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A

B AR Ok BV

BEHE (%)

AEGIS ASSET BACKED SEC TR 2005-2 06/35
APPLE INC 1 05/03/2018

APPLE INC 1.05 05/05/2017

APPLE INC 3.2 05/13/2025

APPLE INC 2.4% 5/3/2023

ABBVIE INC 1.8 05/14/2018

ABBVIE INC 3.6 05/14/2025
ANHEUSER-BUSCH INBEV FIN 1.25 01/17/18
ANHEUSER-BUSCH INBEV FIN 3.65 02/01/26
ABBOTT LABORATORIES 2.95 03/15/2025
ACE INA HOLDINGS 3.35 05/03/2026
ACTAVIS FUNDING SCS 3.8 03/15/2025
AMERICAN INTL GROUP 8.175% 5/15/2058
AIR LEASE CORP 3.875% 12/1/2018

AAMES MORTGAGE INVESTMENT 1.17385 10/35
AMERICAN TOWER CORP 4 06/01/2025
AMERICAN EXP CRED ACCT MAS TR 1.49 4/20
ANTHEM INC 3.5 08/15/2024

AMERIGAS PART/FIN CORP 5.875 08/20/2026
ADJUSTABLE RATE MORTGAGE TRUST 4/25/35
ASIAN DEVELOPMENT BANK 3.25% 7/20/2017
ASIAN DEVELOPMENT BANK 4.625 03/06/2019
ASIAN DEVELOPMENT BANK 5% 3/9/2022
AUD/USD VANILLA 20170630

AMERICAN AXLE & MFG INC 6.625% 10/15/22
ASTRAZENECA PLC 1.75 11/16/2018

BANK OF AMERICA CORP 0.221% 12/18/2014
BEAR STEARNS ALT-A TRUST 1/25/2035
BEAR STEARNS ALT-A TRUST 11/25/2034
COTT BEVERAGES INC 07/01/2022

B&G FOODS INC 4.625% 6/1/2021
BANKUNITED INC 4.875 11/17/2025

BALL CORP 4% 11/15/2023

BALL CORP 4.375 12/15/2020

BALL CORP 5.25 07/01/2025

BANK OF MONTREAL 1.4 09/11/2017

BANK OF MONTREAL 1.45% 4/9/2018

BANK OF NOVA SCOTIA FRN 07/15/2016
BEAR STEARNS ARM TRUST 05-5 0 8/25/35
BEAR STEARNS ARM TRUST 1/25/2035
BAYLOR SCOTT & WHITE HOL 2.65 11/15/26
CITIGROUP INC FRN 05/04/2021

CITIGROUP INC 6.25% 6/29/2017

CARDINAL HEALTH INC 3.2 03/15/2023
CARDINAL HEALTH INC 3.75 09/15/2025
CANADIAN GOVERNMENT 1.25% 03/01/2018
CANADIAN GOVERNMENT 1.5 02/01/2017
CARMAX AUTO OWNER TRUST 0.97% 4/16/18
CONNECTICUT AVENUE SECURITIES 05/25/24
CBS CORP 3.5 01/15/2025

OUTFRONT MEDIA CAP LLC/C 02/15/2022
CITI CREDIT CARD ISSUANCE TR 5.65% 9/19
CROWN AMER/CAP CORP IV 4.5% 01/15/2023
CROWN CORK & SEAL CO INC 7.375% 12/2026
CHASE ISSUANGCE TRUST 1.62 07/15/2020
CHASE ISSUANCE TRUST 1.59 02/18/2020
CCO HLDGS LLC/CAP CORP 5.75% 1/15/2024
COBIZ FINANCIAL INC VAR 06/25/2030

CO BLDG-TXB-D-QSCB 6.817 03/15/2028
CREDITSUISSE COM MTS2006—-C4 5.509% 9/39
CO SPR UTILS-TXB-B2 5.538 11/15/2040

CT ST-TXB-D-BABS 5.09 10/01/2030

CVS HEALTH CORP 3.875 07/20/2025
ALTERNATIVE LOAN TRUST 2004-J5 08/25/34
DARLING INGREDIENTS INC 5.375 1/15/2022
QUEST DIAGNOSTIC INC 4.25% 4/1/24
DANAHER CORP 01/22/2021

DANAHER CORP 1.65 9/18

DUKE ENERGY CORP 2.15 11/15/2016

15,000.00
135,000.00
30,000.00
115,000.00
60,000.00
110,000.00
65,000.00
100,000.00
120,000.00
60,000.00
35,000.00
60,000.00
180,000.00
180,000.00
40,000.00
60,000.00
52,000.00
30,000.00
80,000.00
26,284.69
125,000.00
75,000.00
90,000.00
460,000.00
165,000.00
25,000.00
175,000.00
80,974.50
36,456.90
100,000.00
145,000.00
85,000.00
150,000.00
40,000.00
115,000.00
50,000.00
110,000.00
45,000.00
38,804.31
61,409.84
90,000.00
67,000.00
70,000.00
37,000.00
140,000.00
255,000.00
865,000.00
23,391.70
28,873.02
130,000.00
75,000.00
50,000.00
140,000.00
40,000.00
65,000.00
105,000.00
145,000.00
15,000.00
25,000.00
90,210.66
45,000.00
85,000.00
180,000.00
70,000.00
45,000.00
20,000.00
50,000.00
65,000.00
55,000.00

14,017.71
135,549.74
30,118.81
122,416.20
61,333.06
111,030.59
68,414.45
100,666.44
130,447.52
61,728.31
37,495.37
63,181.01
228,128.37
217,818.75
38,773.53
64,007.96
52,434.47
31,456.36
80,252.22
25,835.24
90,975.05
56,925.35
77,391.56
7,404.29
178,857.71
25,384.76
149,400.26
78,176.02
35,546.15
102,687.50
145,558.85
88,764.08
148,516.67
43,032.64
122,906.25
50,467.39
110,887.35
45,118.18
38,737.34
60,754.52
92,062.23
50,088.14
51,236.93
38,947.87
153,856.73
199,567.94
673,920.37
23,409.06
28,680.32
135,762.37
76,628.13
53,651.86
145,705.00
44,131.11
65,767.77
106,160.56
156,442.51
15,782.81
34,258.81
90,579.08
50,592.89
102,521.47
201,115.23
65,069.14
47,549.91
21,896.86
146,625.00
66,320.89
55,361.64

0.05
0.49
0.11
0.44
0.22
0.40
0.25
0.36
0.47
0.22
0.13
0.23
0.82
0.78
0.14
0.23
0.19
0.11
0.29
0.09
0.33
0.20
0.28
0.03
0.64
0.09
0.54
0.28
0.13
0.37
0.52
0.32
0.53
0.15
0.44
0.18
0.40
0.16
0.14
0.22
0.33
0.18
0.18
0.14
0.55
0.72
242
0.08
0.10
0.49
0.28
0.19
0.52
0.16
0.24
0.38
0.56
0.06
0.12
0.33
0.18
0.37
0.72
0.23
0.17
0.08
0.53
0.24
0.20
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DAVITA HEALTHCARE PARTNE 5.125% 7/15/24
EXPORT DEVELOPMNT CANADA 3.25% 8/8/17
EAGLE BANCORP INC 5.75% 09/01/2024
EXPRESS SCRIPTS HOLDING 3.5 06/15/2024
EUR/USD VANILLA 20170206

EUR/USD VANILLA 20180619

EUR PUT /GBP CALL VANILLA 20160718

EUR PUT/GBP CALL VANILLA 07/20/16
EUR/USD Vanilla 20160906

EUR PUT/SEK CALL VANILLA 20161102

EUR PUT/USD CALL VANILLA 20161110
FREEPORT-MCMORAN C & G 3.55% 3/1/2022
FIRST FRANKIN MTGE LOAN TR 05-FF7 07/35
FL ST BRD OF ADMIN 2.638 07/01/2021

FL HURRICANE-SER A 2.995% 7/1/2020
FIDELITY NATL FINANCIAL 4.25 8/15/2018
FIRST NIAGARA FIN GRP 7.25% 12/15/2021
FORD CR AUTO OWNER TR 14-C 1.06 05/19
21ST CENTURY FOX AMERICA 6.2 12/15/2034
GEORGIA-TXBL-B 4.15 02/01/2035

GA ST-SER H 4.503 11/01/2025

GBP PUT/USD CALL VANILLA 20170123
GREENWICH CAPITAL COMMERCIAL FUNDING 38
GENERAL ELECTRIC CO VAR 12/29/2049
GENERAL ELEC CAP CORP 6.25% 09/29/2020
GILEAD SCIENCES INC 3.05 12/01/2016
GENERAL MOTORS FINL CO 3.25% 5/15/2018
GENERAL MOTORS FINL CO 4.375 09/25/2021
GEORGE WASHINGTON UNIVER 4.868 09/45
GSAA HOME EQUITY TR 2005-MTR1 10/25/35
GSAA HOME EQUITY TRUST 2005-11 10/25/35
GSR MORTGAGE LOAN TRUST 5/25/2034
HONDA AUTO RCVBLS 14-1 OWNER TR 0.67 17
HONDA AUTO RCVS 15-4 OWNR TR 1.23 09/19
HYUNDAI AUTO REC TR 2016-A 1.21 06/19
HCA INC 5% 3/15/2024

HCA HOLDINGS INC 6.25% 2/15/2021

HCA INC 7.5% 2/15/2022

HOME DEPOT INC 3 04/01/2026

HI ST-TXB-DX-BABS 5.33 02/01/2026
HOLOGIC INC 03/01/2042

HOUSTON REF-TXB-A-PEN 6.29 03/01/2032
HOST HOTELS & RESORTS 5.25% 3/15/2022
HUMANA INC 3.85 10/01/2024
INTER-AMERICAN DEVEL BK 3.75% 10/9/2018
INTER-AMERICAN DEVEL BK 6.5% 8/20/2019
IBM CORP 1.95 02/12/2019

IBM CORP 2.75% 12/21/2020

INTL BK RECON & DEVELOP1.375% 6/23/2019
INTL BK RECON & DEVELOP 2.125% 5/29/17
INTL BK RECON & DEVELOP 2.8 01/13/2021
INTL BK RECON & DEVELOP 3.375% 8/13/17
INTL BK RECON & DEVELOP 3.5 01/22/2021
INTL BK RECON & DEVELOP 3.625 06/22/20
INTL BK RECON & DEVELOP 4.5% 8/16/2016
INTL BK RECON & DEVELOP 4.625 10/06/21
INTL BK RECON & DEVELOP 4.625% 2/26/19
INTL BK RECON & DEVELOP 3.75% 1/23/2019
INDEPENDENT BANK GRP INC 5.875% 8/1/24
INTL FINANCE CORP 3.25 07/22/2019

INTL FINANCE CORP 3.625 05/20/2020

INTL FINANCE CORP 3.875% 2/26/2018

INTL FINANCE CORP 6.45 10/30/2018
INDONESIA GOVERNMENT 8.25% 7/15/2021
INTEL CORP 3.25% 8/1/2039

INTEL CORP 3.7 07/29/2025

JPMORGAN CHASE & CO 4.25% 11/2/2018

JP MORGAN CHASE COMMERCIAL MORT SEC COR
JP MC COMMCL MOR 5.44% 6/12/2047

JP MORGAN MORTGAGE TRUST 7/25/2035
KFW 3.75 05/29/2020

it FPAME CK /L) HEIE (%)
105,000.00 108,646.85 0.39
65,000.00 49,646.50 0.18
40,000.00 41,966.67 0.15
147,000.00 151,984.70 0.55
585,000.00 5,489.76 0.02
730,000.00 9,269.66 0.03
420,000.00 - 0.00
420,000.00 - 0.00
1,230,000.00 4.10 0.00
410,000.00 1,572.35 0.01
925,000.00 747.09 0.00
75,000.00 66,887.50 0.24
35,000.00 33,950.45 0.12
100,000.00 105,066.04 0.38
75,000.00 79,540.88 0.29
50,000.00 102,927.78 0.37
135,000.00 159,886.74 0.57
62,863.75 62,990.26 0.23
50,000.00 62,829.08 0.23
20,000.00 22,211.23 0.08
30,000.00 34,755.75 0.12
585,000.00 23,136.15 0.08
102,573.68 102,992.45 0.37
111,000.00 118,017.67 0.42
25,000.00 41,701.98 0.15
100,000.00 101,104.97 0.36
65,000.00 66,617.25 0.24
90,000.00 96,022.41 0.34
74,000.00 89,800.15 0.32
41,516.55 38,631.91 0.14
126,071.59 118,165.99 0.42
44,676.48 44,472.23 0.16
25,004.21 25,000.88 0.09
50,000.00 50,191.76 0.18
100,000.00 100,272.83 0.36
120,000.00 125,966.67 0.45
215,000.00 234,588.89 0.84
270,000.00 314,640.00 1.13
35,000.00 37,602.44 0.14
40,000.00 50,467.13 0.18
20,000.00 25,783.33 0.09
98,000.00 127,820.09 0.46
120,000.00 133,781.08 0.48
43,000.00 46,338.09 0.17
120,000.00 93,418.62 0.34
65,000.00 55,925.67 0.20
49,000.00 50,573.74 0.18
100,000.00 144,894.98 0.52
850,000.00 104,619.57 0.38
600,000.00 72,620.03 0.26
50,000.00 38,616.12 0.14
75,000.00 54,627.90 0.20
110,000.00 81,747.35 0.29
360,000.00 47,553.32 0.17
150,000.00 108,876.67 0.39
40,000.00 31,238.10 0.11
135,000.00 102,516.51 0.37
70,000.00 55,179.42 0.20
70,000.00 68,913.54 0.25
136,000.00 106,124.76 0.38
110,000.00 81,196.17 0.29
200,000.00 147,375.18 0.53
4,800,000.00 71,632.06 0.26
930,000,000.00 75,947.33 0.27
120,000.00 196,700.00 0.71
45,000.00 50,685.13 0.18
230,000.00 168,015.38 0.60
67,192.40 67,449.32 0.24
55,523.49 56,618.87 0.20
119,500.25 118,664.91 043
55,000.00 40,636.57 0.15
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ELI'LILLY & CO.

it FPAME CK /L) HEIE (%)

KFW 6% 8/20/2020 150,000.00 130,413.47 0.47
KIMBERLY-CLARK CORP 2.75 02/15/2026 70,000.00 74,172.64 0.27
COCA-COLA CO/THE 0.875 10/27/2017 65,000.00 65,187.37 0.23
COCA-COLA CO/THE 1.15 04/01/2018 140,000.00 141,374.52 0.51
COCA-COLA CO/THE 1.8% 9/1/2016 142,000.00 143,113.00 0.51
KOMMUNINVEST I SVERIGE 2.5 12/01/2020 480,000.00 62,798.40 0.23
KRAFT FOODS GROUP INC 6.125% 8/23/2018 86,000.00 96,186.68 0.35
KANSAS ST DEV FIN AUT 3.941 04/15/2026 75,000.00 79,203.74 0.28
KANSAS ST DEV FIN AUT 4.091 04/15/2027 65,000.00 69,527.03 0.25
LAMAR MEDIA CORP 5% 5/1/2023 145,000.00 150,558.33 0.54
L BRANDS INC 6.875 11/01/2035 30,000.00 30,718.75 0.11
US AIRWAYS 2012-1B PTT 8% 10/1/2019 59,591.72 67,161.06 0.24
LIBERTY INTERACTIVE LLC 0.75 03/30/2043 19,278.34 21,499.55 0.08
ELILILLY & CO 2.75 06/01/2025 140,000.00 148,590.49 0.53

85,000.00 88,811.41 0.32
LOCKHEED MARTIN CORP 2.9 03/01/2025 140,000.00 145,989.85 0.52
LOCKHEED MARTIN CORP 3.55 01/15/2026 75,000.00 83,081.19 0.30
LOWE'S COS INC 2.5 4/15/26 13,000.00 13,304.65 0.05
LIFEPOINT HOSPITALS INC 5.5 12/01/2021 130,000.00 136,120.83 0.49
L BRANDS INC 5.625% 10/15/2023 115,000.00 125,278.13 0.45
LEGACYTEXAS FIN GRP VAR 12/01/2025 15,000.00 15,143.75 0.05
MACYS RETAIL HLDGS INC 7.875% 8/15/2036 45,000.00 46,608.66 0.17
MEX BONOS DESARR FIX RT 10% 12/5/2024 5,062,500.00 352,994.81 1.27
MEX BONOS DESARR FIX RT 4.75 06/14/2018 3,700,000.00 200,568.64 0.72
MEX BONOS DESARR FIX RT 6.5 06/10/2021 2,269,000.00 128,855.95 0.46
MEX BONOS DESARR FIX RT 7.75% 5/29/2031 1,054,000.00 65,312.85 0.23
MEX BONOS DESARR FIX RT 8.5% 12/13/2018 1,262,000.00 74,152.43 0.27
MEX BONOS DESARR FIX RT 8% 12/7/2023 2,342,500.00 144,747.29 0.52
MARYLAND ST-A-BAB 4.4 03/01/2023 35,000.00 41,400.68 0.15
METLIFE INC 6.4% 12/15/2036 55,000.00 58,870.04 0.21
UNITED MEXICAN STATES 4.6 01/23/2046 200,000.00 215,037.78 0.77
MICHIGAN-A-TXBL 3.5 05/15/2030 20,000.00 20,593.44 0.07
MERRILL LYNCH/CTRYWIDE COMMERCIAL MTGE 3,902.33 3,921.02 0.01
ML MTGE INVSTRS TR SERIES 05-A8 8/36 65,106.20 60,613.78 0.22
3M COMPANY 3 08/07/2025 75,000.00 82,653.60 0.30
MONTEFIORE MEDICAL CENT 2.895 04/30/32 55,000.00 57,134.96 0.21
MERCK & CO INC 1.3 05/18/2018 105,000.00 106,159.81 0.38
MERCK & CO INC 2.75 02/10/2025 150,000.00 158,458.47 0.57
MICROSOFT CORP 3.125 11/03/2025 115,000.00 123,746.98 0.44
MORGAN STANLEY MTGE LOAN TRUST 10/25/34 85,859.46 84,281.40 0.30
MGIC INVESTMENT CORP 2% 4/1/2020 100,000.00 111,500.00 0.40
NATIONAL AUSTRALIA BANK 6% 2/15/2017 130,000.00 101,239.65 0.36
NISSAN AUTO RCVBLS 13-C OWNER TR 1.3 20 90,000.00 90,384.78 0.32
NEW CENTURY HOME EQUITY LOAN TR 3/25/35 45,000.00 41,818.23 0.15
NORWEGIAN GOVERNMENT 3.75% 5/25/2021 825,000.00 113,811.97 0.41
NORWEGIAN GOVERNMENT 4.25% 05/19/2017 405,000.00 50,210.81 0.18
NORWEGIAN GOVT 4.5% 5/22/2019 1,500,000.00 200,793.18 0.72
NISOURCE FINANCE CORP 4.8% 2/15/2044 90,000.00 104,852.28 0.38
NORDIC INVESTMENT BANK 1.375 07/15/2020 370,000.00 45,568.73 0.16
NATIONAL RURAL UTIL COOP VAR 04/20/2046 35,000.00 36,193.65 0.13
NEW S WALES TREASURY CRP 6% 3/1/2022 170,000.00 156,889.66 0.56
NEW S WALES TREASURY CRP 6% 5/1/2020 205,000.00 178,023.90 0.64
NORTHWESTERN UNIVERSITY 3.688 12/01/38 55,000.00 60,269.51 0.22
NEW ZEALAND GOVERNMENT 3 04/15/2020 80,000.00 59,294.32 0.21
NEW ZEALAND GOVERNMENT 5% 03/15/2019 228,000.00 177,338.71 0.64
NEW ZEALAND GOVERNMENT 6% 05/15/2021 365,000.00 309,240.87 1.11
NEW ZEALAND GOVERNMENT 6% 12/15/2017 156,000.00 117,631.51 0.42
NZ LOCAL GOVT FUND AGENC 5 03/15/2019 127,000.00 97,332.86 0.35
NZ LOCAL GOVT FUND AGENC 6 12/15/2017 85,000.00 63,678.99 0.23
OMNICOM GROUP INC 3.6 04/15/2026 65,000.00 69,012.52 0.25
ONTARIO (PROVINCE OF) 6.25 09/29/2020 35,000.00 30,278.59 0.11
OPTION ONE MORTGAGE LOAN TRUST 5/25/35 35,472.30 33,952.60 0.12
ORACLE CORP 1.2% 10/15/2017 90,000.00 90,546.69 0.33
OLD REPUBLIC INTL CORP 3.75% 3/15/2018 30,000.00 38,656.25 0.14
OR SCH BRDS-TXB-B-PEN 5.55 06/30/2028 40,000.00 50,182.17 0.18
BANK OF THE OZARKS VAR 07/01/2026 30,000.00 30,711.67 0.11
PACIFIC CONTINENTAL CORP VAR 06/30/2026 5,000.00 5,003.26 0.02
PETROLEOS MEXICANOS 6% 3/5/2020 50,000.00 54,766.67 0.20
PFIZER INC 6.05 03/30/2017 50,000.00 52,681.10 0.19
PROCTER & GAMBLE CO/THE 0.75 11/04/2016 85,000.00 85,115.22 0.31
REPUBLIC OF PHILIPPINES 4.95% 1/15/2021 11,000,000.00 248518.75 0.89
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PHILIP MORRIS INTL INC.

PVH CORP 4.5% 12/15/2022
PRAXAIR INC 3.2 01/30/2026

QVC INC 02/15/2025

QVC INC 5.95% 3/15/2043

RADIAN GROUP INC 5.25 06/15/2020

SEATTLE-A-TXBL 4.05 01/01/2041

SWEDISH GOVERNMENT 3.5 06/1/22

TYCO ELECTRONICS GROUP

T-MOBILE USA INC 6.125% 1/15/2022
T-MOBILE USA INC 6.5 01/15/2026
T-MOBILE USA INC 6.836% 4/28/2023

TIME WARNER INC 3.875 01/15/2026

it FPAME CK /L) HEIE (%)

PHILIP MORRIS INTL INC 3.375 08/11/2025 100,000.00 109,457.00 0.39
55,000.00 60,136.37 0.22

PRINCETON UNIVERSITY 1.845 07/01/2021 30,000.00 30,737.20 0.11
PRINCETON UNIVERSITY 2.612 07/01/2026 35,000.00 36,354.42 0.13
PRINCETON UNIVERSITY 5.7 03/01/2039 55,000.00 79,628.39 0.29
PRUDENTIAL FINANCIAL INC 5.875% 9/15/42 90,000.00 98,869.38 0.36
MORROW PORT TRANS FAC 3.521 09/01/2027 30,000.00 33,567.20 0.12
140,000.00 142,205.00 0.51

10,000.00 10,944.03 0.04

QUEENSLAND TREASURY CORP 4 6/21/2019 137,000.00 108,410.55 0.39
QUEENSLAND TREASURY CORP 5.5% 6/21/2021 165,000.00 143,354.13 0.51
QUEENSLAND TREASURY CORP 6 07/21/2022 110,000.00 102,002.95 0.37
QUEENSLAND TREASURY CORP 7.125% 9/18/17 67,000.00 51,249.32 0.18
85,000.00 86,715.39 0.31

70,000.00 65,980.28 0.24

REYNOLDS AMERICAN INC 2.3 06/12/2018 45,000.00 45,776.52 0.16
RASC SERIES 2005-KS7 TRUST 08/25/2035 20,000.00 19,022.25 0.07
45,000.00 45,442.50 0.16

LANDWIRTSCH. RENTENBANK 6.5% 4/12/2017 80,000.00 62,458.89 0.22
REGIONS FINANCIAL CORP 7.375% 12/10/203 25,000.00 32,065.55 0.12
RIO TINTO FIN USA LTD 7.125% 7/15/2028 20,000.00 26,045.76 0.09
PHILIPPINE GOVERNMENT 4.625 09/09/2040 1,122,000.00 24,937.07 0.09
PHILIPPINE GOVERNMENT 7.375% 3/3/2021 2,600,000.00 66,568.46 0.24
PHILIPPINE GOVERNMENT 8% 7/19/2031 2,755,000.00 89,782.70 0.32
PHILIPPINE GOVERNMENT 6.5% 4/28/2021 10,600,000.00 260,867.36 0.94
REDWOOD TRUST INC 4.625% 4/15/2018 34,000.00 33,928.22 0.12
ROYAL BANK OF CANADA 1 04/27/2017 100,000.00 100,136.88 0.36
ROYAL BANK OF CANADA 1.2 01/23/2017 75,000.00 75,510.20 0.27
STRUCTRD ASST INVT LN TR 05-2 03/25/35 40,000.00 37,630.81 0.14
SAN ANTONIO ELEC 5.985 02/01/2039 30,000.00 43,112.33 0.15
STRUCTURED ASSET SECURITIES CORP 12/33 102,234.78 100,494.45 0.36
SAXON ASSET SEC TRUST 2006-2 09/25/2036 55,710.44 52,980.65 0.19
80,000.00 85,065.80 0.31

STIFEL FINANCIAL CORP 4.25% 7/18/2024 215,000.00 224,643.19 0.81
SWEDISH GOVERNMENT 1.5 11/13/2023 2,040,000.00 271,833.06 0.98
790,000.00 114,592.44 0.41

SWEDISH GOVERNMENT 5.0% 12/01/2020 415,000.00 62,414.66 0.22
SINGAPORE GOVERNMENT 2 3/8 04/01/17 300,000.00 226,896.66 0.81
SINGAPORE GOVERNMENT 2 1/2 06/01/19 300,000.00 231,781.52 0.83
SINGAPORE GOVERNMENT 3.25% 9/1/2020 280,000.00 226,258.15 0.81
SCRIPPS NETWORKS INTERAC 3.95 06/15/25 70,000.00 74,654.06 0.27
SYNOVUS FINANCIAL CORP VAR 12/15/2025 90,000.00 92,930.00 0.33
SYNOVUS FINANCIAL CORP 5.125% 6/15/2017 200,000.00 203,895.56 0.73
SYNOVUS FINANCIAL CORP 7.875% 2/15/2019 235,000.00 267,253.75 0.96
GEORGIA POWER COMPANY 5.7 06/01/2017 24,000.00 25,082.54 0.09
FREDMAC STRC AGY CR RISK DEBT NOTES 27 70,000.00 69,951.35 0.25
STRUC AGCY CR RISK DEBT NT 10/25/2028 40,000.00 40,197.00 0.14
STATE PUB SCH-C-QSCB 5.088 09/15/2029 45,000.00 49,689.06 0.18
CONSTELLATION BRANDS INC 4.25% 5/1/2023 120,000.00 125,650.00 0.45
CONSTELLATION BRANDS INC 4.75 12/01/25 15,000.00 15,865.63 0.06
TOYOTA AUTO RCVS 14-B OWNER TR .76 3/18 44,343.14 44,301.80 0.16
TOYOTA AUTO REC 15-C OWNER TR 1.44 6/19 65,000.00 65,339.21 0.23
TORONTO-DOMINION BANK FRN 07/13/2016 35,000.00 35,063.67 0.13
25,000.00 26,986.10 0.10

TEMASEK FINANCIAL I LTD 3.265% 2/19/20 250,000.00 199,089.29 0.71
TEXAS CHILDRENS HOSPITAL 2.668 10/01/22 50,000.00 52,997.80 0.19
TENET HEALTHCARE CORP 4.375% 10/1/2021 145,000.00 147,084.38 0.53
THORNBURG MTGE SEC TR 2007-4 9/37 42,717.84 40,697.90 0.15
230,000.00 247,708.40 0.89

55,000.00 59,673.47 0.21

130,000.00 141,089.39 0.51

TOYOTA MOTOR CREDIT CORP 1.25 10/05/17 100,000.00 100,705.71 0.36
80,000.00 88,156.02 0.32

TEXAS ST-C-REF-TXBL 3.738 10/01/2031 35,000.00 36,934.97 0.13
TEXAS ST-C-REF-TXBL 3.838 10/01/2032 65,000.00 68,994.58 0.25
TX TRANS COMM BABS 5.517% 4/1/2039 55,000.00 77,361.49 0.28
TX ST TRANSN-1ST TIER 5.028 04/01/2026 40,000.00 49,405.60 0.18
HOUSTON UNIV-B-REF 2.8 02/15/2024 30,000.00 32,097.30 0.12
HOUSTON UNIV-B-REF 2.86 02/15/2026 30,000.00 31,420.05 0.11
HOUSTON UNIV-B-REF 3.06 02/15/2027 15,000.00 15,596.02 0.06
UNITEDHEALTH GROUP INC 1.9 07/16/2018 119,000.00 122,088.09 0.44
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UNIV OF TEXAS TX UNIV 3.852 08/15/2046
USD PUT/CAD CALL Vanilla 20180118

USD Put/CAD Call Vanilla 20171010

USD PUT/CAD CALL VANILLA 20171103
USD/CAD VANILLA 20171208

USD/CAD VANILLA 20171215

STATE OF UTAH 4.554 07/01/2024

VA PBA-B2 -BABS 5.25 08/01/2025

VA HSG DEV-A-TXBL-A 3.25 06/25/2042
VECTOR GROUP LTD 2.5% 1/15/2019

VALLEY NATIONAL BANCORP 4.55 06/30/2025
VERIZON COMMUNICATIONS 4.272 01/15/2036
WESTERN ALLIANCE BANK VAR 07/15/2025
WAMU MORTGAGE PASS THRU CERT 4/25/2045
WAMU MPT CERT SERIES 04-AR14 TRUST 1/35
WAMU MPT CERT SE 05-AR3 TRUST 3/25/35
WASHINGTON ST 1.71 08/01/2020
WALGREENS BOOTS ALLIANCE 3.8 11/18/2024
WACHOVIA BANK TRUST 5.591% 4/15/2047

WI ST 5.55 05/01/2029

WELLPOINT INC 2.75% 10/15/2042

WASTE MANAGEMENT INC 2.9 09/15/2022
WSFS FINANCIAL CORP VAR 06/15/2026
WESTPAC BANKING CORP 5% 10/21/2019
WESTPAC BANKING CORP 7.25% 2/11/2020
EXXON MOBIL CORPORATION 2.709 03/06/25
ZEBRA TECHNOLOGIES CORP 7.25 10/15/2022

AifiEES &5
ZTOMEE

55,000.00
260,000.00
1,190,000.00
1,065,000.00
605,000.00
730,000.00
40,000.00
40,000.00
4772444
60,000.00
35,000.00
25,000.00
50,000.00
56,719.27
66,294.75
45,367.19
35,000.00
115,000.00
150,000.00
30,000.00
150,000.00
70,000.00
45,000.00
50,000.00
100,000.00
115,000.00
175,000.00

63,308.79
10,703.94
11,306.19
12,901.41
17,450.62
10,247.01
47,394.00
50,367.80
48,287.03
87,300.77
35,570.86
26,077.77
50,652.78
52,887.05
66,379.09
45,708.50
35,924.88
122,362.40
153,972.16
34,779.90
273,964.58
73,883.38
45,326.25
76,824.68
88,076.68
121,071.28
188,178.47

26,870,720.30
979,610.21
27,850,330.51

0.23
0.04
0.04
0.05
0.06
0.04
0.17
0.18
0.17
0.31
0.13
0.09
0.18
0.19
0.24
0.16
0.13
0.44
0.55
0.12
0.98
0.27
0.16
0.28
0.32
0.43
0.68

96.48
3.52
100.00
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