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Metro Pension Holdings as of 6/30/2015

Security Description 1

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

VAR MARGIN ON SWAPS

NON-BASE CURRENCY

FFX CONTRACTS RECEIVABLE

PAYABLE FOR INVESTMENTS PURCHASED
NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR INVESTMENTS PURCHASED
NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY - BROKER

NON-BASE CURRENCY

FFX CONTRACTS RECEIVABLE

FFX CONTRACTS RECEIVABLE

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY - BROKER

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

VAR MARGIN ON SWAPS

NON-BASE CURRENCY - BROKER

DIVIDENDS RECEIVABLE RECLAIM

DIVIDENDS RECEIVABLE RECLAIM

DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR INVESTMENTS PURCHASED
NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

NON-BASE CURRENCY

MXN/CAD SPOT OPTION 2015

MXN/CAD SPOT OPTION 2015

MXN/CAD SPOT OPTION 2015

NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
AUD/EUR SPOT OPTION 2015

AUD/EUR SPOT OPTION 2015

AUD/EUR SPOT OPTION 2015

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
RECEIVABLE FOR INVESTMENTS SOLD

INTEREST RECEIVABLE RECLAIM

INTEREST PAYABLE-SHORT SELL

NON-BASE CURRENCY - BROKER

FFX CONTRACTS RECEIVABLE

RECEIVABLE FOR INVESTMENTS SOLD

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(

Base Market As Of Date
Value

-989,956.80 6/30/2015
-0.16 6/30/2015
768,600.00 6/30/2015
-768,600.00 6/30/2015
509.84 6/30/2015
8,881.05 6/30/2015
68,016.44 6/30/2015
145,161.70 6/30/2015
-145,161.70 6/30/2015
425.80 6/30/2015
0.00 6/30/2015
-187,236.06 6/30/2015
216.16 6/30/2015
0.00 6/30/2015
-769,615.74 6/30/2015
2,381,469.39 6/30/2015
-2,381,469.38 6/30/2015
-8,168,643.59 6/30/2015
20,856.94 6/30/2015
0.10 6/30/2015
6,221,092.94 6/30/2015
675,185.86 6/30/2015
600,389.13 6/30/2015
-181,825.46 6/30/2015
-13,628.69 6/30/2015
-200,248.31 6/30/2015
40,093.08 6/30/2015
-13,904.79 6/30/2015
-12,785.93 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
-600,389.13 6/30/2015
37.00 6/30/2015
0.00 6/30/2015
43,665.40 6/30/2015
-1,510.55 6/30/2015
-1,315.58 6/30/2015
-2,484.73 6/30/2015
2,382.34 6/30/2015
0.00 6/30/2015
-954,479.90 6/30/2015
-14,138.06 6/30/2015
-10,172.86 6/30/2015
-9,786.54 6/30/2015
-300,245.40 6/30/2015
13,191.05 6/30/2015
-13,729,690.45 6/30/2015
1,749.32 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
135,670.10 6/30/2015
4,901,034.60 6/30/2015
1,749.32 6/30/2015
-12,260,985.17 6/30/2015



CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS

NON-BASE CURRENCY

NON-BASE CURRENCY

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

NON-BASE CURRENCY - BROKER

INTEREST RECEIVABLE RECLAIM

PAYABLE FOR INVESTMENTS PURCHASED
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

FFX CONTRACTS RECEIVABLE

NON-BASE CURRENCY - BROKER

INTEREST PAYABLE-SHORT SELL

INTEREST RECEIVABLE RECLAIM

PAYABLE FOR INVESTMENTS PURCHASED
DIVIDENDS RECEIVABLE RECLAIM

DIVIDENDS RECEIVABLE RECLAIM

RECEIVABLE FOR INVESTMENTS SOLD

PAYABLE FOR INVESTMENTS PURCHASED
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

VAR MARGIN ON SWAPS

AUD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

USD/EUR SPOT OPTION 2015

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
FFX CONTRACTS RECEIVABLE

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
VAR MARGIN ON SWAPS

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
FFX CONTRACTS RECEIVABLE

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

FFX CONTRACTS RECEIVABLE

DIVIDENDS RECEIVABLE RECLAIM

NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM

NON-BASE CURRENCY

NON-BASE CURRENCY

JAPAN TREASURY DISCOUNT BILL

JAPAN TREASURY DISCOUNT BILL

JAPAN TREASURY DISCOUNT BILL

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
FFX CONTRACTS RECEIVABLE

334,260.00 6/30/2015
54,694.01 6/30/2015
-83,862.74 6/30/2015

8,277,391.80 6/30/2015
19,673.50 6/30/2015
0.00 6/30/2015
-435,720.01 6/30/2015
-16,086,814.19 6/30/2015
57,280.84 6/30/2015
0.00 6/30/2015
1,836,248.18 6/30/2015
498.37 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
-13,191.05 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

231,995.50 6/30/2015
-90,842.74 6/30/2015

-141,152.76 6/30/2015
-73,658.63 6/30/2015

0.00 6/30/2015
-11,620,500.77 6/30/2015
39,293.05 6/30/2015

-505,487.84 6/30/2015
-13,601.17 6/30/2015
10,028.36 6/30/2015
-3,988.28 6/30/2015
-6,431.16 6/30/2015
-9,036.38 6/30/2015
-9,036.38 6/30/2015
-9,739.89 6/30/2015
-9,867.80 6/30/2015

-212,675.88 6/30/2015

961,275.28 6/30/2015

-212,675.88 6/30/2015

254,554.49 6/30/2015

212,675.88 6/30/2015

-7,263,691.76 6/30/2015
54,772.05 6/30/2015
-18,429,256.98 6/30/2015
4,459,198.82 6/30/2015
0.01 6/30/2015
1,787,275.67 6/30/2015
-3,575,236.74 6/30/2015
728.78 6/30/2015

0.00 6/30/2015
3,984,668.10 6/30/2015
0.00 6/30/2015
34,276.49 6/30/2015
0.00 6/30/2015
1,023.47 6/30/2015
591.23 6/30/2015
5,066,808.02 6/30/2015
3,514,076.53 6/30/2015
1,797,899.62 6/30/2015
-1,969,888.56 6/30/2015
-3,733,524.46 6/30/2015
1,380,108.10 6/30/2015
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INTEREST PAYABLE-SHORT SELL

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

INTEREST PAYABLE-SHORT SELL

NON-BASE CURRENCY

NON-BASE CURRENCY

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

INTEREST PAYABLE-SHORT SELL

VAR MARGIN ON SWAPS

GBP/TRY SPOT OPTION 2015

GBP/TRY SPOT OPTION 2015

GBP/TRY SPOT OPTION 2015

NON-BASE CURRENCY

NON-BASE CURRENCY

FFX CONTRACTS RECEIVABLE

DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR INVESTMENTS PURCHASED
NON-BASE CURRENCY

NON-BASE CURRENCY

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

NON-BASE CURRENCY - BROKER

INTEREST PAYABLE-SHORT SELL

RECEIVABLE FOR INVESTMENTS SOLD

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

RECEIVABLE FOR INVESTMENTS SOLD

PAYABLE FOR INVESTMENTS PURCHASED
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

NON-BASE CURRENCY

VAR MARGIN ON SWAPS

INTEREST PAYABLE-SHORT SELL

FFX CONTRACTS RECEIVABLE

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR INVESTMENTS PURCHASED
NON-BASE CURRENCY

FFX CONTRACTS RECEIVABLE

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
FFX CONTRACTS RECEIVABLE

RECEIVABLE FOR INVESTMENTS SOLD

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
DIVIDENDS RECEIVABLE RECLAIM

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
NON-BASE CURRENCY

NON-BASE CURRENCY

RECEIVABLE FOR INVESTMENTS SOLD

0.00 6/30/2015
-526,276.94 6/30/2015
93,764.99 6/30/2015
85,771.44 6/30/2015
4,115,967.45 6/30/2015
0.00 6/30/2015
25,664.06 6/30/2015
119,207.93 6/30/2015
181,266.74 6/30/2015
6,260,364.16 6/30/2015
0.00 6/30/2015
81,913.67 6/30/2015
17,568.90 6/30/2015
17,645.38 6/30/2015
17,568.90 6/30/2015
113.06 6/30/2015

2.04 6/30/2015
135,081.82 6/30/2015
0.00 6/30/2015
-135,081.82 6/30/2015
10,085.91 6/30/2015
395.23 6/30/2015
-4,142,041.82 6/30/2015
-803,649.70 6/30/2015
-5,997,626.24 6/30/2015
120,354.22 6/30/2015
1,742.32 6/30/2015
2,071,245.90 6/30/2015
34,137.81 6/30/2015
0.00 6/30/2015
203,680.55 6/30/2015
-203,680.55 6/30/2015
9,677.44 6/30/2015
295,818.87 6/30/2015
-71,937.04 6/30/2015
-223,881.83 6/30/2015
27,051.26 6/30/2015
-5,149,473.54 6/30/2015
93,495.63 6/30/2015
67,246.78 6/30/2015
201.11 6/30/2015

0.00 6/30/2015
2,999,138.90 6/30/2015
143,229.72 6/30/2015
-514,588.67 6/30/2015
-1,580,468.56 6/30/2015
-143,229.73 6/30/2015
25.60 6/30/2015
184,344.85 6/30/2015
-1,931,540.49 6/30/2015
-1,883,869.58 6/30/2015
180,359.01 6/30/2015
76,595.99 6/30/2015
-76,596.00 6/30/2015
0.00 6/30/2015
-271,049.60 6/30/2015
-17.83 6/30/2015
457.73 6/30/2015
271,049.60 6/30/2015
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(
RECEIVABLE FOR INVESTMENTS SOLD

NON-BASE CURRENCY

DIVIDENDS RECEIVABLE RECLAIM
DIVIDENDS RECEIVABLE RECLAIM

BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2016
BRL/USD SPOT OPTION 2016
BRL/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2016
CNH/USD SPOT OPTION 2015
CNH/USD SPOT OPTION 2015
BNP PARIBAS CAT 2 REPO

SOC GEN CASH COLLATERAL

JPY/USD SPOT OPTION 2016
JPY/USD SPOT OPTION 2015
JPY/USD SPOT OPTION 2015
JPY/USD SPOT OPTION 2015
JPY/USD SPOT OPTION 2015
JPY/USD SPOT OPTION 2015
JPY/USD SPOT OPTION 2015
JPY/USD SPOT OPTION 2015
MXN/USD SPOT OPTION 2015
MXN/USD SPOT OPTION 2015
TESCO TREASURY DISC

-54,553.90 6/30/2015
54,553.90 6/30/2015
376.00 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-862.34 6/30/2015
-856.65 6/30/2015
-219.14 6/30/2015
-216.30 6/30/2015
494.00 6/30/2015
-61.00 6/30/2015
-83.00 6/30/2015
275.00 6/30/2015
-4,494.00 6/30/2015
-1,605.00 6/30/2015
-6,050.85 6/30/2015
2,725.30 6/30/2015
219.94 6/30/2015
209.91 6/30/2015
1,810.81 6/30/2015
1,897.26 6/30/2015
23.08 6/30/2015
252.80 6/30/2015
-1,217.23 6/30/2015
-111.13 6/30/2015
2,912.89 6/30/2015
265.94 6/30/2015
-1,138.84 6/30/2015
236.52 6/30/2015
15.94 6/30/2015
-71.63 6/30/2015
137.49 6/30/2015
-988.45 6/30/2015
-943.40 6/30/2015
6,000,000.00 6/30/2015
-300,000.00 6/30/2015
-628.50 6/30/2015
6,351.03 6/30/2015
-5,461.53 6/30/2015
-1,946.00 6/30/2015
8,802.00 6/30/2015
4,818.66 6/30/2015
-3,545.39 6/30/2015
-2,557.00 6/30/2015
-9,658.60 6/30/2015
-9,658.60 6/30/2015
395,988.89 6/30/2015

CASH & CASH EQUIVALENTS PAYABLE FOR FORWARD FOREIGN EXCHANGE CC  -21,964,095.14 6/30/2015
CASH & CASH EQUIVALENTS CASH -52.63 6/30/2015
CASH & CASH EQUIVALENTS FFX CONTRACTS RECEIVABLE 258,292.98 6/30/2015
CASH & CASH EQUIVALENTS VAR MARGIN ON SWAPS -483,576.84 6/30/2015
CASH & CASH EQUIVALENTS FFX CONTRACTS RECEIVABLE 29,117,225.78 6/30/2015
CASH & CASH EQUIVALENTS INTEREST PAYABLE-SHORT SELL 0.00 6/30/2015
CASH & CASH EQUIVALENTS RECEIVABLE FOR INVESTMENTS SOLD 6,786,511.36 6/30/2015
CASH & CASH EQUIVALENTS PAYABLE FOR INVESTMENTS PURCHASED -29,914,838.50 6/30/2015
CASH & CASH EQUIVALENTS PAYABLE FOR FORWARD FOREIGN EXCHANGE CC  -18,543,812.38 6/30/2015
CASH & CASH EQUIVALENTS CASH -15,612.23 6/30/2015
CASH & CASH EQUIVALENTS CASH - BROKER 93,520.93 6/30/2015

CASH & CASH EQUIVALENTS VAR MARGIN ON SWAPS 217,068.68 6/30/2015



CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
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CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS

FFX CONTRACTS RECEIVABLE
INTEREST PAYABLE-SHORT SELL

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(

DIVIDENDS RECEIVABLE RECLAIM

FFX CONTRACTS RECEIVABLE

DIVIDENDS RECEIVABLE RECLAIM
RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(

CASH

CASH - BROKER

FFX CONTRACTS RECEIVABLE

PAYABLE FOR INVESTMENTS PURCHASED
CASH

CASH - BROKER

RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED
DIVIDENDS RECEIVABLE RECLAIM
RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED
RECEIVABLE FOR INVESTMENTS SOLD
DIVIDENDS RECEIVABLE RECLAIM
RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED
CASH

RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED
CASH

CASH - BROKER

VAR MARGIN ON SWAPS

FFX CONTRACTS RECEIVABLE

INTEREST PAYABLE-SHORT SELL
RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED
RECEIVABLE FOR INVESTMENTS SOLD
PAYABLE FOR INVESTMENTS PURCHASED

PAYABLE FOR FORWARD FOREIGN EXCHANGE C(

PAYABLE FOR UNITS REDEEMED
MISCELLANEOUS RECEIVABLES
MISCELLANEOUS RECEIVABLES
BNY MELLON CASH RESERVE

BNY MELLON CASH RESERVE

BNY MELLON CASH RESERVE

BNY MELLON CASH RESERVE

BNY MELLON CASH RESERVE

BNY MELLON CASH RESERVE
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761

29,783,250.61 6/30/2015
0.00 6/30/2015
-13,227.31 6/30/2015
0.00 6/30/2015
715,092.96 6/30/2015
0.00 6/30/2015
2,070,113.84 6/30/2015
-4,121,521.85 6/30/2015
-1,027,077.95 6/30/2015
-366.73 6/30/2015

-0.34 6/30/2015
16,811,635.22 6/30/2015
-200,610.54 6/30/2015
-9,364.08 6/30/2015
254,761.72 6/30/2015
402,233.65 6/30/2015
-411,773.22 6/30/2015
0.00 6/30/2015
1,433,961.63 6/30/2015
-1,528,903.92 6/30/2015
18,002.27 6/30/2015
0.00 6/30/2015
469,453.04 6/30/2015
-667,950.76 6/30/2015
-3.84 6/30/2015
609,703.33 6/30/2015
-606,228.64 6/30/2015
-2,999,999.99 6/30/2015
2,700,965.34 6/30/2015
-182,735.70 6/30/2015
49,629,476.09 6/30/2015
0.00 6/30/2015
29,911,443.00 6/30/2015
-11,378,087.89 6/30/2015
40,558,208.34 6/30/2015
-37,846,797.80 6/30/2015
-12,669,582.73 6/30/2015
-487,515.24 6/30/2015
3,644,847.78 6/30/2015
7,743,008.16 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
10,322.44 6/30/2015
0.00 6/30/2015

311.85 6/30/2015
824,391.61 6/30/2015
539,745.89 6/30/2015
3,771,555.69 6/30/2015
0.01 6/30/2015
15,000,004.47 6/30/2015
13,120,147.08 6/30/2015
925,749.60 6/30/2015
2,980,814.32 6/30/2015
3,461,497.99 6/30/2015
501,468.69 6/30/2015
524,033.06 6/30/2015
227,743.70 6/30/2015



CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS
CASH & CASH EQUIVALENTS

DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
DREYFUS TRE PR CSH MGT INS 761
BANC OF AM CORP REV REPO

JP MORGAN CP REP REV REPO
BANC OF AM CORP REV REPO

BANC OF AM CORP REPO

TD SECURITIES REPO

GOLDMAN AGENCY REPO

BANK OF AMERICA (BOA)

BARCLAYS CASH COLLATERAL

CITI CASH COLLATERAL

DEUTSCHE BANK

DEUTSCHE BANK CASH COLLATERAL
DB CASH COLLATERAL

DB CASH COLLATERAL

DB CASH COLLATERAL

CSFB INT CASH COLLATERAL

CSFB INT CASH COLLATERAL

CSFB CCP COLLATERAL

CSFB CCP COLLATERAL

CSFB CCP COLLATERAL

FOB ICE CCP COLLATERAL

FOB ICE CCP COLLATERAL

FOB ICE CCP COLLATERAL

MS ICE CCP COLLAT

GOLDMAN CAP MKT (GLM) CASH COL
HSBC CASH COLLATERAL

CREDIT SUISSE CASH COLLATERAL
CREDIT SUISSE CASH COLLATERAL
MORG CCP COLLATERAL

DOM MFA CASH COLL MSC

MORGAN STANLEY (MYC) CASH COLL
SAL CCP COLLATERAL

UBS CCP COLLATERAL

UBS CCP COLLATERAL

UBS AG CASH COLLATERAL

UBS AG CASH COLLATERAL

UBS ICE CCP COLLAT

UBS ICE CCP COLLAT

FEDERAL HOME LN BK CONS DISC
FEDERAL HOME LN BK CONS DISC
FEDERAL HOME LN BK CONS DISC
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS

PIMCO FDS

PIMCO FDS

PIMCO FDS

PIMCO FDS

CASH COLLATERAL HELD AT MORGAN
CASH HELD AS COLLATERAL AT
CASH COLLATERAL HELD AT CREDIT
CASH COLLATERAL HELD AT CREDIT
FUTURES CASH COLLATERAL HELD
BRL/USD SPOT OPTION 2015
BRL/USD SPOT OPTION 2015

0.67 6/30/2015
565,342.16 6/30/2015
904,943.56 6/30/2015
524,318.53 6/30/2015

1,746,832.56 6/30/2015
11,824.73 6/30/2015
-1,016,561.00 6/30/2015
-550,781.00 6/30/2015
-1,319,500.00 6/30/2015
5,100,000.00 6/30/2015
6,200,000.00 6/30/2015
3,000,000.00 6/30/2015
270,000.00 6/30/2015
-60,000.00 6/30/2015
-350,000.00 6/30/2015
25,000.00 6/30/2015
67,000.00 6/30/2015
-60,000.00 6/30/2015
-120,000.00 6/30/2015
-90,000.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
604,000.00 6/30/2015
333,000.00 6/30/2015
205,000.00 6/30/2015
210,000.00 6/30/2015
164,000.00 6/30/2015
404,000.00 6/30/2015
-170,000.00 6/30/2015

0.00 6/30/2015
404,000.00 6/30/2015
356,000.00 6/30/2015
376,000.00 6/30/2015
280,000.00 6/30/2015
-350,000.00 6/30/2015

0.00 6/30/2015
110,000.00 6/30/2015
208,000.00 6/30/2015
290,000.00 6/30/2015

0.00 6/30/2015
512,000.00 6/30/2015

88,000.00 6/30/2015
1,099,965.78 6/30/2015
1,899,942.37 6/30/2015

499,938.75 6/30/2015
1,228,504.65 6/30/2015
1,314,080.01 6/30/2015
8,617,457.57 6/30/2015
3,139,046.99 6/30/2015
1,807,718.35 6/30/2015
3,918,720.70 6/30/2015
109,000.00 6/30/2015
410,000.00 6/30/2015
39,000.00 6/30/2015
623,000.00 6/30/2015
103,000.00 6/30/2015
-94.00 6/30/2015
880.50 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

IRS P CDI DAILY R 12.23 BPS
IRS_P CDI DAILY R 12.23 BPS
ZCS PBRL CID R 12.23% FBF
ZCS_P BRL CID R 12.23% FBF
ZCSPBRLCID R 12.23% DB
ZCSPBRLCIDR 12.23% DB
ZCS_PBRLCIDR 12.23% DB
ZCS_P BRLCID R 12.23% DB

IRS ZCS R 12.23% P BRL-CDI GLM
IRS ZCS R 12.23% P BRL-CDI GLM
IRS_ZCS R 12.23% P BRL-CDI GLM
IRS_ZCS R 12.23% P BRL-CDI GLM
IRS ZCS P BRAZIL CDI R 12.23%
IRS ZCS P BRAZIL CDI R 12.23%
IRS_ ZCS P BRAZIL CDI R 12.23%
IRS_ZCS P BRAZIL CDI R 12.23%
IRS ZCS R 12.23% P BRL-CDI MYC
IRS ZCS R 12.23% P BRL-CDI MYC
IRS_ZCS R 12.23% P BRL-CDI MYC
IRS_ZCS R 12.23% P BRL-CDI MYC
IRS ZCS P BRAZIL CDI R 12.23%
IRS ZCS P BRAZIL CDI R 12.23%
IRS_ ZCS P BRAZIL CDI R 12.23%
IRS_ZCS P BRAZIL CDI R 12.23%
IRS_R BRL-CDI DAILY P 12.23%
IRS_R BRL-CDI DAILY P 12.23%
IRS_R BRL-CDI DAILY P 12.23%
IRS R BRL-CDI DAILY P 12.23%
IRS R BRL-CDI DAILY P 12.23%
IRS R BRL-CDI DAILY P 12.23%
IRS ZCS P BRAZIL CID R 12.055%
IRS_ZCS P BRAZIL CID R 12.055%
IRS ZCS P BRL-CDI DAILY R

IRS ZCS P BRL-CDI DAILY R
IRS_ZCS P BRL-CDI DAILY R
IRS_ZCS P BRL-CDI DAILY R

IRS ZCS P BRL-CDI DAILY R11.68
IRS_ZCS P BRL-CDI DAILY R11.68
IRS P CDI DAILY R 11.5 DUB
IRS_P CDI DAILY R 11.5 DUB

IRS BRL ZCS R 11.5% P CDI
IRS_BRL ZCS R 11.5% P CDI

IRS P BRL-CDI 1D

IRS P BRL-CDI 1D

IRS_P BRL-CDI 1D

IRS_P BRL-CDI 1D

IRS ZCS R 11.16% P CDI

IRS ZCS R 12.36 P BRAZIL CDI
IRS_ZCS R 12.36 P BRAZIL CDI
ZCSBRLR 12.18 GLM

ZCS_BRL R 12.18 GLM

ZCSBRLR 12.18 MYC

ZCS_BRL R 12.18 MYC

IRS ZCS P BRL-CDI DAILY R12.18
IRS_ZCS P BRL-CDI DAILY R12.18
IRS P BRL-CDI 1D

IRS_P BRL-CDI 1D

IRS ZCS P BRAZIL CDI R 12.81%
IRS_ZCS P BRAZIL CDI R 12.81%

1,296.06 6/30/2015
0.00 6/30/2015
-5,814.77 6/30/2015
-9,602.20 6/30/2015
-2,791.54 6/30/2015
6,235.14 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
4,308.31 6/30/2015
-1,685.46 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
566.36 6/30/2015
377.58 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
2,141.09 6/30/2015
-1,632.79 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
462.94 6/30/2015
740.71 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
-2,370.18 6/30/2015
-1,738.13 6/30/2015
3,629.40 6/30/2015
-6,617.51 6/30/2015
0.00 6/30/2015
-7,635.59 6/30/2015
-3,563.28 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
-25,195.82 6/30/2015
0.00 6/30/2015
-18,119.79 6/30/2015
0.00 6/30/2015

-231,027.34 6/30/2015

0.00 6/30/2015
-1,781.64 6/30/2015
-3,817.80 6/30/2015

0.00 6/30/2015

0.00 6/30/2015

-38,871.27 6/30/2015
-57,446.20 6/30/2015
0.00 6/30/2015
-10,157.47 6/30/2015
0.00 6/30/2015
-10,157.47 6/30/2015
0.00 6/30/2015
-10,157.47 6/30/2015

0.00 6/30/2015
1,685.67 6/30/2015

0.00 6/30/2015
8,091.19 6/30/2015

0.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

BRAZIL NOTAS DO TESOURO NACION
BRAZIL NOTAS DO TESOURO NACION
BRAZIL NOTAS DO TESOURO NACION
BRAZIL NOTAS DO TESOURO NACION
BRAZIL LETRAS DO TESOURO NACIO
IRS_ZCS R 11.16% P CDI
REALKREDIT DANMARK A/S
NYKREDIT REALKREDIT A/S
NYKREDIT REALKREDIT A/S
NYKREDIT REALKREDIT A/S
NYKREDIT REALKREDIT A/S
REALKREDIT DANMARK A/S

CDS SP UL ITRAXX 23

CDX P EUR 5Y 18BPS R .9%

CDS SP UL ITRAXX 23

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23

CDS SP UL ITRAXX 23

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23

CDS SP UL ITRAXX 23

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/20

CDS SP UL ITRAXX 23 06/20/2020
CDS SP UL ITRAXX 23 06/20/2020
CDS SP UL ITRAXX 23

CDS SP UL ITRAXX 23 06/20/2020
CDS SP UL ITRAXX 23 06/20/2020
IRS_P EUR 6MB 30BPS R 2.250%

CCP IRS P EUR6M 100BPS R .75%
CCP IRS P EURG6M 100BPS R .75%
CCP_IRS P EUR6M 100BPS R .75%
CCP_IRS P EURG6M 100BPS R .75%
CCP IRS R EUROO6M P 0.75%
CCP_IRS R EUR0OO6M P 0.75%
CCP_IRS._R EUR-EURIBOR-REUTERS
CCP_IRS. R EUR-EURIBOR-REUTERS
CCP IRS R EUROO6M P 0.793%
CCP_IRS R EUR0OO6M P 0.793%

CDS SP UL BNP PARIBAS

CDS_SP UL BNP PARIBAS

CDS SP UL TELECOM ITALIA SPA
CDS_SP UL TELECOM ITALIA SPA
CDS SP UL VIRGIN MEDIA FINANC
CDS_SP UL VIRGIN MEDIA FINANC
CDS SP UL HELLENIC REPUBLIC
CDS_SP UL HELLENIC REPUBLIC
CDS SP UL HELLENIC REPUBLIC
CDS_SP UL HELLENIC REPUBLIC
CDS SP UL DANONE

CDS_SP UL DANONE

IFL_R EUROSTAT HICP P0.74% GLM
IFL_R EUROSTAT HICP P0.74% GLM
IFL R EUROSTAT HICP P0.74% GLM

28,958.50 6/30/2015
144,792.52 6/30/2015
1,030,756.82 6/30/2015
195,008.05 6/30/2015
932,052.76 6/30/2015
0.00 6/30/2015
256,752.48 6/30/2015
75,067.58 6/30/2015
45,350.26 6/30/2015
91,022.06 6/30/2015
300,546.95 6/30/2015
166,029.30 6/30/2015
-1,965.45 6/30/2015
-1,690.52 6/30/2015
-4,585.11 6/30/2015
-394.43 6/30/2015
-937.04 6/30/2015
-1,435.17 6/30/2015
-1,013.92 6/30/2015
-1,013.92 6/30/2015
-1,849.57 6/30/2015
-1,827.29 6/30/2015
-1,827.29 6/30/2015
-988.85 6/30/2015
-699.16 6/30/2015
-1,047.35 6/30/2015
-1,481.89 6/30/2015
-1,164.34 6/30/2015
-1,749.29 6/30/2015
-1,749.29 6/30/2015
-824.51 6/30/2015
-1,754.87 6/30/2015
-1,983.28 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
228,224.55 6/30/2015
272,877.18 6/30/2015
0.00 6/30/2015
142,093.60 6/30/2015
0.00 6/30/2015
61,544.39 6/30/2015
0.00 6/30/2015
15,846.21 6/30/2015
5,654.38 6/30/2015
0.00 6/30/2015
-2,709.36 6/30/2015
0.00 6/30/2015
29,139.86 6/30/2015
0.00 6/30/2015
-171,308.25 6/30/2015
0.00 6/30/2015
-55,710.00 6/30/2015
0.00 6/30/2015
1,514.47 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
86,640.86 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

IFL R EUROSTAT HICP P0.74% GLM
IFL_PAY 0.71 R EUR HICP EX TOB

IFL PAY 0.71 R EUR HICP EX TOB
IFL_PAY 0.66 R EUR HICP EX TOB

IFL PAY 0.66 R EUR HICP EX TOB

IFL S EUROSTAT HICP P 0.99%

IFL S EUROSTAT HICP P 0.99%

IFL S EUROSTAT HICP P 0.99%

IFL S EUROSTAT HICP P 0.99%

IFL_R EUROSTAT HICP P 0.9925%
IFL_R EUROSTAT HICP P 0.9925%

IFL R EUROSTAT HICP P 0.9925%

IFL R EUROSTAT HICP P 0.9925%
CDS SP UL ITRAXX 23

CREDIT AGRICOLE SA REGS
HELLENIC RAILWAYS ORGANIZATION
HELLENIC RAILWAYS ORGANIZATION
NATIONAL BANK OF GREECE SA
HELLENIC REPUBLIC GOVERNM 144A
HELLENIC REPUBLIC GOVERNM REGS
INDONESIA GOVERNMENT INTE 144A
DECO 15-PAN EUROPE E6X A3 REGS
ITALY BUONI POLIENNALI DE REGS
ITALY BUONI POLIENNALI DE REGS
ITALY BUONI POLIENNALI DE 144A
ITALY BUONI POLIENNALI DE 144A
ITALY BUONI POLIENNALI DE 144A
ITALY BUONI POLIENNALI DEL TES
ITALY BUONI POLIENNALI DEL TES
ALTICE LUXEMBOURG SA REGS
COOPERATIEVE CENTRALE RAI REGS
PETROBRAS GLOBAL FINANCE BV
NOVO BANCO SA REGS

NOVO BANCO SA

NOVO BANCO SA REGS

NOVO BANCO SA

SLOVENIA GOVERNMENT INTER 144A
BANKIA SA

SPAIN GOVERNMENT BOND 144A
SPAIN GOVERNMENT BOND 144A
BPE FINANCIACIONES SA

SPAIN GOVERNMENT BOND 144A
SPAIN GOVERNMENT BOND 144A
SPAIN GOVERNMENT BOND 144A
LBG CAPITAL NO.2 PLC REGS
BARCLAYS PLC

HSBC HOLDINGS PLC REGS
GENERAL ELECTRIC CAPITAL REGS
HELLENIC REPUBLIC GOVERNMENT |
HELLENIC REPUBLIC GOVERNMENT |
CDX SP UL ITRAXX_JAPAN_23 1
CDX_SP UL ITRAXX_JAPAN_23_1
CCP IRS P TIE28D 100BP R5.145%
CCP IRS P TIE28D 100BP R5.145%
CCP_IRS P TIE28D 100BP R5.145%
CCP_IRS P TIE28D 100BP R5.145%
CCP IRS P TIE28D 43BPS R5.630%
CCP_IRS P TIE28D 43BPS R5.630%
CCP IRS P TIE28D 100BPS R5.430

29,584.68 6/30/2015
0.00 6/30/2015
27,217.71 6/30/2015
0.00 6/30/2015
40,502.92 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
7,467.72 6/30/2015
3,733.86 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
25,912.85 6/30/2015
18,509.18 6/30/2015
-924.79 6/30/2015
335,931.30 6/30/2015
57,938.40 6/30/2015
173,815.20 6/30/2015
176,722.82 6/30/2015
122,603.45 6/30/2015
42,477.32 6/30/2015
336,766.95 6/30/2015
14,718.60 6/30/2015
262,293.80 6/30/2015

2,002,352.44 6/30/2015

682,873.12 6/30/2015

1,543,048.23 6/30/2015

140,277.11 6/30/2015

2,372,008.35 6/30/2015

340,871.66 6/30/2015
225,068.40 6/30/2015
196,686.44 6/30/2015
106,963.42 6/30/2015
222,840.00 6/30/2015
113,097.76 6/30/2015
433,423.80 6/30/2015
56,674.34 6/30/2015
471,137.24 6/30/2015
583,836.34 6/30/2015
297,587.22 6/30/2015
446,380.83 6/30/2015
564,416.95 6/30/2015
579,244.73 6/30/2015
419,340.31 6/30/2015
524,175.39 6/30/2015
504,688.48 6/30/2015
236,210.40 6/30/2015
389,521.53 6/30/2015
236,210.85 6/30/2015
67,421.85 6/30/2015
85,401.01 6/30/2015
1,583.50 6/30/2015
0.00 6/30/2015
-2,727.82 6/30/2015
-2,643.88 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-705.42 6/30/2015
0.00 6/30/2015
-9,768.54 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

CCP_IRS P TIE28D 100BPS R5.430
CCP IRS P TIE1IM 100BPS R5.375%
CCP_IRS P TIIE1IM 100BPSR5.375%
CCP IRS P TI28D R 5.610% CME
CCP_IRS P TI28D R 5.610% CME
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-THE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS P MXN TIIE 28D

CCP IRS P MXN TIIE 28D

CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-THE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
IRS P MXN-TIE-BANXICO 28D
IRS_P MXN-TIIE-BANXICO 28D
CCP IRS P TIHIE-BANXICO R 5.98%
CCP IRS P TIIE-BANXICO R 5.98%
CCP_IRS P THIE-BANXICO R 5.9%
CCP_IRS P TIIE-BANXICO R 5.9%
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-THE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-THE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-THE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-TIIE-BANXICO 28
CCP_IRS. P MXN-THE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CCP_IRS._P MXN-TIIE-BANXICO 28
CORP ANDINA DE FOMENTO
CREDIT AGRICOLE SA REGS
TELECOM ITALIA SPA

TELECOM ITALIA SPA REGS
PETROBRAS GLOBAL FINANCE BV

TELEFONICA EMISIONES SAU REGS

CCP_IRS._R GBP-LIBOR-BBA 6M CM
CCP_IRS._R GBP-LIBOR-BBA 6M CM
CCP_IRS. R GBP-LIBOR-BBA 6M CM
CCP_IRS. R GBP-LIBOR-BBA 6M CM
IFL R GB3.4 P UK RPI 15Y CBK

IFL _R GB3.4% P UK RPI 15Y CBK
IFL PAY UK RPI R 3.55%

IFL_PAY UK RPI R 3.55%

0.00 6/30/2015
-70,983.22 6/30/2015
0.00 6/30/2015
-5,512.80 6/30/2015
0.00 6/30/2015
-22,782.63 6/30/2015
-22,782.63 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-68,567.54 6/30/2015
0.00 6/30/2015
-1,033.61 6/30/2015
0.00 6/30/2015
-4,925.50 6/30/2015
0.00 6/30/2015
-16,457.98 6/30/2015
-13,795.66 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
3,709.87 6/30/2015
0.00 6/30/2015
-2,636.63 6/30/2015
-1,110.16 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
1,192.87 6/30/2015
937.26 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
3,770.20 6/30/2015
3,252.32 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-220.78 6/30/2015
-78.85 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-469.09 6/30/2015
-265.14 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
3,871.19 6/30/2015
4,855.40 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
65,217.25 6/30/2015
464,732.85 6/30/2015
85,181.36 6/30/2015
1,036,902.50 6/30/2015
139,450.99 6/30/2015
696,517.38 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-10,358.59 6/30/2015
-8,764.96 6/30/2015
103.80 6/30/2015
-18.67 6/30/2015
736.83 6/30/2015
0.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

IFL PAY UK RPI R 3.55%

IFL_PAY UK RPI R 3.55%

IFL R 3.55% P UK RPI NSA

IFL_R 3.55% P UK RPI NSA

IFL PAY UK RPI NSA R 3.45% FBF
IFL_PAY UK RPI NSA R 3.45% FBF

IFL L UL UKRPI

IFL S UL UKRPI

IFL R GB3.353% P UK RPI BOA

IFL_R GB3.353% P UK RPI BOA

LBG CAPITAL NO.2 PLC REGS
BRITISH TELECOMMUNICATION REGS
DECO 12-UK 4 PLC C4X A2 REGS
RMAC SECURITIES NS1X A2A REGS
BARCLAYS BANK PLC

LLOYDS BANKING GROUP PLC REGS
ASCIANO FINANCE LTD 144A

CNOOC CURTIS FUNDING NO 1 144A
GOODMAN FUNDING PTY LTD 144A
INCITEC PIVOT LTD 144A

QBE INSURANCE GROUP LTD 144A
OOREDOO INTERNATIONAL FIN 144A
RISELTD 1A

BANCO DO BRASIL SA/CAYMAN
BANCO VOTORANTIM SA 144A
BRAZILIAN GOVERNMENT INTERNATI
BANCO VOTORANTIM SA REGS
CNPC GENERAL CAPITAL LTD 144A
CNPC GENERAL CAPITAL LTD 144A
GTL TRADE FINANCE INC 144A
WANT WANT CHINA FINANCE L 144A
SINOPEC GROUP OVERSEAS DE 144A
SINOPEC GROUP OVERSEAS DE 144A
CNOOC NEXEN FINANCE 2014 ULC
CNOOC NEXEN FINANCE 2014 ULC
CANADIAN OIL SANDS LTD 144A
CENOVUS ENERGY INC

HARVEST OPERATIONS CORP

WEST FRASER TIMBER CO LTD 144A
BURGER KING 5/15 TLB

ALIBABA GROUP HOLDING LTD 144A
ALIBABA GROUP HOLDING LTD 144A
ALIBABA GROUP HOLDING LTD 144A
ALIBABA GROUP HOLDING LTD 144A
ALIBABA GROUP HOLDING LTD 144A
ANTHRACITE CDO Il 1A DFX 144A
BAIDU INC

BAIDU INC

BANCO CONTINENTAL SA VIA 144A
ODEBRECHT OFFSHORE DRILLI 144A
SEAGATE HDD CAYMAN

TENCENT HOLDINGS LTD 144A
TRANSOCEAN INC

ODEBRECHT DRILLING NORBE REGS
ENN ENERGY HOLDINGS LTD REGS
ALIBABA GROUP HOLDING LTD 144A
BANCO SANTANDER CHILE 144A
BANCO SANTANDER CHILE 144A
INDUSTRIAL & COMMERCIAL BANK O

736.83 6/30/2015
0.00 6/30/2015
1,461.40 6/30/2015
0.00 6/30/2015
-133.82 6/30/2015
0.00 6/30/2015
-23,983.44 6/30/2015
0.00 6/30/2015
-38,946.69 6/30/2015
0.00 6/30/2015
223,323.40 6/30/2015
172,572.37 6/30/2015
592,156.61 6/30/2015
1,027,138.83 6/30/2015
820,037.23 6/30/2015
324,620.38 6/30/2015
401,887.50 6/30/2015
210,156.00 6/30/2015
893,040.00 6/30/2015
202,192.00 6/30/2015
301,659.00 6/30/2015
216,676.00 6/30/2015
0.00 6/30/2015
544,500.00 6/30/2015
202,750.00 6/30/2015
95,500.00 6/30/2015
811,000.00 6/30/2015
1,093,928.00 6/30/2015
699,811.00 6/30/2015
224,365.00 6/30/2015
494,365.00 6/30/2015
499,380.00 6/30/2015
898,335.00 6/30/2015
200,286.00 6/30/2015
919,125.00 6/30/2015
186,062.00 6/30/2015
670,218.00 6/30/2015
184,500.00 6/30/2015
95,170.00 6/30/2015
625.01 6/30/2015
395,064.00 6/30/2015
296,724.00 6/30/2015
642,902.00 6/30/2015
224,790.75 6/30/2015
578,538.00 6/30/2015
66,230.22 6/30/2015
502,715.00 6/30/2015
199,388.00 6/30/2015
526,250.00 6/30/2015
131,758.10 6/30/2015
625,518.00 6/30/2015
205,344.00 6/30/2015
463,125.00 6/30/2015
315,700.00 6/30/2015
386,634.15 6/30/2015
198,940.00 6/30/2015
100,378.00 6/30/2015
200,000.00 6/30/2015
803,664.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

TEVA PHARMACEUTICAL FINANCE CO
BPCE SA 144A

BPCE SA 144A

BPCE SA 144A

CREDIT AGRICOLE SA/LONDON 144A
ORANGE SA

BPCE SA

CREDIT AGRICOLE SA/LONDON 144A
CREDIT AGRICOLE SA REGS
NUMERICABLE / YPSO 4/14 (USD)
NUMERICABLE / YPSO 4/14 (USD)
CREDIT SUISSE GROUP FUNDI 144A
CREDIT SUISSE GROUP FUNDI 144A
DORIC NIMROD AIR FINANCE 144A
CREDIT SUISSE GROUP GUERN REGS
ICICI BANK LTD/DUBAI 144A

ICICI BANK LTD/HONG KONG REGS
ICICI BANK LTD/DUBAI REGS

STATE BANK OF INDIA/LONDO REGS
HDFC BANK LTD/BAHRAIN REGS
TATA MOTORS LTD REGS

AK TRANSNEFT OJSC VIA TRA 144A
AK TRANSNEFT OJSC VIA TRA REGS
NOVATEK OAO VIA NOVATEK F REGS
ROSNEFT OIL CO VIA ROSNEF REGS
ISRAEL ELECTRIC CORP LTD 144A
ISRAEL ELECTRIC CORP LTD REGS
INTESA SANPAOLO SPA

INTESA SANPAOLO SPA

INTESA SANPAOLO SPA

INTESA SANPAOLO SPA

INTESA SANPAOLO SPA 144A
INTESA SANPAOLO SPA C/D

BANK OF TOKYO-MITSUBISHI 144A
MIZUHO BANK LTD 144A

PETROFAC LTD 144A

ACTAVIS FUNDING SCS

ACTAVIS FUNDING SCS

ACTAVIS FUNDING SCS

ACTAVIS FUNDING SCS

ALROSA FINANCE SA 144A
GAZPROM OAOQO VIA GAZ CAPIT 144A
GAZPROM OAO VIA GAZ CAPIT 144A
MALLINCKRODT INTERNATIONA 144A
MALLINCKRODT INTERNATIONAL FIN
TELECOM ITALIA CAPITAL SA
ROSNEFT FINANCE SA REGS
ROSNEFT FINANCE SA REGS
SBERBANK OF RUSSIA VIA SB REGS
SBERBANK OF RUSSIA VIA SB REGS
ACTAVIS FUNDING SCS

CEMEX SAB DE CV 144A

MEXICO GOVERNMENT INTERNATIONA

ROYAL BANK OF SCOTLAND NV
COOPERATIEVE CENTRALE RAIFFEIS
COOPERATIEVE CENTRALE RAIFFEIS
DEUTSCHE TELEKOM INTERNAT 144A
LEASEPLAN CORP NV 144A

NXP BV / NXP FUNDING LLC 144A

322,064.04 6/30/2015
948,708.00 6/30/2015
831,223.50 6/30/2015
193,402.00 6/30/2015
399,740.00 6/30/2015
77,058.00 6/30/2015
900,072.00 6/30/2015
500,050.00 6/30/2015
330,000.00 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
288,801.00 6/30/2015
271,548.75 6/30/2015
888,975.01 6/30/2015
940,996.80 6/30/2015
207,884.00 6/30/2015
305,481.00 6/30/2015
207,884.00 6/30/2015
467,568.00 6/30/2015
456,768.00 6/30/2015
101,932.60 6/30/2015
601,012.50 6/30/2015
546,375.00 6/30/2015
299,154.00 6/30/2015
195,120.00 6/30/2015
394,625.00 6/30/2015
478,404.00 6/30/2015
604,572.00 6/30/2015
201,524.00 6/30/2015
301,473.00 6/30/2015
200,982.00 6/30/2015
194,308.00 6/30/2015
902,124.00 6/30/2015
700,343.00 6/30/2015
607,218.00 6/30/2015
395,772.00 6/30/2015
201,056.00 6/30/2015
225,510.75 6/30/2015
198,106.00 6/30/2015
196,464.00 6/30/2015
313,500.00 6/30/2015
666,000.00 6/30/2015
303,000.00 6/30/2015
381,581.25 6/30/2015
186,626.00 6/30/2015
330,360.00 6/30/2015
207,956.00 6/30/2015
522,500.00 6/30/2015
403,500.00 6/30/2015
576,000.00 6/30/2015

1,693,559.00 6/30/2015

220,500.00 6/30/2015

1,599,292.00 6/30/2015

524,070.00 6/30/2015
180,762.75 6/30/2015
389,916.00 6/30/2015
508,505.00 6/30/2015
901,323.00 6/30/2015
202,000.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
SHELL INTERNATIONAL FINANCE BV
SHELL INTERNATIONAL FINANCE BV
SIEMENS FINANCIERINGSMAAT 144A
VONOVIA FINANCE BV REGS
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
PETROBRAS GLOBAL FINANCE BV
ABN AMRO BANK NV REGS
EKSPORTFINANS ASA

STATOIL ASA

FLEXTRONICS INTERNATIONAL 144A
TEMASEK FINANCIAL | LTD 144A
SLOVENIA GOVERNMENT INTER 144A
SLOVENIA GOVERNMENT INTER REGS
SLOVENIA GOVERNMENT INTER 144A
SOUTH AFRICA GOVERNMENT INTERN
EXPORT-IMPORT BANK OF KOREA

KT CORP 144A

KOREA DEVELOPMENT BANK/THE
KEB HANA BANK 144A

SHINHAN BANK 144A

KOOKMIN BANK 144A

KOREA HYDRO & NUCLEAR POW 144A
TELEFONICA EMISIONES SAU
TELEFONICA EMISIONES SAU

BANCO BILBAO VIZCAYA INSTL C/D
BANCO BILBAO VIZCAYA INSTL C/D
TELEFONICA EMISIONES SAU
TELEFONICA EMISIONES SAU
CREDIT SUISSE AG 144A

UBS AG/STAMFORD CT

UBS AG REGS

CREDIT SUISSE GROUP AG 144A

UBS AG/JERSEY REGS

TURKIYE GARANTI BANKASI A 144A
BAT INTERNATIONAL FINANCE 144A
BG ENERGY CAPITAL PLC 144A
BARCLAYS BANK PLC

BARCLAYS BANK PLC

SKY PLC 144A

HSBC BANK PLC 144A

IMPERIAL TOBACCO FINANCE 144A
LLOYDS BANK PLC

MARKS & SPENCER PLC 144A
PEARSON FUNDING FIVE PLC 144A
ROYAL BANK OF SCOTLAND GROUP P
BARCLAYS PLC

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

ROYAL BANK OF SCOTLAND PL REGS
INT FLR US @ 1 08/15/19

INF FLR US CMS 30-2 @ 0 .85

1,009,099.50 6/30/2015
435,605.00 6/30/2015
295,833.00 6/30/2015
193,094.00 6/30/2015

82,036.00 6/30/2015
246,108.00 6/30/2015

97,892.00 6/30/2015

98,707.00 6/30/2015
490,580.00 6/30/2015
409,228.00 6/30/2015
318,663.00 6/30/2015

98,220.00 6/30/2015
491,100.00 6/30/2015
189,700.00 6/30/2015
911,625.00 6/30/2015
529,845.00 6/30/2015
497,135.00 6/30/2015
496,100.00 6/30/2015
438,928.00 6/30/2015
318,774.00 6/30/2015
743,808.80 6/30/2015
208,000.00 6/30/2015
541,925.00 6/30/2015

1,039,200.00 6/30/2015
299,814.00 6/30/2015

1,038,340.00 6/30/2015
513,020.00 6/30/2015
206,978.00 6/30/2015
201,006.00 6/30/2015
399,747.20 6/30/2015
313,680.00 6/30/2015
152,578.50 6/30/2015
249,885.00 6/30/2015
498,240.00 6/30/2015
398,940.00 6/30/2015
598,410.00 6/30/2015
546,805.00 6/30/2015

2,285,400.00 6/30/2015
197,709.80 6/30/2015
208,240.00 6/30/2015
947,144.70 6/30/2015
199,790.00 6/30/2015
402,268.00 6/30/2015
954,774.00 6/30/2015
455,520.00 6/30/2015
455,520.00 6/30/2015
610,305.00 6/30/2015
220,446.00 6/30/2015
583,896.00 6/30/2015
392,736.00 6/30/2015
493,582.50 6/30/2015
478,820.00 6/30/2015

1,002,800.00 6/30/2015
211,192.00 6/30/2015
601,500.00 6/30/2015
502,500.00 6/30/2015
882,511.20 6/30/2015
-122,912.68 6/30/2015

-9.06 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

INF FLRUS CMS 30-2 @ 0 .85
CDX P USD 5Y 11BPS R .85%
CDX P USD 5Y 11BPS R .85%
CDX P USD 5Y 11BPS R .85%
INF FLR US CMS 30-2 @ 1.18
INF FLR US CMS 30-2 @ 1.18
INT FLR US @ 1.625 08/15/19
CDX P USD 5Y 11BPS R .85%
IRS P USD 153BPS R 3.955%

IRS P USD 10Y 10BPS R 2.25%
IRS P USD 10Y 10BPS R 2.25%
IRS USD R 100BPS P 4.21% BOA
IRS R US0003M P 4.13% 10/19/45
IRS P USO03M R 2.5%

IRS P USD 5Y 18BPS R 3.55%
IRS P USD 5Y 18BPS R 3.46%
IRS P USD 20BPS R 3.525%

IRS P USD 5Y 17BPS R 3.55%
IRS P USD 10Y 9BPS R 2.15%
IRS R US0003M P 3.45% 9/23/45
IRS P US0003M R 2.60%

IRS P US0003M R 2.60%

IRS P USO003M R 0.95% 09022017
IRS P USD 3Y 23BPS R 2.9%

IRS P USD 3Y 23BPS R 2.9%

IRS P USD 30Y 498BPS R 3.75%
IRS P USD 2Y 11BPS R .95%

IRS P US0003M R .95% 12032017
IRS P US0003M R .95% 1/08/2018
IRS P US0003M R .95% 1/08/2018
IRS_P USD 2Y 11BPS R .95%

IRS P USD 30Y 499BPS R 3.75%
IRS P USD 30Y 499BPS R 3.75%
IRS P US0003M R 0.70% 09152016
IRS P US0003M R 2.9% 2/22/2020
IRS P US0003M R 2.9% 2/22/2020
IRS P USD 10Y 13BPS R 2%

IRS P USD 5Y 96BPS R 3.55%
IRS P USD 2Y 23BPS R 1.045%
IRS P USD 10Y 112BPS R 1.75%
IRS P USD 10Y 112BPS R 1.75%
IRS P USD 2Y 20BPS R 1%

IRS P USD 10Y 90BPS R 1.76%
IRS P US0003M R 2.91%

IRS P USD 2Y 21BPS R 2.495%
IRS P USD 2Y 21BPS R 2.495%
IRS R USO003M P 2.91%

IRS P USD 2Y 2BPS R 2.5%

IRS P USD 2Y 2BPS R 2.5%

IRS P USD 10Y 14BPS R 1.75%
IRS P USD 10Y 93BPS R 2.330%
IRS P USD 10Y91BPS R 2.400%
IRS P USD 30Y 64BPS R 3.9500%
IRS P USD 5Y 71BPS R 1.55%
IRS P USD 5Y 71BPS R 1.55%
IRS P USD 5Y 71BPS R 20.5%
IRS P USD 5Y 71BPS R 20.5%
IRS P USD 5Y 166BPS R 3.870%
IRS P USD 10Y 83BPS R 2.4100%

-9.06 6/30/2015
-492.23 6/30/2015
-3,749.04 6/30/2015
-1,415.00 6/30/2015
68.66 6/30/2015
68.66 6/30/2015
72,774.90 6/30/2015
-728.65 6/30/2015
-47,012.38 6/30/2015
-49,579.40 6/30/2015
-49,579.40 6/30/2015
13,137.36 6/30/2015
180.96 6/30/2015
-6,563.47 6/30/2015
-93,965.96 6/30/2015
-17,062.54 6/30/2015
-25,793.52 6/30/2015
-29,927.93 6/30/2015
-1,422.90 6/30/2015
12,919.10 6/30/2015
-2,643.75 6/30/2015
-2,937.50 6/30/2015
25,800.00 6/30/2015
41,360.00 6/30/2015
41,595.00 6/30/2015
99,700.00 6/30/2015
14,017.50 6/30/2015
65.10 6/30/2015
13,171.00 6/30/2015
56,870.00 6/30/2015
777.00 6/30/2015
69,886.36 6/30/2015
199,675.32 6/30/2015
39,240.18 6/30/2015
44,720.00 6/30/2015
67,353.66 6/30/2015
-13,380.28 6/30/2015
204,327.74 6/30/2015
11,191.97 6/30/2015
-5,889.91 6/30/2015
-3,346.54 6/30/2015
57,316.63 6/30/2015
-21,651.56 6/30/2015
-54,821.28 6/30/2015
-36,756.16 6/30/2015
-37,183.56 6/30/2015
-4,804.51 6/30/2015
-617.75 6/30/2015
-617.75 6/30/2015
-24,550.90 6/30/2015
-24,997.10 6/30/2015
-18,387.94 6/30/2015
121,304.28 6/30/2015
-7,415.87 6/30/2015
-7,215.44 6/30/2015
-16,054.45 6/30/2015
-15,620.54 6/30/2015
-51,858.52 6/30/2015
-44,538.12 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

CCP_CDXIG19 5Y CME

CCP CDX IG19 5Y CME

CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP IRS R US0003M P 0.75%
CCP_IRS R US0003M P 0.75%
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL FEDERATIVE REPUBLIC
CDS SP UL FEDERATIVE REPUBLIC
CDS_SP UL FEDERATIVE REPUBLIC
CDS_SP UL FEDERATIVE REPUBLIC
CDS SP UL FEDERATIVE REPUBLIC
CDS_SP UL FEDERATIVE REPUBLIC
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL BARRICK GOLD CORPOR
CDS_SP UL BARRICK GOLD CORPOR
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL FEDERATIVE REPUBLIC
CDS_SP UL FEDERATIVE REPUBLIC
CDS_BP UL REPUBLIC OF TURKEY
CDS BP UL REPUBLIC OF TURKEY
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL REPUBLIC OF COLOMBI
CDS_SP UL REPUBLIC OF COLOMBI
CDS SP UL UNITED MEXICAN STAT
CDS_SP UL UNITED MEXICAN STAT
CDS SP UL DOMTAR CORPORATION
CDS_SP UL DOMTAR CORPORATION
CDS SP UL WHIRLPOOL CORPORATI
CDS_SP UL WHIRLPOOL CORPORATI
CDS SP UL PETROLEO BRASILEIRO
CDS_SP UL PETROLEO BRASILEIRO
CDS SP UL COMMUNITY HEALTH SY
CDS_SP UL COMMUNITY HEALTH SY
CDS SP UL ITALY

CDS_SP UL ITALY

CDS SP UL KINGDOM OF SPAIN

119,093.22 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
-42,161.99 6/30/2015
-39,341.79 6/30/2015
-5,922.42 6/30/2015
0.00 6/30/2015
-63,026.36 6/30/2015
0.00 6/30/2015
-151,672.40 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
72,595.93 6/30/2015
-85,795.19 6/30/2015
2,357.69 6/30/2015
0.00 6/30/2015
-7,728.09 6/30/2015
-34,776.41 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-3,909.91 6/30/2015
0.00 6/30/2015
41.18 6/30/2015
0.00 6/30/2015
61.78 6/30/2015
0.00 6/30/2015
41.18 6/30/2015
0.00 6/30/2015
713.04 6/30/2015
0.00 6/30/2015
9,844.20 6/30/2015
0.00 6/30/2015
-11,592.14 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
5,904.06 6/30/2015
-583.60 6/30/2015
0.00 6/30/2015
-2,042.59 6/30/2015
0.00 6/30/2015
-583.60 6/30/2015
0.00 6/30/2015
253.71 6/30/2015
0.00 6/30/2015
-583.60 6/30/2015
0.00 6/30/2015
906.89 6/30/2015
0.00 6/30/2015
3,825.36 6/30/2015
0.00 6/30/2015
-37,342.88 6/30/2015
0.00 6/30/2015
29,071.69 6/30/2015
0.00 6/30/2015
-5,106.09 6/30/2015
0.00 6/30/2015
7,975.90 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

CDS_SP UL KINGDOM OF SPAIN
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL ENB

CDS_SP UL ENB

CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL FORD MOTOR COMPANY
CDS_SP UL FORD MOTOR COMPANY
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL PETROLEO BRASILEIRO
CDS_SP UL PETROLEO BRASILEIRO
CDS SP UL PETBRA

CDS_SP UL PETBRA

CDX SP UL CMBX.NA.AAA.1_1
CDX_SP UL CMBX.NA.AAA.1 1

CDS SP UL PEOPLE'S REPUBLIC O
CDS_SP UL PEOPLE'S REPUBLIC O
CDS SP UL BERKSHIRE HATHAWAY
CDS_SP UL BERKSHIRE HATHAWAY
CDS SP UL PETROLEO BRASILEIRO
CDS_SP UL PETROLEO BRASILEIRO
CDX SP UL CMBX.NA.AAA.4_4
CDX_SP UL CMBX.NA.AAA.4_4

CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY
CDS SP UL METLIFE INC.

CDS_SP UL METLIFE INC.

CDS SP UL THE GOLDMAN SACHS G
CDS_SP UL THE GOLDMAN SACHS G
CDS SP UL THE GOLDMAN SACHS G
CDS_SP UL THE GOLDMAN SACHS G
CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY

0.00 6/30/2015
17,211.14 6/30/2015
0.00 6/30/2015
-4,084.87 6/30/2015
0.00 6/30/2015
-11,233.40 6/30/2015
0.00 6/30/2015
4,617.62 6/30/2015
0.00 6/30/2015
2,518.70 6/30/2015
0.00 6/30/2015
-6,096.61 6/30/2015
0.00 6/30/2015
-6,637.92 6/30/2015
0.00 6/30/2015
-3,063.65 6/30/2015
0.00 6/30/2015
-1,531.83 6/30/2015
0.00 6/30/2015
-5,616.70 6/30/2015
0.00 6/30/2015
670.93 6/30/2015
0.00 6/30/2015
670.93 6/30/2015
0.00 6/30/2015
6,709.26 6/30/2015
0.00 6/30/2015
-6,723.71 6/30/2015
0.00 6/30/2015
208,459.31 6/30/2015
0.00 6/30/2015
-6,723.71 6/30/2015
0.00 6/30/2015
-6,723.71 6/30/2015
0.00 6/30/2015
-22,870.68 6/30/2015
0.00 6/30/2015
-11,435.34 6/30/2015
0.00 6/30/2015
-79.71 6/30/2015
0.00 6/30/2015
3,686.30 6/30/2015
0.00 6/30/2015
9,207.51 6/30/2015
0.00 6/30/2015
-85,851.75 6/30/2015
0.00 6/30/2015
-1,292.39 6/30/2015
0.00 6/30/2015
-10,658.17 6/30/2015
0.00 6/30/2015
236.62 6/30/2015
0.00 6/30/2015
1,069.79 6/30/2015
0.00 6/30/2015
641.87 6/30/2015
0.00 6/30/2015
-3,780.96 6/30/2015
0.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

CDS SP UL REPUBLIC OF ITALY
CDS_SP UL REPUBLIC OF ITALY

CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN

CDS SP UL KINGDOM OF SPAIN
CDS_SP UL KINGDOM OF SPAIN

CDX SP UL MCDX.NA.24-V1

CDX_SP UL MCDX.NA.24-V1

CDS_BP UL DARDEN RESTAURANTS
CDS BP UL DARDEN RESTAURANTS
CDS SP UL MORGAN STANLEY
CDS_SP UL MORGAN STANLEY

CDS SP UL THE GOLDMAN SACHS G
CDS_SP UL THE GOLDMAN SACHS G
CDS SP UL MORGAN STANLEY
CDS_SP UL MORGAN STANLEY

CDS SP UL THE GOLDMAN SACHS G
CDS_SP UL THE GOLDMAN SACHS G
CDS SP UL BNP PARIBAS

CDS_SP UL BNP PARIBAS

CDS SP UL ROYAL DUTCH SHELL P
CDS_SP UL ROYAL DUTCH SHELL P
CDS SP UL BARRICK GOLD CORPOR
CDS_SP UL BARRICK GOLD CORPOR
CXT SP UL CDX.NA.IG.21

CXT_SP UL CDX.NA.IG.21

CXT SP UL CDX.NA.HY.23

CXT_SP UL CDX.NA.HY.23

CXT SP UL CDX.NA.1IG.23

CXT_SP UL CDX.NA.IG.23

CDS SP UL CITIGROUP INC.

CDS_SP UL CITIGROUP INC.

CDS SPULBPP.L.C.

CDS_SP ULBPP.L.C.

CDS SP UL FEDERATIVE REPUBLIC
CDS_SP UL FEDERATIVE REPUBLIC
CDS SP UL FEDERATIVE REPUBLIC
CDS_SP UL FEDERATIVE REPUBLIC
CDSSP ULBPP.L.C.

CDS_SP UL BPP.L.C.

CDSSP ULBPP.L.C.

CDS_SP UL BPP.L.C.

CDS SP UL ROYAL DUTCH SHELL P
CDS_SP UL ROYAL DUTCH SHELL P
CDS SP UL CANADIAN NATURAL RE
CDS_SP UL CANADIAN NATURAL RE
CDS SP UL ENTERGY CORPORATION
CDS_SP UL ENTERGY CORPORATION
CDS SP UL CANADIAN NATURAL RE
CDS_SP UL CANADIAN NATURAL RE
CDSSP ULBPP.L.C.

CDS_SP ULBPP.L.C.

CDS SP UL FREEPORT-MCMORAN CO
CDS_SP UL FREEPORT-MCMORAN CO
CDSSP ULBPP.L.C.

CDS_SP UL BPP.L.C.

CDS SP UL JOINT STOCK COMPANY
CDS_SP UL JOINT STOCK COMPANY
CDS SP UL COMCAST CORPORATION

-22,685.74 6/30/2015
0.00 6/30/2015
-5,113.38 6/30/2015
0.00 6/30/2015
-278.50 6/30/2015
0.00 6/30/2015
-12,288.44 6/30/2015
0.00 6/30/2015
0.00 6/30/2015
-3,185.65 6/30/2015
7,961.29 6/30/2015
0.00 6/30/2015
2,139.57 6/30/2015
0.00 6/30/2015
4,286.34 6/30/2015
0.00 6/30/2015
4,333.56 6/30/2015
0.00 6/30/2015
798.60 6/30/2015
0.00 6/30/2015
615.11 6/30/2015
0.00 6/30/2015
2,657.06 6/30/2015
0.00 6/30/2015
52,646.08 6/30/2015
0.00 6/30/2015
106,804.54 6/30/2015
0.00 6/30/2015
8,682.02 6/30/2015
0.00 6/30/2015
1,349.03 6/30/2015
0.00 6/30/2015
1,287.42 6/30/2015
0.00 6/30/2015
-1,420.65 6/30/2015
0.00 6/30/2015
-473.55 6/30/2015
0.00 6/30/2015
618.65 6/30/2015
0.00 6/30/2015
2,205.75 6/30/2015
0.00 6/30/2015
1,845.33 6/30/2015
0.00 6/30/2015
395.85 6/30/2015
0.00 6/30/2015
1,257.90 6/30/2015
0.00 6/30/2015
395.85 6/30/2015
0.00 6/30/2015
618.65 6/30/2015
0.00 6/30/2015
2,200.77 6/30/2015
0.00 6/30/2015
618.65 6/30/2015
0.00 6/30/2015
-1,867.19 6/30/2015
0.00 6/30/2015
1,394.07 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

CDS_SP UL COMCAST CORPORATION
CDS SP UL ENCANA CORPORATION
CDS_SP UL ENCANA CORPORATION
CDS SP UL TOYOTA MOTOR CREDIT
CDS_SP UL TOYOTA MOTOR CREDIT
CDS SP UL FORD MOTOR COMPANY
CDS_SP UL FORD MOTOR COMPANY
CXT SP UL CDX.NA.IG.21

CXT_SP UL CDX.NA.IG.21

CXT SP UL CDX.NA.IG.21

CXT_SP UL CDX.NA.IG.21
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M LC
CCP_IRS._R USD-LIBOR-BBA 3M LC
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS._R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
CCP_IRS. R USD-LIBOR-BBA 3M CM
IFL_PAY 1.5325 R US CPI

IFL PAY 1.5325 R US CPI

IFL_PAY 1.54 R US CPI

IFL PAY 1.54 R US CPI

CCP UL CDX.NA.HY.18 (ICE)

CCP-UL CDX.NA.HY.18 (ICE)

CCP IRS P LIB3M 100BPS R2.250%
CCP IRS P LIB3M 100BPS R2.25%
CCP_IRS P LIB3M 100BPS R 2.25%
CCP IRS R US0003M P 2.5%

CCP IRS R US0003M P 2.5%

CCP IRS R US0003M P 2.5%
CCP_IRS R US0O003M P 2.5%
CCP_IRS R US0O003M P 2.5%
CCP_IRS R US0O003M P 2.5%
CCP_CDX G20 5Y ICE

CCP CDS SP CDX.NA.IG.24 5Y ICE
CCP CDS SP CDX.NA.IG.24 5Y ICE
CCP CDS SP CDX.NA.IG.24 5Y ICE
CCP CDS SP CDX.NA.IG.24 5Y ICE
CCP CDS SP CDX.NA.IG.24 5Y ICE
CCP CDS SP CDX.NA.IG.24 5Y ICE
CCP CDX_SP UL CDX HY23 5Y

CCP CDX SP UL CDX HY23 5Y

0.00 6/30/2015
378.75 6/30/2015
-6,878.55 6/30/2015
1,727.71 6/30/2015
0.00 6/30/2015
3,455.14 6/30/2015
0.00 6/30/2015
44,563.09 6/30/2015
0.00 6/30/2015
67,123.75 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
-49,631.70 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
56,619.65 6/30/2015
50,328.58 6/30/2015
0.00 6/30/2015
-139,917.58 6/30/2015
0.00 6/30/2015
1,817.86 6/30/2015
0.00 6/30/2015
-281,647.50 6/30/2015
0.00 6/30/2015
-109,036.33 6/30/2015
0.00 6/30/2015
3,783.75 6/30/2015
0.00 6/30/2015
-3,813.22 6/30/2015
0.00 6/30/2015
-25,252.92 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
6,866.69 6/30/2015
724.63 6/30/2015
0.00 6/30/2015
-2,432.59 6/30/2015
0.00 6/30/2015
-618.39 6/30/2015
120,991.50 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
216,920.44 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
11,837.42 6/30/2015
15,479.71 6/30/2015
3,642.28 6/30/2015
0.00 6/30/2015
65,494.80 6/30/2015
300,421.80 6/30/2015
377,307.00 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
37,505.59 6/30/2015
0.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

CCP CDX_SP UL CDX HY24 5Y

CCP CDX_SP UL CDX HY24 5Y

CCP CDX_SP UL CDX HY24 5Y

CCP CDX SP UL CDX HY 24 5Y

CCP CDX SP UL CDX HY 24 5Y

CCP CDX SP UL CDX HY 24 5Y

ADT CORP/THE

ADT CORP/THE

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

AT&T INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ALCOA INC

COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR GNMA SF MTG
COMMIT TO PUR GNMA SF MTG
ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALTERNATIVE LOAN TRUS 36T2 2A3
ALTERNATIVE LOAN TRUS 28CB A17
ALTERNATIVE LOAN TRUST 2R 3A1
ALTERNATIVE LOAN TRUST 20 6 Al
ALTERNATIVE LOAN TRUS 5CB 1A13
ALTERNATIVE LOAN TRUS 11T1 A21
ALTERNATIVE LOAN TRUST 9T1 2A2
ALTERNATIVE LOAN TRUST 19 2A1
ALTRIA GROUP INC

AMAZON.COM INC

AMAZON.COM INC

AMERICAN EXPRESS CREDIT CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP

AMGEN INC

AMGEN INC

AMGEN INC

ANADARKO PETROLEUM CORP
VEREIT OPERATING PARTNERSHIP L
AVALONBAY COMMUNITIES INC
AVIATION CAPITAL GROUP CO 144A
AVIATION CAPITAL GROUP CO 144A
AVIATION CAPITAL GROUP CO 144A

272,010.42 6/30/2015
74,184.66 6/30/2015
296,738.64 6/30/2015
0.00 6/30/2015

0.00 6/30/2015

0.00 6/30/2015
99,020.00 6/30/2015
181,000.00 6/30/2015
186,300.00 6/30/2015
120,695.00 6/30/2015
96,556.00 6/30/2015
95,371.00 6/30/2015
858,339.00 6/30/2015
90,997.00 6/30/2015
90,997.00 6/30/2015
199,412.00 6/30/2015
99,020.00 6/30/2015
494,195.00 6/30/2015
98,839.00 6/30/2015
525,140.00 6/30/2015

-2,291,421.00 6/30/2015
-2,191,794.00 6/30/2015

3,080,439.00 6/30/2015

-1,545,825.00 6/30/2015
-4,431,365.00 6/30/2015
-2,860,596.00 6/30/2015
-1,059,480.00 6/30/2015
-5,285,700.00 6/30/2015
-5,285,700.00 6/30/2015
-3,243,270.00 6/30/2015
-5,397,650.00 6/30/2015

622,452.00 6/30/2015
518,710.00 6/30/2015
1,134,375.00 6/30/2015
397,000.00 6/30/2015
51,632.19 6/30/2015
316,341.27 6/30/2015
48,524.08 6/30/2015
496,152.70 6/30/2015
95,657.66 6/30/2015
87,371.52 6/30/2015
708,548.89 6/30/2015
174,037.97 6/30/2015
251,054.00 6/30/2015
201,252.00 6/30/2015
253,295.00 6/30/2015
694,981.00 6/30/2015
720,420.00 6/30/2015
767,490.00 6/30/2015
295,830.00 6/30/2015
213,040.00 6/30/2015
398,860.00 6/30/2015
460,745.00 6/30/2015
120,910.00 6/30/2015
291,000.00 6/30/2015
520,935.00 6/30/2015
116,454.00 6/30/2015
1,142,170.00 6/30/2015
103,567.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

AVIATION CAPITAL GROUP CO 144A
BANC OF AMERICA FUNDING 8 4A1
BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BANK OF AMERICA CORP

BAXALTA INC 144A

BEAR STEARNS COS LLC/THE
BECTON DICKINSON AND CO
BELLSOUTH CORP 144A

BIOMED REALTY LP

BLACKSTONE HOLDINGS FINAN 144A
BLACKSTONE HOLDINGS FINAN 144A
BOSTON SCIENTIFIC CORP

BOSTON SCIENTIFIC CORP

BOSTON SCIENTIFIC CORP

BUILDING MATERIALS CORP O 144A
CHL MORTGAGE PASS-THROUG 21 A2
CHL MORTGAGE PASS-THROU J2 2A8
CIT GROUP INC

CME GROUP INC/IL

CVS PASS-THROUGH TRUST 144A
CVS PASS-THROUGH TRUST 144A
ALTERNATIVE LOAN TRUST 25T1 A5
CALIFORNIA RESOURCES CORP
CALIFORNIA RESOURCES CORP
CALIFORNIA ST

CANTOR FITZGERALD LP 144A

CHL MORTGAGE PASS-THROU 16 2A1
FCAUS LLC/CG CO-ISSUER INC
CITIGROUP INC

CITIGROUP INC

COLUMBIA PROPERTY TRUST OPERAT
CONAGRA FOODS INC

CONAGRA FOODS INC
CONSOLIDATED EDISON CO OF NEW
CONTINENTAL AIRLINES 2012-2 CL
CONTINENTAL AIRLINES 2009-1 PA
CONTINENTAL AIRLINES 2010-1 CL
CONTINENTAL RESOURCES INC/OK
CONTINENTAL RESOURCES INC/OK
COX COMMUNICATIONS INC 144A
COX COMMUNICATIONS INC 144A
CREDIT SUISSE COMMERCIAL C5 A3
CROWN CASTLE TOWERS LLC 144A
CSMC MORTGAGE-BACKED TRU 6 1A5
DR HORTON INC

DR HORTON INC

DELTA AIR LINES 2002-1 CLASS G
DENALI BORROWER LLC / DEN 144A
DIRECTV HOLDINGS LLC / DIRECTV
DISCOVER BANK/GREENWOOD DE
DISCOVERY COMMUNICATIONS LLC
DISH DBS CORP

DUQUESNE LIGHT HOLDINGS | 144A

508,845.00 6/30/2015
152,484.17 6/30/2015
79,053.75 6/30/2015
1,523,424.00 6/30/2015
980,442.00 6/30/2015
435,752.00 6/30/2015
109,851.00 6/30/2015
202,370.00 6/30/2015
404,740.00 6/30/2015
915,822.00 6/30/2015
399,416.00 6/30/2015
339,849.00 6/30/2015
298,992.00 6/30/2015
411,464.00 6/30/2015
607,722.00 6/30/2015
401,000.00 6/30/2015
458,575.00 6/30/2015
710,087.00 6/30/2015
304,323.00 6/30/2015
391,640.00 6/30/2015
343,647.50 6/30/2015
342,454.13 6/30/2015
59,381.78 6/30/2015
406,000.00 6/30/2015
582,654.00 6/30/2015
110,833.71 6/30/2015
562,938.92 6/30/2015
369,447.62 6/30/2015
195,795.00 6/30/2015
64,500.00 6/30/2015
296,415.65 6/30/2015
550,085.00 6/30/2015
417,651.67 6/30/2015
218,000.00 6/30/2015
1,849,073.00 6/30/2015
430,608.00 6/30/2015
199,170.00 6/30/2015
139,620.00 6/30/2015
664,942.50 6/30/2015
466,436.00 6/30/2015
375,602.24 6/30/2015
247,969.99 6/30/2015
110,817.90 6/30/2015
106,250.00 6/30/2015
385,684.00 6/30/2015
424,532.00 6/30/2015
288,315.00 6/30/2015
757,663.96 6/30/2015
512,374.50 6/30/2015
109,224.82 6/30/2015
203,750.00 6/30/2015
399,000.00 6/30/2015
85,929.95 6/30/2015
105,125.00 6/30/2015
196,082.00 6/30/2015
249,750.00 6/30/2015
589,944.00 6/30/2015
203,500.00 6/30/2015
1,506,206.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

DYNEGY INC 144A

EMD FINANCE LLC 144A

ERP OPERATING LP

EPR PROPERTIES

EL PASO NATURAL GAS CO LLC
ENERGY TRANSFER PARTNERS LP
ENERGY TRANSFER PARTNERS LP
ENABLE OKLAHOMA INTRASTAT 144A
ENTERGY CORP

ENTERPRISE PRODUCTS OPERATING
ENTERPRISE PRODUCTS OPERATING
FNMA POOL #0AT5897

FIDELITY NATIONAL INFORMATION
FIDELITY NATIONAL INFORMATION
FIRST AMERICAN FINANCIAL CORP
FLORIDA GAS TRANSMISSION 144A
FORD MOTOR CREDIT CO LLC

FORD MOTOR CREDIT CO LLC
FORTUNE BRANDS HOME & SECURITY
GLP CAPITAL LP / GLP FINANCING
GLP CAPITAL LP / GLP FINANCING
GSR MORTGAGE LOAN TRUST 2F 3A3
GENERAL ELECTRIC CAPITAL CORP
GENERAL ELECTRIC CAPITAL 144A
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GENERAL MOTORS FINANCIAL CO IN
GEORGIA-PACIFIC LLC 144A
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
GOLDMAN SACHS GROUP INC/THE
HSBC USA INC

HSBC FINANCE CORP

HARRIS CORP

KRAFT HEINZ FOODS CO 144A
KRAFT HEINZ FOODS CO 144A
HOSPIRA INC

HOSPIRA INC

HOST HOTELS & RESORTS LP
HYUNDAI CAPITAL AMERICA 144A
ILLINOIS ST

ILLINOIS ST

INTERNATIONAL LEASE FINAN 144A
INTERNATIONAL LEASE FINAN 144A
INTERNATIONAL LEASE FINAN 144A
IPALCO ENTERPRISES INC

JP MORGAN ALTERNATIVE S1 1A19
JEFFERIES FINANCE LLC /J 144A
JERSEY CENTRAL POWER & LIGHT C
JPMORGAN CHASE BANK NA
JPMORGAN CHASE BANK NA
JPMORGAN CHASE BANK NA

260,125.00 6/30/2015
388,240.00 6/30/2015
97,919.00 6/30/2015
98,202.00 6/30/2015
246,688.00 6/30/2015
205,552.00 6/30/2015
377,196.00 6/30/2015
386,858.50 6/30/2015
302,307.00 6/30/2015
451,885.00 6/30/2015
781,296.00 6/30/2015
899,694.53 6/30/2015
97,064.00 6/30/2015
197,376.00 6/30/2015
520,254.00 6/30/2015
412,184.50 6/30/2015
548,540.00 6/30/2015
306,822.00 6/30/2015
200,210.00 6/30/2015
410,500.00 6/30/2015
307,875.00 6/30/2015
61,079.28 6/30/2015
649,125.00 6/30/2015
845,968.00 6/30/2015
101,195.00 6/30/2015
454,896.00 6/30/2015
331,880.25 6/30/2015
305,853.00 6/30/2015
311,370.00 6/30/2015
100,469.00 6/30/2015
195,970.00 6/30/2015
334,884.00 6/30/2015
222,376.00 6/30/2015
909,976.00 6/30/2015
511,861.50 6/30/2015
1,251,463.50 6/30/2015
383,166.00 6/30/2015
98,684.00 6/30/2015
297,546.00 6/30/2015
694,140.00 6/30/2015
197,446.00 6/30/2015
100,555.00 6/30/2015
100,555.00 6/30/2015
447,124.00 6/30/2015
335,343.00 6/30/2015
624,288.50 6/30/2015
509,260.00 6/30/2015
205,766.00 6/30/2015
109,071.00 6/30/2015
631,128.00 6/30/2015
167,250.00 6/30/2015
892,000.00 6/30/2015
290,125.00 6/30/2015
76,179.53 6/30/2015
199,720.00 6/30/2015
596,828.35 6/30/2015
522,385.00 6/30/2015
1,308,420.00 6/30/2015
545,175.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

KLA-TENCOR CORP
KLA-TENCOR CORP
KB HOME

KINDER MORGAN ENERGY PARTNERS

KINDER MORGAN FINANCE CO LLC
KINDER MORGAN INC/DE

KINDER MORGAN INC/DE

LAZARD GROUP LLC

LEGG MASON INC

LENDER PROCESSING SERVICES INC
LOS ANGELES CA DEPT WTR & PWR
MGM RESORTS INTERNATIONAL
MARKWEST ENERGY PARTNERS LP /
MARKWEST ENERGY PARTNERS LP /
MASCO CORP

MASCO CORP

MASCO CORP

MEDTRONIC INC 144A

MEDTRONIC INC 144A

BANK OF AMERICA CORP
MID-AMERICA APARTMENTS LP
MORGAN STANLEY

MORGAN STANLEY

MOTOROLA SOLUTIONS INC

NGPL PIPECO LLC 144A

NABORS INDUSTRIES INC

NEW YORK CITY NY TRANSITIONAL
NV ENERGY INC

OMEGA HEALTHCARE INVESTORS INC

ONEMAIN FINANCIAL HOLDING 144A
ONEOK PARTNERS LP

PPG INDUSTRIES INC

PENSKE TRUCK LEASING CO L 144A
PIONEER NATURAL RESOURCES CO
PIONEER NATURAL RESOURCES CO
PLAINS ALL AMERICAN PIPELINE L
PRIDE INTERNATIONAL INC
PROGRESS ENERGY INC

QVC INC

QVC INC

QUALCOMM INC

RALI SERIES 2006-QS13 QS13 1A5
REALTY INCOME CORP

SL GREEN REALTY CORP
RESIDENTIAL ASSET SECUR A8 2A1
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC
REYNOLDS AMERICAN INC

SBA TOWER TRUST 144A

NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

SABINE PASS LNG LP 144A

SABINE PASS LIQUEFACTION LLC
SABMILLER HOLDINGS INC 144A
SANTANDER HOLDINGS USA INC
CHARLES SCHWAB CORP/THE
SIMON PROPERTY GROUP LP
SOUTHWESTERN ENERGY CO

102,587.00 6/30/2015
99,945.00 6/30/2015
278,750.00 6/30/2015
1,321,463.00 6/30/2015
204,426.00 6/30/2015
99,697.00 6/30/2015
96,539.00 6/30/2015
475,825.00 6/30/2015
404,508.00 6/30/2015
138,930.00 6/30/2015
697,988.80 6/30/2015
99,985.00 6/30/2015
490,000.00 6/30/2015
97,750.00 6/30/2015
789,375.00 6/30/2015
894,625.00 6/30/2015
505,125.00 6/30/2015
250,417.50 6/30/2015
498,295.00 6/30/2015
677,808.00 6/30/2015
395,160.00 6/30/2015
613,895.00 6/30/2015
660,023.00 6/30/2015
193,996.00 6/30/2015
666,250.00 6/30/2015
200,584.00 6/30/2015
238,948.00 6/30/2015
810,803.00 6/30/2015
204,566.00 6/30/2015
312,750.00 6/30/2015
303,690.00 6/30/2015
522,010.00 6/30/2015
310,383.00 6/30/2015
648,858.00 6/30/2015
117,659.00 6/30/2015
122,103.00 6/30/2015
590,240.00 6/30/2015
1,334,402.50 6/30/2015
496,640.00 6/30/2015
723,705.00 6/30/2015
389,792.00 6/30/2015
538,919.32 6/30/2015
402,588.00 6/30/2015
749,462.00 6/30/2015
900,357.95 6/30/2015
996,570.00 6/30/2015
103,687.00 6/30/2015
407,528.00 6/30/2015
697,795.00 6/30/2015
666,780.00 6/30/2015
889,040.00 6/30/2015
495,000.00 6/30/2015
105,251.00 6/30/2015
298,875.00 6/30/2015
619,956.00 6/30/2015
1,179,732.00 6/30/2015
490,435.00 6/30/2015
256,132.00 6/30/2015
686,651.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

SOUTHWESTERN ENERGY CO
SPECTRA ENERGY PARTNERS LP
SPRINT CAPITAL CORP

SPRINT COMMUNICATIONS INC
SPRINT CORP

STARWOOD HOTELS & RESORTS WORL
STARWOOD HOTELS & RESORTS WORL
STATE STREET CORP

STEELRIVER TRANSMISSION C 144A
STONE STREET TRUST 144A
SYMANTEC CORP

SYNCHRONY FINANCIAL
SYNCHRONY FINANCIAL

T-MOBILE USA INC

TARGA RESOURCES PARTNERS LP /
THERMO FISHER SCIENTIFIC INC
TIME WARNER INC

TIME WARNER CABLE INC

TOLL BROTHERS FINANCE CORP
TOLL BROTHERS FINANCE CORP
TOLL BROTHERS FINANCE CORP

US AIRWAYS 2012-2 CLASS A PASS
US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

U S TREASURY BOND

U S TREASURY BOND

U S TREASURY BOND

U S TREASURY BOND

US TREAS-CPI INFLAT

U S TREASURY NOTE

U S TREASURY NOTE

US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

US TREAS-CPI INFLAT

U S TREASURY NOTE

U S TREASURY NOTE

U S TREASURY NOTE

VERIZON COMMUNICATIONS INC
VERIZON COMMUNICATIONS INC
VERIZON COMMUNICATIONS INC
VERIZON COMMUNICATIONS IN 144A
VERIZON COMMUNICATIONS IN 144A
VIACOM INC

VIACOM INC

WEA FINANCE LLC / WESTFIE 144A
WEA FINANCE LLC / WESTFIE 144A
WP CAREY INC

WAL-MART STORES INC
WALGREENS BOOTS ALLIANCE INC
WASHINGTON MUTUAL MORTG 5 2CB6
WELLS FARGO & CO

WELLS FARGO & CO

WELLS FARGO & CO

WELLS FARGO & CO

WESTERN GAS PARTNERS LP

154,153.50 6/30/2015
95,767.00 6/30/2015
306,000.00 6/30/2015
433,000.00 6/30/2015
487,650.00 6/30/2015
385,572.00 6/30/2015
93,235.00 6/30/2015
549,043.00 6/30/2015
232,338.75 6/30/2015
458,766.00 6/30/2015
702,100.00 6/30/2015
453,204.00 6/30/2015
503,805.00 6/30/2015
307,500.00 6/30/2015
792,000.00 6/30/2015
149,751.00 6/30/2015
875,412.00 6/30/2015
940,872.00 6/30/2015
113,500.00 6/30/2015
333,000.00 6/30/2015
459,000.00 6/30/2015
271,859.55 6/30/2015
3,251,527.83 6/30/2015
127,927.10 6/30/2015
3,401,969.85 6/30/2015
72,163.59 6/30/2015
0.00 6/30/2015
97,820.00 6/30/2015
550,050.00 6/30/2015
1,408,128.00 6/30/2015
1,856,173.32 6/30/2015
5,353,000.00 6/30/2015
1,887,688.00 6/30/2015
4,114,915.64 6/30/2015
489,870.91 6/30/2015
2,451,728.23 6/30/2015
867,843.01 6/30/2015
3,983,928.65 6/30/2015
6,757,084.00 6/30/2015
785,504.00 6/30/2015
1,880,300.20 6/30/2015
547,420.00 6/30/2015
1,060,397.36 6/30/2015
513,850.40 6/30/2015
975,157.20 6/30/2015
747,287.05 6/30/2015
1,060,941.00 6/30/2015
1,007,920.00 6/30/2015
200,558.00 6/30/2015
197,670.00 6/30/2015
287,271.00 6/30/2015
318,707.28 6/30/2015
595,836.00 6/30/2015
89,675.98 6/30/2015
421,096.00 6/30/2015
903,789.00 6/30/2015
886,194.00 6/30/2015
445,702.50 6/30/2015
288,513.00 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

WEYERHAEUSER CO
WEYERHAEUSER CO

WILLIAMS COS INC/THE

WILLIAMS PARTNERS LP

WYNN LAS VEGAS LLC /WYNN LAS
WYNN LAS VEGAS LLC / WYNN 144A
ZIMMER BIOMET HOLDINGS INC
ZIMMER BIOMET HOLDINGS INC
ZIMMER BIOMET HOLDINGS INC

IRS P USD 2Y 21BPS R 2.5%

IRS P USD 2Y 21BPS R 2.5%

IRS P USD 30Y 32BPS R 2.255%

IRS P USD 5Y 76BPS R 2.38%

AES CORP/VA

AES CORP/VA

AT&T INC

ACE SECURITIES CORP HO HE1 A2D
AEGIS ASSET BACKED SECURI 6 M2
ALTERNATIVE LOAN TRUS 11T1 Al12
ALTERNATIVE LOAN TRUST 19 1A2
ARGENT SECURITIES TRUST M2 A2B
ABFC 2004-OPT4 TRUST OPT4 Al
BANC OF AMERICA FUNDING H 4A2
BANK OF AMERICA NA

BANK OF AMERICA CORP

BEAR STEARNS ARM TRUST 11 1A2
BEAR STEARNS ALT-A TRUS 4 23A2
CD 2007-CD4 COMMERCIAL CD4 A1A
COUNTRYWIDE ASSET-BACKE 23 2A3
COUNTRYWIDE ASSET-BACK BC5 2A3
COUNTRYWIDE ASSET-BACK AB4 2A3
COUNTRYWIDE ASSET-BACKE BC4 M1
COUNTRYWIDE ASSET-BACKED 6 M2
COUNTRYWIDE ASSET-BACK BC4 2A2
CHL MORTGAGE PASS-THROUG 2 2A3
COUNTRYWIDE ASSET-BACKED 9 2A3
CHESAPEAKE ENERGY CORP
CITIGROUP INC

CITIGROUP MORTGAGE LOAN T 6 Al
CITIGROUP MORTGAGE LOA 10 3A3A
COBALT CMBS COMMERCIAL C3 Al1A
CREDIT SUISSE COMMERCIA C2 A1A
ADJUSTABLE RATE MORTGAGE 1 6Al
ALTERNATIVE LOAN TRUST OC9 A2A
FORD MOTOR CREDIT CO LLC
FREMONT HOME LOAN TRUST 2 1 M5
FREMONT HOME LOAN TRUST B 2A2
GSAMP TRUST 2007-NC1 NC1 A2B
GSAMP TRUST 2007-NC1 NC1 A2C
GSR MORTGAGE LOAN TRUS AR1 2A1
GSAMP TRUST 2004-WF WF M2
GSAMP TRUST 2006-FM2 FM2 A2C
GENERAL ELECTRIC CAPITAL CORP
GOLDMAN SACHS GROUP INC/THE
COMMERCIAL MORTGAGE TRU GG5 A5
HSBC FINANCE CORP

INDYMAC INDX MORTGAG AR12 2A1A
INDYMAC INDX MORTGAG AR14 1A3A
VOYA FINANCIAL INC

711,072.00 6/30/2015
355,119.00 6/30/2015
146,735.00 6/30/2015
401,848.00 6/30/2015
1,319,500.00 6/30/2015
523,875.00 6/30/2015
96,619.00 6/30/2015
676,333.00 6/30/2015
100,034.00 6/30/2015
-36,098.18 6/30/2015
-36,306.84 6/30/2015
-2,099.51 6/30/2015
2,224.88 6/30/2015
350,000.00 6/30/2015
300,000.00 6/30/2015
75,290.25 6/30/2015
176,806.00 6/30/2015
90,907.75 6/30/2015
224,723.20 6/30/2015
312,718.47 6/30/2015
67,530.58 6/30/2015
519,294.45 6/30/2015
119,891.84 6/30/2015
249,617.50 6/30/2015
399,204.00 6/30/2015
25,311.55 6/30/2015
433,602.92 6/30/2015
1,034,409.58 6/30/2015
660,063.65 6/30/2015
218,608.35 6/30/2015
624,443.45 6/30/2015
83,088.71 6/30/2015
492,160.00 6/30/2015
482,695.29 6/30/2015
12,026.53 6/30/2015
410,405.38 6/30/2015
549,000.00 6/30/2015
1,001,610.00 6/30/2015
481,570.55 6/30/2015
42,671.55 6/30/2015
619,012.41 6/30/2015
717,020.79 6/30/2015
278,556.23 6/30/2015
166,872.51 6/30/2015
795,344.00 6/30/2015
256,542.00 6/30/2015
422,859.34 6/30/2015
48,873.94 6/30/2015
49,225.30 6/30/2015
330,294.36 6/30/2015
117,868.09 6/30/2015
202,031.04 6/30/2015
967,500.00 6/30/2015
698,866.00 6/30/2015
449,853.57 6/30/2015
449,266.50 6/30/2015
466,435.19 6/30/2015
521,155.93 6/30/2015
256,550.00 6/30/2015



FIXED INCOME SECURITIES
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FIXED INCOME SECURITIES
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FIXED INCOME SECURITIES
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FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES

ITAU UNIBANCO SA NY INSTL C/D

ITAU UNIBANCO SA NY INSTL C/D

ITAU UNIBANCO SA NY INSTL C/D

JP MORGAN ALTERNAT R4 2A1 144A
JPMORGAN CHASE BANK NA
MONDELEZ INTERNATIONAL INC
LACLEDE GROUP INC/THE

LONG BEACH MORTGAGE LOA WL1 M4
MASTR ASSET BACKED SEC FRE1 M1
MASTR ASSET BACKED SEC WMC1 A3
MEDTRONIC INC 144A

MERRILL LYNCH MORTGAGE HE6 A2B
METROPOLITAN LIFE GLOBAL 144A
MORGAN STANLEY ABS CAP WMCS5 M5
MORGAN STANLEY ABS CAP HE7 A2C
MORGAN STANLEY ABS CAP HE7 A2D
MORGAN STANLEY ABS CAP HE4 A2B
MORGAN STANLEY ABS CAP NC3 A2B
MORGAN STANLEY ABS CAP HE7 A2C
MORGAN STANLEY R GG10 A4A 144A
NWA A SEN SECURITY IN DEFAULT
NATIONAL COLLEGIATE STUDE 1 A4
OPTION ONE MORTGAGE LOAN 4 M2
OPTION ONE MORTGAGE LOAN 1 2A3
OPTION ONE MORTGAGE LOAN 1 2A4
PEOPLE'S CHOICE HOME LOAN 3 M2
PEOPLE'S FINANCIAL REALT 1 2A2
PIPER JAFFRAY COS 144A

RALI SERIES 2006-QA8 TR QA8 A2
RALI SERIES 2007-QA4 T QA4 A1B
RASC SERIES 2006-KS9 T KS9 AI3
HOME EQUITY LOAN TRUS HSA1 AI3
RAMP SERIES 2005-EFC3 EFC3 M5
RASC SERIES 2006-KS1 TR KS1 M1
RIO OIL FINANCE TRUST SER 144A
STARM MORTGAGE LOAN TRUS 1 3A2
SECURITIZED ASSET BACKE FR3 A3
SOUNDVIEW HOME LOAN T WMC1 3A1
SOUNDVIEW HOME LOAN T WMC1 3A2
STRUCTURED ADJUSTABLE R 22 1A1
STRUCTURED ASSET INVESTME 8 M1
STRUCTURED ASSET MORTGA ARS8 A2
STRUCTURED ADJUSTABLE RA 5 2A1
STRUCTURED ASSET SECURI WF3 Al
STRUCTURED ADJUSTABLE RA 9 1A1
TEACHERS INSURANCE & ANNU 144A
TENET HEALTHCARE CORP 144A
WAMU MORTGAGE PASS-TH AR16 1A1
WAMU MORTGAGE PASS-THR HY5 3A1
WELLS FARGO MORTGAGE AR16 7A1
WELLS FARGO MORTGAGE B AR2 1A1
WELLS FARGO MORTGAGE BA AR3 A3
WELLS FARGO ALTERNATIV PA4 2A1
BMW US CAPITAL LLC REGS

HSI ASSET LOAN OBLIGATI WF1 A3
USG CORP

CABLEVISION SYSTEMS 4/13 TLB
CROWN CASTLE 12/13 EXTENDED
EFIH 6/14 DIP TL

2,302,461.00 6/30/2015
600,642.00 6/30/2015
0.00 6/30/2015
590,543.64 6/30/2015
1,396,696.00 6/30/2015
289,658.20 6/30/2015
798,608.00 6/30/2015
508,288.00 6/30/2015
148,264.09 6/30/2015
339,088.28 6/30/2015
353,510.50 6/30/2015
159,195.83 6/30/2015
1,000,480.00 6/30/2015
178,940.00 6/30/2015
281,927.76 6/30/2015
756,361.78 6/30/2015
989,573.44 6/30/2015
124,231.92 6/30/2015
139,064.00 6/30/2015
453,730.19 6/30/2015
810,746.89 6/30/2015
117,421.36 6/30/2015
143,510.00 6/30/2015
56,063.49 6/30/2015
169,829.66 6/30/2015
93,561.00 6/30/2015
124,267.53 6/30/2015
199,906.00 6/30/2015
476,473.95 6/30/2015
60,120.89 6/30/2015
429,450.33 6/30/2015
398,366.69 6/30/2015
438,390.00 6/30/2015
175,536.00 6/30/2015
242,500.00 6/30/2015
815,652.63 6/30/2015
49,053.36 6/30/2015
104,570.94 6/30/2015
180,676.44 6/30/2015
130,911.77 6/30/2015
617,760.00 6/30/2015
586,103.96 6/30/2015
112,966.82 6/30/2015
448,027.93 6/30/2015
81,968.41 6/30/2015
1,708,755.00 6/30/2015
300,000.00 6/30/2015
180,066.33 6/30/2015
81,600.43 6/30/2015
28,356.97 6/30/2015
997,993.55 6/30/2015
100,127.96 6/30/2015
51,068.32 6/30/2015
398,804.40 6/30/2015
445,169.54 6/30/2015
455,000.00 6/30/2015
768,060.12 6/30/2015
1,375,544.01 6/30/2015
1,168,474.43 6/30/2015



FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
FIXED INCOME SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
PREFERRED SECURITIES
EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

HCA 4/13 TLB4

HEINZ 3/13 (USD) COV-LITE TLB2

LAS VEGAS SANDS 12/13 TLB

MGM RESORTS 12/12 COV-LITE TLB
NFR ENERGY 1/13 2ND LIEN
ROYALTY PHARMA 11/13 TLB2
ROYALTY PHARMA 12/14 TLB4

U S TREASURY BD PRIN STRIP

U S TREASURY BD PRIN STRIP

U S TREASURY BD PRIN STRIP

WR GRACE 1/14 (USD) EXIT TL

WR GRACE 1/14 (USD) EXIT DD

DELL 6/15 COV-LITE TLB2

PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
PIMCO FDS PAC INVT MGMT SER
MARATHON CLO MANAGED ACCOUNT
IRS R US0003M P 2.5% DUB 9/20

KBC BANK NV REGS

COOPERATIEVE CENTRALE RAI 144A
LLOYDS BANK PLC 144A

ROYAL BANK OF SCOTLAND GR 144A
AMERICAN EXPRESS CO

AMERICAN EXPRESS CO

BANK OF NEW YORK MELLON CORP/T
CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP CAPITAL Xlil
DEPOSITORY TRUST & CLEARI 144A
JPMORGAN CHASE & CO

JPMORGAN CHASE & CO

JPMORGAN CHASE & CO

JPMORGAN CHASE & CO

WELLS FARGO & CO

WELLS FARGO & CO

AMERICAN REALTY CAPITAL PROPER
COBANK ACB 144A

COBANK ACB

WESTPAC BANKING CORP

TELSTRA CORP LTD

BHP BILLITON LTD

CALTEX AUSTRALIALTD
COMMONWEALTH BANK OF AUSTRALIA
ANSELL LTD

SONIC HEALTHCARE LTD

G8 EDUCATION LTD

SPOTLESS GROUP HOLDINGS LTD
JAMES HARDIE INDUSTRIES PLC
ROGERS COMMUNICATIONS INC
TELUS CORP

589,099.14 6/30/2015
587,334.32 6/30/2015
1,785,783.56 6/30/2015
193,488.75 6/30/2015
51,250.61 6/30/2015
0.01 6/30/2015
693,398.85 6/30/2015
406,850.12 6/30/2015
6,798,475.50 6/30/2015
7,181,902.00 6/30/2015
0.00 6/30/2015

0.00 6/30/2015
944,438.55 6/30/2015

10,860,706.06 6/30/2015
14,289,996.12 6/30/2015

648,107.40 6/30/2015
7,617,951.17 6/30/2015
2,399,562.26 6/30/2015
5,048,573.65 6/30/2015
1,864,619.80 6/30/2015
8,946,653.69 6/30/2015

29,585,185.68 6/30/2015

2,423,101.67 6/30/2015
9,179,159.32 6/30/2015

10,000,000.00 6/30/2015

-8,819.84 6/30/2015
437,000.00 6/30/2015
950,625.00 6/30/2015
143,000.00 6/30/2015
470,000.00 6/30/2015

96,880.00 6/30/2015
484,400.00 6/30/2015
297,750.00 6/30/2015
341,687.50 6/30/2015

96,520.00 6/30/2015

96,520.00 6/30/2015
319,308.00 6/30/2015
248,750.00 6/30/2015
211,550.00 6/30/2015
401,640.00 6/30/2015
496,300.00 6/30/2015
293,625.00 6/30/2015
401,000.00 6/30/2015
204,760.00 6/30/2015

85,955.80 6/30/2015
256,327.50 6/30/2015
607,875.00 6/30/2015
467,275.37 6/30/2015

1,017,318.81 6/30/2015
453,859.45 6/30/2015
1,315,623.80 6/30/2015
531,953.36 6/30/2015
746,714.58 6/30/2015
72,023.55 6/30/2015
1,538,305.15 6/30/2015
1,598,735.69 6/30/2015
864,544.40 6/30/2015
1,050,361.89 6/30/2015
327,089.35 6/30/2015
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EQUITY
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EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY

MACDONALD DETTWILER & ASSOC
ENCANA CORPORATION
SHAW COMMUNICATIONS INC
BCE INC

CAPITAL POWER CORP
CARLSBERG A/S

UNIQA INSURANCE GROUP AG
KBC GROEP NV
ANHEUSER-BUSCH INBEV SA/NV
SAMPO OYJ

CAP GEMINI SA

VIVENDI SA

VALEO SA

CARREFOUR SA

SANOFI

UNIBAIL-RODAMCO SE

AXA SA

BNP PARIBAS SA
ELECTRICITE DE FRANCE SA
ELECTRICITE DE FRANCE SA
TOTAL SA

SCOR SE

VINCI SA

VINCI SA

SUEZ ENVIRONNEMENT CO
CONTINENTAL AG

DEUTSCHE POST AG

E.ON SE

BAYER AG

BASF SE

ALLIANZ SE

MUENCHENER RUECKVERSICHERUNGS-

DAIMLER AG

SIEMENS AG

DEUTSCHE TELEKOM AG

INTESA SANPAOLO SPA

SOCIETA INIZIATIVE AUTOSTRADAL
ATLANTIA SPA

AZIMUT HOLDING SPA

TERNA RETE ELETTRICA NAZIONALE

RTL GROUP SA

NXP SEMICONDUCTORS NV
WOLTERS KLUWER NV
WOLTERS KLUWER NV

AEGON NV

KONINKLIJKE KPN NV

NN GROUP NV

EBRO FOODS SA

GAS NATURAL SDG SA

RED ELECTRICA CORP SA
BRIDGESTONE CORP

UNITED ARROWS LTD

KDDI CORP

DAIKIN INDUSTRIES LTD

DAIWA HOUSE INDUSTRY CO LTD
DON QUIJOTE HOLDINGS CO LTD
ISUZU MOTORS LTD

JAPAN TOBACCO INC

MAKITA CORP

1,220,881.09 6/30/2015
766,562.54 6/30/2015
538,575.03 6/30/2015

1,281,821.14 6/30/2015

2,600,707.63 6/30/2015
895,466.59 6/30/2015
541,279.55 6/30/2015
915,090.10 6/30/2015

2,416,371.11 6/30/2015

1,349,403.44 6/30/2015

1,671,049.88 6/30/2015
668,536.71 6/30/2015

1,437,431.04 6/30/2015

2,914,255.97 6/30/2015
416,372.53 6/30/2015
872,695.48 6/30/2015
526,979.83 6/30/2015

1,275,760.95 6/30/2015

2,978,813.70 6/30/2015
752,307.84 6/30/2015

1,023,343.23 6/30/2015
839,160.84 6/30/2015

1,217,309.09 6/30/2015
706,084.36 6/30/2015

2,952,680.34 6/30/2015
829,130.26 6/30/2015
387,160.32 6/30/2015

2,954,822.63 6/30/2015

2,429,431.60 6/30/2015
773,705.16 6/30/2015
524,553.10 6/30/2015

1,052,317.33 6/30/2015
714,061.81 6/30/2015
489,246.33 6/30/2015
864,162.38 6/30/2015

4,593,769.87 6/30/2015

1,429,776.79 6/30/2015
763,608.41 6/30/2015

1,039,536.83 6/30/2015
970,302.36 6/30/2015
640,980.12 6/30/2015
803,788.34 6/30/2015
281,084.65 6/30/2015

1,158,984.33 6/30/2015

3,087,830.06 6/30/2015

1,442,873.64 6/30/2015

2,260,010.13 6/30/2015

2,354,409.25 6/30/2015
541,868.22 6/30/2015
812,980.35 6/30/2015

4,173,595.14 6/30/2015
705,164.83 6/30/2015

2,368,221.17 6/30/2015

1,187,827.33 6/30/2015

2,266,265.55 6/30/2015

2,341,764.26 6/30/2015
842,076.93 6/30/2015

1,101,127.30 6/30/2015
700,004.04 6/30/2015
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EQUITY
EQUITY
EQUITY
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SUMITOMO MITSUI FINANCIAL GROU
NIPPON TELEGRAPH & TELEPHONE C
SOFTBANK GROUP CORP

SONY CORP

SEVEN & | HOLDINGS CO LTD
TELENOR ASA

STATOIL ASA

YARA INTERNATIONAL ASA
PROSAFE SE

ORKLA ASA

SHIRE PLC

ROYAL DUTCH SHELL PLC
GLENCORE PLC

WOLSELEY PLC

ABERDEEN ASSET MANAGEMENT PLC
AMEC FOSTER WHEELER PLC

BAE SYSTEMS PLC

BRITISH AMERICAN TOBACCO PLC
BRITISH AMERICAN TOBACCO PLC
IMPERIAL TOBACCO GROUP PLC
IMPERIAL TOBACCO GROUP PLC
PEARSON PLC

PRUDENTIAL PLC

RIO TINTO PLC

SSEPLC

LLOYDS BANKING GROUP PLC
LLOYDS BANKING GROUP PLC

BG GROUP PLC

TAYLOR WIMPEY PLC
GLAXOSMITHKLINE PLC

WILLIAM HILL PLC

ICAP PLC

NATIONAL GRID PLC

UNILEVER PLC

UNILEVER PLC

ANGLO AMERICAN PLC

PROVIDENT FINANCIAL PLC

RELX PLC

UNITED UTILITIES GROUP PLC
INTERNATIONAL CONSOLIDATED AIR
DIRECT LINE INSURANCE GROUP PL
VODAFONE GROUP PLC

VODAFONE GROUP PLC

REXAM PLC

INFORMA PLC

DIRECT LINE INSURANCE GROUP PL
SINGAPORE EXCHANGE LTD
SINGAPORE TELECOMMUNICATIONS L
SWEDBANK AB

SVENSKA HANDELSBANKEN AB
ASSA ABLOY AB

SWISSCOM AG

NOVARTIS AG

ROCHE HOLDING AG

ROCHE HOLDING AG

NESTLE SA

CREDIT SUISSE GROUP AG

GAM HOLDING AG

TRONOX LTD

2,159,241.49 6/30/2015
3,195,641.54 6/30/2015
1,337,345.57 6/30/2015
1,456,848.28 6/30/2015
1,414,244.19 6/30/2015
1,240,781.42 6/30/2015
875,947.76 6/30/2015
551,281.60 6/30/2015
757,046.79 6/30/2015
556,652.81 6/30/2015
1,484,791.57 6/30/2015
1,087,888.17 6/30/2015
626,436.39 6/30/2015
1,419,320.17 6/30/2015
494,318.48 6/30/2015
430,574.99 6/30/2015
858,547.75 6/30/2015
869,527.74 6/30/2015
2,096,480.26 6/30/2015
3,759,847.33 6/30/2015
1,213,585.28 6/30/2015
595,252.01 6/30/2015
2,413,199.56 6/30/2015
522,101.80 6/30/2015
1,038,978.46 6/30/2015
2,785,966.13 6/30/2015
4,583,230.09 6/30/2015
975,087.86 6/30/2015
469,951.73 6/30/2015
1,015,197.12 6/30/2015
1,174,770.02 6/30/2015
2,334,607.96 6/30/2015
1,282,382.98 6/30/2015
517,363.26 6/30/2015
1,020,128.71 6/30/2015
612,290.80 6/30/2015
1,006,602.06 6/30/2015
1,306,346.35 6/30/2015
994,268.80 6/30/2015
721,842.03 6/30/2015
0.00 6/30/2015
1,345,610.19 6/30/2015
4,820,273.60 6/30/2015
1,274,424.11 6/30/2015
1,147,801.90 6/30/2015
637,685.47 6/30/2015
37,292.08 6/30/2015
107,458.96 6/30/2015
1,679,234.78 6/30/2015
693,261.82 6/30/2015
1,617,758.50 6/30/2015
1,185,875.56 6/30/2015
3,928,367.66 6/30/2015
3,5687,343.64 6/30/2015
504,627.90 6/30/2015
392,916.38 6/30/2015
1,032,179.98 6/30/2015
120,164.52 6/30/2015
1,565,307.59 6/30/2015
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EQUITY
EQUITY
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AIRCASTLE LTD

ARGO GROUP INTERNATIONAL HOLDI
ASPEN INSURANCE HOLDINGS LTD
ASSURED GUARANTY LTD

AXIS CAPITAL HOLDINGS LTD

BUNGE LTD

CHIPMOS TECHNOLOGIES BERMUDA L
ENDURANCE SPECIALTY HOLDINGS L
EVEREST RE GROUP LTD

LAZARD LTD

MAIDEN HOLDINGS LTD

NABORS INDUSTRIES LTD

THIRD POINT REINSURANCE LTD
TSAKOS ENERGY NAVIGATION LTD
VALIDUS HOLDINGS LTD

CIA DE SANEAMENTO BASICO DO ES
COLLIERS INTERNATIONAL GROUP |
COLLIERS INTERNATIONAL GROUP |
DOMINION DIAMOND CORP
FIRSTSERVICE CORP

NEVSUN RESOURCES LTD

POTASH CORP OF SASKATCHEWAN IN
THOMPSON CREEK METALS CO INC
VALEANT PHARMACEUTICALS INTERN
ALIBABA GROUP HOLDING LTD
HERBALIFE LTD

GMO EMERGING DOMESTIC OP-lI
LAZARD EMERG MKT EQY-INST
RYANAIR HOLDINGS PLC

SEAGATE TECHNOLOGY PLC
SEAGATE TECHNOLOGY PLC

WILLIS GROUP HOLDINGS PLC

TEVA PHARMACEUTICAL INDUSTRIES
ORBOTECH LTD

WNS HOLDINGS LTD

ROYAL CARIBBEAN CRUISES LTD
GOLAR LNG PARTNERS LP

OCEAN RIG UDW INC

ROYAL DUTCH SHELL PLC

AVG TECHNOLOGIES NV

CORE LABORATORIES NV

FRANK'S INTERNATIONAL NV
FRANK'S INTERNATIONAL NV
LYONDELLBASELL INDUSTRIES NV
POPULAR INC

FLEXTRONICS INTERNATIONAL LTD
NESTLE SA

ALLIED WORLD ASSURANCE CO HOLD
ALLIED WORLD ASSURANCE CO HOLD
ASTRAZENECA PLC

AON PLC

AON PLC

ENSCO PLC

LIBERTY GLOBAL PLC

NOBLE CORP PLC

OM ASSET MANAGEMENT PLC
ROWAN COS PLC

ABM INDUSTRIES INC

AT&T INC

93,627.10 6/30/2015
199,406.00 6/30/2015
798,493.00 6/30/2015
699,068.60 6/30/2015
853,386.30 6/30/2015
702,400.00 6/30/2015
292,656.00 6/30/2015

1,984,140.00 6/30/2015
950,092.20 6/30/2015
747,992.00 6/30/2015
245,379.00 6/30/2015
234,776.10 6/30/2015

36,580.00 6/30/2015
213,948.50 6/30/2015
812,055.40 6/30/2015

1,258,522.44 6/30/2015
384,030.40 6/30/2015
382,221.84 6/30/2015
576,651.60 6/30/2015
620,465.11 6/30/2015
206,181.30 6/30/2015

1,030,402.87 6/30/2015

9,840.00 6/30/2015

1,777,200.00 6/30/2015

1,378,022.50 6/30/2015

96,407.50 6/30/2015

33,940,741.33 6/30/2015
25,188,861.16 6/30/2015
676,041.25 6/30/2015
370,500.00 6/30/2015
668,325.00 6/30/2015

1,421,070.00 6/30/2015

2,771,790.00 6/30/2015
355,264.00 6/30/2015
577,184.75 6/30/2015
960,018.00 6/30/2015

2,902,548.85 6/30/2015
300,874.50 6/30/2015

1,050,124.20 6/30/2015
624,741.60 6/30/2015

1,311,460.00 6/30/2015
942,000.00 6/30/2015
263,967.24 6/30/2015
942,032.00 6/30/2015
103,896.00 6/30/2015
309,328.50 6/30/2015

1,020,270.24 6/30/2015

1,953,544.00 6/30/2015
873,044.00 6/30/2015
945,456.40 6/30/2015

3,050,208.00 6/30/2015
892,136.00 6/30/2015
385,271.00 6/30/2015

3,868,132.00 6/30/2015
299,335.50 6/30/2015
408,209.34 6/30/2015
599,101.80 6/30/2015
521,811.25 6/30/2015

1,387,411.20 6/30/2015



EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY

AT&T INC

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABIOMED INC

ACTUANT CORP

ADVANCE AUTO PARTS INC
AEGERION PHARMACEUTICALS INC
AEGION CORP

AFFILIATED MANAGERS GROUP INC
AFFILIATED MANAGERS GROUP INC
AGILENT TECHNOLOGIES INC
AKAMAI TECHNOLOGIES INC
ALASKA AIR GROUP INC

ALIGN TECHNOLOGY INC

ALIGN TECHNOLOGY INC

ALIGN TECHNOLOGY INC

ALTERA CORP

ALTERA CORP

ALTRIA GROUP INC

ALTRIA GROUP INC

AMAZON.COM INC

AMEREN CORP

AMERICAN AXLE & MANUFACTURING
AMERICAN EAGLE OUTFITTERS INC
AMGEN INC

ANADARKO PETROLEUM CORP
ANSYS INC

ANSYS INC

ANTHEM INC

APPLE INC

APTARGROUP INC
ARCHER-DANIELS-MIDLAND CO
ARGAN INC

ARRIS GROUP INC

ASHFORD HOSPITALITY PRIME INC
ASHFORD HOSPITALITY TRUST INC
ASHLAND INC

ASPEN TECHNOLOGY INC
ASSURANT INC

ATLAS AIR WORLDWIDE HOLDINGS |
ATWOOD OCEANICS INC
AUTOBYTEL INC

AUTOMATIC DATA PROCESSING INC
AVERY DENNISON CORP

AVIS BUDGET GROUP INC

BALL CORP

BANC OF CALIFORNIA INC

BANK OF AMERICA CORP

BANNER CORP

CR BARD INC

B/E AEROSPACE INC

BED BATH & BEYOND INC

BED BATH & BEYOND INC

WR BERKLEY CORP

BERKSHIRE HATHAWAY INC
BERKSHIRE HILLS BANCORP INC
BIG LOTS INC

BIOGEN INC

4,335,535.68 6/30/2015
980,974.00 6/30/2015
83,248.41 6/30/2015
2,317,181.53 6/30/2015
477,199.80 6/30/2015
831,240.00 6/30/2015
828,308.00 6/30/2015
80,432.80 6/30/2015
431,832.00 6/30/2015
690,776.00 6/30/2015
1,464,620.00 6/30/2015
644,286.00 6/30/2015
824,225.10 6/30/2015
662,984.70 6/30/2015
1,097,425.00 6/30/2015
846,585.00 6/30/2015
716,775.30 6/30/2015
2,309,120.00 6/30/2015
1,239,040.00 6/30/2015
1,280,463.80 6/30/2015
0.00 6/30/2015
2,300,677.00 6/30/2015
1,012,084.80 6/30/2015
672,256.50 6/30/2015
106,075.20 6/30/2015
1,274,216.00 6/30/2015
523,002.00 6/30/2015
770,065.60 6/30/2015
1,788,304.00 6/30/2015
984,840.00 6/30/2015
7,657,196.25 6/30/2015
1,288,154.00 6/30/2015
1,335,694.00 6/30/2015
572,686.00 6/30/2015
743,580.00 6/30/2015
593,139.80 6/30/2015
105,665.40 6/30/2015
169,441.00 6/30/2015
61,948.00 6/30/2015
830,800.00 6/30/2015
215,443.20 6/30/2015
747,723.20 6/30/2015
41,414.10 6/30/2015
422,009.80 6/30/2015
102,988.60 6/30/2015
205,412.80 6/30/2015
729,560.00 6/30/2015
299,750.00 6/30/2015
1,206,718.00 6/30/2015
404,049.90 6/30/2015
1,143,690.00 6/30/2015
0.00 6/30/2015
738,086.00 6/30/2015
1,455,478.00 6/30/2015
1,059,372.00 6/30/2015
3,334,695.00 6/30/2015
354,860.80 6/30/2015
944,790.00 6/30/2015
1,777,336.00 6/30/2015
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BIO-TECHNE CORP

BLACK BOX CORP

BLACKSTONE GROUP LP/THE
BOISE CASCADE CO

BOOZ ALLEN HAMILTON HOLDING CO
BOSTON SCIENTIFIC CORP
BRISTOW GROUP INC
BROOKDALE SENIOR LIVING INC
BRUNSWICK CORP/DE
BRUNSWICK CORP/DE

CAI INTERNATIONAL INC

CBL & ASSOCIATES PROPERTIES IN
CBOE HOLDINGS INC

CBOE HOLDINGS INC

CEB INC

CME GROUP INC/IL

CMS ENERGY CORP

CST BRANDS INC

CVS HEALTH CORP

CABELA'S INC

CABOT CORP

CAMERON INTERNATIONAL CORP
CARDINAL FINANCIAL CORP
CARRIZO OIL & GAS INC

CATO CORP/THE

CELANESE CORP

CELGENE CORP

CENTURYLINK INC

CENTURYLINK INC

CEPHEID

CHILDREN'S PLACE INC/THE
CHIPOTLE MEXICAN GRILL INC
CHOICE HOTELS INTERNATIONAL IN
CISCO SYSTEMS INC

CITIGROUP INC

CLARCOR INC

CLOUD PEAK ENERGY INC
COCA-COLA CO/THE

COCA-COLA CO/THE

COCA-COLA CO/THE

COCA-COLA ENTERPRISES INC
COLONY CAPITAL INC

COMFORT SYSTEMS USA INC
COMCAST CORP

COMMERCE BANCSHARES INC/MO
COMMVAULT SYSTEMS INC
CONOCOPHILLIPS
CONSTELLATION BRANDS INC
COOPER COS INC/THE

COOPER TIRE & RUBBER CO
CORESITE REALTY CORP
CORRECTIONS CORP OF AMERICA
COSTAR GROUP INC

COWEN GROUP INC
CULLEN/FROST BANKERS INC
CUSTOMERS BANCORP INC
CVENT INC

DHI GROUP INC

DST SYSTEMS INC

647,932.60 6/30/2015
6,800.00 6/30/2015
3,780,679.35 6/30/2015
490,411.60 6/30/2015
632,312.48 6/30/2015
1,405,380.00 6/30/2015
182,819.00 6/30/2015
571,509.00 6/30/2015
411,966.00 6/30/2015
470,455.00 6/30/2015
219,077.60 6/30/2015
555,660.00 6/30/2015
48,064.80 6/30/2015
761,598.20 6/30/2015
840,564.30 6/30/2015
536,956.20 6/30/2015
762,568.00 6/30/2015
800,730.00 6/30/2015
1,615,152.00 6/30/2015
1,649,340.00 6/30/2015
525,789.00 6/30/2015
890,290.00 6/30/2015
208,966.10 6/30/2015
409,676.80 6/30/2015
46,124.40 6/30/2015
1,014,945.60 6/30/2015
2,129,524.00 6/30/2015
661,050.00 6/30/2015
975,416.00 6/30/2015
1,455,370.00 6/30/2015
73,259.20 6/30/2015
1,088,982.00 6/30/2015
668,197.25 6/30/2015
2,800,535.56 6/30/2015
3,220,492.00 6/30/2015
1,089,200.00 6/30/2015
153,733.40 6/30/2015
0.00 6/30/2015
376,215.70 6/30/2015
0.00 6/30/2015
482,184.00 6/30/2015
4,069,253.70 6/30/2015
123,241.50 6/30/2015
727,694.00 6/30/2015
1,824,030.00 6/30/2015
182,363.00 6/30/2015
714,812.40 6/30/2015
1,171,802.00 6/30/2015
1,708,512.00 6/30/2015
626,193.30 6/30/2015
667,513.60 6/30/2015
835,600.80 6/30/2015
795,580.78 6/30/2015
52,160.00 6/30/2015
2,074,512.00 6/30/2015
375,922.20 6/30/2015
401,652.40 6/30/2015
157,175.20 6/30/2015
1,373,182.00 6/30/2015
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DANA HOLDING CORP

DEAN FOODS CO

DELEK US HOLDINGS INC

DELTA AIR LINES INC

DENBURY RESOURCES INC
DENBURY RESOURCES INC
DENTSPLY INTERNATIONAL INC
DIAMONDBACK ENERGY INC
WALT DISNEY CO/THE
DISCOVERY COMMUNICATIONS INC
DISH NETWORK CORP

DOMTAR CORP

DONALDSON CO INC

RR DONNELLEY & SONS CO
DOVER CORP

DOW CHEMICAL CO/THE

DOW CHEMICAL CO/THE

DREW INDUSTRIES INC

DUKE ENERGY CORP

DUN & BRADSTREET CORP/THE
EAGLE PHARMACEUTICALS INC/DE
ECOLAB INC

EDWARDS LIFESCIENCES CORP
EDWARDS LIFESCIENCES CORP
EL PASO ELECTRIC CO
ELECTRONIC ARTS INC

EMCOR GROUP INC

EMERGENT BIOSOLUTIONS INC
EMERSON ELECTRIC CO

ENANTA PHARMACEUTICALS INC
ENCORE CAPITAL GROUP INC
ENCORE CAPITAL GROUP INC
ENNIS INC

ENTERGY CORP

ENTERPRISE PRODUCTS PARTNERS L
ESTERLINE TECHNOLOGIES CORP
EXACT SCIENCES CORP

EXPRESS INC

EXTERRAN HOLDINGS INC

EXXON MOBIL CORP

FACEBOOK INC

FACTSET RESEARCH SYSTEMS INC
FAIRPOINT COMMUNICATIONS INC
FASTENAL CO

FEDERAL AGRICULTURAL MORTGAGE
FIRST CASH FINANCIAL SERVICES
FISERV INC

FLAGSTAR BANCORP INC
FLOWERS FOODS INC

FOOT LOCKER INC

FORTRESS INVESTMENT GROUP
FORTINET INC

FRANKLIN RESOURCES INC
ARTHUR J GALLAGHER & CO
ARTHUR J GALLAGHER & CO

GAP INC/THE

GARTNER INC

GENERAL CABLE CORP

GENERAL COMMUNICATION INC

156,408.00 6/30/2015
364,471.80 6/30/2015
162,008.00 6/30/2015
858,572.00 6/30/2015
1,163,244.00 6/30/2015
286,518.00 6/30/2015
340,230.00 6/30/2015
479,416.80 6/30/2015
2,145,832.00 6/30/2015
575,398.00 6/30/2015
2,099,010.00 6/30/2015
187,542.00 6/30/2015
973,760.00 6/30/2015
520,982.70 6/30/2015
1,922,932.00 6/30/2015
687,213.10 6/30/2015
1,048,985.00 6/30/2015
501,292.80 6/30/2015
1,068,480.60 6/30/2015
219,600.00 6/30/2015
134,227.60 6/30/2015
2,329,242.00 6/30/2015
1,210,655.00 6/30/2015
441,533.00 6/30/2015
346,946.60 6/30/2015
1,283,450.00 6/30/2015
856,993.80 6/30/2015
582,885.50 6/30/2015
527,139.30 6/30/2015
179,060.20 6/30/2015
124,373.40 6/30/2015
533,822.60 6/30/2015
234,605.80 6/30/2015
808,141.50 6/30/2015
847,680.40 6/30/2015
924,798.00 6/30/2015
661,417.60 6/30/2015
446,230.40 6/30/2015
89,787.50 6/30/2015
395,782.40 6/30/2015
1,749,606.00 6/30/2015
549,283.80 6/30/2015
318,850.00 6/30/2015
767,676.00 6/30/2015
12,786.40 6/30/2015
492,554.36 6/30/2015
1,424,676.00 6/30/2015
491,568.00 6/30/2015
2,453,400.00 6/30/2015
549,482.00 6/30/2015
76,109.04 6/30/2015
491,827.00 6/30/2015
936,473.00 6/30/2015
1,844,700.00 6/30/2015
392,590.00 6/30/2015
232,837.00 6/30/2015
693,960.20 6/30/2015
207,165.00 6/30/2015
43,545.60 6/30/2015
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GENERAL DYNAMICS CORP
GENERAL MOTORS CO

GILEAD SCIENCES INC

GLOBAL CASH ACCESS HOLDINGS IN
GOLDMAN SACHS GROUP INC/THE
GOOGLE INC

GOOGLE INC

GOOGLE INC

GOOGLE INC

GREAT LAKES DREDGE & DOCK CORP
GREAT PLAINS ENERGY INC
GUIDEWIRE SOFTWARE INC
GUIDEWIRE SOFTWARE INC

HCA HOLDINGS INC

HCI GROUP INC

HARRIS CORP

HAWAIIAN HOLDINGS INC
HEALTHCARE SERVICES GROUP INC
HEALTHSOUTH CORP

HEALTH CARE REIT INC

HEALTH NET INC/CA

HEALTH NET INC/CA

HERSHA HOSPITALITY TRUST
HEXCEL CORP

HILL-ROM HOLDINGS INC

HOME DEPOT INC/THE
HOMESTREET INC

HOSPITALITY PROPERTIES TRUST
HUNTINGTON BANCSHARES INC/OH
HUNTINGTON INGALLS INDUSTRIES
HURON CONSULTING GROUP INC
IAC/INTERACTIVECORP

ICF INTERNATIONAL INC

IDEXX LABORATORIES INC

IHS INC

ILLINOIS TOOL WORKS INC
ILLUMINA INC

INFORMATICA CORP

INGLES MARKETS INC
INTELIQUENT INC

INTERNATIONAL BUSINESS MACHINE
INTERNATIONAL FLAVORS & FRAGRA
INTERNATIONAL PAPER CO

INTUIT INC

IRON MOUNTAIN INC

JPMORGAN CHASE & CO
JPMORGAN CHASE & CO

JABIL CIRCUIT INC

JARDEN CORP

JETBLUE AIRWAYS CORP

JONES LANG LASALLE INC

JONES LANG LASALLE INC

J2 GLOBAL INC

KLA-TENCOR CORP

KMG CHEMICALS INC

KAISER ALUMINUM CORP

KATE SPADE & CO
KIMBERLY-CLARK CORP
KIMBERLY-CLARK CORP

1,388,562.00 6/30/2015
2,295,403.77 6/30/2015
3,079,204.00 6/30/2015
141,642.00 6/30/2015
1,315,377.00 6/30/2015
540,040.00 6/30/2015
972,072.00 6/30/2015
2,487,517.29 6/30/2015
991,571.55 6/30/2015
294,424.00 6/30/2015
80,694.40 6/30/2015
1,460,868.00 6/30/2015
1,024,407.22 6/30/2015
435,456.00 6/30/2015
684,370.80 6/30/2015
653,735.00 6/30/2015
261,012.50 6/30/2015
495,419.50 6/30/2015
979,051.36 6/30/2015
1,149,837.60 6/30/2015
894,474.00 6/30/2015
577,080.00 6/30/2015
683,306.00 6/30/2015
656,070.60 6/30/2015
187,438.50 6/30/2015
2,011,453.00 6/30/2015
174,801.20 6/30/2015
798,602.20 6/30/2015
920,634.00 6/30/2015
613,615.50 6/30/2015
431,754.40 6/30/2015
215,082.00 6/30/2015
571,041.66 6/30/2015
462,192.84 6/30/2015
758,917.00 6/30/2015
780,215.00 6/30/2015
458,556.00 6/30/2015
2,195,691.00 6/30/2015
537,890.20 6/30/2015
93,656.00 6/30/2015
984,093.00 6/30/2015
740,986.20 6/30/2015
2,264,998.46 6/30/2015
1,587,127.50 6/30/2015
592,131.00 6/30/2015
1,917,608.00 6/30/2015
4,123,873.60 6/30/2015
803,271.70 6/30/2015
755,808.75 6/30/2015
540,382.80 6/30/2015
786,600.00 6/30/2015
900,657.00 6/30/2015
1,257,365.58 6/30/2015
430,849.65 6/30/2015
111,427.20 6/30/2015
249,240.00 6/30/2015
383,412.00 6/30/2015
0.00 6/30/2015
630,521.50 6/30/2015
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KINDER MORGAN INC/DE
KOHL'S CORP
KRAFT FOODS GROUP INC

LABORATORY CORP OF AMERICA HOL

ESTEE LAUDER COS INC/THE
LEAR CORP

LEAR CORP

LEXMARK INTERNATIONAL INC
LIGAND PHARMACEUTICALS INC
LIGAND PHARMACEUTICALS INC
LINCOLN ELECTRIC HOLDINGS INC
LOCKHEED MARTIN CORP

LOWE'S COS INC

MYR GROUP INC

MACY'S INC

MANPOWERGROUP INC
MARATHON PETROLEUM CORP
MARCUS & MILLICHAP INC
MARKETAXESS HOLDINGS INC
MARKWEST ENERGY PARTNERS LP
MARRIOTT INTERNATIONAL INC/MD
MASTERCARD INC

MAXIMUS INC

MCCORMICK & CO INC/MD
MCDONALD'S CORP

MEDIVATION INC

MEDNAX INC

MERCER INTERNATIONAL INC
MERCK & CO INC

MERCK & CO INC

MERITOR INC

METTLER-TOLEDO INTERNATIONAL |
METTLER-TOLEDO INTERNATIONAL |
METTLER-TOLEDO INTERNATIONAL |
MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP

MICROCHIP TECHNOLOGY INC
MICRON TECHNOLOGY INC
MIDDLEBY CORP/THE

MOLSON COORS BREWING CO
MONDELEZ INTERNATIONAL INC
MONDELEZ INTERNATIONAL INC
MOODY'S CORP

MORGAN STANLEY

MYERS INDUSTRIES INC

NVR INC

NAVIENT CORP

NET 1 UEPS TECHNOLOGIES INC
NETAPP INC

NEUSTAR INC

NEUSTAR INC

NEXTERA ENERGY INC

NOBLE ENERGY INC

NORTHERN TRUST CORP

NU SKIN ENTERPRISES INC
O'REILLY AUTOMOTIVE INC
OCCIDENTAL PETROLEUM CORP
OIL STATES INTERNATIONAL INC

1,209,361.78 6/30/2015
2,662,928.52 6/30/2015
630,036.00 6/30/2015
1,466,762.00 6/30/2015
701,946.00 6/30/2015
770,103.60 6/30/2015
976,662.00 6/30/2015
350,064.00 6/30/2015
133,188.00 6/30/2015
1,147,434.80 6/30/2015
292,272.00 6/30/2015
767,767.00 6/30/2015
1,413,067.00 6/30/2015
790,099.20 6/30/2015
0.00 6/30/2015
610,465.40 6/30/2015
920,656.00 6/30/2015
173,947.80 6/30/2015
166,986.00 6/30/2015
369,289.00 6/30/2015
1,376,215.00 6/30/2015
1,888,296.00 6/30/2015
496,918.80 6/30/2015
2,703,730.00 6/30/2015
718,729.20 6/30/2015
586,531.20 6/30/2015
927,116.10 6/30/2015
387,417.60 6/30/2015
2,216,398.76 6/30/2015
527,741.10 6/30/2015
310,681.60 6/30/2015
921,942.00 6/30/2015
819,504.00 6/30/2015
1,707,300.00 6/30/2015
3,373,060.00 6/30/2015
476,820.00 6/30/2015
854,302.50 6/30/2015
520,726.50 6/30/2015
938,232.00 6/30/2015
613,785.87 6/30/2015
837,720.00 6/30/2015
2,122,824.00 6/30/2015
1,345,278.00 6/30/2015
1,230,744.00 6/30/2015
647,793.00 6/30/2015
61,940.00 6/30/2015
281,400.00 6/30/2015
2,783,380.29 6/30/2015
523,539.20 6/30/2015
1,501,467.00 6/30/2015
990,890.83 6/30/2015
665,988.00 6/30/2015
519,559.00 6/30/2015
1,643,180.00 6/30/2015
1,965,022.00 6/30/2015
505,893.42 6/30/2015
1,807,840.00 6/30/2015
716,650.55 6/30/2015
275,129.70 6/30/2015
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OLD DOMINION FREIGHT LINE INC
OLD DOMINION FREIGHT LINE INC
OMNICARE INC

ONE GAS INC

ORACLE CORP

ORACLE CORP

OUTERWALL INC

PDL BIOPHARMA INC

PG&E CORP

PHH CORP

PNM RESOURCES INC

PPL CORP

PRA GROUP INC

PTC INC

PALL CORP

PANDORA MEDIA INC

PANERA BREAD CO
PARKER-HANNIFIN CORP
PATTERSON-UTI ENERGY INC
PENN NATIONAL GAMING INC
PENNYMAC FINANCIAL SERVICES IN
PEOPLE'S UNITED FINANCIAL INC
PEPSICO INC

PEPSICO INC

PEPSICO INC

PFIZER INC

PFIZER INC

PFIZER INC

PHILIP MORRIS INTERNATIONAL IN
PIMCO DIV EM EQUITY SECTOR
PINNACLE WEST CAPITAL CORP
POLARIS INDUSTRIES INC
POLYCOM INC

PORTLAND GENERAL ELECTRIC CO
PRAXAIR INC

T ROWE PRICE GROUP INC
PROCTER & GAMBLE CO/THE
PROSPERITY BANCSHARES INC
PRUDENTIAL FINANCIAL INC
PUBLIC STORAGE

QUALCOMM INC

QUINTILES TRANSNATIONAL HOLDIN
RLJ LODGING TRUST

RED HAT INC

REGAL ENTERTAINMENT GROUP
REGIONS FINANCIAL CORP
REINSURANCE GROUP OF AMERICA |
RELIANCE STEEL & ALUMINUM CO
RESOLUTE FOREST PRODUCTS INC
REYNOLDS AMERICAN INC
ROBERT HALF INTERNATIONAL INC
ROCKWELL AUTOMATION INC
RYDER SYSTEM INC

RYMAN HOSPITALITY PROPERTIES |
SBA COMMUNICATIONS CORP
SPDR S&P 500 ETF TRUST

ST JUDE MEDICAL INC

SALLY BEAUTY HOLDINGS INC
SALLY BEAUTY HOLDINGS INC

295,001.50 6/30/2015
697,438.43 6/30/2015
21,677.50 6/30/2015
3,077,173.12 6/30/2015
3,840,590.00 6/30/2015
1,148,550.00 6/30/2015
689,556.60 6/30/2015
737,649.60 6/30/2015
4,060,373.60 6/30/2015
579,948.40 6/30/2015
341,940.00 6/30/2015
940,682.40 6/30/2015
564,902.46 6/30/2015
2,083,816.00 6/30/2015
622,250.00 6/30/2015
345,096.78 6/30/2015
1,660,315.00 6/30/2015
1,384,327.00 6/30/2015
47,225.65 6/30/2015
537,288.00 6/30/2015
46,024.80 6/30/2015
513,694.90 6/30/2015
419,096.60 6/30/2015
1,717,456.00 6/30/2015
2,286,830.00 6/30/2015
1,492,085.00 6/30/2015
432,537.00 6/30/2015
2,950,304.70 6/30/2015
1,227,001.85 6/30/2015
18,461,117.13 6/30/2015
125,158.00 6/30/2015
694,635.90 6/30/2015
470,184.00 6/30/2015
726,204.00 6/30/2015
1,494,375.00 6/30/2015
1,266,999.00 6/30/2015
430,320.00 6/30/2015
1,720,652.00 6/30/2015
3,963,955.84 6/30/2015
516,236.00 6/30/2015
3,348,512.95 6/30/2015
849,537.00 6/30/2015
592,026.40 6/30/2015
2,505,690.00 6/30/2015
536,132.40 6/30/2015
1,533,642.60 6/30/2015
909,803.30 6/30/2015
156,038.40 6/30/2015
302,512.50 6/30/2015
1,608,617.94 6/30/2015
1,007,325.00 6/30/2015
2,305,840.00 6/30/2015
340,743.00 6/30/2015
686,712.30 6/30/2015
908,263.00 6/30/2015
617,550.00 6/30/2015
2,930,107.00 6/30/2015
799,605.60 6/30/2015
770,552.00 6/30/2015
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EQUITY
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EQUITY
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EQUITY
EQUITY
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EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY
EQUITY

SANDERSON FARMS INC

SANDISK CORP

SCHOLASTIC CORP
SCHWEITZER-MAUDUIT INTERNATION
SCRIPPS NETWORKS INTERACTIVE |
SELECT COMFORT CORP
SERVICEMASTER GLOBAL HOLDINGS
SIGNATURE BANK/NEW YORK NY
SIRONA DENTAL SYSTEMS INC
SIRONA DENTAL SYSTEMS INC

SIX FLAGS ENTERTAINMENT CORP
SKYWORKS SOLUTIONS INC

JM SMUCKER CO/THE

SOLARWINDS INC

SOLARWINDS INC

SOUTHERN CO/THE

SOUTHWEST AIRLINES CO
SOUTHWEST GAS CORP
SPECTRUM BRANDS HOLDINGS INC
SPIRIT AEROSYSTEMS HOLDINGS IN
SPLUNK INC

STEEL DYNAMICS INC

STERICYCLE INC

STERIS CORP

SUMMIT HOTEL PROPERTIES INC
SUNCOKE ENERGY INC

SUNSTONE HOTEL INVESTORS INC
SUPERVALU INC

SYMANTEC CORP

TECO ENERGY INC

THL CREDIT INC

TJIX COS INC/THE

TAKE-TWO INTERACTIVE SOFTWARE
TALEN ENERGY CORP

TARGA RESOURCES PARTNERS LP
TARGA RESOURCES CORP

TEAM HEALTH HOLDINGS INC
TELEFLEXINC

TESORO CORP

THERMO FISHER SCIENTIFIC INC

3M CO

TIME WARNER INC

TORO CO/THE

TOWER INTERNATIONAL INC
TOWERS WATSON & CO

TRACTOR SUPPLY CO

TRANSDIGM GROUP INC
TREEHOUSE FOODS INC

TRINITY INDUSTRIES INC

TRIUMPH GROUP INC
TUPPERWARE BRANDS CORP
TWENTY-FIRST CENTURY FOX INC
TWENTY-FIRST CENTURY FOX INC
2U INC

TYLER TECHNOLOGIES INC

UGI CORP

ULTA SALON COSMETICS & FRAGRAN
UNION PACIFIC CORP

UNITED COMMUNITY BANKS INC/GA

147,313.60 6/30/2015
576,378.00 6/30/2015
418,352.40 6/30/2015
133,199.20 6/30/2015
496,812.00 6/30/2015
282,658.00 6/30/2015
486,848.20 6/30/2015
726,094.40 6/30/2015
1,536,426.00 6/30/2015
1,135,147.68 6/30/2015
826,271.55 6/30/2015
437,220.00 6/30/2015
2,200,723.00 6/30/2015
249,932.34 6/30/2015
1,831,361.00 6/30/2015
488,135.00 6/30/2015
1,273,965.00 6/30/2015
303,829.10 6/30/2015
795,522.00 6/30/2015
780,357.60 6/30/2015
835,440.00 6/30/2015
3,827,241.26 6/30/2015
637,411.60 6/30/2015
992,376.00 6/30/2015
681,984.20 6/30/2015
62,920.00 6/30/2015
687,187.82 6/30/2015
424,725.00 6/30/2015
2,844,451.50 6/30/2015
808,828.00 6/30/2015
465,811.50 6/30/2015
886,678.00 6/30/2015
151,635.00 6/30/2015
17.16 6/30/2015
445,058.00 6/30/2015
2,309,727.36 6/30/2015
822,439.37 6/30/2015
1,259,685.00 6/30/2015
346,081.00 6/30/2015
1,193,792.00 6/30/2015
663,490.00 6/30/2015
288,453.00 6/30/2015
452,770.40 6/30/2015
330,053.50 6/30/2015
689,384.00 6/30/2015
578,314.20 6/30/2015
521,234.40 6/30/2015
802,197.00 6/30/2015
293,373.00 6/30/2015
41,573.70 6/30/2015
1,245,622.00 6/30/2015
475,157.00 6/30/2015
2,447,109.00 6/30/2015
541,307.04 6/30/2015
259,924.42 6/30/2015
906,035.00 6/30/2015
653,323.50 6/30/2015
1,821,567.00 6/30/2015
805,582.00 6/30/2015
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EQUITY
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EQUITY
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EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

EQUITY

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE

REAL ESTATE
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS

UNITED ONLINE INC

UNITED PARCEL SERVICE INC
UNITED THERAPEUTICS CORP
UNITEDHEALTH GROUP INC
UNIVERSAL INSURANCE HOLDINGS |
VALERO ENERGY CORP

VANTIV INC

VECTREN CORP

VERISIGN INC

VERIZON COMMUNICATIONS INC
VERIZON COMMUNICATIONS INC
VIACOM INC

VISA INC

WD-40 CO

WEC ENERGY GROUP INC

WABASH NATIONAL CORP
WADDELL & REED FINANCIAL INC
WAL-MART STORES INC

WASTE MANAGEMENT INC
WATERS CORP

WEB.COM GROUP INC

WELLS FARGO & CO

WESTERN DIGITAL CORP

WEX INC

JOHN WILEY & SONS INC
WILLIAMS-SONOMA INC

WORKDAY INC

WORLD ACCEPTANCE CORP

WPX ENERGY INC

WYNDHAM WORLDWIDE CORP
XILINX INC

ZAGG INC

ZEBRA TECHNOLOGIES CORP
ZOETIS INC

NEWCASTLE INVESTMENT HLDGS LLC
TCT TRAN SERVICES INC COM
OAKTREE EMERGING MARKET

JP MORGAN STRATEGIC PROPERTY
CF PRUDENTIAL PRISA |

AG REALTY FUND VIII LP

CBRE MAIN FUND |

CBRE SPECIAL SITUATION FUND |
SAVANNA REAL ESTATE FUND Il
TRUE NORTH REAL ESTATE FD lll
PRINCIPAL REAL ESTATE DEBT
CANADA 10YR BOND FUTURE (MSE)
CANADA 10YR BOND FUTURE (MSE)
EURO-BUND FUTURE SEP 15
EURO-BUND FUTURE SEP 15
EURO-BUND FUTURE SEP 15
EURO-BUND FUTURE (EUX)

EURO BTP FUTURE (EUX)

EURO BTP FUTURE (EUX)

US 10YR TREAS NTS FUTURE (CBT)
US 10YR TREAS NTS FUTURE (CBT)
US 10YR TREAS NTS FUTURE (CBT)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)

460,071.20 6/30/2015
1,124,156.00 6/30/2015
474,883.50 6/30/2015
2,147,200.00 6/30/2015
374,616.00 6/30/2015
1,646,380.00 6/30/2015
835,597.20 6/30/2015
639,537.60 6/30/2015
1,351,668.00 6/30/2015
1,253,809.00 6/30/2015
1,155,834.78 6/30/2015
885,568.00 6/30/2015
2,524,840.00 6/30/2015
510,757.60 6/30/2015
656,337.15 6/30/2015
497,461.80 6/30/2015
279,129.00 6/30/2015
659,649.00 6/30/2015
401,854.50 6/30/2015
1,104,068.00 6/30/2015
44,564.80 6/30/2015
632,700.00 6/30/2015
2,529,593.94 6/30/2015
2,245,209.00 6/30/2015
1,304,880.00 6/30/2015
507,605.90 6/30/2015
473,618.00 6/30/2015
391,203.60 6/30/2015
99,468.00 6/30/2015
458,696.00 6/30/2015
1,183,488.00 6/30/2015
108,900.00 6/30/2015
395,115.90 6/30/2015
535,242.00 6/30/2015
76,109.04 6/30/2015
2,147.00 6/30/2015
37,975,062.00 6/30/2015
27,049,274.16 6/30/2015
42,568,701.13 6/30/2015
24,364,216.00 6/30/2015
128,546.39 6/30/2015
8,063,202.49 6/30/2015
9,786,250.00 6/30/2015
7,880,643.00 6/30/2015
11,318,684.86 6/30/2015
-8,041.97 6/30/2015
-9,067.25 6/30/2015
-5,114.18 6/30/2015
-9,983.23 6/30/2015
-6,618.35 6/30/2015
5,571.00 6/30/2015
11,052.86 6/30/2015
-204,076.87 6/30/2015
-326,120.64 6/30/2015
-5,319.02 6/30/2015
-71,245.78 6/30/2015
-2,737.82 6/30/2015
-9,680.49 6/30/2015
-9,108.51 6/30/2015



FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
FUTURES CONTRACTS
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY

90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
90DAY EURODOLLAR FUTURE (CME)
US 5YR TREAS NTS FUTURE (CBT)

S & P 500 EMINI IND FUT (CME)

US ULTRA BOND (CBT)
HARBOURVEST INTL PE VI

JP MORGAN EUROPEAN FUND
PANTHEON EUROPE FUND VI
EUROPE SMALL BUYOUT FUND
CYRUS OPPORTUNITIES FUND II
PANTHEON USA FUND VII LP
HARBOURVEST PARTNERS VI -
DOVER STREET VII LP
HARBOURVEST PARTNERS VIIl MEZZ
PANTHEON USA FD IV

PANTHEON GLOBAL SECONDARY FD
ALINDA INFRASTRUCTURE FD II

FCA VENTURE PARTNERS IIl LP
HARBOURVEST PARTNERS VI -
GOLUB PEARLS VIII

GARRISON MIDDLE MARKET FUNDING
GREYCROFT GROWTH

LGT COINVESTMENT FUND
OPENVIEW VENTURE PARTNERS IV
ARES EURO REAL ESTATE IV
SHERIDAN PRODUCTION PARTNERS
ATHYRIUM OPPORTUNITIES II
CENTERBRIDGE CAPITAL PARTNERS
GARRISON OPPORTUNITY IV
MARATHON LOAN OPPORTUNITIES
HEITMAN REAL ESTATE DEBT

RAINE PARTNERS II

HELIOS INVESTORS III
SHEARWATER ONSHORE LLC

OSP VALUE FUND

MARATHON EUROPEAN CREDIT
COLUMBIA CAP EQ PTNRS VI QP LP
MARATHON LOAN OPPORTUNITIES
MARATHON LOAN OPPORTUNITIES
COLTRANE DOM FUND LP
COURAGE CREDIT OPPORTUNITY
JPM INFRASTRUCTURE FUND
GARRISON OPPORTUNITY FUND II
CENTERBRIDGE CAPITAL PARTNERS
PIMCO BRAVO

TRUE NORTH HIGH YIELD II

EIG ENERGY FUND XV

GSO CAPITAL OPPS FUND II

-4,157.34 6/30/2015
-54,383.21 6/30/2015
-1,271.41 6/30/2015
-1,271.41 6/30/2015
-7,188.36 6/30/2015
-1,968.65 6/30/2015
-56,750.01 6/30/2015
-4,604.46 6/30/2015
-7,208.62 6/30/2015
42,443.00 6/30/2015
-89,706.48 6/30/2015
-50,818.74 6/30/2015
-42,487.50 6/30/2015
-148.44 6/30/2015
-2,078,406.37 6/30/2015
34,750.00 6/30/2015
14,467,131.57 6/30/2015
23,693,565.91 6/30/2015
16,432,288.45 6/30/2015
7,308,398.80 6/30/2015
28,739,327.70 6/30/2015
19,928,362.00 6/30/2015
4,234,094.00 6/30/2015
6,299,900.00 6/30/2015
1,349,817.00 6/30/2015
5,339,897.00 6/30/2015
10,702,145.00 6/30/2015
43,465,125.00 6/30/2015
1,261,781.00 6/30/2015
14,399,641.00 6/30/2015
48,212,477.11 6/30/2015
19,633,203.26 6/30/2015
1,490,126.95 6/30/2015
8,574,875.00 6/30/2015
535,607.84 6/30/2015
3,174,148.00 6/30/2015
275,000.00 6/30/2015
4,021,862.74 6/30/2015
1,906,535.00 6/30/2015
11,405,407.00 6/30/2015
20,675,230.00 6/30/2015
2,527,313.04 6/30/2015
5,134,465.00 6/30/2015
2,073,825.00 6/30/2015
2,651,023.25 6/30/2015
20,929,378.92 6/30/2015
45,361,138.34 6/30/2015
1,320,823.14 6/30/2015
10,297,545.00 6/30/2015
10,476,042.00 6/30/2015
4,311,579.93 6/30/2015
4,167,607.00 6/30/2015
23,550,511.96 6/30/2015
22,077,174.00 6/30/2015
28,234,350.00 6/30/2015
10,841,998.19 6/30/2015
19,096,140.03 6/30/2015
22,246,865.48 6/30/2015
13,767,130.00 6/30/2015



PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
EQUITY

EQUITY

PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY
PRIVATE EQUITY

ALTERNATIVE INVESTMENTS

OTHER

GREENSPRING GLOBAL PARTNERS V
ACCEL-KKR STRUCTURES CAP PART
OAKTREE EUROPEAN PRINCIPAL
COWEN HEALTHCARE ROYALTY
MIRO ONE

PARTHENON TWO

RIVERSTONE GLOBAL ENERGY AND
HARBOURVEST DOVER STREET VIiI
EIG FUND XVI LP

PIMCO BRAVO I

SANKATY MIDDLE MARKET
HARBOURVEST 2013 DIRECT FUND
FORT WASHINGTON FUND VIl
COURAGE CREDIT OPPORTUNITIES
OPRY ONE LP

ANCHORAGE ILLIQUID
GREENSPRING OPPS Il LP

ING MORTGAGE MASTER FUND
GREENSPRING GE IlI

GREENSPRING GLOBAL PARTNERS VI
GREENSPRING SECONDARIES FUND |
HAYFIN DIRECT LENDING LP
ACCEL-KKR STRUCTURES CAP PART
DYAL CAPITAL Il

EMG FUND Ill LP

WATERFALL EDEN FUND LTD

GMO INTL EQTY ALLOCATION-III

39,002,972.00 6/30/2015
7,495,403.12 6/30/2015
14,449,426.00 6/30/2015
5,293,638.10 6/30/2015
156,547,891.00 6/30/2015
146,568,434.00 6/30/2015
22,534,076.00 6/30/2015
15,165,205.00 6/30/2015
5,260,366.60 6/30/2015
20,742,782.00 6/30/2015
16,250,910.93 6/30/2015
19,589,854.00 6/30/2015
8,226,613.00 6/30/2015
4,332,347.00 6/30/2015
28,272,911.00 6/30/2015
36,109,865.54 6/30/2015
3,612,975.00 6/30/2015
36,733,831.01 6/30/2015
6,850,000.00 6/30/2015
15,499,864.00 6/30/2015
7,009,897.00 6/30/2015
38,934,933.87 6/30/2015
1,004,441.18 6/30/2015
4,099,779.00 6/30/2015
17,591,505.00 6/30/2015
30,165,638.00 6/30/2015
105,220,537.42 6/30/2015
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