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Eanza BE SFimaa CE FJL) BAEE (%)
Debt securities
Denominated in Australian Dollar
Asian Development Bank MTN 5% 09/03/2022 90,000 72,557 0.27
Export Development Canada Series MTN 3.25% 08/08/2017 65,000 47,890 0.18
Inter-American Development Bank EMTN (Reg) 6.5% 20/08/2019 65,000 53,599 0.20
Inter-American Development Bank Series MTN 3.75% 09/10/2018 120,000 90,200 0.34
International Bank for Reconstruction and Development 3.75% 23/01/2019 70,000 52,772 0.20
International Finance Corp Series MTN (Reg) 3.25% 22/07/2019 65,000 48,322 0.18
KFW Series MTN 6% 19/01/2016 75,000 54,728 0.21
Kreditanstalt fur Wiederaufbau (Series MTN) 6% 20/08/2020 150,000 124,046 0.47
Landwirtsch Rentenbank Series MTN 6.5% 12/04/2017 80,000 61,194 0.23
National Australia Bank Series DIP 6% 15/02/2017 130,000 98,146 0.37
New South Wales Treasury Corp Series 22 6% 01/03/2022 170,000 147,318 0.55
New South Wales Treasury Corp Series 520 6% 01/05/2020 205,000 171,677 0.64
Ontario (Province of) MTN 6.25% 29/09/2020 35,000 28,887 0.11
Queensland Treasury Corp (Reg) 4% 21/06/2019 200,000 153,486 0.58
Queensland Treasury Corp Series 16 (Reg) 6% 21/04/2016 190,000 139,951 0.53
Queensland Treasury Corp Series 21 (Reg) 5.5% 21/06/2021 165,000 136,909 0.51
Westpac Banking Corp MTN 7.25% 11/02/2020 100,000 83,956 0.32
1,565,638 5.89
Denominated in British Pound
General Electric Series EMTN (Reg S) (Br) 6.25% 29/09/2020 25,000 43,281 0.16
IBM Corp Series EMTN (Reg) 2.75% 21/12/2020 100,000 151,312 0.57
Westpac Banking Corp EMTN 5% 21/10/2019 50,000 81,667 0.31
276,260 1.04
Denominated in Canadian Dollar
Canada (Govt of) (Reg) 1.5% 01/02/2017 340,000 248,744 0.93
Canadian (Govt of) (Reg) 1.25% 01/02/2016 290,000 209,944 0.79
Canadian (Govt of) (Reg) 1.5% 01/03/2020 375,000 281,002 1.06
739,690 2.78
Denominated in Indian Rupee
International Finance Corp Series GMTN 6.45% 30/10/2018 4,800,000 71,914 0.27
71,914 0.27
Denominated in Mexican Peso
Mex Bonos De Desarr Fix Rt Series M (Reg) 5% 15/06/2017 3,862,000 227,837 0.86
Mex Bonos De Desarr Fix Rt Series M 4.75% 14/06/2018 3,700,000 216,402 0.81
Mex Bonos Desarr Fix Rt Series M20 10% 05/12/2024 3,110,000 229,137 0.86
Mexico (United States of) (Series M20) (Reg) 8% 07/12/2023 2,342,500 152,719 0.58
826,095 3.11
Denominated in New Zealand Dollar
Asian Development Bank (MTN) (Reg) 3.25% 20/07/2017 125,000 85,644 0.32
Asian Development Bank Series MTN (Reg) 4.625% 06/03/2019 40,000 28,361 0.11
Citigroup Inc (Reg) 6.25% 29/06/2017 70,000 49,560 0.19
International Bank for Reconstruction and Development (Reg) MTN 4.5% 16/08/2016 150,000 103,427 0.39
International Bank for Reconstruction and Development Series MTN (Reg) 3.375% 13/08/2017 75,000 51,527 0.19
International Bank for Reconstruction and Development Series MTN (Reg) 4.625% 26/02/2019 135,000 95,926 0.36
International Bank for Reconstruction Series MTN (Reg S) (Reg) 4.625% 06/10/2021 40,000 28,585 0.11

22
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International Finance Corp MTN 3.875% 26/02/2018 200,000 138,778 0.52
International Finance Corp Series MTN 3.625% 20/05/2020 110,000 75,374 0.28
JPMorgan Chase & Co 4.25% 02/11/2018 230,000 159,322 0.60
KFW Series MTN 3.75% 29/05/2020 55,000 37,811 0.14
New Zealand (Govt of) Series 1217 6% 15/12/2017 225,000 163,383 0.61
New Zealand (Govt of) Series 319 5% 15/03/2019 305,000 222,427 0.84
New Zealand (Govt of) Series 420 (Reg S) 3% 15/04/2020 80,000 54,887 0.21
New Zealand (Govt of) Series 521 6% 15/05/2021 525,000 411,586 1.55
New Zealand Local Govt Fund Agencies 5% 15/03/2019 85,000 61,110 0.23
New Zealand Local Govt Fund Agencies 6% 15/12/2017 85,000 61,287 0.23

1,828,995 6.88
Denominated in Norwegian Krone
International Bank for Reconstruction and Development EMTN (Reg) 2.125% 29/05/2017 820,000 94,430 0.36
International Bank for Reconstruction and Development Series Gdif (Reg) 3.625% 22/06/2020 360,000 45,074 0.17
Nordic Investment Bank Series GMTN (Reg) 1.375% 15/07/2020 370,000 42249 0.16
Norwegian (Govt of) (Reg) 4.25% 19/05/2017 405,000 48,082 0.18
Norwegian (Govt of) (Reg) 4.5% 22/05/2019 1,500,000 191,166 0.72
Norwegian Govt Series 474 3.75% 25/05/2021 825,000 106,728 0.40
527,729 1.99
Denominated in Philippine Peso
Philippine (Govt of) Series 1053 6.5% 28/04/2021 10,600,000 252,740 0.95
Philippine Government 4.625% 09/09/2040 1,122,000 22,974 0.08
Philippines (Govt of) Series 2017 8% 19/07/2031 2,755,000 81,509 0.31
Philippines (Rep of) Series R102 7.375% 03/03/2021 2,600,000 64,104 0.24
Philippines (Republic of) (Reg) 4.95% 15/01/2021 11,000,000 241,372 0.91
662,699 2.49
Denominated in Singapore Dollar
Singapore (Govt of) 2.375% 01/04/2017 300,000 215,539 0.81
Singapore (Govt of) 2.5% 01/06/2019 300,000 218,211 0.82
Singapore (Govt of) 3.25% 01/09/2020 280,000 209,068 0.79
Temasek Financial I Ltd GMTN 3.265% 19/02/2020 250,000 182,457 0.68
825,275 3.10
Denominated in Swedish Krona
International Bank for Reconstruction and Development Series GDIF (Reg) 1.375% 23/06/2019 850,000 103,841 0.39
Sweden (Govt of) (Series 1047) (Reg) 5% 01/12/2020 835,000 121,569 0.46
Swedish Government Series 1054 3.5% 01/06/2022 790,000 110,603 0.42
Swedish Government Series 1057 1.5% 13/11/2023 2,040,000 254,110 0.95
590,123 2.22
Denominated in United States Dollar
21st Century Fox America (Reg) 6.2% 15/12/2034 50,000 56,722 0.21
3M Company 3% 07/08/2025 75,000 76,824 0.29
Abbott Laboratories Inc (Reg) 2.95% 15/03/2025 60,000 59,307 0.22
Abbvie Inc (Reg) 1.8% 14/05/2018 110,000 109,632 0.41
Abbvie Inc 3.6% 14/05/2025 65,000 64,259 0.24
Actavis Funding Scs 3.8% 15/03/2025 60,000 59,572 0.22
Adjustable Rate Mortgage Trust Series 2004-5 CL 2A1 FRN 25/04/2035 225,000 29,084 0.11
Aegis Asset Backed Securities Trust Series 05-2 C1 M2 FRN 25/06/2035 15,000 14,066 0.05
Air Lease Corp (Reg) Conv 3.875% 01/12/2018 180,000 245,556 0.92
American Axle & Mfg Holdings Inc (Reg) 6.625% 15/10/2022 165,000 173,662 0.65
American Express Credit Acc Master Series 2014-3 C1 A FRN 15/04/2020 52,000 52,035 0.20
American International Group (Reg) VAR 15/05/2068 180,000 235,948 0.89
American Tower Corp (Reg) 4% 01/06/2025 60,000 59,096 0.22
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Anthem Inc 3.5% (Reg) 15/08/2024 30,000 29,333 0.11
Apple Inc (Reg) 0.45% 03/05/2016 80,000 79,978 0.30
Apple Inc (Reg) 3.2% 13/05/2025 115,000 116,297 0.44
Apple Inc 2.4% 03/05/2023 60,000 58,516 0.22
B&G Foods Inc (Reg) 4.625% 01/06/2021 145,000 143,912 0.54
B/E Areospace Term B Term Loan USD-LIBOR-BBA 3M +325Bps 47,318 47,318 0.18
Ball Corp (Reg) 4.375% 15/12/2020 40,000 40,800 0.15
Ball Corp (Reg) 5.25% 01/07/2025 115,000 117,731 0.44
Ball Corp 4% 15/11/2023 225,000 214,875 0.81
Bank of America Corp (Reg) FRN 15/09/2026 175,000 150,601 0.57
Bank of Montreal Series MTN (Reg) 1.4% 11/09/2017 50,000 50,028 0.19
Bank of Montreal Series MTN (Reg) 1.45% 09/04/2018 110,000 109,295 0.41
Bank of Nova Scotia (Reg) 2.9% 29/03/2016 80,000 80,363 0.30
Bank of Nova Scotia (Reg) FRN 15/07/2016 45,000 45,078 0.17
Bankunited Inc (Reg) 4.875% 17/11/2025 85,000 84,420 0.32
Bear Stearns Adjustable Rate Series 2004-10 CL 12A3 FRN 25/01/2035 465,000 64,169 0.24
Bear Stearns Adjustable Rate Series 2005-5 CL A2 FRN 25/08/2035 340,000 45,938 0.17
Bear Stearns Alt-A Trust Series 2004-12 CL 1A1 FRN 25/01/2035 1,000,000 92,263 0.35
Bear Sterans Alt-A Trust Series 2004- 13 CL A1 FRN 25/11/2034 995,000 40,905 0.15
Burger King Term B Term Loan USD-LIBOR-BBA 3M +350Bps 220 219 -
Cardinal Health Inc (Reg) 3.2% 15/03/2023 9,000 8,923 0.03
Cardinal Health Inc (Reg) 3.75% 15/09/2025 92,000 93,683 0.35
Carmax Auto Owner Trust Series 13-3 CL A3 FRN 16/04/2018 95,000 51,976 0.20
CBS Corp Series 10Yr 3.5% 15/01/2025 130,000 124,211 0.47
CCO Holdings LLC (Reg) 7% 15/01/2019 56,000 57,155 0.21
CCO Holdings LLC/Cap Corp 5.75% 15/01/2024 145,000 150,075 0.56
Chase Issuance Trust Series 2015-A2 CL A2 FRN 18/02/2020 105,000 105,039 0.40
Chase Issuance Trust Series 2015-A7 CL A7 FRN 15/07/2020 20,000 19,965 0.08
Chs/Community Health Sys (Reg) 6.875% 01/02/2022 75,000 71,344 0.27
Citibank Credit Card Issuance Trust Series 2007-A8 CL A8 FRN 20/09/2019 50,000 53,416 0.20
Cobiz Financial Inc VAR 25/06/2030 15,000 14,728 0.06
Coca-Cola Co (Reg) 1.15% 01/04/2018 140,000 139,752 0.53
Coca-Cola Co (The) (Reg) 1.8% 01/09/2016 142,000 142,900 0.54
Colorado Springs Co Utilities Revenue FRN 15/11/2040 45,000 49,653 0.19
Colorado St Building Excellent Schools Today Cops 6.817% 15/03/2028 25,000 32,400 0.12
Community Health Systems (Reg) 8% 15/11/2019 250,000 251,875 0.95
Connecticut Avenue Securities Series 14-C0 CL 1M1 FRN 25/05/2024 50,000 33,500 0.13
Connecticut St Series D FRN 01/10/2030 85,000 93,743 0.35
Constellation Brands Inc (Reg) 4.75% 01/12/2025 15,000 15,337 0.06
Constellation Brands Inc 4.25% 01/05/2023 105,000 105,000 0.39
Cott Beverages Inc (Reg) 5.375% 01/07/2022 100,000 97,750 0.37
Countrywide Alternative Loan Trust Series 04-J5 CL M1 FRN 25/08/2034 70,000 63,421 0.24
Credit Suisse Mortgage Trust Series 2006-C4 CL Am FRN 15/09/2039 135,000 138,056 0.52
Crown Amer/ Cap Corp IV (Reg) 4.5% 15/01/2023 140,000 137,550 0.52
Crown Cork & Seal Co Inc (Reg) 7.375% 15/12/2026 40,000 43,250 0.16
CVS Health Corporation (Reg) 3.875% 20/07/2025 180,000 183,453 0.69
Danaher Corp (Reg) Conv 0% 22/01/2021 50,000 135,271 0.51
Darling Ingredients Inc Series (Reg) 5.375% 15/01/2022 45,000 44,606 0.17
Davita Healthcare Partner (Reg) 5.125% 15/07/2024 65,000 65,162 0.25
Duke Energy Corp (Reg) 2.15% 15/11/2016 55,000 55,412 0.21
Dynegy Inc (Reg) 7.375% 01/11/2022 65,000 56,712 0.21
Eagle Bancorp Inc 5.75% 01/09/2024 40,000 39,750 0.15
Eli Lilly & Co (Reg) 2.75% 01/06/2025 140,000 138,849 0.52
Eli Lilly & Co (Reg) 5.2% 15/03/2017 35,000 36,658 0.14
Express Scripts Holding (Reg) 3.5% 15/06/2024 147,000 145,355 0.55
Exxon Mobil Corporation (Reg) 2.709% 06/03/2025 115,000 112,581 0.42
Fidelity National Financial Inc (Reg) 4.25% 15/08/2018 50,000 94,575 0.36

24 —
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First Franklin Series 05-Ff7 CL. M2 FRN 25/07/2035 35,000 33,857 0.13
First Niagara Financial Group Inc (Reg) 7.25% 15/12/2021 135,000 158,553 0.60
Ford Credit Auto Owner Trust Series 14-C Cl A3 FRN 15/05/2019 65,000 64,935 0.24
GCCFC Commercial Mortgage Trust Series 2006-Gg7 CL Am FRN 10/06/2016 190,000 193,031 0.73
General Electric Co Series A (Reg) VAR 29/12/2049 111,000 111,555 0.42
General Motors Financial Co (Reg) 3.25% 15/05/2018 65,000 65,487 0.25
General Motors Financial Co (Reg) 4.375% 25/09/2021 90,000 91,069 0.34
George Washington Universal (Reg) 4.868% 15/09/2045 74,000 80,403 0.30
Georgia Power Co Series B (Reg) 5.7% 01/06/2017 24,000 25,342 0.10
Georgia St Series B 4.15% 01/02/2035 20,000 20,539 0.08
Georgia St Series H 4.503% 01/11/2025 15,000 16,707 0.06
GS Mortgage Securities Corporation II Series 2006-GG6 CL Am FRN 220,000 2,578 0.01
GSAA Home Equity Trust Series 05-11 CL 3A1 FRN 25/10/2035 1,000,000 144,600 0.54
GSAA Home Equity Trust Series 05-MTR1 CL A4 FRN 25/10/2035 60,000 45,774 0.17
GSR Mortgage Loan Trust Series 2004-5 CL 2A1 FRN 25/05/2034 675,000 45,243 0.17
Hawaii St Series Dx 5.330% 01/02/2026 40,000 47,263 0.18
HCA Holdings Inc (Reg) 6.25% 15/02/2021 215,000 227,362 0.86
HCA Inc (Reg) 7.5% 15/02/2022 270,000 299,700 1.13
HCA Incorporation (Reg) 5% 15/03/2024 120,000 120,375 0.45
Hologic Inc Series 2012 (Reg) Conv Stp 01/03/2042 20,000 26,902 0.10
Home Depot Inc (Reg) 5.4% 01/03/2016 107,000 107,766 0.41
Honda Auto Receivables Owner Trust Series 14-1 CL A3 FRN 21/11/2017 55,000 51,307 0.19
Host Hotels & Resorts LP (Reg) 5.25% 15/03/2022 120,000 127,978 0.48
Houston Tx CL A FRN 01/03/2032 100,000 122,378 0.46
Humana Inc (Reg) 3.85% 01/10/2024 43,000 43,460 0.16
IBM Corporation (Reg) FRN 05/02/2016 35,000 34,996 0.13
Independent Bank Group Inc 5.875% 01/08/2024 60,000 58,800 0.22
Intel Corp (Reg) 3.25% 01/08/2039 Conv 120,000 200,060 0.75
Intel Corp (Reg) 3.7% 29/07/2025 45,000 46,633 0.18
Jarden Corp Series 144A (Reg) 1.125% Conv 15/03/2034 65,000 79,613 0.30
Johnson Controls Inc (Reg) 5.5% 15/01/2016 25,000 25,030 0.09
JP Morgan Chase Commercial Mortgage Securities Series 2006-Ldp7 CL A4 15/04/2045 90,000 62,610 0.24
JP Morgan Chase Commercial Mortgage Series 2006- Ldp7 CL. Am FRN 15/04/2045 90,000 91,760 0.35
JP Morgan Chase Commercial Mortgage Series 2007-CB18 CL A4 FRN 12/01/2017 65,000 60,054 0.23
JP Morgan Mortgage Trust Series 2007-A1 CL 1A1 FRN 25/07/2035 795,000 135,223 0.51
Kansas St Development Finance Authority Revenue Series H 3.941% 15/04/2026 75,000 74,696 0.28
Kansas St Development Finance Authority Revenue Series H 4.091% 15/04/2027 65,000 67,074 0.25
Kraft Foods Group Inc (Reg) 6.125% 23/08/2018 86,000 94,729 0.36
L Brands Inc (Reg) 5.625% 15/10/2023 335,000 356,775 1.34
Lamar Media Corp (Reg) 144A 5% 01/05/2023 145,000 147,719 0.56
Legacytexas Fin Group VAR (Reg) 01/12/2025 15,000 14,541 0.05
Liberty Interactive Corp (Reg) Conv 0.75% 30/03/2043 50,000 75,367 0.28
Lifepoint Health Inc (Reg) 5.5% 01/12/2021 130,000 132,600 0.50
Lockheed Martin Corp (Reg) 2.9% 01/03/2025 140,000 134,690 0.51
Lockheed Martin Corp Series 10Yr (Reg) 3.55% 15/01/2026 75,000 75,529 0.28
Macys Retail Holdings Inc (Reg) 7.875% 15/08/2036 45,000 46,603 0.18
Maryland St 4.4% 01/03/2023 35,000 39,199 0.15
Merck & Co Inc (Reg) FRN 18/05/2016 30,000 30,009 0.11
Merck & Co. Inc (Reg) 2.75% 10/02/2025 150,000 145,864 0.55
MetLife Inc (Reg) 6.4% 15/12/2036 55,000 60,294 0.23
MGIC Investment Corp (Reg) Conv 2% 01/04/2020 100,000 139,287 0.52
Michigan St Series A 3.5% 15/05/2030 20,000 19,308 0.07
Microsoft Corp (Reg) 3.125% 03/11/2025 115,000 115,408 0.43
MI-CFC Commercial Mortgage Trust Series 2006-3 CL A4 FRN 12/08/2016 30,000 25,560 0.10
Morgan Stanley Mortgage Loan Trust Series 2004-8Ar CL 4A1 FRN 25/10/2034 750,000 92,762 0.35
New Century Home Equity Loan Trust 2005 1 Series 05-1 CL M1 FRN 45,000 43,414 0.16
NiSource Finance Corp (Reg) 4.8% 15/02/2044 140,000 142,923 0.54
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NiSource Finance Corp (Reg) 5.65% 01/02/2045 100,000 115,398 0.43
Nissan Auto Receivables Owner Trust Series 13-C CL A4 FRN 15/06/2020 50,000 49,804 0.19
Norfolk Southern Corp (Reg) 5.75% 15/01/2016 40,000 40,048 0.15
Northwestern University (Reg) 3.688% 01/12/2038 55,000 55,579 0.21
0l1d Republic International Corp (Reg) Conv 3.75% 15/03/2018 30,000 38,208 0.14
Oracle Corp (Reg) 5.25% 15/01/2016 65,000 65,042 0.24
Outfront Media Cap Llc/C (Reg) 5.25% 15/02/2022 25,000 25,719 0.10
Pennsylvania St Series B FRN 15/07/2030 65,000 72,644 0.27
Petroleos Mexicanos (Reg) 6% 05/03/2020 50,000 52,800 0.20
Philip Morris International Inc (Reg) 2.5% 16/05/2016 65,000 65,397 0.25
Philip Morris International Inc (Reg) 3.375% 11/08/2025 100,000 101,475 0.38
Port of Morrow or Transmission Facs Revenue 3.521% 01/09/2027 30,000 30,219 0.11
Princeton University (Reg) 5.7% 01/03/2039 55,000 72,356 0.27
Procter & Gamble Co (Reg) 0.75% 04/11/2016 35,000 34,967 0.13
Prudential Financial Inc (Reg) VAR 15/09/2042 140,000 147,000 0.55
PVH Corp (Reg) 4.5% 15/12/2022 140,000 137,200 0.52
Quest Diagnostics Inc 4.25% 01/04/2024 20,000 20,680 0.08
QVC Inc (Reg) 4.45% 15/02/2025 85,000 78,985 0.30
QVC Inc Series WI (Reg) 5.95% 15/03/2043 235,000 200,734 0.75
Radian Group Inc (Reg) 5.25% 15/06/2020 45,000 43,763 0.16
Regions Financial Corp (Reg) 7.375% 10/12/2037 25,000 31,562 0.12
Residential Asset Securities Corp Series 05-Ks7 CL M4 FRN 25/08/2035 20,000 19,241 0.07
Reynolds American Inc (Reg) 2.3% 12/06/2018 45,000 45,302 0.17
Rio Tinto Alcan Inc (Reg) 7.125% 15/07/2028 70,000 84,121 0.32
Royal Bank of Canada Series GMTN (Reg) FRN 08/03/2016 54,000 54,018 0.20
Royal Bank of Canada Series MTN (Reg) 0.85% 08/03/2016 85,000 85,022 0.32
Scripps Networks Interactive Inc (Reg) 3.95% 15/06/2025 70,000 67,089 0.25
State of Texas 3.738% 01/10/2031 35,000 33,995 0.13
State of Texas 3.838% 01/10/2032 65,000 63,096 0.24
State Public School Building Authority Pa Series C FRN 15/09/2029 45,000 47,878 0.18
Stifel Financial Corp (Reg) 4.25% 18/07/2014 215,000 213,401 0.80
Structured Agency Credit Risk Series 15-DNA1 C1 M2 FRN 25/10/2027 70,000 69,016 0.26
Structured Asset Investment Loan Trust Series 05-2 CL. M2 FRN 25/03/2035 40,000 38,067 0.14
Structured Asset Securities Corp Series 2003-37A CL 3A6 FRN 25/12/2033 350,000 109,893 0.41
Synovus Financial Corp (Reg) 5.125% 15/06/2017 200,000 206,000 0.77
Synovus Financial Corp (Reg) 7.875% 15/02/2019 235,000 260,850 0.98
Synovus Financial Corp VAR 15/12/2025 90,000 91,125 0.34
Tenet Healthcare Corp (Reg) 4.375% 01/10/2021 145,000 140,650 0.53
Texas St Transportation Commission St Highway Fund Revenue Series B FRN 40,000 45,489 0.17
Thornburg Mortgage Securities Trust Series 07-4 CL 1A1 FRN 25/09/2037 225,000 49,410 0.19
Time Warner Inc (Reg) 3.875% 15/01/2026 80,000 79,465 0.30
T-Mobile US Inc 6.125% 15/01/2022 230,000 237,188 0.89
T-Mobile USA Inc (Reg) 6.836% 28/04/2023 255,000 264,881 1.00
Toronto-Dominion Bank Series MTN (Reg) FRN 13/07/2016 35,000 34,989 0.13
Toyota Auto Receivables Owner Trust Series 2014-B CL A3 FRN 15/03/2018 70,000 69,908 0.26
Toyota Motor Credit Corp Series MTN (Reg) 1.25% 05/10/2017 100,000 99,751 0.38
Trinity Industries Inc (Conv) (Reg) 3.875% 01/06/2036 25,000 30,028 0.11
Tyco Electronics Group (Reg) 6.55% 01/10/2017 25,000 27,043 0.10
Tyson Foods Inc. (Reg) Stp 01/04/2016 30,000 30,402 0.11
United Mexican States (Reg) 4.6% 23/01/2046 200,000 178,572 0.67
Unitedhealth Group (Reg) 5.375% 15/03/2016 55,000 55,475 0.21
Unitedhealth Group Inc (Reg) 1.9% 16/07/2018 119,000 119,643 0.45
US Airways 2012-1B Ptt (Reg) 8% 01/10/2019 75,000 68,200 0.26
Utah St Series D 4.554% 01/07/2024 40,000 44,396 0.17
Valley National Bancorp (Reg) 4.55% 30/06/2025 35,000 35,013 0.13
Vector Group Ltd Conv (Reg) 2.5% 15/01/2019 60,000 92,243 0.35
Verizon Communications Series (Reg) 4.272% 15/01/2036 75,000 67,915 0.26
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Virginia St Housing Development Authority Commonwealth Mortgage Series A 3.25% 25/06/2042 50,000 48,698 0.18
Virginia St Public Building Authority Public 5.25% 01/08/2025 40,000 47,201 0.18
Vodafone Group Plc (Reg) FRN 19/02/2016 45,000 44,979 0.17
Wachovia Bank Commercial Mortgage Trust Series 2007-C31 CL Am 15/04/2014 150,000 156,323 0.59
Walgreens Boots Alliance (Reg) 3.8% 18/11/2024 115,000 112,076 0.42
Wamu Mortgage Pass Through Certificates Series 05-Ar3 CL A2 270,000 48,973 0.18
WaMu Mortgage Pass-Through Certificates Series 04-Ar14 CL A1l 450,000 75,181 0.28
WaMu Mortgage Pass-Through Series 2005-Ar6 CL 2A1A FRN 25/04/2045 575,000 57,519 0.22
Washington State 1.71% 01/08/2020 35,000 34,556 0.13
Waste Management Inc (Reg) 2.9% 15/09/2022 63,000 61,998 0.23
WellPoint Inc (Reg) Conv 2.75% 15/10/2042 150,000 286,563 1.08
Western Alliance Bank (Reg) VAR 15/07/2025 50,000 49,333 0.19
Wisconsin St 5.55% 01/05/2029 30,000 33,999 0.13
Zebra Technologies Corp (Reg) 7.25% 15/10/2022 125,000 131,250 0.49

17,121,186 64.40
Total investments 25,035,604 94.17
Other net assefs 1,550,794 5.83
Total net assets 26,586,398 100.00
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