 2010-RR4 CMLA    6.095% 

12/16/49 12/01/2016 Paydown  1,973,695 1,973,695 2,308,915 2,071,950  (98,255)  (98,255)  1,973,695    31,297 12/16/2049 

74930E-BC-2 

RBSSP RESECURITIZATION TRUST RBSSP 2010-12 

7A3    4.000% 12/27/35 12/01/2016 Paydown  986,047 986,047 1,011,931 997,188  (11,141)  (11,141)  986,047    21,406 12/27/2035 

74932#-AD-6 

RC CEMENT HOLDING CO SERIES A GUARANTEED 

SENIOR    6.330% 09/10/16 09/10/2016 

Redemption      

100.0000  13,333,333 13,333,333 13,333,333 13,333,333      13,333,333    844,000 09/10/2016 

74955D-AA-9 

RGS AEGCO FUNDING CORP DEBENTURES SERIES E    

9.810% 12/07/22 12/07/2016 

Redemption      

100.0000  1,225,919 1,225,919 1,393,220 1,260,833  (34,914)  (34,914)  1,225,919    91,079 12/07/2022 
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74955D-AB-7 

RGS AEGCO FUNDING CORP DEBENTURES SERIES F    

9.820% 12/07/22 12/07/2016 

Redemption      

100.0000  134,404 134,404 144,107 138,536  (4,132)  (4,132)  134,404    8,945 12/07/2022 

74955E-AA-7 

RGS I & M FUNDING CORP DEBENTURES SERIES E    

9.810% 12/07/22 12/07/2016 

Redemption      

100.0000  3,490,423 3,490,423 3,745,352 3,546,778  (56,355)  (56,355)  3,490,423    259,318 12/07/2022 

74955E-AB-5 

RGS I & M FUNDING CORP DEBENTURES SERIES F    

9.820% 06/07/22 12/07/2016 

Redemption      

100.0000  144,482 144,482 184,660 161,391  (16,910)  (16,910)  144,482    9,616 06/07/2022 

74966*-AE-7 RPC INC SENIOR NOTES    6.730% 11/07/16 11/07/2016 Maturity  17,500,000 17,500,000 17,500,000 17,500,000      17,500,000    1,177,750 11/07/2016 

74966N-AA-4 

TALEN ENERGY SUPPLY LLC SR UNSECURED 144A    

4.625% 07/15/19 02/01/2016 

Credit Suisse First 

Boston  13,802,655 17,583,000 17,409,196 17,442,703  3,394  3,394  17,446,097  (3,643,442) (3,643,442) 449,526 07/15/2019 

74977X-AB-7 

RSI HOME PRODUCTS INC SECURED 144A    6.500% 

03/15/23 05/16/2016 

Bank of America 

Securities  2,072,500 2,000,000 2,000,000 2,000,000      2,000,000  72,500 72,500 87,028 03/15/2023 

74978D-AA-2 

RR DONNELLEY & SONS CO SR UNSECURED    

7.875% 03/15/21 02/29/2016 Various  24,869,018 26,192,000 27,969,574 27,532,548  (27,400)  (27,400)  27,505,148  (2,636,131) (2,636,131) 906,854 03/15/2021 

74986@-AE-1 

RREEF AMERICA REIT II INC SERIES B SENIOR 

NOTE    5.160% 06/13/17 01/06/2016 

Redemption      

105.5194  30,600,625 29,000,000 29,000,000 29,000,000  1,600,625  1,600,625  30,600,625    95,603 06/13/2017 

75281A-AM-1 

RANGE RESOURCES CORP COMPANY GUARNTEE    

5.750% 06/01/21 09/16/2016 Tax Free Exchange  13,819,080 13,750,000 13,902,500 13,837,145  (18,064)  (18,064)  13,819,080    625,911 06/01/2021 

75281A-AN-9 

RANGE RESOURCES CORP SR SUB NOTES    5.000% 

08/15/22 09/16/2016 Tax Free Exchange  6,866,128 7,000,000 6,792,500 6,852,717  13,411  13,411  6,866,128    380,139 08/15/2022 

754427-AA-0 

RAVENSWOOD UNIT 04 TRST PASS THROUGH TRUST    

5.996% 01/15/19 01/15/2016 

Redemption      

100.0000  2,237,510 2,237,510 2,237,510 2,237,510      2,237,510    67,081 01/15/2019 

755111-AU-5 

RAYTHEON COMPANY DEBENTURES    6.400% 

12/15/18 01/29/2016 Barclays Capital Inc  29,644,316 26,281,000 28,973,498 27,057,826  (19,587)  (19,587)  27,038,239  2,606,077 2,606,077 213,598 12/15/2018 

755111-AU-5 

RAYTHEON COMPANY DEBENTURES    6.400% 

12/15/18 01/26/2016 Basis Adjustment  (21,010) 125,000 (14,739) (21,010)  (146)  (146)  (21,010)     12/15/2018 

75644@-AB-8 

RED CEDAR GATHERING COMPANY SENIOR NOTES    

5.590% 03/16/17 03/16/2016 

Redemption      

100.0000  4,600,000 4,600,000 4,600,000 4,600,000      4,600,000    128,570 03/16/2017 

758766-AG-4 

REGAL ENTERTAINMENT GROUP SR UNSECURED    

5.750% 06/15/23 06/17/2016 

Credit Suisse First 

Boston  1,005,000 1,000,000 987,500 987,963  617  617  988,580  16,420 16,420 29,868 06/15/2023 

75966C-AA-5 

GARDNER DENVER INC SR UNSECURED 144A    

6.875% 08/15/21 02/01/2016 

Wells Fargo Securities, 

Llc  1,818,750 2,500,000 2,478,750 2,479,009  201  201  2,479,210  (660,460) (660,460) 80,686 08/15/2021 

760759-AK-6 

REPUBLIC SERVICES INC COMPANY GUARNT    

6.200% 03/01/40 07/05/2016 Tender  38,436,838 28,720,000 34,600,897 34,447,468  (69,427)  (69,427)  34,378,041  4,058,797 4,058,797 1,503,652 03/01/2040 

760759-AN-0 

REPUBLIC SERVICES INC SENIOR UNSECURED    

5.700% 05/15/41 07/05/2016 Tender  1,244,100 975,000 1,146,269 1,142,035  (1,816)  (1,816)  1,140,219  103,881 103,881 35,506 05/15/2041 

76100L-AC-6 

RESEARCH NOW GROUP 1ST LIEN TERM LOAN  

5.500%  03/18/21 12/30/2016 

Redemption      

100.0000  200,000 200,000 199,154 200,000  846  846  200,000    6,967 03/18/2021 

76110H-K2-4 

RESIDENTIAL ACCREDIT LOANS INC RALI 2004-

QS16 CLASS 2A1    5.000% 12/25/19 12/01/2016 Paydown  1,827,094 1,827,094 1,651,615 1,730,358  96,737  96,737  1,827,094    47,701 12/25/2019 

76111X-AS-2 

RES FUNDING MTG SEC I INC RFMSI SERIES 2003-

S15 CLASS A1    4.500% 08/25/18 12/01/2016 Paydown  212,251 212,251 204,626 208,910  3,341  3,341  212,251    5,476 08/25/2018 

76111X-DD-2 

RES FUNDING MTG SEC I INC RFMSI 2003-S18 

CLASS-A1    4.500% 10/25/18 12/01/2016 Paydown  685,301 685,301 677,229 680,735  4,565  4,565  685,301    15,043 10/25/2018 

76111X-HQ-9 

RES FUNDING MTG SEC I INC RFMSI SERIES 2004-

S4 CLASS 2A8    4.500% 04/25/19 12/01/2016 Paydown  445,996 445,996 374,636 408,501  37,494  37,494  445,996    10,459 04/25/2019 

76126C-DR-0 

RACERS SER 1998-APC-1-A1 SERIES 1998-APC-1-

A1    6.500% 05/15/18 11/15/2016 

Redemption      

100.0000  936,649 936,649 1,045,104 958,882  (22,232)  (22,232)  936,649    45,905 05/15/2018 

76126C-MC-3 

RACERS SER 1998-APC-1-A1 2002-38-S-LMT    

5.500% 06/01/22 12/01/2016 

Redemption      

100.0000  598,098 598,098 622,046 607,901  (9,803)  (9,803)  598,098    24,783 06/01/2022 

761519-BD-8 

REVLON CONSUMER PRODUCTS SR UNSECURED    

5.750% 02/15/21 09/06/2016 Various  10,231,250 10,000,000 10,006,429 10,004,439  (824)  (824)  10,003,615  227,635 227,635 592,969 02/15/2021 

761735-AD-1 

REYNOLDS GRP ISS REYNOLD SR SECURED    

6.875% 02/15/21 08/30/2016 Various  15,724,519 15,165,000 15,870,325 15,605,240  (60,854)  (60,854)  15,544,385  180,134 180,134 878,484 02/15/2021 

761735-AD-1 

REYNOLDS GRP ISS REYNOLD SR SECURED    

6.875% 02/15/21 11/06/2016 

Redemption      

100.0000  1,759,323 1,759,323 1,759,323 1,759,323      1,759,323    169,451 02/15/2021 

761735-AF-6 

REYNOLDS GRP ISS REYNOLD SR UNSECURED    

8.250% 02/15/21 05/27/2016 Various  4,691,875 4,500,000 4,806,250 4,690,742  (26,393)  (26,393)  4,664,349  27,526 27,526 291,844 02/15/2021 
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761735-AH-2 

REYNOLDS GRP ISS REYNOLD SR UNSECURED    

9.875% 08/15/19 03/10/2016 Various  5,187,500 5,000,000 5,037,500 5,037,166  (3,471)  (3,471)  5,033,695  153,805 153,805 288,021 08/15/2019 

76251#-AA-0 

RIALTO WATER SERVICES LLC SENIOR SECURED 

NOTE    5.500% 11/29/42 09/30/2016 

Redemption      

100.0000  423,265 423,265 424,370 424,328  (1,064)  (1,064)  423,265    17,539 11/29/2042 

767754-CG-7 

RITE AID CORP SR UNSECURED    6.750% 

06/15/21 04/29/2016 

Bank of America 

Securities  19,653,400 18,630,000 19,718,601 19,577,553  (84,070)  (84,070)  19,493,482  159,918 159,918 475,371 06/15/2021 

771196-AS-1 

ROCHE HOLDINGS INC COMPANY GUARNT SERIES 

144A    6.000% 03/01/19 08/25/2016 Call      112.1100  59,543,884 53,112,000 54,314,520 53,587,095  5,956,788  5,956,788  59,543,884    2,527,947 03/01/2019 

771196-AU-6 

ROCHE HOLDINGS INC COMPANY GUARNT SERIES 

144A    7.000% 03/01/39 12/06/2016 Various  31,502,072 21,800,000 21,973,944 21,998,962  (15,412)  (15,412)  21,983,550  9,518,522 9,518,522 925,917 03/01/2039 

776696-AD-8 

ROPER TECHNOLOGIES INC SR UNSECURED    

1.850% 11/15/17 11/08/2016 Citibank  13,952,366 13,890,000 13,877,499 13,885,164  2,223  2,223  13,887,387  64,979 64,979 256,251 11/15/2017 

776743-AB-2 

ROPER TECHNOLOGIES INC SR UNSECURED    

3.850% 12/15/25 04/22/2016 Stifel Nicolaus and Co  1,558,230 1,500,000 1,497,510 1,497,521  76  76  1,497,598  60,632 60,632 22,458 12/15/2025 

779382-AN-0 

ROWAN COMPANIES INC SR UNSECURED    5.000% 

09/01/17 01/28/2016 Morgan Stanley & Co  5,162,500 5,900,000 6,429,702 6,195,257  (15,323)  (15,323)  6,179,934  (1,017,434) (1,017,434) 123,736 09/01/2017 

779382-AP-5 

ROWAN COMPANIES INC SR UNSECURED    4.875% 

06/01/22 04/26/2016 Various  19,648,538 27,570,000 30,085,278 29,365,731  (43,698)  (43,698)  29,322,033  (9,673,495) (9,673,495) 338,955 06/01/2022 

779382-AQ-3 

ROWAN COMPANIES INC SR UNSECURED    5.400% 

12/01/42 04/26/2016 First Tennessee  12,969,000 19,650,000 19,522,159 19,526,433  662  662  19,527,094  (6,558,094) (6,558,094) 436,230 12/01/2042 

779382-AR-1 

ROWAN COMPANIES INC SR UNSECURED    4.750% 

01/15/24 05/10/2016 Various  25,191,625 32,325,000 33,755,092 33,572,116  (48,320)  (48,320)  33,523,796  (8,332,171) (8,332,171) 1,250,154 01/15/2024 

779382-AS-9 

ROWAN COMPANIES INC SR UNSECURED    5.850% 

01/15/44 05/20/2016 Various  23,160,913 39,235,000 40,663,902 40,633,053  (2,524)  (2,524)  40,630,529  (17,469,616) (17,469,616) 1,600,710 01/15/2044 

783764-AP-8 

CALATLANTIC GROUP INC COMPANY GUARNT    

6.625% 05/01/20 05/13/2016 

Credit Suisse First 

Boston  6,665,550 6,005,000 6,248,613 6,213,115  (16,452)  (16,452)  6,196,662  468,888 468,888 217,702 05/01/2020 

78401F-AG-2 

SBA TELECOMMUNICATIONS SENIOR UNSECURED    

5.750% 07/15/20 05/25/2016 Barclays Capital Inc  159,844 155,000 157,713 156,884  (292)  (292)  156,593  3,251 3,251 7,823 07/15/2020 

78442F-ER-5 NAVIENT CORP UNSECURED    5.500% 01/15/19 11/02/2016 Various  12,601,050 12,285,000 12,155,940 12,206,647  18,909  18,909  12,225,557  375,493 375,493 833,402 01/15/2019 

78442F-ES-3 NAVIENT CORP UNSECURED    4.875% 06/17/19 09/07/2016 Various  9,095,000 9,000,000 8,946,450 8,964,676  6,320  6,320  8,970,996  124,004 124,004 308,073 06/17/2019 

78454L-AD-2 

SM ENERGY CO SR UNSECURED    6.500% 11/15/21 

01/20/2016 Barclays Capital Inc  2,678,580 5,176,000 5,315,000 5,286,270  (1,697)  (1,697)  5,284,573  (2,605,993) (2,605,993) 65,419 11/15/2021 

785592-AE-6 

SABINE PASS LIQUEFACTION SR SECURED    

5.625% 02/01/21 12/06/2016 Various  29,602,500 28,000,000 27,932,138 27,947,786  10,203  10,203  27,957,989  1,644,511 1,644,511 1,988,125 02/01/2021 

785592-AK-2 

SABINE PASS LIQUEFACTION SR SECURED 144A    

5.625% 03/01/25 01/14/2016 Tax Free Exchange  28,650,000 28,650,000 28,650,000 28,650,000      28,650,000    595,383 03/01/2025 

78572G-AL-2 

SABRE INDUSTRIES INC INITIAL TERM LOAN  

5.750%   02/27/22 10/31/2016 

Redemption      

100.0000  100,000 100,000 99,042 100,000  958  958  100,000    1,821 02/27/2022 

78572X-AE-1 

SABRA HEALTH/CAPTL CORP SR UNSECURED    

5.500% 02/01/21 10/20/2016 Various  8,347,500 7,950,000 7,929,250 7,933,018  2,379  2,379  7,935,397  412,103 412,103 517,752 02/01/2021 

78573A-AA-8 

SABMILLER HOLDINGS INC SR UNSECURED 144A    

3.750% 01/15/22 12/16/2016 Tax Free Exchange  27,235,675 26,955,000 27,440,875 27,284,274  (48,599)  (48,599)  27,235,675    1,461,747 01/15/2022 

78573A-AB-6 

SABMILLER HOLDINGS INC SR UNSECURED 144A    

2.450% 01/15/17 12/09/2016 Call      100.1820  22,290,495 22,250,000 22,251,103 22,250,258  40,237  40,237  22,290,495    763,175 01/15/2017 

78573A-AC-4 

SABMILLER HOLDINGS INC SR UNSECURED 144A    

4.950% 01/15/42 12/16/2016 Tax Free Exchange  29,277,142 29,295,000 29,270,650 29,276,905  237  237  29,277,142    2,087,635 01/15/2042 

79023#-AA-1 

ST JOHN HOLDINGS ESOP TRUST    3.520% 

05/15/28 05/15/2016 

Redemption      

100.0000  2,311,227 2,311,227 2,311,227 2,311,227      2,311,227    40,566 05/15/2028 

79546V-AJ-5 

SALLY HOLDINGS LLC SENIOR UNSECURED    

5.750% 06/01/22 10/25/2016 Jefferies & Co  6,292,500 6,000,000 6,262,363 6,169,157  (28,859)  (28,859)  6,140,299  152,201 152,201 313,375 06/01/2022 

79546V-AL-0 

SALLY HOLDINGS LLC SR UNSECURED    5.625% 

12/01/25 09/07/2016 Jefferies & Co  541,250 500,000 500,000 500,000      500,000  41,250 41,250 21,797 12/01/2025 

797440-BT-0 

SAN DIEGO GAS & ELECTRIC 1ST MORTGAGE    

1.914% 02/01/22 08/01/2016 

Redemption      

100.0000  2,142,840 2,142,840 2,142,840 2,142,840      2,142,840    30,760 02/01/2022 

79970Y-AD-7 

SANCHEZ ENERGY CORP SR UNSECURED    6.125% 

01/15/23 02/03/2016 Various  4,166,719 10,375,000 10,417,807 10,412,476  (754)  (754)  10,411,722  (6,245,003) (6,245,003) 358,334 01/15/2023 

80281C-AE-5 

SANTANDER DRIVE AUTO RECEIVABL SDART 2013-5 

B    1.550% 10/15/18 09/15/2016 Paydown  27,676,290 27,676,290 27,785,386 27,700,060  (23,769)  (23,769)  27,676,290    168,644 10/15/2018 

 E
1
4
.1

1
7



ANNUAL STATEMENT FOR THE YEAR 2016 OF THE  NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/
Decrease

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

80282U-AE-4 

SANTANDER DRIVE AUTO RECEIVABL SDART 2012-5 

C    2.700% 08/15/18 12/15/2016 Paydown  5,217,809 5,217,809 5,344,504 5,263,380  (45,571)  (45,571)  5,217,809    70,952 08/15/2018 

80282X-AE-8 

SANTANDER DRIVE AUTO RECEIVABL SDART 2012-4 

C    2.940% 12/15/17 08/15/2016 Paydown  9,871,751 9,871,751 10,132,412 9,940,806  (69,055)  (69,055)  9,871,751    97,860 12/15/2017 

80283J-AE-8 

SANTANDER DRIVE AUTO RECEIVABL SDART 2013-A 

C    3.120% 10/15/19 12/15/2016 Paydown  5,676,188 5,676,188 5,767,281 5,750,877  (74,689)  (74,689)  5,676,188    155,764 10/15/2019 

80589M-AD-4 

SCANA CORPORATION SENIOR NOTES    4.750% 

05/15/21 04/25/2016 Susquehanna  17,736,380 17,000,000 16,955,630 16,973,659  1,289  1,289  16,974,948  761,432 761,432 343,847 05/15/2021 

80874Y-AM-2 

SCIENTIFIC GAMES CORP SR UNSECURED    6.250% 

09/01/20 02/10/2016 JP Morgan Inc  455,000 1,000,000 790,000 813,230  3,816  3,816  817,046  (362,046) (362,046) 28,646 09/01/2020 

80874Y-AQ-3 

SCIENTIFIC GAMES CORP SR SUBORDINATE    

6.625% 05/15/21 02/16/2016 Citibank  860,000 2,000,000 1,773,038 1,790,140  3,911  3,911  1,794,051  (934,051) (934,051) 34,597 05/15/2021 

80874Y-AU-4 

SCIENTIFIC GAMES CORP SR UNSECURED   10.000% 

12/01/22 06/15/2016 Nomura  1,000,000 1,250,000 1,177,242 1,181,305  3,191  3,191  1,184,495  (184,495) (184,495) 69,097 12/01/2022 

80875A-AJ-0 

SCIENTIFIC GAMES INTERNATIONAL INITIAL TERM 

LOAN    6.000% 10/18/20 12/30/2016 

Redemption      

100.0000  108,889 108,889 108,344 108,365  524  524  108,889    4,155 10/18/2020 

810186-AL-0 

SCOTTS MIRACLE-GRO CO SR UNSECURED 144A    

6.000% 10/15/23 02/16/2016 JP Morgan Inc  4,663,125 4,500,000 4,500,000 4,500,000      4,500,000  163,125 163,125 94,500 10/15/2023 

81211K-AS-9 

SEALED AIR CORP SR UNSECURED 144A    6.500% 

12/01/20 08/16/2016 Various  8,763,125 7,705,000 7,970,081 7,931,928  (15,212)  (15,212)  7,916,716  846,409 846,409 215,347 12/01/2020 

816752-AC-3 

SEMINOLE HARD ROCK ENT I SENIOR NOTES 144A    

5.875% 05/15/21 06/17/2016 Various  6,981,225 7,005,000 7,053,775 7,036,612  (1,575)  (1,575)  7,035,038  (53,813) (53,813) 122,513 05/15/2021 

816851-AJ-8 

SEMPRA ENERGY SR UNSECURED    6.150% 

06/15/18 05/31/2016 

Wells Fargo Securities, 

Llc  16,294,050 15,000,000 14,826,985 15,034,458  15,341  15,341  15,049,799  1,244,251 1,244,251 430,500 06/15/2018 

816851-AJ-8 

SEMPRA ENERGY SR UNSECURED    6.150% 

06/15/18 05/31/2016 Basis Adjustment  (135,677) 565,000 (138,842) (135,677)  407  407  (135,677)     06/15/2018 

816851-AN-9 

SEMPRA ENERGY SR UNSECURED    6.500% 

06/01/16 06/01/2016 Maturity  4,815,000 4,815,000 4,804,311 4,814,246  754  754  4,815,000    156,488 06/01/2016 

81729U-AB-9 

SENTRY DATA SYSTEMS INC TERM LOAN  7.750%  

05/08/21 12/30/2016 

Redemption      

100.0000  350,124 350,124 350,124 350,124      350,124    10,959 05/08/2021 

81745A-AB-3 

SEQUOIA MORTGAGE TRUST SEMT 2013-5 A2    

3.000% 05/25/43 12/01/2016 Paydown  5,898,715 5,898,715 6,001,251 5,983,580  (84,864)  (84,864)  5,898,715    106,446 05/25/2043 

81745Q-AB-8 

SEQUOIA MORTGAGE TRUST SEMT 2015-1 A2    

3.000% 01/25/45 12/01/2016 Paydown  3,630,315 3,630,315 3,621,239 3,621,721  8,594  8,594  3,630,315    58,608 01/25/2045 

81746M-AA-8 

SEQUOIA MORTGAGE TRUST SEMT 2015-4 A1    

3.000% 11/25/30 12/01/2016 Paydown  3,690,446 3,690,446 3,740,613 3,739,875  (49,429)  (49,429)  3,690,446    65,793 11/25/2030 

81746M-AU-4 

SEQUOIA MORTGAGE TRUST SEMT 2015-4 A19    

3.000% 11/25/30 12/01/2016 Paydown  3,731,779 3,731,779 3,735,860 3,735,710  (3,931)  (3,931)  3,731,779    66,529 11/25/2030 

81753D-AB-6 

SERTA SIMMONS BEDDING LLC TERM LOAN    

4.250% 10/01/19 11/08/2016 

Redemption      

100.0000  75,996 75,996 75,236 75,508  488  488  75,996    3,499 10/01/2019 

817565-BW-3 

SERVICE CORP INTERNATIONAL US SR UNSECURED    

4.500% 11/15/20 05/31/2016 

Bank of America 

Securities  620,881 605,000 586,850 590,150  1,148  1,148  591,298  29,583 29,583 14,974 11/15/2020 

82340*-AB-3 

SHEPHERDS FLAT FUNDING TRUST I SERIES A1G 

TRUST CERTIFICATE    4.480% 04/30/32 11/04/2016 Private Placement  45,248,000 40,000,000 40,000,000 40,000,000      40,000,000  5,248,000 5,248,000 1,876,622 04/30/2032 

824348-AR-7 

SHERWIN-WILLIAMS CO/THE SR UNSECURED    

3.450% 08/01/25 08/01/2016 Morgan Stanley & Co  39,173,355 38,025,000 38,013,961 38,014,445  573  573  38,015,018  1,158,337 1,158,337 1,326,439 08/01/2025 

824348-AS-5 

SHERWIN-WILLIAMS CO/THE SR UNSECURED    

4.550% 08/01/45 05/23/2016 Various  21,136,991 20,500,000 20,385,025 20,385,810  687  687  20,386,497  750,494 750,494 735,887 08/01/2045 

826418-BD-6 

SIERRA PACIFIC POWER CO GENL REF MORT    

6.000% 05/15/16 05/15/2016 Maturity  15,000,000 15,000,000 16,464,829 15,124,850  (124,850)  (124,850)  15,000,000    450,000 05/15/2016 

826700-AA-4 

SIGNODE INDUSTRIAL GROUP SR UNSECURED 144A    

6.375% 05/01/22 06/15/2016 Barclays Capital Inc  718,125 750,000 750,000 750,000      750,000  (31,875) (31,875) 30,414 05/01/2022 

827048-AP-4 

SILGAN HOLDINGS INC SR UNSECURED    5.000% 

04/01/20 08/30/2016 

Wells Fargo Securities, 

Llc  10,237,500 10,000,000 10,168,750 10,075,082  (21,591)  (21,591)  10,053,491  184,009 184,009 459,722 04/01/2020 

828732-AB-3 

SIMMONS FOODS INC SECURED 144A    7.875% 

10/01/21 06/16/2016 

Wells Fargo Securities, 

Llc  1,231,875 1,350,000 1,368,875 1,365,687  (1,313)  (1,313)  1,364,374  (132,499) (132,499) 76,595 10/01/2021 

828807-CD-7 

SIMON PROPERTY GROUP LP SENIOR UNSECURED    

5.650% 02/01/20 01/08/2016 

Wells Fargo Securities, 

Llc  20,243,160 18,000,000 19,791,958 18,907,557  (6,631)  (6,631)  18,900,926  1,342,234 1,342,234 457,650 02/01/2020 
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829259-AM-2 

SINCLAIR TELEVISION GROU SR UNSECURED    

5.375% 04/01/21 08/16/2016 

Wells Fargo Securities, 

Llc  349,070 335,000 329,975 330,808  442  442  331,249  17,821 17,821 15,906 04/01/2021 

829259-AN-0 

SINCLAIR TELEVISION GROU SR UNSECURED    

6.125% 10/01/22 08/31/2016 Various  13,745,000 13,000,000 13,011,250 13,010,668  (584)  (584)  13,010,084  734,916 734,916 717,646 10/01/2022 

829259-AQ-3 

SINCLAIR TELEVISION GROU SR UNSECURED    

6.375% 11/01/21 08/12/2016 

Wells Fargo Securities, 

Llc  5,275,000 5,000,000 5,225,000 5,179,280  (26,885)  (26,885)  5,152,396  122,604 122,604 253,229 11/01/2021 

829259-AQ-3 

SINCLAIR TELEVISION GROU SR UNSECURED    

6.375% 11/01/21 08/30/2016 Call      105.6640  18,029,448 17,063,000 17,559,710 17,458,631  570,817  570,817  18,029,448    903,450 11/01/2021 

82967N-AN-8 

SIRIUS XM RADIO INC SR UNSECURED 144A    

5.750% 08/01/21 11/29/2016 Various  30,614,706 29,235,000 29,673,950 29,640,043  (45,529)  (45,529)  29,594,514  1,020,192 1,020,192 1,709,578 08/01/2021 

82967N-AQ-1 

SIRIUS XM RADIO INC SR UNSECURED 144A    

5.875% 10/01/20 05/18/2016 JP Morgan Inc  332,400 320,000 324,000 322,839  (378)  (378)  322,461  9,939 9,939 12,116 10/01/2020 

832248-AV-0 

SMITHFIELD FOODS INC SR UNSECURED    6.625% 

08/15/22 11/29/2016 Jefferies & Co  484,725 460,000 485,300 480,985  (3,765)  (3,765)  477,220  7,505 7,505 39,533 08/15/2022 

83416W-AA-1 

SOLAR STAR FUNDING LLC SERIES A SENIOR 

SECURED NOTES    5.375% 06/30/35 12/30/2016 

Redemption      

100.0000  2,174,739 2,174,739 2,171,765 2,171,979  2,760  2,760  2,174,739    115,183 06/30/2035 

83416W-AB-9 

SOLAR STAR FUNDING LLC SERIES B SENIOR 

SECURED NOTES    3.950% 06/30/35 12/30/2016 

Redemption      

100.0000  847,253 847,253 847,253 847,253      847,253    30,502 06/30/2035 

837004-BV-1 

SOUTH CAROLINA ELECTRIC & GAS MORTGAGE NOTE    

6.625% 02/01/32 02/26/2016 Jefferies & Co  8,779,680 7,000,000 6,944,070 6,957,579  249  249  6,957,828  1,821,852 1,821,852 271,809 02/01/2032 

83887@-AB-8 

SOUTH MISSISSIPPI ELECTRIC PWR FIRST 

MORTGAGE BD SERIES 2010A    5.400% 12/09/40 

12/09/2016 

Redemption      

100.0000  539,417 539,417 539,417 539,417      539,417    21,943 12/09/2040 

841215-AA-4 

SOUTHAVEN CMBD CYCLE GEN SECURED NOTES 2013 

SERIES A    3.846% 08/15/33 08/15/2016 

Redemption      

100.0000  821,136 821,136 821,356 821,340  (204)  (204)  821,136    23,761 08/15/2033 

842587-CJ-4 

SOUTHERN CO SENIOR UNSECURED    2.450% 

09/01/18 09/08/2016 

Mitsubishi UFJ Sec 

(USA) Inc  7,963,935 7,810,000 7,794,224 7,801,376  2,203  2,203  7,803,579  160,356 160,356 197,723 09/01/2018 

84265V-AE-5 

SOUTHERN COPPER CORP NOTES    6.750% 

04/16/40 10/05/2016 Various  3,174,050 2,900,000 2,822,164 2,822,424  1,041  1,041  2,823,465  350,585 350,585 191,726 04/16/2040 

845467-AH-2 

SOUTHWESTERN ENERGY CO SR UNSECURED    

4.100% 03/15/22 01/29/2016 JP Morgan Inc  15,950,250 25,545,000 25,496,765 25,508,817  366  366  25,509,183  (9,558,933) (9,558,933) 399,788 03/15/2022 

845467-AH-2 

SOUTHWESTERN ENERGY CO SR UNSECURED    

4.100% 03/15/22 01/29/2016 Basis Adjustment  7,326 1,245,000 6,972 7,326  20  20  7,326     03/15/2022 

845467-AL-3 

SOUTHWESTERN ENERGY CO SR UNSECURED    

6.700% 01/23/25 02/02/2016 JP Morgan Inc  17,217,400 27,880,000 28,634,952 28,579,628  (5,765)  (5,765)  28,573,863  (11,356,463) (11,356,463) 727,469 01/23/2025 

845743-BK-8 

SOUTHWESTERN PUBLIC SERV SENIOR NOTES    

5.600% 10/01/16 10/01/2016 Maturity  22,300,000 22,300,000 22,301,245 22,300,189  (189)  (189)  22,300,000    1,248,800 10/01/2016 

84756N-AA-7 

SPECTRA ENERGY PARTNERS LP SR UNSECURED    

2.950% 06/15/16 06/15/2016 Maturity  3,180,000 3,180,000 3,207,935 3,182,518  (2,518)  (2,518)  3,180,000    46,905 06/15/2016 

84756N-AB-5 

SPECTRA ENERGY PARTNERS LP SR UNSECURED    

4.600% 06/15/21 10/05/2016 Susquehanna  1,083,010 1,000,000 1,003,335 1,001,996  (263)  (263)  1,001,732  81,278 81,278 37,822 06/15/2021 

85172F-AG-4 

SPRINGLEAF FINANCE CORP SR UNSECURED    

5.250% 12/15/19 09/06/2016 Various  23,033,750 23,000,000 23,000,000 23,000,000      23,000,000  33,750 33,750 829,646 12/15/2019 

852060-AD-4 

SPRINT CAPITAL CORP NOTES    6.875% 11/15/28 

10/07/2016 Goldman Sachs Co  468,125 500,000 477,500 478,753  802  802  479,555  (11,430) (11,430) 31,319 11/15/2028 

852060-AG-7 

SPRINT CAPITAL CORP NOTES    6.900% 05/01/19 

08/30/2016 Various  17,506,875 19,125,000 19,904,375 19,750,682  (59,876)  (59,876)  19,690,805  (2,183,930) (2,183,930) 677,086 05/01/2019 

852061-AD-2 

SPRINT COMMUNICATIONS INC BONDS    6.000% 

12/01/16 12/01/2016 Maturity  3,060,000 3,060,000 2,455,650 2,971,198  88,802  88,802  3,060,000    183,600 12/01/2016 

852061-AR-1 

SPRINT COMMUNICATIONS INC SR UNSECURED    

7.000% 08/15/20 09/06/2016 Various  9,950,000 10,000,000 10,006,250 10,004,519  (592)  (592)  10,003,927  (53,927) (53,927) 746,667 08/15/2020 

852061-AS-9 

SPRINT COMMUNICATIONS INC SR UNSECURED    

6.000% 11/15/22 01/14/2016 UBS Libra  3,525,000 5,000,000 4,627,188 4,662,940  1,845  1,845  4,664,785  (1,139,785) (1,139,785) 54,167 11/15/2022 

85571N-AB-5 

STARZ LLC/STARZ FIN CORP SR UNSECURED    

5.000% 09/15/19 08/02/2016 

Bank of America 

Securities  14,819,888 14,565,000 14,774,478 14,651,209  (28,957)  (28,957)  14,622,252  197,635 197,635 643,288 09/15/2019 

85744N-AA-9 

STATE STREET BANK & TRUST SUB NOTES    

5.300% 01/15/16 01/15/2016 Maturity  38,485,000 38,485,000 38,414,825 38,484,627  373  373  38,485,000    1,019,853 01/15/2016 
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857477-AH-6 

STATE STREET CORP SENIOR UNSECURED    2.875% 

03/07/16 03/07/2016 Maturity  45,350,000 45,350,000 45,165,479 45,342,857  7,143  7,143  45,350,000    651,906 03/07/2016 

858119-AT-7 

STEEL DYNAMICS INC SR UNSECURED    6.125% 

08/15/19 08/09/2016 

Wells Fargo Securities, 

Llc  8,388,675 8,105,000 8,110,906 8,109,106  (923)  (923)  8,108,182  280,493 280,493 492,294 08/15/2019 

858271-AA-7 

STEELRIVER TRANSMISSION SENIOR SECURED NOTES    

4.710% 06/30/17 12/31/2016 

Redemption      

100.0000  1,661,947 1,661,947 1,661,947 1,661,947      1,661,947    48,524 06/30/2017 

86191#-AA-2 

STONEHENGE CAP FUND FL I LLC 2010B-1 SR 

STRUCTURED (CAPCO)    5.607% 12/31/16 12/31/2016 

Redemption      

100.0000  1,595,394 1,595,394 1,595,394 1,595,394      1,595,394    54,606 12/31/2016 

86193*-AA-4 

STONEHENGE CAP FUND NC II LLC 2011B-1 SR 

STRUCTURED (CAPCO)    4.624% 10/15/16 10/15/2016 

Redemption      

100.0000  1,993,848 1,993,848 1,993,848 1,993,848      1,993,848    66,952 10/15/2016 

86200*-AA-5 

STONEHENGE CAP FUND SC II LLC 2013B-1 SR 

STRUCTURED (CAPCO)    5.999% 03/01/19 12/01/2016 

Redemption      

100.0000  348,921 348,921 348,921 348,921      348,921    13,179 03/01/2019 

86202*-AE-5 

STONEHENGE CAP FUND NC VI LLC 2015B-5 SR 

STRUCTURED (CAPCO)    8.001% 10/15/21 10/15/2016 

Redemption      

100.0000  93,088 93,088 93,088 93,088      93,088    5,150 10/15/2021 

86359A-V8-3 

STRUCTURED ASSET SECURITIES CO SASC 2003-29 

CLASS 1A1    4.750% 09/25/18 12/01/2016 Paydown  441,299 441,299 404,340 425,778  15,521  15,521  441,299    11,462 09/25/2018 

86359D-UF-2 

LEHMAN BROTHERS SMALL BALANCE LBSBC 2005-2A 

AIO    0.850% 09/25/30 11/25/2016 Paydown    249,207 139,500  (139,500)  (139,500)      35,146 09/25/2030 

86614R-AG-2 

SUMMIT MATERIALS LLC FIN SR SECURED    

6.125% 07/15/23 04/18/2016 Various  2,881,250 3,000,000 3,000,000 3,000,000      3,000,000  (118,750) (118,750) 131,688 07/15/2023 

86614R-AH-0 

SUMMIT MATERIALS LLC FIN SR UNSECURED 144A    

6.125% 07/15/23 01/22/2016 Tax Free Exchange  1,346,833 1,355,000 1,346,531 1,346,746  87  87  1,346,833    44,724 07/15/2023 

86680W-AA-3 

SMITHFIELD FOODS INC SR UNSECURED 144A    

5.250% 08/01/18 05/25/2016 Various  10,380,725 10,215,000 10,236,163 10,224,120  (795)  (795)  10,223,324  157,401 157,401 298,156 08/01/2018 

86680W-AB-1 

SMITHFIELD FOODS INC SR UNSECURED 144A    

5.875% 08/01/21 06/28/2016 

Bank of America 

Securities  9,643,125 9,250,000 9,360,000 9,334,740  (10,804)  (10,804)  9,323,936  319,189 319,189 497,281 08/01/2021 

866860-AA-7 

SUN PRODUCTS CORP SR UNSECURED 144A    

7.750% 03/15/21 08/10/2016 Various  4,081,500 4,000,000 3,480,000 3,525,669  40,522  40,522  3,566,191  515,309 515,309 269,958 03/15/2021 

86765L-AA-5 

SUNOCO LP FINANCE CORP SR UNSECURED 144A    

6.375% 04/01/23 10/03/2016 Tax Free Exchange  19,100,000 19,100,000 19,100,000 19,100,000      19,100,000    1,260,976 04/01/2023 

86765L-AB-3 

SUNOCO LP FINANCE CORP SR UNSECURED 144A    

5.500% 08/01/20 08/03/2016 Various  7,568,750 7,500,000 7,500,000 7,500,000      7,500,000  68,750 68,750 430,833 08/01/2020 

86765L-AB-3 

SUNOCO LP FINANCE CORP SR UNSECURED 144A    

5.500% 08/01/20 10/04/2016 Tax Free Exchange  5,000,000 5,000,000 5,000,000 5,000,000      5,000,000    334,132 08/01/2020 

867914-AZ-6 

SUNTRUST BANKS INC SENIOR NOTES    6.000% 

09/11/17 11/28/2016 Robinson Humphrey  15,505,350 15,000,000 15,970,515 15,262,922  (139,779)  (139,779)  15,123,143  382,207 382,207 1,100,000 09/11/2017 

867914-BD-4 

SUNTRUST BANKS INC SENIOR UNSECURED    

3.600% 04/15/16 03/15/2016 Call      100.0000  43,788,000 43,788,000 43,979,289 43,797,914  (9,914)  (9,914)  43,788,000    656,820 04/15/2016 

867914-BE-2 

SUNTRUST BANKS INC SENIOR UNSECURED    

3.500% 01/20/17 12/20/2016 Call      100.0000  58,460,000 58,460,000 58,645,210 58,498,064  (38,064)  (38,064)  58,460,000    2,898,642 01/20/2017 

868536-AV-5 

SUPERVALU INC SR UNSECURED    6.750% 

06/01/21 02/12/2016 Various  18,353,165 23,040,000 23,000,025 23,007,819  610  610  23,008,429  (4,655,264) (4,655,264) 306,817 06/01/2021 

868536-AW-3 

SUPERVALU INC SR UNSECURED    7.750% 

11/15/22 02/11/2016 Various  10,469,555 12,525,000 12,533,750 12,532,490  (93)  (93)  12,532,396  (2,062,841) (2,062,841) 207,006 11/15/2022 

86853T-AP-8 SUPERVALU INC LOANS    5.500% 03/21/19 12/15/2016 

Redemption      

100.0000  3,264,549 3,264,549 3,264,549 3,264,549      3,264,549    170,944 03/21/2019 

86881L-AA-4 

SURGICAL CARE AFFILIATES SR UNSECURED 144A    

6.000% 04/01/23 05/17/2016 Various  1,542,625 1,500,000 1,500,000 1,500,000      1,500,000  42,625 42,625 57,067 04/01/2023 

87161C-AG-0 

SYNOVUS FINANCIAL CORP SUBORDINATED NOTES    

5.125% 06/15/17 01/08/2016 Tender  10,945,208 10,499,000 10,450,420 10,491,432  97  97  10,491,529  453,678 453,678 34,377 06/15/2017 

871928-AX-5 

CORP BOND BACKED CTF-AGC CORPORATE BOND-

BACKED CERTIFIC    8.125% 09/15/17 09/15/2016 

Redemption      

100.0000  736,554 736,554 892,917 757,986  (21,433)  (21,433)  736,554    45,182 09/15/2017 

87264A-AD-7 

T-MOBILE USA INC SR UNSECURED    6.633% 

04/28/21 05/18/2016 JP Morgan Inc  10,525,000 10,000,000 10,520,600 10,377,220  (41,097)  (41,097)  10,336,123  188,877 188,877 543,538 04/28/2021 

87264A-AF-2 

T-MOBILE USA INC SR UNSECURED    6.542% 

04/28/20 11/15/2016 Barclays Capital Inc  298,700 290,000 297,250 294,907  (1,774)  (1,774)  293,133  5,567 5,567 24,769 04/28/2020 

87264A-AK-1 

T-MOBILE USA INC SR UNSECURED    6.250% 

04/01/21 08/17/2016 Various  11,216,550 10,680,000 10,686,800 10,685,084  (793)  (793)  10,684,291  532,259 532,259 591,410 04/01/2021 
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87305#-AX-3 

TTX CO SERIES 57 EQUIPMENT NOTES    5.060% 

05/15/18 05/15/2016 

Redemption      

100.0000  7,286,569 7,286,569 7,286,569 7,286,569      7,286,569    184,350 05/15/2018 

87313*-AA-7 

TRANSILWRAP COMPANY INC TERM A LOAN  5.000%  

11/22/19 12/30/2016 

Redemption      

100.0000  152,604 152,604 152,604 152,604      152,604    3,450 11/22/2019 

87612B-AH-5 

TARGA RESOURCES PARTNERS SR UNSECURED    

6.875% 02/01/21 09/23/2016 

Wells Fargo Securities, 

Llc  16,394,400 15,840,000 16,238,675 16,046,839  (46,203)  (46,203)  16,000,636  393,764 393,764 1,261,425 02/01/2021 

87612B-AR-3 

TARGA RESOURCES PARTNERS SR UNSECURED    

4.125% 11/15/19 11/29/2016 Various  13,200,375 13,250,000 12,746,875 12,837,374  57,674  57,674  12,895,048  305,327 305,327 393,038 11/15/2019 

87612B-AT-9 

TARGA RESOURCES PARTNERS SR UNSECURED    

5.000% 01/15/18 09/21/2016 JP Morgan Inc  10,813,750 10,550,000 10,550,000 10,550,000      10,550,000  263,750 263,750 631,535 01/15/2018 

87612B-AV-4 

TARGA RESOURCES PARTNERS SR UNSECURED    

6.625% 10/01/20 09/23/2016 

Wells Fargo Securities, 

Llc  11,670,085 11,270,000 11,370,800 11,352,855  (20,977)  (20,977)  11,331,878  338,207 338,207 740,416 10/01/2020 

87612E-AP-1 TARGET CORP NOTES    5.375% 05/01/17 05/02/2016 Tender  32,515,948 31,075,000 30,731,057 31,015,071  14,597  14,597  31,029,668  1,486,280 1,486,280 839,780 05/01/2017 

87612E-AR-7 TARGET CORP BONDS    6.500% 10/15/37 04/11/2016 Tender  67,820,430 46,735,000 47,037,715 47,069,179  (3,211)  (3,211)  47,065,968  20,754,462 20,754,462 1,485,134 10/15/2037 

87612E-AU-0 TARGET CORP BONDS    7.000% 01/15/38 05/02/2016 Tender  72,511,568 47,965,000 55,392,621 54,654,522  (51,345)  (51,345)  54,603,177  17,908,392 17,908,392 2,676,713 01/15/2038 

878055-AC-6 

TCF NATIONAL BANK SUBORDINATED NOTES    

5.500% 02/01/16 02/01/2016 Maturity  20,000,000 20,000,000 19,992,600 19,999,918  82  82  20,000,000    550,000 02/01/2016 

88031J-AB-2 

TENASKA GEORGIA PARTNERS LP SENIOR SECURED 

BONDS    9.500% 02/01/30 08/01/2016 

Redemption      

100.0000  1,040,058 1,040,058 1,123,120 1,089,347  (49,289)  (49,289)  1,040,058    74,104 02/01/2030 

88031Q-AA-8 

TENASKA VIRGINIA PARTNRS SENIOR SECURED 

BONDS    6.119% 03/30/24 12/30/2016 

Redemption      

100.0000  2,037,163 2,037,163 2,039,520 2,038,714  (1,551)  (1,551)  2,037,163    77,909 03/30/2024 

88031R-AA-6 

TENASKA ALABAMA II PART SENIOR SECURED NOTE    

6.125% 03/30/23 12/30/2016 

Redemption      

100.0000  1,891,295 1,891,295 1,889,501 1,890,503  792  792  1,891,295    72,401 03/30/2023 

88031V-AA-7 

TENASKA GATEWAY PARTNERS SENIOR SECURED NOTE    

6.052% 12/30/23 12/30/2016 

Redemption      

100.0000  2,225,272 2,225,272 2,225,272 2,225,272      2,225,272    84,171 12/30/2023 

88033G-BP-4 

TENET HEALTHCARE CORP SR SECURED    6.250% 

11/01/18 05/24/2016 Various  9,424,125 8,790,000 8,807,315 8,802,917  (1,755)  (1,755)  8,801,162  622,963 622,963 293,766 11/01/2018 

88033G-BW-9 

TENET HEALTHCARE CORP SR UNSECURED    6.750% 

02/01/20 05/24/2016 JP Morgan Inc  5,752,530 5,796,000 5,907,220 5,890,707  (8,793)  (8,793)  5,881,914  (129,384) (129,384) 321,678 02/01/2020 

88033G-CE-8 

TENET HEALTHCARE CORP SR UNSECURED    8.125% 

04/01/22 12/21/2016 Various  48,131,300 50,460,000 56,011,663 55,499,933  (590,494)  (590,494)  54,909,439  (6,778,139) (6,778,139) 4,628,736 04/01/2022 

88033G-CG-3 

TENET HEALTHCARE CORP SR UNSECURED    5.000% 

03/01/19 05/24/2016 JP Morgan Inc  4,670,250 4,790,000 4,778,326 4,779,510  1,241  1,241  4,780,751  (110,501) (110,501) 176,964 03/01/2019 

88033G-CL-2 

TENET HEALTHCARE CORP SR SECURED    4.463% 

06/15/20 05/24/2016 Deutsche Bank Capital  149,625 150,000 149,250 149,324  56  56  149,380  245 245 2,779 06/15/2020 

88033G-CN-8 

TENET HEALTHCARE CORP SR UNSECURED    6.750% 

06/15/23 11/29/2016 Various  20,142,750 23,650,000 23,875,336 23,865,223  (24,806)  (24,806)  23,840,418  (3,697,668) (3,697,668) 1,424,672 06/15/2023 

880779-AX-1 TEREX CORP SR UNSECURED    6.500% 04/01/20 05/25/2016 

Cantor, Fitzgerald & 

Co.  502,500 500,000 531,250 514,749  (2,583)  (2,583)  512,166  (9,666) (9,666) 21,667 04/01/2020 

880779-AY-9 TEREX CORP SR UNSECURED    6.000% 05/15/21 01/22/2016 

Bank of America 

Securities  885,000 1,000,000 1,020,000 1,015,819  (367)  (367)  1,015,452  (130,452) (130,452) 12,000 05/15/2021 

881609-AZ-4 

TESORO PETROLEUM CORP SR UNSECURED    5.375% 

10/01/22 06/02/2016 Various  10,165,000 10,000,000 9,995,000 9,996,014  275  275  9,996,290  168,710 168,710 358,408 10/01/2022 

88160Q-AA-1 

TESORO LOGISTICS LP CORP SR UNSECURED    

5.875% 10/01/20 11/29/2016 Various  10,519,110 10,237,000 10,448,673 10,378,993  (21,991)  (21,991)  10,357,002  162,108 162,108 417,741 10/01/2020 

88160Q-AG-8 

TESORO LOGISTICS LP CORP SR UNSECURED 144A    

5.500% 10/15/19 04/14/2016 Tax Free Exchange  6,757,744 6,750,000 6,760,000 6,758,308  (564)  (564)  6,757,744    184,594 10/15/2019 

88160Q-AH-6 

TESORO LOGISTICS LP CORP SR UNSECURED 144A    

6.250% 10/15/22 04/14/2016 Tax Free Exchange  13,516,309 13,500,000 13,520,000 13,517,276  (967)  (967)  13,516,309    419,531 10/15/2022 

88213#-AA-2 

TEXAS ACP I LP GUARANTEED NOTES (CAPCO)    

0.000% 05/15/20 05/15/2016 

Redemption      

100.0000  28,485 28,485 22,344 23,601  4,884  4,884  28,485     05/15/2020 

883556-BA-9 

THERMO FISHER SCIENTIFIC INC SR UNSECURED    

2.250% 08/15/16 04/19/2016 Call      100.5560  30,166,800 30,000,000 29,947,800 29,993,176  173,624  173,624  30,166,800    457,500 08/15/2016 

883556-BD-3 

THERMO FISHER SCIENTIFIC INC SR UNSECURED    

1.300% 02/01/17 10/07/2016 Call      100.2540  1,002,540 1,000,000 999,410 999,796  2,744  2,744  1,002,540    15,383 02/01/2017 

88565@-AA-8 

HONEYWELL INTERNATIONAL SENIOR UNSECURED 

NOTE    7.336% 08/01/21 12/01/2016 

Redemption      

100.0000  1,428,918 1,428,918 1,428,918 1,428,918      1,428,918    57,420 08/01/2021 
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88713U-AA-4 

TIMBERSTAR TRUST I MTGE PTC SERIES 2006-1 CL 

A-FX    5.668% 10/15/36 07/01/2016 Paydown  24,000,000 24,000,000 24,000,000 24,000,000      24,000,000    793,520 10/15/2036 

88713U-AC-0 

TIMBERSTAR TRUST I MTGE PTC SERIES 2006-1 CL 

B    5.747% 10/15/36 07/01/2016 Paydown  7,000,000 7,000,000 7,000,000 7,000,000      7,000,000    234,657 10/15/2036 

88713U-AD-8 

TIMBERSTAR TRUST I MTGE PTC SERIES 2006-1 CL 

C    5.884% 10/15/36 07/01/2016 Paydown  4,000,000 4,000,000 4,000,000 4,000,000      4,000,000    137,293 10/15/2036 

88713U-AE-6 

TIMBERSTAR TRUST I MTGE PTC SERIES 2006-1 CL 

D    6.208% 10/15/36 07/01/2016 Paydown  6,000,000 6,000,000 6,000,000 6,000,000      6,000,000    217,280 10/15/2036 

887228-AA-2 

TIME INC SR UNSECURED 144A    5.750% 

04/15/22 03/04/2016 Various  27,135,315 32,442,000 32,280,408 32,290,306  2,647  2,647  32,292,953  (5,157,638) (5,157,638) 693,415 04/15/2022 

887315-BN-8 

TIME WARNER INC UNSECURED SENIOR DEBENTURES    

6.625% 05/15/29 12/14/2016 Tender  90,955,971 73,972,000 77,937,154 77,195,200  (155,243)  (155,243)  77,039,957  13,916,014 13,916,014 5,295,419 05/15/2029 

887317-AR-6 

TIME WARNER INC SR UNSECURED    4.050% 

12/15/23 01/07/2016 Morgan Stanley & Co  14,852,016 14,400,000 14,356,656 14,364,139  116  116  14,364,255  487,761 487,761 43,740 12/15/2023 

887317-AU-9 

TIME WARNER INC SR UNSECURED    4.650% 

06/01/44 11/17/2016 JP Morgan Inc  9,470,622 9,800,000 9,695,140 9,697,834  1,568  1,568  9,699,402  (228,780) (228,780) 444,308 06/01/2044 

887317-AW-5 

TIME WARNER INC SR UNSECURED    3.600% 

07/15/25 11/01/2016 Citibank  10,317,200 10,000,000 9,976,000 9,977,518  1,738  1,738  9,979,257  337,943 337,943 510,000 07/15/2025 

887317-AX-3 

TIME WARNER INC SR UNSECURED    4.850% 

07/15/45 01/06/2016 Citibank  4,741,700 5,000,000 4,996,450 4,996,844  23  23  4,996,867  (255,167) (255,167) 146,174 07/15/2045 

88732J-AL-2 

TIME WARNER CABLE INC SR UNSECURED NOTES    

6.750% 07/01/18 06/07/2016 Morgan Stanley & Co  21,141,036 19,350,000 17,425,719 18,699,010  105,837  105,837  18,804,847  2,336,189 2,336,189 1,229,934 07/01/2018 

88732J-AS-7 

TIME WARNER CABLE INC COMPANY GUARNT    

8.250% 04/01/19 06/07/2016 Morgan Stanley & Co  43,860,589 37,860,000 37,613,153 37,757,431  12,312  12,312  37,769,743  6,090,847 6,090,847 2,155,803 04/01/2019 

88732J-AY-4 

TIME WARNER CABLE INC COMPANY GUARNT    

5.875% 11/15/40 04/18/2016 Goldman Sachs Co  62,128,399 58,985,000 64,235,603 64,063,846  (31,939)  (31,939)  64,031,907  (1,903,508) (1,903,508) 1,497,379 11/15/2040 

88732J-BD-9 

TIME WARNER CABLE INC SR UNSECURED    4.500% 

09/15/42 07/12/2016 

Bank of America 

Securities  2,867,766 2,960,000 2,920,901 2,921,857  397  397  2,922,255  (54,488) (54,488) 111,000 09/15/2042 

88947E-AR-1 

TOLL BROS FINANCE CORP SR UNSECURED    

4.875% 11/15/25 08/31/2016 Barclays Capital Inc  524,375 500,000 501,250 501,232  (61)  (61)  501,171  23,204 23,204 20,719 11/15/2025 

89054X-AA-3 

TOPAZ SOLAR FARMS LLC SERIES A SENIOR 

SECURED NOTES    5.750% 09/30/39 09/30/2016 

Redemption      

100.0000  1,028,775 1,028,775 1,041,719 1,040,260  (11,485)  (11,485)  1,028,775    50,296 09/30/2039 

89233P-5E-2 

TOYOTA MOTOR CREDIT CORP SENIOR UNSECURED    

2.000% 09/15/16 09/15/2016 Maturity  51,100,000 51,100,000 50,834,791 51,061,028  38,972  38,972  51,100,000    1,022,000 09/15/2016 

89233P-6D-3 

TOYOTA MOTOR CREDIT CORP SR UNSECURED    

1.750% 05/22/17 10/13/2016 Barclays Capital Inc  26,863,906 26,750,000 26,652,095 26,721,889  15,993  15,993  26,737,882  126,024 126,024 423,913 05/22/2017 

89236V-AD-2 

TOYOTA AUTO RECEIVABLES OWNER TAOT 2013-B A4    

1.460% 01/15/19 02/23/2016 

Toronto Dominion 

Securities  10,039,844 10,000,000 9,999,196 9,999,754  38  38  9,999,792  40,051 40,051 28,794 01/15/2019 

893647-AX-5 

TRANSDIGM INC SR SUBORDINATED    6.500% 

07/15/24 04/18/2016 

Bank of America 

Securities  1,005,000 1,000,000 1,021,250 1,018,957  (891)  (891)  1,018,066  (13,066) (13,066) 49,833 07/15/2024 

893647-AY-3 

TRANSDIGM INC SR SUBORDINATE 144A    6.500% 

05/15/25 03/03/2016 Tax Free Exchange  1,500,000 1,500,000 1,500,000 1,500,000      1,500,000    29,250 05/15/2025 

89469A-AB-0 

TREEHOUSE FOODS INC SR UNSECURED    4.875% 

03/15/22 05/16/2016 Various  10,280,000 10,000,000 10,016,750 10,015,803  (1,278)  (1,278)  10,014,525  265,475 265,475 329,604 03/15/2022 

896047-AG-2 

TRIBUNE MEDIA CO SR UNSECURED 144A    5.875% 

07/15/22 05/04/2016 Tax Free Exchange  20,376,916 20,350,000 20,380,000 20,378,757  (1,841)  (1,841)  20,376,916    1,029,512 07/15/2022 

89615#-AH-9 

TRIDENT SEAFOOD CORPORATION SERIES 2006A 

SENR SECURED NOTE    5.960% 09/21/16 09/21/2016 Maturity  10,000,000 10,000,000 10,000,000 10,000,000      10,000,000    596,000 09/21/2016 

89689U-AB-0 

TROJAN BATTERY COMPANY TERM LOAN  5.750%  

06/12/21 10/04/2016 

Redemption      

100.0000  219,829 219,829 217,839 219,829  1,990  1,990  219,829    4,772 06/12/2021 

897050-AB-6 

TRONOX FINANCE LLC SR UNSECURED    6.375% 

08/15/20 06/02/2016 Various  25,496,978 41,153,000 41,335,300 41,234,785  (3,089)  (3,089)  41,231,696  (15,734,719) (15,734,719) 1,111,986 08/15/2020 

89838@-AC-3 

JAMES CAMPBELL COMPANY LLC SERIES C SENIOR 

NOTE    5.770% 09/30/16 09/30/2016 Maturity  46,000,000 46,000,000 46,000,000 46,000,000      46,000,000    1,990,650 09/30/2016 

898401-CJ-1 

TRUSTMARK NATIONAL BANK SUBORDINATED NOTES    

5.673% 12/15/16 12/15/2016 Maturity  20,000,000 20,000,000 19,687,100 19,959,747  40,253  40,253  20,000,000    1,134,600 12/15/2016 

90131H-AB-1 

21ST CENTURY FOX AMERICA SENIOR UNSECURED    

5.400% 10/01/43 06/17/2016 Various  32,885,695 30,210,000 32,609,537 32,552,300  (6,332)  (6,332)  32,545,968  339,727 339,727 707,972 10/01/2043 
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90131H-AN-5 

21ST CENTURY FOX AMERICA SENIOR UNSECURED 

NOTE    6.900% 03/01/19 11/03/2016 Barclays Capital Inc  30,484,712 27,285,000 27,569,441 27,397,516  (28,353)  (28,353)  27,369,162  3,115,550 3,115,550 2,233,050 03/01/2019 

90131H-AR-6 

21ST CENTURY FOX AMERICA SR UNSECURED    

3.000% 09/15/22 01/07/2016 

Credit Suisse First 

Boston  9,919,000 10,000,000 9,867,200 9,902,832  393  393  9,903,226  15,774 15,774 97,500 09/15/2022 

90131H-BU-8 

21ST CENTURY FOX AMERICA SR UNSECURED 144A    

3.700% 10/15/25 01/07/2016 Citibank  8,378,175 8,335,000 8,315,079 8,315,389  43  43  8,315,432  62,743 62,743 68,532 10/15/2025 

90131H-BU-8 

21ST CENTURY FOX AMERICA SR UNSECURED 144A    

3.700% 10/15/25 01/15/2016 Tax Free Exchange  1,661,095 1,665,000 1,661,021 1,661,083  12  12  1,661,095    14,375 10/15/2025 

90131H-BX-2 

21ST CENTURY FOX AMERICA SR UNSECURED 144A    

4.950% 10/15/45 01/06/2016 Goldman Sachs Co  4,856,695 4,860,000 4,829,236 4,829,306  6  6  4,829,312  27,383 27,383 50,787 10/15/2045 

90131H-BX-2 

21ST CENTURY FOX AMERICA SR UNSECURED 144A    

4.950% 10/15/45 01/15/2016 Tax Free Exchange  69,558 70,000 69,557 69,558      69,558    809 10/15/2045 

902494-AX-1 

TYSON FOODS INC SR UNSECURED    3.950% 

08/15/24 06/29/2016 Barclays Capital Inc  7,572,740 7,000,000 6,978,720 6,981,257  939  939  6,982,196  590,544 590,544 245,778 08/15/2024 

902494-AY-9 

TYSON FOODS INC SR UNSECURED    5.150% 

08/15/44 06/29/2016 Morgan Stanley & Co  590,101 510,000 527,743 527,407  (159)  (159)  527,248  62,853 62,853 23,347 08/15/2044 

90270R-BE-3 

UBS-BARCLAYS COMMERCIAL MORTGA UBSBB 2012-C4 

A5    2.850% 12/10/45 09/23/2016 Morgan Stanley & Co  20,865,625 20,000,000 20,499,950 20,356,329  (36,522)  (36,522)  20,319,808  545,817 545,817 470,283 12/10/2045 

90272*-AA-0 

WELLS FARGO BANK NORTHWEST NA UHC SR NOTE 

CTL PASS THR TRUST    3.500% 05/15/33 12/15/2016 

Redemption      

100.0000  852,123 852,123 850,921 850,993  1,130  1,130  852,123    16,033 05/15/2033 

903293-BB-3 

USG CORP SR UNSECURED 144A    7.875% 

03/30/20 05/25/2016 Deutsche Bank Capital  8,970,975 8,605,000 8,552,115 8,572,498  1,487  1,487  8,573,985  396,990 396,990 403,419 03/30/2020 

903293-BC-1 

USG CORP SR UNSECURED 144A    5.875% 

11/01/21 11/02/2016 

Wells Fargo Securities, 

Llc  7,980,325 7,625,000 7,862,500 7,846,520  (45,141)  (45,141)  7,801,378  178,947 178,947 450,457 11/01/2021 

9033H*-AA-2 

UTH HOLDCO LLC SENIOR SECURED NOTE   11.430% 

05/15/20 03/08/2016 

Redemption      

101.0000  34,783,832 34,439,438 34,439,438 34,439,438  344,394  344,394  34,783,832    743,547 05/15/2020 

9033H*-AB-0 

UTH HOLDCO LLC SENIOR SECURED NOTE   11.430% 

05/15/20 03/08/2016 

Redemption      

101.0000  6,368,871 6,305,813 6,305,813 6,305,813  63,058  63,058  6,368,871    136,142 05/15/2020 

90357#-AE-6 

BNSF RAILWAY COMPANY SERIES T EQUIPEMNT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  37,520 37,520 37,520 37,520      37,520    989 04/01/2023 

90357#-AF-3 

BNSF RAILWAY COMPANY SERIES U EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  14,996 14,996 14,996 14,996      14,996    395 04/01/2023 

90357#-AG-1 

BNSF RAILWAY COMPANY SERIES V EQUIPMENT 

NOTES    5.270% 04/01/22 04/01/2016 

Redemption      

100.0000  177,029 177,029 177,029 177,029      177,029    4,665 04/01/2022 

90357#-AH-9 

BNSF RAILWAY COMPANY SERIES W EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  110,101 110,101 110,101 110,101      110,101    2,901 04/01/2023 

90357#-AJ-5 

BNSF RAILWAY COMPANY SERIES X EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  56,489 56,489 56,489 56,489      56,489    1,488 04/01/2023 

90357#-AK-2 

BNSF RAILWAY COMPANY SERIES Y A EQUIPMENT 

NOTES    5.270% 04/01/22 04/01/2016 

Redemption      

100.0000  76,738 76,738 76,738 76,738      76,738    2,022 04/01/2022 

90357#-AL-0 

BNSF RAILWAY COMPANY SERIES Y B EQUIPMENT 

NOTES    5.270% 04/01/22 04/01/2016 

Redemption      

100.0000  125,847 125,847 125,847 125,847      125,847    3,316 04/01/2022 

90357#-AM-8 

BNSF RAILWAY COMPANY SERIES Z EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  35,851 35,851 35,851 35,851      35,851    945 04/01/2023 

90357#-AN-6 

BNSF RAILWAY COMPANY SERIES AA A EQUIPMENT 

NOTES    5.270% 04/01/21 04/01/2016 

Redemption      

100.0000  26,939 26,939 26,939 26,939      26,939    710 04/01/2021 

90357#-AP-1 

BNSF RAILWAY COMPANY SERIES AA B EQUIPMENT 

NOTES    5.270% 04/01/20 04/01/2016 

Redemption      

100.0000  59,473 59,473 59,473 59,473      59,473    1,567 04/01/2020 

90357#-AQ-9 

BNSF RAILWAY COMPANY SERIES AA C EQUIPMENT 

NOTES    5.270% 04/01/20 04/01/2016 

Redemption      

100.0000  47,282 47,282 47,282 47,282      47,282    1,246 04/01/2020 

90357#-AR-7 

BNSF RAILWAY COMPANY SERIES AA D EQUIPMENT 

NOTES    5.270% 04/01/21 04/01/2016 

Redemption      

100.0000  57,061 57,061 57,061 57,061      57,061    1,504 04/01/2021 

90357#-AS-5 

BNSF RAILWAY COMPANY SERIES AA E EQUIPMENT 

NOTES    5.270% 04/01/20 04/01/2016 

Redemption      

100.0000  44,220 44,220 44,220 44,220      44,220    1,165 04/01/2020 

90357#-AT-3 

BNSF RAILWAY COMPANY SERIES BB A EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  113,394 113,394 113,394 113,394      113,394    2,988 04/01/2023 

90357#-AU-0 

BNSF RAILWAY COMPANY SERIES BB B EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  25,762 25,762 25,762 25,762      25,762    679 04/01/2023 
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90357#-AV-8 

BNSF RAILWAY COMPANY SERIES S EQUIPMENT 

NOTES    5.270% 04/01/23 04/01/2016 

Redemption      

100.0000  68,449 68,449 68,449 68,449      68,449    1,804 04/01/2023 

90357#-AW-6 

BNSF RAILWAY COMPANY SERIES A EQUIPMENT 

NOTES    5.510% 04/01/24 04/01/2016 

Redemption      

100.0000  357,407 357,407 357,407 357,407      357,407    9,847 04/01/2024 

90357#-AX-4 

BNSF RAILWAY COMPANY SERIES B EQUIPMENT 

NOTES    5.510% 04/01/24 04/01/2016 

Redemption      

100.0000  575,274 575,274 575,274 575,274      575,274    15,849 04/01/2024 

90357#-AY-2 

BNSF RAILWAY COMPANY SERIES C EQUIPMENT 

NOTES    5.510% 04/01/24 04/01/2016 

Redemption      

100.0000  344,429 344,429 344,429 344,429      344,429    9,489 04/01/2024 

90357#-AZ-9 

BNSF RAILWAY COMPANY SERIES D EQUIPMENT 

NOTES    5.510% 04/01/24 04/01/2016 

Redemption      

100.0000  68,566 68,566 68,566 68,566      68,566    1,889 04/01/2024 

90357#-BA-3 

BNSF RAILWAY COMPANY SERIES E EQUIPMENT 

NOTES    5.510% 04/01/24 04/01/2016 

Redemption      

100.0000  32,424 32,424 32,424 32,424      32,424    893 04/01/2024 

90357#-BB-1 

BNSF RAILWAY COMPANY SERIES F EQUIPMENT 

NOTES    5.510% 04/01/24 04/01/2016 

Redemption      

100.0000  43,704 43,704 43,704 43,704      43,704    1,204 04/01/2024 

90363@-AA-8 

USTA NATL TENNIS CENTER INC SENIOR SECURED 

NOTE SERIES A    3.110% 09/08/24 07/08/2016 

Redemption      

100.0000  352,164 352,164 352,164 352,164      352,164    8,235 09/08/2024 

90363@-AB-6 

USTA NATL TENNIS CENTER INC SENIOR SECURED 

NOTE SERIES B    4.080% 09/08/39 07/08/2016 

Redemption      

100.0000  747,198 747,198 747,198 747,198      747,198    22,941 09/08/2039 

904000-AA-4 

ULTRAMAR DIAMOND SHAMRCK SENIOR  NOTES    

7.200% 10/15/17 10/12/2016 Call      106.2680  15,940,200 15,000,000 14,709,600 14,947,746  992,454  992,454  15,940,200    1,071,000 10/15/2017 

906548-CE-0 

UNION ELECTRIC CO SECURED    6.400% 06/15/17 

06/17/2016 Barclays Capital Inc  27,643,668 26,279,000 28,138,646 26,770,659  (121,747)  (121,747)  26,648,912  994,757 994,757 873,631 06/15/2017 

906548-CE-0 

UNION ELECTRIC CO SECURED    6.400% 06/15/17 

06/17/2016 Basis Adjustment  (106,211) 590,000 (83,405) (106,211)  (3,186)  (3,186)  (106,211)     06/15/2017 

907818-CW-6 UNION PACIFIC CORP NOTES    5.650% 05/01/17 02/25/2016 Barclays Capital Inc  7,035,678 6,702,000 6,538,543 6,673,598  3,398  3,398  6,676,996  358,682 358,682 126,221 05/01/2017 

907818-DG-0 

UNION PACIFIC CORP SENIOR UNSECURED    

4.000% 02/01/21 05/17/2016 Various  15,822,880 14,400,000 14,331,600 14,363,272  2,431  2,431  14,365,703  1,457,177 1,457,177 454,400 02/01/2021 

907818-DK-1 

UNION PACIFIC CORP SR UNSECURED    4.163% 

07/15/22 05/11/2016 

Wells Fargo Securities, 

Llc  33,454,200 30,000,000 30,392,441 30,259,306  (12,394)  (12,394)  30,246,912  3,207,288 3,207,288 1,002,589 07/15/2022 

907818-DM-7 

UNION PACIFIC CORP SR UNSECURED    2.950% 

01/15/23 05/19/2016 Morgan Stanley & Co  5,207,300 5,000,000 4,997,150 4,998,093  97  97  4,998,191  209,109 209,109 126,604 01/15/2023 

907818-DN-5 

UNION PACIFIC CORP UNSECURED    2.750% 

04/15/23 05/20/2016 Morgan Stanley & Co  4,488,325 4,365,000 4,338,635 4,345,281  967  967  4,346,247  142,078 142,078 73,127 04/15/2023 

907818-DW-5 

UNION PACIFIC CORP SR UNSECURED    2.250% 

02/15/19 02/25/2016 Morgan Stanley & Co  5,166,512 5,080,000 5,073,345 5,075,880  208  208  5,076,088  90,424 90,424 62,230 02/15/2019 

90783S-AA-0 

UNION PACIFIC CORP PASS THRU CERTS    4.698% 

01/02/24 07/02/2016 

Redemption      

100.0000  112,563 112,563 112,563 112,563      112,563    3,375 01/02/2024 

908594-A*-5 

UNION TANK CAR CO SENIOR SECURED NOTES    

6.820% 06/01/16 06/01/2016 

Redemption      

100.0000  3,204,451 3,204,451 3,204,451 3,204,451      3,204,451    109,272 06/01/2016 

908594-AB-0 

UNION TANK CAR CO SENIOR NOTE    5.640% 

06/01/19 06/01/2016 

Redemption      

100.0000  4,090,909 4,090,909 4,090,909 4,090,909      4,090,909    115,364 06/01/2019 

908594-AC-8 

UNION TANK CAR CO SENIOR NOTE    4.710% 

05/15/20 05/15/2016 

Redemption      

100.0000  4,545,455 4,545,455 4,545,455 4,545,455      4,545,455    107,045 05/15/2020 

910047-AG-4 

UNITED CONTINENTAL HOLDINGS IN SR UNSECURED    

6.000% 12/01/20 11/10/2016 Citibank  3,210,000 3,000,000 3,120,000 3,108,595  (17,379)  (17,379)  3,091,216  118,784 118,784 172,500 12/01/2020 

911365-AX-2 

UNITED RENTALS NA INC SR UNSECURED    6.125% 

06/15/23 10/24/2016 Various  25,781,175 25,320,000 26,593,925 26,351,402  (92,690)  (92,690)  26,258,712  (477,537) (477,537) 848,115 06/15/2023 

911365-BA-1 

UNITED RENTALS NA INC SR UNSECURED    7.375% 

05/15/20 08/19/2016 Call      103.6880  591,022 570,000 605,625 594,097  (3,075)  (3,075)  591,022    25,230 05/15/2020 

91159H-HB-9 US BANCORP SR UNSECURED    2.200% 11/15/16 07/19/2016 Various  55,278,575 55,000,000 55,132,400 55,020,667  (5,488)  (5,488)  55,015,178  263,397 263,397 685,361 11/15/2016 

91159H-HB-9 US BANCORP SR UNSECURED    2.200% 11/15/16 10/14/2016 Call      100.0000  15,000,000 15,000,000 14,961,600 14,993,058  6,942  6,942  15,000,000    301,583 11/15/2016 

913017-BM-0 

UNITED TECHNOLOGIES CORP SENIOR UNSECURED    

5.375% 12/15/17 12/01/2016 Call      104.3715  29,119,652 27,900,000 32,479,170 29,273,601  (153,949)  (153,949)  29,119,652    1,441,306 12/15/2017 

91324P-BY-7 

UNITEDHEALTH GROUP INC SR UNSECURED    

1.400% 10/15/17 02/22/2016 

Wells Fargo Securities, 

Llc  12,118,114 12,110,000 12,137,316 12,120,979  (914)  (914)  12,120,065  (1,951) (1,951) 61,223 10/15/2017 

91324P-CB-6 

UNITEDHEALTH GROUP INC SR UNSECURED    

1.625% 03/15/19 12/15/2016 Various  32,260,299 32,455,000 32,354,420 32,400,460  13,662  13,662  32,414,122  (153,823) (153,823) 506,775 03/15/2019 
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914906-AK-8 

UNIVISION COMMUNICATIONS SR UNSECURED 144A    

8.500% 05/15/21 05/16/2016 Jefferies & Co  1,028,645 982,000 1,024,963 1,023,880  (6,021)  (6,021)  1,017,859  10,786 10,786 42,662 05/15/2021 

914906-AK-8 

UNIVISION COMMUNICATIONS SR UNSECURED 144A    

8.500% 05/15/21 05/18/2016 Call      104.2500  1,061,265 1,018,000 1,062,538 1,061,416  (151)  (151)  1,061,265    43,986 05/15/2021 

914906-AP-7 

UNIVISION COMMUNICATIONS SR SECURED 144A    

6.750% 09/15/22 08/31/2016 Various  36,381,250 34,000,000 35,161,250 35,142,829  (120,357)  (120,357)  35,022,471  1,358,779 1,358,779 2,029,875 09/15/2022 

91822#-AC-5 

VCPHCS LP AMENDED AND RESTATED SR SUB NT   

12.250% 06/18/20 12/20/2016 Call      100.0000  15,800,103 15,800,103 15,852,243 15,799,284  819  819  15,800,103    1,951,642 06/18/2020 

91829K-AA-1 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    6.375% 10/15/20 11/21/2016 Various  29,933,075 34,385,000 34,646,838 34,583,266  (58,934)  (58,934)  34,524,332  (4,591,257) (4,591,257) 2,386,667 10/15/2020 

91845#-AA-2 

WELLS FARGO BANK NORTHWEST NA VZ SR NOTE CTL 

PASS THR TRUST    3.812% 05/15/35 12/15/2016 

Redemption      

100.0000  4,064,533 4,064,533 4,064,533 4,064,533      4,064,533    85,406 05/15/2035 

91911K-AD-4 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    5.625% 12/01/21 12/02/2016 Various  10,333,750 13,400,000 13,451,825 13,441,782  (12,679)  (12,679)  13,429,103  (3,095,353) (3,095,353) 764,594 12/01/2021 

91911K-AE-2 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    5.500% 03/01/23 12/12/2016 Goldman Sachs Co  3,787,500 5,000,000 5,002,500 5,002,173  (457)  (457)  5,001,716  (1,214,216) (1,214,216) 354,444 03/01/2023 

91911X-AM-6 

VALEANT PHARMACEUTICALS INTL SENIOR NOTES 

144A    7.000% 10/01/20 11/29/2016 JP Morgan Inc  444,375 500,000 522,500 515,854  (5,168)  (5,168)  510,686  (66,311) (66,311) 40,931 10/01/2020 

91911X-AS-3 

VALEANT PHARMACEUTICALS INTL SENIOR NOTES 

SERIES 144A    7.250% 07/15/22 11/29/2016 Deutsche Bank Capital  2,596,750 3,055,000 3,203,931 3,173,831  (28,528)  (28,528)  3,145,303  (548,553) (548,553) 305,776 07/15/2022 

920355-AK-0 

VALSPAR CORP SR UNSECURED    3.950% 01/15/26 

06/21/2016 Morgan Stanley & Co  20,331,578 19,525,000 19,439,090 19,441,749  3,258  3,258  19,445,006  886,572 886,572 700,541 01/15/2026 

92277G-AE-7 

VENTAS REALTY LP/CAP CRP SENIOR UNSECURED    

3.500% 02/01/25 05/26/2016 

US Bancorp Investments 

Inc  555,311 555,000 553,130 553,290  67  67  553,357  1,954 1,954 16,188 02/01/2025 

92277G-AG-2 

VENTAS REALTY LP/CAP CRP SENIOR UNSECURED    

4.125% 01/15/26 01/06/2016 

Wells Fargo Securities, 

Llc  18,485,507 18,570,000 18,559,914 18,560,485  37  37  18,560,522  (75,016) (75,016) 372,367 01/15/2026 

92338F-AB-2 

VERDESIAN LIFE SCIENCES LLC TERM LOAN  

6.000%  07/01/20 12/30/2016 

Redemption      

100.0000  1,498,514 1,498,514 1,479,549 1,498,514  18,965  18,965  1,498,514    49,426 07/01/2020 

92343V-AF-1 

VERIZON COMMUNICATIONS INC NOTES    6.250% 

04/01/37 04/04/2016 Tender  11,653,247 9,980,000 10,232,078 10,208,875  (1,402)  (1,402)  10,207,473  1,445,774 1,445,774 317,073 04/01/2037 

92343V-AK-0 

VERIZON COMMUNICATIONS INC SR UNSECURED    

6.400% 02/15/38 04/04/2016 Trading Edge Inc  1,176,520 1,000,000 1,211,370 1,205,136  (1,343)  (1,343)  1,203,793  (27,273) (27,273) 40,711 02/15/2038 

92343V-AV-6 

VERIZON COMMUNICATIONS INC SR UNSECURED    

6.350% 04/01/19 04/04/2016 Tender  17,481,461 15,425,000 15,196,402 15,334,282  6,457  6,457  15,340,739  2,140,722 2,140,722 497,906 04/01/2019 

92343V-BN-3 

VERIZON COMMUNICATIONS INC SR UNSECURED    

2.500% 09/15/16 04/04/2016 Trading Edge Inc  2,418,240 2,400,000 2,398,152 2,399,553  163  163  2,399,716  18,524 18,524 33,167 09/15/2016 

92343V-BP-8 

VERIZON COMMUNICATIONS INC SR UNSECURED    

3.650% 09/14/18 06/14/2016 Various  45,235,410 43,000,000 45,200,162 45,021,743  (225,492)  (225,492)  44,796,251  439,159 439,159 987,933 09/14/2018 

92343V-BS-2 

VERIZON COMMUNICATIONS INC SR UNSECURED    

6.400% 09/15/33 04/04/2016 Tender  50,495,186 41,380,000 43,092,601 43,013,123  (15,124)  (15,124)  42,997,999  7,497,188 7,497,188 1,463,932 09/15/2033 

92343V-BT-0 

VERIZON COMMUNICATIONS INC SR UNSECURED    

6.550% 09/15/43 04/04/2016 Tender  92,340,034 71,485,000 74,043,594 73,991,727  (11,133)  (11,133)  73,980,594  18,359,440 18,359,440 2,588,253 09/15/2043 

92344G-AX-4 

VERIZON COMMUNICATIONS INC BONDS    5.850% 

09/15/35 04/04/2016 Tender  10,777,162 9,415,000 8,835,201 8,931,664  2,845  2,845  8,934,510  1,842,653 1,842,653 304,458 09/15/2035 

92548K-AC-5 

VESTCOM INTERNATIONAL INC TERM LOAN   5.250%  

09/30/21 12/19/2016 

Redemption      

100.0000  21,505,059 21,505,059 21,401,786 21,505,059  103,273  103,273  21,505,059    1,012,353 09/30/2021 

925524-AX-8 VIACOM INC SENIOR NOTES    6.875% 04/30/36 04/19/2016 Robert W Baird  41,128,288 38,725,000 46,779,537 46,069,551  (59,602)  (59,602)  46,009,949  (4,881,661) (4,881,661) 1,240,259 04/30/2036 

925524-BB-5 VIACOM INC SENIOR NOTES    6.250% 04/30/16 04/30/2016 Maturity  1,402,000 1,402,000 1,560,164 1,425,779  (23,779)  (23,779)  1,402,000    43,813 04/30/2016 

92553P-AB-8 VIACOM INC SR UNSECURED    6.125% 10/05/17 09/08/2016 

Wells Fargo Securities, 

Llc  31,445,200 30,000,000 30,732,849 30,201,343  (71,810)  (71,810)  30,129,533  1,315,667 1,315,667 1,663,958 10/05/2017 

92553P-AG-7 VIACOM INC SR UNSECURED    3.500% 04/01/17 11/14/2016 Call      101.0580  5,153,958 5,100,000 5,056,089 5,090,072  63,886  63,886  5,153,958    199,821 04/01/2017 

92553P-AV-4 VIACOM INC SR UNSECURED    2.200% 04/01/19 12/20/2016 RBC Dominion  19,610,927 19,885,000 19,874,461 19,878,192  1,991  1,991  19,880,182  (269,255) (269,255) 535,901 04/01/2019 

92553P-AW-2 VIACOM INC SR UNSECURED    5.250% 04/01/44 12/21/2016 Various  1,196,437 1,330,000 1,337,754 1,337,661  (132)  (132)  1,337,529  (141,092) (141,092) 85,536 04/01/2044 

92676*-AB-6 

VIKING COCA-COLA BOTTLING CO SENIOR NOTE    

5.870% 09/29/19 09/29/2016 

Redemption      

100.0000  2,375,000 2,375,000 2,375,000 2,375,000      2,375,000    139,413 09/29/2019 

927804-EZ-3 

VIRGINIA ELEC & POWER CO SENIOR NOTES    

5.400% 01/15/16 01/15/2016 Maturity  3,375,000 3,375,000 3,251,576 3,374,308  692  692  3,375,000    91,125 01/15/2016 
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92783#-AA-4 

VIRGINIA INTERNATIONAL GATEWAY GUARANTEED 

SENIOR SECURED NOTE    3.930% 06/30/30 12/31/2016 

Redemption      

100.0000  546,652 546,652 546,652 546,652      546,652    13,639 06/30/2030 

92867V-AD-2 

VOLKSWAGEN AUTO LEASE TRUST VWALT 2015-A A3    

1.250% 12/20/17 12/20/2016 Paydown  404,592 404,592 404,569 404,578  14  14  404,592    5,057 12/20/2017 

929160-AS-8 

VULCAN MATERIALS CO SR UNSECURED    4.500% 

04/01/25 03/18/2016 

Wells Fargo Securities, 

Llc  513,750 500,000 495,000 495,103  97  97  495,200  18,550 18,550 10,750 04/01/2025 

929227-2S-4 

WAMU MORTGAGE PASS-THROUGH CER PTC SERIES 

2003-S5 CLASS 1A14    5.500% 06/25/33 12/01/2016 Paydown  173,350 173,350 177,684 176,236  (2,886)  (2,886)  173,350    4,714 06/25/2033 

92922F-DE-5 

WAMU MORTGAGE PASS-THROUGH CER WAMU SERIES 

2003-S8 CLASS A2    5.000% 09/25/18 12/01/2016 Paydown  777,056 777,056 721,206 752,139  24,917  24,917  777,056    21,354 09/25/2018 

92922F-GA-0 

WAMU MORTGAGE PASS-THROUGH CER WAMU SERIES 

2003-S10 CLASS A2    5.000% 10/25/18 12/01/2016 Paydown  1,095,824 1,095,824 1,031,102 1,066,284  29,540  29,540  1,095,824    27,257 10/25/2018 

92922F-HQ-4 

WAMU MORTGAGE PASS-THROUGH CER WAMU 2003-S12 

CLASS-3A    5.000% 11/25/18 12/01/2016 Paydown  489,365 489,365 449,910 471,155  18,210  18,210  489,365    13,265 11/25/2018 

92933B-AE-4 

WMG ACQUISITION CORP SR SECURED 144A    

6.000% 01/15/21 10/18/2016 Various  15,459,248 14,847,000 15,129,488 15,064,226  (39,678)  (39,678)  15,024,548  434,699 434,699 958,609 01/15/2021 

92933B-AF-1 

WMG ACQUISITION CORP SR SECURED 144A    

5.625% 04/15/22 11/21/2016 Call      103.0000  403,760 392,000 394,450 394,136  9,624  9,624  403,760    24,255 04/15/2022 

92933B-AH-7 

WMG ACQUISITION CORP SR UNSECURED 144A    

6.750% 04/15/22 10/19/2016 Various  3,910,000 3,800,000 3,687,500 3,703,045  8,804  8,804  3,711,849  198,151 198,151 221,588 04/15/2022 

92939L-AG-1 

WF-RBS COMMERCIAL MORTGAGE TRU WFRBS 2014-

C25 AS    3.984% 11/15/47 05/02/2016 

KGS-Alpha Capital 

Markets  10,724,219 10,000,000 10,299,560 10,271,206  (9,472)  (9,472)  10,261,735  462,484 462,484 170,427 11/15/2047 

92966*-AA-7 

WABASH VALLEY POWER ASSOC INC FIRST MORTGAGE 

SERIES 2004-A    5.080% 04/30/24 10/31/2016 

Redemption      

100.0000  3,182,169 3,182,169 3,182,169 3,182,169      3,182,169    101,671 04/30/2024 

929766-CZ-4 

WACHOVIA BANK COMMERCIAL MORTG SERIES 2003-

C3 CLASS IOI    1.268% 02/15/35 02/01/2016 Paydown               725 02/15/2035 

92978P-AH-2 

WACHOVIA BANK COMMERCIAL MORTG WBCMT 2006-

C29 AM    5.339% 11/15/48 06/02/2016 Citibank  17,440,664 17,230,000 18,748,394 17,722,645  (238,291)  (238,291)  17,484,354  (43,690) (43,690) 475,287 11/15/2048 

93045#-AD-0 

WAGNER EQUIPMENT CO SENIOR NOTES SERIES 

2006A    6.100% 08/03/16 08/03/2016 

Redemption      

100.0000  2,142,858 2,142,858 2,142,858 2,142,858      2,142,858    130,714 08/03/2016 

931142-DE-0 

WAL-MART STORES INC SR UNSECURED    0.600% 

04/11/16 04/11/2016 Maturity  2,000,000 2,000,000 1,998,580 1,999,868  132  132  2,000,000    6,000 04/11/2016 

93146@-AA-6 

WELLS FARGO BANK NA LEASE-BACKED PTC SR 

2014B PPTR    4.460% 11/25/39 12/25/2016 

Redemption      

100.0000  1,986,528 1,986,528 1,986,528 1,986,528      1,986,528    48,317 11/25/2039 

939336-T2-9 

WASHINGTON MUTUAL MSC MORTGAGE WAMMS 2004-

RA3 CLASS 2A    6.316% 08/25/38 12/01/2016 Paydown  727,567 727,567 730,873 730,070  (2,503)  (2,503)  727,567    24,797 08/25/2038 

94106L-AX-7 

WASTE MANAGEMENT INC COMPANY GUARNT    

2.600% 09/01/16 09/01/2016 Maturity  7,000,000 7,000,000 6,999,370 6,999,913  87  87  7,000,000    182,000 09/01/2016 

94106L-BC-2 

WASTE MANAGEMENT INC SENIOR UNSECURED    

4.100% 03/01/45 04/26/2016 Jefferies & Co  13,035,638 12,930,000 12,903,364 12,903,831  153  153  12,903,984  131,654 131,654 350,475 03/01/2045 

94113L-AH-3 

WATER PIK INC TERM LOAN   5.750%   07/08/20 

04/29/2016 

Redemption      

100.0000  467,900 467,900 465,483 467,900  2,418  2,418  467,900    3,789 07/08/2020 

942683-AG-8 

ACTAVIS INC SR UNSECURED    1.875% 10/01/17 

11/07/2016 HSBC Securities Inc  11,319,367 11,280,000 11,228,225 11,261,308  9,098  9,098  11,270,406  48,961 48,961 234,413 10/01/2017 

94946T-AB-2 

WELLCARE HEALTH PLANS INC SR UNSECURED    

5.750% 11/15/20 07/20/2016 Various  21,523,575 20,715,000 21,226,100 21,134,468  (58,720)  (58,720)  21,075,748  447,827 447,827 726,233 11/15/2020 

94973V-AX-5 ANTHEM INC SR UNSECURED    3.125% 05/15/22 11/04/2016 Barclays Capital Inc  15,451,350 15,000,000 14,991,941 14,994,512  674  674  14,995,186  456,164 456,164 460,938 05/15/2022 

94973V-BB-2 ANTHEM INC SR UNSECURED    4.650% 01/15/43 12/19/2016 Jefferies & Co  5,957,700 6,000,000 6,572,640 6,564,231  (11,432)  (11,432)  6,552,798  (595,098) (595,098) 400,675 01/15/2043 

94973V-BF-3 ANTHEM INC SR UNSECURED    5.100% 01/15/44 12/19/2016 Jefferies & Co  18,900,820 17,835,000 20,214,890 20,174,621  (43,513)  (43,513)  20,131,108  (1,230,289) (1,230,289) 1,306,265 01/15/2044 

94973V-BH-9 ANTHEM INC SR UNSECURED    2.250% 08/15/19 11/03/2016 Barclays Capital Inc  28,717,455 28,500,000 28,434,165 28,451,666  11,032  11,032  28,462,698  254,757 254,757 789,094 08/15/2019 

94974B-FP-0 

WELLS FARGO & COMPANY SUBORDINATED    5.375% 

11/02/43 06/17/2016 MarketAxess  279,718 250,000 273,058 272,593  (188)  (188)  272,405  7,312 7,312 8,585 11/02/2043 

949779-AG-7 

WELLS FARGO MORTGAGE BACKED SE WFMBS 2004-EE 

2A2    3.034% 12/25/34 12/01/2016 Paydown  1,368,813 1,368,813 1,364,963 1,365,028  3,785  3,785  1,368,813    19,914 12/25/2034 

94978#-AQ-0 

WELLS FARGO BANK NORTHWEST NA LEASE BACKED 

CM PTC 2002CTL10   19.350% 08/10/22 12/01/2016 

Redemption      

100.0000  1,589,379 1,589,379 1,589,379 1,589,379      1,589,379    32,846 08/10/2022 

94978#-AS-6 

12 FLORIDA CVS CTLS TR 2002A GUARANTEED 

SECURED NOTES    7.050% 08/10/24 12/01/2016 

Redemption      

118.7346  7,433,980 6,261,005 6,261,005 6,261,005  1,172,974  1,172,974  7,433,980    337,883 08/10/2024 
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94978#-AW-7 

12 FL NA TX CVS CTLS TR 2002B GUARANTEED 

SECURED NOTES    7.210% 09/10/24 12/01/2016 

Redemption      

110.2379  4,130,369 3,746,779 3,746,779 3,746,779  383,590  383,590  4,130,369    192,275 09/10/2024 

94978#-BH-9 

13 CVS CTLS FUNDING TRUST 2003 SENIOR 

SECURED NOTE    6.400% 01/10/25 12/01/2016 

Redemption      

100.0000  1,382,017 1,382,017 1,382,017 1,382,017      1,382,017    48,377 01/10/2025 

94978#-BP-1 

WELLS FARGO BANK NORTHWEST NA SENIOR SECURED    

6.360% 01/10/26 12/01/2016 

Redemption      

113.1464  6,399,359 5,655,823 5,655,823 5,655,823  743,536  743,536  6,399,359    166,812 01/10/2026 

94978#-DW-4 

WELLS FARGO BANK NORTHWEST NA SERIES A1S 

EQUIPMENT NOTES    5.670% 01/03/29 01/03/2016 

Redemption      

100.0000  27,850 27,850 27,850 27,850      27,850    790 01/03/2029 

94978#-DX-2 

WELLS FARGO BANK NORTHWEST NA SERIES A3J 

EQUIPMENT NOTES    5.670% 01/03/28 01/03/2016 

Redemption      

100.0000  169,551 169,551 169,551 169,551      169,551    4,807 01/03/2028 

94978#-DZ-7 

WELLS FARGO BANK NORTHWEST NA SERIES A5S 

EQUIPMENT NOTES    5.670% 01/03/30 01/03/2016 

Redemption      

100.0000  23,018 23,018 23,018 23,018      23,018    653 01/03/2030 

94978#-EA-1 

WELLS FARGO BANK NORTHWEST NA EQUIPMENT NOTE 

SERIES A    5.780% 01/27/29 01/03/2016 

Redemption      

100.0000  248,386 248,386 248,386 248,386      248,386    7,178 01/27/2029 

94978#-EB-9 

WELLS FARGO BANK NORTHWEST NA SERIES A6J 

EQUIPMENT NOTES    5.670% 01/03/30 01/03/2016 

Redemption      

100.0000  46,407 46,407 46,407 46,407      46,407    1,307 01/03/2030 

94978#-EC-7 

WELLS FARGO BANK NORTHWEST NA SERIES A6S 

EQUIPMENT NOTES    5.670% 01/03/29 01/03/2016 

Redemption      

100.0000  74,272 74,272 74,272 74,272      74,272    2,106 01/03/2029 

94978#-EE-3 

WELLS FARGO BANK NORTHWEST NA SERIES B2J 

EQUIPMENT NOTES    5.670% 09/29/28 01/03/2016 

Redemption      

100.0000  48,217 48,217 48,217 48,217      48,217    1,367 09/29/2028 

94978#-EJ-2 

WELLS FARGO BANK NORTHWEST NA SERIES B7S 

EQUIPMENT NOTES    5.670% 01/03/25 01/03/2016 

Redemption      

100.0000  10,423 10,423 10,423 10,423      10,423    297 01/03/2025 

94978#-EN-3 

WELLS FARGO BANK NORTHWEST NA SERIES 2006 

C1D SENIOR NOTE    5.670% 01/03/29 01/03/2016 

Redemption      

100.0000  100,143 100,143 100,143 100,143      100,143    2,839 01/03/2029 

94978#-FB-8 

WELLS FARGO BANK NORTHWEST NA SERIES 2006 

A1D SENIOR NOTE    5.670% 01/03/29 01/03/2016 

Redemption      

100.0000  14,104 14,104 14,104 14,104      14,104    400 01/03/2029 

94978#-FQ-5 

WELLS FARGO BANK NORTHWEST NA SERIES B2S 

EQUIPMENT NOTES    5.670% 09/27/28 01/03/2016 

Redemption      

100.0000  3,561 3,561 3,561 3,561      3,561    101 09/27/2028 

94978#-FR-3 

WELLS FARGO BANK NORTHWEST NA TRANCHE A 

EQUIPMENT NOTE    5.750% 07/15/26 07/15/2016 

Redemption      

100.0000  103,393 103,393 103,393 103,393      103,393    4,480 07/15/2026 

94978#-FS-1 

WELLS FARGO BANK NORTHWEST NA TRANCHE B 

EQUIPMENT NOTE    5.750% 07/15/26 07/15/2016 

Redemption      

100.0000  268,496 268,496 268,496 268,496      268,496    11,634 07/15/2026 

94978#-FX-0 

WELLS FARGO BANK NORTHWEST NA TRANCHE C 

EQUIPMENT NOTE    5.750% 07/15/26 07/15/2016 

Redemption      

100.0000  198,530 198,530 198,530 198,530      198,530    8,602 07/15/2026 

94978#-FY-8 

WELLS FARGO BANK NORTHWEST NA TRANCHE D 

EQUIPMENT NOTE    5.750% 07/15/26 07/15/2016 

Redemption      

100.0000  142,642 142,642 142,642 142,642      142,642    6,181 07/15/2026 

94978#-GA-9 

WELLS FARGO BANK NORTHWEST NA TRANCHE E 

EQUIPMENT NOTE    5.750% 07/15/26 07/16/2016 

Redemption      

100.0000  88,412 88,412 88,412 88,412      88,412    3,838 07/15/2026 

94978#-GQ-4 

WELLS FARGO BANK NORTHWEST NA SERIES A 

EQUIPMENTNOTE    5.670% 07/03/29 01/03/2016 

Redemption      

100.0000  41,060 41,060 41,060 41,060      41,060    1,164 07/03/2029 

94978#-GT-8 

WELLS FARGO BANK NORTHWEST NA TRANCHE F 

EQUIPMENT NOTE    5.750% 01/15/27 07/15/2016 

Redemption      

100.0000  251,907 251,907 251,907 251,907      251,907    11,437 01/15/2027 

94978#-GU-5 

WELLS FARGO BANK NORTHWEST NA EQUIPMENT NOTE 

TRANCHE A    5.400% 01/15/24 07/15/2016 

Redemption      

100.0000  71,562 71,562 71,562 71,562      71,562    3,864 01/15/2024 

94978#-GV-3 

WELLS FARGO BANK NORTHWEST NA EQUIPMENT NOTE 

TRANCHE B    5.400% 01/15/24 12/15/2016 

Redemption      

100.0000  138,782 138,782 138,782 138,782      138,782    7,955 01/15/2024 

94978#-HY-6 

WELLS FARGO BANK NORTHWEST NA EQUIPMENT NOTE 

TRANCHE C    5.400% 01/15/24 07/15/2016 

Redemption      

100.0000  146,850 146,850 146,850 146,850      146,850    7,930 01/15/2024 

94980V-AF-5 

WELLS FARGO BANK NA SUBORDINATED    0.836% 

05/16/16 05/16/2016 Maturity  14,540,000 14,540,000 14,515,043 14,535,163  4,837  4,837  14,540,000    51,344 05/16/2016 

94982L-AA-6 

WELLS FARGO MORTGAGE BACKED SE WFMBS 2005-7 

CLASS A1    5.250% 09/25/35 12/01/2016 Paydown  6,907,302 6,907,302 6,477,588 6,521,390  385,912  385,912  6,907,302    185,038 09/25/2035 

94986V-AA-0 

WELLS FARGO REREMIC TRUST WFRR SERIES 2010-

C32 CLASS A3A    5.707% 05/16/17 12/01/2016 Paydown  1,029,851 1,029,851 1,064,477 1,035,930  (6,079)  (6,079)  1,029,851    57,467 05/16/2017 

94988H-AK-7 

WELLS FARGO COMMERCIAL MORTGAG WFCM 2012-LC5 

XA    2.018% 10/15/45 12/01/2016 Paydown    98,260 96,218  (96,218)  (96,218)      12,813 10/15/2045 

95931T-AB-6 

WESTERN REFINING WNRL FI SR UNSECURED    

7.500% 02/15/23 06/15/2016 

Credit Suisse First 

Boston  490,000 500,000 500,000 500,000      500,000  (10,000) (10,000) 31,771 02/15/2023 
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96188#-AA-6 

WETT HOLDINGS LLC SENIOR NOTE    4.310% 

12/18/24 12/31/2016 

Redemption      

100.0000  555,556 555,556 555,556 555,556      555,556    14,965 12/18/2024 

962178-AL-3 

WEYERHAEUSER REAL ESTATE SR UNSECURED    

4.375% 06/15/19 11/29/2016 Citibank  6,454,200 6,280,000 6,220,478 6,227,909  10,836  10,836  6,238,745  215,455 215,455 220,592 06/15/2019 

966387-AG-7 

WHITING PETROLEUM CORP SR UNSECURED    

5.000% 03/15/19 01/28/2016 RBC Dominion  1,600,200 2,520,000 2,520,000 2,520,000      2,520,000  (919,800) (919,800) 47,950 03/15/2019 

966387-AH-5 

WHITING PETROLEUM CORP SENIOR UNSECURED    

5.750% 03/15/21 01/28/2016 Various  14,492,500 24,500,000 24,582,982 24,562,813  (677)  (677)  24,562,136  (10,069,636) (10,069,636) 524,767 03/15/2021 

966387-AP-7 

WHITING PETROLEUM CORP SR UNSECURED    

6.250% 04/01/23 01/28/2016 Various  5,478,750 9,000,000 9,000,000 9,000,000      9,000,000  (3,521,250) (3,521,250) 189,063 04/01/2023 

96949L-AB-1 

WILLIAMS PARTNERS LP SR UNSECURED    4.000% 

09/15/25 01/28/2016 JP Morgan Inc  11,131,360 16,000,000 15,948,000 15,951,565  359  359  15,951,923  (4,820,563) (4,820,563) 243,556 09/15/2025 

96949L-AC-9 

WILLIAMS PARTNERS LP SR UNSECURED    5.100% 

09/15/45 02/02/2016 Various  7,047,060 11,000,000 10,947,420 10,948,276  70  70  10,948,346  (3,901,286) (3,901,286) 217,175 09/15/2045 

96950F-AD-6 

WILLIAMS PARTNERS LP SR UNSECURED    5.250% 

03/15/20 02/04/2016 Various  29,895,670 36,049,000 36,181,132 36,120,449  (1,451)  (1,451)  36,118,998  (6,223,328) (6,223,328) 739,493 03/15/2020 

96950F-AH-7 

WILLIAMS PARTNERS LP SENIOR NOTES    4.000% 

11/15/21 02/04/2016 Barclays Capital Inc  17,597,275 23,740,000 23,781,769 23,767,659  (463)  (463)  23,767,196  (6,169,921) (6,169,921) 221,573 11/15/2021 

96950F-AJ-3 

WILLIAMS PARTNERS LP SR UNSECURED    3.350% 

08/15/22 02/10/2016 Various  43,926,400 64,240,000 63,798,173 63,907,695  5,436  5,436  63,913,131  (19,986,731) (19,986,731) 1,059,199 08/15/2022 

96950F-AK-0 

WILLIAMS PARTNERS LP SR UNSECURED    5.800% 

11/15/43 02/03/2016 Various  1,854,194 2,720,000 2,955,804 2,950,709  (345)  (345)  2,950,364  (1,096,170) (1,096,170) 34,524 11/15/2043 

96950F-AM-6 

WILLIAMS PARTNERS LP SR UNSECURED    4.300% 

03/04/24 02/04/2016 Various  19,699,750 27,020,000 27,097,627 27,086,144  (597)  (597)  27,085,548  (7,385,798) (7,385,798) 485,900 03/04/2024 

96950F-AN-4 

WILLIAMS PARTNERS LP SR UNSECURED    5.400% 

03/04/44 02/04/2016 

Scotia Capital (USA) 

Inc  2,836,284 4,400,000 4,562,586 4,558,568  (279)  (279)  4,558,288  (1,722,004) (1,722,004) 102,300 03/04/2044 

97181#-HF-3 

WILMINGTON TRUST COMPANY EQUIPMENT TRUST 

CERTIFICATES    7.490% 01/15/21 01/15/2016 

Redemption      

100.0000  706,097 706,097 706,097 706,097      706,097    26,443 01/15/2021 

97181#-KE-2 

WILMINGTON TRUST COMPANY UPRR 2004-A    

5.850% 06/24/24 06/24/2016 

Redemption      

100.0000  935,936 935,936 935,936 935,936      935,936    27,376 06/24/2024 

97181#-KG-7 

WILMINGTON TRUST COMPANY UPRR 2004-G    

5.850% 03/29/24 03/29/2016 

Redemption      

100.0000  1,106,503 1,106,503 1,106,503 1,106,503      1,106,503    32,365 03/29/2024 

97181#-KH-5 

WILMINGTON TRUST COMPANY UPRR 2004-H    

5.850% 06/29/24 12/29/2016 

Redemption      

100.0000  4,107,904 4,107,904 4,107,904 4,107,904      4,107,904    240,312 06/29/2024 

97181#-KV-4 

WILMINGTON TRUST COMPANY EQUIPMENT NOTE 

SERIES A    5.360% 11/30/28 01/02/2016 

Redemption      

100.0000  1,675,374 1,675,374 1,675,374 1,675,374      1,675,374    44,900 11/30/2028 

97181#-KY-8 

WILMINGTON TRUST COMPANY EQUIPMENT NOTE 

SERIES B    5.360% 12/29/28 01/02/2016 

Redemption      

100.0000  1,020,079 1,020,079 1,020,079 1,020,079      1,020,079    27,338 12/29/2028 

97181#-KZ-5 

WILMINGTON TRUST COMPANY EQUIPMENT NOTE 

SERIES C    5.360% 07/02/28 01/02/2016 

Redemption      

100.0000  798,823 798,823 798,823 798,823      798,823    21,408 07/02/2028 

97181#-LA-9 

WILMINGTON TRUST COMPANY EQUIPMENT NOTE 

SERIES D    5.380% 07/02/28 01/02/2016 

Redemption      

100.0000  514,936 514,936 514,936 514,936      514,936    13,852 07/02/2028 

97181#-LG-6 

WILMINGTON TRUST COMPANY EQUIPMENT NOTE 

SERIES A    5.040% 01/02/24 01/02/2016 

Redemption      

100.0000  564,048 564,048 564,048 564,048      564,048    14,214 01/02/2024 

97181#-LH-4 

WILMINGTON TRUST COMPANY EQUIPMENT NOTE 

SERIES B    5.040% 01/02/20 01/02/2016 

Redemption      

100.0000  656,552 656,552 656,552 656,552      656,552    16,545 01/02/2020 

97314@-AA-3 

WIND ENERGY TRANSMISSION TEXAS SENIOR NOTE    

3.670% 12/18/34 12/31/2016 

Redemption      

100.0000  2,222,222 2,222,222 2,222,222 2,222,222      2,222,222    50,972 12/18/2034 

97381W-AT-1 

WINDSTREAM SERVICES LLC SENIOR UNSECURED    

7.750% 10/01/21 04/04/2016 Various  9,244,350 11,820,000 12,004,550 11,974,147  (2,179)  (2,179)  11,971,968  (2,727,618) (2,727,618) 264,688 10/01/2021 

97381W-AX-2 

WINDSTREAM SERVICES LLC SENIOR UNSECURED    

7.500% 06/01/22 05/25/2016 Various  5,116,620 6,606,000 6,630,773 6,627,251  (244)  (244)  6,627,008  (1,510,388) (1,510,388) 70,905 06/01/2022 

97381W-AZ-7 

WINDSTREAM SERVICES LLC SENIOR UNSECURED    

6.375% 08/01/23 11/07/2016 Barclays Capital Inc  239,825 265,000 255,725 256,753  736  736  257,489  (17,664) (17,664) 21,540 08/01/2023 

97806*-AG-7 

WOLVERINE POWER SUPPLY SERIES 2015A BOND    

3.830% 09/10/45 09/10/2016 

Redemption      

100.0000  1,306,667 1,306,667 1,306,667 1,306,667      1,306,667    37,534 09/10/2045 

98141*-AA-2 WORLD 50 INC TERM LOAN  7.500%  12/11/20 12/30/2016 

Redemption      

100.0000  1,133,333 1,133,333 1,133,333 1,133,333      1,133,333    69,794 12/11/2020 
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98212B-AD-5 

WPX ENERGY INC SR UNSECURED    6.000% 

01/15/22 01/15/2016 Various  4,320,000 7,000,000 7,049,604 7,035,383  (258)  (258)  7,035,126  (2,715,126) (2,715,126) 215,833 01/15/2022 

98212B-AG-8 

WPX ENERGY INC SR UNSECURED    8.250% 

08/01/23 01/22/2016 JP Morgan Inc  366,000 600,000 600,000 600,000      600,000  (234,000) (234,000) 25,438 08/01/2023 

982526-AR-6 

WM WRIGLEY JR CO SR UNSECURED 144A    1.400% 

10/21/16 10/21/2016 Maturity  8,655,000 8,655,000 8,654,083 8,655,451  (451)  (451)  8,655,000    121,170 10/21/2016 

983130-AT-2 

WYNN LAS VEGAS LLC CORP SR UNSECURED    

5.375% 03/15/22 02/04/2016 JP Morgan Inc  4,775,000 5,000,000 5,015,000 5,014,720  (445)  (445)  5,014,275  (239,275) (239,275) 107,500 03/15/2022 

983793-AB-6 

XPO LOGISTICS INC SR UNSECURED 144A    

7.875% 09/01/19 09/12/2016 Call      103.9380  192,285 185,000 191,013 189,276  3,009  3,009  192,285    15,014 09/01/2019 

98379E-AB-2 

XPO LOGISTICS INC TERM LOAN           

10/30/21 08/25/2016 

Redemption      

100.9950  23,228,850 23,000,000 22,540,000 22,546,258  682,592  682,592  23,228,850    992,647 10/30/2021 

98385X-AL-0 

XTO ENERGY INC SENIOR NOTES    6.250% 

08/01/17 02/29/2016 

Wells Fargo Securities, 

Llc  15,611,285 14,605,000 16,146,162 14,974,316  (38,371)  (38,371)  14,935,945  675,340 675,340 537,545 08/01/2017 

98385X-AP-1 

XTO ENERGY INC SENIOR UNSECURED    5.500% 

06/15/18 03/03/2016 Barclays Capital Inc  31,005,260 28,600,000 30,593,033 29,259,205  (47,034)  (47,034)  29,212,171  1,793,089 1,793,089 362,664 06/15/2018 

98385X-AT-3 XTO ENERGY INC NOTES    6.500% 12/15/18 11/21/2016 Barclays Capital Inc  35,377,928 32,250,000 37,299,172 34,183,620  (568,282)  (568,282)  33,615,338  1,762,589 1,762,589 1,997,260 12/15/2018 

98389B-AK-6 

XCEL ENERGY INC SENIOR UNSECURED    5.613% 

04/01/17 03/03/2016 Barclays Capital Inc  13,552,890 13,000,000 13,988,650 13,187,629  (26,793)  (26,793)  13,160,836  392,054 392,054 318,226 04/01/2017 

98581*-AA-9 

YELLOWSTONE ENERGY LP SENIOR SECURED NOTE    

5.750% 12/31/26 12/31/2016 

Redemption      

100.0000  1,223,210 1,223,210 1,223,210 1,223,210      1,223,210    63,479 12/31/2026 

98877D-AA-3 

ZF NA CAPITAL SENIOR UNSECURED 144A    

4.000% 04/29/20 06/08/2016 Various  11,972,500 11,500,000 11,346,800 11,358,071  13,104  13,104  11,371,174  601,326 601,326 276,556 04/29/2020 

98877D-AB-1 

ZF NA CAPITAL SENIOR UNSECURED 144A    

4.500% 04/29/22 08/31/2016 Citibank  5,287,500 5,000,000 4,963,000 4,966,080  3,196  3,196  4,969,276  318,224 318,224 191,875 04/29/2022 

98956P-AF-9 

ZIMMER BIOMET HOLDINGS INC SR UNSECURED    

3.550% 04/01/25 05/24/2016 Various  5,548,725 5,500,000 5,487,075 5,487,986  422  422  5,488,408  60,317 60,317 124,102 04/01/2025 

98956P-AG-7 

ZIMMER BIOMET HOLDINGS INC SR UNSECURED    

4.250% 08/15/35 12/13/2016 Various  10,284,057 11,140,000 11,066,699 11,068,127  2,237  2,237  11,070,364  (786,307) (786,307) 873,046 08/15/2035 

98956P-AH-5 

ZIMMER BIOMET HOLDINGS INC SR UNSECURED    

4.450% 08/15/45 12/13/2016 Various  18,152,724 18,930,000 18,777,803 18,778,989  1,614  1,614  18,780,603  (627,879) (627,879) 1,117,802 08/15/2045 

98956P-AL-6 

ZIMMER BIOMET HOLDINGS INC SR UNSECURED    

3.150% 04/01/22 05/25/2016 

Credit Suisse First 

Boston  5,055,450 5,000,000 4,987,450 4,988,757  676  676  4,989,432  66,018 66,018 105,000 04/01/2022 

98978V-AG-8 ZOETIS INC SR UNSECURED    1.875% 02/01/18 10/19/2016 

Bank of America 

Securities  3,925,845 3,915,000 3,913,095 3,914,068  359  359  3,914,427  11,417 11,417 90,330 02/01/2018 

98978V-AH-6 ZOETIS INC SR UNSECURED    4.700% 02/01/43 10/19/2016 

Bank of America 

Securities  623,580 600,000 603,294 603,254  (52)  (52)  603,203  20,377 20,377 34,702 02/01/2043 

G5952#-AA-4 

MEDACQUICO LIMITED PIK CREDIT AGREEMENT   

10.500% 08/17/24 08/17/2016 

Redemption      

100.0000  35,655,797 35,655,797 42,748,632 34,215,899  213,054  213,054 8,850,111 35,655,797 (7,623,267)  (7,623,267) 9,208,696 08/17/2024 

G9500*-AA-7 

WAYPOINT ASSET FUNDING 8 LLC SERIES A SENIOR 

NOTE    4.410% 10/15/22 10/15/2016 

Redemption      

100.0000  2,500,000 2,500,000 2,500,000 2,500,000      2,500,000    88,813 10/15/2022 

L7300K-AB-0 

ORTHO CLINICAL DIAGNOSTICS INC INITIAL TERM 

LOANS    4.750% 06/30/21 12/30/2016 

Redemption      

100.0000  90,000 90,000 89,100 89,235  765  765  90,000    2,440 06/30/2021 

008911-AX-7 

AIR CANADA SR SECURED 144A    6.750% 

10/01/19 A 06/08/2016 Morgan Stanley & Co  3,131,250 3,000,000 3,195,000 3,139,761  (22,929)  (22,929)  3,116,832  14,418 14,418 141,750 10/01/2019 

008911-AZ-2 

AIR CANADA SR UNSECURED 144A    7.750% 

04/15/21 A 06/17/2016 Morgan Stanley & Co  1,047,500 1,000,000 1,030,563 1,025,485  (1,913)  (1,913)  1,023,571  23,929 23,929 53,174 04/15/2021 

008916-AK-4 AGRIUM INC SR UNSECURED    3.150% 10/01/22 A 08/24/2016 Deutsche Bank Capital  25,756,250 25,000,000 24,881,857 24,911,806  7,426  7,426  24,919,232  837,018 837,018 686,000 10/01/2022 

008916-AN-8 AGRIUM INC SR UNSECURED    5.250% 01/15/45 A 11/15/2016 First Tennessee  10,400,900 10,000,000 11,480,600 11,461,249  (23,386)  (23,386)  11,437,863  (1,036,963) (1,036,963) 704,375 01/15/2045 

008916-AP-3 AGRIUM INC SR UNSECURED    3.375% 03/15/25 A 11/14/2016 Various  15,240,930 15,000,000 14,978,250 14,979,942  1,236  1,236  14,981,178  259,752 259,752 483,656 03/15/2025 

012873-AK-1 

ALBERTA ENERGY CO LTD UNSECURED NOTE    

7.375% 11/01/31 A 02/04/2016 JP Morgan Inc  706,250 1,130,000 1,374,137 1,311,576  (758)  (758)  1,310,818  (604,568) (604,568) 22,686 11/01/2031 

06366R-MS-1 

BANK OF MONTREAL SR UNSECURED    1.450% 

04/09/18 A 12/07/2016 RBC Dominion  34,428,585 34,500,000 34,428,930 34,467,078  13,589  13,589  34,480,667  (52,082) (52,082) 587,794 04/09/2018 

06366R-PR-0 

BANK OF MONTREAL SR UNSECURED    1.300% 

07/15/16 A 07/15/2016 Maturity  24,750,000 24,750,000 24,727,478 24,745,891  4,109  4,109  24,750,000    321,750 07/15/2016 

064159-HB-5 

BANK OF NOVA SCOTIA SUBORDINATED    4.500% 

12/16/25 A 06/08/2016 

Credit Suisse First 

Boston  27,601,108 26,750,000 26,746,580 26,746,589  129  129  26,746,718  854,390 854,390 585,579 12/16/2025 
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07317Q-AF-2 

BAYTEX ENERGY CORP SR UNSECURED 144A    

5.125% 06/01/21 A 02/01/2016 Various  8,851,150 14,630,000 13,881,150 13,967,779  8,926  8,926  13,976,705  (5,125,555) (5,125,555) 129,813 06/01/2021 

07317Q-AG-0 

BAYTEX ENERGY CORP SR UNSECURED 144A    

5.625% 06/01/24 A 02/02/2016 

Natl Bank of Canada 

Financial  6,697,031 11,755,000 10,946,050 11,005,485  6,096  6,096  11,011,580  (4,314,549) (4,314,549) 117,144 06/01/2024 

097751-AV-3 

BOMBARDIER INC SENIOR NOTES SERIES 144A    

7.750% 03/15/20 A 08/31/2016 Citibank  5,325,000 5,000,000 5,647,388 5,413,731  (60,486)  (60,486)  5,353,246  (28,246) (28,246) 377,813 03/15/2020 

136055-AA-8 

CANADIAN IMPERIAL BANK PTC SERIES 2002-A-1    

7.262% 04/10/32 A 10/10/2016 

Redemption      

100.0000  1,250,004 1,250,004 1,250,004 1,250,004      1,250,004    68,081 04/10/2032 

136375-BM-3 

CANADIAN NATL RAILWAY NOTES    5.800% 

06/01/16 A 06/01/2016 Maturity  3,965,000 3,965,000 3,952,538 3,964,328  672  672  3,965,000    114,985 06/01/2016 

136385-AG-6 

CANADIAN NATURAL RESOURCES LTD NOTES    

5.850% 02/01/35 A 11/07/2016 Barclays Capital Inc  7,674,632 7,295,000 8,024,125 8,004,530  (19,590)  (19,590)  7,984,941  (310,309) (310,309) 544,116 02/01/2035 

136385-AH-4 

CANADIAN NATURAL RESOURCES LTD SENIOR 

UNSECURED    6.000% 08/15/16 A 08/15/2016 Maturity  2,500,000 2,500,000 2,798,652 2,554,696  (54,696)  (54,696)  2,500,000    150,000 08/15/2016 

136385-AK-7 

CANADIAN NATURAL RESOURCES LTD NOTES    

5.700% 05/15/17 A 04/04/2016 Seaport Group  30,750,000 30,000,000 32,960,998 30,756,301  (143,935)  (143,935)  30,612,366  137,634 137,634 672,125 05/15/2017 

136385-AL-5 

CANADIAN NATURAL RESOURCES LTD NOTES    

6.250% 03/15/38 A 06/30/2016 JP Morgan Inc  29,663,939 27,287,000 29,845,821 29,842,139  (42,412)  (42,412)  29,799,727  (135,787) (135,787) 1,366,759 03/15/2038 

136385-AN-1 

CANADIAN NATURAL RESOURCES LTD SR UNSECURED    

5.900% 02/01/18 A 05/16/2016 Barclays Capital Inc  24,381,528 23,375,000 26,483,384 24,387,436  (179,575)  (179,575)  24,207,861  173,667 173,667 1,103,300 02/01/2018 

136385-AP-6 

CANADIAN NATURAL RESOURCES LTD NOTES    

6.750% 02/01/39 A 06/29/2016 JP Morgan Inc  2,584,832 2,300,000 2,776,353 2,767,545  (5,445)  (5,445)  2,762,100  (177,268) (177,268) 144,038 02/01/2039 

136385-AR-2 

CANADIAN NATURAL RESOURCES LTD SR UNSECURED    

3.450% 11/15/21 A 11/07/2016 Various  43,757,670 43,000,000 44,164,571 43,754,483  (69,847)  (69,847)  43,684,636  73,034 73,034 1,114,063 11/15/2021 

136385-AV-3 

CANADIAN NATURAL RESOURCES LTD SR UNSECURED    

3.900% 02/01/25 A 06/29/2016 JP Morgan Inc  19,745,650 20,000,000 19,974,200 19,975,739  1,148  1,148  19,976,886  (231,236) (231,236) 723,667 02/01/2025 

15135U-AD-1 

CENOVUS ENERGY INC SR UNSECURED    5.700% 

10/15/19 A 03/31/2016 Various  22,279,063 22,875,000 23,259,744 23,055,100  (5,825)  (5,825)  23,049,274  (770,212) (770,212) 549,318 10/15/2019 

15135U-AF-6 

CENOVUS ENERGY INC SR UNSECURED    6.750% 

11/15/39 A 04/29/2016 

Natl Bank of Canada 

Financial  16,300,849 16,900,000 19,119,657 19,085,750  (15,365)  (15,365)  19,070,385  (2,769,536) (2,769,536) 533,475 11/15/2039 

206519-AA-8 

CONCORDIA HEALTHCARE COR SENIOR UNSECURED 

144A    7.000% 04/15/23 A 01/21/2016 Barclays Capital Inc  1,702,500 2,000,000 2,000,000 2,000,000      2,000,000  (297,500) (297,500) 36,750 04/15/2023 

292505-AD-6 ENCANA CORP BONDS    6.500% 08/15/34 A 02/04/2016 JP Morgan Inc  8,912,500 15,500,000 13,978,953 14,154,729  2,605  2,605  14,157,334  (5,244,834) (5,244,834) 486,958 08/15/2034 

292505-AE-4 ENCANA CORP BONDS    6.625% 08/15/37 A 02/04/2016 JP Morgan Inc  8,188,950 14,180,000 14,924,515 14,861,776  (2,031)  (2,031)  14,859,745  (6,670,795) (6,670,795) 454,055 08/15/2037 

292505-AG-9 ENCANA CORP NOTES    6.500% 02/01/38 A 02/04/2016 JP Morgan Inc  9,970,975 17,570,000 18,522,370 18,442,767  (2,039)  (2,039)  18,440,729  (8,469,754) (8,469,754) 596,404 02/01/2038 

292505-AH-7 

ENCANA CORP SENIOR UNSECURED    6.500% 

05/15/19 A 06/01/2016 JP Morgan Inc  30,761,050 30,430,000 32,188,226 31,144,178  (78,902)  (78,902)  31,065,276  (304,226) (304,226) 1,073,444 05/15/2019 

292505-AJ-3 ENCANA CORP SR UNSECURED    3.900% 11/15/21 A 07/21/2016 JP Morgan Inc  10,646,286 10,700,000 10,677,518 10,685,773  1,236  1,236  10,687,009  (40,723) (40,723) 290,951 11/15/2021 

292505-AK-0 ENCANA CORP SR UNSECURED    5.150% 11/15/41 A 02/04/2016 Morgan Stanley & Co  5,065,000 10,130,000 10,034,723 10,038,345  174  174  10,038,519  (4,973,519) (4,973,519) 121,729 11/15/2041 

30217V-AC-1 

EXPRESS PIPELINE LTD SUBORDINATED SECURED 

NOTE    7.390% 12/31/19 A 12/30/2016 

Redemption      

100.0000  2,970,000 2,970,000 2,970,000 2,970,000      2,970,000    155,929 12/31/2019 

36485M-AG-4 

GARDA WORLD SECURITY COR SR UNSECURED 144A    

7.250% 11/15/21 A 11/10/2016 

Bank of America 

Securities  1,730,000 2,000,000 2,020,000 2,015,502  (1,681)  (1,681)  2,013,821  (283,821) (283,821) 116,201 11/15/2021 

448055-AB-9 HUSKY ENERGY INC NOTES    6.150% 06/15/19 A 11/08/2016 Barclays Capital Inc  13,176,815 11,970,000 12,582,306 12,167,899  (44,152)  (44,152)  12,123,746  1,053,069 1,053,069 672,764 06/15/2019 

448055-AB-9 HUSKY ENERGY INC NOTES    6.150% 06/15/19 A 11/08/2016 Basis Adjustment  (8,807) 75,000 (8,397) (8,807)  (189)  (189)  (8,807)     06/15/2019 

448055-AJ-2 

HUSKY ENERGY INC SR UNSECURED    3.950% 

04/15/22 A 11/08/2016 

Natl Bank of Canada 

Financial  10,623,800 10,000,000 10,272,268 10,180,442  (23,575)  (23,575)  10,156,866  466,934 466,934 426,819 04/15/2022 

448096-AE-7 

HUSKY OIL LTD UNSECURED SENIOR DEBENTURES    

7.550% 11/15/16 A 11/15/2016 Maturity  7,875,000 7,875,000 9,188,704 8,004,841  (129,841)  (129,841)  7,875,000    594,563 11/15/2016 

448814-CP-6 

HYDRO QUEBEC DEBENTURES  SERIES GF    8.875% 

03/01/26 A 03/11/2016 RBC Dominion  28,518,400 20,000,000 21,661,200 21,020,083  (13,413)  (13,413)  21,006,671  7,511,729 7,511,729 961,458 03/01/2026 

448814-EJ-8 

HYDRO QUEBEC DEBENTURES  SERIES IO    8.050% 

07/07/24 A 02/25/2016 RBC Dominion  27,804,800 20,000,000 23,341,200 21,747,015  (25,559)  (25,559)  21,721,456  6,083,344 6,083,344 1,046,500 07/07/2024 

552704-AA-6 

MEG ENERGY CORP SR UNSECURED 144A    6.500% 

03/15/21 A 02/05/2016 Various  6,660,000 16,500,000 17,200,000 16,928,293  (13,121)  (13,121)  16,915,172  (10,255,172) (10,255,172) 429,361 03/15/2021 

552704-AB-4 

MEG ENERGY CORP SR UNSECURED 144A    6.375% 

01/30/23 A 02/04/2016 Various  6,242,388 12,885,000 12,975,681 12,953,100  (1,080)  (1,080)  12,952,019  (6,709,632) (6,709,632) 414,953 01/30/2023 

 E
1
4
.1

3
0



ANNUAL STATEMENT FOR THE YEAR 2016 OF THE  NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/
Decrease

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

57701R-AA-0 

MATTAMY GROUP CORP SR UNSECURED 144A    

6.500% 11/15/20 A 06/16/2016 Various  19,465,438 21,960,000 21,881,906 21,900,177  2,353  2,353  21,902,530  (2,437,093) (2,437,093) 467,114 11/15/2020 

65334H-AE-2 NEXEN ENERGY ULC NOTES    5.875% 03/10/35 A 01/26/2016 Morgan Stanley & Co  22,275,984 20,673,000 19,589,719 19,805,258  1,595  1,595  19,806,853  2,469,132 2,469,132 468,947 03/10/2035 

65334H-AG-7 NEXEN ENERGY ULC BONDS    6.400% 05/15/37 A 05/17/2016 Various  50,457,857 44,190,000 39,905,761 40,258,640  22,819  22,819  40,281,459  10,176,398 10,176,398 1,131,621 05/15/2037 

65334H-AJ-1 NEXEN ENERGY ULC NOTES    7.500% 07/30/39 A 01/28/2016 Morgan Stanley & Co  15,186,960 12,000,000 13,613,880 13,503,606  (2,375)  (2,375)  13,501,231  1,685,729 1,685,729 455,000 07/30/2039 

68245X-AA-7 

1011778 BC   NEW RED FIN SECURED 144A    

6.000% 04/01/22 A 05/27/2016 Various  2,068,750 2,000,000 2,077,500 2,065,020  (6,223)  (6,223)  2,058,797  9,953 9,953 77,167 04/01/2022 

683715-AA-4 

OPEN TEXT CORP SR UNSECURED 144A    5.625% 

01/15/23 A 02/12/2016 Various  10,266,875 10,500,000 10,538,213 10,536,597  (711)  (711)  10,535,886  (269,011) (269,011) 342,813 01/15/2023 

698900-AG-2 ENCANA CORP SR UNSECURED    7.200% 11/01/31 A 02/04/2016 JP Morgan Inc  625,000 1,000,000 1,290,690 1,276,378  (1,271)  (1,271)  1,275,107  (650,107) (650,107) 19,600 11/01/2031 

707886-A#-4 

PENN WEST PETROLEUM LTD SERIES C SR 

GUARANTEED NOTE    7.400% 05/31/19 A 10/31/2016 

Redemption      

100.0000  17,628,355 17,628,355 17,628,355 17,628,355      17,628,355    1,022,383 05/31/2019 

707886-A@-6 

PENN WEST PETROLEUM LTD SERIES B SR 

GUARANTEED NOTE    7.300% 05/31/17 A 10/31/2016 

Redemption      

100.0000  19,978,801 19,978,801 19,978,801 19,978,801      19,978,801    1,143,059 05/31/2017 

707886-B#-3 

PENN WEST PETROLEUM LTD SERIES F SENIOR 

GURANTEED NOTE    7.800% 05/29/18 A 10/31/2016 

Redemption      

100.0000  11,458,427 11,458,427 11,458,427 11,458,427      11,458,427    702,919 05/29/2018 

707886-B@-5 

PENN WEST PETROLEUM LTD SERIES E SENIOR 

GURANTEED NOTE    7.620% 05/29/16 A 05/29/2016 Maturity  15,865,518 15,865,518 15,865,518 15,865,518      15,865,518    631,025 05/29/2016 

73755L-AH-0 

POTASH CORP OF SASKATCHEWAN IN SR UNSECURED    

4.875% 03/30/20 A 12/01/2016 Goldman Sachs Co  27,478,733 25,875,000 26,285,701 26,082,854  (42,784)  (42,784)  26,040,070  1,438,662 1,438,662 1,492,664 03/30/2020 

775109-AK-7 

ROGERS COMMUNICATIONS INC COMPANY GUARNT    

6.800% 08/15/18 A 11/01/2016 

Wells Fargo Securities, 

Llc  50,145,060 46,000,000 51,750,714 47,983,655  (609,897)  (609,897)  47,373,758  2,771,302 2,771,302 3,814,422 08/15/2018 

820439-A#-4 

SHAWCOR LTD SENIOR NOTE SERIES C    4.320% 

03/31/25 A 12/12/2016 Call      100.0000  1,181,437 1,181,437 1,173,817 1,174,555  6,882  6,882  1,181,437    59,745 03/31/2025 

820439-A#-4 

SHAWCOR LTD SENIOR NOTE SERIES C    4.320% 

03/31/25 A 04/04/2016 

Redemption      

101.0000  1,347,865 1,334,520 1,325,912 1,326,746  21,118  21,118  1,347,865    26,055 03/31/2025 

820439-A*-8 

SHAWCOR LTD SENIOR NOTE SERIES A    3.480% 

03/31/20 A 12/12/2016 Call      100.0000  3,780,597 3,780,597 3,780,597 3,780,597      3,780,597    153,168 03/31/2020 

820439-A*-8 

SHAWCOR LTD SENIOR NOTE SERIES A    3.480% 

03/31/20 A 04/04/2016 

Redemption      

101.0000  4,313,167 4,270,463 4,270,463 4,270,463  42,705  42,705  4,313,167    65,043 03/31/2020 

87425E-AL-7 

TALISMAN ENERGY INC SENIOR UNSECURED    

7.750% 06/01/19 A 03/03/2016 Morgan Stanley & Co  11,254,500 12,505,000 13,387,371 12,899,053  (17,137)  (17,137)  12,881,915  (1,627,415) (1,627,415) 261,129 06/01/2019 

87425E-AL-7 

TALISMAN ENERGY INC SENIOR UNSECURED    

7.750% 06/01/19 A 03/03/2016 Basis Adjustment  (33,522) 330,000 (28,029) (33,522)  (794)  (794)  (33,522)     06/01/2019 

87425E-AM-5 

TALISMAN ENERGY INC SR UNSECURED    3.750% 

02/01/21 A 02/18/2016 Barclays Capital Inc  20,502,000 30,150,000 29,872,197 29,999,967  3,872  3,872  30,003,839  (9,501,839) (9,501,839) 634,406 02/01/2021 

878742-AV-7 

TECK RESOURCES LIMITED COMPANY GUARNT    

4.750% 01/15/22 A 01/04/2016 Goldman Sachs Co  7,050,000 15,000,000 14,976,450 14,985,242  34  34  14,985,276  (7,935,276) (7,935,276) 340,417 01/15/2022 

89114Q-AE-8 

TORONTO-DOMINION BANK SR UNSECURED    2.375% 

10/19/16 A 10/19/2016 Maturity  28,295,000 28,295,000 28,383,180 28,315,207  (20,207)  (20,207)  28,295,000    672,006 10/19/2016 

89114Q-AX-6 

TORONTO-DOMINION BANK SR UNSECURED    1.124% 

01/06/17 A 07/12/2016 

Toronto Dominion 

Securities  82,675,645 82,678,000 82,692,324 82,687,593  (5,052)  (5,052)  82,682,541  (6,896) (6,896) 511,189 01/06/2017 

895945-D#-7 

TRICAN WELL SERVICE LTD A&R SERIES G SR 

SECURED NOTE    8.900% 04/28/21 A 07/27/2016 

Redemption      

100.0000  13,572,204 13,572,204 13,572,204 13,572,204      13,572,204    592,466 04/28/2021 

895945-D@-9 

TRICAN WELL SERVICE LTD A&R SERIES F SR 

SECURED NOTE    8.290% 04/28/18 A 07/27/2016 

Redemption      

100.0000  8,545,462 8,545,462 8,545,462 8,545,462      8,545,462    346,783 04/28/2018 

903914-AA-7 

ULTRA PETROLEUM CORP SR UNSECURED 144A    

5.750% 12/15/18 06/17/2016 RBC Dominion  3,731,000 5,740,000 401,800 5,642,502  7,485 5,248,187 (5,240,702)  401,800  3,329,200 3,329,200  12/15/2018 

903914-AC-3 

ULTRA PETROLEUM CORP SR UNSECURED 144A    

6.125% 10/01/24 06/22/2016 Various  9,440,625 14,250,000 1,068,750 14,250,000   13,181,250 (13,181,250)  1,068,750  8,371,875 8,371,875  10/01/2024 

91831A-AA-9 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    5.375% 03/15/20 A 11/21/2016 Various  18,270,125 21,150,000 21,150,000 21,150,000      21,150,000  (2,879,875) (2,879,875) 1,330,723 03/15/2020 

91831A-AB-7 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    5.875% 05/15/23 A 12/15/2016 Various  11,368,750 15,000,000 15,000,000 15,000,000      15,000,000  (3,631,250) (3,631,250) 933,472 05/15/2023 

91831A-AC-5 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    6.125% 04/15/25 A 12/01/2016 Various  12,012,500 16,250,000 14,841,625 14,860,252  97,369  97,369  14,957,620  (2,945,120) (2,945,120) 1,135,464 04/15/2025 

92912E-AA-1 

VALEANT PHARMACEUTICALS INTL SR UNSECURED 

144A    7.500% 07/15/21 12/16/2016 Various  19,880,300 23,480,000 25,476,425 25,027,263  (426,186)  (426,186)  24,601,077  (4,720,777) (4,720,777) 2,501,108 07/15/2021 
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C4931*-AF-0 

KEYERA PARTNERSHIP SERIES C SENIOR 

GUARANTEED NOT    8.400% 05/01/16 A 05/01/2016 Maturity  34,000,000 34,000,000 34,000,000 34,000,000      34,000,000    1,428,000 05/01/2016 

C5864@-AC-3 

MULLEN GROUP LTD SERIES C SR GUARANTEED NOTE    

5.600% 06/30/16 03/30/2016 

Redemption      

101.0247  14,390,977 14,245,014 12,419,068 11,482,034  231,148  231,148 1,924,420 14,390,977 753,376  753,376 199,430 06/30/2016 

C7008#-AA-8 

THE ORIGINAL CAKERIE LTD NOTE   11.500% 

12/01/21 A 07/20/2016 

Redemption      

100.0000  17,495,479 17,495,479 17,146,015 17,147,371  348,108  348,108  17,495,479    1,219,387 12/01/2021 

000000-00-0 

PETROBRAS GLOBAL FINANCE SENIOR UNSECURED    

4.875% 03/07/18 B 06/06/2016 Tender  13,781,720 13,628,400 13,374,444 12,882,865  29,804  29,804 554,400 13,499,859 32,788 281,861 314,649 803,648 03/07/2018 

000000-00-0 

WASTEHOLDCO 1 LIMITED JUNIOR TERM LOAN 

FACILITY    0.733% 07/30/18 B 10/20/2016 Taxable Exchange  (4) 102,129   18 (18)   1   (4) (4) 1,037 07/30/2018 

00203Q-AA-5 

AP MOELLER-MAERSK A/S UNSECURED 144A    

2.550% 09/22/19 D 03/21/2016 First Tennessee  20,968,095 21,290,000 21,252,767 21,261,834  1,643  1,643  21,263,477  (295,382) (295,382) 274,464 09/22/2019 

00203Q-AB-3 

AP MOELLER-MAERSK A/S UNSECURED 144A    

3.750% 09/22/24 D 03/17/2016 First Tennessee  22,847,346 24,300,000 24,228,319 24,236,056  1,378  1,378  24,237,434  (1,390,088) (1,390,088) 455,625 09/22/2024 

00203Q-AD-9 

AP MOELLER-MAERSK A/S SR UNSECURED 144A    

3.875% 09/28/25 D 03/17/2016 First Tennessee  23,444,500 25,000,000 24,748,500 24,753,903  4,607  4,607  24,758,511  (1,314,011) (1,314,011) 468,229 09/28/2025 

00507U-AU-5 

ACTAVIS FUNDING SCS SENIOR UNSECURED    

4.750% 03/15/45 C 12/15/2016 Morgan Stanley & Co  19,343,400 20,000,000 21,353,795 21,338,525  (23,398)  (23,398)  21,315,127  (1,971,727) (1,971,727) 1,200,694 03/15/2045 

007643-AB-5 

AERCAP AVIATION SOLUTION SR UNSECURED    

6.375% 05/30/17 D 06/08/2016 Various  10,554,500 10,200,000 10,200,000 10,200,000      10,200,000  354,500 354,500 347,190 05/30/2017 

00772B-AM-3 

AERCAP IRELAND CAP LTD A SR UNSECURED    

5.000% 10/01/21 D 08/08/2016 Various  13,032,135 12,000,000 12,000,000 12,000,000      12,000,000  1,032,135 1,032,135 510,735 10/01/2021 

00928Q-AK-7 

AIRCASTLE LTD SR UNSECURED    6.250% 

12/01/19 C 08/30/2016 Various  6,713,588 6,070,000 6,076,300 6,074,928  (484)  (484)  6,074,444  639,143 639,143 283,731 12/01/2019 

00928Q-AL-5 

AIRCASTLE LTD SR UNSECURED    4.625% 

12/15/18 C 04/20/2016 Deutsche Bank Capital  3,890,625 3,750,000 3,750,000 3,750,000      3,750,000  140,625 140,625 62,630 12/15/2018 

00928Q-AM-3 

AIRCASTLE LTD SR UNSECURED    5.125% 

03/15/21 C 08/17/2016 Barclays Capital Inc  501,400 460,000 454,250 455,229  516  516  455,746  45,654 45,654 22,069 03/15/2021 

02154C-AA-1 

ALTICE FINANCING SA SR SECURED 144A    

7.875% 12/15/19 D 04/07/2016 

Bank of America 

Securities  5,212,500 5,000,000 5,150,000 5,101,772  (13,788)  (13,788)  5,087,984  124,516 124,516 127,969 12/15/2019 

02154C-AC-7 

ALTICE FINANCING SA SR SECURED 144A    

6.500% 01/15/22 D 09/22/2016 Goldman Sachs Co  38,233,158 37,003,000 36,235,403 36,322,215  60,930  60,930  36,383,145  1,850,012 1,850,012 2,463,734 01/15/2022 

02154C-AD-5 

ALTICE FINANCING SA SENIOR SECURED 144A    

6.625% 02/15/23 D 12/06/2016 Various  22,055,625 21,500,000 21,935,625 21,896,025  (56,956)  (56,956)  21,839,068  216,557 216,557 1,609,323 02/15/2023 

02154V-AA-9 

ALTICE LUXEMBOURG SA SR SECURED 144A    

7.750% 05/15/22 D 12/06/2016 Various  12,575,000 12,000,000 12,550,000 12,453,086  (85,184)  (85,184)  12,367,902  207,098 207,098 1,215,889 05/15/2022 

02364W-AW-5 

AMERICA MOVIL SAB DE CV COMPANY GUARNT    

6.125% 03/30/40 D 02/16/2016 Barclays Capital Inc  2,149,760 2,000,000 2,328,840 2,320,489  (924)  (924)  2,319,565  (169,805) (169,805) 47,299 03/30/2040 

02364W-BC-8 

AMERICA MOVIL SAB DE CV SENIOR NOTES    

2.375% 09/08/16 D 09/08/2016 Maturity  58,790,000 58,790,000 58,400,411 58,733,820  56,180  56,180  58,790,000    1,396,263 09/08/2016 

036510-AD-7 

ANSONIA CDO LTD ANSON 2006-1A CLASS C    

5.961% 07/28/46 C 12/16/2016 

Bank of America 

Securities  3,125 10,000,000          3,125 3,125 (49,675) 07/28/2046 

03938L-AQ-7 

ARCELORMITTAL SR UNSECURED    6.250% 

08/05/20 D 06/29/2016 Various  10,838,640 10,212,000 10,595,763 10,536,223  (30,794)  (30,794)  10,505,429  333,211 333,211 571,581 08/05/2020 

03938L-AU-8 

ARCELORMITTAL SENIOR UNSECURED    6.500% 

03/01/21 D 06/29/2016 Various  29,622,875 28,185,000 27,007,590 27,478,851  56,660  56,660  27,535,511  2,087,364 2,087,364 1,508,627 03/01/2021 

03965U-AB-6 

ARCOS DORADOS HOLDINGS I SENIOR UNSECURED 

144A    6.625% 09/27/23 D 04/05/2016 Barclays Capital Inc  2,664,650 2,740,000 2,743,725 2,743,361  (90)  (90)  2,743,271  (78,621) (78,621) 96,309 09/27/2023 

03969A-AA-8 

ARDAGH PKG FIN MP HD USA SR UNSECURED 144A    

7.000% 11/15/20 C 11/15/2016 Call      103.5000  82,374 79,588 80,384 80,171  2,203  2,203  82,374    5,571 11/15/2020 

03969A-AE-0 

ARDAGH PKG FIN MP HD USA SR UNSECURED 144A    

6.750% 01/31/21 C 06/17/2016 Various  3,032,500 3,000,000 3,015,000 3,010,829  (1,518)  (1,518)  3,009,311  23,189 23,189 180,375 01/31/2021 

03969L-AA-4 

ARDAGH FINANCE HOLDINGS SR UNSECURED 144A    

8.625% 06/15/19 C 09/16/2016 Call      104.3130  3,732,133 3,577,822 3,608,572 3,598,109  134,024  134,024  3,732,133    232,298 06/15/2019 

046353-AD-0 

ASTRAZENECA PLC SR UNSECURED    6.450% 

09/15/37 D 05/02/2016 JP Morgan Inc  6,675,850 5,000,000 5,037,950 5,034,356  (256)  (256)  5,034,100  1,641,750 1,641,750 206,042 09/15/2037 

052528-AH-9 

AUST & NZ BANKING GROUP SUBORDINATED 144A    

4.500% 03/19/24 D 02/24/2016 Various  42,995,057 43,035,000 42,992,950 42,999,711  575  575  43,000,286  (5,229) (5,229) 849,877 03/19/2024 
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05477N-AC-6 

AZELIS FINANCE SA DOLLAR TERM LOAN           

12/17/22 D 11/04/2016 

Redemption      

100.9925  10,099,250 10,000,000 9,800,000 9,798,940  300,310  300,310  10,099,250    574,257 12/17/2022 

05523R-AA-5 

BAE SYSTEMS PLC SR UNSECURED 144A    3.500% 

10/11/16 D 10/11/2016 Maturity  8,000,000 8,000,000 8,392,800 8,074,952  (74,952)  (74,952)  8,000,000    280,000 10/11/2016 

05541V-AD-8 

BG ENERGY CAPITAL PLC COMPANY GUARNT 144A    

2.875% 10/15/16 D 10/15/2016 Maturity  12,000,000 12,000,000 11,979,960 11,996,663  3,337  3,337  12,000,000    345,000 10/15/2016 

05541V-AE-6 

BG ENERGY CAPITAL PLC COMPANY GUARNT 144A    

4.000% 10/15/21 D 09/07/2016 Morgan Stanley & Co  26,263,680 24,000,000 23,810,400 23,881,191  12,866  12,866  23,894,057  2,369,623 2,369,623 872,000 10/15/2021 

055451-AH-1 

BHP FINANCE USA LTD SR UNSECURED    6.500% 

04/01/19 D 11/08/2016 

Credit Suisse First 

Boston  27,813,000 25,000,000 30,022,500 28,070,158  (797,266)  (797,266)  27,272,892  540,108 540,108 1,819,097 04/01/2019 

055451-AV-0 

BHP FINANCE USA LTD SR UNSECURED    5.000% 

09/30/43 D 07/01/2016 Barclays Capital Inc  1,400,760 1,200,000 1,316,424 1,313,849  (1,097)  (1,097)  1,312,752  88,008 88,008 46,167 09/30/2043 

05565Q-BJ-6 

BP CAPITAL MARKETS PLC COMPANY GUARNT    

4.750% 03/10/19 D 04/28/2016 Barclays Capital Inc  17,323,360 16,000,000 16,488,379 16,185,198  (18,501)  (18,501)  16,166,697  1,156,663 1,156,663 494,000 03/10/2019 

05565Q-BU-1 

BP CAPITAL MARKETS PLC COMPANY GUARNT    

3.561% 11/01/21 D 07/22/2016 Goldman Sachs Co  14,409,207 13,365,000 13,365,000 13,365,000      13,365,000  1,044,207 1,044,207 351,658 11/01/2021 

05565Q-CD-8 

BP CAPITAL MARKETS PLC SR UNSECURED    

2.750% 05/10/23 D 07/22/2016 Goldman Sachs Co  2,035,880 2,000,000 1,908,317 1,908,317  165  165  1,908,482  127,398 127,398 39,264 05/10/2023 

05565Q-CD-8 

BP CAPITAL MARKETS PLC SR UNSECURED    

2.750% 05/10/23 D 07/22/2016 Basis Adjustment  77,471 2,000,000 74,474 77,471  1,044  1,044  77,471     05/10/2023 

05565Q-CP-1 

BP CAPITAL MARKETS PLC SR UNSECURED    

3.814% 02/10/24 D 07/22/2016 Goldman Sachs Co  10,839,400 10,000,000 10,000,000 10,000,000      10,000,000  839,400 839,400 367,627 02/10/2024 

05581K-AA-9 

BNP PARIBAS SUBORDINATED 144A    4.375% 

09/28/25 D 09/19/2016 Various  51,853,804 51,000,000 50,515,500 50,525,655  35,163  35,163  50,560,818  1,292,986 1,292,986 1,817,404 09/28/2025 

059520-AA-4 

BANCO DE CHILE SENIOR SUBORDINATED NOTES    

6.250% 06/15/16 D 06/15/2016 Maturity  10,000,000 10,000,000 9,974,300 9,998,461  1,539  1,539  10,000,000    312,500 06/15/2016 

06738E-AC-9 

BARCLAYS PLC SUBORDINATED    4.375% 09/11/24 

D 06/28/2016 Barclays Capital Inc  21,037,820 22,000,000 21,907,920 21,917,513  3,873  3,873  21,921,386  (883,566) (883,566) 774,488 09/11/2024 

06738E-AJ-4 

BARCLAYS PLC SR UNSECURED    5.250% 08/17/45 

D 06/30/2016 Various  30,444,199 29,285,000 29,214,716 29,215,083  408  408  29,215,491  1,228,708 1,228,708 1,200,047 08/17/2045 

06739F-GF-2 

BARCLAYS BANK PLC SR UNSECURED SERIES 1    

5.000% 09/22/16 D 09/22/2016 Maturity  1,950,000 1,950,000 1,999,413 1,956,089  (6,089)  (6,089)  1,950,000    97,500 09/22/2016 

06739G-AE-9 

BARCLAYS BANK PLC SUB NOTES SERIES 144A    

6.050% 12/04/17 D 06/29/2016 Barclays Capital Inc  4,072,869 3,890,000 3,879,614 3,887,492  635  635  3,888,128  184,741 184,741 137,938 12/04/2017 

087634-AC-5 

BETONY CLO LTD BTNY 2015-1A A    2.390% 

04/15/27 C 11/29/2016 Paydown  35,000,000 35,000,000 35,000,000 35,000,000      35,000,000    841,602 04/15/2027 

09627X-AA-9 

BLUEMOUNTAIN CLO LTD BLUEM 2015-1A A1    

2.388% 04/13/27 C 12/23/2016 Paydown  30,000,000 30,000,000 29,985,000 29,987,600  12,400  12,400  30,000,000    799,041 04/13/2027 

12657@-AA-7 

CALITTUM HTCE I CV CTL HTCE PASS THROUGH TR 

CERT    4.130% 04/01/27 D 10/01/2016 

Redemption      

100.0000  2,735,828 2,735,828 2,737,164 2,737,020  (1,193)  (1,193)  2,735,828    70,981 04/01/2027 

12803W-2B-8 

CAIXA ECONOMICA FEDERAL SR UNSECURED 144A    

3.500% 11/07/22 D 03/09/2016 Various  6,972,340 8,864,000 7,317,630 7,595,344  26,032  26,032  7,621,377  (649,037) (649,037) 100,210 11/07/2022 

12803W-2C-6 

CAIXA ECONOMICA FEDERAL SR UNSECURED 144A    

4.500% 10/03/18 D 02/22/2016 JP Morgan Inc  1,895,000 2,000,000 1,982,500 1,989,235  551  551  1,989,786  (94,786) (94,786) 35,500 10/03/2018 

140274-AA-9 CAPLEASE CDO 2005-1A A    4.926% 01/29/40 C 10/29/2016 Paydown  770,083 770,083 769,022 770,054  29  29  770,083    25,199 01/29/2040 

151290-BJ-1 

CEMEX SAB DE CV SR SECURED 144A    6.500% 

12/10/19 D 05/12/2016 Trading Edge Inc  690,625 650,000 671,125 666,639  (1,374)  (1,374)  665,265  25,360 25,360 17,839 12/10/2019 

15234Q-AL-2 

CENT ELET BRASILEIRAS SA SR UNSECURED 144A    

5.750% 10/27/21 D 10/07/2016 Nomura  2,977,500 3,000,000 2,883,750 2,907,207  10,561  10,561  2,917,768  59,732 59,732 165,792 10/27/2021 

191241-AE-8 

COCA-COLA FEMSA SAB CV SR UNSECURED    

3.875% 11/26/23 D 03/21/2016 Citibank  62,795,335 61,025,000 60,562,849 60,651,372  9,167  9,167  60,660,539  2,134,797 2,134,797 775,102 11/26/2023 

191241-AF-5 

COCA-COLA FEMSA SAB CV SR UNSECURED    

5.250% 11/26/43 D 03/15/2016 Citibank  47,053,347 43,330,000 44,197,510 44,174,924  (3,102)  (3,102)  44,171,822  2,881,525 2,881,525 707,723 11/26/2043 

191241-AG-3 

COCA-COLA FEMSA SAB CV SR UNSECURED    

2.375% 11/26/18 D 04/08/2016 Barclays Capital Inc  42,687,375 42,220,000 42,179,527 42,195,930  2,275  2,275  42,198,206  489,170 489,170 381,593 11/26/2018 

2027A0-HR-3 

COMMONWEALTH BANK AUST SUBORDINATED 144A    

4.500% 12/09/25 D 05/20/2016 Various  48,914,488 48,145,000 48,045,340 48,045,842  2,600  2,600  48,048,442  866,046 866,046 844,199 12/09/2025 
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21684A-AB-2 

COOPERATIEVE RABOBANK UA SENIOR SUBORDINATED    

5.750% 12/01/43 D 06/17/2016 

Wells Fargo Securities, 

Llc  22,739,687 19,555,000 19,454,260 19,458,693  129  129  19,458,822  3,280,864 3,280,864 389,433 12/01/2043 

21684A-AD-8 

COOPERATIEVE RABOBANK UA SUBORDINATED    

5.250% 08/04/45 D 06/02/2016 HSBC Securities Inc  15,421,477 13,870,000 13,807,724 13,808,079  377  377  13,808,456  1,613,021 1,613,021 607,237 08/04/2045 

22289R-AA-4 

COVERIS HOLDINGS SA SR UNSECURED 144A    

7.875% 11/01/19 D 06/15/2016 Barclays Capital Inc  491,250 500,000 500,000 500,000      500,000  (8,750) (8,750) 25,047 11/01/2019 

225433-AA-9 

CRED SUIS GP FUN LTD UNSECURED 144A    

3.750% 03/26/25 D 01/15/2016 Tax Free Exchange  65,315,866 65,000,000 65,335,090 65,316,986  (1,120)  (1,120)  65,315,866    738,021 03/26/2025 

225433-AE-1 

CRED SUIS GP FUN LTD SR UNSECURED 144A    

4.875% 05/15/45 D 01/15/2016 Tax Free Exchange  21,901,607 22,000,000 21,900,840 21,901,549  58  58  21,901,607    178,750 05/15/2045 

225433-AG-6 

CRED SUIS GP FUN LTD SENIOR UNSECURED 144A    

3.800% 09/15/22 D 01/15/2016 Tax Free Exchange  61,898,455 62,000,000 61,893,980 61,897,941  513  513  61,898,455    785,333 09/15/2022 

225433-AJ-0 

CRED SUIS GP FUN LTD SENIOR UNSECURED 144A    

3.125% 12/10/20 D 07/06/2016 Tax Free Exchange  49,916,012 50,000,000 49,906,000 49,907,052  8,961  8,961  49,916,012    894,097 12/10/2020 

22546Q-AC-1 

CREDIT SUISSE NEW YORK SR UNSECURED    

5.300% 08/13/19 C 04/13/2016 

Credit Suisse First 

Boston  11,269,379 10,260,000 10,404,366 10,321,141  (4,592)  (4,592)  10,316,548  952,830 952,830 370,073 08/13/2019 

22546Q-AR-8 

CREDIT SUISSE NEW YORK SR UNSECURED    

3.000% 10/29/21 C 04/13/2016 

Credit Suisse First 

Boston  22,426,580 22,000,000 21,881,260 21,898,950  4,687  4,687  21,903,637  522,943 522,943 309,833 10/29/2021 

25156P-AH-6 

DEUTSCHE TELEKOM INTL FIN BV SENIOR NOTES    

5.750% 03/23/16 D 03/23/2016 Maturity  12,585,000 12,585,000 12,120,237 12,567,974  17,026  17,026  12,585,000    361,819 03/23/2016 

25156P-AP-8 

DEUTSCHE TELEKOM INTL FIN BV SENIOR NOTE 

SERIES 144A    3.125% 04/11/16 D 04/11/2016 Maturity  57,285,000 57,285,000 57,268,340 57,285,011  (11)  (11)  57,285,000    895,078 04/11/2016 

25243Y-AJ-8 

DIAGEO CAPITAL PLC COMPANY GUARNT    5.500% 

09/30/16 D 09/30/2016 Maturity  9,855,000 9,855,000 9,870,177 9,856,841  (1,841)  (1,841)  9,855,000    542,025 09/30/2016 

25243Y-AS-8 

DIAGEO CAPITAL PLC SR UNSECURED    0.625% 

04/29/16 D 04/29/2016 Maturity  15,000,000 15,000,000 14,972,400 14,996,983  3,017  3,017  15,000,000    46,875 04/29/2016 

25380Q-AG-4 

DIGICEL LIMITED SR UNSECURED 144A    6.000% 

04/15/21 D 12/14/2016 

Credit Suisse First 

Boston  21,570,000 24,000,000 23,809,913 23,822,699  27,896  27,896  23,850,595  (2,280,595) (2,280,595) 1,696,000 04/15/2021 

25380W-AF-3 

DIGICEL GROUP LTD SR UNSECURED 144A    

7.125% 04/01/22 D 06/15/2016 Citibank  362,500 500,000 502,500 502,018  (194)  (194)  501,824  (139,324) (139,324) 25,630 04/01/2022 

29358Q-AC-3 ENSCO PLC SR UNSECURED    4.500% 10/01/24 D 01/26/2016 First Tennessee  1,180,000 2,000,000 1,963,675 1,966,235  233  233  1,966,468  (786,468) (786,468) 29,500 10/01/2024 

29358Q-AD-1 ENSCO PLC SR UNSECURED    5.750% 10/01/44 D 06/29/2016 Various  26,768,770 45,700,000 46,652,670 46,637,575  (4,107)  (4,107)  46,633,468  (19,864,698) (19,864,698) 1,703,582 10/01/2044 

29358Q-AE-9 ENSCO PLC SR UNSECURED    5.200% 03/15/25 D 05/02/2016 Various  19,891,975 31,000,000 31,725,730 31,684,966  (9,827)  (9,827)  31,675,139  (11,783,164) (11,783,164) 749,002 03/15/2025 

296464-AA-8 

ESKOM HOLDINGS SOC LTD SR UNSECURED 144A    

5.750% 01/26/21 D 07/07/2016 HSBC Securities Inc  2,977,500 3,000,000 2,985,000 2,988,561  1,045  1,045  2,989,605  (12,105) (12,105) 165,792 01/26/2021 

31562Q-AC-1 

FIAT CHRYSLER AUTOMOBILE SR UNSECURED    

4.500% 04/15/20 D 07/28/2016 Citibank  14,295,875 14,050,000 14,031,250 14,032,711  2,165  2,165  14,034,876  260,999 260,999 504,044 04/15/2020 

35177P-AV-9 ORANGE SA SR UNSECURED    2.750% 09/14/16 D 09/14/2016 Maturity  10,000,000 10,000,000 10,264,800 10,044,092  (44,092)  (44,092)  10,000,000    275,000 09/14/2016 

36164N-FE-0 

GE CAPITAL INTL FUNDING SR UNSECURED 144A    

0.964% 04/15/16 C 04/15/2016 Maturity  226,934,000 226,934,000 207,825,040 214,648,905  12,285,095  12,285,095  226,934,000    1,026,977 04/15/2016 

36164N-FH-3 

GE CAPITAL INTL FUNDING SR UNSECURED 144A    

4.418% 11/15/35 C 07/08/2016 Tax Free Exchange  15,700,000 15,700,000 15,700,000 15,700,000      15,700,000    485,538 11/15/2035 

404280-AH-2 

HSBC HOLDINGS PLC SUB NOTES    6.500% 

09/15/37 D 07/07/2016 HSBC Securities Inc  26,626,675 21,500,000 26,967,130 26,775,099  (75,183)  (75,183)  26,699,916  (73,241) (73,241) 1,152,938 09/15/2037 

404280-AP-4 

HSBC HOLDINGS PLC SUBORDINATED    4.250% 

03/14/24 D 06/30/2016 HSBC Securities Inc  2,512,042 2,480,000 2,509,264 2,506,038  (1,380)  (1,380)  2,504,658  7,384 7,384 85,491 03/14/2024 

404280-AQ-2 

HSBC HOLDINGS PLC SUBORDINATED    5.250% 

03/14/44 D 06/30/2016 JP Morgan Inc  3,991,201 3,765,000 3,997,112 3,992,581  (1,967)  (1,967)  3,990,614  587 587 160,326 03/14/2044 

404280-AU-3 

HSBC HOLDINGS PLC SUBORDINATED    4.250% 

08/18/25 D 06/30/2016 Deutsche Bank Capital  5,182,810 5,125,000 5,082,975 5,084,231  1,770  1,770  5,086,001  96,809 96,809 192,401 08/18/2025 

44328M-AL-8 

HSBC BANK PLC SENIOR UNSECURED SERIES 144A    

3.100% 05/24/16 D 05/24/2016 Maturity  3,700,000 3,700,000 3,705,217 3,700,491  (491)  (491)  3,700,000    57,350 05/24/2016 

44986U-AA-7 

INEOS GROUP HOLDINGS SA SR UNSECURED 144A    

6.125% 08/15/18 D 07/28/2016 Various  27,931,374 27,884,000 27,340,230 27,581,545  43,882  43,882  27,625,427  305,946 305,946 1,255,982 08/15/2018 

44986U-AC-3 

INEOS GROUP HOLDINGS SA SR UNSECURED 144A    

5.875% 02/15/19 D 08/17/2016 Various  11,633,663 11,315,000 10,881,050 10,952,399  65,881  65,881  11,018,280  615,382 615,382 664,720 02/15/2019 

456873-AB-4 

INGERSOLL-RAND LUX FINANCE SA SR UNSECURED    

3.550% 11/01/24 C 04/29/2016 Amherst Pierpont  1,034,960 1,000,000 994,250 994,826  170  170  994,997  39,963 39,963 18,046 11/01/2024 
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45687A-AJ-1 

INGERSOLL-RAND GL HLD CO SR UNSECURED    

4.250% 06/15/23 C 04/29/2016 Amherst Pierpont  542,860 500,000 524,344 521,309  (852)  (852)  520,457  22,403 22,403 8,205 06/15/2023 

45824T-AC-9 

INTELSAT JACKSON HLDG SENIOR UNSECURED    

7.250% 10/15/20 D 11/29/2016 Various  16,133,363 22,915,000 23,807,613 23,577,148  (48,558)  (48,558)  23,528,591  (7,395,228) (7,395,228) 711,689 10/15/2020 

45824T-AG-0 

INTELSAT JACKSON HLDG SENIOR UNSECURED    

7.500% 04/01/21 D 02/29/2016 

Bank of America 

Securities  6,950,000 10,000,000 10,325,000 10,270,984  (12,707)  (12,707)  10,258,277  (3,308,277) (3,308,277) 316,667 04/01/2021 

45824T-AM-7 

INTELSAT JACKSON HLDG COMPANY GUARNT    

6.625% 12/15/22 D 02/25/2016 Various  2,210,000 4,500,000 3,663,750 3,671,272  12,283  12,283  3,683,554  (1,473,554) (1,473,554) 60,177 12/15/2022 

45824T-AP-0 

INTELSAT JACKSON HLDG SENIOR UNSECURED    

5.500% 08/01/23 D 03/11/2016 Various  10,600,000 16,000,000 15,830,000 15,844,914  3,224  3,224  15,848,138  (5,248,138) (5,248,138) 538,083 08/01/2023 

460599-AA-1 

INTERNATIONAL GAME TECH SR SECURED 144A    

5.625% 02/15/20 C 05/13/2016 Various  18,900,000 18,000,000 17,796,250 17,810,774  15,498  15,498  17,826,273  1,073,727 1,073,727 764,219 02/15/2020 

460599-AC-7 

INTERNATIONAL GAME TECH SR SECURED 144A    

6.500% 02/15/25 C 08/09/2016 Goldman Sachs Co  800,625 750,000 708,118 708,683  2,055  2,055  710,738  89,887 89,887 48,344 02/15/2025 

46590G-AA-1 

DPX HOLDINGS BV SR UNSECURED 144A    7.500% 

02/01/22 D 06/17/2016 

Cantor, Fitzgerald & 

Co.  818,000 800,000 824,000 819,279  (1,980)  (1,980)  817,299  701 701 53,500 02/01/2022 

46621G-AA-4 

JLL/DELTA DUTCH PLEDGECO SR UNSECURED 144A    

8.750% 05/01/20 D 06/15/2016 Jefferies & Co  621,875 625,000 625,000 625,000      625,000  (3,125) (3,125) 34,787 05/01/2020 

46621G-AA-4 

JLL/DELTA DUTCH PLEDGECO SR UNSECURED 144A    

8.750% 05/01/20 D 08/03/2016 Call      102.0000  1,912,500 1,875,000 1,875,000 1,875,000  37,500  37,500  1,912,500    123,958 05/01/2020 

47010B-AB-0 

JAGUAR LAND ROVER AUTO PLC SR UNSECURED 144A    

4.125% 12/15/18 D 04/14/2016 JP Morgan Inc  8,240,000 8,000,000 8,000,000 8,000,000      8,000,000  240,000 240,000 113,667 12/15/2018 

47010B-AD-6 

JAGUAR LAND ROVER AUTO PLC SR UNSECURED 144A    

4.250% 11/15/19 D 06/08/2016 Morgan Stanley & Co  9,890,156 9,510,000 9,510,000 9,510,000      9,510,000  380,156 380,156 233,523 11/15/2019 

47010B-AE-4 

JAGUAR LAND ROVER AUTO PLC SR UNSECURED 144A    

3.500% 03/15/20 D 09/08/2016 Various  15,376,100 15,120,000 15,120,000 15,120,000      15,120,000  256,100 256,100 450,464 03/15/2020 

50247V-AA-7 

LYB INTL FINANCE BV SENIOR UNSECURED    

4.000% 07/15/23 D 03/30/2016 Stifel Nicolaus and Co  6,953,710 6,655,000 6,567,021 6,585,424  2,047  2,047  6,587,472  366,239 366,239 191,516 07/15/2023 

50247V-AB-5 

LYB INTL FINANCE BV SENIOR UNSECURED    

5.250% 07/15/43 D 11/08/2016 

Bank of America 

Securities  6,931,533 6,350,000 6,210,143 6,215,596  1,836  1,836  6,217,432  714,101 714,101 443,574 07/15/2043 

50247V-AC-3 

LYB INTL FINANCE BV SR UNSECURED    4.875% 

03/15/44 D 11/08/2016 Various  15,087,043 14,300,000 14,132,833 14,141,635  2,077  2,077  14,143,712  943,331 943,331 750,574 03/15/2044 

539439-AJ-8 

LLOYDS BANKING GROUP PLC SUBORDINATED 144A    

5.300% 12/01/45 D 04/18/2016 Barclays Capital Inc  11,694,437 11,770,000 11,754,228 11,754,247  67  67  11,754,313  (59,877) (59,877) 242,593 12/01/2045 

53944V-AE-9 

LLOYDS BANK PLC SR UNSECURED    2.400% 

03/17/20 D 11/08/2016 Tender  66,313,650 65,000,000 64,893,400 64,909,436  17,606  17,606  64,927,042  1,386,608 1,386,608 1,781,000 03/17/2020 

53944V-AG-4 

LLOYDS BANK PLC SR UNSECURED    1.750% 

05/14/18 D 11/08/2016 Tender  15,073,500 15,000,000 14,985,600 14,988,572  4,055  4,055  14,992,626  80,874 80,874 258,125 05/14/2018 

53944V-AH-2 

LLOYDS BANK PLC SR UNSECURED    3.500% 

05/14/25 D 11/08/2016 Tender  41,116,633 38,520,000 38,416,766 38,422,282  7,615  7,615  38,429,897  2,686,736 2,686,736 1,325,730 05/14/2025 

53944V-AJ-8 

LLOYDS BANK PLC SR UNSECURED    2.000% 

08/17/18 D 11/15/2016 Tender  30,211,200 30,000,000 29,940,900 29,948,047  16,942  16,942  29,964,989  246,211 246,211 746,667 08/17/2018 

552081-AD-3 

LYONDELLBASELL IND NV SR UNSECURED    6.000% 

11/15/21 C 07/27/2016 Various  59,885,107 51,295,000 61,330,841 58,393,121  (539,911)  (539,911)  57,853,210  2,031,897 2,031,897 1,855,242 11/15/2021 

552081-AG-6 

LYONDELLBASELL IND NV SR UNSECURED    5.000% 

04/15/19 C 04/01/2016 Stifel Nicolaus and Co  42,426,272 39,770,000 44,078,652 42,348,075  (210,774)  (210,774)  42,137,302  288,971 288,971 937,347 04/15/2019 

552081-AK-7 

LYONDELLBASELL IND NV SR UNSECURED    5.750% 

04/15/24 C 06/29/2016 Various  13,436,075 11,500,000 13,717,694 13,238,815  (69,898)  (69,898)  13,168,916  267,159 267,159 390,361 04/15/2024 

55953H-AA-1 

MAGNETITE CLO LTD MAGNE 2015-12A A    2.380% 

04/15/27 C 11/30/2016 Call      100.0000  33,000,000 33,000,000 33,000,000 33,000,000      33,000,000    791,924 04/15/2027 

561233-AA-5 

MALLINCKRODT FIN SB SR UNSECURED 144A    

5.750% 08/01/22 C 11/08/2016 Goldman Sachs Co  1,840,000 2,000,000 2,050,000 2,041,815  (7,197)  (7,197)  2,034,617  (194,617) (194,617) 147,903 08/01/2022 

561233-AB-3 

MALLINCKRODT FIN SB SR UNSECURED 144A    

4.875% 04/15/20 C 05/17/2016 Various  13,158,000 13,600,000 13,600,000 13,600,000      13,600,000  (442,000) (442,000) 395,571 04/15/2020 

600814-AL-1 

MILLICOM INTL CELLULAR SR UNSECURED 144A    

6.625% 10/15/21 D 12/16/2016 Tender  2,115,000 2,000,000 2,010,000 2,009,587  (2,190)  (2,190)  2,007,398  107,602 107,602 154,951 10/15/2021 

62886H-AL-5 

NCL CORP LTD SR UNSECURED 144A    5.250% 

11/15/19 C 11/29/2016 

Wells Fargo Securities, 

Llc  507,500 500,000 500,000 500,000      500,000  7,500 7,500 27,490 11/15/2019 
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628983-AK-4 

N-STAR REAL ESTATE CDO LTD NSTAR SERIES 

2007-9A CLASS H    2.252% 08/07/52 D 07/07/2016 Paydown  9,347 9,347 187 262  9,085  9,085  9,347    111 08/07/2052 

62947Q-AS-7 

NXP BV-NXP FUNDING LLC SR UNSECURED 144A    

4.125% 06/15/20 D 05/18/2016 Various  11,769,675 11,460,000 11,460,000 11,460,000      11,460,000  309,675 309,675 199,684 06/15/2020 

65105L-AG-5 

NEWCASTLE CDO LIMITED 2004-5A 4FX    6.256% 

12/24/39 C 05/04/2016 Citibank  3,123,423 4,322,744          3,123,423 3,123,423  12/24/2039 

65410C-AA-8 

NIELSEN CO LUX SARL/THE SR UNSECURED 144A    

5.500% 10/01/21 C 08/31/2016 Various  16,742,540 16,048,000 16,191,845 16,156,713  (21,146)  (21,146)  16,135,567  606,973 606,973 813,707 10/01/2021 

65504L-AH-0 

NOBLE HOLDING INTL LTD SR UNSECURED    

2.500% 03/15/17 D 01/28/2016 Morgan Stanley & Co  10,255,000 11,720,000 11,769,990 11,732,419  (894)  (894)  11,731,525  (1,476,525) (1,476,525) 111,503 03/15/2017 

65504L-AJ-6 

NOBLE HOLDING INTL LTD SR UNSECURED    

3.950% 03/15/22 D 01/28/2016 Morgan Stanley & Co  12,864,000 26,800,000 26,915,970 26,877,275  (969)  (969)  26,876,306  (14,012,306) (14,012,306) 402,856 03/15/2022 

65504L-AK-3 

NOBLE HOLDING INTL LTD SR UNSECURED    

5.250% 03/15/42 D 05/16/2016 Various  20,931,625 35,970,000 36,148,127 36,140,145  (1,082)  (1,082)  36,139,063  (15,207,438) (15,207,438) 1,242,952 03/15/2042 

67054L-AA-5 

NUMERICABLE GROUP SA SR SECURED 144A    

4.875% 05/15/19 D 04/06/2016 JP Morgan Inc  39,070,188 37,715,000 37,463,563 37,516,386  14,894  14,894  37,531,280  1,538,907 1,538,907 1,195,234 05/15/2019 

67054L-AB-3 

NUMERICABLE GROUP SA SR SECURED 144A    

6.000% 05/15/22 D 10/21/2016 Various  30,171,250 30,000,000 30,061,955 30,052,408  (2,971)  (2,971)  30,049,437  121,813 121,813 1,690,667 05/15/2022 

714264-AH-1 

PERNOD RICARD SA SR UNSECURED 144A    4.250% 

07/15/22 D 06/01/2016 

Credit Suisse First 

Boston  15,781,088 14,685,000 14,623,323 14,643,496  2,398  2,398  14,645,893  1,135,195 1,135,195 556,500 07/15/2022 

714294-AB-1 

PERRIGO CO PLC SR UNSECURED    1.300% 

11/08/16 C 09/29/2016 Call      100.1167  14,837,301 14,820,000 14,809,441 14,815,618  21,683  21,683  14,837,301    171,789 11/08/2016 

714294-AF-2 

PERRIGO CO PLC SR UNSECURED    2.300% 

11/08/18 C 10/20/2016 

Bank of America 

Securities  10,055,700 10,000,000 9,988,422 9,991,809  2,281  2,281  9,994,091  61,609 61,609 221,694 11/08/2018 

714294-AH-8 

PERRIGO CO PLC SR UNSECURED    5.300% 

11/15/43 C 10/14/2016 

Credit Suisse First 

Boston  9,279,922 8,920,000 8,937,071 8,937,049  (302)  (302)  8,936,747  343,175 343,175 438,616 11/15/2043 

714295-AC-6 

PERRIGO FINANCE UNLIMITED SR UNSECURED    

3.900% 12/15/24 D 08/18/2016 Barclays Capital Inc  1,014,380 1,000,000 995,790 996,182  232  232  996,414  17,966 17,966 26,867 12/15/2024 

71645W-AR-2 

PETROBRAS INTL FINANCE GLOBAL NOTES    

5.375% 01/27/21 D 05/05/2016 Various  8,600,000 10,000,000 9,969,900 9,977,237  1,303  1,303  9,978,540  (1,378,540) (1,378,540) 395,660 01/27/2021 

71645W-AU-5 

PETROBRAS INTL FINANCE SENIOR UNSECURED    

3.500% 02/06/17 D 02/23/2016 Various  8,703,000 9,000,000 7,908,750 8,096,639  115,439  115,439  8,212,078  490,922 490,922 173,833 02/06/2017 

71654Q-BE-1 

PETROLEOS MEXICANOS SR UNSECURED    5.500% 

06/27/44 D 01/29/2016 Citibank  4,500,000 6,000,000 6,121,200 6,119,563  (164)  (164)  6,119,399  (1,619,399) (1,619,399) 33,000 06/27/2044 

71654Q-BR-2 

PETROLEOS MEXICANOS SR UNSECURED    6.375% 

01/23/45 D 01/29/2016 HSBC Securities Inc  283,913 335,000 378,789 378,121  (55)  (55)  378,067  (94,154) (94,154) 11,271 01/23/2045 

71656L-BE-0 

PETROLEOS MEXICANOS SR UNSECURED 144A    

5.625% 01/23/46 D 01/29/2016 HSBC Securities Inc  1,732,500 2,250,000 2,066,625 2,067,481  210  210  2,067,691  (335,191) (335,191) 66,797 01/23/2046 

71656L-BE-0 

PETROLEOS MEXICANOS SR UNSECURED 144A    

5.625% 01/23/46 D 03/28/2016 Tax Free Exchange  2,978,539 3,000,000 2,978,220 2,978,472  66  66  2,978,539    114,844 01/23/2046 

75945E-A*-0 

RELIANCE ENERGY LIMITED SENIOR NOTES SERIES 

A    6.630% 11/20/16 D 11/20/2016 Maturity  38,000,000 38,000,000 38,000,000 38,000,000      38,000,000    2,519,400 11/20/2016 

761655-A@-8 

REXAM PLC SERIES A SENIOR NOTES    4.150% 

12/18/22 D 07/07/2016 

Redemption      

115.3639  46,145,575 40,000,000 40,000,000 40,000,000  6,145,575  6,145,575  46,145,575    917,611 12/18/2022 

761655-B*-9 

REXAM PLC SERIES C SENIOR NOTES    4.300% 

12/18/24 D 07/07/2016 

Redemption      

119.5107  11,951,066 10,000,000 9,895,540 9,905,998  2,045,068  2,045,068  11,951,066    237,694 12/18/2024 

761679-AC-3 

REXEL SA SR UNSECURED 144A    5.250% 

06/15/20 D 06/13/2016 Various  14,200,563 13,650,000 13,647,407 13,649,956  4  4  13,649,960  550,603 550,603 355,928 06/15/2020 

761679-AC-3 

REXEL SA SR UNSECURED 144A    5.250% 

06/15/20 D 11/02/2016 

Redemption      

100.0000  91,800 91,800 92,202 92,110  (310)  (310)  91,800    5,473 06/15/2020 

767201-AC-0 

RIO TINTO FIN USA PLC NOTES    6.500% 

07/15/18 D 06/14/2016 Tender  28,465,239 25,683,000 27,854,649 26,416,169  (123,985)  (123,985)  26,292,184  2,173,055 2,173,055 1,525,642 07/15/2018 

767201-AH-9 

RIO TINTO FIN USA PLC COMPANY GUARNT    

9.000% 05/01/19 D 10/12/2016 Tender  9,324,801 7,886,000 7,695,632 7,803,054  17,147  17,147  7,820,201  1,504,600 1,504,600 672,282 05/01/2019 

767201-AK-2 

RIO TINTO FIN USA PLC SR UNSECURED    3.500% 

11/02/20 D 06/22/2016 Tender  44,721,784 41,807,000 40,058,634 40,827,299  87,824  87,824  40,915,123  3,806,661 3,806,661 934,851 11/02/2020 

767201-AN-6 

RIO TINTO FIN USA PLC COMPANY GUARNT    

4.125% 05/20/21 D 06/22/2016 Tender  2,735,150 2,500,000 2,498,375 2,499,043  76  76  2,499,119  236,031 236,031 60,729 05/20/2021 
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767201-AQ-9 

RIO TINTO FIN USA PLC NOTES    3.750% 

09/20/21 D 06/22/2016 Tender  54,429,876 50,470,000 50,329,680 50,402,580  8,790  8,790  50,411,370  4,018,506 4,018,506 1,429,983 09/20/2021 

767201-AQ-9 

RIO TINTO FIN USA PLC NOTES    3.750% 

09/20/21 D 06/22/2016 Basis Adjustment  (51,058) 600,000 (51,578) (51,058)  70  70  (51,058)     09/20/2021 

780097-AW-1 

ROYAL BANK OF SCOTLAND GRP PLC SENIOR 

UNSECURED    6.400% 10/21/19 D 04/11/2016 Trading Edge Inc  33,694,800 30,000,000 33,642,000 32,369,224  (159,274)  (159,274)  32,209,950  1,484,850 1,484,850 906,667 10/21/2019 

780099-CJ-4 

ROYAL BANK OF SCOTLAND GRP PLC JR 

SUBORDINATE    7.500% Perpet. D 09/16/2016 Various  8,195,500 8,750,000 8,750,000 8,750,000      8,750,000  (554,500) (554,500) 390,677 01/01/9999 

780099-CK-1 

ROYAL BANK OF SCOTLAND GRP PLC JR 

SUBORDINATE    8.000% Perpet. D 09/19/2016 Various  8,052,813 8,375,000 8,375,000 8,375,000      8,375,000  (322,188) (322,188) 395,194 01/01/9999 

78572M-AA-3 

SABMILLER PLC COMPANY GUARNT 144A    6.625% 

08/15/33 D 12/16/2016 Tax Free Exchange  14,684,415 17,425,000 14,230,998 14,613,793  70,622  70,622  14,684,415    1,646,965 08/15/2033 

78572M-AF-2 

SABMILLER PLC NOTES SERIES 144A    6.500% 

07/15/18 D 12/16/2016 Tax Free Exchange  19,788,532 19,790,000 19,782,895 19,787,712  820  820  19,788,532    1,845,692 07/15/2018 

80105N-AD-7 SANOFI SR UNSECURED    2.625% 03/29/16 D 03/29/2016 Maturity  37,035,000 37,035,000 36,845,751 37,025,280  9,720  9,720  37,035,000    486,084 03/29/2016 

80105N-AG-0 SANOFI SR UNSECURED    4.000% 03/29/21 D 03/03/2016 JP Morgan Inc  37,380,830 34,460,000 34,349,328 34,493,110  5,508  5,508  34,498,618  2,882,212 2,882,212 608,793 03/29/2021 

80105N-AG-0 SANOFI SR UNSECURED    4.000% 03/29/21 D 03/03/2016 Basis Adjustment  (235,589) 1,450,000 (240,118) (235,589)  247  247  (235,589)     03/29/2021 

80281L-AA-3 

SANTANDER UK GROUP HLDGS SUBORDINATED    

4.750% 09/15/25 D 06/28/2016 

Bank of America 

Securities  24,466,500 25,000,000 24,931,000 24,932,620  2,742  2,742  24,935,362  (468,862) (468,862) 941,424 09/15/2025 

80281L-AB-1 

SANTANDER UK GROUP HLDGS SUBORDINATED    

5.625% 09/15/45 D 06/29/2016 

Bank of America 

Securities  8,884,021 9,090,000 9,036,551 9,036,758  360  360  9,037,117  (153,097) (153,097) 411,891 09/15/2045 

806261-AE-3 

SCHAEFFLER FINANCE BV SR SECURED 144A    

4.750% 05/15/21 D 09/09/2016 Various  30,095,967 29,110,000 29,032,100 29,040,688  7,331  7,331  29,048,019  1,047,947 1,047,947 1,016,169 05/15/2021 

806261-AJ-2 

SCHAEFFLER FINANCE BV SR SECURED 144A    

4.250% 05/15/21 D 12/16/2016 Citibank  3,067,500 3,000,000 2,868,750 2,873,682  20,342  20,342  2,894,024  173,476 173,476 147,750 05/15/2021 

81180W-AH-4 

SEAGATE HDD CAYMAN SR UNSECURED    4.750% 

06/01/23 C 05/17/2016 Various  32,350,975 40,000,000 42,510,127 42,268,887  (93,999)  (93,999)  42,174,888  (9,823,913) (9,823,913) 839,603 06/01/2023 

81180W-AL-5 

SEAGATE HDD CAYMAN SR UNSECURED    4.750% 

01/01/25 C 05/27/2016 Various  23,269,388 29,420,000 28,160,740 28,162,113  45,975  45,975  28,208,087  (4,938,700) (4,938,700) 1,051,517 01/01/2025 

81180W-AN-1 

SEAGATE HDD CAYMAN SR UNSECURED    5.750% 

12/01/34 C 05/11/2016 Stifel Nicolaus and Co  5,680,500 8,400,000 8,375,304 8,376,026  265  265  8,376,291  (2,695,791) (2,695,791) 221,375 12/01/2034 

81725W-AG-8 

SENSATA TECHNOLOGIES BV SR UNSECURED 144A    

4.875% 10/15/23 D 06/08/2016 Citibank  15,301,500 15,150,000 14,455,875 14,471,283  31,369  31,369  14,502,652  798,848 798,848 485,157 10/15/2023 

822582-AD-4 

SHELL INTERNATIONAL FIN NOTES    6.375% 

12/15/38 D 05/05/2016 Various  68,094,940 53,146,000 53,051,995 53,062,113  679  679  53,062,791  15,032,149 15,032,149 1,202,927 12/15/2038 

82671A-AA-1 

SIGNET UK FINANCE PLC SR UNSECURED    4.700% 

06/15/24 D 05/26/2016 Seaport Group  45,727,942 46,705,000 46,627,630 46,639,615  2,619  2,619  46,642,234  (914,292) (914,292) 814,853 06/15/2024 

83586W-AL-1 

SORIN REAL ESTATE CDO LTD SORIN 2006-3A 

CLASS-C1    6.115% 05/08/46 C 12/16/2016 

Bank of America 

Securities  2,520 5,260,714          2,520 2,520  05/08/2046 

853254-AG-5 

STANDARD CHARTERED PLC SR UNSECURED SERIES 

144A    3.200% 05/12/16 D 05/12/2016 Maturity  33,115,000 33,115,000 33,057,380 33,110,513  4,487  4,487  33,115,000    529,840 05/12/2016 

85771P-AD-4 

STATOIL ASA SR UNSECURED    1.800% 11/23/16 

D 11/23/2016 Maturity  5,062,000 5,062,000 5,252,534 5,101,921  (39,921)  (39,921)  5,062,000    91,116 11/23/2016 

85771P-AH-5 

STATOIL ASA SENIOR UNSECURED    1.200% 

01/17/18 D 08/01/2016 Goldman Sachs Co  14,302,717 14,300,000 14,335,249 14,314,261  (4,100)  (4,100)  14,310,161  (7,444) (7,444) 179,703 01/17/2018 

87246A-AE-8 

TIAA SEASONED COMMERCIAL MORTG TIAA 2007-C4 

CLASS AJ    5.474% 08/15/39 C 12/10/2016 Paydown  7,773,480 7,773,480 7,794,282 7,773,194  287  287  7,773,480    187,787 08/15/2039 

87656X-AD-3 

TATE & LYLE INTL FINANCE PLC SENIOR NOTES    

6.625% 06/15/16 D 06/15/2016 Maturity  50,000,000 50,000,000 49,951,500 49,996,938  3,062  3,062  50,000,000    1,656,250 06/15/2016 

87900Y-AA-1 

TEEKAY CORP SENIOR NOTES    8.500% 01/15/20 

02/18/2016 Jefferies & Co  4,833,005 7,702,000 7,717,562 7,710,426  (261)  (261)  7,710,164  (2,877,159) (2,877,159) 396,439 01/15/2020 

87938W-AC-7 

TELEFONICA EMISIONES SAU COMPANY GUARNTEE    

7.045% 06/20/36 D 04/21/2016 JP Morgan Inc  22,441,965 17,557,000 22,528,981 22,379,585  (43,953)  (43,953)  22,335,631  106,333 106,333 431,181 06/20/2036 

89152U-AB-8 

TOTAL CAPITAL SA COMPANY GUARNT    4.250% 

12/15/21 D 07/22/2016 Morgan Stanley & Co  39,147,500 35,000,000 34,614,300 34,783,777  18,340  18,340  34,802,117  4,345,383 4,345,383 917,292 12/15/2021 

89153V-AA-7 

TOTAL CAPITAL INTL SA SENIOR UNSECURED    

1.500% 02/17/17 D 03/29/2016 JP Morgan Inc  10,051,800 10,000,000 9,956,400 9,989,866  2,219  2,219  9,992,085  59,715 59,715 93,333 02/17/2017 
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89153V-AE-9 

TOTAL CAPITAL INTL SA SR UNSECURED    2.700% 

01/25/23 D 07/21/2016 

Wells Fargo Securities, 

Llc  7,126,974 6,910,000 6,895,282 6,899,401  779  779  6,900,180  226,794 226,794 187,088 01/25/2023 

89253U-AA-8 

TRADE MAPS LTD MAPS1 2013-1A A    1.364% 

12/10/18 D 12/12/2016 Call      100.0000  89,100,000 89,100,000 89,114,563 89,073,710  26,290  26,290  89,100,000    1,071,648 12/10/2018 

89473L-AA-2 

TREMAN PARK CLO LTD TRMPK 2015-1A A    

2.381% 04/20/27 C 12/22/2016 Paydown  26,800,000 26,800,000 26,800,000 26,800,000      26,800,000    674,974 04/20/2027 

900150-AA-1 

TURKIYE HALK BANKASI AS SR UNSECURED 144A    

4.875% 07/19/17 D 11/03/2016 

Credit Suisse First 

Boston  8,299,670 8,260,000 8,166,875 8,215,915  23,779  23,779  8,239,693  59,977 59,977 521,888 07/19/2017 

90015W-AA-1 

TURKIYE VAKIFLAR BANKASI SR UNSECURED 144A    

3.750% 04/15/18 D 10/27/2016 Various  9,906,250 10,000,000 9,283,750 9,589,394  136,681  136,681  9,726,074  180,176 180,176 377,083 04/15/2018 

90261X-HK-1 

UBS AG STAMFORD CT SR UNSECURED    2.350% 

03/26/20 C 09/28/2016 

Credit Suisse First 

Boston  20,393,200 20,000,000 19,995,400 19,996,071  670  670  19,996,741  396,459 396,459 479,139 03/26/2020 

90320T-AA-8 

UPCB FINANCE LTD SR SECURED 144A    7.250% 

11/15/21 D 07/21/2016 Barclays  4,467,251 4,243,500 4,510,170 4,419,412  (23,313)  (23,313)  4,396,099  71,152 71,152 212,360 11/15/2021 

90320X-AA-9 

UPCB FINANCE VI LTD SR SECURED 144A    

6.875% 01/15/22 D 10/25/2016 

Bank of America 

Securities  8,916,250 8,500,000 9,265,000 8,925,977  (91,227)  (91,227)  8,834,751  81,499 81,499 686,259 01/15/2022 

90320X-AA-9 

UPCB FINANCE VI LTD SR SECURED 144A    

6.875% 01/15/22 D 08/24/2016 

Redemption      

100.0000  500,000 500,000 545,000 525,057  (25,057)  (25,057)  500,000    53,099 01/15/2022 

90351D-AA-5 

UBS GROUP FUNDING SR UNSECURED 144A    

2.950% 09/24/20 D 03/10/2016 UBS Libra  19,964,600 20,000,000 19,965,800 19,967,539  1,300  1,300  19,968,838  (4,238) (4,238) 280,250 09/24/2020 

91821X-AB-9 

VNESHECONOMBANK(VEB) SR UNSECURED 144A    

6.902% 07/09/20 D 07/07/2016 

Credit Suisse First 

Boston  7,606,250 7,000,000 7,663,750 7,490,827  (50,731)  (50,731)  7,440,095  166,155 166,155 481,798 07/09/2020 

91822C-AC-2 

VNESHECONOMBANK(VEB) SR UNSECURED 144A    

5.942% 11/21/23 D 05/06/2016 

Credit Suisse First 

Boston  9,751,250 10,000,000 9,937,500 9,947,604  1,493  1,493  9,949,097  (197,847) (197,847) 236,029 11/21/2023 

92857W-AQ-3 VODAFONE GROUP PLC BONDS    6.150% 02/27/37 D 06/28/2016 Morgan Stanley & Co  42,917,052 37,100,000 36,264,482 36,412,416  6,739  6,739  36,419,155  6,497,898 6,497,898 1,857,233 02/27/2037 

98372P-AM-0 XLIT LTD SENIOR NOTES    5.750% 10/01/21 D 05/18/2016 

Wells Fargo Securities, 

Llc  37,582,808 33,050,000 33,493,257 33,375,888  (20,050)  (20,050)  33,355,839  4,226,969 4,226,969 1,224,686 10/01/2021 

98954U-AA-1 

ZIGGO BOND FINANCE BV SR UNSECURED 144A    

5.875% 01/15/25 D 06/07/2016 Barclays  5,499,450 5,555,000 5,555,000 5,555,000      5,555,000  (55,560) (55,560) 294,627 01/15/2025 

C3300T-AC-8 

ATX CANADA ACQUISITIONCO INC TERM LOAN   

7.000%  06/11/21 A 12/30/2016 

Redemption      

100.0000  325,000 325,000 318,817 325,000  6,183  6,183  325,000    8,985 06/11/2021 

D1769@-AB-9 

DEUTSCHE BORSE AG SERIES B SENIOR NOTE    

5.860% 06/12/18 D 07/29/2016 

Redemption      

108.5714  48,857,143 45,000,000 45,000,000 45,000,000  3,857,143  3,857,143  48,857,143    1,662,775 06/12/2018 

D5472#-AC-4 

MOLKEREI ALOIS MULLER GMBH SERIES C SENIOR 

NOTE    4.920% 04/15/16 D 04/15/2016 Maturity  10,000,000 10,000,000 10,000,000 10,000,000      10,000,000    246,000 04/15/2016 

F8493@-AE-9 

SODEXO SENIOR NOTE SERIES B    4.850% 

03/29/21 D 09/29/2016 

Redemption      

114.2849  15,931,313 13,940,000 13,940,000 13,940,000  1,991,313  1,991,313  15,931,313    640,270 03/29/2021 

F8493@-AF-6 

SODEXO SENIOR NOTE SERIES C    4.950% 

03/29/23 D 09/29/2016 

Redemption      

119.0790  2,441,119 2,050,000 2,050,000 2,050,000  391,119  391,119  2,441,119    96,099 03/29/2023 

G1591#-AH-5 

BRITVIC PLC GUARANTEED SERIES B SR NOTES    

4.770% 12/17/16 D 12/17/2016 Maturity  9,000,000 9,000,000 9,000,000 9,000,000      9,000,000    431,685 12/17/2016 

G1846#-AF-2 

THE CAPITA GROUP PLC SENIOR UNSECURED NOTE 

SERIES B    5.880% 06/28/16 D 06/28/2016 Maturity  19,000,000 19,000,000 19,000,000 19,000,000      19,000,000    558,600 06/28/2016 

G1846#-AH-8 

THE CAPITA GROUP PLC SENIOR NOTES SERIES B    

5.810% 09/13/16 D 09/13/2016 Maturity  16,000,000 16,000,000 16,000,000 16,000,000      16,000,000    929,600 09/13/2016 

G2613#-AD-6 

DS SMITH PLC SERIES B SENIOR NOTE    5.800% 

08/25/16 D 08/25/2016 Maturity  48,000,000 48,000,000 48,000,000 48,000,000      48,000,000    2,784,000 08/25/2016 

G2677@-AB-5 

DAVIS SERVICE GROUP PLC SER B GUARANTEED 

SENIOR NOTE    5.560% 05/25/16 D 05/25/2016 Maturity  21,000,000 21,000,000 21,000,000 21,000,000      21,000,000    583,800 05/25/2016 

G3157#-AB-0 

EUROPEAN METAL RECYCLING LTD SERIES B SENIOR 

SECURED NOTE    4.600% 12/17/22 D 03/18/2016 

Redemption      

103.3000  15,119,364 14,636,364 14,636,364 14,636,364  483,000  483,000  15,119,364    170,188 12/17/2022 

G4691*-AB-5 

IAWS FINANCE PP GUARANTEED SERIES B SENIOR 

NTE    5.860% 06/13/17 D 09/23/2016 

Redemption      

103.4536  41,381,448 40,000,000 40,000,000 40,000,000  1,381,448  1,381,448  41,381,448    2,023,111 06/13/2017 

G4691*-AD-1 

IAWS FINANCE PP GUARANTEED SERIES A SENIOR 

NT    5.410% 12/09/21 D 09/23/2016 

Redemption      

118.1013  12,991,147 11,000,000 11,000,000 11,000,000  1,991,147  1,991,147  12,991,147    524,468 12/09/2021 

G4691*-AF-6 

IAWS FINANCE PP GUARANTEED SERIES C SENIOR 

NT    6.060% 12/09/29 D 09/23/2016 

Redemption      

142.3501  6,405,755 4,500,000 4,500,000 4,500,000  1,905,755  1,905,755  6,405,755    237,630 12/09/2029 
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G4691*-AK-5 

IAWS FINANCE PP GUARANTEED SERIES D SENIOR 

NT    5.460% 05/12/21 D 09/23/2016 

Redemption      

116.7940  35,038,186 30,000,000 30,000,000 30,000,000  5,038,186  5,038,186  35,038,186    1,565,050 05/12/2021 

G4691*-AN-9 

IAWS FINANCE PP GUARANTEED SERIES A SR SEC 

NT    3.310% 02/05/20 D 09/23/2016 

Redemption      

105.9219  21,184,389 20,000,000 20,000,000 20,000,000  1,184,389  1,184,389  21,184,389    850,267 02/05/2020 

G4691*-AP-4 

IAWS FINANCE PP GUARANTEED SERIES B SR SEC 

NT    3.960% 02/05/22 D 09/23/2016 

Redemption      

111.1126  33,333,770 30,000,000 30,000,000 30,000,000  3,333,770  3,333,770  33,333,770    1,496,400 02/05/2022 

G4691*-AQ-2 

IAWS FINANCE PP GUARANTEED SERIES C SR SEC 

NT    4.450% 02/05/24 D 09/23/2016 

Redemption      

116.4088  11,640,882 10,000,000 10,000,000 10,000,000  1,640,882  1,640,882  11,640,882    554,333 02/05/2024 

G6043#-AA-3 

METROPOLITAN HOUSING TRUST LTD SERIES 2006-A 

SR SECURED NOTE    4.860% 04/20/16 B 04/20/2016 Maturity  12,898,800 12,898,800 15,746,400 13,262,400     2,484,000 12,898,800 (2,847,600)  (2,847,600) 314,884 04/20/2016 

G7113*-AA-0 

PLACES FOR PEOPLE HOMES LTD SENIOR SEC NOTE 

SERIES 2009A    6.070% 06/09/16 D 06/09/2016 Maturity  9,000,000 9,000,000 9,000,000 9,000,000      9,000,000    273,150 06/09/2016 

G7815@-AC-5 

SAP IRELAND US FINANCIAL SVCS GUARANTEED 

SERIES A SR NOTES    2.770% 06/01/16 D 06/01/2016 Maturity  118,000,000 118,000,000 118,000,000 118,000,000      118,000,000    1,634,300 06/01/2016 

G8038#-AE-8 

SERCO GROUP PLC SERIES B SENIOR NOTE    

4.900% 05/09/18 D 02/16/2016 

Redemption      

100.0000  4,131,301 4,131,301 4,131,301 4,131,301      4,131,301    54,545 05/09/2018 

G8038#-AF-5 

SERCO GROUP PLC SERIES C SENIOR NOTE    

5.940% 05/09/21 D 02/16/2016 

Redemption      

100.0000  8,480,040 8,480,040 8,480,040 8,480,040      8,480,040    135,723 05/09/2021 

G8038#-AH-1 

SERCO GROUP PLC SERIES B SENIOR NOTE    

5.170% 10/20/21 D 02/16/2016 

Redemption      

100.0000  6,523,108 6,523,108 6,523,108 6,523,108      6,523,108    108,668 10/20/2021 

G8038#-AJ-7 

SERCO GROUP PLC SERIES C SENIOR NOTE    

5.570% 10/20/23 D 02/16/2016 

Redemption      

100.0000  5,327,205 5,327,205 4,960,959 5,023,715  303,490  303,490  5,327,205    95,611 10/20/2023 

G8124#-AF-0 

SIG PLC SR GUARANTEED NOTES SERIES C    

6.000% 11/01/16 D 11/01/2016 Maturity  10,000,000 10,000,000 10,000,000 10,000,000      10,000,000    736,667 11/01/2016 

G9298#-AG-6 

URENCO LIMITED SERIES C SR GUARANTEED NOTE    

5.660% 12/12/18 D 10/19/2016 

Redemption      

109.0934  13,091,214 12,000,000 12,000,000 12,000,000  1,091,214  1,091,214  13,091,214    579,207 12/12/2018 

K7017#-AA-8 

MERIDIAN SPIRITS APS SENIOR SECURED NOTE    

4.110% 08/01/30 D 12/31/2016 

Redemption      

100.0000  1,276,875 1,276,875 1,276,875 1,276,875      1,276,875    33,174 08/01/2030 

N0060#-AD-0 

ADIDAS INTERNATIONAL FINANCE SERIES D SENIOR 

NOTE    5.440% 01/24/16 D 01/24/2016 Maturity  75,000,000 75,000,000 75,000,000 75,000,000      75,000,000    2,040,000 01/24/2016 

N1831@-AC-0 

CARNIVAL FC BV SENIOR NOTES SERIES C    

7.020% 10/20/16 10/20/2016 Maturity  20,760,350 20,760,350 28,110,500 20,637,800     7,472,700 20,760,350 (7,350,150)  (7,350,150) 1,489,021 10/20/2016 

N3386#-AM-1 

FUGRO NV SERIES A GUAR SR UNSEC NOTE    

5.050% 08/17/18 D 12/21/2016 Call      100.0000  8,672,772 8,672,772 8,672,772 8,672,772      8,672,772    686,643 08/17/2018 

N3386#-AM-1 

FUGRO NV SERIES A GUAR SR UNSEC NOTE    

5.050% 08/17/18 D 11/16/2016 

Redemption      

101.6639  29,155,942 28,678,746 28,678,746 28,678,746  477,196  477,196  29,155,942    1,604,298 08/17/2018 

N3386#-AP-4 

FUGRO NV SERIES C GUAR SR UNSEC NOTE    

5.880% 08/17/23 D 12/21/2016 Call      100.0000  2,257,297 2,257,297 2,257,297 2,257,297      2,257,297    203,904 08/17/2023 

N3386#-AP-4 

FUGRO NV SERIES C GUAR SR UNSEC NOTE    

5.880% 08/17/23 D 11/16/2016 

Redemption      

104.6015  7,807,727 7,464,311 7,464,261 7,464,297  343,470  343,470  7,807,801    478,590 08/17/2023 

N7660#-AH-0 

SHV NEDERLAND BV SER D GUARANTEED SENIOR 

NOTE    6.340% 06/28/16 D 06/28/2016 Maturity  30,000,000 30,000,000 30,000,000 30,000,000      30,000,000    951,000 06/28/2016 

Q2096*-AA-1 

CARDNO HOLDINGS PTY LTD SERIES A GUARANTEED 

SENIOR NT    3.650% 08/15/21 D 04/21/2016 

Redemption      

100.0000  11,000,000 11,000,000 11,000,000 11,000,000      11,000,000    274,124 08/15/2021 

Q2096*-AB-9 

CARDNO HOLDINGS PTY LTD SERIES B GUARANTEED 

SENIOR NT    4.150% 08/15/24 D 04/21/2016 

Redemption      

100.0000  17,000,000 17,000,000 17,000,000 17,000,000      17,000,000    481,680 08/15/2024 

Q2594#-AA-4 

COCA-COLA AMATIL LIMITED SERIES A SENIOR 

NOTE    5.200% 03/10/16 D 03/10/2016 Maturity  83,000,000 83,000,000 83,000,000 83,000,000      83,000,000    2,158,000 03/10/2016 

Q2759#-AK-3 

CONSOLIDATED PRESS (FINANCE) GUARANTEED 

SERIES J SENIOR NT    5.500% 04/29/16 D 04/29/2016 Maturity  7,500,000 7,500,000 7,500,000 7,500,000      7,500,000    206,250 04/29/2016 

Q3629#-AA-1 

ETSA UTILITIES FINANCE PTY LTD SER A 

GUARANTEED SR SECURED    5.330% 10/15/16 D 10/15/2016 Maturity  40,000,000 40,000,000 40,000,000 40,000,000      40,000,000    2,132,000 10/15/2016 

Q3629#-AD-5 

ETSA UTILITIES FINANCE PTY LTD SER B 

GUARANTEED SR SECURED    5.890% 09/16/16 D 09/16/2016 Maturity  9,000,000 9,000,000 9,000,000 9,000,000      9,000,000    530,100 09/16/2016 

Q3915#-AA-4 

FLETCHER BUILDING INTL LP GUARANTEED SR NOTE 

SERIES A    6.230% 09/20/16 D 09/20/2016 Maturity  75,000,000 75,000,000 75,000,000 75,000,000      75,000,000    4,672,500 09/20/2016 

Q3946*-AB-9 

FOXTEL MANAGEMENT PTY LIMITED SERIES B 

GURANTEED SR SEC NOTE    5.830% 09/24/16 D 09/24/2016 Maturity  16,000,000 16,000,000 16,000,000 16,000,000      16,000,000    932,800 09/24/2016 
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Q5995#-AC-8 

MERIDIAN ENERGY LIMITED SER 2004-1 TRANCHE C 

SENIOR    5.210% 04/29/16 D 04/29/2016 Maturity  23,000,000 23,000,000 23,000,000 23,000,000      23,000,000    599,150 04/29/2016 

Q6235#-AB-8 

MIRVAC GROUP FINANCE LIMITED GUARANTEED 

SENIOR NT SERIES B    5.910% 11/15/16 D 11/15/2016 Maturity  50,000,000 50,000,000 50,000,000 50,000,000      50,000,000    2,955,000 11/15/2016 

Q6291#-AA-1 

MONASH UNIVERSITY SENIOR NOTE    3.760% 

02/24/40 D 08/24/2016 

Redemption      

100.0000  264,000 264,000 264,000 264,000      264,000    7,445 02/24/2040 

Q7724#-AC-2 POWERCO LIMITED SENIOR    5.670% 11/25/16 D 11/25/2016 Maturity  28,000,000 28,000,000 28,000,000 28,000,000      28,000,000    1,587,600 11/25/2016 

Q9396#-AB-7 

VICTORIA POWER NET FIN PTY LTD SERIES B 

SENIOR NOTE    4.900% 11/12/16 D 11/12/2016 Maturity  37,000,000 37,000,000 37,000,000 37,000,000      37,000,000    1,823,072 11/12/2016 

T3489#-AB-5 

DAVIDE CAMPARI-MILANO SPA SERIES B SENIOR 

NOTES    4.630% 07/16/18 D 09/21/2016 

Redemption      

106.0633  37,122,143 35,000,000 31,818,550 34,122,430  2,999,706  2,999,706  37,122,105    1,913,063 07/16/2018 

W0843#-AA-0 

ALFA LAVAL TREASURY INTL AB SENIOR 

GUARANTEED NOTES    5.750% 04/27/16 D 04/27/2016 Maturity  30,000,000 30,000,000 30,000,000 30,000,000      30,000,000    862,500 04/27/2016 

3899999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 24,537,458,399 24,487,646,971 24,629,912,746 24,495,784,973 18 100,268,870 32,105,576 68,163,312 34,429,352 24,563,771,496 (32,729,243) (26,316,588) (59,045,831) 865,762,303 XXX

902973-AV-8 

US BANCORP JR SUBORDINATE    3.442% 02/01/16 

02/01/2016 Maturity  73,870,000 73,870,000 74,044,743 73,873,184  (3,184)  (3,184)  73,870,000    1,271,303 02/01/2016 

4899999. Subtotal - Bonds - Hybrid Securities 73,870,000 73,870,000 74,044,743 73,873,184  (3,184)  (3,184)  73,870,000    1,271,303 XXX

8399997. Total - Bonds - Part 4 35,747,773,424 35,455,615,419 35,218,795,409 35,424,639,774 (27,377,188) (56,287,690) 32,105,576 (115,770,454) 34,429,352 35,308,545,283 (32,729,243) 439,224,649 406,495,406 1,039,966,672 XXX

8399998. Total - Bonds - Part 5 11,422,116,526 10,911,092,098 11,510,493,139   (50,018,080)  (50,018,080)  11,460,992,666 90,115 (38,448,647) (38,358,532) 162,490,226 XXX

8399999. Total - Bonds 47,169,889,950 46,366,707,517 46,729,288,548 35,424,639,774 (27,377,188) (106,305,770) 32,105,576 (165,788,534) 34,429,352 46,769,537,949 (32,639,128) 400,776,002 368,136,874 1,202,456,898 XXX
09249X-20-8 BLACKROCK MUN 2020 TERM 11/01/2016 Call    25000.0000 4.000 100,000 0.00 88,557 88,557      88,557  11,443 11,443 302  

09249X-30-7 BLACKROCK MUN 2020 TERM 01/28/2016 Call    25000.0000 1.000 25,000 0.00 22,139 22,139      22,139  2,861 2,861 8  

14152#-12-9 

CARDINAL PARENT INC SERIES A REDEEM CUM PREF 

STOCK 11/17/2016 

Redemption     

1336.1753 715.000 955,539 0.00 715,130 715,130      715,130  240,409 240,409   

27826F-20-0 EATON VANCE CA MUNI INCO 02/26/2016 

Redemption    

23875.0000 1.000 23,875 0.00 22,139 22,139      22,139  1,736 1,736 18  

27826S-20-2 EATON VANCE SENIOR TRUST 09/27/2016 

Redemption    

23750.0000 4.000 95,000 0.00 90,086 90,086      90,086  4,914 4,914 354  

27826S-30-1 EATON VANCE SENIOR TRUST 09/27/2016 

Redemption    

23750.0000 1.000 23,750 0.00 22,537 22,537      22,537  1,213 1,213 88  

27826U-20-7 EATON VANCE MUNI INCOME 02/26/2016 

Redemption    

23625.0000 3.000 70,875 0.00 66,418 66,418      66,418  4,457 4,457 50  

27826U-30-6 EATON VANCE MUNI INCOME 02/26/2016 

Redemption    

23625.0000 9.000 212,625 0.00 199,254 199,254      199,254  13,371 13,371 155  

27826V-20-5 EATON VANCE NJ MUNI INCO 02/26/2016 

Redemption    

23875.0000 8.000 191,000 0.00 177,114 177,114      177,114  13,886 13,886 147  

27826W-20-3 EATON VANCE NY MUNI INCO 02/26/2016 

Redemption    

23875.0000 2.000 47,750 0.00 44,279 44,279      44,279  3,471 3,471 35  

27828Q-20-4 EATON VANCE SR FLOATING 09/27/2016 

Redemption    

23750.0000 5.000 118,750 0.00 112,607 112,607      112,607  6,143 6,143 576  

27828Q-30-3 EATON VANCE SR FLOATING 09/27/2016 

Redemption    

23750.0000 1.000 23,750 0.00 22,521 22,521      22,521  1,229 1,229 115  

27828Q-40-2 EATON VANCE SR FLOATING 09/27/2016 

Redemption    

23750.0000 3.000 71,250 0.00 67,617 67,617      67,617  3,633 3,633 336  

27828Q-50-1 EATON VANCE SR FLOATING 09/27/2016 

Redemption    

23750.0000 3.000 71,250 0.00 67,617 67,617      67,617  3,633 3,633 306  

34721#-11-1 

FORT DEARBORN HOLDING CO INC SERIES A1 

PREFERRED STOCK 10/19/2016 Private Placement 67,793.000 9,210,055 0.00 6,772,521 6,772,521      6,772,521  2,437,534 2,437,534   

43923#-12-6 

HOOSIER HD HOLDINGS INC SENIOR PREFERRED 

STOCK 11/17/2016 Basis Adjustment 6,825.000 (181,416) 0.00 (181,416) (181,416) 41,258   41,258  (181,416)      

52109@-12-5 

LAZER SPOT GB HOLDINGS INC SERIES A 

PREFFERED STOCK 12/31/2016 Basis Adjustment 9,750.000 (1,318,363) 0.00 (1,318,363) (1,318,363) 1,056,250   1,056,250  (1,318,363)      

693742-20-7 PACHOLDER HIGH YLD FUND 04/19/2016 

Redemption    

23875.0000 18.000 429,750 0.00 405,702 405,702      405,702  24,048 24,048 728  

74993*-12-0 

RTI PARENT INC SER A REDEEMABLE CUM PREF STK 

11/23/2016 

Redemption     

1165.3112 11,999.000 13,982,184 0.00 11,998,670 11,998,670      11,998,670  1,983,514 1,983,514   
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92276M-20-4 VENTAS REALTY LP 09/14/2016 Various 78,430.000 2,088,798 0.00 1,889,380 1,889,380      1,889,380  199,418 199,418 71,415  

8499999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 26,241,422 XXX 21,284,509 21,284,509 1,097,508   1,097,508  21,284,509  4,956,913 4,956,913 74,633 XXX
                    

8599999. Subtotal - Preferred Stocks - Parent, Subsidiaries and Affiliates  XXX             XXX

8999997. Total - Preferred Stocks - Part 4 26,241,422 XXX 21,284,509 21,284,509 1,097,508   1,097,508  21,284,509  4,956,913 4,956,913 74,633 XXX

8999998. Total - Preferred Stocks - Part 5 (862,575) XXX (862,575)       (862,575)    907,055 XXX

8999999. Total - Preferred Stocks 25,378,847 XXX 20,421,934 21,284,509 1,097,508   1,097,508  20,421,934  4,956,913 4,956,913 981,688 XXX
00101J-10-6 ADT CORP 05/02/2016 Various 1,643.000 69,006  58,887 54,186 4,700   4,700  58,887  10,119 10,119 361  

001055-10-2 AFLAC INC 12/20/2016 Various 145.000 9,924  9,075 8,686 390   390  9,075  848 848 110  

001204-10-6 AGL RESOURCES INC 07/01/2016 Various 1,198.000 79,068  62,771 76,444 (13,674)   (13,674)  62,771  16,297 16,297 1,270  

00130H-10-5 AES CORP VA 05/31/2016 Various 131.000 1,533  1,741 1,254 487   487  1,741  (208) (208) 16  

00206R-10-2 AT & T INC 05/31/2016 Various 171,004.000 6,227,790  5,772,123 5,884,248 (112,125)   (112,125)  5,772,123  455,667 455,667 82,089  

002824-10-0 ABBOTT LABORATORIES 05/31/2016 Various 185.000 7,662  8,643 8,308 335   335  8,643  (981) (981) 57  

00287Y-10-9 ABBVIE INC 05/31/2016 Various 36,586.000 2,028,385  2,175,409 2,167,355 8,055   8,055  2,175,409  (147,024) (147,024) 20,875  

00507V-10-9 ACTIVISION BLIZZARD INC 05/31/2016 Robert W Baird 10.000 392  395 387 7   7  395  (2) (2) 3  

00724F-10-1 ADOBE SYSTEMS INC 05/31/2016 Robert W Baird 10.000 994  953 939 14   14  953  41 41   

00833#-10-9 AFFINIA GROUP HOLDINGS INC COMMON STOCK 05/04/2016 Private Placement 400,000.000 64,334,563  20,682,822 64,584,876 (43,902,054)   (43,902,054)  20,682,822  43,651,741 43,651,741   

00846U-10-1 AGILENT TECHNOLOGIES INC 12/20/2016 Various 38.000 1,567  1,637 1,589 49   49  1,637  (71) (71) 7  

009158-10-6 AIR PRODUCTS & CHEMICALS INC 10/03/2016 Spin Off 0.000 19,203  19,203 18,968 235   235  19,203      

009363-10-2 AIRGAS INC 05/23/2016 Various 646.000 92,378  71,975 89,355 (17,379)   (17,379)  71,975  20,403 20,403 388  

00971T-10-1 AKAMAI TECHNOLOGIES INC 12/20/2016 Various 29.000 1,715  2,064 1,526 538   538  2,064  (348) (348)   

015351-10-9 ALEXION PHARMACEUTICALS INC 06/30/2016 Deutsche Bank Capital 8.000 934  1,640 1,526 114   114  1,640  (706) (706)   

018581-10-8 ALLIANCE DATA SYSTEMS CORP 12/20/2016 Various 28.000 6,160  8,042 7,744 298   298  8,042  (1,881) (1,881) 3  

020002-10-1 ALLSTATE CORP 12/20/2016 Various 153.000 10,548  10,883 9,500 1,383   1,383  10,883  (335) (335) 133  

02079K-10-7 ALPHABET INC CLASS C 08/02/2016 Various 72,146.000 54,402,803  47,349,986 54,750,156 (7,400,171)   (7,400,171)  47,349,986  7,052,817 7,052,817   

02376R-10-2 AMERICAN AIRLINES GROUP INC 12/20/2016 Various 1,103.000 39,787  52,326 46,712 5,614   5,614  52,326  (12,539) (12,539) 266  

025816-10-9 AMERICAN EXPRESS CO 12/20/2016 Various 599.000 38,148  49,901 41,660 8,240   8,240  49,901  (11,753) (11,753) 443  

026874-78-4 AMERICAN INTERNATIONAL GRP INC 12/20/2016 Various 2,505.000 143,709  135,803 155,235 (19,432)   (19,432)  135,803  7,906 7,906 1,886  

03027X-10-0 AMERICAN TOWER CORP 08/02/2016 Various 315,407.000 35,210,833  29,524,216 30,578,709 (1,054,493)   (1,054,493)  29,524,216  5,686,617 5,686,617 377,447  

03073E-10-5 AMERISOURCEBERGEN CORP 11/15/2016 Various 275.000 21,747  29,385 28,520 865   865  29,385  (7,638) (7,638) 242  

03076C-10-6 AMERIPRISE FINANCIAL INC 12/20/2016 Various 147,964.000 13,230,921  17,436,294 15,746,329 1,689,965   1,689,965  17,436,294  (4,205,372) (4,205,372) 149,426  

031100-10-0 AMETEK INC 12/20/2016 Various 41.000 1,973  2,233 2,197 36   36  2,233  (260) (260) 7  

031162-10-0 AMGEN INC 12/20/2016 Various 50.000 7,715  8,166 8,117 49   49  8,166  (450) (450) 142  

032511-10-7 ANADARKO PETROLEUM CORP 05/31/2016 Robert W Baird 10.000 518  909 486 423   423  909  (390) (390) 1  

032654-10-5 ANALOG DEVICES INC 10/07/2016 Various 15,763.000 1,008,834  832,003 872,009 (40,006)   (40,006)  832,003  176,831 176,831 19,357  

037833-10-0 APPLE INC 12/20/2016 Various 1,895.000 205,753  244,663 199,468 45,196   45,196  244,663  (38,910) (38,910) 2,828  

038222-10-5 APPLIED MATERIALS INC 09/20/2016 Various 607.000 14,432  15,570 11,333 4,237   4,237  15,570  (1,137) (1,137) 111  

039483-10-2 ARCHER-DANIELS-MIDLAND CO 12/20/2016 Various 155.000 6,766  7,385 5,685 1,699   1,699  7,385  (619) (619) 133  

03965L-10-0 ARCONIC INC 05/31/2016 Robert W Baird 28.000 259  465 276 188   188  465  (206) (206) 2  

03965L-10-0 ARCONIC INC 11/01/2016 Spin Off 0.000 48,917  48,917 31,978 16,938   16,938  48,917      

03965L-10-0 ARCONIC INC 10/06/2016 Various 8,681.000              781  

04621X-10-8 ASSURANT INC 11/15/2016 Various 84.000 7,111  5,935 6,765 (830)   (830)  5,935  1,176 1,176 104  

052769-10-6 AUTODESK INC 09/20/2016 Various 295.000 20,201  18,035 17,974 61   61  18,035  2,166 2,166   

053015-10-3 AUTOMATIC DATA PROCESSING INC 12/20/2016 Various 55.000 5,131  4,755 4,660 96   96  4,755  376 376 77  

05329W-10-2 AUTONATION INC 12/20/2016 Various 99.000 4,700  6,334 5,906 428   428  6,334  (1,634) (1,634)   

053332-10-2 AUTOZONE INC 12/20/2016 Various 14.000 10,861  10,503 10,387 116   116  10,503  358 358   

053611-10-9 AVERY DENNISON CORP 09/20/2016 Various 16.000 1,162  1,021 1,003 19   19  1,021  140 140 7  

054937-10-7 BB & T CORP 12/20/2016 Various 44.000 1,717  1,815 1,664 151   151  1,815  (97) (97) 39  

057224-10-7 BAKER HUGHES INC 12/20/2016 Various 125.000 6,691  8,331 5,769 2,563   2,563  8,331  (1,640) (1,640) 70  

060505-10-4 BANK OF AMERICA CORP 12/20/2016 Various 2,066.000 35,235  35,267 34,771 496   496  35,267  (32) (32) 294  

064058-10-0 BANK OF NEW YORK  MELLON CORP 12/20/2016 Various 305.000 12,330  12,597 12,572 24   24  12,597  (266) (266) 117  

067383-10-9 BARD CR INC 06/30/2016 Deutsche Bank Capital 2.000 470  381 379 3   3  381  89 89 1  

07177M-10-3 BAXALTA INC 06/03/2016 Various 5,406.000 97,308  69,751 82,271 (12,519)   (12,519)  69,751  27,557 27,557 733  

07177M-10-3 BAXALTA INC 06/03/2016 Spin Off 0.000 109,137  109,137 128,726 (19,589)   (19,589)  109,137      

071813-10-9 BAXTER INTERNATIONAL 09/20/2016 UBS Libra 362.000 17,148  13,935 13,810 124   124  13,935  3,213 3,213 171  

071813-10-9 BAXTER INTERNATIONAL 05/19/2016 Taxable Exchange 178.000 9,020  6,865 6,791 74   74  6,865  2,156 2,156 41  
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075896-10-0 BED BATH & BEYOND INC 12/20/2016 Various 136.000 6,115  8,953 6,562 2,391   2,391  8,953  (2,838) (2,838) 16  

084670-70-2 BERKSHIRE HATHAWAY INC 05/31/2016 Robert W Baird 41.000 5,761  6,158 5,414 745   745  6,158  (397) (397)   

086516-10-1 BEST BUY CO INC 12/20/2016 Various 230.000 8,051  8,890 7,004 1,886   1,886  8,890  (838) (838) 214  

09062X-10-3 BIOGEN INC 12/20/2016 

Credit Suisse First 

Boston 46.000 12,201  19,485 14,092 5,393   5,393  19,485  (7,284) (7,284)   

09247X-10-1 BLACKROCK INC 09/20/2016 Various 36.000 13,141  13,452 12,259 1,194   1,194  13,452  (311) (311) 245  

093671-10-5 H&R BLOCK INC 12/23/2016 Various 263.000 6,049  8,526 8,761 (235)   (235)  8,526  (2,477) (2,477) 168  

096627-10-4 BOARDWALK PIPELINE PARTNERS 06/20/2016 Various 1,040,940.000 17,062,899  15,056,280 13,511,401 1,544,879   1,544,879  15,056,280  2,006,619 2,006,619 176,340  

097023-10-5 BOEING CO 12/20/2016 Various 499.000 65,391  74,544 72,150 2,394   2,394  74,544  (9,154) (9,154) 1,308  

099724-10-6 BORGWARNER INC 12/20/2016 Various 218.000 7,671  12,994 9,424 3,570   3,570  12,994  (5,324) (5,324) 72  

109641-10-0 BRINKER INTERNATIONAL INC 05/02/2016 Various 433,380.000 21,127,089  23,169,024 20,780,571 2,388,453   2,388,453  23,169,024  (2,041,935) (2,041,935) 29,375  

110122-10-8 BRISTOL-MYERS SQUIBB CO 05/31/2016 Robert W Baird 37.000 2,652  2,593 2,545 48   48  2,593  59 59 28  

111320-10-7 BROADCOM CORP CLASS A 02/02/2016 Various 5,587.000 287,635  222,103 303,911 (81,807)   (81,807)  222,103  65,532 65,532   

111320-10-7 BROADCOM CORP CLASS A 02/02/2016 Spin Off 0.000 13,980  13,980 19,130 (5,149)   (5,149)  13,980      

115637-20-9 BROWN-FORMAN CORP CLASS B 09/20/2016 Various 98.000 9,118  8,998 9,680 (681)   (681)  8,998  120 120 79  

124857-20-2 CBS CORP 12/20/2016 Various 377.000 21,663  20,670 17,768 2,902   2,902  20,670  993 993 179  

12541W-20-9 CH ROBINSON WORLDWIDE INC 12/20/2016 Various 9.000 670  637 558 79   79  637  33 33 14  

125509-10-9 CIGNA CORP 03/31/2016 

Credit Suisse First 

Boston 13.000 1,784  1,909 1,902 7   7  1,909  (125) (125) 1  

126408-10-3 CSX CORP 12/20/2016 Various 289.000 8,407  10,248 7,500 2,748   2,748  10,248  (1,841) (1,841) 123  

12650T-10-4 CSRA INC 03/31/2016 

Credit Suisse First 

Boston 10.000 269  299 300 (1)   (1)  299  (30) (30) 1  

126650-10-0 CVS PASS-THROUGH TRUST 09/20/2016 Various 511,486.000 48,540,630  48,419,049 50,007,986 (1,588,937)   (1,588,937)  48,419,049  121,581 121,581 576,542  

12673P-10-5 CA INC 03/31/2016 

Credit Suisse First 

Boston 149.000 4,585  4,775 4,255 520   520  4,775  (191) (191) 37  

12686C-10-9 CABLEVISION SYSTEMS CORP CLASS A 06/21/2016 Various 2,217.000 77,373  41,728 70,722 (28,994)   (28,994)  41,728  35,645 35,645   

127387-10-8 CADENCE DESIGN SYS INC 10/07/2016 Deutsche Bank Capital 23,083.000 587,216  468,326 480,357 (12,031)   (12,031)  468,326  118,891 118,891   

13342B-10-5 CAMERON INTERNATIONAL CORP 04/04/2016 Various 1,903.000 27,479  26,780 26,282 497   497  26,780  699 699   

13342B-10-5 CAMERON INTERNATIONAL CORP 04/04/2016 Spin Off 0.000 95,766  95,766 93,987 1,779   1,779  95,766      

14040H-10-5 CAPITAL ONE FINANCIAL CORP 12/20/2016 Various 448.000 35,143  35,043 32,337 2,706   2,706  35,043  100 100 542  

14149Y-10-8 CARDINAL HEALTH INC 09/20/2016 Various 111,442.000 8,913,348  8,412,358 9,948,427 (1,536,070)   (1,536,070)  8,412,358  500,990 500,990 122,254  

143130-10-2 CARMAX INC 12/20/2016 Various 104.000 5,453  7,080 5,613 1,467   1,467  7,080  (1,626) (1,626)   

14888D-10-9 CATALYST BIOSCIENCES INC COMMON STOCK 12/22/2016 Robert W Baird 23,099.000 15,139   72,300 (72,300)   (72,300)    15,139 15,139   

149123-10-1 CATERPILLAR INC 05/31/2016 Robert W Baird 12.000 870  1,188 816 373   373  1,188  (319) (319) 18  

150185-10-6 CEDAR FAIR LP 08/03/2016 Various 508,358.000 29,779,339  26,136,373 28,386,711 (2,250,338)   (2,250,338)  26,136,373  3,642,966 3,642,966 705,872  

151020-10-4 CELGENE CORP 06/30/2016 Various 80.000 8,039  9,656 9,581 75   75  9,656  (1,617) (1,617)   

15189T-10-7 CENTERPOINT ENERGY INC 02/22/2016 Various 237,570.000 4,342,375  5,447,124 4,361,785 1,085,339   1,085,339  5,447,124  (1,104,749) (1,104,749) 39,477  

156700-10-6 CENTURYLINK INC 05/31/2016 Various 51.000 1,571  2,085 1,283 802   802  2,085  (515) (515) 34  

156782-10-4 CERNER CORP 06/30/2016 Various 23.000 1,285  1,695 1,384 311   311  1,695  (410) (410)   

165167-10-7 CHESAPEAKE ENERGY CORP 05/31/2016 Robert W Baird 11.000 47  45 50 179  184 (5)  45  2 2   

166764-10-0 CHEVRON CORP 05/31/2016 Robert W Baird 42.000 4,241  5,011 3,778 1,233   1,233  5,011  (770) (770) 90  

169656-10-5 CHIPOTLE MEXICAN GRILL-CL A 12/20/2016 Various 20.000 8,792  13,529 9,597 3,932   3,932  13,529  (4,738) (4,738)   

171232-10-1 CHUBB CORP 01/15/2016 Various 2,261.000 142,285  103,586 145,451 (41,864)   (41,864)  103,586  38,699 38,699 1,212  

171232-10-1 CHUBB CORP 01/15/2016 Spin Off 0.000 109,994  109,994 154,448 (44,454)   (44,454)  109,994      

171340-10-2 CHURCH & DWIGHT CO INC 06/30/2016 Various 23.000 2,248  1,981 1,952 29   29  1,981  267 267 12  

17243V-10-2 CINEMARK HOLDINGS INC COMMON STOCK 08/03/2016 Various 343,428.000 12,523,854  12,272,904 11,480,798 792,106   792,106  12,272,904  250,949 250,949 185,451  

17275R-10-2 CISCO SYSTEMS INC 05/31/2016 Various 442.000 12,640  12,301 12,003 298   298  12,301  339 339 122  

172908-10-5 CINTAS CORP 09/20/2016 Various 17.000 1,825  1,568 1,548 21   21  1,568  257 257   

172967-42-4 CITIGROUP INC 12/20/2016 Various 563,629.000 23,947,113  28,934,042 29,167,801 (233,758)   (233,758)  28,934,042  (4,986,930) (4,986,930) 88,266  

172967-42-4 CITIGROUP INC 06/24/2016 

Citigroup Global 

Markets-Opt 150,000.000 6,407,484  8,145,555 7,762,500 383,055   383,055  8,145,555  (1,738,071) (1,738,071) 15,000  

189054-10-9 CLOROX COMPANY 12/20/2016 

Credit Suisse First 

Boston 2.000 240  256 254 3   3  256  (17) (17) 6  

191216-10-0 COCA-COLA CO 07/05/2016 Various 208,305.000 9,355,045  8,257,258 8,948,783 (691,525)   (691,525)  8,257,258  1,097,787 1,097,787 69,535  

19122T-10-9 COCA-COLA ENTERPRISES 05/27/2016 Various 2,080.000 30,160  26,052 28,809 (2,756)   (2,756)  26,052  4,108 4,108 1,248  

19122T-10-9 COCA-COLA ENTERPRISES 05/27/2016 Spin Off 0.000 66,568  66,568 73,611 (7,042)   (7,042)  66,568      

194162-10-3 COLGATE-PALMOLIVE CO 10/07/2016 Various 32,346.000 2,282,957  2,198,557 2,154,891 43,666   43,666  2,198,557  84,401 84,401 24,750  

198280-10-9 COLUMBIA PIPELINE GROUP INC 07/06/2016 Various 3,875.000 98,813  92,238 77,500 14,738   14,738  92,238  6,574 6,574 1,017  
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198281-10-7 COLUMBIA PIPELINE PARTNERS L 02/12/2016 Various 286,800.000 4,154,381  6,912,063 5,013,264 1,898,799   1,898,799  6,912,063  (2,757,682) (2,757,682) 16,825  

20030N-10-1 COMCAST CORP  CLASS A 12/20/2016 Various 495,203.000 32,477,881  27,731,124 27,944,305 (213,181)   (213,181)  27,731,124  4,746,756 4,746,756 342,313  

200340-10-7 COMERICA INC 12/20/2016 Various 31.000 1,562  1,431 1,297 134   134  1,431  131 131 21  

205887-10-2 CONAGRA BRANDS INC 09/20/2016 UBS Libra 133.000 5,676  5,693 5,607 85   85  5,693  (16) (16) 100  

205887-10-2 CONAGRA BRANDS INC 11/10/2016 Spin Off 0.000 31,589  31,589 39,087 (7,498)   (7,498)  31,589      

20825C-10-4 CONOCOPHILLIPS 05/31/2016 Robert W Baird 27.000 1,182  1,846 1,261 586   586  1,846  (665) (665) 14  

20854P-10-9 CONSOL ENERGY INC 03/04/2016 Instinet 2,281.000 24,775  79,865 18,020 61,845   61,845  79,865  (55,090) (55,090) 23  

219350-10-5 CORNING INC 11/04/2016 Various 2,248.000 48,746  47,614 41,093 6,520   6,520  47,614  1,132 1,132 680  

22160K-10-5 COSTCO WHOLESALE CORP 06/30/2016 Deutsche Bank Capital 9.000 1,413  1,465 1,454 11   11  1,465  (51) (51) 8  

22758A-10-5 CROSSAMERICA PARTNERS LP 08/01/2016 Various 467,620.000 11,128,149  14,397,967 12,120,710 2,277,256   2,277,256  14,397,967  (3,269,818) (3,269,818) 524,308  

231021-10-6 CUMMINS INC 12/20/2016 Various 85.000 9,829  11,583 7,481 4,102   4,102  11,583  (1,754) (1,754) 188  

235851-10-2 DANAHER CORP 07/05/2016 Spin Off 0.000 112,530  112,530 133,514 (20,984)   (20,984)  112,530      

237194-10-5 DARDEN RESTAURANTS INC 12/20/2016 Various 36.000 2,627  2,315 2,291 24   24  2,315  311 311 67  

23918K-10-8 DAVITA INC 12/20/2016 Various 101.000 6,887  8,137 7,041 1,096   1,096  8,137  (1,250) (1,250)   

244199-10-5 DEERE & COMPANY 09/20/2016 Various 204.000 16,182  16,726 15,559 1,167   1,167  16,726  (544) (544) 298  

24664T-10-3 DELEK LOGISTICS PARTNERS LP 04/22/2016 Various 133,609.000 4,131,034  2,805,789 4,768,505 (1,962,716)   (1,962,716)  2,805,789  1,325,245 1,325,245 78,829  

247361-70-2 DELTA AIR LINES INC 12/20/2016 Various 426.000 18,117  21,575 21,594 (19)   (19)  21,575  (3,458) (3,458) 190  

25179M-10-3 DEVON ENERGY CORPORATION 05/31/2016 Robert W Baird 11.000 397  728 352 376   376  728  (331) (331) 3  

25271C-10-2 DIAMOND OFFSHORE DRILLING INC 11/15/2016 Morgan Stanley & Co 642.000 10,657  21,337 13,546 7,790   7,790  21,337  (10,680) (10,680)   

254687-10-6 WALT DISNEY COMPANY 12/20/2016 Various 421.000 41,750  44,912 44,239 674   674  44,912  (3,162) (3,162) 438  

254709-10-8 DISCOVER FINANCIAL-W/I 12/20/2016 Various 291.000 17,112  17,033 15,603 1,430   1,430  17,033  79 79 199  

25470F-30-2 DISCOVERY COMMUNICATIONS INC 12/20/2016 Various 374.000 9,859  13,943 9,432 4,510   4,510  13,943  (4,084) (4,084)   

256677-10-5 DOLLAR GENERAL CORP 12/20/2016 Various 496,052.000 43,766,501  34,028,437 35,651,257 (1,622,821)   (1,622,821)  34,028,437  9,738,065 9,738,065 250,272  

25746U-10-9 DOMINION RESOURCES INC 05/31/2016 Robert W Baird 12.000 867  909 812 97   97  909  (42) (42) 8  

260543-10-3 DOW CHEMICAL CO 05/31/2016 Various 75.000 3,826  3,876 3,861 15   15  3,876  (50) (50) 35  

26138E-10-9 DR PEPPER SNAPPLE GROUP INC 12/20/2016 Various 34.000 3,138  3,219 3,169 50   50  3,219  (81) (81) 36  

263534-10-9 EI DU PONT DE NEMOURS & CO 12/20/2016 Various 71.000 4,811  5,134 4,729 405   405  5,134  (323) (323) 61  

26441C-20-4 DUKE ENERGY CORPORATION 05/31/2016 Various 472,145.000 37,819,047  36,524,745 33,706,432 2,818,314   2,818,314  36,524,745  1,294,302 1,294,302 337,045  

268648-10-2 EMC CORP/MASS 09/06/2016 Various 1,419,042.000 39,312,664  39,000,485 36,001,624 2,998,862   2,998,862  39,000,485  312,179 312,179 489,416  

268648-10-2 EMC CORP/MASS 09/06/2016 Spin Off 0.000 447,860  447,860 439,375 8,485   8,485  447,860      

26875P-10-1 EOG RESOURCES INC 08/01/2016 Various 355,258.000 29,049,114  31,669,237 25,148,714 6,520,523   6,520,523  31,669,237  (2,620,122) (2,620,122) 140,673  

269246-40-1 E TRADE FINANCIAL CORP 09/20/2016 Various 173.000 4,357  5,176 5,128 48   48  5,176  (819) (819)   

277432-10-0 EASTMAN CHEMICAL CO 12/20/2016 Various 14.000 991  1,031 945 86   86  1,031  (40) (40) 22  

278642-10-3 EBAY INC 12/20/2016 Various 545.000 13,584  15,195 14,977 218   218  15,195  (1,611) (1,611)   

278865-10-0 ECOLAB INC 09/20/2016 Various 26.000 3,073  3,020 2,974 47   47  3,020  52 52 30  

28176E-10-8 EDWARDS LIFESCIENCES CORP 06/30/2016 Various 30.000 2,922  2,377 2,369 8   8  2,377  545 545   

282539-10-5 8POINT3 ENERGY PARTNERS LP 02/05/2016 Various 550,000.000 8,695,524  9,773,158 8,877,000 896,158   896,158  9,773,158  (1,077,634) (1,077,634) 119,350  

285512-10-9 ELECTRONIC ARTS INC 06/30/2016 Various 80.000 5,982  5,621 5,498 123   123  5,621  361 361   

291011-10-4 EMERSON ELECTRIC CO 05/31/2016 Various 114.000 6,162  6,547 5,453 1,094   1,094  6,547  (385) (385) 61  

29273R-10-9 ENERGY TRANSFER PARTNERS LP 06/02/2016 Various 1,270,782.000 40,875,020  71,311,403 42,863,477 28,447,926   28,447,926  71,311,403  (30,436,383) (30,436,383) 1,522,249  

29336U-10-7 ENLINK MIDSTREAM PARTNERS LP 04/19/2016 Various 850,000.000 10,284,288  21,107,872 14,093,000 7,014,872   7,014,872  21,107,872  (10,823,584) (10,823,584) 295,573  

293792-10-7 ENTERPRISE PRODUCTS PARTNERS 02/11/2016 Stifel Nicolaus and Co 294,000.000 5,873,374  9,075,971 7,520,520 1,555,451   1,555,451  9,075,971  (3,202,596) (3,202,596) 114,660  

297178-10-5 ESSEX PROPERTY TRUST INC 03/31/2016 

Credit Suisse First 

Boston 5.000 1,169  1,216 1,197 19   19  1,216  (47) (47) 8  

30212P-30-3 EXPEDIA INC 06/30/2016 Deutsche Bank Capital 9.000 956  1,139 1,119 20   20  1,139  (182) (182) 4  

302130-10-9 EXPEDITORS INTL WASH INC 12/20/2016 Various 43.000 2,108  2,014 1,939 74   74  2,014  94 94 2  

30219G-10-8 EXPRESS SCRIPTS HOLDING CO 12/20/2016 Various 558.000 40,827  48,144 48,775 (631)   (631)  48,144  (7,317) (7,317)   

30231G-10-2 EXXON MOBIL CORPORATION 05/31/2016 Various 106.000 9,369  9,701 8,263 1,438   1,438  9,701  (333) (333) 148  

302445-10-1 FLIR SYSTEMS INC 12/20/2016 

Credit Suisse First 

Boston 11.000 389  374 309 65   65  374  16 16 4  

30249U-10-1 FMC TECHNOLOGIES INC 09/20/2016 Various 9.000 245  489 261 228   228  489  (244) (244)   

311900-10-4 FASTENAL CO 03/31/2016 

Credit Suisse First 

Boston 5.000 245  225 204 20   20  225  20 20 2  

31428X-10-6 FEDEX CORP 09/20/2016 Various 166.000 26,315  28,677 24,732 3,945   3,945  28,677  (2,362) (2,362) 145  

315616-10-2 F5 NETWORKS INC 12/20/2016 Various 44.000 5,153  5,262 4,266 995   995  5,262  (109) (109)   

31620M-10-6 FIDELITY NATIONAL INFORMATION 03/31/2016 

Credit Suisse First 

Boston 7.000 443  451 424 26   26  451  (8) (8) 2  

316773-10-0 FIFTH THIRD BANCORP 12/20/2016 Various 311.000 6,179  6,304 6,251 53   53  6,304  (125) (125) 76  

 E
1
4
.1

4
3



ANNUAL STATEMENT FOR THE YEAR 2016 OF THE  NORTHWESTERN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/
Decrease

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date
337738-10-8 FISERV INC 12/20/2016 Various 93.000 9,631  8,446 8,506 (60)   (60)  8,446  1,185 1,185   

343412-10-2 FLUOR CORP NEW 08/02/2016 Various 530,995.000 27,845,102  30,276,928 25,073,584 5,203,344   5,203,344  30,276,928  (2,431,826) (2,431,826) 299,072  

34354P-10-5 FLOWSERVE CORP 03/31/2016 

Credit Suisse First 

Boston 4.000 178  229 168 61   61  229  (51) (51) 1  

345370-86-0 FORD MOTOR COMPANY 05/31/2016 Robert W Baird 87.000 1,172  1,391 1,226 165   165  1,391  (219) (219) 48  

34721#-10-3 

FORT DEARBORN HOLDING CO INC VOTING COMMON 

STOCK 10/19/2016 Private Placement 122,330.000 8,724,024  12,233 7,574,823 (7,562,590)   (7,562,590)  12,233  8,711,791 8,711,791   

34988V-10-6 FOSSIL GROUP INC 02/04/2016 Bloomberg Trade Book 388.000 13,278  36,252 14,185 22,066   22,066  36,252  (22,974) (22,974)   

354613-10-1 FRANKLIN RESOURCES INC 12/20/2016 Various 284.000 10,238  15,134 10,457 4,677   4,677  15,134  (4,896) (4,896) 151  

35671D-85-7 FREEPORT-MCMORAN INC 09/20/2016 Various 1,053.000 10,487  7,129 7,129      7,129  3,358 3,358   

35906A-10-8 FRONTIER COMMUNICATIONS CORP 05/31/2016 Robert W Baird 25.000 129  199 117 82   82  199  (70) (70) 3  

36467W-10-9 GAMESTOP CORP 05/31/2016 Various 1,051.000 30,578  42,395 29,470 12,925   12,925  42,395  (11,817) (11,817) 389  

364760-10-8 GAP INC 09/20/2016 Various 92.000 2,233  3,815 2,272 1,543   1,543  3,815  (1,582) (1,582) 53  

368736-10-4 GENERAC HOLDINGS INC 01/20/2016 Various 293,322.000 8,079,424  13,624,471 8,732,196 4,892,275   4,892,275  13,624,471  (5,545,046) (5,545,046)   

369550-10-8 GENERAL DYNAMICS CORP 06/30/2016 Various 16,667.000 2,384,644  2,418,772 2,289,379 129,393   129,393  2,418,772  (34,127) (34,127) 24,172  

369604-10-3 GENERAL ELECTRIC CO 12/20/2016 Various 5,020.000 154,852  139,305 156,373 (17,068)   (17,068)  139,305  15,547 15,547 3,896  

370334-10-4 GENERAL MILLS INC 05/31/2016 Various 44.000 2,778  2,578 2,537 40   40  2,578  201 201 26  

37045V-10-0 GENERAL MOTORS CO 12/20/2016 Various 407.000 14,333  14,856 13,842 1,013   1,013  14,856  (523) (523) 497  

372460-10-5 GENUINE PARTS CO 03/31/2016 

Credit Suisse First 

Boston 9.000 894  869 773 96   96  869  25 25 11  

375558-10-3 GILEAD SCIENCES INC 09/20/2016 Various 1,121.000 99,468  116,416 113,434 2,982   2,982  116,416  (16,947) (16,947) 699  

37940X-10-2 GLOBAL PAYMENTS INC 06/30/2016 Various 455,414.000 33,856,526  16,208,981 29,378,757 (13,169,776)   (13,169,776)  16,208,981  17,647,544 17,647,544 5,378  

38141G-10-4 GOLDMAN SACHS GROUP INC 12/20/2016 Various 231.000 41,801  45,117 41,633 3,483   3,483  45,117  (3,316) (3,316) 413  

382550-10-1 GOODYEAR TIRE & RUBBER CO 12/20/2016 Various 52.000 1,629  1,733 1,699 34   34  1,733  (104) (104) 9  

384802-10-4 WW GRAINGER INC 12/20/2016 Various 24.000 5,488  5,768 4,862 906   906  5,768  (280) (280) 72  

40412C-10-1 HCA HOLDINGS INC 12/20/2016 Various 433,886.000 33,182,712  30,853,559 29,343,710 1,509,849   1,509,849  30,853,559  2,329,152 2,329,152   

40414L-10-9 HCP INC 07/05/2016 Various 229,033.000 7,665,926  9,711,294 8,758,222 953,072   953,072  9,711,294  (2,045,368) (2,045,368) 120,489  

40414L-10-9 HCP INC 11/01/2016 Spin Off 0.000 16,684  16,684 15,877 807   807  16,684      

40434L-10-5 HP INC 06/30/2016 Various 889.000 10,997  15,325 10,526 4,799   4,799  15,325  (4,328) (4,328) 232  

406216-10-1 HALLIBURTON CO 07/29/2016 Various 532,547.000 23,426,024  24,048,327 18,127,900 5,920,427   5,920,427  24,048,327  (622,304) (622,304) 191,717  

410345-10-2 HANESBRANDS INC 06/30/2016 Deutsche Bank Capital 134.000 3,365  4,548 3,944 604   604  4,548  (1,183) (1,183) 29  

412822-10-8 HARLEY-DAVIDSON INC 12/20/2016 Various 133.000 6,778  8,463 6,037 2,426   2,426  8,463  (1,685) (1,685) 84  

413086-10-9 HARMAN INTERNATIONAL 09/20/2016 Various 10.000 776  1,424 942 482   482  1,424  (649) (649) 9  

416515-10-4 HARTFORD FIN SVCS GRP INC 12/20/2016 Various 457,706.000 18,679,663  18,152,849 19,891,903 (1,739,054)   (1,739,054)  18,152,849  526,815 526,815 274,352  

427866-10-8 HERSHEY COMPANY 12/20/2016 Various 30.000 3,361  3,167 2,678 488   488  3,167  194 194 40  

42809H-10-7 HESS CORP 12/20/2016 Various 24.000 1,498  1,757 1,164 593   593  1,757  (259) (259) 21  

42824C-10-9 HEWLETT PACKARD ENTERPRISE CO 06/30/2016 Various 1,297.000 23,258  26,889 19,714 7,174   7,174  26,889  (3,630) (3,630) 169  

437076-10-2 HOME DEPOT INC 12/20/2016 Various 375.000 49,130  50,014 49,594 420   420  50,014  (884) (884) 739  

438516-10-6 HONEYWELL INTERNATIONAL INC 06/30/2016 Various 56.000 6,478  5,851 5,800 51   51  5,851  627 627 67  

438516-10-6 HONEYWELL INTERNATIONAL INC 10/03/2016 Spin Off 0.000 4,117  4,117 4,492 (375)   (375)  4,117      

440694-30-5 HORSEHEAD HOLDING CORP COMMON STOCK 12/16/2016 Private Placement 640,000.000    1,312,000 7,328,000  8,640,000 (1,312,000)        

44107P-10-4 HOST HOTELS & RESORTS INC 12/20/2016 Various 66.000 1,059  1,530 1,012 517   517  1,530  (471) (471) 37  

445658-10-7 HUNT JB TRANSPRT SVCS INC 12/20/2016 Various 22.000 1,834  1,874 1,614 260   260  1,874  (40) (40) 9  

446150-10-4 HUNTINGTON BANCSHARES INC 05/31/2016 Robert W Baird 17.000 177  190 188 2   2  190  (13) (13) 1  

452308-10-9 ILLINOIS TOOL WORKS INC 12/20/2016 Various 17,181.000 1,701,251  1,477,545 1,592,335 (114,790)   (114,790)  1,477,545  223,706 223,706 13,290  

452327-10-9 ILLUMINA INC 09/20/2016 UBS Libra 1.000 176  191 192 (1)   (1)  191  (15) (15)   

458140-10-0 INTEL CORP 05/31/2016 Robert W Baird 106.000 3,346  3,711 3,652 59   59  3,711  (365) (365) 55  

459200-10-1 IBM CORP 12/20/2016 Various 211.000 32,625  34,250 29,038 5,212   5,212  34,250  (1,625) (1,625) 682  

459506-10-1 INTL FLAVORS & FRAGRANCES 06/30/2016 Various 2.000 240  241 239 2   2  241  (2) (2) 2  

460146-10-3 INTERNATIONAL PAPER CO 03/31/2016 

Credit Suisse First 

Boston 25.000 1,025  1,376 943 433   433  1,376  (350) (350) 11  

460690-10-0 INTERPUBLIC GROUP COS 12/20/2016 Various 63.000 1,461  1,485 1,467 18   18  1,485  (24) (24) 22  

461202-10-3 INTUIT INC 12/20/2016 Various 306,538.000 33,650,517  27,724,779 29,580,917 (1,856,138)   (1,856,138)  27,724,779  5,925,738 5,925,738 238,557  

46284V-10-1 IRON MOUNTAIN INC 06/30/2016 Deutsche Bank Capital 11.000 438  450 297 153   153  450  (12) (12) 11  

464287-46-5 ISHARES MSCI EAFE ETF 06/27/2016 Various 2,432,756.000 136,652,724  155,050,387 142,851,432 12,198,955   12,198,955  155,050,387  (18,397,663) (18,397,663) 73,992  

46625H-10-0 JPMORGAN CHASE & CO 12/20/2016 Various 678.000 49,312  45,162 44,768 393   393  45,162  4,151 4,151 965  

469814-10-7 JACOBS ENGINEERING GROUP INC 12/20/2016 Various 8.000 427  375 336 39   39  375  53 53   

478160-10-4 JOHNSON & JOHNSON 12/20/2016 Various 194.000 22,236  20,137 19,928 210   210  20,137  2,098 2,098 437  
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478366-10-7 JOHNSON CONTROLS INC 09/06/2016 Various 6,451.000 37,497  36,643 32,475 4,169   4,169  36,643  854 854 7,381  

478366-10-7 JOHNSON CONTROLS INC 09/06/2016 Spin Off 0.000 250,298  250,298 222,275 28,023   28,023  250,298      

48203R-10-4 JUNIPER NETWORKS INC 12/20/2016 

Credit Suisse First 

Boston 37.000 988  1,096 1,021 74   74  1,096  (108) (108) 8  

485170-30-2 KANSAS CITY SOUTHERN 12/20/2016 Various 8.000 698  932 597 335   335  932  (235) (235) 7  

487836-10-8 KELLOGG CO 03/31/2016 

Credit Suisse First 

Boston 23.000 1,760  1,684 1,662 22   22  1,684  76 76 12  

49271M-10-0 KEURIG GREEN MOUNTAIN INC 03/03/2016 Various 1,157.000 106,444  144,812 104,107 40,705   40,705  144,812  (38,368) (38,368) 376  

493267-10-8 KEYCORP 05/31/2016 Robert W Baird 18.000 230  255 237 18   18  255  (25) (25) 3  

494368-10-3 KIMBERLY-CLARK CORP 12/20/2016 Various 18.000 2,346  2,330 2,291 39   39  2,330  16 16 26  

49456B-10-1 KINDER MORGAN INC 06/02/2016 Various 950,040.000 15,452,108  15,767,788 14,174,597 1,593,191   1,593,191  15,767,788  (315,680) (315,680) 172,402  

500255-10-4 KOHLS CORPORATION 09/20/2016 Various 93.000 3,732  6,964 4,430 2,534   2,534  6,964  (3,232) (3,232) 111  

500754-10-6 KRAFT HEINZ CO/THE 05/31/2016 Robert W Baird 12.000 998  944 873 71   71  944  54 54 21  

501044-10-1 KROGER CO 12/20/2016 Various 231.000 8,333  9,778 9,663 116   116  9,778  (1,445) (1,445) 55  

501797-10-4 L Brands Inc 09/20/2016 Various 133.000 9,543  12,858 12,744 114   114  12,858  (3,315) (3,315) 498  

502424-10-4 L-3 COMMUNICATIONS HLDGS 06/30/2016 Various 11.000 1,501  1,418 1,315 104   104  1,418  82 82 13  

517834-10-7 LAS VEGAS SANDS CORP 02/24/2016 Various 405,447.000 17,767,985  23,577,662 17,774,796 5,802,865   5,802,865  23,577,662  (5,809,677) (5,809,677)   

51805*-10-0 

LASALLE MEDICAL OFFICE FUND II COMMON STOCK 

09/30/2016 Return of Capital 0.000 198,552  198,552 198,552      198,552    (198,552)  

518439-10-4 ESTEE LAUDER COMPANIES-CL A 03/31/2016 

Credit Suisse First 

Boston 2.000 189  178 176 2   2  178  10 10 1  

524660-10-7 LEGGETT & PLATT INC 09/20/2016 Various 15.000 759  679 630 48   48  679  80 80 16  

524901-10-5 LEGG MASON INC 12/20/2016 Various 1,073.000 33,756  59,841 42,094 17,747   17,747  59,841  (26,085) (26,085) 859  

527288-10-4 LEUCADIA NATIONAL CORP 09/20/2016 UBS Libra 80.000 1,512  1,909 1,391 517   517  1,909  (397) (397) 15  

532457-10-8 ELI LILLY & CO 05/31/2016 Various 27.000 2,010  2,328 2,275 53   53  2,328  (318) (318) 25  

534187-10-9 LINCOLN NATIONAL CORP 12/20/2016 Various 166.000 7,899  9,311 8,343 968   968  9,311  (1,412) (1,412) 100  

539830-10-9 LOCKHEED MARTIN CORP 09/20/2016 Various 101.000 24,154  22,202 21,932 270   270  22,202  1,952 1,952 462  

540424-10-8 LOEWS CORP 03/31/2016 

Credit Suisse First 

Boston 114.000 4,359  4,749 4,378 372   372  4,749  (390) (390) 7  

54751@-10-6 

LOWE HOSPITALITY INV PTNRS LLC COMMON SHARES 

09/30/2016 Return of Capital 0.000 140,948  140,948       140,948  140,948 140,948 (140,948)  

548661-10-7 LOWES COMPANIES INC 12/20/2016 Various 384.000 29,617  29,522 29,199 323   323  29,522  95 95 261  

55261F-10-4 M & T BANK CORP 12/20/2016 Various 34.000 4,399  4,195 4,120 75   75  4,195  204 204 73  

552690-10-9 MDU RESOURCES GROUP INC 04/29/2016 Various 161,690.000 2,920,061  3,990,585 2,962,161 1,028,424   1,028,424  3,990,585  (1,070,524) (1,070,524) 41,711  

55336V-10-0 MPLX LP 06/20/2016 Various 475,539.000 14,264,072  20,504,263 18,702,949 1,801,315   1,801,315  20,504,263  (6,240,191) (6,240,191) 372,331  

554382-10-1 MACERICH CO/THE 09/20/2016 Various 130.000 10,377  11,025 10,490 535   535  11,025  (648) (648) 300  

55616P-10-4 MACYS INC 12/20/2016 Various 65.000 2,607  4,372 2,274 2,098   2,098  4,372  (1,765) (1,765) 66  

565849-10-6 MARATHON OIL CORP 05/31/2016 Robert W Baird 18.000 235  677 227 450   450  677  (442) (442) 2  

56585A-10-2 MARATHON PETROLEUM CORP 05/31/2016 Various 248,533.000 8,849,074  10,620,071 12,883,951 (2,263,879)   (2,263,879)  10,620,071  (1,770,998) (1,770,998) 159,053  

571748-10-2 MARSH & MCLENNAN COS INC 12/20/2016 Various 9.000 606  517 499 18   18  517  89 89 9  

571903-20-2 MARRIOTT INTERNATIONAL CLASS A 11/15/2016 Various 82.000 5,878  6,958 5,497 1,460   1,460  6,958  (1,079) (1,079) 43  

573284-10-6 MARTIN MARIETTA MATERIALS 06/30/2016 Various 23.000 3,896  3,489 3,141 348   348  3,489  406 406 12  

574599-10-6 MASCO CORP 12/20/2016 Various 49.000 1,568  1,393 1,387 6   6  1,393  175 175 11  

57636Q-10-4 MASTERCARD INC 12/20/2016 Various 288.000 27,821  28,941 28,040 902   902  28,941  (1,120) (1,120) 128  

579780-20-6 MCCORMICK & CO NON-VOTING SHARES 03/31/2016 

Credit Suisse First 

Boston 6.000 597  520 513 6   6  520  77 77   

580135-10-1 MCDONALDS CORP 12/20/2016 Various 792.000 95,856  83,582 93,567 (9,985)   (9,985)  83,582  12,274 12,274 1,831  

58155Q-10-3 MCKESSON CORP 06/30/2016 Various 42.000 7,544  9,586 8,284 1,302   1,302  9,586  (2,042) (2,042) 32  

582839-10-6 MEAD JOHNSON NUTRITION CO 09/20/2016 Various 115.000 9,654  12,036 9,079 2,957   2,957  12,036  (2,382) (2,382) 106  

58733R-10-2 MERCADOLIBRE INC 10/10/2016 Various 7,000.000 1,233,520  583,058 800,380 (217,322)   (217,322)  583,058  650,462 650,462 3,346  

58933Y-10-5 MERCK & CO INC 08/02/2016 Various 679,586.000 39,768,119  39,067,686 35,895,733 3,171,954   3,171,954  39,067,686  700,433 700,433 869,723  

59156R-10-8 METLIFE INC 05/31/2016 Various 371,937.000 14,258,208  19,793,765 17,931,083 1,862,682   1,862,682  19,793,765  (5,535,557) (5,535,557) 139,486  

594918-10-4 MICROSOFT CORP 09/20/2016 Various 1,419.000 77,912  79,932 78,726 1,206   1,206  79,932  (2,021) (2,021) 962  

595017-10-4 MICROCHIP TECHNOLOGY INC 04/29/2016 Various 128,220.000 6,270,512  5,976,518 5,967,359 9,159   9,159  5,976,518  293,994 293,994 46,031  

595112-10-3 MICRON TECHNOLOGY INC 12/30/2016 Various 578.000 7,195  16,388 8,184 9,884  1,680 8,204  16,388  (9,193) (9,193)   

59564N-10-3 MIDCOAST ENERGY PARTNERS LP 03/02/2016 Various 297,180.000 1,181,791  4,907,244 2,888,590 2,018,655   2,018,655  4,907,244  (3,725,453) (3,725,453) 106,242  

608190-10-4 MOHAWK INDUSTRIES INC 09/20/2016 UBS Libra 5.000 1,030  962 947 15   15  962  68 68   

609207-10-5 MONDELEZ INTERNATIONAL INC CLASS A 12/20/2016 Various 375.000 16,040  17,074 16,815 259   259  17,074  (1,034) (1,034) 105  
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61166W-10-1 MONSANTO CO 08/02/2016 Various 311,842.000 31,416,625  34,343,366 30,722,674 3,620,692   3,620,692  34,343,366  (2,926,741) (2,926,741) 406,651  

61174X-10-9 MONSTER BEVERAGE CORP 09/20/2016 Various 143.000 21,915  20,838 21,301 (463)   (463)  20,838  1,077 1,077   

615369-10-5 MOODY'S CORP 12/20/2016 Various 278,620.000 28,242,232  27,316,341 27,956,731 (640,390)   (640,390)  27,316,341  925,891 925,891 206,180  

617446-44-8 MORGAN STANLEY 12/20/2016 Various 702,433.000 18,110,260  19,615,731 22,344,394 (2,728,663)   (2,728,663)  19,615,731  (1,505,471) (1,505,471) 210,901  

617446-44-8 MORGAN STANLEY 06/24/2016 

Citigroup Global 

Markets-Opt 648,800.000 16,129,355  23,081,819 20,638,328 2,443,491   2,443,491  23,081,819  (6,952,464) (6,952,464) 194,640  

61945C-10-3 MOSAIC CO 06/30/2016 Deutsche Bank Capital 20.000 523  888 552 336   336  888  (365) (365) 11  

620076-30-7 MOTOROLA SOLUTIONS INC 03/31/2016 

Credit Suisse First 

Boston 16.000 1,211  1,109 1,095 14   14  1,109  102 102 7  

62450*-11-3 MOUNTAINEER ENERGY HOLDINGS WARRANTS 10/01/2016 Basis Adjustment 41,635.000 4,163,500  4,163,500 4,163,500      4,163,500      

637417-10-6 NATIONAL RETAIL PROPERTIES INC 07/05/2016 Various 369,091.000 17,115,751  13,362,176 14,782,095 (1,419,918)   (1,419,918)  13,362,176  3,753,575 3,753,575 216,954  

63938C-10-8 NAVIENT CORP 12/20/2016 Various 559.000 7,526  10,343 6,401 3,942   3,942  10,343  (2,817) (2,817) 211  

64110D-10-4 NETAPP INC 12/20/2016 Various 146.000 4,949  5,297 3,873 1,424   1,424  5,297  (348) (348) 75  

651290-10-8 NEWFIELD EXPLORATION CO 06/30/2016 Deutsche Bank Capital 10.000 442  377 326 52   52  377  64 64   

651639-10-6 NEWMONT MINING CORP 05/31/2016 Robert W Baird 11.000 356  254 198 56   56  254  103 103   

65249B-10-9 NEWS CORP 03/31/2016 

Credit Suisse First 

Boston 7.000 89  95 94 1   1  95  (6) (6) 1  

654106-10-3 NIKE INC  CLASS B 12/20/2016 Various 242.000 13,078  15,311 15,125 186   186  15,311  (2,234) (2,234) 86  

655663-10-2 NORDSON CORP 10/07/2016 Deutsche Bank Capital 2,604.000 258,904  183,602 167,047 16,556   16,556  183,602  75,302 75,302 2,578  

655664-10-0 NORDSTROM INC 09/20/2016 Various 191.000 10,044  15,037 9,514 5,523   5,523  15,037  (4,993) (4,993) 158  

655844-10-8 NORFOLK SOUTHERN CORP 12/20/2016 Various 40.000 3,677  4,312 3,384 929   929  4,312  (636) (636) 64  

665859-10-4 NORTHERN TRUST CORP 09/20/2016 Various 29.000 1,925  2,113 2,091 22   22  2,113  (188) (188) 19  

666807-10-2 NORTHROP GRUMMAN CORP 12/20/2016 Various 43.000 9,427  8,174 8,119 55   55  8,174  1,252 1,252 110  

670346-10-5 NUCOR CORP 03/31/2016 

Credit Suisse First 

Boston 9.000 426  435 363 72   72  435  (9) (9) 7  

67066G-10-4 NVIDIA CORP 10/07/2016 Deutsche Bank Capital 17,272.000 1,162,789  375,737 569,285 (193,548)   (193,548)  375,737  787,052 787,052 5,957  

67103H-10-7 OREILLY AUTOMOTIVE INC 12/20/2016 Various 32.000 8,783  8,246 8,109 136   136  8,246  538 538   

674599-10-5 OCCIDENTIAL PETROLEUM CORP 07/05/2016 Various 249,831.000 17,133,605  20,343,175 16,589,282 3,753,893   3,753,893  20,343,175  (3,209,570) (3,209,570) 268,157  

674599-10-5 OCCIDENTIAL PETROLEUM CORP 02/25/2016 Spin Off 0.000 358,044  358,044 322,538 35,506   35,506  358,044      

681919-10-6 OMNICOM GROUP INC 09/20/2016 Various 41.000 3,390  3,197 3,102 95   95  3,197  193 193 55  

68389X-10-5 ORACLE CORP 12/20/2016 Various 1,742.000 69,393  74,776 63,635 11,140   11,140  74,776  (5,383) (5,383) 608  

690768-40-3 OWENS-ILLINOIS INC 12/20/2016 

Credit Suisse First 

Boston 1,602.000 28,435  40,646 27,907 12,739   12,739  40,646  (12,211) (12,211)   

69318Q-10-4 PBF LOGISTICS LP 05/03/2016 Various 443,753.000 8,885,120  9,917,741 9,478,564 439,177   439,177  9,917,741  (1,032,621) (1,032,621) 145,984  

693475-10-5 PNC FINANCIAL SERVICES GRP INC 12/20/2016 Various 305,616.000 24,890,040  26,317,507 29,128,261 (2,810,754)   (2,810,754)  26,317,507  (1,427,466) (1,427,466) 424,297  

693506-10-7 PPG INDUSTRIES 12/20/2016 Various 121,597.000 12,860,051  12,375,929 12,016,216 359,714   359,714  12,375,929  484,121 484,121 75,770  

693656-10-0 PVH CORP 12/20/2016 Various 25.000 2,457  3,029 1,841 1,188   1,188  3,029  (571) (571) 2  

693718-10-8 PACCAR INC 06/30/2016 Various 16.000 866  1,021 758 262   262  1,021  (155) (155) 27  

701094-10-4 PARKER-HANNIFIN CORP 12/20/2016 Various 12.000 1,403  1,447 1,164 283   283  1,447  (44) (44) 16  

70336T-40-1 PATRIOT COAL CORP PATRIOT COAL WTS 12/18/23 12/15/2016 

Credit Suisse First 

Boston 427,131.000 43           43 43   

70450Y-10-3 PAYPAL HOLDINGS INC 06/30/2016 Deutsche Bank Capital 46.000 1,679  1,695 1,665 29   29  1,695  (16) (16)   

709311-10-4 PENNTEX MIDSTREAM PARTNERS L 05/19/2016 Various 356,334.000 4,635,497  6,879,465 4,607,399 2,272,067   2,272,067  6,879,465  (2,243,968) (2,243,968) 181,771  

70959W-10-3 PENSKE AUTOMOTIVE GROUP INC 08/01/2016 Various 568,643.000 18,411,948  25,382,193 24,076,345 1,305,849   1,305,849  25,382,193  (6,970,245) (6,970,245) 301,381  

713291-10-2 PEPCO HOLDINGS INC 03/24/2016 Various 2,526.000 68,834  67,620 65,701 1,918   1,918  67,620  1,214 1,214   

713448-10-8 PEPSICO INC 08/02/2016 Various 677,132.000 71,853,961  62,169,910 67,659,029 (5,489,120)   (5,489,120)  62,169,910  9,684,051 9,684,051 1,313,538  

714046-10-9 PERKINELMER INC 06/30/2016 Various 24.000 1,201  1,295 1,286 9   9  1,295  (93) (93) 2  

716016-20-9 PETCO HOLDINGS INC COMMON STOCK 01/26/2016 Private Placement 1,701,233.000 4,790,130  449,976 5,044,161 (4,594,185)   (4,594,185)  449,976  4,340,154 4,340,154   

717081-10-3 PFIZER INC 05/31/2016 Various 1,249.000 37,683  43,793 40,318 3,475   3,475  43,793  (6,110) (6,110) 416  

718546-10-4 PHILLIPS 66 12/20/2016 Various 275.000 22,204  22,510 22,495 15   15  22,510  (306) (306) 443  

724479-10-0 PITNEY BOWES INC 09/20/2016 Various 102.000 1,994  2,402 2,106 296   296  2,402  (408) (408) 34  

726503-10-5 PLAINS ALL AMER PIPELINE LP 01/26/2016 JP Morgan Inc 200,000.000 4,125,784  6,485,964 4,620,000 1,865,964   1,865,964  6,485,964  (2,360,180) (2,360,180)   

729251-10-8 PLUM CREEK TIMBER CO 02/22/2016 Tax Free Exchange 1,729.000 69,520  69,520 82,508 (12,988)   (12,988)  69,520      

731068-10-2 POLARIS INDUSTRIES INC 07/05/2016 Various 131,519.000 11,667,859  17,522,399 11,304,058 6,218,341   6,218,341  17,522,399  (5,854,540) (5,854,540) 19,876  

74005P-10-4 PRAXAIR INC 02/09/2016 Various 35,460.000 3,646,048  4,450,526 3,631,104 819,422   819,422  4,450,526  (804,478) (804,478)   

740189-10-5 PRECISION CASTPARTS CORP 02/01/2016 Various 1,370.000 321,950  319,796 317,854 1,942   1,942  319,796  2,155 2,155 39  

74144T-10-8 T ROWE PRICE GROUP INC 12/20/2016 Various 58,286.000 3,963,671  4,684,084 4,166,866 517,217   517,217  4,684,084  (720,413) (720,413) 105  

74251V-10-2 PRINCIPAL FINANCIAL GROUP INC 09/20/2016 Various 30.000 1,329  1,538 1,349 189   189  1,538  (209) (209) 27  
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742718-10-9 PROCTER & GAMBLE CO 05/31/2016 Various 83,014.000 6,821,084  6,680,119 6,592,142 87,978   87,978  6,680,119  140,965 140,965 55,069  

743315-10-3 PROGRESSIVE CORP 05/31/2016 Robert W Baird 1.000 33  34 32 2   2  34    1  

74340W-10-3 PROLOGIS INC 05/31/2016 Robert W Baird 10.000 475  447 429 17   17  447  28 28 4  

744320-10-2 PRUDENTIAL FINANCIAL INC 12/20/2016 Various 147.000 12,937  12,082 11,967 115   115  12,082  855 855 298  

745867-10-1 PULTEGROUP INC 12/20/2016 Various 177.000 3,394  3,961 3,154 807   807  3,961  (567) (567) 62  

74736K-10-1 QORVO INC 06/30/2016 Various 133.000 6,770  10,371 6,770 3,602   3,602  10,371  (3,602) (3,602)   

747525-10-3 QUALCOMM INC 06/30/2016 Various 284.000 15,133  18,959 14,196 4,763   4,763  18,959  (3,826) (3,826) 261  

74762E-10-2 QUANTA SERVICES INC 05/31/2016 Robert W Baird 89.000 2,137  3,230 1,802 1,428   1,428  3,230  (1,093) (1,093)   

74834L-10-0 QUEST DIAGNOSTICS INC 09/20/2016 Various 34.000 2,773  2,534 2,419 115   115  2,534  239 239 34  

749685-10-3 RPM INTERNATIONAL INC 04/05/2016 Various 62,960.000 3,015,346  2,663,911 2,774,018 (110,107)   (110,107)  2,663,911  351,436 351,436 17,314  

751212-10-1 RALPH LAUREN CORP 09/20/2016 Various 21.000 1,970  3,459 2,341 1,118   1,118  3,459  (1,490) (1,490) 29  

75281A-10-9 RANGE RESOURCES CORP 09/20/2016 UBS Libra 6.000 219  407 148 259   259  407  (188) (188)   

755111-50-7 RAYTHEON COMPANY 12/20/2016 Various 45.000 5,988  5,659 5,604 55   55  5,659  329 329 68  

756577-10-2 RED HAT INC 12/20/2016 Various 473,917.000 35,324,647  33,456,557 39,245,067 (5,788,510)   (5,788,510)  33,456,557  1,868,090 1,868,090   

756577-10-2 RED HAT INC 06/24/2016 

Citigroup Global 

Markets-Opt 14,000.000 1,060,616  1,065,004 1,159,340 (94,336)   (94,336)  1,065,004  (4,388) (4,388)   

75886F-10-7 REGENERON PHARMACEUTICALS INC 09/20/2016 UBS Libra 22.000 8,937  12,274 11,943 330   330  12,274  (3,337) (3,337)   

7591EP-10-0 REGIONS FINANCIAL CORP 12/20/2016 Various 621.000 6,547  6,003 5,962 41   41  6,003  544 544 86  

760759-10-0 REPUBLIC SERVICES INC 12/20/2016 Various 61.000 3,153  2,718 2,683 35   35  2,718  435 435 38  

762819-10-0 RICE MIDSTREAM PARTNERS LP 06/02/2016 Various 745,696.000 11,815,264  12,303,984 10,059,439 2,244,545   2,244,545  12,303,984  (488,720) (488,720) 230,710  

770323-10-3 ROBERT HALF INTL INC 12/20/2016 Various 28.000 1,260  1,759 1,320 439   439  1,759  (499) (499) 15  

773903-10-9 ROCKWELL AUTOMATION INC 12/20/2016 Various 25.000 3,034  2,817 2,565 252   252  2,817  217 217 50  

774341-10-1 ROCKWELL COLLINS INC 08/02/2016 Various 222,356.000 18,765,070  18,124,688 20,523,459 (2,398,771)   (2,398,771)  18,124,688  640,383 640,383 146,755  

777149-10-5 ROSE ROCK MIDSTREAM LP 02/16/2016 Various 200,000.000 1,851,652  4,288,843 3,008,000 1,280,843   1,280,843  4,288,843  (2,437,192) (2,437,192) 108,768  

778296-10-3 ROSS STORES INC 09/20/2016 Various 57.000 3,485  3,110 3,067 43   43  3,110  375 375 21  

78409V-10-4 S & P GLOBAL INC 12/20/2016 Various 113,106.000 11,912,154  11,264,083 11,149,989 114,094   114,094  11,264,083  648,070 648,070 40,762  

78462F-10-3 SPDR S & P 500 ETF TRUST 12/21/2016 Various 1,275,679.000 278,395,447  261,537,520 260,072,678 1,464,843   1,464,843  261,537,520  16,857,927 16,857,927 4,704,504  

79466L-30-2 SALESFORCE COM INC 05/31/2016 Robert W Baird 13.000 1,088  1,029 1,019 10   10  1,029  59 59   

80004C-10-1 SANDISK CORP 05/13/2016 Various 1,999.000 134,933  169,127 134,437 34,689   34,689  169,127  (34,194) (34,194)   

80004C-10-1 SANDISK CORP 05/11/2016 Spin Off 0.000 21,974  21,974 17,467 4,507   4,507  21,974      

806407-10-2 HENRY SCHEIN INC 12/20/2016 

Credit Suisse First 

Boston 16.000 2,597  2,559 2,531 28   28  2,559  38 38   

808513-10-5 SCHWAB CHARLES CORP 05/31/2016 Robert W Baird 26.000 795  879 856 22   22  879  (84) (84) 3  

81211K-10-0 SEALED AIR CORP 12/20/2016 

Credit Suisse First 

Boston 37.000 1,740  1,759 1,650 108   108  1,759  (19) (19) 18  

822634-10-1 SHELL MIDSTREAM PARTNERS LP 01/26/2016 Various 100,000.000 3,645,338  3,254,000 4,152,000 (898,000)   (898,000)  3,254,000  391,338 391,338   

824348-10-6 SHERWIN-WILLIAMS CO/THE 03/31/2016 

Credit Suisse First 

Boston 5.000 1,423  1,451 1,298 153   153  1,451  (28) (28) 4  

83088M-10-2 SKYWORKS SOLUTIONS INC 12/20/2016 Various 44.000 3,204  4,209 3,381 829   829  4,209  (1,005) (1,005) 35  

832696-40-5 THE J M SMUCKER COMPANY 09/20/2016 UBS Libra 25.000 3,392  3,099 3,084 16   16  3,099  292 292 52  

844741-10-8 SOUTHWEST AIRLINES 12/20/2016 Various 318.000 13,023  14,068 13,693 375   375  14,068  (1,045) (1,045) 87  

845467-10-9 SOUTHWESTERN ENERGY CO 12/20/2016 

Credit Suisse First 

Boston 12.000 124  151 85 334  268 66  151  (27) (27)   

847560-10-9 SPECTRA ENERGY CORP 05/31/2016 Robert W Baird 14.000 446  524 335 189   189  524  (79) (79) 11  

854502-10-1 STANLEY BLACK & DECKER INC 06/30/2016 Deutsche Bank Capital 19.000 2,113  2,038 2,028 10   10  2,038  75 75 21  

855030-10-2 STAPLES INC 05/31/2016 Robert W Baird 14.000 123  232 133 100   100  232  (109) (109) 3  

855244-10-9 STARBUCKS CORP 12/20/2016 Various 209.000 11,984  12,716 12,546 169   169  12,716  (731) (731) 107  

85590A-40-1 STARWOOD HOTELS & RESORTS 09/23/2016 Various 1,680.000 35,280  34,939 29,457 5,482   5,482  34,939  342 342 1,260  

85590A-40-1 STARWOOD HOTELS & RESORTS 09/23/2016 Spin Off 0.000 103,111  103,111 86,934 16,177   16,177  103,111      

857477-10-3 STATE STREET CORP 12/20/2016 Various 372.000 25,440  28,361 24,686 3,675   3,675  28,361  (2,922) (2,922) 382  

858912-10-8 STERICYCLE INC 06/20/2016 Various 227,070.000 22,248,753  32,448,144 27,384,642 5,063,502   5,063,502  32,448,144  (10,199,391) (10,199,391)   

863667-10-1 STRYKER CORP 09/20/2016 Various 31.000 3,420  2,972 2,881 91   91  2,972  448 448 29  

86764L-10-8 SUNOCO LOGISTICS PARTNERS LP 07/12/2016 Various 719,700.000 18,567,993  26,851,054 18,496,290 8,482,934  128,171 8,354,763  26,851,054  (8,283,061) (8,283,061) 584,635  

86765K-10-9 SUNOCO LP 07/27/2016 Various 450,000.000 13,955,762  19,928,273 17,824,500 2,103,773   2,103,773  19,928,273  (5,972,511) (5,972,511) 589,582  

867914-10-3 SUNTRUST BANKS INC 12/20/2016 Various 139.000 6,679  6,023 5,955 68   68  6,023  656 656 97  

871503-10-8 SYMANTEC CORP 05/31/2016 Various 653.000 11,545  16,145 13,713 2,432   2,432  16,145  (4,600) (4,600) 2,710  

871607-10-7 SYNOPSYS INC 04/14/2016 Various 2,285.000 110,166  114,678 104,219 10,460   10,460  114,678  (4,513) (4,513)   

87165B-10-3 SYNCHRONY FINANCIAL 12/20/2016 Various 1,285,711.000 34,796,617  36,715,810 39,098,472 (2,382,661)   (2,382,661)  36,715,810  (1,919,194) (1,919,194) 66  
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871829-10-7 SYSCO CORP 12/20/2016 Various 168.000 8,689  6,823 6,888 (65)   (65)  6,823  1,865 1,865 175  

872375-10-0 TECO ENERGY INC 07/01/2016 Various 2,343.000 64,550  43,169 62,441 (19,272)   (19,272)  43,169  21,381 21,381 1,344  

872540-10-9 TJX COS INC 12/20/2016 Various 111.000 8,524  7,923 7,871 52   52  7,923  601 601 73  

87611X-10-5 TARGA RESOURCES PARTNERS LP 02/04/2016 Various 356,866.000 5,121,116  15,498,109 5,898,995 9,599,114   9,599,114  15,498,109  (10,376,992) (10,376,992) 148,500  

87611X-10-5 TARGA RESOURCES PARTNERS LP 02/17/2016 Tax Free Exchange 300,000.000 10,517,807  10,517,807 4,959,000 5,558,807   5,558,807  10,517,807    247,500  

87612E-10-6 TARGET CORP 12/20/2016 Various 486.000 36,205  38,896 35,288 3,608   3,608  38,896  (2,691) (2,691) 688  

87901J-10-5 TEGNA INC 09/20/2016 Various 59.000 1,299  1,696 1,506 190   190  1,696  (397) (397) 27  

879433-82-9 TELEPHONE AND DATA SYSTEMS 04/04/2016 Various 80,550.000 2,434,210  2,011,682 2,085,440 (73,758)   (73,758)  2,011,682  422,528 422,528 11,921  

88033G-40-7 TENET HEALTHCARE CORP 04/28/2016 Various 993.000 33,193  55,187 30,088 25,099   25,099  55,187  (21,995) (21,995)   

88076W-10-3 TERADATA CORP 12/20/2016 Various 28.000 704  1,174 740 434   434  1,174  (470) (470)   

881609-10-1 TESORO PETROLEUM CORP 12/20/2016 Various 31.000 2,667  3,233 3,266 (33)   (33)  3,233  (566) (566) 48  

88160T-10-7 TESORO LOGISTICS LP 06/20/2016 Various 200,000.000 9,168,343  8,043,442 10,064,000 (2,020,558)   (2,020,558)  8,043,442  1,124,901 1,124,901 268,169  

882508-10-4 TEXAS INSTRUMENTS INC 10/07/2016 Various 7,337.000 517,909  372,882 402,141 (29,259)   (29,259)  372,882  145,027 145,027 8,303  

883203-10-1 TEXTRON INC 06/30/2016 Various 38.000 1,387  1,734 1,596 138   138  1,734  (347) (347) 2  

883556-10-2 THERMO FISHER SCIENTIFIC INC 06/30/2016 Various 40.000 5,792  5,715 5,674 41   41  5,715  77 77 9  

88579Y-10-1 3M COMPANY 05/31/2016 Various 106.000 17,682  17,606 15,968 1,638   1,638  17,606  77 77 132  

886547-10-8 TIFFANY & CO 09/20/2016 Various 36.000 2,400  3,147 2,746 401   401  3,147  (747) (747) 54  

887317-30-3 TIME WARNER INC 12/20/2016 Various 207.000 16,273  17,475 13,387 4,088   4,088  17,475  (1,202) (1,202) 196  

88732J-20-7 TIME WARNER CABLE INC 05/18/2016 Various 2,821.000 282,100  197,995 249,312 (51,317)   (51,317)  197,995  84,105 84,105 4,103  

88732J-20-7 TIME WARNER CABLE INC 05/18/2016 Spin Off 0.000 217,790  217,790 274,237 (56,448)   (56,448)  217,790      

891027-10-4 TORCHMARK CORP 12/20/2016 Various 32.000 1,959  1,844 1,829 14   14  1,844  115 115 12  

891906-10-9 TOTAL SYSTEM SERVICES INC 09/20/2016 Various 33.000 1,540  1,789 1,643 146   146  1,789  (248) (248) 12  

892356-10-6 TRACTOR SUPPLY COMPANY 12/20/2016 Various 24.000 1,924  2,096 2,052 44   44  2,096  (172) (172) 19  

89417E-10-9 TRAVELERS COS INC 12/20/2016 Various 173.000 20,367  19,372 19,525 (153)   (153)  19,372  996 996 232  

90130A-10-1 TWENTY-FIRST CENTURY FOX INC 12/20/2016 Various 1,116,582.000 30,158,969  38,231,763 30,326,367 7,905,396   7,905,396  38,231,763  (8,072,794) (8,072,794) 167,542  

902494-10-3 TYSON FOODS INC CLASS A 12/20/2016 

Credit Suisse First 

Boston 22.000 1,452  1,184 1,173 10   10  1,184  268 268 5  

902973-30-4 US BANCORP 12/20/2016 Various 306.000 13,453  13,549 13,057 492   492  13,549  (96) (96) 223  

904311-10-7 UNDER ARMOUR INC 04/08/2016 Spin Off 0.000 63,243  63,243 69,910 (6,667)   (6,667)  63,243      

907818-10-8 UNION PACIFIC CORP 12/20/2016 Various 548,718.000 48,535,253  56,383,067 42,909,748 13,473,320   13,473,320  56,383,067  (7,847,815) (7,847,815) 478,598  

910047-10-9 UNITED CONTINENTAL HOLDINGS IN 12/20/2016 Various 810.000 41,675  43,340 46,413 (3,073)   (3,073)  43,340  (1,666) (1,666)   

911312-10-6 UNITED PARCEL SERVICE INC CLASS B 05/31/2016 Various 59.000 6,186  6,053 5,678 375   375  6,053  133 133 58  

911363-10-9 UNITED RENTAL NA INC 12/20/2016 Various 78.000 6,009  7,055 5,658 1,397   1,397  7,055  (1,046) (1,046)   

913017-10-9 UNITED TECHNOLOGIES CORP 12/20/2016 Various 103,214.000 10,018,410  11,151,384 9,915,769 1,235,615   1,235,615  11,151,384  (1,132,974) (1,132,974) 71,268  

91324P-10-2 UNITEDHEALTH GROUP INC 05/31/2016 Various 25.000 3,322  2,999 2,941 58   58  2,999  324 324 13  

913903-10-0 UNIVERSAL HEALTH SVCS CLASS B 06/30/2016 Various 10.000 1,294  1,235 1,195 40   40  1,235  59 59 2  

91529Y-10-6 UNUM GROUP 12/20/2016 Various 90.000 3,136  3,039 2,996 43   43  3,039  97 97 38  

917047-10-2 URBAN OUTFITTERS INC 12/20/2016 

Credit Suisse First 

Boston 4.000 122  147 91 56   56  147  (25) (25)   

918204-10-8 VF CORP 09/20/2016 Various 91,210.000 5,805,033  6,138,624 5,677,823 460,801   460,801  6,138,624  (333,590) (333,590) 33,774  

91913Y-10-0 VALERO ENERGY CORP 12/20/2016 Various 254.000 15,824  16,428 17,960 (1,533)   (1,533)  16,428  (603) (603) 374  

92220P-10-5 VARIAN MEDICAL SYSTEMS INC 09/20/2016 Various 29.000 2,580  2,726 2,343 383   383  2,726  (146) (146)   

92343E-10-2 VERISIGN INC 12/20/2016 Various 62.000 5,066  4,772 5,416 (644)   (644)  4,772  294 294   

92345Y-10-6 VERISK ANALYTICS INC 03/31/2016 

Credit Suisse First 

Boston 8.000 639  620 615 5   5  620  19 19   

92826C-83-9 VISA INC 12/20/2016 Various 601.000 46,917  47,127 46,608 520   520  47,127  (210) (210) 194  

929042-10-9 VORNADO REALTY TRUST 09/20/2016 UBS Libra 50.000 5,008  5,633 4,998 635   635  5,633  (625) (625) 95  

931142-10-3 WAL-MART STORES INC 12/20/2016 Various 513.000 37,236  44,811 31,447 13,364   13,364  44,811  (7,574) (7,574) 825  

931427-10-8 WALGREENS BOOTS ALLIANCE INC 09/20/2016 Various 98,875.000 8,118,207  8,204,330 8,419,701 (215,371)   (215,371)  8,204,330  (86,123) (86,123) 59,993  

94106L-10-9 WASTE MANAGEMENT INC 09/20/2016 Various 56.000 3,554  3,039 2,989 50   50  3,039  516 516 67  

941848-10-3 WATERS CORP 09/20/2016 Various 5.000 723  678 673 5   5  678  45 45   

949746-10-1 WELLS FARGO & CO 12/20/2016 Various 1,011.000 48,479  55,514 54,958 556   556  55,514  (7,035) (7,035) 996  

95040Q-10-4 WELLTOWER INC 07/05/2016 Various 82,500.000 6,261,499  4,878,107 5,612,475 (734,368)   (734,368)  4,878,107  1,383,392 1,383,392 141,900  

958102-10-5 WESTERN DIGITAL CORP 12/21/2016 Various 341,973.000 16,305,859  29,972,240 20,535,479 9,436,761   9,436,761  29,972,240  (13,666,381) (13,666,381) 515,112  

958102-10-5 WESTERN DIGITAL CORP 05/11/2016 Various 1.000 25  70 41 29   29  70  (45) (45) 1  

958254-10-4 WESTERN GAS PARTNERS LP 02/29/2016 Various 200,000.000 6,534,354  11,198,654 9,506,000 1,692,654   1,692,654  11,198,654  (4,664,301) (4,664,301) 160,000  

95931Q-20-5 WESTERN REFINING LOGISTICS L 06/15/2016 Various 244,500.000 5,614,309  6,046,976 5,997,585 49,391   49,391  6,046,976  (432,667) (432,667) 183,570  

959802-10-9 WESTERN UNION CO 12/20/2016 Various 155.000 3,023  3,204 2,776 428   428  3,204  (180) (180) 52  
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96145D-10-5 WESTROCK CO 09/20/2016 Various 529,520.000 20,918,696  30,741,675 22,963,324 7,778,351   7,778,351  30,741,675  (9,822,979) (9,822,979) 303,784  

96145D-10-5 WESTROCK CO 05/16/2016 Spin Off 0.000 1,588,778  1,588,778 1,223,937 364,841   364,841  1,588,778      

962166-10-4 WEYERHAEUSER CO 05/31/2016 Robert W Baird 439.000 13,819  15,095 13,161 1,934   1,934  15,095  (1,276) (1,276) 136  

963320-10-6 WHIRLPOOL CORP 12/20/2016 Various 24.000 4,112  5,068 3,525 1,543   1,543  5,068  (955) (955) 45  

966837-10-6 WHOLE FOODS MARKET INC 09/20/2016 Various 202.000 6,271  10,816 6,767 4,049   4,049  10,816  (4,545) (4,545) 39  

969457-10-0 WILLIAMS COMPANIES INC 05/31/2016 Various 46,334.000 653,878  2,118,133 1,190,784 927,349   927,349  2,118,133  (1,464,255) (1,464,255) 9  

96949L-10-5 WILLIAMS PARTNERS LP 06/02/2016 Various 315,800.000 6,992,757  8,094,125 8,795,030 (700,905)   (700,905)  8,094,125  (1,101,368) (1,101,368) 332,163  

98310W-10-8 WYNDHAM WORLDWIDE CORP 12/20/2016 Various 72.000 5,349  6,070 5,231 839   839  6,070  (721) (721) 83  

983134-10-7 WYNN RESORTS 09/20/2016 UBS Libra 18.000 1,862  1,245 1,245      1,245  617 617 27  

983919-10-1 XILINX INC 06/30/2016 Various 22.000 1,025  1,053 1,033 20   20  1,053  (28) (28) 11  

984121-10-3 XEROX CORP 09/20/2016 Various 943.000 9,235  12,360 10,024 2,335   2,335  12,360  (3,124) (3,124) 206  

98419M-10-0 XYLEM INC NY 03/31/2016 

Credit Suisse First 

Boston 4.000 164  148 146 2   2  148  16 16 1  

984332-10-6 YAHOO! INC 05/31/2016 Robert W Baird 19.000 720  865 632 233   233  865  (145) (145)   

988498-10-1 YUM! BRANDS INC 10/21/2016 Various 799.000 69,017  60,068 58,367 1,701   1,701  60,068  8,949 8,949 1,013  

988498-10-1 YUM! BRANDS INC 11/01/2016 Spin Off 0.000 70,699  70,699 71,749 (1,050)   (1,050)  70,699      

989701-10-7 ZIONS BANCORPORATION 12/20/2016 

Credit Suisse First 

Boston 3.000 132  93 82 12   12  93  38 38 1  

98978V-10-3 ZOETIS INC 08/02/2016 Various 949,764.000 46,845,030  36,394,553 45,512,691 (9,118,138)   (9,118,138)  36,394,553  10,450,478 10,450,478 264,512  

G0177J-10-8 ALLERGAN PLC 12/21/2016 Various 184,919.000 45,241,954  53,807,151 57,787,188 (3,980,037)   (3,980,037)  53,807,151  (8,565,197) (8,565,197)   

125491-10-0 CI FINANCIAL CORP 10/11/2016 

Scotia Capital (USA) 

Inc 40,000.000 739,897  1,085,506 884,458 95,144   95,144 105,905 1,024,848 (60,658) (284,951) (345,609) 28,902  

25675T-10-7 DOLLARAMA INC 10/11/2016 Various 18,000.000 1,339,436  731,480 1,039,758 (429,009)   (429,009) 120,731 643,003 (88,477) 696,433 607,956 3,703  

303901-10-2 FAIRFAX FINANCIAL HLDGS 10/07/2016 JP Morgan Inc 1,730.000 948,069  780,354 821,197 (174,778)   (174,778) 133,935 672,666 (107,687) 275,403 167,716 14,705  

000000-00-0 WASTEHOLDCO 1 LIMITED A ORDINARY SHARES B 10/20/2016 Taxable Exchange 6,617.000 35,290           35,290 35,290   

143658-30-0 CARNIVAL CORP C 12/20/2016 Various 684,922.000 31,515,896  28,000,158 37,314,551 (9,314,392)   (9,314,392)  28,000,158  3,515,738 3,515,738 438,312  

806857-10-8 SCHLUMBERGER LTD C 05/31/2016 Various 75.000 5,591  6,662 5,231 1,430   1,430  6,662  (1,071) (1,071) 87  

806857-10-8 SCHLUMBERGER LTD C 04/04/2016 Various 1.000 36  49 35 14   14  49  (13) (13) 1  

874039-10-0 TAIWAN SEMICONDUCTOR-SP ADR D 10/07/2016 Deutsche Bank Capital 32,883.000 1,013,688  526,283 748,088 (221,805)   (221,805)  526,283  487,405 487,405 24,713  

874080-10-4 TAL EDUCATION GROUP- ADR ADR D 10/10/2016 Various 16,500.000 1,109,672  519,899 766,755 (246,856)   (246,856)  519,899  589,773 589,773   

892306-10-1 TOYO SUISAN KAISHA LTD B 10/11/2016 

Bank of America 

Securities 7,000.000 296,285  226,835 246,296 (48,724)   (48,724) 29,263 229,714 2,878 66,572 69,450 3,493  

B00466-12-6 UMICORE B 10/10/2016 Various 28,000.000 1,653,876  1,262,828 1,175,942 (128,975)   (128,975) 215,862 1,072,984 (189,844) 580,892 391,048 25,111  

B53789-10-1 KBC BANKVERZEKERINGSHOLDING B 10/10/2016 Various 22,000.000 1,309,288  1,350,731 1,378,105 (57,534)   (57,534) 30,159 1,358,081 7,350 (48,793) (41,443)   

D07112-11-9 BAYER AG B 10/07/2016 Various 5,255.000 532,483  371,339 660,984 (358,210)   (358,210) 68,565 312,383 (58,956) 220,100 161,144 11,156  

D12459-10-9 BRENNTAG AG B 10/07/2016 Various 6,980.000 384,682  323,506 366,043 (103,227)   (103,227) 60,690 270,356 (53,149) 114,326 61,177 5,230  

D1764R-10-0 VONOVIA SE B 10/07/2016 JP Morgan Inc 20,883.000 745,896  511,483 623,866 (153,915)   (153,915) 41,532 486,280 (25,203) 259,616 234,413 22,200  

D1764R-10-0 VONOVIA SE B 05/13/2016 Return of Capital 0.000 22,200  23,737 23,737      22,200 (1,537)  (1,537) (22,200)  

D1882G-11-9 DEUTSCHE BOERSE AG B 07/07/2016 Tax Free Exchange 11,000.000 618,693  618,693 972,464 (450,262)   (450,262) 96,491 618,693    20,731  

D2046U-17-6 DEUTSCHE WOHNEN AG B 10/07/2016 Various 25,560.000 849,603  351,171 702,738 (400,201)   (400,201) 48,634 312,355 (38,816) 537,247 498,431 11,692  

D2046U-17-6 DEUTSCHE WOHNEN AG B 06/23/2016 Return of Capital 0.000 7,358  8,418 8,418      7,358 (1,060)  (1,060) (7,358)  

D28304-10-9 GEA GROUP AG B 10/10/2016 Various 31,444.000 1,661,210  1,297,633 1,249,665 (144,329)   (144,329) 192,297 1,140,061 (157,571) 521,149 363,578 24,783  

D28304-10-9 GEA GROUP AG B 04/21/2016 Return of Capital 0.000 24,783  27,712 27,712      24,783 (2,929)  (2,929) (24,783)  

D32051-12-6 HENKEL AG & CO KGAA VORZUG B 10/07/2016 JP Morgan Inc 9,085.000 1,198,020  692,680 1,018,391 (451,059)   (451,059) 125,348 584,043 (108,637) 613,977 505,340 11,195  

D35415-10-4 INFINEON TECHNOLOGIES AG B 10/07/2016 JP Morgan Inc 26,449.000 475,398  275,905 380,858 (159,512)   (159,512) 54,559 229,286 (46,618) 246,112 199,494 5,888  

D35415-10-4 INFINEON TECHNOLOGIES AG B 02/19/2016 Return of Capital 0.000 5,888  7,126 7,126      5,888 (1,238)  (1,238) (5,888)  

D4960A-10-3 LEG IMMOBILIEN AG B 10/07/2016 Various 3,665.000 324,145  196,030 289,227 (135,944)   (135,944) 42,747 160,098 (35,932) 164,047 128,115 9,297  

D4960A-10-3 LEG IMMOBILIEN AG B 05/20/2016 Return of Capital 0.000 9,297  11,333 11,333      9,297 (2,036)  (2,036) (9,297)  

D5565H-10-4 MTU AERO ENGINES AG B 10/10/2016 

Bank of America 

Securities 9,000.000 940,115  738,015 880,800 (274,249)   (274,249) 131,464 621,904 (116,111) 318,210 202,099 12,711  

D827A1-10-8 SYMRISE AG B 10/10/2016 Various 23,500.000 1,678,988  799,663 1,565,491 (882,101)   (882,101) 116,272 701,578 (98,085) 977,411 879,326 15,747  

D83066-10-6 TAG TEGERNSEE IMMOB & BETEIL B 10/07/2016 Various 14,330.000 192,124  121,745 176,205 (71,328)   (71,328) 16,868 108,268 (13,477) 83,856 70,379 6,418  

D83066-10-6 TAG TEGERNSEE IMMOB & BETEIL B 06/20/2016 Return of Capital 0.000 2,522  2,795 2,795      2,522 (273)  (273) (2,522)  

E04908-11-2 AMADEUS IT GROUP SA B 10/07/2016 JP Morgan Inc 16,824.000 822,289  342,975 743,487 (454,982)   (454,982) 54,470 297,084 (45,891) 525,204 479,313 11,635  

F12033-13-4 DANONE SA B 10/07/2016 JP Morgan Inc 24,303.000 1,760,735  1,610,455 1,644,062 (329,625)   (329,625) 296,018 1,353,524 (256,931) 407,210 150,279 37,623  

F2013Q-10-7 EULER HERMES GROUP B 10/07/2016 JP Morgan Inc 1,334.000 112,637  106,806 128,366 (40,827)   (40,827) 19,267 90,117 (16,689) 22,520 5,831 5,907  

F2457H-10-0 DASSAULT SYSTEMS SA B 10/07/2016 Various 16,239.000 1,251,452  804,167 1,301,214 (648,684)   (648,684) 151,637 672,206 (131,961) 579,246 447,285 7,212  

F56196-18-5 LEGRAND SA B 10/07/2016 Various 8,225.000 466,648  289,057 461,892 (221,862)   (221,862) 49,027 247,904 (41,153) 218,744 177,591 9,391  
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F56196-18-5 LEGRAND SA B 05/31/2016 Return of Capital 0.000 3,793  4,463 4,463      3,793 (670)  (670) (3,793)  

F65196-11-9 NEOPOST SA B 10/07/2016 JP Morgan Inc 5,063.000 132,240  136,381 121,371 101,102  134,363 (33,261) 48,270 115,776 (20,605) 16,464 (4,141) 8,471  

F65196-11-9 NEOPOST SA B 08/05/2016 Return of Capital 0.000 1,853  2,201 2,201      1,853 (348)  (348) (1,853)  

F72027-10-9 PERNOD RICARD SA B 10/07/2016 JP Morgan Inc 7,550.000 875,272  867,901 862,725 (144,410)   (144,410) 149,586 739,676 (128,225) 135,596 7,371 6,383  

F86921-10-7 SCHNEIDER ELECTRIC SA B 10/07/2016 JP Morgan Inc 3,812.000 265,945  218,654 209,288 7,740   7,740 1,625 223,544 4,890 42,401 47,291 8,678  

F86921-10-7 SCHNEIDER ELECTRIC SA B 05/05/2016 Return of Capital 0.000 8,695  8,341 8,341      8,695 354  354 (8,695)  

G01767-10-5 ALKERMES PLC D 04/20/2016 

National Financial 

Services 10,000.000 423,280  378,678 793,800 (415,122)   (415,122)  378,678  44,602 44,602   

G0176J-10-9 ALLEGION PLC D 06/30/2016 Deutsche Bank Capital 1.000 69  67 66 1   1  67  3 3   

G02604-11-7 AMEC FOSTER WHEELER PLC B 10/12/2016 Various 140,000.000 1,049,724  1,589,198 884,838 639,860   639,860 64,500 1,291,893 (297,305) (242,169) (539,474) 49,612  

G0408V-10-2 AON PLC D 12/20/2016 Various 82.000 8,810  8,089 7,561 527   527  8,089  721 721 43  

G0483X-12-2 ARM HOLDINGS PLC B 09/02/2016 Various 70,000.000 1,562,634  664,895 1,071,749 (461,999)   (461,999) 55,144 548,216 (116,679) 1,014,419 897,740 5,661  

G1151C-10-1 ACCENTURE PLC C 08/02/2016 Various 328,673.000 37,220,904  29,459,128 34,346,329 (4,887,200)   (4,887,200)  29,459,128  7,761,776 7,761,776 226,434  

G16968-11-0 BUNZL PLC B 10/07/2016 Various 31,700.000 918,900  568,991 880,542 (359,776)   (359,776) 48,224 450,697 (118,294) 468,204 349,910 16,521  

G1699R-10-7 BURBERRY GROUP PLC B 06/13/2016 Various 65,000.000 1,089,199  1,367,876 1,144,619 172,523   172,523 50,734 1,293,477 (74,399) (204,278) (278,677) 9,458  

G17528-26-9 CAIRN ENERGY PLC B 10/07/2016 JP Morgan Inc 41,068.000 101,124  117,506 95,437 12,588   12,588 9,482 91,156 (26,349) 9,968 (16,381)   

G23296-19-0 COMPASS GROUP PLC B 10/07/2016 Various 71,635.000 1,332,738  811,959 1,240,346 (488,827)   (488,827) 60,441 645,885 (166,075) 686,853 520,778 28,818  

G27823-10-6 DELPHI AUTOMOTIVE PLC D 12/20/2016 Various 13,070.000 920,493  1,015,554 1,120,491 (104,937)   (104,937)  1,015,554  (95,062) (95,062) 11,351  

G29183-10-3 EATON CORP PLC C 12/20/2016 Various 73.000 4,654  5,115 3,799 1,316   1,316  5,115  (461) (461) 96  

G30401-10-6 ENDO INTERNATIONAL PLC C 09/20/2016 Various 91.000 2,096  8,494 5,571 2,923   2,923  8,494  (6,398) (6,398)   

G3122U-14-5 ESPRIT HOLDINGS LTD B 10/11/2016 

Bank of America 

Securities 215,150.000 182,289  200,859 237,616 80,391  116,906 (36,515) (243) 200,774 (85) (18,485) (18,570)   

G3157S-10-6 ENSCO PLC D 03/31/2016 

Credit Suisse First 

Boston 2,346.000 24,281  36,105 36,105      36,105  (11,824) (11,824) 23  

G32655-10-5 EXPERIAN PLC B 10/10/2016 

Bank of America 

Securities 60,000.000 1,182,757  951,728 1,061,876 (180,714)   (180,714) 70,566 739,295 (212,433) 443,462 231,029 24,000  

G3910J-11-2 GLAXOSMITHKLINE B 03/04/2016 Various 14,440.000 284,110  326,598 292,158 10,302   10,302 24,138 292,819 (33,779) (8,709) (42,488) 8,205  

G41440-14-3 COBHAM PLC B 10/07/2016 Various 127,958.000 271,768  516,695 533,999 (62,958)   (62,958) 45,655 423,783 (92,913) (152,015) (244,928) 16,806  

G42504-10-3 HALMA PLC B 10/07/2016 Various 34,877.000 481,822  224,441 444,565 (236,815)   (236,815) 16,692 179,436 (45,005) 302,386 257,381 5,727  

G4576K-10-4 HIKMA PHARMACEUTICALS PLC B 10/10/2016 Various 35,000.000 980,968  1,167,002 1,186,764 (68,307)   (68,307) 48,545 1,006,764 (160,238) (25,796) (186,034) 9,592  

G4593F-13-8 HISCOX LTD B 10/07/2016 Various 17,552.000 228,861  162,552 272,613 (123,251)   (123,251) 13,190 128,527 (34,025) 100,334 66,309 9,642  

G4634U-16-9 HSBC HOLDINGS PLC B 06/10/2016 Various 38,544.000 243,911  339,243 304,553 9,455   9,455 25,234 304,055 (35,187) (60,144) (95,331) 9,224  

G47152-11-4 IMI PLC B 10/07/2016 JP Morgan Inc 21,738.000 299,561  329,422 275,966 40,020   40,020 13,436 266,645 (62,777) 32,915 (29,862) 11,681  

G4753Q-10-6 IG GROUP HOLDINGS PLC B 10/07/2016 Various 24,791.000 269,289  196,730 293,170 (112,948)   (112,948) 16,508 155,468 (41,262) 113,821 72,559 9,152  

G47791-10-1 INGERSOLL-RAND PLC CLASS A C 03/31/2016 

Credit Suisse First 

Boston 36.000 2,232  2,470 1,990 479   479  2,470  (238) (238) 12  

G4911B-10-8 INTERTEK GROUP PLC B 10/07/2016 JP Morgan Inc 5,313.000 244,676  208,077 217,418 (15,727)   (15,727) 6,386 170,197 (37,880) 74,479 36,599 3,978  

G491BT-10-8 INVESCO LTD C 12/20/2016 Various 369,259.000 10,528,781  14,146,610 12,362,791 1,783,819   1,783,819  14,146,610  (3,617,830) (3,617,830) 99,738  

G49374-14-6 BANK OF IRELAND B 10/07/2016 JP Morgan Inc 482,452.000 98,215  107,779 177,125 (88,049)   (88,049) 18,703 91,725 (16,054) 6,490 (9,564)   

G4984A-11-0 ITV PLC B 10/10/2016 

Bank of America 

Securities 320,000.000 684,395  937,375 1,304,313 (414,026)   (414,026) 47,088 746,950 (190,424) (62,555) (252,979) 65,979  

G51502-10-5 JOHNSON CONTROLS INTL PLC C 10/31/2016 Spin Off 0.000 19,320  19,320 14,110 5,209   5,209  19,320      

G51502-10-5 JOHNSON CONTROLS INTL PLC C 09/06/2016 Various 189.000              160  

G55440-10-4 JARDINE LLOYD THOMPSON GROUP B 10/07/2016 JP Morgan Inc 13,259.000 165,298  151,447 180,731 (40,758)   (40,758) 11,475 118,116 (33,331) 47,182 13,851 5,734  

G5785G-10-7 MALLINCKRODT PLC C 12/20/2016 Various 90.000 5,546  10,885 6,717 4,168   4,168  10,885  (5,339) (5,339)   

G5960L-10-3 MEDTRONIC PLC C 12/20/2016 Various 225.000 18,590  17,530 17,307 223   223  17,530  1,060 1,060 275  

G60754-10-1 MICHAEL KORS HOLDINGS LTD D 12/20/2016 Various 181.000 9,017  12,922 7,251 5,671   5,671  12,922  (3,905) (3,905)   

G6518L-10-8 NIELSEN HOLDINGS PLC C 09/20/2016 Various 258.000 13,518  12,072 12,023 49   49  12,072  1,446 1,446 222  

G6542T-11-9 NOBLE GROUP LTD B 10/11/2016 Citibank 3,000,000.000 429,186  915,720 845,964     69,756 870,007 (45,713) (440,821) (486,534)   

G7068#-10-3 PENDRAGON PLC WARRANTS B 12/28/2016 Private Placement 2,893,710.000   4 1,993,500 (1,993,496)   (1,993,496) (1) 3 (1) (3) (4)   

G7420A-10-7 RECKITT BENCKISER GROUP PLC B 10/10/2016 Various 26,351.000 2,380,173  1,524,400 2,438,965 (1,033,095)   (1,033,095) 118,530 1,183,855 (340,545) 1,196,317 855,772 54,177  

G7771K-14-2 SAGE GROUP PLC B 10/10/2016 

Bank of America 

Securities 115,000.000 1,052,983  580,077 1,022,715 (485,933)   (485,933) 43,295 450,360 (129,717) 602,622 472,905 22,168  

G7945M-10-7 SEAGATE TECHNOLOGY PLC C 12/20/2016 

Credit Suisse First 

Boston 51.000 1,894  3,058 1,870 1,188   1,188  3,058  (1,164) (1,164) 72  

G7S00T-10-4 PENTAIR PLC D 09/20/2016 Various 149.000 8,851  9,560 7,380 2,181   2,181  9,560  (710) (710) 145  

G81276-10-0 SIGNET JEWELERS LTD C 12/09/2016 Various 95.000 8,656  14,306 11,751 2,556   2,556  14,306  (5,650) (5,650) 83  

G8338K-10-4 SPECTRIS PLC B 10/07/2016 JP Morgan Inc 9,623.000 257,943  277,648 255,532 4,439   4,439 17,678 219,376 (58,272) 38,566 (19,706) 4,239  
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G83561-12-9 SPIRAX-SARCO ENGINEERING PLC B 10/07/2016 JP Morgan Inc 3,932.000 223,212  182,149 190,223 (13,856)   (13,856) 5,781 148,828 (33,321) 74,384 41,063 2,771  

G95248-13-7 WEIR GROUP PLC/THE B 10/10/2016 Various 70,000.000 1,385,868  2,003,145 1,031,520 876,714   876,714 94,911 1,711,316 (291,829) (325,448) (617,277) 31,481  

G9606P-19-7 WHITBREAD PLC B 10/10/2016 

Bank of America 

Securities 18,000.000 839,424  1,023,425 1,167,356 (207,244)   (207,244) 63,312 805,534 (217,891) 33,890 (184,001) 14,770  

G97744-10-9 WORLDPAY GROUP PLC B 10/10/2016 

Bank of America 

Securities 180,000.000 665,159  706,365 815,107 (131,964)   (131,964) 23,222 573,157 (133,208) 92,002 (41,206) 1,439  

G97822-10-3 PERRIGO CO PLC C 06/30/2016 Deutsche Bank Capital 29.000 2,629  5,908 4,196 1,711   1,711  5,908  (3,279) (3,279) 8  

G98197-10-9 WOLSELEY PLC 10/10/2016 

Bank of America 

Securities 22,000.000 1,237,809  1,372,656 1,196,593 96,596   96,596 79,467 1,084,985 (287,671) 152,824 (134,847) 10,698  

G98290-10-2 XL GROUP PLC D 06/30/2016 Various 120.000 4,180  4,781 4,702 79   79  4,781  (601) (601) 37  

G98290-10-2 XL GROUP PLC D 07/26/2016 Tax Free Exchange 2,846.000 97,700  97,700 111,506 (13,807)   (13,807)  97,700    1,138  

G9T75R-10-3 VODAFONE GROUP PLC B 10/07/2016 Various 124,865.000 365,555  436,747 406,642 (5,344)   (5,344) 35,449 356,760 (79,987) 8,796 (71,191) 18,880  

H1467J-10-4 CHUBB LTD D 05/09/2016 Various 58,857.000 7,050,222  6,246,897 6,877,440 (630,544)   (630,544)  6,246,897  803,325 803,325 61,703  

H1467J-10-4 CHUBB LTD D 01/15/2016 Various 1.000 69  66 72 (6)   (6)  66  3 3   

H2906T-10-9 GARMIN LTD D 09/20/2016 Various 20.000 940  1,069 743 325   325  1,069  (128) (128) 30  

H2942E-12-4 GEBERIT AG B 10/07/2016 Various 592.000 249,301  119,331 200,976 (93,471)   (93,471) 11,826 109,630 (9,702) 139,672 129,970 3,384  

H3238Q-10-2 GIVAUDAN-REG B 10/07/2016 JP Morgan Inc 410.000 829,346  404,990 726,485 (349,407)   (349,407) 27,911 387,673 (17,316) 441,673 424,357 21,158  

H3238Q-10-2 GIVAUDAN-REG B 03/21/2016 Return of Capital 0.000 18,388  19,379 19,379      18,388 (990)  (990) (18,388)  

H42097-10-7 UBS GROUP AG B 10/07/2016 JP Morgan Inc 16,934.000 235,216  326,660 314,944 (716)   (716) 12,432 322,273 (4,388) (87,057) (91,445) 14,680  

H42097-10-7 UBS GROUP AG B 05/12/2016 Return of Capital 0.000 14,831  14,915 14,915      14,831 (84)  (84) (14,831)  

H4414N-10-3 JULIUS BAER GROUP LTD B 10/07/2016 Various 3,573.000 147,824  110,529 169,294 (66,464)   (66,464) 7,699 105,345 (5,184) 42,478 37,294 4,086  

H4414N-10-3 JULIUS BAER GROUP LTD B 04/15/2016 Return of Capital 0.000 4,061  4,204 4,204      4,061 (143)  (143) (4,061)  

H57312-46-6 NESTLE SA REG B 10/07/2016 JP Morgan Inc 25,932.000 1,999,446  1,734,249 1,929,179 (331,092)   (331,092) 136,163 1,636,129 (98,120) 363,317 265,197 39,228  

H69293-21-7 ROCHE HOLDING AG - GENUSSCHEIN B 10/10/2016 Various 7,808.000 1,908,633  1,841,223 2,153,608 (445,332)   (445,332) 132,948 1,743,375 (97,848) 165,258 67,410 41,295  

H7258G-20-9 SCHINDLER HOLDING AG B 10/07/2016 JP Morgan Inc 998.000 185,343  120,424 167,313 (58,471)   (58,471) 11,583 111,433 (8,992) 73,910 64,918 1,815  

H7484G-10-6 SGS SA B 10/07/2016 Various 841.000 1,836,613  1,631,696 1,603,782 (102,159)   (102,159) 130,072 1,541,196 (90,499) 295,417 204,918 32,415  

H84140-11-2 SYNGENTA AG B 05/18/2016 Taxable Exchange 624.000 250,055  229,957 244,282 (11,179)   (11,179) (3,146) 236,502 6,545 13,553 20,098 4,675  

H84989-10-4 TE CONNECTIVITY LTD D 09/20/2016 Various 282.000 16,918  19,624 18,220 1,404   1,404  19,624  (2,706) (2,706) 143  

H8817H-10-0 TRANSOCEAN LTD C 11/15/2016 Morgan Stanley & Co 6.000 65  74 74      74  (9) (9)   

H9870Y-10-5 ZURICH INSURANCE GROUP AG B 10/07/2016 Various 1,846.000 464,589  362,195 441,261 (118,340)   (118,340) 39,274 335,136 (27,059) 129,453 102,394 32,823  

H9870Y-10-5 ZURICH INSURANCE GROUP AG B 04/01/2016 Return of Capital 0.000 32,758  34,745 34,745      32,758 (1,988)  (1,988) (32,758)  

J0279C-10-7 ASAHI INTECC CO LTD B 11/24/2016 Various 21,100.000 849,841  568,826 981,100 (420,637)   (420,637) 8,364 612,915 44,089 236,926 281,015 5,637  

J04578-12-6 BRIDGESTONE B 06/10/2016 Various 116,000.000 4,033,866  4,196,194 4,027,443 269,630   269,630 (100,878) 4,704,392 508,198 (670,525) (162,327) 64,625  

J05250-13-9 CASIO COMPUTER CO LTD B 07/22/2016 Various 129,200.000 1,961,370  2,195,201 3,059,630 (1,008,723)   (1,008,723) 144,293 2,253,430 58,230 (292,061) (233,831) 17,797  

J05670-10-4 CHIBA BANK LTD B 10/11/2016 

Bank of America 

Securities 21,000.000 122,541  134,527 150,922 (58,203)   (58,203) 41,808 107,802 (26,724) 14,738 (11,986) 2,533  

J06237-10-1 CHIYODA CORP B 03/29/2016 Various 357,000.000 2,615,630  2,507,534 2,740,873 (250,189)   (250,189) 16,850 2,619,258 111,724 (3,628) 108,096 17,169  

J06930-10-1 CHUGAI PHARMACEUTICAL CO LTD B 07/19/2016 Various 65,200.000 2,117,510  2,085,685 2,299,494 (201,782)   (201,782) (12,027) 2,206,923 121,238 (89,413) 31,825 22,817  

J0R63K-10-0 AIMING INC B 01/14/2016 Various 165,900.000 941,828  2,097,802 1,124,664 985,117   985,117 (11,980) 2,151,461 53,659 (1,209,632) (1,155,973) 6,632  

J11718-11-1 DAIWA SECURITIES GROUP INC B 10/11/2016 

Bank of America 

Securities 29,000.000 166,589  116,736 179,662 (100,161)   (100,161) 37,234 92,435 (24,301) 74,155 49,854 5,887  

J1346E-10-0 FAST RETAILING CO LTD B 01/27/2016 Mizuho 4,900.000 1,553,927  1,765,914 1,737,930 (10,509)   (10,509) 38,493 1,750,886 (15,028) (196,959) (211,987)   

J15477-10-2 FUJI MEDIA HOLDINGS INC B 06/13/2016 Various 7,300.000 84,380  126,493 86,953 (784)   (784) 40,324 91,444 (35,050) (7,064) (42,114) 420  

J17304-13-0 GLORY LTD B 10/11/2016 Various 4,500.000 149,496  98,868 139,805 (72,419)   (72,419) 31,482 77,462 (21,407) 72,034 50,627 2,030  

J17976-10-1 HACHIJUNI BANK LTD B 10/11/2016 

Bank of America 

Securities 21,000.000 110,412  120,812 130,135 (44,967)   (44,967) 35,645 99,023 (21,789) 11,389 (10,400) 2,662  

J19782-10-1 HIROSE ELECTRIC CO LTD B 10/11/2016 

Bank of America 

Securities 3,465.000 462,000  360,424 425,411 (153,727)   (153,727) 88,740 315,882 (44,542) 146,117 101,575 6,807  

J20538-11-2 HITACHI METALS LTD B 03/10/2016 

Mitsubishi UFJ Sec 

(USA) Inc 173,400.000 1,862,103  2,185,177 2,170,724 20,248   20,248 (5,795) 2,326,249 141,072 (464,146) (323,074)   

J22260-11-1 NORTH PACIFIC BANK LTD B 10/11/2016 

Bank of America 

Securities 31,100.000 111,409  107,814 108,908 (34,208)   (34,208) 33,114 86,853 (20,962) 24,556 3,594 3,256  

J22302-11-1 HONDA MOTOR CO LTD B 01/25/2016 Various 110,700.000 3,299,615  3,695,324 3,600,338 174,987   174,987 (80,001) 3,817,590 122,266 (517,976) (395,710) 19,227  

J2467E-10-1 INPEX CORP B 10/11/2016 Various 186,500.000 1,625,245  1,830,436 1,839,074 (38,149)   (38,149) 29,511 1,869,173 38,737 (243,929) (205,192) 3,292  

J25027-10-3 ITO EN LTD B 10/11/2016 

Bank of America 

Securities 9,200.000 326,791  188,420 238,760 (75,007)   (75,007) 24,667 190,393 1,972 136,398 138,370 2,618  

J28541-10-0 JOYO BANK LTD B 09/28/2016 Tax Free Exchange 30,000.000 136,430  136,430 143,486 (48,312)   (48,312) 41,257 136,430    3,265  

J30642-16-9 KAO CORP B 10/11/2016 Various 23,100.000 1,262,010  607,421 1,201,872 (787,980)   (787,980) 193,529 472,630 (134,791) 789,381 654,590 15,397  
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J31843-10-5 KDDI CORP B 10/11/2016 Various 49,600.000 1,451,616  541,384 1,301,255 (932,378)   (932,378) 172,508 422,624 (118,760) 1,028,991 910,231 25,095  

J3430E-10-3 KOBAYASHI PHARMACEUTICAL CO B 10/11/2016 Various 4,900.000 488,801  244,918 406,767 (239,790)   (239,790) 77,941 192,632 (52,286) 296,169 243,883 2,817  

J3622S-10-0 KOSE CORP B 10/11/2016 Various 1,800.000 163,566  41,157 168,739 (140,711)   (140,711) 13,130 31,665 (9,492) 131,901 122,409 1,262  

J36662-13-8 KUBOTA CORP B 02/03/2016 Various 159,000.000 2,254,744  2,542,458 2,496,997 90,801   90,801 (45,340) 2,638,750 96,292 (384,006) (287,714) 17,658  

J38382-10-7 KYOWA HAKKO KIRIN CO LTD B 04/12/2016 Various 113,000.000 1,749,631  2,084,826 1,799,974 323,157   323,157 (38,305) 2,287,065 202,240 (537,434) (335,194) 11,242  

J44002-12-9 MITSUBISHI HEAVY INDUSTRIES B 01/13/2016 Various 522,000.000 2,174,990  3,111,058 2,315,586 390,710   390,710 404,761 2,761,084 (349,973) (586,094) (936,067)   

J4599L-10-2 MIZUHO FINANCIAL GROUP INC B 02/01/2016 Various 1,967,200.000 3,246,106  4,234,517 3,984,432 331,062   331,062 (80,977) 4,305,529 71,012 (1,059,422) (988,410)   

J50538-11-5 NIHON KOHDEN CORP B 10/11/2016 

Bank of America 

Securities 14,900.000 368,451  234,266 364,378 (169,667)   (169,667) 39,555 226,387 (7,879) 142,065 134,186 4,381  

J50883-10-7 NIHON M & A CENTER INC B 11/11/2016 Various 78,800.000 4,353,602  2,285,136 3,840,986 (1,777,413)   (1,777,413) 221,563 2,200,070 (85,066) 2,153,532 2,068,466 18,433  

J51699-10-6 NINTENDO CO B 07/25/2016 Various 10,700.000 1,706,946  1,564,795 1,491,239 86,618   86,618 (13,062) 1,757,549 192,754 (50,603) 142,151 11,198  

J52968-10-4 NIDEC CORP B 01/25/2016 Various 28,200.000 1,901,779  1,283,712 2,072,874 (900,122)   (900,122) 110,960 1,202,078 (81,634) 699,702 618,068   

J56171-10-1 NIPPON TELEVISION HOLDINGS B 06/22/2016 Various 6,200.000 104,832  99,292 114,283 (46,663)   (46,663) 31,672 73,008 (26,284) 31,825 5,541 649  

J58472-11-9 NITTO DENKO CORP B 01/28/2016 Various 33,300.000 1,941,498  1,846,281 2,468,530 (630,099)   (630,099) 7,851 1,861,671 15,390 79,828 95,218   

J5900F-10-6 NOMURA RESEARCH INSTITUTE B 10/11/2016 Various 21,510.000 736,476  502,871 835,557 (473,940)   (473,940) 141,254 418,126 (84,745) 318,350 233,605 13,404  

J5946V-10-7 OBIC CO LTD B 10/11/2016 Various 7,900.000 402,364  160,955 423,187 (313,509)   (313,509) 51,278 126,391 (34,564) 275,974 241,410 5,585  

J6150N-10-4 SUMITOMO MITSUI TRUST HOLDINGS B 02/05/2016 Various 559,000.000 1,630,126  2,785,285 2,143,540 148,990   148,990 492,755 2,322,327 (462,959) (692,201) (1,155,160)   

J63137-10-3 OSG CORP B 05/31/2016 Various 81,600.000 1,459,360  1,145,519 1,560,443 (814,381)   (814,381) 399,456 809,014 (336,505) 650,346 313,841 28,282  

J67844-10-0 SANKYO CO LTD B 09/27/2016 Various 3,500.000 127,437  159,653 131,736 (13,848)   (13,848) 41,764 133,784 (25,869) (6,347) (32,216) 1,766  

J68467-10-9 SANTEN PHARMACEUTICAL CO LTD B 10/11/2016 Various 101,500.000 1,491,983  1,274,591 1,693,620 (473,666)   (473,666) 54,638 1,418,286 143,695 73,697 217,392 20,653  

J69972-10-7 SECOM CO B 10/11/2016 

Bank of America 

Securities 4,200.000 306,933  282,078 287,869 (1,174)   (1,174) (4,618) 333,335 51,258 (26,402) 24,856 4,920  

J7165H-10-8 SEVEN & I HOLDINGS CO LTD B 06/16/2016 Various 88,400.000 3,626,920  3,923,722 4,080,977 (89,126)   (89,126) (68,128) 4,341,264 417,541 (714,344) (296,803) 19,841  

J75511-10-5 SIIX CORP B 12/13/2016 Various 87,100.000 3,143,205  2,254,604 2,709,622 (455,348)   (455,348) 331 2,518,658 264,054 624,547 888,601 34,798  

J76337-10-4 SONY FINANCIAL HOLDINGS INC B 09/14/2016 Various 13,000.000 180,201  179,847 235,624 (92,627)   (92,627) 36,850 161,193 (18,654) 19,008 354 4,261  

J76637-11-5 STANLEY ELECTRIC CO LTD B 03/04/2016 Various 157,900.000 3,547,535  3,093,491 3,509,437 (401,547)   (401,547) (14,399) 3,230,812 137,320 316,724 454,044   

J7665M-10-2 START TODAY CO LTD B 10/11/2016 Various 30,000.000 1,418,989  615,187 980,692 (441,417)   (441,417) 75,912 602,825 (12,362) 816,164 803,802 7,713  

J7771X-10-9 SUMITOMO MITSUI FINANCIAL GR B 10/11/2016 

Bank of America 

Securities 10,000.000 336,636  339,689 383,127 (146,362)   (146,362) 102,923 275,283 (64,406) 61,353 (3,053) 12,508  

J80744-10-5 TAKARA LEBEN CO LTD B 07/14/2016 Various 208,800.000 1,410,899  743,973 1,174,076 (498,956)   (498,956) 68,853 744,654 681 666,245 666,926 16,460  

J83173-10-4 TERUMO CORP B 10/11/2016 Various 11,500.000 434,353  248,501 361,583 (140,709)   (140,709) 27,627 252,359 3,857 181,994 185,851 3,351  

J87473-11-2 TOPCON CORP B 03/31/2016 Various 167,400.000 1,905,099  2,289,907 2,867,020 (586,910)   (586,910) 9,797 2,380,126 90,219 (475,027) (384,808) 1,736  

J90268-10-3 TOTO B 06/24/2016 Various 45,900.000 1,687,891  1,303,208 1,635,997 (336,162)   (336,162) 3,374 1,503,363 200,154 184,529 384,683 13,128  

J92676-11-3 TOYOTA MOTOR CORP B 03/18/2016 Various 70,600.000 3,869,610  4,286,724 4,397,334 (521,802)   (521,802) 411,191 4,067,689 (219,035) (198,079) (417,114)   

J94281-10-2 UT GROUP CO LTD B 05/09/2016 Various 296,800.000 1,188,354  1,333,958 1,449,175 (115,990)   (115,990) 773 1,464,692 130,734 (276,338) (145,604)   

J9446Z-10-5 USS CO LTD B 10/11/2016 Various 16,500.000 272,402  171,533 251,162 (134,290)   (134,290) 54,661 134,460 (37,073) 137,941 100,868 4,646  

J95468-12-0 YAKULT HONSHA CO LTD B 09/02/2016 Various 63,800.000 2,809,212  3,229,723 3,162,903 67,205   67,205 (385) 3,659,611 429,889 (850,399) (420,510) 9,403  

J95732-10-3 YAMAHA CORP B 10/11/2016 

Bank of America 

Securities 4,300.000 143,902  55,750 105,478 (59,556)   (59,556) 9,828 53,393 (2,357) 90,509 88,152 1,830  

J96612-11-4 YAMATO HOLDINGS CO LTD B 10/11/2016 Various 231,500.000 4,831,242  4,416,379 4,960,389 (660,967)   (660,967) 116,957 4,465,740 49,361 365,502 414,863 8,518  

J9690T-10-2 YASKAWA ELECTRIC CORP B 01/29/2016 

Goldman Sachs 

International 65,000.000 705,425  792,784 899,134 (237,164)   (237,164) 130,814 657,220 (135,564) 48,205 (87,359)   

K3013J-15-4 DSV A S B 10/11/2016 

Bank of America 

Securities 25,000.000 1,199,177  525,818 988,635 (547,581)   (547,581) 84,764 452,957 (72,861) 746,219 673,358 4,622  

K4001S-21-4 GN STORE B 10/11/2016 Various 65,000.000 1,399,050  1,578,518 1,185,416 145,390   145,390 247,712 1,367,682 (210,836) 31,368 (179,468) 6,998  

K55633-11-7 JYSKE BANK A S B 10/07/2016 JP Morgan Inc 2,605.000 126,921  84,953 118,333 (43,324)   (43,324) 9,943 77,465 (7,488) 49,456 41,968 1,505  

K9419V-11-3 SYDBANK A S B 10/07/2016 JP Morgan Inc 4,122.000 129,945  79,977 133,069 (67,228)   (67,228) 14,137 67,980 (11,997) 61,965 49,968 5,036  

K94545-11-6 TDC A/S B 09/15/2016 Various 40,941.000 211,788  296,956 204,926 36,391   36,391 55,639 249,738 (47,218) (37,950) (85,168)   

M22465-10-4 CHECK POINT SOFTWARE D 10/10/2016 Knight Securities 12,000.000 937,663  580,020 976,560 (396,540)   (396,540)  580,020  357,644 357,644   

N07045-20-1 ASM INTERNATIONAL NV B 10/07/2016 Various 3,236.000 132,125  107,321 127,100 (39,318)   (39,318) 19,539 90,258 (17,063) 41,867 24,804 2,187  

N22717-10-7 CORE LABORATORIES D 10/07/2016 Deutsche Bank Capital 829.000 93,846  96,129 90,145 5,984   5,984  96,129  (2,283) (2,283) 1,163  

N39427-21-1 HEINEKEN NV B 10/07/2016 Various 9,362.000 811,232  519,299 801,012 (376,926)   (376,926) 95,213 436,671 (82,628) 374,561 291,933 11,994  

N4578E-59-5 ING GROEP NV CVA B 10/07/2016 Various 42,556.000 532,477  427,002 575,493 (208,091)   (208,091) 59,600 378,839 (48,163) 153,638 105,475 26,747  

N53745-10-0 LYONDELLBASELL INDUSTRIES NV C 12/20/2016 Various 225.000 18,961  19,625 19,553 72   72  19,625  (664) (664) 354  

N6596X-10-9 NXP SEMICONDUCTORS D 08/02/2016 Various 291,751.000 23,601,276  19,343,415 24,580,022 (5,236,607)   (5,236,607)  19,343,415  4,257,861 4,257,861   

Q25953-10-2 COCHLEAR LTD B 10/11/2016 Various 14,000.000 1,320,762  801,826 974,954 (364,106)   (364,106) 190,978 621,728 (180,098) 699,034 518,936 15,776  

Q2721E-10-5 COMPUTERSHARE LIMITED B 10/10/2016 Various 27,583.000 207,180  253,995 233,527 (55,496)   (55,496) 75,964 183,382 (70,614) 23,799 (46,815) 5,393  

Q3018U-10-9 CSL LIMITED B 10/11/2016 Various 15,000.000 1,184,988  636,645 1,150,933 (641,151)   (641,151) 126,862 512,138 (124,506) 672,850 548,344 15,625  
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Q6634U-10-6 BRAMBLES LTD B 10/10/2016 Goldman Sachs Co 148,587.000 1,389,637  1,132,764 1,252,574 (313,011)   (313,011) 193,201 980,809 (151,955) 408,828 256,873 32,885  

Q7160T-10-9 ORICA B 10/10/2016 Goldman Sachs Co 15,206.000 187,014  225,760 171,726 45,342   45,342 8,691 226,597 838 (39,584) (38,746) 2,337  

R1812S-10-5 DNB ASA B 10/07/2016 Various 38,589.000 519,049  500,257 479,141 (131,781)   (131,781) 152,897 376,800 (123,457) 142,249 18,792 18,103  

T0783G-10-6 AZIMUT HOLDING SPA B 10/10/2016 Various 55,000.000 1,049,794  1,216,230 1,377,627 (274,891)   (274,891) 113,494 1,139,169 (77,061) (89,375) (166,436) 18,964  

T6444Z-11-0 LUXOTTICA GROUP SPA B 10/10/2016 

Bank of America 

Securities 14,000.000 633,079  510,341 918,491 (499,667)   (499,667) 91,517 429,425 (80,915) 203,654 122,739 11,814  

T960AS-10-1 UNICREDIT SPA B 02/04/2016 Morgan Stanley & Co 21,738.000 78,245  68,997 121,247 (62,053)   (62,053) 9,804 60,804 (8,193) 17,441 9,248   

V7780T-10-3 ROYAL CARIBBEAN CRUISES LTD C 12/20/2016 Various 31.000 2,339  3,185 3,138 48   48  3,185  (846) (846) 18  

W26049-11-9 ERICSSON CLASS B B 10/07/2016 Various 83,155.000 611,007  865,793 810,731 (93,521)   (93,521) 148,588 706,592 (159,202) (95,597) (254,799) 27,506  

W9112U-10-4 SVENSKA HANDELSBANKEN AB B 10/07/2016 JP Morgan Inc 32,661.000 448,214  493,453 436,838 64,378   64,378 (7,764) 489,133 (4,320) (40,919) (45,239) 20,156  

X98155-11-6 WARTSILA B 10/07/2016 JP Morgan Inc 125.000 5,681  5,195 5,723 (606)   (606) 77 5,268 73 413 486 142  

Y0486S-10-4 AVAGO TECHNOLOGIES LTD D 02/01/2016 Tax Free Exchange 2,611.000 249,522  249,522 378,987 (129,464)   (129,464)  249,522      

9099999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 2,408,541,790 XXX 2,464,040,954 2,426,277,984 37,207,064  9,021,572 28,185,492 9,436,531 2,458,147,152 (5,893,801) (49,464,420) (55,358,221) 26,058,668 XXX
                    

9199999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates  XXX             XXX

78249R-60-2 

RUSSELL US MID CAP EQUITY FUND CLASS S 

SHARES 09/30/2016 Private Placement 2,083,063.000 23,496,948  20,830,628 21,851,328 (1,020,701)   (1,020,701)  20,830,628  2,666,320 2,666,320 105,611  

9299999. Subtotal - Common Stocks - Mutual Funds 23,496,948 XXX 20,830,628 21,851,328 (1,020,701)   (1,020,701)  20,830,628  2,666,320 2,666,320 105,611 XXX
922906-20-1 VANGUARD PRIME MMKT-INV 12/31/2016 Direct Placement 52,322.000 52,322  52,322 52,322      52,322      

9399999. Subtotal - Common Stocks - Money Market Mutual Funds 52,322 XXX 52,322 52,322      52,322     XXX

9799997. Total - Common Stocks - Part 4 2,432,091,060 XXX 2,484,923,904 2,448,181,634 36,186,363  9,021,572 27,164,791 9,436,531 2,479,030,102 (5,893,801) (46,798,100) (52,691,901) 26,164,279 XXX

9799998. Total - Common Stocks - Part 5 1,145,439,922 XXX 1,123,453,356       1,127,105,826 3,652,470 18,334,096 21,986,566 11,561,269 XXX

9799999. Total - Common Stocks 3,577,530,982 XXX 3,608,377,260 2,448,181,634 36,186,363  9,021,572 27,164,791 9,436,531 3,606,135,928 (2,241,331) (28,464,004) (30,705,335) 37,725,548 XXX

9899999. Total - Preferred and Common Stocks 3,602,909,829 XXX 3,628,799,194 2,469,466,143 37,283,871  9,021,572 28,262,299 9,436,531 3,626,557,862 (2,241,331) (23,507,091) (25,748,422) 38,707,236 XXX

9999999 - Totals 50,772,799,779 XXX 50,358,087,742 37,894,105,917 9,906,683 (106,305,770) 41,127,148 (137,526,235) 43,865,883 50,396,095,811 (34,880,459) 377,268,911 342,388,452 1,241,164,134 XXX
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