Form 5500 Annual Return/Report of Employee Benefit Plan OMB Nos. 1210-0110

This form is required to be filed for employee benefit plans under sections 104
and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and

D f the T

|ﬁ?§ﬁg}e£é\?e;ui S'SS?C“JV sections 6057(b) and 6058(a) of the Internal Revenue Code (the Code). 20 17

Department of Labor » Complete all entries in accordance with

Employee Benefits Security . .
Administration the instructions to the Form 5500.

Pension Benefit Guaranty Corporation This Form is Open to Public
Inspection
Part | | Annual Report Identification Information
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending  12/31/2017
A This return/report is for: |:| a multiemployer plan D a multiple-employer plan (Filers checking this box must attach a list of
' participating employer information in accordance with the form instructions.)
a single-employer plan D a DFE (specify)
B This return/report is: |:| the first return/report D the final return/report
|:| an amended return/report D a short plan year return/report (less than 12 months)
C Ifthe plan is a collectively-bargained plan, check here. . .. ... ... .. . . . . . . . i 4
D Check box if filing under: Form 5558 D automatic extension D the DFVC program
D special extension (enter description)
Part Il | Basic Plan Information—enter all requested information
1a Name of plan 1b Three-digit plan 001
ONCOR RETIREMENT PLAN number (PN) »
1c Effective date of plan
10/01/2012
2a Plan sponsor’s name (employer, if for a single-employer plan) 2b Employer Identification
Mailing address (include room, apt., suite no. and street, or P.O. Box) Number (EIN)
City or town, state or province, country, and ZIP or foreign postal code (if foreign, see instructions) 75-2967830
ONCOR ELECTRIC DELIVERY COMPANY LLC 2C Plan Sponsor's telephone
number
214-486-3550
1616 WOODALL RODGERS FREEWAY 2d Business code (see
SUITE 7080 instructions)
DALLAS, TX 75202 551112

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, | declare that | have examined this return/report, including accompanying schedules,
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete.

SIGN  Filed with authorized/valid electronic signature. 10/11/2018 DEBBIE DENNIS
HERE
Signature of plan administrator Date Enter name of individual signing as plan administrator
SIGN
HERE
Signature of employer/plan sponsor Date Enter name of individual signing as employer or plan sponsor
SIGN
HERE
Signature of DFE Date Enter name of individual sighing as DFE
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Form 5500 (2017)

v. 170203




Form 5500 (2017)

Page 2

3a Plan administrator's name and address |x| Same as Plan Sponsor 3b Administrator's EIN
3C Administrator's telephone
number
4 If the name and/or EIN of the plan sponsor or the plan name has changed since the last return/report filed for this plan, 4b EIN
enter the plan sponsor’s name, EIN, the plan name and the plan number from the last return/report:
a Sponsor's name 4d PN
C Plan Name
5 Total number of participants at the beginning of the plan year 5 ‘ 23370
6  Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1),
6a(2), 6b, 6¢, and 6d).
a(1) Total number of active participants at the beginning of the PIAN YEAT ...............ccoveeverviveeereeeisesee oo 6a(l) 3456
a(2) Total number of active participants at the @nd of the PIAN YA .............cvvveerverrivserissressesssssssses s esssssssssesessessseen, 6a(2) 3723
b Retired or separated participants reCeiVing DENEMILS ..............c.cccvvuiueiieeieeeeiee ettt s e en e s senen 6b 9987
C Other retired or separated participants entitled to fUtUrE DENEFILS ............oieee oo 6C 7178
d  Subtotal. Add INES BaA(2), BD, AN BC........c.cveveveeeeeieeeeeeieeeeeeeeeteestet et e e eeee et e e s e st et es s eeeaeaet et esenneessesessesenneesseeensessnenseens 6d 20888
e Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. ...........c.cocooveevecveveeeeiecceennan, 6e 2481
T TOtal. A lINES BA ANA BE. .....eoeeeeoeeeee et e ens s es s senssnes 6f 23369
g Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIELE ThIS HEM) ..v..evveeecveeeeee ettt es et ee st e et es et e et en e e ee et et ens et s eeeesne et enseeens st ansneesns et s st esnssssnentesneetensntesnensenensned 69 0
h  Number of participants who terminated employment during the plan year with accrued benefits that were
€SS thAN 100%6 VESIEH ......cvoceoesiesieeeseeeesiss et ses st ees et es st s s et ettt ees ettt ees et ettt es sttt s st ettt s 6h 25
7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item)........., 7
8a If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions:
1A 1C 1E 3F 3H
b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:
9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply)
(2) Insurance (1) Insurance
(2) Code section 412(e)(3) insurance contracts 2) Code section 412(e)(3) insurance contracts
3) Trust 3) Trust
(4) General assets of the sponsor (4) General assets of the sponsor
10 Check all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached. (See instructions)
a Pension Schedules b General Schedules
1) R (Retirement Plan Information) 1) H (Financial Information)
2) |:| | (Financial Information — Small Plan)
(2) D MB (Multiemployer Defined Benefit Plan and Certain Money )
Purchase Plan Actuarial Information) - signed by the plan ©) I:I 0 A (Insurance Information)
actuary (4) C (Service Provider Information)
(3) SB (Single-Employer Defined Benefit Plan Actuarial ®) D (DFE/Participating Plan Information)
Information) - signed by the plan actuary (6) |:| G (Financial Transaction Schedules)



Form 5500 (2017) Page 3

Part Il | Form M-1 Compliance Information (to be completed by welfare benefit plans)
11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR
2520.101-2.) cooomieoiereiiene e e [] vyes [] No

If “Yes” is checked, complete lines 11b and 11c.

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2.) ........... D Yes D No

11c Enter the Receipt Confirmation Code for the 2017 Form M-1 annual report. If the plan was not required to file the 2017 Form M-1 annual report, enter the
Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements. (Failure to enter a valid
Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)

Receipt Confirmation Code




SCHEDULE SB Single-Employer Defined Benefit Plan OMB No. 12100110
(Form 5500) Actuarial Information 2017

Department of the Treasury

Internal Revenue Service This schedule is required to be filed under section 104 of the Employee

Department of Labor Retirement Income Security Act of 1974 (ERISA) and section 6059 of the This Form is O i
| ) N pen to Public
Employee Benefits Security Administration Internal Revenue Code (the Code). Inspection

Pension Benefit Guaranty Corporation

» File as an attachment to Form 5500 or 5500-SF.
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending  12/31/2017

P Round off amounts to nearest dollar.
P Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.

A Name of plan B Three-digit
ONCOR RETIREMENT PLAN plan number (PN) S 001
C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF D Employer Identification Number (EIN)
ONCOR ELECTRIC DELIVERY COMPANY LLC 75-2967830
E Typeof plan: [X] Single [ ] Muttiple-A [ ] Multiple-B F Prior year plan size: [ | 100 or fewer [ | 101500 [X| More than 500
‘ Part | | Basic Information
1  Enter the valuation date: Month _ 01 Day 01 Year 2017
Assets:
AMATKEE VAIUE .......eceeveiieec ettt ettt ee sttt s s s e sae e et e et ssnsee st et e st ee s s s s e esesans et et et et s snans st etesasenenensnanes 2a 2196984183
DD ACIUBIAI VAIUE ...ttt 2b 2196984183
3 Funding target/participant count breakdown (1) Number of (2) Vested Funding (3) Total Funding
participants Target Target
a For retired participants and beneficiaries receiving payment ..........ccccceeveveeiveeennnnd| 12061 1460569126 1460569126
b For terminated vested PartiCipants ...............cccoovoveverreereeeeseseeeseseseeseseseseeeseeenans] 7853 395765306 395765306
C FOr aCtiVe PArICIPANTS ......eeiiiiiiiii ettt e et e e s 3456 509498328 516872567
Lo I (o) - ISR OO 23370 2365832760 2373206999
4 |fthe plan is in at-risk status, check the box and complete lines (&) and (b)........c..ccccevveuenn.... |:|
a Funding target disregarding prescribed at-risk asSUMPLIONS...........cociiiiiiiiiiiii e 4a
b Fuqding target reflecting at—ri§k assumptiqns, but disreggrding trgnsition r'ule for plans that have been in 4b
at-risk status for fewer than five consecutive years and disregarding loading factor ..............cccccoevveciiiecciineenne
B EffECHVE INEEIEST TALE ........e.eeceeeceeeee ettt ee et e et e s e e et et e s s e e e e et eeese e ee st es s ensnaeantesesenennenenaneen 5 5.84%
B TAIGEL NOMMAI COSE ..evivviieececectete ettt ettt ettt ettt e st et et e s aet e s et et et ennsee st et e se st e e st es s s eanaeteses s s snanesaneen 6 42526594

Statement by Enrolled Actuary
To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied in
accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other assumptions, in
combination, offer my best estimate of anticipated experience under the plan.

SIGN
HERE 09/18/2018
Signature of actuary Date
ALLISON LOGAN 17-07794
Type or print name of actuary Most recent enrollment number
AON CONSULTING, INC. 214-989-2641
Firm name Telephone number (including area code)

2711 NORTH HASKELL AVENUE
SUITE 800
DALLAS, TX 75204-2911

Address of the firm

If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see |:|
instructions
For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF. Schedule SB (Form 5500) 2017

v. 170203



Schedule SB (Form 5500) 2017 Page 2 -

Part Il Beginning of Year Carryover and Prefunding Balances

(a) Carryover balance (b) Prefunding balance
7 Balance at beginning of prior year after applicable adjustments (line 13 from prior
DL I PSP PP PP PP UPRPPRPPPPRPPORY 0 0
8 Portion elected for use to offset prior year's funding requirement (line 35 from prior
D=2 L [P 0 0
9 Amount remaining (i€ 7 MINUS N 8).........cevivevieireiieeiieeie e 0
10 Interest on line 9 using prior year's actual return of __ 9.58 % ........ccccoveveiereerennnnnn) 0
11 Prior year's excess contributions to be added to prefunding balance:
a Present value of excess contributions (line 38a from prior year)..........ccoccveeviveennind) 25982
b(1) Interest on the excess, if any, of line 38a over line 38b from prior year
Schedule SB, using prior year's effective interest rate of 6.03% ..............] 1567
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
L= 0 0 PN 0
C Total available at beginning of current plan year to add to prefunding balance................] 27549
d Portion of (c) to be added to prefunding balanCe ..............cocovevevrierieieieieieeeens) 27549
12 Other reductions in balances due to elections or deemed elections....................c......... 0
13 Balance at beginning of current year (line 9 + line 10 + line 11d — line 12) ................... 0 27549
Part lll Funding Percentages
14 FUNding target AttaiNMENt PEFCENTAGE ........ov.veeeveeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeee e seeseeeesese e eeeseeeee s eeeseeeseeee e seeseseeeseeseeeeeesseseeeseeeeeseseeseeesseeeseseeeeeee 14 92.57%
15 Adjusted funding target attaiNMENt PEICENTAGE ........cv.v.ieeeeeeeeeeeeeeeeeeeee oot ee e e e eeeeee et eeee e e e st ee e e e e eeen et eeeeeeee e s neeeeeneeens 15 92.57%

16 Prior year's funding percentage for purposes of determining whether carryover/prefunding balances may be used to reduce current

YEAI'S FUNGING TEOUITEIMIENT. .........ocvevceeeeeeeeecee e eeeee e eee et eee ettt es e et ee st e s s aesenessesaesen e es s ee s s sen s sns s et enestesnassenessensnaesenansned 16 90.36%
17 If the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. %
Part IV Contributions and Liquidity Shortfalls
18 Contributions made to the plan for the plan year by employer(s) and employees:

(a) Date (b) Amount paid by (c) Amount paid by (a) Date (b) Amount paid by (c) Amount paid by
(MM-DD-YYYY) employer(s) employees (MM-DD-YYYY) employer(s) employees
04/13/2017 19500000 0
07/14/2017 19500000 0
10/13/2017 19500000 0
01/12/2018 19500000 0
04/12/2018 19700000 0

Totals » 18(b) 97700000 | 18(c)

19 Discounted employer contributions — see instructions for small plan with a valuation date after the beginning of the year:

a Contributions allocated toward unpaid minimum required contributions from prior years. .........ccccceveevvveeriveennnns 19a 0

b Contributions made to avoid restrictions adjusted t0 VAlUALION ALE .................ccceueveveeereeeeecereeieseresececeeeeesenesenans 19b 0

C Contributions allocated toward minimum required contribution for current year adjusted to valuation date..................... 19¢c 93483834
20 Quarterly contributions and liquidity shortfalls:

a Did the plan have a “funding shortfall” for the PriOr YEAI?...........ocii it Yes D No

b If line 20a is “Yes,” were required quarterly installments for the current year made in a timely Manner? ...........c.cc.ccoeveerveioeuerieeeneeneneeenn, Yes D No

C Ifline 20a is “Yes,” see instructions and complete the following table as applicable:

Liquidity shortfall as of end of quarter of this plan year
(1) 1st (2) 2nd (3) 3rd (4) 4th
0 0 0 0




Schedule SB (Form 5500) 2017 Page 3

PartV | Assumptions Used to Determine Funding Target and Target Normal Cost

21 Discount rate:

a Segmentrates: - segAer]leBn‘:/:o o seg5r.r;eznot/:o 3 se%rzzn‘)t/:() D N/A, full yield curve used
b Applicable MONth (ENEEF COUR) ...t e e 21b 4

22 Weighted aVerage FEtIBIMENE A0E...........ov oo eeeeeeeeee e eeee et e e et ee e e e e oo e e e e et e s e et ee e 22 62

23 Mortality table(s) (see instructions) D Prescribed - combined Prescribed - separate |:| Substitute

Part VI |Miscellaneous ltems

24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If “Yes,” see instructions regarding required

EE L £ ot g 0 =T o TP OO TR U RO PP PR PRP D Yes No
25 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment.................c.cococouev...... D Yes No
26 s the plan required to provide a Schedule of Active Participants? If “Yes,” see instructions regarding required attachment......................... Yes D No
27 If the plan is subject to alternative funding rules, enter applicable code and see instructions regarding 27

AHACHIMENT ... ettt sttt eb et ettt et siee e

Part VIl |Reconciliation of Unpaid Minimum Required Contributions For Prior Years

28 Unpaid minimum required contributions for @ll PHIOF YEAIS .........c.c.cvcuevcuereeeeeeeeeeeeeeeie et es s ies st 28 0
29 Discounted employer contributions allocated toward unpaid minimum required contributions from prior years 29

(g TR R ) TSSOSO SO P OPRRURRPPRP 0
30 Remaining amount of unpaid minimum required contributions (line 28 MINUS liN€ 29) .........ccceceevvveerierreeeierennss 30 0

Part VIll | Minimum Required Contribution For Current Year

31 Target normal cost and excess assets (see instructions):

A Target NOMMAl COSE (N B) .........eeeuiveveeeieeeececeeteetee s eeeeee ettt es s s eaeaete s et et eesesesesese s et s s s ssssesessnssssaetesesenessssnansesasans 31a 42526594
b Excess assets, if applicable, but not greater than liNE 3La ..........c.ccoeeueveveverieceeeeeeseeeseeee e 31b 0
32 Amortization installments: Outstanding Balance Installment

a Net shortfall amortization installment... 176250365 33263110

b Waiver amortization inStallMENt ................cc.ccrerriueiiieieieieiieeeeeeseeee e 0 0
33 if a waiver has been approved for this plan year, enter the date of the ruling letter granting the approval

(Month Day Year ) and the waived amount ............cccceeecieeiniieesiieeend 33
34 Total funding requirement before reflecting carryover/prefunding balances (lines 31a - 31b + 32a + 32b - 33)....] 34 75789704

Carryover balance Prefunding balance Total balance

35 Balances elected for use to offset funding

TEQUITEMENT.....o.veviviieeiietceeeteee et 0 0 0
36 Additional cash requirement (liN€ 34 MINUS NE 35) ..........ccevreieeieieeeeeesieeeeeseeeeee st eee st sse s eness e 36 75789704
37 oryvtions alocated tonard mimimum fedured convibuton or urrent year adusted o vauaion dee (e | 37 93483634
38 Present value of excess contributions for current year (see instructions)

a Total (excess, if any, of INE 37 OVEr INE 36) ......c.c.oviveieeeeeeeeeeeeeee et en e 38a 17694130

b Portion included in line 38a attributable to use of prefunding and funding standard carryover balances .......... 38b 0
39 Unpaid minimum required contribution for current year (excess, if any, of line 36 over ine 37) .........ccccocevueven.n. 39 0
40 Unpaid minimum required CONtrBULIONS fOr @Il YEAIS..........ccoiuiveeeeeeeeeeeeeeeeeeee e 40 0

Part IX Pension Funding Relief Under Pension Relief Act of 2010 (See Instructions)

41 If an election was made to use PRA 2010 funding relief for this plan:

b= TSt a0 [0 L= 1= (=Y o RS SRRN D 2 plus 7 years D 15 years
b Eligible plan year(s) for which the election in line 418 WaS MAAE ..........ccceeueveveerereeeerreeieseeeeies et D 2008 D 2009 D 2010 D 2011
42 Amount of acCeleration AGJUSIMENT .............oiveeeeeeeeeeeeeeee e et e e ee et en e 42

43 Excess installment acceleration amount to be carried over to future plan Years .............cocovovoveeeeceeeeeeeereeeen 43




R . : OMB No. 1210-0110
SCHEDULE C Service Provider Information °
(Form 5500) >
Department of the Treasury This schedule is required to be filed under section 104 of the Employee 017
Internal Revenue Service Retirement Income Security Act of 1974 (ERISA).
Department of Lab .
Employee Bgr?;:trsngcﬁrityaAg:ninistration » File as an attachment to Form 5500. This Form is Open to Public
Pension Benefit Guaranty Corporation Inspectlon.
For calendar plan year 2017 or fiscal plan year beginning  01/01/2017 and ending 12/31/2017
A Name of plan B Three-digit
ONCOR RETIREMENT PLAN plan number (PN) > 001
C Plan sponsor’s name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)

ONCOR ELECTRIC DELIVERY COMPANY LLC 75-2967830

Part | | Service Provider Information (see instructions)

You must complete this Part, in accordance with the instructions, to report the information required for each person who received, directly or indirectly, $5,000
or more in total compensation (i.e., money or anything else of monetary value) in connection with services rendered to the plan or the person's position with the
plan during the plan year. If a person received only eligible indirect compensation for which the plan received the required disclosures, you are required to
answer line 1 but are not required to include that person when completing the remainder of this Part.

1 Information on Persons Receiving Only Eligible Indirect Compensation
a Check "Yes" or "No" to indicate whether you are excluding a person from the remainder of this Part because they received only eligible
indirect compensation for which the plan received the required disclosures (see instructions for definitions and conditions).. . .. ........... Yes D No

b If you answered line 1a “Yes,” enter the name and EIN or address of each person providing the required disclosures for the service providers who
received only eligible indirect compensation. Complete as many entries as needed (see instructions).

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation
BANK OF NEW YORK MELLON

13-5160382
(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation
(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation
(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule C (Form 5500) 2017

v.170203



Schedule C (Form 5500) 2017 Page 2- |1

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation




Schedule C (Form 5500) 2017

Page 3 -

2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

FID MGMT TRUST CO

04-3022712

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
16 50 CONSULTANT 1601110

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

HEWITT ASSOCIATES, LLC

36-2235791

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
11 28 50 51 | ACTUARY 1486779

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

PACIFIC INVESTMENT MGMT CO

33-0629048

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 1264851

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

BANK OF NEW YORK MELLON

13-5160382

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
2150 TRUSTEE 939630

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

BLUE CROSS BLUE SHIELD

36-1236610

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
1350 CONTRACT 858534

ADMINISTRATION

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

LOOMIS SAYLES & CO

04-3200030

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 831662

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

STANDISH MELLON

25-1890416

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
2851 INV MGMT 763865|

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

MFS INSTITUTIONAL ADVISORS

04-3247425
(b) ©) (d) O U . @ )
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
2851 INV MGMT 651153
Yes[l N0 YesD No[l Yes[l NOD
(a) Enter name and EIN or address (see instructions)
JP MORGAN
20-3847783

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 646009

Yes D No

Yes D No D

Yes |:| No D
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Page 3 -

2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

CAUSEWAY CAPITAL MGMT

95-4861680

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
2851 INV MGMT 447084

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

SCOTT & WHITE HEALTHCARE

32-0389697

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
1350 CONTRACT 370282

ADMINISTRATION

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

ARIEL INVESTMENTS, LLC

02-0712418

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 358027

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

HOTCHKIS & WILEY CAPITAL MGMT

95-4871957

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
2851 INV MGMT 305466

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

THE CLIFTON GROUP

41-0995965

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
2851 INV MGMT 214678

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

GOLDMAN SACHS ASSET MANAGEMENT

59-3263582

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 159701

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

WILLIAM BLAIR & COMPANY, LLC

36-2214610

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
2851 INV MGMT 96546

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

AETNA RETIREMENT SERVICES

06-0842808

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
1350 CONTRACT 65113

ADMINISTRATION

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

NORTHERN TRUST

45-6138589

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 48854

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

CVS

05-0340626

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
13 50 CONTRACT 47824

ADMINISTRATION

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

SILVERSCRIPT

20-2833904

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
1350 CONTRACT 41636

ADMINISTRATION

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

MARSICO HOLDINGS, LLC

84-1434992

(b)

(c)

(d)

(€)

(f)

(9)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
28 51 INV MGMT 40447

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

MCCONNELL & JONES
76-0488832
(0) © (A NG G, @ ON
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
10 50 AUDITOR 30927,
YesD No YesD NoD Yes|:| N0|:|
(@) Enter name and EIN or address (see instructions)
WAGEWORKS
94-3351864
(o) © (A NG . @ ON
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
1350 CONTRACT 29762
ADMINISTRATION Yes |:I No Yes D No D Yes |:| No D

(a) Enter name and EIN or address (see instructions)

LIFE ACCOUNT LLC

32-0180139

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

13 50

CONTRACT
ADMINISTRATION

15968

Yes D No

Yes D No D

Yes |:| No D
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2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “Yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

(a) Enter name and EIN or address (see instructions)

EVIVE HEALTH

20-8578851

(b)

()

(d)

()

(f)

@)

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
13 50 CONTRACT 10703

ADMINISTRATION

Yes D No

Yes D No D

Yes |:| No D

(@) Enter name and EIN or address (see instructions)

PRECISION GRAPHICS

76-0441157

(b)

()

(d)

(€)

(f)

(¢))

(h)

Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you [estimated amount?

answered “Yes” to element
(f). If none, enter -0-.
1350 CONTRACT 9119

ADMINISTRATION

Yes |:I No

Yes D No D

Yes |:| No D

(a) Enter name and EIN or address (see instructions)

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)

Enter direct
compensation paid
by the plan. If none,

enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

)

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

(9)

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

Yes D No D

Yes D No D

Yes |:| No D
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Part | | Service Provider Information (continued)

3. If you reported on line 2 receipt of indirect compensation, other than eligible indirect compensation, by a service provider, and the service provider is a fiduciary
or provides contract administrator, consulting, custodial, investment advisory, investment management, broker, or recordkeeping services, answer the following
questions for (a) each source from whom the service provider received $1,000 or more in indirect compensation and (b) each source for whom the service
provider gave you a formula used to determine the indirect compensation instead of an amount or estimated amount of the indirect compensation. Complete as
many entries as needed to report the required information for each source.

(a) Enter service provider name as it appears on line 2 (b) service Codes (C) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.

(a) Enter service provider name as it appears on line 2 (b) service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.

(a) Enter service provider name as it appears on line 2 (b) service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.
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‘ Part Il | Service Providers Who Fail or Refuse to Provide Information

4

Provide, to the extent possible, the following information for each service provider who failed or refused to provide the information necessary to complete

this Schedule.

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(@) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(@) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(@) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(@) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(@) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide




Schedule C (Form 5500) 2017 Page 6 -

Part Ill | Termination Information on Accountants and Enrolled Actuaries (see instructions)
(complete as many entries as needed)

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:

Explanation:




SCHEDULE D
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

DFE/Participating Plan Information

This schedule is required to be filed under section 104 of the Employee

OMB No. 1210-0110

Retirement Income Security Act of 1974 (ERISA).

2017

P File as an attachment to Form 5500.

This Form is Open to Public

Inspection.
For calendar plan year 2017 or fiscal plan year beginning ~ 01/01/2017 and ending 12/31/2017
A Name of plan B Three-digit
ONCOR RETIREMENT PLAN plan number (PN) > 001

C Plan or DFE sponsor's name as shown on line 2a of Form 5500

ONCOR ELECTRIC DELIVERY COMPANY LLC

D Employer Identification Number (EIN)
75-2967830

Part |

Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFESs)
(Complete as many entries as needed to report all interests in DFES)

a Name of MTIA, CCT, PSA, or 103-12 IE:

GSAM COLL TR EMRG MKTS DEBT FUND

b Name of sponsor of entity listed in (a):

THE GOLDMAN SACHS TRUST CO., N.A.

d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
C EIN-PN 13-4166989-021 code 103-12 IE at end of year (see instructions) 49477620
a Name of MTIA, CCT, PSA, or 103-12 IE: GOVT SHORT TERM INVESTMENT
b Name of sponsor of entity listed in (a): THE BANK OF NEW YORK MELLON
d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
- . . ’ ’ ’ 81598459
C EIN-PN 13-6154008-012 code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: NT COLLECTIVE S&P 500 INDEX FUND NL
b Name of sponsor of entity listed in (a): NORTHERN TRUST GLOBAL ADVISORS
d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
- . . ' ’ ' 121223702
C EIN-PN 45-6138589-002 code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: NT COLLECTIVE MSCI ACWI EX-US IN NL
NORTHERN TRUST GLOBAL ADVISOR
b Name of sponsor of entity listed in (a): © USTGLO SORS
d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
- . N ' ’ ' 103879201
C EIN-PN45-6138589-062 code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: NT COLLECTIVE RUSSELL 2000 INDEX FD
b Name of sponsor of entity listed in (a): NORTHERN TRUST GLOBAL ADVISORS
d Entity € Dollar value of interest in MTIA, CCT, PSA, or
- 45-61 -12 C \ " ) 238457
C EIN-PN  45-6138589-120 code 103-12 IE at end of year (see instructions) 384573

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

d Entity

C EIN-PN
code

€ Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

d Entity

C EIN-PN
code

€ Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Schedule D (Form 5500) 2017
v.170203
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Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)
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Part Il | Information on Participating Plans (to be completed by DFES)
(Complete as many entries as needed to report all participating plans)

a Plan name

Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN




SCHEDULE H Financial Information

(Form 5500)

Department of the Treasury

Department of Labor
Employee Benefits Security Administration

This schedule is required to be filed under section 104 of the Employee
Internal Revenue Service Retirement Income Security Act of 1974 (ERISA), and section 6058(a) of the
Internal Revenue Code (the Code).

» File as an attachment to Form 5500.

OMB No. 1210-0110

2017

This Form is Open to Public

Pension Benefit Guaranty Corporation Inspection
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending  12/31/2017
A Name of plan B Three-digit
ONCOR RETIREMENT PLAN plan number (PN) > 001

C Plan sponsor’s name as shown on line 2a of Form 5500
ONCOR ELECTRIC DELIVERY COMPANY LLC

D Employer Identification Number (EIN)
75-2967830

Part | |Asset and Liability Statement

1 Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one trust. Report
the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the value is reportable on
lines 1c(9) through 1c(14). Do not enter the value of that portion of an insurance contract which guarantees, during this plan year, to pay a specific dollar
benefit at a future date. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 IEs do not complete lines 1b(1), 1b(2), 1¢(8), 1g, 1h,
and 1i. CCTs, PSAs, and 103-12 IEs also do not complete lines 1d and le. See instructions.

Assets (a) Beginning of Year (b) End of Year

a Total noninterest-bearing Cash ..o la

b Receivables (less allowance for doubtful accounts):

(1) EMPIOYEr CONTDULIONS ... 1b(1) 86000000 39200000
(2) Participant CONTBULIONS ...............coeveiereeeeeeseeseeseseseesees s s 1b(2)
(B) OUNEI oottt 1b(3) 103874115 74747568

C General investments:

1) Ir;tfe(;eezt(;ts)ﬁ;\ring cash (include money market accounts & certificates 1c(1) 22374639 10164981
(2) U.S. GOVEINMENT SECUNES. ........eeverereeeeeeeeeeseseeeeeseeeeesseseseseseeeseeeeeeseneees 1c(2) 189925938 218309831
(3) Corporate debt instruments (other than employer securities):
(A) PIEfEITEU ..o 1c(3)(A) 459138568 447753982
(B) AlLOtNET .....cooviceiiceeeeeee e 1c(3)(B) 578987198 565998849
(4) Corporate stocks (other than employer securities):
(A) Preferred... 1c(4)(A) 12299009 10830239
(B) COMMON «.veoeeereeeeeereereeene 1c(4)(B) 362835032 467805604
(5) Partnership/joint venture interests ..................... 1c(5) 189778492 200275179
(6) Real estate (other than employer real property) 1c(6)
(7) Loans (other than to PartiCiPants) ............ccceveeveeereeresresesesseeessensenseeen. 1c(7)
(8) PartiCIPANT IOANS ..ottt 1c(8)
(9) Value of interest in common/collective truStS............c.eeveveriereereieeiens 1c(9) 231339261 358563555
(10) Value of interest in pooled separate acCoUNtS...........c.coevevevevevereereeennnn. 1c(10)
(11) Value of interest in master trust investment accounts .............cc.ccceeeeee. 1c(11)
(12) Value of interest in 103-12 investment entities ..............cccovovevereernnnn. 1c(12)
(13) \f/uaritég)of interest in registered investment companies (e.g., mutual 1c(13) 116818070 168372008
(14) Value of funds held in insurance company general account (unallocated |~ ;v
[o70] 11 =Tt ) PRSP P EP U PPPPPPRN
(15) OhET ...ttt 1c(15) 20397555 26928939

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Schedule H (Form 5500) 2017
v.170203



Schedule H (Form 5500) 2017 Page 2

1d Employer-related investments: (a) Beginning of Year (b) End of Year
(1) EMPIOYET SECUNHES ...v.vcvevecerireeerceeieseeeeeeeae s eessae s tes s sene s s e 1d(1)
(2) EMPIOYET FAI PrOPEILY ....voveceveeeeereeeteeeseeseeeetenes e see e s s snes 1d(2)
€ Buildings and other property used in plan operation.............cccceveveevveee e, le
f Total assets (add all amounts in lines 1a through 1€)..........c.cccovevveueeeennnnn. 1f 2373767877 2588950735
Liabilities
g Benefit Claims PAYADIE ...........cvveviiieeiiieieee e 1g
N Operating PAYADIES ...........ooeeeeeeeeeeeeeeeeee e 1h 1459815 1452986
| ACQUISItION INAEDIEANESS ... 1i
J Other ABIlItIES. .........vveveceecee e 1 104626325 63393757
K Total liabilities (add all amounts in lines 1g throughdj).........ccocveeeereverenenn. 1k 106086140 64846743
Net Assets
| Net assets (subtract line 1k from ine 19). ... | u | 2267681737 2524103992

Part Il [Income and Expense Statement

2 Plan income, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately maintained
fund(s) and any payments/receipts to/from insurance carriers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 |IEs do not
complete lines 2a, 2b(1)(E), 2e, 2f, and 2g.

Income (@) Amount (b) Total
a Contributions:

(1) Received or receivable in cash from: (A) EMPIOYErS.........cccocovvrvevrneen. 2a(1)(A) 110217451

(B)  PAtCIDANES ...t ees e en s ene s 2a(1)(B) 4176474

(C) Others (INCIUAING FONOVETS) .........veiveeeeereeeeeeeeeeeeee e eseeeees 2a(1)(C)
(2) NONCASh CONADULIONS ........voveveeeeeeeeee e 2a(2)
(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) ............... 2a(3) 114393925

b Earnings on investments:

(1) Interest:

) Ceriicatos of Gepost) o o B A ] 220 77568

(B) U.S. GOVEINMENE SECUMLES .........voeeeeeeeeeeseesieseesesiesieseseesseseenesnes 2b(1)(B) 4173310

(C) Corporate debt INSITUMENLS. ............cveveivereeeeeereereeeseesesessseessenesnans 2b(1)(C) 50136012

(D) Loans (other than to PArtiCiPANS) ............ccoeveeeervreereereesieeerenesessenens 2b(1)(D)

(E)  PartiCipant I0@NS.............cvviveeerreeseereeeeseesesessesseseseessnesseseseesenessenend 2b(1)(E)

LG T L 1T OO RRRRRN 2b(1)(F) 2547167

(G) Total interest. Add lines 2b(1)(A) through (F) .......ccoevvvevererererernenen, 2b(1)(G) 56934057
(2) Dividends: (A) Preferred StoCK..........ccvvrerereeerereeseesesesesesssesseesesessnes 2b(2)(A) 276759

(B)  COMMON SLOCK .......ovieeeeeeeseeee e eeee e eneen s 2b(2)(B) 8953338

(C) Registered investment company shares (e.g. mutual funds)............ 2b(2)(C) 3886195

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 13116292
(B) RENES....ovviieiee et eeesee et se s n s s sttt s s st n et eneeeas 2b(3)
(4) Net gain (loss) on sale of assets: (A) Aggregate proceeds ..................... 2b(4)(A) 1189372694

(B) Aggregate carrying amount (S€e iNStructions) ..............ccceeeveervenenen. 2b(4)(B) 1139153161

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result................. 2b(4)(C) 50219533
(5) Unrealized appreciation (depreciation) of assets: (A) Real estate....................... 2b(5)(A)

(B) OHNET oottt 2b(5)(B) 140789311

) A 165 25N A B (B) e e 2)(C) 140780311
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(a) Amount (b) Total

(6) Net investment gain (loss) from common/collective trusts........................ 2b(6) 47320361

(7) Net investment gain (loss) from pooled separate accounts...................... 2b(7)

(8) Net investment gain (loss) from master trust investment accounts ........... 2b(8)

(9) Net investment gain (loss) from 103-12 investment entities ..................... 2b(9)

TP ANES (0.0, MUl TGSt 20(10) 24282953
Lo @ {1 1 Toto 2/ = 2c 4965169
d Total income. Add all income amounts in column (b) and enter total..................... 2d 452021601
Expenses

€ Benefit payment and payments to provide benefits:

(1) Directly to participants or beneficiaries, including direct rollovers.............. 2e(1) 171273011

(2) To insurance carriers for the provision of benefits .............cccococovveveveeen.. 2e(2)

(B) OMNET oo 2e(3)

(4) Total benefit payments. Add lines 2e(1) through (3)......ccceveeueeeeveveruerenen. 2e(4) 171273011
f Corrective distributions (SE€ INSITUCHONS) ...........cevrvereevereeeieeeeeeeeeessieseeeerenens 2f
g Certain deemed distributions of participant loans (see instructions) 2g
N INEEIESE EXPENSE ...ttt 2h
i Administrative expenses: (1) Professional fees .........cooovevvevoeoeeeereseresene. 2i(1) 373782

(2) Contract adminiStrator fEES.........cccueiiiiiiiiiec e 2i(2) 1383389

(3) Investment advisory and management fees .........ccooeeeriiieeiiiiiee i 2i(3) 7536543

() ONEI ..ottt 2i(4) 15032621

(5) Total administrative expenses. Add lines 2i(1) through (4).......cccccceeeneeen. 2i(5) 24326335
| Total expenses. Add all expense amounts in column (b) and enter total........ 2j 195599346

Net Income and Reconciliation

K Netincome (loss). Subtract line 2j from line 2d 2k 256422255
| Transfers of assets:

(1) TO NS PIAN......eecveeeeeeee e 21(1)

(2) FIOM thiS PIAN c....vovceceeeeeeeeee et 21(2)

‘ Part Ill ‘Accountant’s Opinion

3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500. Complete line 3d if an opinion is not
attached.

a The attached opinion of an independent qualified public accountant for this plan is (see instructions):
(1) [{] unqualiified  (2)[ | Qualified 3)[ ] isclaimer @)[ ] Adverse

b Did the accountant perform a limited scope audit pursuant to 29 CFR 2520.103-8 and/or 103-12(d)? D Yes No

C Enter the name and EIN of the accountant (or accounting firm) below:

(1) Name:MCCONNELL & JONES (2) EIN: 76-0488832

d The opinion of an independent qualified public accountant is not attached because:
1) D This form is filed for a CCT, PSA, or MTIA.  (2) |:| It will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.

‘ Part IV ‘Compliance Questions

4 CCTs and PSAs do not complete Part IV. MTIAs, 103-12 IEs, and GlAs do not complete lines 4a, 4e, 41, 49, 4h, 4k, 4m, 4n, or 5.
103-12 IEs also do not complete lines 4j and 4l. MTIAs also do not complete line 4.

During the plan year: Yes No Amount

a Was there a failure to transmit to the plan any participant contributions within the time
period described in 29 CFR 2510.3-102? Continue to answer “Yes” for any prior year failures until
fully corrected. (See instructions and DOL'’s Voluntary Fiduciary Correction Program.)...........c.c....... 4a X

b  Were any loans by the plan or fixed income obligations due the plan in default as of the
close of the plan year or classified during the year as uncollectible? Disregard participant loans
secured by participant's account balance. (Attach Schedule G (Form 5500) Part | if “Yes” is
CRECKEE.) ..o e 4b
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Yes No Amount
C  Were any leases to which the plan was a party in default or classified during the year as
uncollectible? (Attach Schedule G (Form 5500) Part Il if “Yes” is checked.) .......ccccccvevvieeeviieeeviineens 4c X
d  Were there any nonexempt transactions with any party-in-interest? (Do not include transactions
reported on line 4a. Attach Schedule G (Form 5500) Part Il if “Yes” is
Lo 1113 L 1) OSSO RT 4d X
€  Was this plan covered by @ fidelity DONG? ..........c.oieviiiieieiceeeee ettt teeere e 4e | X 20000000
f Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was caused by
Fraud OF AISNONESLY? ..ottt e et e st e e sbe e e et e et e e e snbeeeaannes 4f X
g Did the plan hold any assets whose current value was neither readily determinable on an
established market nor set by an independent third party appraiSer? ..........ccccveeeriiriieiienieeneenneens 4q X
h  Did the plan receive any noncash contributions whose value was neither readily
determinable on an established market nor set by an independent third party appraiser?................... ah X
i Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked, and
see instructions for formMat reqUIrEMENTS.) .........uii i 4i X
j Were any plan transactions or series of transactions in excess of 5% of the current
value of plan assets? (Attach schedule of transactions if “Yes” is checked, and
see instructions for format reqUIrEMENTS.) ..........ii it e b ereee s 4j X
K  Were all the plan assets either distributed to participants or beneficiaries, transferred to another
plan, or brought under the control 0f the PBGC?..........ceiiiiie e eiiie et e ree e e s ee e see e snaeeenes ak X
I Has the plan failed to provide any benefit when due under the plan? ... 4 X
M If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR
2520.100-3.) et E et n e st n e e e e am
N If 4m was answered “Yes,” check the “Yes” box if you either provided the required notice or one of
the exceptions to providing the notice applied under 29 CFR 2520.101-3. ......cccoiiieeiiiiieenieee e 4n
5a Has aresolution to terminate the plan been adopted during the plan year or any prior plan year?........ D Yes No
If “Yes,” enter the amount of any plan assets that reverted to the employer this year
5b If, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities were

transferred. (See instructions.)

5b(1) Name of plan(s)

5b(2) EIN(s) 5b(3) PN(s)

5¢C If the plan is a defined benefit plan, is it covered under the PBGC insurance program (See ERISA section 4021.)? ...... |X| Yes D No D Not determined

If “Yes” is checked, enter the My PAA confirmation number from the PBGC premium filing for this plan year 4074358

. (See instructions.)




H H OMB No. 1210-0110
SCHEDULE R Retirement Plan Information °
(Form 5500) 2017
Department of the Treasury This schedule is required to be filed under sections 104 and 4065 of the
Internal Revenue Service Employee Retirement Income Security Act of 1974 (ERISA) and section
Deparment of Labor 6058(a) of the Internal Revenue Code (the Code).
r \ A This Form is Open to Public
Employee Benefits Security Administration b FEile as an attachment to Form 5500. Inspection.
Pension Benefit Guaranty Corporation
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending 12/31/2017
A Name of plan B Three-digit
ONCOR RETIREMENT PLAN plan number
(PN) > 001
C Plan sponsor's name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
ONCOR ELECTRIC DELIVERY COMPANY LLC 75.2967830
Part | Distributions
All references to distributions relate only to payments of benefits during the plan year.
1 Total value of distributions paid in property other than in cash or the forms of property specified in the 1 0
105 (U o1 o] OO P TSV PR OUPPURPUPPROPRRY

2  Enter the EIN(s) of payor(s) who paid benefits on behalf of the plan to participants or beneficiaries during the year (if more than two, enter EINs of the two
payors who paid the greatest dollar amounts of benefits):

EIN(s): 04-3275867

Profit-sharing plans, ESOPs, and stock bonus plans, skip line 3.

3 Number of participants (living or deceased) whose benefits were distributed in a single sum, during the plan 3 100
= R
Part Il Funding Information (if the plan is not subject to the minimum funding requirements of section 412 of the Internal Revenue Code or
ERISA section 302, skip this Part.)

4 s the plan administrator making an election under Code section 412(d)(2) or ERISA section 302(d)(2)? .....c.eveevererreeenn. D Yes D No N/A
If the plan is a defined benefit plan, go to line 8.

5 If a waiver of the minimum funding standard for a prior year is being amortized in this
plan year, see instructions and enter the date of the ruling letter granting the waiver. Date: Month Day Year
If you completed line 5, complete lines 3, 9, and 10 of Schedule MB and do not complete the remainder of this schedule.

6 a Enter the minimum required contribution for this plan year (include any prior year accumulated funding 6al
deficiency not Waived) .......................................................................................................................................
b Enter the amount contributed by the employer to the plan for this Plan YEar..........cccccvevevveviesierseseeeenns 6b
C Subtract the amount in line 6b from the amount in line 6a. Enter the result
(enter a minus sign to the left of @ NEgativVe aMOUNL) ..........ooi it 6C
If you completed line 6¢, skip lines 8 and 9.
7 Will the minimum funding amount reported on line 6¢c be met by the funding deadline?..............ccoevvvicrivinicenee. D Yes D No D N/A

8 If achange in actuarial cost method was made for this plan year pursuant to a revenue procedure or other

authority providing automatic approval for the change or a class ruling letter, does the plan sponsor or plan
administrator agree With the ChaNGE? ..........ooiiiiii et D Yes D No N/A

Part Ill Amendments

9 Ifthis is a defined benefit pension plan, were any amendments adopted during this plan
year that increased or decreased the value of benefits? If yes, check the appropriate
BOX. 1f NO, CHECK ThE “NO” BOX. .....o.eieececeieieiseeeeeceete ettt ee st se st nsn e Increase I:I Decrease D Both I:I No

| Part IV | ESOPs (see instructions). If this is not a plan described under section 409(a) or 4975(e)(7) of the Internal Revenue Code, skip this Part.

10 Were unallocated employer securities or proceeds from the sale of unallocated securities used to repay any exempt loan?................. D Yes D No
11 a Does the ESOP hold any Preferf@d STOCK? ........ccooovoviveveueuceieeceeeeeeeteteeeeeesesesseete et sees s s esss et eesseseasesseas s es et esesessassessnesesassseesaesneees D Yes D No
b  Ifthe ESOP has an outstanding exempt loan with the employer as lender, is such loan part of a “back-to-back” loan? D Yes D No

(See instructions for definition of “DaCK-T0-DACK” I0N.) ....cciiiiiiiie e e s e e e et e e et eeaaeeeeas
12  Does the ESOP hold any stock that is not readily tradable on an established SECUFtIeS MArKEL? ...........cco.covoivervreeesreereseeseesresenen []ves [] no
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule R (Form 5500) 2017

v. 170203
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| PartV | Additional Information for Multiemployer Defined Benefit Pension Plans

13 Enter the following information for each employer that contributed more than 5% of total contributions to the plan during the plan year (measured in
dollars). See instructions. Complete as many entries as needed to report all applicable employers.

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,

complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(o3

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(o3

EIN C  Dollar amount contributed by employer

d  Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(o3

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,

complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a  Name of contributing employer

o

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(on

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):
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14 Enter the number of participants on whose behalf no contributions were made by an employer as an employer

of the participant for:

B THE CUITENE YEAT .....voeeeeeeeeeees ettt e et es e e en s s ee st eee st en e s en st en s seeneen e 14a
b The plan year immediately preceding the CUITeNt PIAN YEAI.............cceuevrueveceeieeeeeeeeeeeeee e 14b
C  The second PreCeding PIAN YEAI ........ccc.uii itttk e et e et e et b e e esb e e e e bbeaeanbreeenaneeas l4c

15 Enter the ratio of the number of participants under the plan on whose behalf no employer had an obligation to make an
employer contribution during the current plan year to:

a The corresponding number for the plan year immediately preceding the current plan year ...........ccccoecveennnneen. 15a

b The corresponding number for the second preceding PIAN YT ...............cococoeeeeeeeeeeeeeieeeeeeeeeeeeeeseeeeeeeeee 15b

16 Information with respect to any employers who withdrew from the plan during the preceding plan year:

a Enter the number of employers who withdrew during the preceding plan year .........cccccecveeviiieeviieesiiee e 16a

b Ifline 16a is greater than 0, enter the aggregate amount of withdrawal liability assessed or estimated to be 16b
assessed against SUCh Withdrawn €MPIOYETS ........iiiiiiiiiiiie ittt et e e sttt e e e e s e e esbreesaneeesaneeesannes

17 If assets and liabilities from another plan have been transferred to or merged with this plan during the plan year, check box and see instructions regarding
supplemental information to be included as an AttACHMENT. ......uiuieii e e s s e e et

| Part VI | Additional Information for Single-Employer and Multiemployer Defined Benefit Pension Plans

18 If any liabilities to participants or their beneficiaries under the plan as of the end of the plan year consist (in whole or in part) of liabilities to such participants
and beneficiaries under two or more pension plans as of immediately before such plan year, check box and see instructions regarding supplemental

information t0 be INCIUAE @S AN AHACHMENT ..........ciiiii e e st e et e e e st e e e saeeee e teeeaseeeeassaeeaasteeesssaeeesseeeansseeeasseeeensseeennseeeansseeeasseeeennseeennneeennnn

19 If the total number of participants is 1,000 or more, complete lines (a) through (c)
a  Enter the percentage of plan assets held as:
Stock: 18.0% Investment-Grade Debt: 57 0% High-Yield Debt: 30% Real Estate: 0% Other: 22.0%

b  Provide the average duration of the combined investment-grade and high-yield debt:

|:| 0-3 years |:| 3-6 years D 6-9 years D 9-12 years 12-15 years D 15-18 years |:| 18-21 years |:| 21 years or more
C  What duration measure was used to calculate line 19(b)?

Effective duration D Macaulay duration D Modified duration |:| Other (specify):
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Independent Auditors’ Report

To the Oncor Retirement Committee and
the Participants of the Oncor Retirement Plan

Report on the Financial Statements

We have audited the accompanying financial statements of the Oncor Retirement Plan (the Plan), which
comprise the Statements of Net Assets Available for Benefits as of December 31, 2017 and 2016, and the
related Statement of Changes in Net Assets Available for Benefits for the year ended December 31, 2017,
and the related Notes to Financial Statements.

Plan Management’s Responsibility for the Financial Statements

Plan management is responsible for the preparation and fair presentation of these financial statements in
accordance with accounting principles generally accepted in the United States of America (US GAAP);
this includes the design, implementation, and maintenance of internal control relevant to the preparation
and fair presentation of financial statements that are free from material misstatement, whether due to fraud
or error.

Auditors’ Responsibility

Our responsibility is to express an opinion on these financial statements based on our audits. We conducted
our audits in accordance with auditing standards generally accepted in the United States of America (US
GAAS). Those standards require that we plan and perform the audits to obtain reasonable assurance about
whether the financial statements are free of material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in
the financial statements. The procedures selected depend on the auditor’s judgment, including the
assessment of the risks of material misstatement of the financial statements, whether due to fraud or error.
In making those risk assessments, the auditor considers internal control relevant to the Plan’s preparation
and fair presentation of the financial statements in order to design audit procedures that are appropriate in
the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Plan’s
internal control. Accordingly, we express no such opinion. An audit also includes evaluating the
appropriateness of accounting policies used and the reasonableness of significant accounting estimates
made by Plan management, as well as evaluating the overall presentation of the financial statements.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for
our audit opinion.

Opinion

In our opinion, the financial statements referred to above present fairly, in all material respects, the net
assets available for benefits of the Plan as of December 31, 2017 and 2016, and the changes in net assets
available for benefits for the year ended December 31, 2017, in accordance with US GAAP.

Report on Supplemental Schedules

Our audits were conducted for the purpose of forming an opinion on the financial statements as a whole.
The supplemental schedules listed in the table of contents as of and for the year ended December 31, 2017
are presented for the purpose of additional analysis and are not a required part of the basic financial
statements but is supplementary information required by the Department of Labor's Rules and Regulations
for Reporting and Disclosure under the Employee Retirement Income Security Act of 1974. Such



information is the responsibility of Plan management and was derived from and relates directly to the
underlying accounting and other records used to prepare the financial statements. The information has
been subjected to the auditing procedures applied in the audits of the financial statements and certain
additional procedures, including comparing and reconciling such information directly to the underlying
accounting and other records used to prepare the financial statements or the financial statements
themselves, and other additional procedures in accordance with US GAAS. In our opinion, the information
is fairly stated in all material respects in relation to the basic financial statements taken as a whole.

M&Dnuﬂ ¢ Tmu- el

Houston, Texas
October 5, 2018



ONCOR RETIREMENT PLAN

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS

ASSETS

INVESTMENTS, AT FAIR VALUE (Notes 3 and 4):

NET ASSETS HELD IN 401(h) ACCOUNT (Notes 1 and 6)
CONTRIBUTIONS RECEIVABLE

ACCRUED INTEREST AND DIVIDENDS

RECEIVABLE FROM SALES OF SECURITIES AND OTHER
ASSETS

Total assets

LIABILITIES

AMOUNTS RELATED TO OBLIGATION OF 401(h) ACCOUNT
(Notes 1 and 6)

PAYABLE FOR SECURITIES PURCHASED
ACCRUED EXPENSES
OTHER LIABILITIES

Total liabilities

NET ASSETS AVAILABLE FOR BENEFITS

See Notes to Financial Statements.

At December 31,

2017

2016

$ 2,397,726,018

$ 2,115,252,498

77,699,479 68,660,502
39,200,000 86,000,000
14,893,539 15,838,409
60,381,091 84,433,453
2,589,900,127 2,370,184,862
77,699,479 68,660,502
63,603,404 100,002,846
1,405,709 1,413,873
787,022 1,086,406
143,495,614 171,163,627

$ 2,446,404,513

$ 2,199,021,235




ONCOR RETIREMENT PLAN

STATEMENT OF CHANGES IN NET ASSETS AVAILABLE FOR BENEFITS

ADDITIONS:

Investment income:
Net appreciation in fair value of investments
Interest and dividends

Other investment income
Contributions

Net increase

DEDUCTIONS:

Benefits paid to participants
Administrative expenses (Note 2)

Total deductions
NET INCREASE IN NET ASSETS AVAILABLE FOR BENEFITS
NET ASSETS AVAILABLE FOR BENEFITS:
Beginning of year
End of year

See Notes to Financial Statements.

Year Ended
December 31, 2017

252,911,266
67,741,635
4,922,689
97,700,000

423,275,590

152,306,112
23,586,200

175,892,312

247,383,278

2,199,021,235

2,446,404,513




ONCOR RETIREMENT PLAN

NOTES TO FINANCIAL STATEMENTS

1. THEPLAN

General — The Oncor Retirement Plan (the “Plan”) is a noncontributory defined benefit pension plan that covers
eligible employees of Oncor Electric Delivery Company LLC (“Oncor” or “the Company”) and certain retired and
terminated vested plan participants who previously participated in the EFH Retirement Plan of Energy Future
Holdings Corp. and its U.S. subsidiaries other than Oncor (“EFH”). The Plan was originally a spin-off from the EFH
Retirement Plan. The Plan is subject to the provisions of the Employee Retirement Income Security Act of 1974, as
amended (“ERISA”).

The Bank of New York Mellon is the Plan’s trustee (the “Trustee”) and holds the Plan’s assets. Fidelity
Investments is the administrative service provider. The Plan provisions and a description of the Plan are included in
the Plan document, originally effective October 1, 2012 with EFH as the Plan Sponsor. Pursuant to the terms of a
Master Agreement dated December 27, 2012 between EFH and Oncor, Oncor assumed the sponsorship of the Plan
effective January 1, 2013. Reference should be made to such documents for a more complete understanding of Plan
benefits and operations.

Eligible employees generally become participants in the Plan upon completion of one Year of Service (as defined
in the Plan document) and attainment of age 21.

All eligible employees who were first hired on or after January 1, 2001, and who therefore became eligible to
participate in the EFH Retirement Plan on or after January 1, 2002, are covered under the Cash Balance Formula
component of the Plan. Additionally, eligible employees who were first hired before January 1, 2001, and who elected,
during a one-time election period, to convert their Traditional Retirement Plan Formula benefit to a Cash Balance
Formula benefit effective as of January 1, 2002, are covered under the Cash Balance Formula component of the Plan.

Plan participants under the Traditional Retirement Plan Formula with five or more years of Vesting Service, as
defined in the Plan document, after age 18 or who retire on or after attainment of age 65 are fully vested in the Plan
and are eligible to receive monthly retirement benefits based on participant pay and Accredited Service, as defined in
the Plan document. Under the Traditional Retirement Plan Formula, participants receive, for each year of Accredited
Service, 1.3% of the first $7,800 plus 1.5% of the excess over $7,800, of average annual Earnings, as defined in the
Plan document, received by the Participant during his/her three years of highest Earnings.

Plan participants under the Cash Balance Formula with three or more years of VVesting Service after age 18 or
who retire on or after attainment of age 65 are fully vested in the Plan. Fully vested participants under the Cash
Balance Formula are eligible to receive a lump sum or a monthly retirement benefit based on contribution credits as
determined by age, Accredited Service and participant Earnings plus interest credits under the Cash Balance Formula
(described below) after attainment of age 65 or 10 years of participation in the Plan.

The Plan permits early retirement for participants under the Traditional Retirement Plan Formula beginning at
age 55 with at least 15 years of Accredited Service with some reductions in normal monthly retirement benefit payment
amounts if participants elect to begin receiving benefits prior to reaching age 62. Certain death benefits are also
provided under the Plan.

Under the Cash Balance Formula, the Company makes a monthly contribution to a hypothetical account
established for each Cash Balance Formula participant. The amount of the Company contribution is equal to a
percentage of the participant’s eligible compensation determined on the basis of the participant’s combined age and
years of Accredited Service according to the following table:



Age + Years of Accredited Service Contribution Credit

<35 3.5%
35-49 4.5%
50-64 5.5%

65+ 6.5%

Employees who have incurred a separation from service and are rehired who have accrued a benefit under the
Traditional Retirement Plan Formula but have not yet commenced payment of that benefit, shall upon such
Participant’s commencement of participation in the Plan have that benefit converted to a hypothetical account balance
and shall thereafter be a part of such Participant’s Cash Balance Formula benefit.

Participants can receive their Cash Balance Formula benefit upon retirement or when they otherwise terminate
employment with the Company, provided that the separation from employment is for a reason other than retirement
and the participant has at least 10 years of Accredited Service under the Plan. The participant may not receive their
Cash Balance Formula benefit until the participant would have attained 10 years of Accredited Service and has
separated from employment or the participant attains age 65 (whichever comes first), except as explained in the
paragraph immediately below. Participants may, at their election, receive their benefit earned under the Cash Balance
Formula in the form of a single lump sum or one of the monthly annuities available under the Plan. The amount of
the Cash Balance Formula benefit is based on the value of the participant’s Cash Balance Formula account.

For all Plan participants who terminate employment before retirement with a benefit in the Plan that is less than
or equal to $1,000, their benefit is distributed to them in a lump sum upon termination of employment. If a participant’s
benefit is greater than $1,000 but less than or equal to $5,000 upon termination of employment before retirement, the
participant may elect to receive their benefit in the form of a lump sum upon termination of employment. Otherwise,
the benefit will be transferred to an individual retirement account.

For certain military personnel who do not return to active employment due to death or disability while on active
duty, the Company will make contributions to the Plan for the period during which the employee was on active duty,
and in the event of death, will apply the provisions of the Plan relating to survivor benefits as if the participant were
an active employee on the date of death.

Plan Termination — The Plan is subject to termination at any time by the Board of Directors of Oncor, in which
event all Plan assets will be used for the benefit of participants and their beneficiaries under the Plan. In the event of
liquidation, the distribution of assets shall conform to the law and shall recognize the priority of claims and interests
in the payment of benefits in accordance with applicable provisions of the law. Whether a particular participant’s
accumulated benefits will be paid depends on the level of funding for the Plan, the priority of those benefits and the
level of benefits guaranteed at the time by the Pension Benefit Guaranty Corporation (“PBGC”). Some benefits may
be fully or partially provided for by the then-existing assets and the PBGC, while other benefits may not be provided
for at all.

Section 401(h) Medical Benefit Component — The Plan includes a separate medical benefit account (“401(h)
account”) in addition to the normal plan retirement benefits, to fund a portion of postretirement health care obligations
for retirees and their beneficiaries in accordance with Section 401(h) of the Internal Revenue Code (“IRC”).
Accordingly, the Plan’s investments in the 401(h) account may not be used for, or diverted to, any purpose other than
providing health benefits for eligible retirees and their beneficiaries. The related obligations for health benefits are
not included in the Plan’s actuarial present value of accumulated plan benefits (see Note 5) but are reflected as
obligations in the separate financial statements of the Oncor Retiree Welfare Plan. Plan participants do not contribute
to the 401(h) account except for retirees’ share of health care contributions. Employer contributions are at the
discretion of Oncor management. See Notes 4 and 6 for details of the 401(h) net assets at December 31, 2017 and
2016.



Contributions — The Company’s contributions to the Plan to fund the benefits are based on an independent
actuarial study and satisfy the minimum funding requirements of ERISA for the years 2017 and 2016. In 2018, the
Company made $39,200,000 in contributions to the Plan for the 2017 plan year to satisfy minimum funding
requirements in 2017 and the Company made an $86,000,000 contribution to the Plan in 2017 for the 2016 plan year
to satisfy minimum funding requirements. The Company made 401(h) contributions of $13 million and $15 million
during the 2017 and 2016 plan years in addition to contributions for retired employees’ share of insurance premiums.
The assets of the Plan attributable to the contributions made by the Company are to be used solely to provide benefits
to participants of the Plan.

Party-in-Interest — Certain plan investments are managed by Standish Mellon, a subsidiary of the trustee. These
transactions qualify as party-in-interest transactions allowable under ERISA regulations.

2. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

Basis of Accounting — The financial statements of the Plan are prepared under the accrual method of accounting.
Benefit payments are recorded when paid. Subsequent events have been evaluated through October [15], 2018, the
date these financial statements were available to be issued.

Investments — The investments of the Plan are presented at fair value. Generally quoted market prices,
determined as the last reported sales price on the last business day of the year, are used to present the fair value of
investments of the Plan. Purchases and sales of securities, including gain or loss on sale or exchanges, are recorded
on a trade-date basis. Interest income is recorded as earned on an accrual basis. Dividends are recorded on the ex-
dividend date. Net appreciation in fair value of investments include the Plan’s realized and unrealized gains and losses
on investments bought and sold as well as held during the year, and investment related expenses, and are reflected in
the Statement of Changes in Net Assets Available for Benefits.

At December 31, 2017 and 2016, the Plan held approximately $3 million and $5 million, respectively, of
investments (less than 0.3% of the Plan’s net assets), whose fair values were determined by the Trustee in the absence
of available market information. Because of the inherent uncertainty of valuation, those estimated values may differ
significantly from the values that would have been used had a ready market for the securities existed, and the
differences could be material. These investments consisted principally of preferred shares of private Real Estate
Investment Trusts.

See Note 4 for additional information on fair value measurements.

Contributions — Contributions to the Plan are recorded in the period that the Plan’s actuary determines they
relate to except that a contribution receivable is recorded to the extent that amounts due are pursuant to formal
commitments as well as legal or contractual requirements in existence at the end of the Plan year.

Administrative Expenses — During the year ended December 31, 2017, the Plan paid the costs and expenses of
investment transactions and the fees of investment managers engaged by the Oncor Retirement Committee, which
consists of certain management-level employees of the Company. The Plan also incurred trustee fees, PBGC
insurance fees and relevant actuarial, audit and legal fees.

Actuarial Assumptions — The actuarial present value of accumulated plan benefits is determined by the
consulting actuary by applying actuarial assumptions to adjust the accumulated plan benefits to reflect the time value
of money and the probability of payment between the valuation date and the expected payment date. The more
significant actuarial assumptions used in the actuarial valuations at December 31, 2017 and 2016 include:



e use of the following rates:

Actuarial Valuation Assumption 2017 2016

Expected return on assets — pool one (a) 548%  5.46%
Expected return on assets — pool two (a) 4.36% 4.62%
Weighted average expected return on assets — total plan 513% 5.17%
Cash balance interest crediting rate 3.50%  4.00%

(a) Pool one is associated with the service portion of plan obligations related to Oncor’s regulated utility business, and pool two is
associated with the service portion of plan obligations not related to Oncor’s regulated utility business.

e use of the:
1) 2006 base rates from the RP-2014 mortality study projected generationally from 2006 with Scale
MP-2017 for 2017 and
2) 2006 base rates from the RP-2014 mortality study projected generationally from 2006 with Scale
MP-2016 for 2016 and

e the assumed rates of retirement at various ages at December 31, 2017 for all Company participants are the
following:

Traditional Plan Cash Balance
Formula Rates Formula Rates

Ages Assumed Assumed
55-59 5% 3%
60-61 10% 3-15%
62-64 25-30% 15-20%
65-69 35% 20-50%
70 and older 100% 100%

Derivatives — The Plan has established policies and procedures for risk assessment and the approval, reporting
and monitoring of derivative financial instrument activities. The Plan enters into derivative financial instruments
including forward foreign exchange contracts, futures contracts, written options, purchase options and interest rate
and credit default swaps, as described below. The instruments’ maturity periods vary depending upon the objectives
for which the instruments are held. The recorded fair values of the instruments are based on the applicable forward
rates at December 31, 2017 and 2016.

The Plan enters into forward contracts to purchase and sell foreign currencies to manage the currency exposure
associated with the Plan’s foreign investments. The credit risk associated with these contracts is minimal as they are
entered into with a limited number of highly rated counterparties.

The Plan enters into futures contracts, written options and purchase options to manage market risk associated
with the Plan’s investments and to achieve overall investment portfolio objectives. The credit risk associated with
these contracts is minimal as they are traded on organized exchanges and margined daily.

The Plan uses credit default swaps to manage the risk of defaults by counterparties on bond investments. The
Plan uses interest rate swaps and options to manage its exposure to interest rate risk.

The following table provides aggregate assets and liabilities of the Plan’s derivatives not under hedge accounting
included in other investments and other liabilities as reported in the statements of net assets available for benefits at
December 31, 2017 and 2016:



At December 31, 2017 At December 31, 2016
Asset Liability Notional (a) Asset Liability ~ Notional (a)

Foreign currency contracts $ 180 $ 304587 $ 54628134 $ 51,758 $ 132,079 $ 77,136,489

Futures contracts 1,183,999 290,069 125,696,000 99,426 2,321,630 134,436,000
Other options 93,678 18,508 12,200,000 429,512 40,233 24,546,000
Credit default swaps 1,488,548 1,254,034 190,976,000 1,924,017 1,251,893 294,581,180
Interest rate swaps 4,609,730 4,683,622 2,227,050,129 7,068,205 7,249,461 614,750,000

@) Represents fair value of foreign currency contracts and underlying principal value for all other derivatives.

At December 31, 2017 and 2016, there were no derivative positions accounted for as cash flow or fair value
hedges. Gains and losses on derivative financial instruments are recognized as fair values change. Generally, gains
and losses on the derivative financial instruments held would be offset by similar fair value gains and losses on the
related securities. The following table provides changes in fair value of the Plan’s derivatives not under hedge
accounting included in net appreciation in fair value of investments as reported in the statement of changes in net
assets available for benefits for the year ended December 31, 2017:

Year Ended
December 31, 2017

Gain/(Loss)
Foreign currency contracts $ (346,460)
Futures contracts 19,982,431
Written options 431,928
Purchase options (129,940)
Other options 604
Credit default swaps 1,122,132
Interest rate swaps 400,356

Use of Estimates — The preparation of financial statements in conformity with accounting principles generally
accepted in the United States of America requires management to make estimates and assumptions that affect the
reported amounts of assets and liabilities and disclosure of contingent assets and liabilities at the date of the financial
statements and the reported amounts of changes in net assets during the reporting period. Actual results could differ
from those estimates.

Risks and Uncertainties — The Plan holds various investment instruments. Investment securities, in general,
are exposed to various risks, such as interest rate, credit, and overall market volatility. Due to the level of risk
associated with certain investment securities, it is reasonably possible that changes in the values of investment
securities will occur in the near term, and that such changes could materially affect the amounts reported in the
statements of net assets available for benefits.

Benefit costs are impacted by actual and actuarial estimates of employee demographics, the level of contributions
made to the Plan, expected and actual earnings on Plan assets and the discount/inflation rates used in determining the
projected benefit obligation. Changes made to the provisions of the Plan may also impact current and future benefit
costs. Changes in general interest rates may result in increased or decreased benefit cost obligations reported in future
periods. It is reasonably possible that such changes could have a material effect on the amount of benefit obligations
reported in the financial statements.
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3. INVESTMENTS

The Bank of New York Mellon serves as the trustee of the Plan and invests the assets under guidelines established
by the Oncor Retirement Committee. The Oncor Retirement Committee has engaged Aon Hewitt Investment
Consulting Inc. as a co-fiduciary investment advisor to the Plan to assist in determining Plan investments. The Plan
invests its funds in various assets with the principal asset types described below:

e Common Stocks — Shares of widely traded public companies;

e  Preferred Stocks — Shares of preferred stock, and including preferred shares of private Real Estate
Investment Trusts (REITs) which hold quality non-leveraged real estate with current income;

e  Fixed Income Securities — United States government obligations and corporate obligations primarily of
companies generally listed on nationally recognized exchanges;

e  Common Funds — Equity, emerging market debt, real estate and governmental securities collective trusts;

e  Mutual Funds — Funds operated by registered investment companies that provide diversification by
investing in stocks, bonds, and/or other investment options;

e  Partnerships/Joint Venture Interests — Equity, real estate and fixed income investments, and

e  Other Investments — Fixed income securities of state and local governments and related entities, foreign
government bonds, futures contracts, interest rate swaps, credit default swaps and foreign currency contracts.

The Trustee invests certain assets in The Bank of New York Mellon Collective U.S. Government Short-Term
Investment Fund, which is managed by The Bank of New York Mellon.

Plan Investment Strategy and Asset Allocations

The investment objective for the Plan is to invest in a suitable mix of assets to meet the future benefit obligations
at an acceptable level of risk, while minimizing the volatility of contributions. Equity securities are held to achieve
returns in excess of passive indexes by participating in a wide range of investment opportunities. International equity
securities are used to further diversify the equity portfolio and may include investments in both developed and
emerging international markets. Fixed income securities include primarily corporate bonds from a diversified range
of companies, U.S. Treasuries and agency securities and money market instruments. The investment strategy for these
fixed income investments is to maintain a high grade portfolio of securities, which assist in managing the volatility
and magnitude of plan contributions and expense while maintaining sufficient cash and short-term investments to pay
near-term benefits and expenses.

In addition to the equity and fixed income strategies described above, the Plan invests in diversified core real
estate funds and in certain fixed income credit strategies (including emerging market debt and below investment grade
corporate bonds and bank loans). These investments are intended to provide long-term capital appreciation and/or
income, while diversifying the Plan’s exposure to equity securities.

The Plan’s investments are managed in two pools: pool one associated with the service portion of plan
obligations related to Oncor’s regulated utility business, and pool two associated with the service portion of plan
obligations not related to Oncor’s regulated utility business. Pool one is invested in a broadly diversified portfolio of
equity, real estate and fixed income securities. Pool two, which represents about 31% of total investments at
December 31, 2017, is invested primarily in fixed income securities intended to hedge the related obligations, within
practical limitations, with some investment in equities and diversifying fixed income credit strategies.
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The target allocation ranges for the year ended December 31, 2017 by asset category were as follows:

Target Allocation Ranges

Asset Category Pool One Pool Two
International equities 13% - 21% 5% - 9%
U.S. equities 16% - 24% 6% - 10%
Real estate 3% - 6% -
Credit strategies 5% - 9% 4% - 6%
Fixed income 45% - 57% 76% - 84%

Expected Long-Term Rate of Return on Assets Assumption

The Plan’s strategic asset allocation is determined in conjunction with the Plan’s advisors and utilizes a
comprehensive Asset-Liability modeling approach to evaluate potential long-term outcomes of various investment
strategies. The modeling incorporates long-term rate of return assumptions for each asset class based on historical
and future expected asset class returns, current market conditions, rate of inflation, current prospects for economic
growth, and taking into account the diversification benefits of investing in multiple asset classes and potential benefits
of employing active investment management.

Asset Class Expected Long-Term Returns
International equity securities 7.33%
U.S. equity securities 6.40%
Real estate 5.60%
Credit strategies 5.03%
Fixed income securities 4.20%
Weighted average (a) 5.48%

(a) The 2018 expected long-term rate of return for the pool two portion of the Oncor
Retirement Plan is 4.36%.

Significant Concentrations of Risk

The Plans’ investments are exposed to risks such as interest rate, capital market and credit risks. The Plan seeks
to optimize return on investment consistent with levels of liquidity and investment risk which are prudent and
reasonable, given prevailing capital market conditions and other factors specific to the Plan. While the Plan recognizes
the importance of return, investments will be diversified in order to minimize the risk of large losses unless, under the
circumstances, it is clearly prudent not to do so. There are also various restrictions and guidelines in place including
limitations on types of investments allowed and portfolio weightings for certain investment securities to assist in the
mitigation of the risk of large losses.

4. FAIR VALUE MEASUREMENTS

Accounting standards related to the determination of fair value define fair value as the price that would be
received to sell an asset or paid to transfer a liability in an orderly transaction between market participants at the
measurement date. The market approach uses prices and other relevant information generated by market transactions
involving identical or comparable assets or liabilities. The income approach uses valuation techniques to convert
future amounts to a single present amount. The cost approach is based on the amount that currently would be required
to replace the service capacity of an asset. The Plan primarily uses the market approach of using prices and other
market information for identical and/or comparable assets for those investments that are measured on a recurring basis
and uses valuation techniques to maximize the use of observable inputs and minimize the use of unobservable inputs.
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The Plan categorizes its investments recorded at fair value based upon the following fair value hierarchy:

e Level 1 valuations use quoted prices in active markets for identical assets that are accessible at the
measurement date. An active market is a market in which transactions for the asset occur with sufficient
frequency and volume to provide pricing information on an ongoing basis. The Plan’s Level 1 investments
primarily consist of common stocks and mutual funds that are valued using published market prices, such
as those from the New York Stock Exchange.

e Level 2 valuations use inputs, in the absence of actively quoted market prices that are observable for the
asset, either directly or indirectly. Level 2 inputs include: (a) quoted prices for similar assets in active
markets, (b) quoted prices for identical or similar assets in markets that are not active, (c) inputs other than
quoted prices that are observable for the asset such as interest rates and yield curves observable at
commonly quoted intervals and (d) inputs that are derived principally from or corroborated by observable
market data by correlation or other means. The Plan’s Level 2 assets primarily consist of:

o U.S. Government fixed income securities that are valued using a combination of quoted prices and
inputs that are either observable in the market or can be derived through observable market data;

o corporate fixed income securities that are primarily valued using a spread scale representing credit
risk through the use of data obtained from the new issue market, secondary trading and dealer quotes,
and an option adjusted spread model used to adjust spreads of issues that have early redemption
features, and

o bank common collective trust funds representing cash and cash equivalents invested in short-term
funds that do not have published net asset values.

e Level 3 valuations use unobservable inputs for the asset. Unobservable inputs are used to the extent
observable inputs are not available, thereby allowing for situations in which there is little, if any, market
activity for the asset at the measurement date. The Plan’s Level 3 assets consist of preferred shares of
private real estate investment trusts valued using an independent appraisal of the associated properties.
Because these assets represent less than one percent of the Plan’s net assets, no additional disclosures have
been provided.

With respect to amounts presented in the following fair value hierarchy tables, the fair value measurement of an
asset (e.g. an investment) is required to fall in its entirety in one level, based on the lowest level input that is significant
to the fair value measurement. Assessing the significance of a particular input to the fair value measurement in its
entirety requires judgment, considering factors specific to the asset being measured.

The preceding methods may produce a fair value calculation that may not be indicative of net realizable value
or reflective of future fair values. Furthermore, although the Plan believes its valuation methods are appropriate and
consistent with other market participants, the use of different methodologies or assumptions to determine the fair value
of certain financial instruments could result in a different fair value measurement at the reporting date.

The fair value of certain investments is measured using the net asset value (NAV) per share as a practical
expedient. Such investments measured at NAV are not required to be categorized within the fair value hierarchy. See
“Accounting Standards Updates” in Note 2 for more details.
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The following table sets forth by level within the fair value hierarchy a summary of the Plan’s investments
measured at fair value on a recurring basis at December 31, 2017:

At December 31, 2017

Level 1 Level 2 Level 3 NAV (c) Total

Interest bearing cash (a) $ - $ 9,955,091 $ - 3 - $ 9,955,091
Common Stocks 444,957,043 - - - 444,957,043
Preferred stocks 5,626,168 1,603,194 3,240,000 - 10,469,362
Fixed income securities:

U.S. government - 215,671,871 - - 215,671,871

Corporate bonds (b) - 983,377,852 - - 983,377,852
Common funds:

Mutual funds - United States 55,587,834 - - 106,479,226 162,067,060

Commingled trusts - United

States - - - 344,701,411 344,701,411
Partnership/joint venture
interests - - - 200,275,179 200,275,179
Other investments - 26,251,149 - - 26,251,149
Total assets $506,171,045 $ 1,236,859,157 $ 3,240,000 $651,455,816 $2,397,726,018

(a) Primarily represents cash held by brokers, investment managers and others, the fair value of which is treated as Level 2.

(b) Substantially all corporate bonds are rated investment grade by a major ratings agency such as Moody’s Investors Services, Inc.

(c) These investments are measured at fair value using the net asset value (NAV) per share as a practical expedient as the investments did not
have a readily determinable fair value and are not required to be classified in the fair value hierarchy. The fair value amounts presented in the
table are intended to permit a reconciliation to the amounts presented in the Statement of Net Assets Available for Benefits.

The following table presents a reconciliation of the beginning and ending balances of the fair value
measurements using significant unobservable inputs (Level 3) of the Plan for the year ended December 31, 2017:

Year Ended
December 31, 2017
Balance at beginning of period $ 5,390,000
Realized gains/(losses) 437,500
Purchases/(sales) (2,587,500)
Balance at end of period $ 3,240,000
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The following table sets forth by level within the fair value hierarchy a summary of the Plan’s investments
measured at fair value on a recurring basis at December 31, 2016:

At December 31, 2016

Level 1 Level 2 Level 3 NAV (c) Total

Interest bearing cash (a) $ - $ 22116885 % - 8 - 3 22,116,885

Common Stocks 343,660,507 - - - 343,660,507

Preferred stocks 3,654,070 2,998,660 5,390,000 - 12,042,730
Fixed income securities:

U.S. government - 188,226,974 - - 188,226,974

Corporate bonds (b) - 1,009,399,850 - - 1,009,399,850
Common funds:

Mutual funds - United States 69,961,415 41,309,661 - - 111,271,076

Commingled trusts - United

States - - - 218,845,204 218,845,204
Partnership/joint venture interests - - - 189,778,492 189,778,492
Other investments - 19,910,780 - - 19,910,780
Total assets $ 417,275,992  $ 1,283,962,810  $ 5,390,000 $ 408,623,696 $ 2,115,252,498

(a) Primarily represents cash held by brokers, investment managers and others, the fair value of which is treated as Level 2.

(b) Substantially all corporate bonds are rated investment grade by a major ratings agency such as Moody’s Investors Services, Inc.

(c) These investments are measured at fair value using the net asset value (NAV) per share and are not required to be classified in the fair value
hierarchy. The fair value amounts presented in the table are intended to permit a reconciliation to the amounts presented in the Statement of Net
Assets Available for Benefits.

Net Asset Value (NAV) Per Share

In accordance with Financial Accounting Standards Board Accounting Standards Update No. 2009-12,
Investments in Certain Entities That Calculate Net Asset Value per Share (or Its Equivalent), the Plan discloses the
category, fair value, redemption frequency, and redemption notice period for those assets whose fair value is estimated
using the net asset value per share as a practical expedient or its equivalent for which the fair value is not readily
determinable at December 31, 2017 and 2016. For the Plan, such assets include investments in common collective
trust funds.
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The following table sets forth a summary of the Plan’s investments for which the fair value has been estimated
using the NAV of the investments at December 31, 2017 and 2016.

Fair Value Estimated Using NAV per Share

Fair Value At Fair Value At Other Redemption
December 31, December 31, Unfunded Redemption Redemption Notice
2017 2016 Commitment Frequency Restrictions Period

';'uTnGd'(;)m"ec“"e S&P 500 Index ¢ 415 30 895 § 112,066,455 None Daily None 1 day
NTGI - All Country World ex-US .
Investable Market Index Fund (b) 98,805,533 37,078,129 None Daily None 1 day
Goldman Sachs Asset Management .
- Emerging Markets Bond Fund (c) 49,477,620 34,394,127 None Daily None 5 day
ig)'v'orga” Strategic Property Fund 45 35 099 35,826,753 None  Quarterly 0 45 days
JPMorgan Chase Bank High Yield .
Bond Fund (e) 73,896,319 70,729,421 None Daily None 1 day
RREEF America REIT II - Real
Estate Investment Trust () 48,787,723 45,450,793 None Quarterly (U} 45 days
Bain Capital Bank Loan Fund (g) 39,559,045 37,771,525 None Monthly None 30 days
The Bank of New York Mellon -
Collective U.S. Government Short- 78,847,257 35,306,493 None Daily None 1 day
Term Investment Fund (h)
:\:]'ge():(o(lil)ectlve Russell 2000 Growth 2,268,105 ) None Daily None 1 day
PIMCO FDS Short Term Funds (j) 40,096,244 - None Daily None 1 day
PIMCO FDS Fixed Income Long .
Term Funds (K) 66,382,983 - None Daily None 1 day
Total $ 651,455,816 $ 408,623,696

(a) The fund seeks to provide investment results approximating the aggregate price and dividend performance of the securities included in the
S&P 500 Index.

(b) The fund seeks to provide results that approximate the risk and return characteristics of non-US equity developed and emerging markets.

(c) The fund seeks a high level of return consisting of income and capital appreciation, investing primarily in sovereign and corporate debt
securities and other instruments of issuers in emerging market countries.

(d) The fund seeks to produce a relatively high level of current income combined with a moderate appreciation by investing in improved real
estate projects with stabilized occupancies.

(e) The fund seeks a high level of current income by investing primarily in a diversified portfolio of debt securities that are rated below
investment grade or are unrated.

(f) The fund invests in the real estate market of the US through investing in diversified properties to create its portfolio.

(9) The fund invests in senior secured, floating-rate debt.

(h) The fund seeks to produce a reasonable rate of return while preserving capital and maintaining daily liquidity, investing primarily in
securities issued by the U.S. government and its agencies.

(i) The primary objective of the fund is to approximate the risk and return characteristics of the Russell 2000 Growth Index.

(J) The fund seeks to maximize current income, consistent with preservation of capital and daily liquidity.

(k) The fund seeks to maximize total return, consistent with investments with a long-term credit bond benchmark.

(I) Redemption frequency could extend beyond a quarter if redemption requests exceed cash available for distribution.
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5. ACTUARIAL FAIR VALUE OF ACCUMULATED PLAN BENEFITS

The actuarial present value of accumulated Plan benefits at December 31, 2017 and 2016 is as follows:

At December 31,

2017 2016
Vested benefits:
Retired participants and beneficiaries $ 1,648,931,867 $ 1,590,672,077
Other participants 975,440,397 1,032,989,930
Total 2,624,372,264 2,623,662,007
Nonvested benefits 12,107,333 10,619,388
Total actuarial present value of accumulated benefits $ 2,636,479597 $ 2,634,281,395

Changes in the actuarial present value of accumulated Plan benefits for the year ended December 31, 2017, are
as follows:

Year-Ended
December 31, 2017

Actuarial present value of accumulated benefits as of beginning of year $ 2,634,281,395

Increase (decrease) during the year attributable to:

Benefits accumulated 37,350,649
Increase for interest due to decrease in the discount period 132,304,848
Benefits paid to participants (152,306,113)
Assumption changes (15,151,182)
Net increase 2,198,202
Actuarial present value of accumulated benefits as of end of year $ 2,636,479,597

The $15 million net decrease in the actuarial present value of accumulated benefits for 2017 due to assumption
changes was driven by the following:

e  $11 million increase as a result of the annual rate of interest used to discount estimated future benefit
payments decrease from 5.17% in 2016 to 5.13% in 2017,

e  $7 million decrease due to a change in the cash balance interest crediting rate and cash balance annuity
conversion rate change from 4.00% to 3.50%,

e  $16 million decrease due to a change in the mortality improvement scale, and

e  $3 million decrease primarily due to changes in retirement rates, withdrawal rates, pay increase rates,
benefit commencement age and payment form.

The foregoing actuarially determined amounts were calculated using assumptions based on the presumption that

the Plan will continue. Were the Plan to terminate, different actuarial assumptions and other factors might be
applicable in determining the actuarial present value of accumulated benefits.
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6. RECONCILIATION OF FINANCIAL STATEMENTS TO FORM 5500

The following is a reconciliation of the net assets and changes in net assets per the financial statements to the
Form 5500 for December 31, 2017 and 2016 and the 2017 plan year, respectively. The net assets of the 401(h) account
included in the Form 5500 are not available to pay pension benefits and may be used only to pay retiree health benefits.

NET ASSETS
INVESTMENTS:
Interest bearing cash
Common stocks
Preferred stocks
Fixed income securities:
U.S. Government
Corporate bonds
Common funds:
Mutual funds
Commingled trusts

Partnership/joint venture interests
Other investments

Total investments

Contributions receivable

Accrued interest and dividends

Receivable from sale of securities

Payable for securities purchased

Accrued expenses

Other liabilities

Total net assets

At December 31, 2017

Amounts per

Financial 401(h) Amounts per
Statements Account Form 5500
9,955,091 $ 209,890 $ 10,164,981
444,957,042 22,848,561 467,805,603
10,469,362 360,877 10,830,239
215,671,871 2,637,959 218,309,830
983,377,852 30,374,979 1,013,752,831
162,067,061 6,304,948 168,372,009
344,701,411 13,862,145 358,563,556
200,275,179 - 200,275,179
26,251,149 677,791 26,928,940
2,397,726,018 77,277,150 2,475,003,168
39,200,000 - 39,200,000
14,893,539 456,773 15,350,312
60,381,091 1,797,358 62,178,449
(63,603,404) (1,761,294) (65,364,698)
(1,405,709) (45,373) (1,451,082)
(787,022) (25,135) (812,157)

2,446,404,513 $

77,699,479 $ 2,524,103,992
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Year Ended December 31, 2017

Amounts per
Financial 401(h) Amounts per
Statements Account Form 5500

CHANGE IN NET ASSETS
Investment income:

Net appreciation (depreciation) in fair value of investments $ 252,911,266 $ 9,700,892 $ 262,612,158

Interest and dividends 67,741,635 2,308,715 70,050,350

Other investment income 4,922,689 42,480 4,965,169

Contributions (a) 97,700,000 16,693,925 114,393,925

Benefits paid to participants (152,306,112) (18,966,899) (171,273,011)

Administrative expenses (23,586,200) (740,136) (24,326,336)

Net increase in net assets available for benefits $ 247,383,278 $ 9,038,977 $ 256,422,255
©) 401(h) Account contributions represent retired employees’ health care premiums and rebates.
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NET ASSETS
INVESTMENTS:
Interest bearing cash
Common stocks
Preferred stocks
Fixed income securities:
U.S. Government
Corporate bonds
Common funds:
Mutual funds
Commingled trusts

Partnership/joint venture interests
Other investments

Total investments

Contributions receivable

Accrued interest and dividends

Receivable from sale of securities

Payable for securities purchased

Accrued expenses

Other liabilities

Total net assets

At December 31, 2016

Amounts per

Financial Amounts per Form
Statements 401(h) Account 5500
$ 22,116,885 $ 257,754 $ 22,374,639
343,660,507 19,174,525 362,835,032
12,042,730 256,279 12,299,009
188,226,974 1,698,964 189,925,938
1,009,399,850 28,725,916 1,038,125,766
111,271,076 5,546,993 116,818,069
218,845,204 12,494,057 231,339,261
189,778,492 - 189,778,492
19,910,780 486,776 20,397,556
2,115,252,498 68,641,264 2,183,893,762
86,000,000 - 86,000,000
15,838,409 445,183 16,283,592
84,433,453 3,157,070 87,590,523
(100,002,846) (3,516,276) (103,519,122)
(1,413,873) (45,942) (1,459,815)
(1,086,406) (20,797) (1,107,203)
$ 2,199,021,235 $ 68,660,502 $ 2,267,681,737
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7. TAXSTATUS AND OTHER MATTERS

The Plan obtained its initial determination letter on June 23, 2014, in which the Internal Revenue Service (IRS)
stated that the Plan, as designed, was in compliance with the applicable requirements of the Internal Revenue Code
(IRC). Therefore no provisions for income taxes have been included in the Plan’s financial statements. The Plan, as
amended and restated effective as of January 1, 2016, was submitted to the IRS on January 27, 2016, for a new
determination letter consistent with IRS Revenue Procedure 2007-44. The Plan obtained a favorable determination
letter from the IRS on August 25, 2016.

The Plan is subject to examinations by taxing jurisdictions; however, there are currently no examinations for any
tax periods in progress. Plan management believes as of December 31, 2017, the Plan is no longer subject to income
tax examinations for years 2014 and prior. The Plan has recorded no uncertain tax positions.
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SUPPLEMENTAL SCHEDULES



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

Note: See attached schedules provided by the Trustee for the required disclosures.
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

< Schedule of Investments at End of Plan Year at Revalued Cost Report ID: M1102E
BNY MELLON Status: FINAL
COMBINED MANAGER - GNFG00010000 11172017 - 123172017 ONCOR RETIREMENT PLAN

Security ID Security Description Shares Cost Market Value Urrealized GainlLoss

INTEREST-BE ARING CASH

ONFF10010002 996087094 BNY MELLON CASH RESERVE 0.100% 12/31/2042 DD 06/25/97 707.310 70731 70731 0.00
ONFF30011002 FK9123456 KR (SOUTH KORE AN WWON) 7.658,207.000 6,257.83 7.060.11 802.28
ONFF30011002 XX9123453 EUR (EURO) 418504190 441 486.51 502,539.83 61,063.32
ONFF30014002 NC9123489  CAD CURRENCY AT BROKER 773541.040 583,836.65 617.455.64 33618.98
ONFF40010002 XX9123453 EUR (EURO) 62951.420 8,347.27 834727 0.00
ONFF40012002 XX9123453 EUR (EURQ) -12.800 -15.37 1537 0.00
ONFF40013002 EX9123489 GBP (GREAT BRITISH POUNDS) -1.020 -1.37 -1.38 -0.01
ONFF40013002 FH9123453 HKD (HONG KONG DOLLARS) -0.700 -0.09 0.09 0.00
ONFF40013002 FJ2123459 JPY (JAP ANE SE YEN) 1.000 om 0m 0.00
ONFF40013002 XX9123453 EUR (EURQ) 0.010 -0.02 0.01 0
ONFF70012002 999517962 CASH HELD AT MERRILL LYNCH 112000.000 112,000.00 112,000.00 0.00
ONFF70012002 999GSTUS1  SWAPASDAGOLDMAN INTL (GST) CASH COLLAT VAR RT 01012049 260000.000 260,000.00 260,000.00 0.00
ONFF70012002 99942324 CASH COLLATERAL HELD AT MERRIL 0.000% 01/01/2049 DD 070102 2,804,000.000 2,804,00000 2,804,000.00 0.00
ONFF70012002 999K42423 CME CASH COLLATERAL HELD AT ML 0.000% 01/01/2049 DD 07/01/08 280000.000 280,000.00 280,000.00 0.00
ONFF70012002 99943140 CASH COLLATERAL HELD AT MERRIL VAR RT 01/01/2049 DD 070108 99,000.000 99,000.00 99,000.00 0.00
ONFF70012002 990MYCUSE SWAPASDAMORGAN STANLEY (MYC) VAR RT 01/01/2042 DD 070108 30000.000 30,000.00 30,000.00 0.00
ONFF70012002 999JAGUST SWAPASDAUBS AG CASH COLLATER VAR RT 01,01/2049 DD 070108 50,000.000 60,000.00 £60,000.00 0.00
ONFF70012002 AAQ123453 AD (AJSTRALIAN DOLLARS) 1914120 1.440.28 149713 56.85
ONFF70012002 AAQ123487 AIID CURRENCY AT BROKER 5742870 4,338.00 4491.79 1563.79
ONFF70012002 EX9123480 GBP (GREAT BRITISH POUNDS) 19513.220 26,073.07 26,396.51 32344
ONFF70012002 FCO123454 CNY (CHINESE YUAN RENMINBI) 828.500 12529 127.23 1.94
ONFF70012002 FJ2123459 JPY (JAP ANE SE YEN) 38281.000 34244 34515 27
ONFF70012002 FM2123452 SGD (SINGAPORE DOLLARS) 599100 51827 52312 4.85
ONFF70012002 KS9123453 ZAR (SOUTH AFRICAN RAND) 876280.690 69.125.62 70283043 1.704.81
ONFF70012002 LA9123451 ARS (ARGENTINE PESO) 753888.210 42,161 .14 40,047 18 -2113.96
ONFF70012002 LM3123455 MXN MEXICAN PESO) 2,512,028.850 127,354 .42 128,300.73 1,036.31
ONFF70012002 NC9123455 CAD (CANADIAN DOLLARS) 1.000 075 0.0 0.05
ONFF70012002 XX9123453 EUR (EURO) 58844.760 69.701.51 70,660.79 959.28
ONFF70012002 XX9123482 EUR CURRENCY AT BROKER 2462.410 28795 2956.86 773N
ONFF70013002 06742TANG BARCLAYS BANK PLCNY VAR RT 0517/2018 DD 07M7MT 700,000.000 700,000.00 700,000.00 0.00
ONFF70013002 06742TBCA BARCLAYS BANK PLC CD 1.940% 09/04/2018 DD 08/28M7 300000.000 300,000.00 300,024.00 24.00
ONFF70013002 999517962 CASH HELD AT MERRILL LYNCH 351 000.000 351,000.00 351,000.00 0.00
ONFF70013002 9920UBUS4  SWAPASDADB CASH COLLATERAL VAR RT 01.01/2049 DD 070108 10000.000 10,000.00 10,000.00 0.00
ONFF70013002 99942324 CASH COLLATERAL HELD AT MERRIL 0.0009% 01/01/2049 DD 070133 40000.000 40,000.00 40,000.00 0.00
4M1/201812:45:07 PM EDT Page 1 of 51 Workbench Reports

23



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

< Schedule of Investments at End of Plan Year at Revalued Cost Report ID: M1102E
BNY MELLON Status: FINAL

COMBINED MANAGER - ONFG00010000 1112017 - 12312017 ONCOR RETIREMENT PLAN
Security ID Security Description Shares Cost Market Value Urrealized GainlLoss

ONFF70013002 999K42423  CME CASH COLLATERAL HELD AT ML 0.000% 01/01/2048 DD 07/01/08 47000.000 47,000.00 47,000.00 0.00
ONFF70013002 998K43140  CASH COLLATERAL HELD AT MERRIL VAR RT 01/01/2049 DD 07/01/08 333000.000 333,000.00 332,000.00 0.00
ONFF70013002 99SMYCUSS  SWAPASDAMORGAN STANLEY (MYC) VAR RT 01/01/2048 DD 0701108 270,000.000 270,000.00 270,000.00 0.00
ONFF70013002 99SRBCUS2  ROYAL BANK OF CACASH COLL VAR RT 01/012048 DD 07/01/08 60,000,000 £0,000.00 60,000.00 0.00
ONFF70013002 999UAGUS7  SWAPASDAUBS AG CASH COLLATER VAR RT 01/01/2048 DD 07/01/08 73000.000 73,000.00 73,000.00 0.00
ONFF70013002 AAS123453  AUD (AUSTRALIAN DOLLARS) 139.710 10116 100.27 3.1
ONFF70013002 ET@123458  TRY (NEW TURKISH LIRA) 730870 18904 19276 3.72
ONFF70013002 EX9123458  GBP (GREAT BRITISH POUNDS) 20339.420 27.267.2 2751445 24713
ONFF70013002 FJ9123458  JPY (JAPANESE YEN) 6.121,827.000 54,271 61 54,343.78 7247
ONFF70013002 FM9123452  SGD (SINGAPORE DOLLARS) 449.300 31100 336.20 2620
ONFF70013002 FZ8123453  ILS (ISRAEL SHEKEL) 11,088.000 2,881.01 310387 31286
ONFF70013002 LM3123455  MXN (MEXICAN PESO) 1,009,802.170 51,426.04 51,611.37 18533
ONFF70013002 NC9123455  CAD (CANADIAN DOLLARS) 946.200 73366 75518 2152
ONFF70013002 XX9123452  EUR (EURQ) 61532140 73136.87 74,007 .87 871.00
ONFF70013002 XX9123482  EUR CURRENCY AT BROKER 12,008,410 -14,260.37 -14,419.70 415033
JOTALINTERESTBEARING CASH 740973612 1.509.029.79 99.293.67

U.S. GOVERNMENT SECURITIES

ONFF20014002 912796NS4 U S TREASURY BILL 0.000% 02M15/2018 DD 0817M7 2,300,000.000 2,28043795 2,280437.95 0.00
ONFF70010002 912310PUG U S TREASURY BOND 5.000% 05/15/2037 DD 051507 2,540,000.000 3,393.3334 3.482,670.20 80,336.79
ONFF70010002 912310QA9 U S TREASURY BOND 3.500% 02M15/2029 DD 021509 7.210,000.000 8,234 ,64610 8,234,901 .50 25540
ONFF70010002 912310RX2 U S TREASURY BOND 2.000% 0515/2047 DD 051547 26,735,000.000 27.736,79014 2810837695 371.586.81
ONFF70010002 912810RYE U S TREASURY BOND 2.750% 08M15/2047 DD 08M5A7 4,350,000.000 4,314 65625 4,356,437 .50 40,781.25
ONFF70011002 912796LNT U S TREASURY BILL 0.0009 03/01/2018 DD 030217 135000.000 134,344 57 134,344 57 0.00
ONFF70011002 912310RZ3 U S TREASURY BOND 2.750% 11/15/2047 DD 111517 10,185,000.000 10,200,08231 10,201,703.40 1.621.09
ONFF70012002 31258NCS9 FNMA GTD REMIC P /T 92-82 10 9.000% 05/25/2022 DD 0510192 214.920 3007 2422 -5.85
ONFF70012002 31393XYS0 FNMA GTD REMIC P/T 04417 BZ 6.000% 04/252034 DD 03/01/104 341 579.241 412,554.05 443,141.00 30,586.95
ONFF70012002 912303DY6 U S TREASURY BD PRIN STRIP 0.0009% 084 &2042 DD 081512 22,200,000.000 11,017 87485 11,293,806.00 27593115
ONFF70012002 912303ED1 U S TREASURY BD PRIN STRIP 0.000% 08152043 DD 081513 9,600,000.000 4,208,54300 4,729.728.00 521,185.00
ONFF70012002 912303EP4 U S TREASURY BD PRIN STRIP 0.0009% 081 &2045 DD 08MT7TMS 4,300,000.000 1,833,86500 1,994,254.00 160,389.00
ONFF70012002 912310RX8 U S TREASURY BOND 3.000% 05/15/2047 DD 051517 1,220,000.000 1.278,10309 1.282,671.40 4,568.31
ONFF70012002 9128283F5 U S TREASURY NOTE 2.250% 111 5/2027 DD 11M5M7 943 000.000 926,469.84 920,703.70 323386
ONFF70012002 912328X88 U S TREASURY NOTE 2.375% 05/M5/2027 DD 054517 1,234,000.000 1.245,08672 1,220,483.10 -14,603.62
ONFF70013002 01F030629 COMMIT TO PUR FNMA SF MTG 3.000% 02/01/2042 DD 020118 4,400,000.000 437567959 4,394,236.00 18,556.31
ONFF70013002 31358NCS8 FNMAGTD REMIC P/T 92-82 |0 9.000% 05/25/2022 DD 05/01/92 150433 2103 16.95 -4.08
ONFF70013002 31293XYS0 FNMA GTD REMIC P /T 04417 BZ 6.0009% 04/252034 DD 03/01/04 227719489 275,036.06 2905427 .32 20,391.29
4M1/201812:45:07 PM EDT Page 2of 51 Workbench Reports
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

< Schedule of Investments at End of Plan Year at Revalued Cost Report ID: M1102E
BNY MELLON Status: FINAL

COMBINED MANAGER - ONFG00010000 1112017 - 12312017 ONCOR RETIREMENT PLAN
Security ID Security Description Shares Cost Market Value Urrealized GainlLoss

ONFF70013002 912803EE9 U S TREASURY BD PRIN STRIP 0.000% 114152043 DD 1115643 £,045,000.000 3.501,344.90 3.934,720.05 433,384.15
ONFF70013002 912303EF6 U S TREASURY BD PRIN STRIP 0.000% 0241512044 DD 02418/ 4 £,400,000.000 2,315,79000 2/621,808.00 308,018.00
ONFF70013002 912303EJ8 U S TREASURY BD PRIN STRIP 0.000% 08/ 52044 DD 0841514 600,000.000 261,766.00 287,046.00 35,280.00
ONFF70013002 912803EKS U S TREASURY BD PRIN STRIP 0.000% 11152044 DD 1147414 1,100,000.000 457,809.00 §22,203.00 £4,394.00
ONFF70013002 912303EL3 U S TREASURY BD PRIN STRIP 0.000% 02/ 52045 DD 021715 2,200,000.000 908,402.00 1.034,242.00 126,840.00
ONFF70013002 912303ENS U S TREASURY BD PRIN STRIP 0.000% 05/15/:2045 DD 0511515 1,150,000.000 470,793.50 537.580.50 66.792.00
ONFF70013002 912310FR4  US TREAS-CPIINFLAT 2.375% 01/15/2025 DD 07415104 300880300 344,288.90 342,985.11 4,303.79
ONFF70013002 912310PUES U S TREASURY BOND 5.000% 05/15/2037 DD 051507 4,025,000.000 5.534,02825 5518,788.25 -15,230.00
ONFF70013002 912310PW2 U S TREASURY BOND 4.375% 02/15/2038 DD 021508 9,236,000.000 11,802,96308 11,306 ,563.52 3,600.44
ONFF70013002 912310PX0 U S TREASURY BOND 4.500% 05/15/2038 DD 051508 £,339,000.000 1074877718 10,338.114.91 89,337.73
ONFF70013002 912310QB7 U S TREASURY BOND 4.250% 05/15/2038 DD 051509 2,786,000.000 3,520,357 09 3,534,004.20 13,8471
ONFF70013002 912310RF7  US TREAS-CPIINFLAT 1.375% 02/15/2044 DD 0211514 1,031,930.250 112426575 1491301 56 67,035.31
ONFF70013002 912310RH3 U S TREASURY BOND 3.125% 08/15/2044 DD 081504 4,700,000.000 4,766,917.00 5,061 607.00 204,690.00
ONFF70013002 912310RKE U S TREASURY BOND 2.500% 02/15/2045DD 0241515 28,356,000.000 25,256,93270 27,031,388.60 1,774,455.90
ONFF70013002 912310RNO U S TREASURY BOND 2 .875% 08/15/2045 DD 08M5A5 5,605,000.000 5,303,747 55 5,748,207 75 354,460.20
ONFF70013002 912310RS8 U S TREASURY BOND 2.500% 05/15/2046DD 051516 3,205,000.000 284818735 3,043.756.26 200,568.90
ONFF70013002 912310RWO  US TREAS-CPIINFLAT 0.875% 0215/2047 DD 021517 817.480.000 815,896 54 840,484.34 33,587.80
ONFF70013002 912310RYE U S TREASURY BOND 2.750% 08/15/2047 DD 08H 57 11,128,000.000 10,835,82250 11.141,810.00 306,087 .50
ONFF70013002 9128282L3  US TREAS-CPIINFLAT 0.375% 07/15/2027 DD 07M5M7 2,250,779.580 2,235,394 58 2,247 757 55 11,862.87
ONFF70013002 9128282R0 U S TREASURY NOTE 2.250% 081 5/2027 DD 0811517 1,281,000.000 127874415 1,272,848 54 5,895.61
ONFF70013002 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 114517 6511,000.000 6.438,28244 6.419,184.90 419,087 54
ONFF70013002 912828H45  US TREAS-CPIINFLAT 0.250% 01/15/2025 DD 0141515 729001.000 717.199.48 72254934 5,349.36
ONFF70013002 912828N71 S TREAS-CPIINFLAT 0.625% 01/15/2026 DD 0141516 856.448.000 863.817.74 87016075 6.343.01
ONFF70013002 912828R28 U S TREASURY NOTE 1.625% 04/30/2023 DD 048016 23,800,000.000 23,571,37500 23170,811.00 -400,564.00
ONFF70013002 912328v48  US TREAS-CPIINFLAT 0.375% 01/15/2027 DD 014517 76586.250 76.266.32 76,034.08 231.28
ONFF70013002 912828v88 U S TREASURY NOTE 2.250% 0245/2027 DD 0241517 3,356,000.000 3,272,88957 331198028 30,079.71
ONFF70013002 912828VB3 U S TREASURY NOTE 1.750% 05/5/2023 DD 0511513 875000000 852,232,850 853.431.25 119375
ONFF70013002 912828AU0  US TREAS-CPIINFLAT 0.125% 07/15/2024 DD 0741514 934256.000 918,830.83 92387027 513039
JOTALU. S GOVERNMENT SECURITIES 212,990,180.15 212,309,830.74 5,.319,650.59

CORPORATE DEBTINSTRUMENTS - PREFERRED

ONFF70010002 002324BH2 ABBOTT LABORATORIES 4.900% 11/30v2046 DD 11/22M6 2,040,000.000 2,093,73360 2,333,860.00 245126 .40
ONFF70010002 00237YANI  ABBMVIE INC 4.450% 05/14/2046 DD 05M2M6 2,135,000.000 2,044,32655 2,320,745.00 276,418.45
ONFF70010002 010892F J2 ALABAMAPOWER CO 3.8509 12/01/2042DD 120542 3,000,000.000 2,867.73000 3,097 ,650.00 229,920.00
ONFF70010002 035240AGS5  ANHEUSER-BUSCH INBEY WORLDWIDE 4.250% 01452042 DD 071516 2,180,000.000 2,373.06020 2,523,393.60 150,332.80
ONFF70010002 035242AM8 ANHEUSER-BUSCH INBEW FINANCE | 4.700% 02/01/2036 DD 01.25M6 2,480,000.000 2,608,637 60 2,773,012.00 164,374 .40
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ONFF70010002 035242AN6  ANHEUSER-BUSCH INBEW FINANCE | 4.800% 02/01/2046 DD 012516 2,415,000.000 2,610,301 05 2,798,960 85 188,659.80
ONFF70010002 03524BAF3  ANHEUSER-BUSCH INBEV FINANCE | 4.625% 02/01/2044 DD 0127414 1,820,000.000 1,392,891 00 2,008.115.20 115,224.20
ONFF70010002 037411AA5  APACHE CORP 5.100% 09/01/2040 DD 08/20/10 635000.000 716,633.30 72078215 13158.85
ONFF70010002 037833BA7  APPLE INC 3.480% 02092045 DD 02/09/15 2,985,000.000 2,834,46025 2.913.151.05 78,690.80
ONFF70010002 037833BX7  APPLE INC 4.660% 02/232046 DD (212316 1115,000.000 1,204,03275 1,306,708.60 101 676.85
ONFF70010002 033483BH4  ARCHER-DANIELS-MIDLAND CO 4.016% 04/16/2043 DD 1041612 2,095,000.000 2,051,75920 2.216,635.70 164,876.50
ONFF70010002 O5541VAF3  BG ENERGY CAPITALPLC 144A5.125% 1045/2041 DD 1042411 2,015,000.000 2182,52150 241421180 221,690.30
ONFF70010002 084664BL4  BERKSHIRE HATHAWAYFINANCE COR 5.750% 01/15/2040 DD 014310 530000.000 652,064.20 £98,905.70 46,341 .40
ONFF70010002 084664BU4  BERKSHIRE HATHAWAYFINANCE COR 4.400% 05/ 512042 DD 05/ 512 2,215,000.000 233184125 2,486,017.05 164,175.80
ONFF70010002 12139LAAS  BURLINGTON NORTHERN SANTAFE L 5.750% 05/01/2040 DD 051740 635,000.000 774,960.35 827.430.40 52,470.05
ONFF70010002 12189LAE1  BURUNGTON NORTHERN SANTAFE L 5.400% 06/01/2041 DD 05/ 9/1 1,680,000.000 1,850,41420 2,089,375.60 128,961 .40
ONFF70010002 12189LAK7  BURLNGTON NORTHERN SANTAFE L 4.375% 09/01/2042 DD 08/23/2 880,000.000 91451360 932916.00 68.402.40
ONFF70010002 136385AY7  CANADIAN NATURAL RESOURCES LTD 4.850% 0801/2047 DD 05/30417 645000.000 644,406.90 721,845.30 77.348.40
ONFF70010002 149123CBS  CATERPILLAR INC 3.803% 08/15/2042 DD 08512 1,285,000.000 1,244,26190 1,387 502,50 143,330.60
ONFF70010002 151020404  CELGENE CORP 4.350% 11/15/2047 DD 11,0917 1,615,000.000 1,610,687 95 1,677 548.95 66.361.00
ONFF70010002 1712324Q4  CHUBB CORP/THE 6.000% 05/11/2037 DD 05/11/07 850000.000 1,080,247 50 1.133,645.00 73,397.50
ONFF70010002 17858PAA8  CITY OF HOPE 5.623% 11/15/2043 DD 0712513 1,225,000.000 1,430,80375 1,581 968075 122,157.00
ONFF70010002 18600TAAD  CLEVELAND CLINIC FOUNDATION/TH 4.858% 01/01/2050 DD 09/1814 1,680,000.000 1,583,61440 1,389,193 60 285,579.20
ONFF70010002 200GONAK7 ~ COMCAST CORP 6.500% 11/15/2035 DD 11/ 4/05 570000.000 72093060 770,605.30 40,675.20
ONFF70010002 20030NBKE  COMCAST CORP 4.750% 03/012044 DD (2/26/14 2,380,000.000 2,552,621 40 2,729.312.60 176,691.20
ONFF70010002 20605PAJ0  CONCHO RESOURCES INC 4.875% 10/01/2047 DD 09/2617 435000.000 433,908.15 473,032.05 39.123.00
ONFF70010002 20825CAPS  CONOCOPHILLIPS 5.800% 05/15/2038 DD 0508/08 1,667,000.000 1,961,59224 2190,621.37 220,029.13
ONFF70010002 20825CAQ7  CONOCOPHILLIPS 6.5003% 02/01/2069 DD 0203/09 1,345,000.000 1.702,64895 1,382,233.35 179,584.40
ONFF70010002 20826FAR7 ~ CONOCOPHILLIPS CO 5.950% 03/ 512046 DD 0300816 715000.000 884,783.90 96311215 78.328.25
ONFF70010002 202111EU3  CONSOLIDATED EDISON CO OF NEW 6.750% 04/01/2068 DD 0410408 236000.000 387,086.70 410,670.26 23,533 .56
ONFF70010002 209111EY5  CONSOLIDATED EDISON CO OF NEW 5.500% 12/01/2088 DD 12/04/09 665000.000 783,010.90 842,441.95 59.431.05
ONFF70010002 202111FF5  CONSOLIDATED EDISON CO OF NEW 4.628% 12/01/2054 DD 1124114 345000.000 361,925.70 394,918.05 3299235
ONFF70010002 209111FG3  CONSOLIDATED EDISON CO OF NEWY 4.500% 12/01/2045 DD 114745 640,000.000 678,630.40 736,057 60 57.427.20
ONFF70010002 231021AQ9  CUMMINS INC 4.875% 10/01/2043 DD 09/24/3 435000.000 483,846.20 521,499.75 37 553.55
ONFF70010002 263301486  DUKE ENERGYINDIANALLC 64503 04/0/2039 DD 03/23/09 1,160,000.000 1,520,226 40 1,623,280.80 103,054.40
ONFF70010002 26441CAT2  DUKE ENERGYCORP 3.750% 09/01/2046 DD 084216 2,270,000.000 2,215,451 80 2,244,825.70 20,373.80
ONFF70010002 2780624D6  EATON CORP 4.000% 11.02/2032 DD 1110213 1,385,000.000 1,366,38840 1,430,085 60 4,707.20
ONFF70010002 2885694F5  ENTERPRISE SERVICES LLC 7.450% 10/15/2029 DD 10/12/99 1,140,000.000 1,356,645 50 1,416,860 40 £0,214.30
ONFF70010002 29256MAFE  IBERDROLAINTERNATIONAL BV 6.750% 07/15/2036 DD 07/24/06 550000.000 67268880 72665350 52,965.00
ONFF70010002 30219GAP3  EXPRESS SCRIPTS HOLDING CO 4.300% 07/15/2046 DD 070516 1,575,000.000 1,507 95225 1.675.469.25 167.517.00
ONFF70010002 341081ETO  FLORIDAPOWER & LIGHT CO 4.8509% 08/01/2035 DD 06/07.05 1,080,000.000 1,208,33280 1,266,025.80 46,893.00
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ONFF70010002 341081FF9  FLORIDAPOWER & LIGHT CO 4.125% 02/01/2042 DD 124311 350000.000 358,008.50 386,571.50 27 573.00
ONFF70010002 36164QNA2  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11/5/2035 DD 051516 £,782,000.000 711740472 7.380,709.92 233,305.20
ONFF70010002 36952G3P7  GENERAL ELECTRIC CO 5.875% 01/14/2038 DD 01/14/08 1,634,000.000 1,830,58502 1,983,763 46 53,168.44
ONFF70010002 36962G487  GENERAL ELECTRIC CO 6.375% 01/10/2039 DD 01/09/09 314,000.000 442,721.16 452,470.86 9.749.70
ONFF70010002 376558BA0  GILEAD SCIENCES INC 4.500% 02/01/2045 DD 1117414 1,845,000.000 1,843.45020 2,080,588.35 20713815
ONFF70010002 378563BG7  GILEAD SCIENCES INC 4.6009% 08/01/2035 DD 09/14/15 620,000.000 643,057 20 698,597 40 55,539.60
ONFF70010002 377372AE7  GLAXOSMITHKLINE CAPITAL INC 6.375% 05/ 56/2038 DD 051 3/08 895000.000 117714875 1,262 603.35 85.454.60
ONFF70010002 33141GCUS  GOLDMAN SACHS GROUP INC/THE 6.125% 02415/2033 DD 02/13/03 3,075,000.000 3,716,537 25 3.919.272.00 202,734.75
ONFF70010002 404280BB4  HSBC HOLDINGS PLC 3.900% 05/26/2026 DD 05/2606 1,825,000.000 183814775 1,896,484 50 58,346.75
ONFF70010002 4042Q1AA5  HSBC BANK USANANEW YORK NY 5.875% 11/01/2034 DD 10/25/04 2,765,000.000 3.219,09595 3.566,158.75 347,062.30
ONFF70010002 437076451  HOME DEPOT INC/THE 5.875% 12/ 612036 DD 12/19/08 1,850,000.000 2,463,55200 2,633,750.50 176,207.50
ONFF70010002 437076BA3  HOME DEPOT INC/THE 4.200% 04/01/2043 DD 04/05/13 350000.000 360,622.50 38548350 24,871.00
ONFF70010002 448579AF9  HYATT HOTELS CORP 4.850% G/ 5/2026 DD 03/07/16 825000.000 868,700.25 890,703.75 30,904.50
ONFF70010002 453140BF6  INTEL CORP 1444 3.734% 12/0812047 DD 120817 942000.000 970,787 52 97821048 7.422.96
ONFF70010002 461070AG9  INTERSTATE POWER & LIGHT CO 6.250% 07/5/2039 DD 07/10/09 905000.000 114693365 1.211,795.00 64.361.35
ONFF70010002 46626HHF0  JPMORGAN CHASE & CO 6.400% 05/15/2038 DD 05/22/08 3,630,000.000 4,703,681 40 4,994,662.20 280,930.30
ONFF70010002 478160BVS  JOHNSON & JOHNSON 3.700% 03/01/2046 DD 03101416 2,000,000.000 1,870,72000 210788000 137,260.00
ONFF70010002 487836BQ0  KELLOGG CO 4.500% 04/01/2046 DD 030746 1,180,000.000 145311960 1,261,885 60 98,766.00
ONFF70010002 548861CX3  LOWE'S COS INC 4.650% 04/15/2042DD 0412312 625000.000 667.931.25 714,225.00 46,293.75
ONFF70010002 548561DN4  LOWE'S COS INC 3.700% 04/15/2046 DD 042016 2,120,000.000 1,873,91400 212367080 149,756.80
ONFF70010002 571743BCS  MARSH & MCLENNAN COS INC 4.350% 01/30/2047 DD 014127 345000.000 342,812.70 382149.60 39,336.90
ONFF70010002 58013MFC3  MCDONALD'S CORP 4.450% 03/01/2047 DD 00947 825000.000 820,849.25 897.938.25 76,989.00
ONFF70010002 §38055AT3  MEDTRONIC INC 5.550% 03M5/2040 DD 03/16/0 970,000.000 112014730 1.229,756.30 100,608.40
ONFF70010002 58933YAT2  MERCK & CO INC 3.700% 024042046 DD 021015 1,540,000.000 1,468,451 60 1,607 667 60 138,216.00
ONFF70010002 53156RAMO  METUFE INC 5.700% 06/ 5/2035 DD 08/23/05 2,235,000.000 2,629,79040 2,331,230.95 201,440.55
ONFF70010002 62052EAB3  NYUHOSPITALS CENTER 5.750% 07/01/2043 DD 08101413 1,775,000.000 2,086,68575 2,310,879.00 244,293.26
ONFF70010002 66889HAK4  NOVARTIS CAPITAL CORP 4.000% 11/20/2045 DD 11/2045 1,055,000.000 1,064,695 45 1.146,035.95 81,340.50
ONFF70010002 674699CF0  OCCIDENTAL PETROLEUM CORP 4.625% 06M5/2045 DD 06/2315 650,000.000 676,331.50 736853.00 60,521.50
ONFF70010002 68339XAV7  ORACLE CORP 4.300% 07/08/2034 DD 070814 940,000.000 971.841.20 1,044 669.00 72,727 .80
ONFF70010002 68339XBF1  ORACLE CORP 4.125% 05/5/2045 DD 05/0515 3,285,000.000 3,313,38590 3,543,003.90 220,618.00
ONFF70010002 634308GS0  PACIFIC GAS & ELECTRIC CO 5.400% 01/15/2040 DD 11/18/09 2,810,000.000 3,408,424 80 3,509,896.50 101,471.70
ONFF70010002 713448CQ9  PEPSICO INC 4.280% 10/22/2044 DD 1012214 650000.000 671.274.50 717.333.50 46,059.00
ONFF70010002 713443DD7  PEPSICO INC 4.450% 04/14/2045 DD 10414115 2,025,000.000 2,156,787.00 2,30 088.50 144,301.50
ONFF70010002 718172AU3  PHILIP MORRIS INTERNATIONAL IN 3.875% 08/21/2042DD 08/21/12 2,435,000.000 2,260,94620 2,423,376.80 167.430.60
ONFF70010002 767201AL0  RIO TINTO FINANCE USALTD 5.200% 11/02/2040 DD 1102110 1,845,000.000 221284320 2,383.576.70 175,633.50
ONFF70010002 797440BL7  SAN DIEGO GAS & ELECTRIC CO 5.350% 05/15/2040 DD 0541310 620000.000 733,420.00 771,026.80 37.596.80
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ONFF70010002 797440BM5  SAN DIEGO GAS & ELECTRIC CO 4.500% 0815/2040 DD 0812610 665000.000 712,840.10 775157 25 6231715
ONFF70010002 822582AN2  SHELLINTERNATIONAL FINANCE BV 5.500% 03(25/2040 DD 03/25/40 1,450,000.000 1.,686.19050 1,343,878.00 157 687 .50
ONFF70010002 822582BY7  SHELLINTERNATIONAL FINANCE BY 3.750% 03M2/2046 DD 0841216 1,450,000.000 1,334,217 50 1,473,884.00 144,666.50
ONFF70010002 842400FP3  SOUTHERN CALIFORNIAEDISON CO 5.500% 03/15/2040 DD 03411410 1,300,000.000 1,563,56200 1,684,897 .00 101,335.00
ONFF70010002 842434CKE8  SOUTHERN CALIFORNIAGAS CO 3.750% 09/152042 DD 09/21/12 950000.000 927 960.00 991,220.50 63,260.50
ONFF70010002 85205TAGS  SPIRIT AEROSYSTEMS INC 3.350% 06/15/2026 DD 06/0116 135000.000 13318560 137.084.40 380830
ONFF70010002 88167AAE1  TEVAPHARMACEUTICAL FINANCE NE 3.150% 10/01/2026 DD 07/21416 460000.000 424,087 80 378,789.00 44,283.80
ONFF70010002 89352HALZ  TRANSCANADAPIPELINES LTD 5.000% 10/16/2043 DD 10107413 2,355,000.000 2,615,934.00 2.789.379.75 17344575
ONFF70010002 89417EAD1  TRAVELERS COS INC/THE 6.260% 06/ 512037 DD 05/29/07 1,200,000.000 1.542,024.00 1,635,088.00 93,072.00
ONFF70010002 90131HBPS  21ST CENTURYFOX AMERICA INC 6.900% 03/15/2039 DD 0211510 2,845,000.000 357260875 4,015,347 65 442,738.90
ONFF70010002 902494BD4  TYSON FOODS INC 4.550% 06/02/2047 DD 08/02417 470000.000 467,255.20 511,881.70 4462650
ONFF70010002 908548CL4  UNION ELECTRIC CO 3.650% 04/15/2045 DD 04/06/15 1,080,000.000 1,030,58410 1.109,892.50 79,308.40
ONFF70010002 907818EGS  UNION PACIFIC CORP 4.375% 11/15/2085 DD 10/2915 935000.000 92083880 1,021,088.75 91,227.95
ONFF70010002 907818EJ3  UNION PACIFIC CORP 4.050% 03/01/2046 DD 03101416 1,000,000.000 1,002,86000 1,081,360.00 78,500.00
ONFF70010002 913017875 UNITED TECHNOLOGIES CORP 4.500% 06/01/2042 DD 0601412 3,765,000.000 4,030,05600 44173,013.05 142,957.05
ONFF70010002 91324PCR1  UNITEDHE ALTH GROUP INC 4.7509% 07/15/2045 DD 0712315 1,820,000.000 2,004,94840 2.149,784.00 144,835.60
ONFF70010002 91913YAJ4  VALERO ENERGY CORP 3.400% 08/15/2025 DD 094216 1,080,000.000 1,034,85080 1,084,385 60 49,744.80
ONFF70010002 92343VCV4  VERIZON COMMUNICATIONS INC 4.272% 01/15/2036 DD 071515 1,810,000.000 1,732,40530 1,300,588.00 £8,182.70
ONFF70010002 92343VCX0  VERIZON COMMUNICATIONS INC 4.522% 03115/2043 DD 034315 1,274,000.000 1,221 651 34 1.254,444.10 3279276
ONFF70010002 92826CAFS  VISAINC 4.300% 12/14/2045DD 1214415 420000.000 443.314.20 477.930.60 34,616.40
ONFF70010002 931142CV3  WALMART INC 4.875% 07/08/2040 DD 0708410 £,070,000.000 6.376,94530 7520608 60 643,662.80
ONFF70010002 949746JM4  WELLS FARGO & CO 5.376% 0207/2035 DD 02/07/05 4,480,000.000 5,080,99630 5,476,262.40 386,265.60
ONFF70010002 94874BGT1  WELLS FARGO & CO 4.400% 06/14/2046 DD 061 416 1,835,000.000 1.851.89175 2,040,728 .40 188,336.65
ONFF70011002 O0139PAAS  AIG SUNAMERICA GLOBAL FIN 1444 6.900% 03/15/2032 DD 03/20/02 645000.000 822,871 €6 860,242.95 37.371.30
ONFF70011002 0006RCU4  AT&T INC 5550% 02/15/2047 DD 02/09/16 525000.000 577.993.50 574,570.50 3.423.00
ONFF70011002 002824BH2  ABBOTT LABORATORIES 4.900% 11/30:2046 DD 11/2216 2,105,000.000 216044570 2,413,382.50 252,936.80
ONFF70011002 00237YANS  ABBVIE INC 4.450% 05/ 4/2046 DD 051216 1,715,000.000 1,642,16395 1.,364,205.00 22204105
ONFF70011002 O040EAHO  CHUBB INAHOLDINGS INC 6.700% 054 5/2036 DD 05/22/08 840,000.000 1.117,00650 1.182,830.00 65,923.20
ONFF70011002 00440EAQ0  CHUBB INAHOLDINGS INC 4.150% 03/13/2043 DD 034313 433000.000 487 617 48 524,470.38 36,852.90
ONFF70011002 O10392FM5  ALABAMAPOWER CO 3.750% 03/01/2045 DD 034115 1,420,000.000 1,363,526 60 1,486,428.00 91,802.40
ONFF70011002 01E0SWAV4  ALIBABA GROUP HOLDING LTD 4.200% 12/06/2047 DD 12/0817 1.145,000.000 115066245 1192162 55 41,500.10
ONFF70011002 020002BAZ  ALLSTATE CORP/THE 4.500% 06/15/2043 DD 0607413 735000.000 787.971.45 83081015 42,938.70
ONFF70011002 031162CF5  AMGEN INC 4.663% 06/15/2051 DD 121516 4,366,000.000 4,196,20626 4,383,414 66 £87.208.40
ONFF70011002 03523TBF4  ANHEUSER-BUSCH INBEVWORLDWIDE 8.200% 011512039 DD 0145411 1,765,000.000 2,654,365 85 2,807,020.70 152,654 .85
ONFF70011002 035242AMS  ANHEUSER-BUSCH INBEY FINANCE | 4.700% 02/01/2086 DD 012516 1,645,000.000 1.730,32615 1,839,356.75 109,030.60
ONFF70011002 035242AN6  ANHEUSER-BUSCH INBEV FINANCE | 4.800% 02/01/2046 DD 012516 3,270,000.000 3.534,444.90 3,789,897 30 256,452.40
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ONFF70011002 037411BA2  APACHE CORP 4.750% 041572043 DD 04/08/12 860,000.000 885,825.60 883,856.40 -1,969.40
ONFF70011002 037833AL4  APPLE INC 3.850% 05042043 DD 0503/ 3 430000.000 453,995.20 493,700.30 39,705.60
ONFF70011002 037833BA7  APPLE INC 3.450% 02/082045 DD (210915 1,355,000.000 1,186,99075 13238515 126,394.40
ONFF70011002 037833BH2  APPLE INC 4.375% 05/132045 DD 0511315 1,600,000.000 1,540,93000 1,689,855.00 148,875.00
ONFF70011002 037833BX7  APPLE INC 4.660% 02/232046 DD (212316 2,250,000.000 361734190 3,306,880.00 188,538.10
ONFF70011002 037833CH1  APPLE INC 4.260% 02/082047 DD 0210917 455000.000 454,080.90 505,600.65 51,528.75
ONFF70011002 046353AMO  ASTRAZENECAPLC 4.375% 11/16/2045 DD 111615 930000.000 958,950.90 1,011,681 20 52,740.30
ONFF70011002 0B051GGW3 BANK OF AMERICACORP 144AVAR RT 12/20/2028 DD 1212017 £92000.000 588.874.24 59213024 3,256.00
ONFF70011002 OB738EANS  BARCLAYS PLC 4.836% 05/09/2028 DD 050817 1,400,000.000 1,420,59200 1,457 .176.00 27,584.00
ONFF70011002 078337BX6  BECTON DICKINSON AND CO 4.669% 06/06/2047 DD 06/06/17 1,180,000.000 1,180,00000 1,277 587 80 97,597 80
ONFF70011002 084664BL4  BERKSHIRE HATHAWAYFINANCE COR 5.750% 01/15/2040 DD 0143410 2,225,000.000 2,737 43975 2,934,085.25 186,645 .50
ONFF70011002 097023BA2  BOEING CO/THE 5.875% 02/15/2040 DD 07/28/09 600,000.000 761,052.00 790,872.00 38,320.00
ONFF70011002 12189LAE1  BURUNGTON NORTHERN SANTAFE L 5.400% 06/01/2041 DD 054941 1,085,000.000 1,280,701 45 1,3686,646.10 84,044 65
ONFF70011002 12139LAN1  BURLINGTON NORTHERN SANTAFE L 4.450% 0345/2043 DD 0341213 1,785,000.000 1,870,68000 2,011,498 65 140,818.65
ONFF70011002 12188LAWY  BURUNGTON NORTHERN SANTAFE L 4.150% 04/01/2045 DD 0310915 360000.000 87213460 934,553.40 62.418.80
ONFF70011002 15189WWAH3  CENTERPOINT ENERGY RESOURCES C 5.850% 01/15/2041 DD 074511 825000.000 933,438.00 1.082,576.25 119138.25
ONFF70011002 17275RAD4  CISCO SYSTEMS INC §.900% 02/ 5/2039 DD 02/17/08 765000.000 971,534.70 1,046,800.35 7436565
ONFF70011002 18600TAAD  CLEVELAND CLINIC FOUNDATION/TH 4.858% 01/01/2050 DD 09/1814 1,235,000.000 1.471,49630 1,383.782.20 217.285.90
ONFF70011002 200GONAK7 ~ COMCAST CORP 6.500% 11/15/2035 DD 11/ 4/05 4,305,000.000 615318690 6.495,071.70 342,384.80
ONFF70011002 202795HT0  COMMONWEALTH EDISON CO 6.450% 01/15/2038 DD 01/16/08 2,020,000.000 2,650,846.00 2,786,185.00 145,339.00
ONFF70011002 202795)D3  COMMONWEALTH EDISON CO 4.700% 01/15/2044 DD 01410114 1,060,000.000 1.167 621 80 1,249,167 60 81,545.80
ONFF70011002 20825CAPS  CONOCOPHILLIPS 5.800% 05/15/2038 DD 0508/08 2,350,000.000 2,765,29200 3,083,158.50 322,866.50
ONFF70011002 20825CAQ7  CONOCOPHILLIPS 65003 02/01/2069 DD 0203/09 185000.000 234.193.35 258,894 55 24,701.20
ONFF70011002 209111ES8  CONSOLIDATED EDISON CO OF NEW 6.300% 08M5/2067 DD 08/28/07 2,500,000.000 3,22217500 3,408,500.00 181,326.00
ONFF70011002 21634AAB2  COOPERATIEVE RABOBANK UA 5.750% 12/01/2043 DD 1142013 1,0685,000.000 1,234,164 50 1,385,074.05 120,909.45
ONFF70011002 21937BAX6  CORP NACIONAL DEL COBRE D 1444 4.500% 08/01/2047 DD 08/0117 635000.000 617.270.80 682,386.40 65.125.60
ONFF70011002 23338VAEE  DTE ELECTRIC CO 3.700% 03/15/2045DD 031115 1.165,000.000 1.110,594 50 1,200,427 65 89.833.15
ONFF70011002 26442CAE4  DUKE ENERGYCAROLINAS LLC 6.050% 04/15/2038 DD 04/14/08 1,800,000.000 2,386,565.00 2,574.861.00 178,296.00
ONFF70011002 26444HAAS  DUKE ENERGYFLORIDALLC 3.400% 10/01/2046 DD 09/0916 1.135,000.000 1,017 86800 1,097,726 .60 79,858 60
ONFF70011002 278365AZ3  ECOLAB INC 144A 3.950% 12/01/2047 DD 11/27M7 1,670,000.000 1,686,16350 1,707,080.70 21,827.10
ONFF70011002 341099CL1  DUKE ENERGYFLORIDALLC 6.400% 06/15/2038 DD 08/18/08 930000.000 1,226,223 50 1,308,854.10 82,630.50
ONFF70011002 36184QNA2  GE CAPITAL INTERNATIONAL FUNDI 4.418%% 11/15/2035 DD 054516 5116,000.000 5.366.03615 5536,842.16 170,306.01
ONFF70011002 36962G3P7  GENERAL ELECTRIC CO 5.375% 01/14/2038 DD 01/14/08 353000.000 444,261.08 456,486.07 12,234.98
ONFF70011002 36952G4B7 ~ GENERAL ELECTRIC CO 6.875% 01/10/2039 DD 01/09/09 1,186,000.000 167218854 1.708,014.14 36,825.30
ONFF70011002 376563BD4  GILEAD SCIENCES INC 4.750% 03/01/2046 DD 09/14/15 2,080,000.000 215211380 2,405,019.20 253 ,905.60
ONFF70011002 38141GGMO  GOLDMAN SACHS GROUP INC/THE 6.250% 02/01/2041 DD 01/28/1 1,820,000.000 2,379,.97440 2,587,382.00 207417 .60
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ONFF70011002 38141GVS0  GOLDMAN SACHS GROUP INC/THE 4.750% 10/21/2045 DD 10/2115 325000.000 343,083.00 37228075 20,207.75
ONFF70011002 404280AG4  HSBC HOLDINGS PLC 6.500% 05/02/2036 DD 050306 1,690,000.000 2,084,141 80 2,205,585.20 121,443.40
ONFF70011002 404280AH2  HSBC HOLDINGS PLC 6.500% 09/15/2037 DD 094207 1,175,000.000 1,456,63575 1,545,219.00 88,583.26
ONFF70011002 406216BK6  HALLIBURTON CO 5.0009% 11/15/2045 DD 1111315 976,000.000 1,052,567 20 1.420,799.36 68.232.16
ONFF70011002 437076BD3  HOME DEPOT INC/THE 4.875% 02/ 512044 DD 0910413 1,210,000.000 1,350,531 80 1,463,035.20 103,503 .40
ONFF70011002 437076BH4  HOME DEPOT INC/THE 4.250% 04/01/2046 DD 06/02/15 915000000 960,621.90 1,021,872.00 61.250.10
ONFF70011002 46625HHF0  JPMORGAN CHASE & CO 6.400% 05/15/2038 DD 05/22/08 2,835,000.000 367353630 3,900,789.90 227,253.60
ONFF70011002 576767AG3  MASSACHUSETTS MUTUAL LIFE 144A 8.875% 06/01/2038DD 06/0108 399,000.000 508,962.24 661,210.83 £2,247.99
ONFF70011002 588055BU8  MEDTRONIC INC 4.626% 0345/2046 DD 031515 2,320,000.000 2,481,63240 2,702,816.00 221,283.60
ONFF70011002 58217GCK3  METROPOLITAN LIFE GLOBAL 144A3.000% 09/19/2027 DD 084947 2,265,000.000 2,260,537 95 2,243,731 65 -16,806.30
ONFF70011002 594918BL7  MICROSOFT CORP 4.450% 11/013/2045 DD 1103415 1,685,000.000 1,773.92430 1,951 548.50 177,622.20
ONFF70011002 594918CAD  MICROSOFT CORP 4.250% 02/06/2047 DD 02/06/17 1,630,000.000 1,631,89850 1,863,530.10 231,631 .60
ONFF70011002 594918CBE8  MICROSOFT CORP 4.500% 02/06/2057 DD 02/0617 1,000,000.000 997,050.00 1.184,120.00 187,070.00
ONFF70011002 59852VARS  BERKSHIRE HATHAWAY ENERGY CO 6.500% 09/15/2037 DD 0812807 1,850,000.000 2,538,276.00 273777 50 186,501.50
ONFF70011002 633BBAF7  NBCUNIVERSAL MEDIA LLC 6.400% 04/30/2040 DD 04/3011 620000.000 801,734.40 837.386.60 36.1562.20
ONFF70011002 £41423BU1  NEVADAP OWER CO 6.780% 07/01.2037 DD 06/28/07 1,410,000.000 1,852,50030 1,994,529 60 142,029.30
ONFF70011002 B4952GAFS  NEW YORK LIFE INSURANCE C 144A6.750% 11/15/2038 DD 10/08/09 1,335,000.000 1,756,93885 1,920,008.15 174,057.30
ONFF70011002 666772CC1  NORTHERN STATES POWER COMN 6.200% 07/01/2037 DD 06/25/07 1,300,000.000 1,687,92000 1.774.188.00 86,268.00
ONFF70011002 668444AQ5 NORTHWESTERN UNIVERSITY 3.6623% 12/01/2057 DD 104217 975000.000 975,000.00 1.002,105.00 27.105.00
ONFF70011002 63339XAHS  ORACLE CORP 6.125% 07/08/2039 DD 07/08/09 1,670,000.000 240151130 2,283,444.40 191,933.10
ONFF70011002 63339XANS  ORACLE CORP 4.500% 07/03/2044 DD 070814 935000.000 1.00567515 112278180 117,106.65
ONFF70011002 £8339XBJ3  ORACLE CORP 4.000% 07/15/2046 DD 070716 1,275,000.000 1,219,537 50 138661275 137,075.26
ONFF70011002 64308GJ0  PACIFIC GAS & ELECTRIC CO 53009 03.01/2037 DD 0341307 1,720,000.000 2,098,348.40 2.146,405.20 43,056.80
ONFF70011002 694308HD2  PACIFIC GAS & ELECTRIC CO 4.600% 06/15/2043 DD 0614113 645000.000 680,352.45 704,991 45 24,639.00
ONFF70011002 685114CLO  PACIFICORP 6.000% 01/15/2039 DD 01/08/09 1.150,000.000 1,463,271 50 1,545,335 50 82,064.00
ONFF70011002 713448DV7  PEPSICO INC 4.000% 05/02/2047 DD 05/02417 1,015,000.000 1,010,60505 108118815 70,583.10
ONFF70011002 718172AC3  PHILIP MORRIS INTERNATIONAL IN 6.375% 051 6/2038 DD 05/ 608 1,005,000.000 1,288,651 20 1,360,026.30 7137540
ONFF70011002 718172BL2  PHILIP MORRIS INTERNATIONAL IN 4.2509% 11/10/2044 DD 1141014 670,000.000 661.564.70 706,220.20 44,655.50
ONFF70011002 742718FB0  PROCTER & GAMBLE CO/THE 3.500% 10/25/2047 DD 1012547 1,775,000.000 1,751,807 25 1,792,306 25 40,399.00
ONFF70011002 744448CES  PUBLIC SERVICE CO OF COLORADO 4.750% 081152041 DD 08/08/11 650000.000 717,308.80 756,236.00 33.837.50
ONFF70011002 744448CM1  PUBLIC SERVICE CO OF COLORADO 3.550% 06/ 5/2046 DD 0613116 950000.000 877.591.00 939,284.00 1,693.00
ONFF70011002 747525AVS  QUALCOMM INC 4.300% 05/20/2047 DD 05/26/7 785000.000 794.872.80 800,890.95 601845
ONFF70011002 761713BW5  REYNOLDS AMERICAN INC 7.000% 08/0412041 DD 08/04/15 445000.000 532,834.10 60216510 £69,331.00
ONFF70011002 822582AN2  SHELLINTERNATIONAL FINANCE BY 5.500% 0325/2040 DD 032510 3,300,000.000 3,853,539.00 4.196,412.00 242,873.00
ONFF70011002 §22582BQ4  SHELLINTERNATIONAL FINANCE BY 4.000% 05/10/2046 DD 054046 245000.000 233.239.30 260,937 25 2769795
ONFF70011002 828307CES  SIMON PROPERTY GROUP LP 6.750% 02/01/2040 DD 01/2510 930000.000 1,241,02020 1,267,108.20 56,079.00
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ONFF70011002 828307CL8  SIMON PROPERTY GROUP LP 4.750% 03/5/2042 DD 031312 455000.000 483,023.46 510510.00 27 436.55
ONFF70011002 842400ES8  SOUTHERN CALIFORNIAEDISON CO 6.000% 01/15/2034 DD 011404 810000.000 1,001,597 40 1,043,239 50 4164210
ONFF70011002 8428EPAB4  SOUTHERN CO GAS CAPITAL CORP 3.950% 10/01/2046 DD 09M 316 §45000.000 596.831.40 640,414.05 4353265
ONFF70011002 87612EBGO  TARGET CORP 3.800% 11/15/2047 DD 10/2047 1,875,000.000 1,867,36875 1,908,525.00 41,156.25
ONFF70011002 878091BCO  TEACHERS INSURANCE & ANNU 1444 6.850% 12/16/2039 DD 1216/09 54000.000 70,076.83 76,203.36 6.216.48
ONFF70011002 872091BF3  TEACHERS INSURANCE & ANNU 1444 4.270% 05/15/2047 DD 080817 1,235,000.000 1.231,04300 1,306,061.90 75,013.90
ONFF70011002 S7S38WWAL7  TELEFONICAEMISIONE S SAL 5.213% 0208/2047 DD 03/0817 1,635,000.000 1,666,21230 1.856,479.75 188,267 45
ONFF70011002 893526829  TRANSCANADAPIPELINES LTD 7.625% 01/15/2039 DD 01/09/09 2,043,000.000 2,832,207 56 3.073,085.52 145,857 97
ONFF70011002 89417EAL3  TRAVELERS COS INC/THE 3.760% 05/ 512046 DD 051116 760000.000 717.136.00 775,486.40 53,360.40
ONFF70011002 907818DZ3  UNION PACIFIC CORP 4.150% 01/15/2045 DD 0812/14 735000.000 740,181.75 794,637.90 54,456.15
ONFF70011002 907818EME  UNION PACIFIC CORP 3.788% 10/01/2051 DD 10/04/16 1,289,000.000 121257753 1,324,447 41 111,369.88
ONFF70011002 913017BTS  UNITED TECHNOLOGIES CORP 4.500% 06/01/2042 DD 08101412 2,380,000.000 2,568,256.00 2/649,004.30 90,743.30
ONFF70011002 91324PARZ  UNITEDHE ALTH GROUP INC 5.800% 03/ 5/2036 DD 03/02/06 700000.000 851,823.00 910,231.00 58,408.00
ONFF70011002 91324PCZ3  UNITEDHE ALTH GROUP INC 4.250% 04/15/2047 DD 0341317 1,060,000.000 1,057,936.00 1.166,625.40 108,639.40
ONFF70011002 91324PDF6  UNITEDHE ALTH GROUP INC 3.750% 10/15/2047 DD 10/2547 909000.000 900,600.84 927.426.43 26,324.59
ONFF70011002 92343VCX0  VERIZON COMMUNICATIONS INC 4.522% 0315/2048 DD 0311315 1,498,000.000 143644718 1,475,005.70 38.,558.52
ONFF70011002 92343VCZ5  VERIZON COMMUNICATIONS INC 4.672% 03M5/2055 DD 034315 718000.000 674,280.88 69318592 13.904.94
ONFF70011002 927804FR0  VIRGINIAELECTRIC & POWER CO 4.450% 02/15/2044 DD 02007414 110000.000 115,485.70 124104.20 8.618.50
ONFF70011002 92676GAGE WELLS FARGO BANK NA 5.850% 02/01/2037 DD 01/29/07 2,345,000.000 276219895 3,007,204 55 245,005.60
ONFF70011002 92976GAJ0  WELLS FARGO BANK NA 6.600% 01/152038 DD 12/07/07 1,750,000.000 2,226,087 50 2,440,865.00 214,777.50
ONFF70011002 94874BGUS  WELLS FARGO & CO 4.750% 12007/2046 DD 120816 235000.000 233,492.10 262,645.40 24,153.30
ONFF70012002 00287YAND  ABBVIE INC 4.450% 05/14/2046 DD 05412416 700000.000 670,271.00 760,900.00 90,629.00
ONFF70012002 010B92FL7  ALABAMAPOWER CO 4.150% 0815/2044 DD 0812614 300,000.000 301,491.00 323,733.00 22,242.00
ONFF70012002 028316BF5  AMERICAN EXPRESS CO 4050% 12/06/2042 DD 1203/ 2 1,755,000.000 1,693,61010 1,864,915 65 171,305.56
ONFF70012002 031162CF5  AMGEN INC 4.663% 06/15/2051 DD 121516 §45000.000 61991595 721.438.95 101,523.00
ONFF70012002 035242AN6  ANHEUSER-BUSCH INBEV FINANCE | 4.800% 02/01/2046 DD 012516 2,000,000.000 2461,74000 2,317,880.00 156,240.00
ONFF70012002 037333DD9  APPLE INC 3.750% 094122047 DD 09/1217 1,600,000.000 1,590,86400 1,639,680.00 43,316.00
ONFF70012002 0B050TJZE  BANK OF AMERICANAG.000% 10/45/2036 DD 10/26/06 1,000,000.000 1,208,47000 1,304,080.00 97,610.00
ONFF70012002 08051GGGS  BANK OF AMERICACORP VAR RT 012072048 DD 01/2047 900,000.000 800,000.00 1.014,264.00 114,264.00
ONFF70012002 0B051GGW3  BANK OF AMERICACORP 144AVAR RT 1212072028 DD 1212017 737 p00.000 73310864 73716214 4,053.50
ONFF70012002 084664BU4  BERKSHIRE HATHAWAY FINANCE COR 4.400% 05/15/2042 DD 05M 512 400000.000 421,100.00 450,743.00 20,648.00
ONFF70012002 10922NADS  BRIGHTHOUSE FINANCIAL INC 1444 4.700% 06/22/2047 DD 06/22417 200000.000 195,622.00 204,026.00 8.404.00
ONFF70012002 11134LAG4 ~ BROADCOM CORP /BROADCOM 144A3.875% 01/15/2027 DD 0141917 300000.000 203 674.00 205215.00 -3.459.00
ONFF70012002 12189LAA9  BURLNGTON NORTHERN SANTAFE L 5.750% 05/01/2040 DD 051740 1,600,000.000 1,830,61500 1,854,560.00 123,945.00
ONFF70012002 12139LAGE  BURLINGTON NORTHERN SANTAFE L 4.950% 09/15/2041 DD 08/22/11 500,000.000 559,660.00 593.410.00 33,750.00
ONFF70012002 1510204W4  CELGENE CORP 4.350% 11/15/2047 DD 110917 100000.000 99,733.00 103,873.00 4.140.00
4M1/201812:45:07 PM EDT Page 9of 51 Workbench Reports

31



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

< Schedule of Investments at End of Plan Year at Revalued Cost Report ID: M1102E
BNY MELLON Status: FINAL

COMBINED MANAGER - ONFG00010000 1112017 - 12312017 ONCOR RETIREMENT PLAN

Security ID Security Description Shares Cost Market Value Urrealized GainlLoss
ONFF70012002 186508AG3  CLECO POWER LLC 6.000% 12:01/2040 DD 1145/0 475000.000 577.685.50 596,784.75 19,109.25
ONFF70012002 2000NBH3  COMCAST CORP 4.2809% 01/152033 DD 0111413 200000000 208.134.00 217,984.00 9,860.00
ONFF70012002 20030NCC3  COMCAST CORP 3.883% 11/01/2047 DD 101817 2,344,000.000 237714816 2,421,530.52 44,391.36
ONFF70012002 20030NCES  COMCAST CORP 3.880% 11/01/2048 DD 101917 2,816,000.000 2,77536512 2,383,640.32 108.,275.20
ONFF70012002 20805PAJ0  CONCHO RESOURCES INC 4.875% 10/01/2047 DD 09/2617 10000000 99,749.00 108,743.00 8,884.00
ONFF70012002 209111FH1  CONSOLIDATED EDISON CO OF NEW 3.350% 06/15/2046 DD 061716 900,000.000 858.717.00 937.323.00 78,606.00
ONFF70012002 21835/CJ4  COOPERATIEVE RABOBANK UA 5.250% 05/24/2041 DD 0572441 1,700,000.000 1.873,596.00 2.143,8563.00 166,257.00
ONFF70012002 26834UAD1  EPR PROPERTIES 4.500% 06/01/2027 DD 05/23/17 200,000.000 202,605.00 201,138.00 1,467.00
ONFF70012002 278365AZ3  ECOLAB INC 1444 3.950% 12/01/2047 DD 1142717 33200.000 336,014.55 33037372 4,350.16
ONFF70012002 29336UAG2  ENLINK MIDSTREAM PARTNERS LP 5.450% 06/01/2047 DD 051117 100000.000 99,881.00 105,668.00 5,688.00
ONFF70012002 30251BAES  FMR LLC 144A 5.150% 02/01/2043 DD 02/ /3 300000.000 316,326.00 357.828.00 41,502.00
ONFF70012002 341099CH0  DUKE ENERGYFLORIDALLC 6.350% 08/15/2037 DD 09/18/07 1,000,000.000 1,288,59000 1,382,240.00 103,650.00
ONFF70012002 36184QNA2  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11/15/2035 DD 051516 2,722,000.000 285241102 294591172 93,500.70
ONFF70012002 36962G3A0  GENERAL ELECTRIC CO 6.150% 03/07/2037 DD 08/07/07 £73000.000 730,582.55 75672672 1714416
ONFF70012002 36952G3P7  GENERAL ELECTRIC CO 5.875% 01/14/2038 DD 01/14/08 1,348,000.000 1,603,981 38 1.740,633.74 46,852.36
ONFF70012002 373334JR3  GEORGIAPOWER CO 5.400% 05/01/2040 DD 06/0310 325000000 383.747.00 39063050 6.883.50
ONFF70012002 376558BKE  GILEAD SCIENCES INC 4.150% 03/01/2047 DD 09/2016 500000000 510,388.00 531,840.00 21,452.00
ONFF70012002 33141GCUS  GOLDMAN SACHS GROUP INC/THE 6.125% 0245/2033 DD 02/13/03 1,800,000.000 247553400 2,284,208.00 118,674.00
ONFF70012002 404280AF6  HSBC HOLDINGS PLC 7.625% 0517/2032DD 05705 400000000 518.444.00 543,468.00 25,024.00
ONFF70012002 4042Q14D3  HSBC BANK USANA7.000% 01/15/2039 DD 06/18/08 2,300,000.000 3,029,151 00 3,383,388.00 358,237.00
ONFF70012002 406216BKE  HALLIBURTON CO 5.000% 11/15/2045 DD 1141315 300000000 323,535.00 344,508.00 20,873.00
ONFF70012002 437076BF8  HOME DEPOT INC/THE 4.400% 03/ 512045 DD 06/12/14 500,000.000 532,850.00 566,230.00 33,380.00
ONFF70012002 46625HHFO0  JPMORG AN CHASE & CO 6.400% 05/15/2038 DD 05/22/08 3,600,000.000 4,664.30800 4,053,384.00 288,576.00
ONFF70012002 46625HHVS  JPMORGAN CHASE & CO 5.500% 10/15/2040 DD 10/21410 100,000.000 118422.00 125938.00 7.816.00
ONFF70012002 §48861DQ7  LOWE'S COS INC 4.050% 05/03/2047 DD 050317 40000000 307 456.00 426,308.00 28,352.00
ONFF70012002 578534459  MASSACHUSETTS ELECTRIC CO 1444 5.900% 11/15/2033DD 11/18/08 700000.000 895,524.00 923538.00 28,014.00
ONFF70012002 575718AA9  MASSACHUSETTS INSTITUTE OF TEC 5.600% 07/01/2111 DD 05/ 81 1,600,000.000 181818000 2,071,470.00 252,990.00
ONFF70012002 588055BU8  MEDTRONIC INC 4.625% 03/45/2046 DD 031515 700000.000 745,794.00 815,535.00 £9,741.00
ONFF70012002 594918AX2  MICROSOFT CORP 4.375% 12/15/2043 DD 12/0613 900,000.000 998,991.00 1.104,282.00 106,291.00
ONFF70012002 594818BU7  MICROSOFT CORP 3.950% 08/08/2056 DD 08/0816 200000000 188,896.00 213478.00 24,582.00
ONFF70012002 535520AL8  MIDAMERIC AN ENERGY CO 4300% 09/15/2043 DD 091913 300000000 331,851.00 360,330.00 28,488.00
ONFF70012002 B8339XAM7  ORACLE CORP 5.375% 07/15/2040 DD 0741511 300,000.000 348,633.00 379,280.00 30,686.00
ONFF70012002 63339XBF1  ORACLE CORP 4.125% 05/15/2045 DD 05/05115 600,000.000 581,496.00 647.124.00 65,628.00
ONFF70012002 68339XBJ3  ORACLE CORP 4.000% 07/15/2046 DD 070716 300,000.000 286,950.00 318,203.00 32,253.00
ONFF70012002 £94303GJ0  PACIFIC GAS & ELECTRIC CO 5300% 03.01/2037 DD 0341307 400,000.000 487,933.00 499,164.00 11,176.00
ONFF70012002 B94308GM3  PACIFIC GAS & ELECTRIC CO 6.350% 02/15/2038 DD 03/03/08 1,000,000.000 1,272,37000 1,322470.00 49,800.00
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ONFF70012002 £94308GQ4  PACIFIC GAS & ELECTRIC CO 6.250% 0301/2039 DD 03/06/08 600,000.000 763,794.00 778810.00 16.116.00
ONFF70012002 685114CLO  PACIFICORP 6.000% 01/15/2039 DD 01/08/08 200000.000 264,482.00 268,754.00 14,272.00
ONFF70012002 70014LAC4  PARK AEROSPACE HOLDINGS L 1444 4.500% 03/152023 DD 09/2517 200000.000 198,750.00 191,000.00 £.750.00
ONFF70012002 71654QBE1  PETROLEOS MEXICANOS 5.500% 06127/2044 DD 06/26/12 895000.000 744,819.0 823,364.20 78,545.20
ONFF70012002 71654QCC4  PETROLEOS MEXICANOS 6.750% 08/21/2047 DD 09/21416 935000.000 930,628.00 102818225 97.564.26
ONFF70012002 737679DE7 ~ POTOMAC ELECTRIC P OWER CO 4.150% 03/1512043 DD 03418413 400,000.000 408.128.00 436132.00 28,004.00
ONFF70012002 744320AZ5  PRUDENTIAL FINANCIAL INC 144A3.835% 12/07/2048 DD 1200747 257 D00.000 264.242.25 262,760.37 4.482.89
ONFF70012002 74752542  QUALCOMM INC 4.650% 05/20/2035 DD 05/20/15 250000.000 264,230.00 268,040.00 4,760.00
ONFF70012002 747525AK8  QUALCOMM INC 4.800% 05/20/2045 DD 05/20415 100000.000 106,863.00 107.556.00 £92.00
ONFF70012002 75834RAW3 REGENCY CENTERS LP 4.400% 02/01/2047 DD 01/2617 100000.000 100,734.00 103,052.00 2,268.00
ONFF70012002 822582AY8  SHELLINTERNATIONAL FINANCE BY 4.550% 0&M2/2043 DD 0841213 1,000,000.000 1,042,83000 1.137,380.00 94,560.00
ONFF70012002 87938WWAL7  TELEFONICAEMISIONE S SAL 5.213% 0308/2047 DD 03/0817 650,000.000 658,834.50 737.652.50 77.818.00
ONFF70012002 90MEWAAZ  US AIRWAYS 201241 CLASS APASS 5.800% 04/01/2026 DD 0511412 200743.001 324178.46 322,686.66 41,482.80
ONFF70012002 90M8NVADE  US AIRWAYS 20122 CLASS APASS 4.625% 12/032026 DD 1211312 785782.310 832,920.24 834,107.92 117868
ONFF70012002 91324PCQ3  UNITEDHE ALTH GROUP INC 4.625% 07/15/2035 DD 07/23/15 300000.000 872,032.00 931,664.00 50,632.00
ONFF70012002 9243VCX0  VERIZON COMMUNICATIONS INC 4.522% 0315/2048 DD 031315 725000.000 £95,209.75 71387126 18,661.50
ONFF70012002 9243VCZ5  VERIZON COMMUNICATIONS INC 4.672% 03H5/2055 DD 034315 1,448,000.000 1,360,83128 1,397 957 12 38,125.84
ONFF70012002 92830HAD4  WEAFINANCE LLC /WESTFIE 1444 4750% 08/17/2044 DD 09M7/14 200000.000 187 694.00 218,054.00 20,360.00
ONFF70012002 92676GAJ0  WELLS FARGO BANK NA 6.600% 01/15/2038 DD 1200707 3,000,000.000 3.316.15000 4.184,340.00 368.190.00
ONFF70012002 94930VAG3  WELLS FARGO BANK NA 5.950% 08/26/2036 DD 08/29/06 1,200,000.000 1,412,70000 1,537 832.00 125,232.00
ONFF70012002 983024AG5  WYETH LLC 6.500% 02/01/2034 DD 12/ 6/106 1,060,000.000 1,368,86250 1,435,948.50 79,086.00
ONFF70012002 98978VAMS  ZOETIS INC 3.950% 09/12/2047 DD 0812417 100,000.000 99,408.00 101,874.00 2,586.00
ONFF70012002 EXBEIWHSS TESCO PROPERTY FINANCE § REGS 5.661% 10/13/2041 394433.810 47583615 626,246.17 150,410.02
ONFF70012002 EXB2JST34  TESCO PROPERTY FINANCE 6 REGS 5.4119 07/13/2044 195261800 237157.23 30512126 67,964.03
ONFF70013002 00206RDVA  AT&T INC VAR RT 07/15/2021 DD 05M9M7 100000.000 101,255.00 101,370.00 115.00
ONFF70013002 00237YAYS  ABBVIE INC 3.200% 05/ 4/2026 DD 0542416 700000.000 668,001.00 697,928.00 31,827.00
ONFF70013002 023767AA4  AMERICAN AIRLINES 2011-1 CLASS 52509 07/31/2022 DD 01/25/1 101926.700 107.230.97 107.237.08 6.1
ONFF70013002 0352424P1  ANHEUSER-BUSCH INBEV FINANCE | 3.650% 02/01/2026 DD 012516 2,700,000.000 2,741,01300 2,786,346.00 45,333.00
ONFF70013002 053BIAAAS  AVIATION CAPITAL GROUP LL 144A3.500% 11/01/2027 DD 10M8M7 100000.000 93,368.00 93,006.00 362.00
ONFF70013002 0B051GGVS ~ BANK OF AMERICACORP 144AVAR RT 12/20/2023 DD 1212017 325000.000 320,279.39 32683625 3.444.14
ONFF70013002 0B051GGW3  BANK OF AMERICACORP 144AVAR RT 12/20/2028 DD 1202017 842000.000 837.554.24 842185.24 4,631.00
ONFF70013002 09256BAJ6  BLACKSTONE HOLDINGS FINAN 144A3.150% 10/02/2027 DD 10/0247 1,400,000.000 1,384,28800 1,376,662.00 -17,626.00
ONFF70013002 11134LAG4 ~ BROADCOM CORP /BROADCOM 144A3.875% 01/15/2027 DD 0141917 800,000.000 796,464.00 787.240.00 -9.224.00
ONFF70013002 12805JAD5  CBL & ASSOCIATES LP 5.950% 12/15/2026DD 124316 300000.000 284,514.00 278,084.00 6,430.00
ONFF70013002 126509BV0  CIGNACORP 3.050% 10/15/2027 DD 091417 300,000.000 798,464.00 785,792.00 412,672.00
ONFF70013002 21634AAC0  COOPERATIEVE RABOBANK UA 4.375% 08/04/2025 DD 0804/15 1,000,000.000 1,026,13000 1,086,610.00 20,480.00
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ONFF70013002 226433AC5 ~ CREDIT SUISSE GROUP FUNDING GU 3.750% 03/26/2025 DD 09/2615 950,000.000 936,560.00 968,370.50 33,810.50
ONFF70013002 247361ZH4  DELTAAIR LINES 20102 CLASS A4.950% 11/23/2020 DD 11/2210 442368300 463,803.08 45305038 0,843.65
ONFF70013002 24736TAAS  DELTAAIR LINES 20081 CLASS A7.750% 06/17/2021 DD 11/24/08 181523324 201,147 83 19837114 4.776.69
ONFF70013002 24736VAAD  DELTAAIR LINES 201041 CLASS AB.2009% 01/02/2020 DD 07/02110 195981.140 206.270.16 199,410.31 6,859.35
ONFF70013002 268317453  ELECTRICITE DE FRANCE SA 1444 3.628% 10/ 3/2025 DD 101315 1,000,000.000 997 560.00 1,024,530.00 26,870.00
ONFF70013002 26834LAF6  EQT CORP 3.900% 10/01/2027 DD 1010417 700000.000 £99,426.00 £695391.00 3.535.00
ONFF70013002 38141GWQ3  GOLDMAN SACHS GROUP INC/THE VAR RT 08/29/2025 DD 08/20417 900,000.000 800,000.00 896,373.00 3.,627.00
ONFF70013002 38239JAA3  GOODMAN US FINANCE THREE 144A3.700% 03/ 512028 DD 0972747 1,400,000.000 1,304,834.00 1,389,220.00 £,614.00
ONFF70013002 404280AF6  HSBC HOLDINGS PLC 7.625% 05/17/2032DD 051705 300,000.000 388,833.00 407.601.00 18.768.00
ONFF70013002 404280AKS  HSBC HOLDINGS PLC 5.100% 04/05/2021 DD 04/05111 300,000.000 324.213.00 322,320.00 -1,884.00
ONFF70013002 46625HHZE  JPMORGAN CHASE & CO 4.625% 05/10/2021 DD 05M 011 600,000.000 646,038.00 640,602.00 6,436.00
ONFF70013002 46625HMN7  JPMORGAN CHASE & CO 3.800% 07/15/2025 DD 07/21415 900,000.000 925,452.00 943,506.00 18,054.00
ONFF70013002 46625HRS1  JPMORGAN CHASE & CO 3.200% 06/15/2026 DD 06/07416 100000000 97.875.00 99,946.00 2,071.00
ONFF70013002 71654QBE1  PETROLEOS MEXICANOS 5.500% 06127/2044 DD 06/26/12 825000.000 £86,565.00 758,967.00 72,402.00
ONFF70013002 S88167AAE1  TEVAPHARMACEUTICAL FINANCE NE 3.150% 10/01/2026 DD 0721418 400000000 368.772.00 330,260.00 38,612.00
ONFF70013002 S0M8NVADE  US AIRWAYS 20122 CLASS APASS 4.625% 12/03/2026 DD 1211312 857217.090 908,650.12 90093594 128582
ONFF70013002 9243VCZ5  VERIZON COMMUNICATIONS INC 4.672% 03M5/2055 DD 034315 1,868,000.000 1,754,257 43 1.806.441.92 49,184 .44
ONFF70013002 9497465L6  WELLS FARGO & CO VAR RT 01/24/2023 DD 0172417 700000.000 700,000.00 713,008.00 13,809.00
ONFF70013002 95000U2A0  WELLS FARGO & CO VAR RT 06/22/2028 DD 05/2217 1.475,000.000 119244875 1197 865 .50 541675
ONFF70013002 EXBSMYVIS AMGEN INC REGS 4.000% 0941312029 1,000,000.000 1,289,36621 1.654.212.35 154,846.14
IQTAL CORPORATE DEBT INSTRUMENTS - PREFERRED 41934009500  447.753,98217 28,413,887.17

CORPORATE DEBTINSTRUMENTS

ONFF70010002 00206RBH4 ATET INC 43009 12M5/2042 DD 061513 25000.000 22,379.80 2348575 1,106.25
ONFF70010002 D0206RCGS  AT&T INC 4300% 06/15/2044 DD 061014 1,640,000.000 1,549,652 40 1,622,001.20 7243880
ONFF70010002 00206RCQ3  AT&TINC 4750% 0515/2046 DD 05/04M5 1.435,000.000 1,359,547 70 1,403,501.75 43,954.05
ONFF70010002 D0206RDH2  AT&T INC 51509 03M5/2042 DD 031516 2,625,000.000 2614,94625 272362125 108,675.00
ONFF70010002 00206RDJS AT&T INC 45009 03/09/2048 DD 0907M6 130000.000 116,814.10 121,807 .40 4,993.30
ONFF70010002 00206RDKS AT&T INC 4 550% 03/109/2049 DD 09/07M6 6,667,000.000 6,022,101 09 5,274,247 .06 252,745.97
ONFF70010002 00206RDRO AT&T INC 52509 03/ /2037 DD 020917 805000.000 801,208.45 851,384.10 50175.65
ONFF70010002 DDOZ06RENS  AT&T INC 4900% 08/14/2037 DD 0807M17 1,605,000.000 1,602,14310 1,625,223.00 23,079.90
ONFF70010002 00287YASS ABBVIE INC 4.700% 051 4/2045 DD 05M4M5 400,000.000 418,264.00 448512.00 30,248.00
ONFF70010002 D08218AMO  AGRIUM INC 4.9009 06/01/2043DD 05/3113 390000.000 388,520.70 435146.40 46,616.70
ONFF70010002 012725AC1 ALBEMARLE CORP 4150% 12/01,/2024 DD 11/24/14 485000.000 49574275 513,906.00 18163.26
ONFF70010002 02209SAQ6  ALTRIAGROUP INC 4.500% 05/02/2043 DD 050243 2,600,000.000 2,642,56200 2,825108.00 182,546.00
ONFF70010002 023135AQ9 AMAZON .COM INC 4.950% 12/05/2044 DD 120514 2,490,000.000 2,839,96950 3,025,744 .40 186,774.90
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ONFF70010002 023135BD7  AMAZON.COM INC 144A3.875% 08/22/2037 DD 08/2217 1,715,000.000 171072955 1,819,788.50 108,056 .85
ONFF70010002 026374DA2  AMERICAN INTERNATION AL GROUP | 4.500% 07/6/2044 DD 0741614 2,235,000.000 2,203.38880 2,407 318.50 203.429.70
ONFF70010002 032511AY3  ANADARKO PETROLEUM CORP 6.4503% 08/15/2036 DD 08M9/08 2,880,000.000 3,427 63950 3,527 452.80 99,763.20
ONFF70010002 04353UADS  ASCIANO FINANCE LTD 144A6.000% 04/07/2023 DD 04/07/11 1,726,000.000 1,860,309.00 1,901 502.00 41,193.00
ONFF70010002 04650NABO  AT&T INC 53509 09/01/2040 DD 0310141 641 000.000 658,307.00 67644089 18,133.89
ONFF70010002 054303AZ5  AVONPRODUCTS INC VAR RT 03/15/2043 DD 0342113 2,185,000.000 1,817,337 50 1,657 868.75 -250,468.75
ONFF70010002 05526DBCE  BAT CAPITAL CORP 144A 4.390% 08/15/2067 DD 084517 2,010,000.000 2,010,00000 210,701.00 100,701.00
ONFF70010002 05723KAC4  BAKER HUGHES A GE CO LLC 1444 4.030% 12/15/2047 DD 124147 900,000.000 800,000.00 915,363.00 15,363.00
ONFF70010002 059165ECO  BALTIMORE GAS & ELE CTRIC CO 6.350% 10/01/2036 DD 04/01407 1,470,000.000 1,866,15030 1,8589,142.50 92,892.20
ONFF70010002 06733EAJ4  BARCLAYS PLC 5.250% 03/17/2045 DD 0811715 1,330,000.000 142401770 1,534.24810 110,230.40
ONFF70010002 OB738EANS ~ BARCLAYS PLC 4.378% 014242026 DD 0141216 300000.000 303,846.00 312,088.00 8,220.00
ONFF70010002 0B%49RAG7  BARRICK NORTH AMERIC AFINANCE 5.700% 05/30/2041 DD 06/04/11 725000.000 730,942.25 89034375 150,901 .50
ONFF70010002 0B849UAD7  BARRICK PD AUSTRALIAFINANCE P 5.950% 10/15/2039 DD 10#6/09 310000.000 327,865.30 386,708.50 58,844.20
ONFF70010002 126408HA4  CSX CORP 4.500% 03101/2054 DD 07/21/14 1,570,000.000 1,538,60000 1,652,827 40 114,327 40
ONFF70010002 126650CD0  CVS HEALTH CORP 5.300% 12/05/2043 DD 120503 1,785,000.000 2,022,565 55 2,077 079.55 54,513.90
ONFF70010002 13645RAF1  CANADIAN PACIFIC RAILWAY CO 5.950% 05/5/2037 DD 05/08/07 1,605,000.000 1.812,51300 208914826 176,630.25
ONFF70010002 15135UAF6  CENOVUS ENERGY INC 6.750%6 11/15/2038 DD 054510 1,840,000.000 2,163,041 80 2,323130.60 160,088 .80
ONFF70010002 161178BL7  CHARTER COMMUNICATIONS OPERATI §.375% 05/01/2047 DD 110147 1,065,000.000 1,084,65920 1,091,897 75 27,338.56
ONFF70010002 24663PAE7  KONINKLIJKE AHOLD DELHAIZE NV 5.700% 10/01/2040 DD 10/0840 865000.000 1.001 567 35 1,015,942 50 1437515
ONFF70010002 25271CAN2  DIAMOND OFFSHORE DRILLING INC 4.875% 11/01/2043 DD 1110513 1,605,000.000 1.140,07965 1.471,650.00 31,570.35
ONFF70010002 25272KAKS  DELLINTERNATIONAL LLC /144A6.020% 06/15/2026 DD 06/0116 410000.000 444.153.00 452,074.20 7.921.20
ONFF70010002 25272KAN3  DELLINTERNATIONALLLC /144431009 07/15/2036 DD 060116 530000.000 630,477 .40 668,273.70 38,801.30
ONFF70010002 25272KAR4  DELLINTERNATIONAL LLC /144A8 3509 07/15/2046 DD 0610116 825000.000 1,040,37975 1,063,045 50 22665.75
ONFF70010002 25470DATE  DISCOVERYCOMMUNICATIONS LLC §.20096 09/202047 DD 08/2117 850000.000 862,311.55 887.162.00 24,850.45
ONFF70010002 25746UBD0  DOMINION ENERGY INC 7.000% 06/ 572038 DD 06/ 7/08 3,260,000.000 4.163,50800 4,502,255 .60 338,746.60
ONFF70010002 257559AJ3  DOMTAR CORP 6.250% 08/01/2042DD 08/23112 1,195,000.000 1.154,58510 1.311,022.56 156,437 46
ONFF70010002 26832FPARE  ERAC USAFINANCE LLC 144A 6.700% 0601/2034 DD 06/02/04 815000.000 938,407 .56 102370115 40,293 60
ONFF70010002 26832PBE1  ERAC USAFINANCE LLC 144A 7.000% 10415/2037 DD 10/17/07 540000.000 684,212.40 722,115.00 37.802.60
ONFF70010002 2788424F0  EBAYINC 4.000% 07/15/2042 DD 07/24112 1,870,000.000 1,644,33930 1.818.117.70 174,778.40
ONFF70010002 283595BK@  EL PASO NATURAL GAS CO LLC VAR RT 06/15/2032 DD 08/15/03 910000.000 112850920 1,185,321 .40 66,812.20
ONFF70010002 20082HAAD  EMBRAER NE THERLANDS FINANCE BV 5.050% 06/15/2025 DD 061515 995000.000 939,030.00 1,054,700.00 65,670.00
ONFF70010002 29082HABS  EMBRAER NE THERLANDS FINANCE BV 5.400% 02/01/2027 DD 02/0147 345000.000 345,000.00 372,600.00 27,600.00
ONFF70010002 29273RAF6  ENERGY TRANSFER PARTNERS LP 6.625% 10/ 5/2036 DD 102306 775000.000 830.766.75 892,738.00 52,971.26
ONFF70010002 29273RAJS  ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/28108 1,255,000.000 1,455,134 85 156611215 100,977.30
ONFF70010002 29273RAZ2  ENERGY TRANSFER PARTNERS LP 5.950% 10/01/2043DD 091913 460,000.000 474,039.20 480,085.30 14,996.00
ONFF70010002 29273RBJ7  ENERGY TRANSFER PARTNERS LP 6.125% 12/5/2045 DD 082315 475000.000 506,371.50 51512.00 10,440.50
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ONFF70010002 293791AT6  ENTERPRISE PRODUCTS OPERATING 5.750% 03/01/2035 DD 03/0205 765000.000 836,525.35 894,147 30 58,621.95
ONFF70010002 20379VAT0  ENTERPRISE PRODUCTS OPERATING 5.850% 02/01/2041 DD 014311 1,380,000.000 1,557 88200 1.7013,265.00 145,383.00
ONFF70010002 29379vBF8  ENTERPRISE PRODUCTS OPERATING 4.850% 10/15/2054 DD 10/ 414 855000.000 828,606.15 935,438.40 108,832.26
ONFF70010002 30161MAGS  EXELON GENERATION CO LLC 6.250% 10/01/2039 DD 09/23/08 790,000.000 795,427.30 92414990 12872260
ONFF70010002 30161NACS  EXELON CORP 5.625% 06/ 5/2065 DD 08/08/05 1,061,000.000 147401772 1,306,858.39 120,940.67
ONFF70010002 30212PAM7  EXPEDIA GROUP INC 5.000% 02/15/2026 DD 08H5M 6 385000.000 386,900.35 41157270 14,672.35
ONFF70010002 30212PAP0 EXPEDIA GROUP INC 3.300% 02/ 5/2028 DD 09/2117 §10000.000 581,375.40 580,448.10 4.826.30
ONFF70010002 31428XBG0  FEDEX CORP 4.550% 04/01/2046 DD 03/24/16 1,040,000.000 1,048,01840 1.142,138.40 94,120.00
ONFF70010002 348370BYS ~ FORD MOTOR CO 6.625% 10/01/2028 DD 09/30/98 1,745,000.000 2,051,52670 243113360 79,606.90
ONFF70010002 348370CQ1  FORD MOTOR CO 4.750% 01/15/:2043 DD 010813 330,000.000 835,430.20 892,434.40 56,953.60
ONFF70010002 348397WWW8  FORD MOTOR CREDIT CO LLC 368436 09/08/2024 DD 08/08/1 4 390000.000 882,951.20 901,472.10 18,520.90
ONFF70010002 37045VAKE  GENERAL MOTORS CO 6.600% 04/01/2036 DD 0212316 1,545,000.000 1,765,.95045 188241256 116,462.10
ONFF70010002 37(45XAS5  GENERAL MOTORS FINANCIAL CO IN 4.000% 01/15/2025DD 01412415 325000.000 317,083.00 33302775 16,844.75
ONFF70010002 37045XAZ8  GENERAL MOTORS FINANCIAL CO IN 4.300% 07/13/2025 DD 0743415 530,000.000 5§75,354.20 604,412.20 20,058.00
ONFF70010002 373298BP2  GEORGIAPACIFIC LLC 7.250% 06/01/2028 DD 08/02/98 995000.000 1,274,65470 1,324,026 .60 49,371.90
ONFF70010002 330956AE2  GOLDCORP INC 5.4509% 06/09/2044 DD 06/08/14 2,060,000.000 2,020,63340 2,397 963 60 377.330.20
ONFF70010002 38141GFD1  GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/07 3,035,000.000 3,747.76975 4,062,772.40 315,002.65
ONFF70010002 418056436  HASBRO INC 6.350% 03/15/2040 DD 03411410 1,256,000.000 1,462,60210 1.510,154.05 4755195
ONFF70010002 418056AVE  HASBRO INC 3.500%6 09/15/2027 DD 091317 170000.000 169,785.80 166,141.00 3.644.80
ONFF70010002 42217KAX4  WELLTOWER INC 6.500% 0345/2041 DD 0341 4/11 935000.000 111827870 122019775 110,919.05
ONFF70010002 43475DAA5  HOLCIM CAPITAL CORP LTD 144A 6.500% 09/ 2/2043 DD 09412413 1,180,000.000 1.378.97200 1.508,801.00 129,329.00
ONFF70010002 454389AQ9  INDIANAMICHIGAN POWER CO 4 550% 0315/2046 DD 0310316 735000.000 762,319.95 838,304.25 75,884.30
ONFF70010002 456873AC2  INGERSOLL-RAND LUXEMBOURG FINA4.650% 11.01/2044 DD 10/281 4 650000.000 663.149.50 719,654.00 56,504.50
ONFF70010002 472319AC6  JEFFERIES GROUP LLC 6.250% 01/5/2035 DD 01/28/06 195000.000 198,872.70 22174815 22,875.45
ONFF70010002 472319AM4  JEFFERIES GROUP LLC 6.500% 01/20/2043 DD 0118113 1.,740,000.000 1,790,442 50 2,052,469.20 262,026.60
ONFF70010002 478375ANS  JOHNSON CONTROLS INTERNATIONAL STEP 07/02/2064 DD 07/022016 1,050,000.000 978,188.00 1.186,638.00 177,450.00
ONFF70010002 4824804F7  KLA-TENCOR CORP 5.650% 11.01/2034 DD 11/06/14 600000.000 626,802.00 693,300.00 66.,493.00
ONFF70010002 494550BD7  KINDER MORGAN ENERGY PARTNERS 6.500% 09/01/2039 DD 09/ 6/09 2,750,000.000 3.019,36250 3,246,550.00 226,187 .50
ONFF70010002 494550BF2  KINDER MORGAN ENERGY PARTNERS 6.550% 09/15/2040 DD 0549410 1,085,000.000 147110595 1.245123.45 74,017.50
ONFF70010002 494550BNS  KINDER MORGAN ENERGY PARTNERS 5.000% 08/15/2042 DD 08M3#12 610000.000 582,989.20 £618,028.00 36,038.80
ONFF70010002 S0077LAB2  KRAFT HEINZ FOODS CO 4.375% 06/01/2046 DD 05/24/16 1,765,000.000 1.660,82870 1,748,320.75 87.491.05
ONFF70010002 50247VABS  LYB INTERNATIONAL FINANCE BV 5.260% 074512043 DD 07 6/13 210000.000 870,863.40 942,046.20 71.182.80
ONFF70010002 50247VAC3  LYB INTERNATIONAL FINANCE BV 4.875% 031512044 DD 02/28/14 260000.000 263.751.20 288,581.80 24,830.00
ONFF70010002 521865AY1  LEAR CORP 3.300% 09/15/2027 DD 08H7H7 £40,000.000 635,481 .60 640,550.40 5,088.80
ONFF70010002 534187AW9  LINCOLN NATIONAL CORP 6.300% 10/09/2037 DD 10/0807 735000.000 865,683.00 947,385.60 81,702.60
ONFF70010002 533330BD0  LOCKHEED MARTIN CORP 3.800% 03/01/2046 DD 02/2015 270000.000 256,695.40 27345330 17.757.80
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ONFF70010002 533330BK4  LOCKHEED MARTIN CORP 4.500% 05/5/2035 DD 1142315 935000.000 994,073.30 1,043.415.50 54,342.20
ONFF70010002 538330BNS  LOCKHEED MARTIN CORP 4.090% 09/5/2052 DD 08/0747 795000.000 766.197.08 832213.95 66.016.87
ONFF70010002 55336VAL4  MPLX LP 5.200% 03/01/2047 DD 02M0M7 330,000.000 327.703.20 362151.90 34,448.70
ONFF70010002 568349AM3  MARATHON OIL CORP 5.200% 06/0/2045 DD 0611015 235000000 221,499.25 26047165 38,972.40
ONFF70010002 577081A4W2  MATTEL INC 5.4509% 11/01/2041 DD 110841 1,485,000.000 1,500,426 85 123711250 263,314.36
ONFF70010002 58013MEZ3  MCDONALD'S CORP 4.700% 12/09/2035 DD 12109/15 635000.000 671.779.20 721,277 45 49,493.25
ONFF70010002 581557BC8  MCKESSON CORP 4383% 03/5/2044 DD 034101 4 780000.000 803,635.40 850,708.60 56,074.20
ONFF70010002 58155QAE3  MCKESSON CORP 6000% 03/01/2041 DD 02/28/1 620,000.000 786.766.20 830,654.00 43,887.20
ONFF70010002 59023VAAS  BANK OF AMERICACORP 7.750% 051 4/2038 DD 051 4/08 4,880,000.000 6,870,23200 7.476,966.10 606,734.10
ONFF70010002 59284MADE  MEXICO CITY AIRPORT TRUST 1444 5.500% 07/31/2047 DD 082017 575000000 571,538.50 567.812.50 3.726.00
ONFF70010002 B0871RAD2  MOLSON COORS BREWING CO 5.000% 05/01/2042 DD 0510312 1,005,000.000 1,06057675 1.439,710.20 80,133.45
ONFF70010002 60871RAHZ  MOLSON COORS BREWING CO 4.200% 07/15/2046 DD 070746 535000000 545,413.05 59612670 50,713.66
ONFF70010002 B18369AE5 ~ MOODY'S CORP 5.250% 07/15/2044 DD 0741614 1,015,000.000 111860240 1,226,078.40 107,387.00
ONFF70010002 6174467Y3  MORGAN STANLEY 4.350% 09/03/2026 DD 09/08/14 1,455,000.000 148101125 1,524,636.30 33,625.05
ONFF70010002 B1746BEG7 ~ MORGAN STANLEY 4.375% 01/22/2047 DD 01/2017 1,000,000.000 993,220.00 1,086,180.00 102,960.00
ONFF70010002 61747YDY3  MORGAN STANLEY 4.300% 01/27/2045 DD 01/27415 1,680,000.000 1.574,53060 1,704.156.40 128,575.30
ONFF70010002 B1930AADS  MOTIVAENTERPRISES LLC 144A 6:350% 01/15/2040 DD 014140 1,185,000.000 1,444,68330 1,500,762.70 56,089.40
ONFF70010002 628530BCO  MYLAN INC 5.400% 11/29/2043 DD 11/20/13 840,000.000 786,618.00 91561680 128,998.80
ONFF70010002 B2854AAPS  MYLAN NV 5.250% 06/ 5/2046 DD 1241516 1,425,000.000 1,314,26325 1.561,386.75 247 123.50
ONFF70010002 B5120FAB0  NEWCREST FINANCE PTYLTD 144A 5.780% 11/15/2041 DD 11115/ 1,415,000.000 1,330,56635 1,618,717 56 27815120
ONFF70010002 B58044AG0  NOBLE ENERGY INC 5.250% 11/15/2043 DD 1110813 2,355,000.000 2,308,826 55 2,606,419.80 207 593.25
ONFF70010002 723787AK3  PIONEER NATURAL RESOURCES CO 3.950% 07/15/2022 DD 082612 120000000 124,503 60 125,076.00 67240
ONFF70010002 723787AMS  PIONEER NATURAL RESOURCES CO 4.450% 01/15/2026 DD 12/0715 145000.000 153,636.20 155.416.80 1.780.60
ONFF70010002 72650RBJ0  PLAINS ALL AMERICAN PIPELINE L 4.6509 10/15/2025 DD 08/24115 55000.000 56,8225 56,676.95 44520
ONFF70010002 744320AX0  PRUDENTIAL FINANCIAL INC 144A3 905% 12/07/2047 DD 1200717 1,853,000.000 1,903,901 91 1,890,078 53 13,823.38
ONFF70010002 75%468AB7  RELIANCE HOLDING USAINC 1444 6.250% 10/19/2040 DD 101810 1,656,000.000 1,760,90235 2,005 654 55 245,752.20
ONFF70010002 759509AE2  RELIANCE STEEL & ALUMINUM CO 4.500% 04/15/2023DD 04412113 215000.000 218,307.20 22662035 10,322.15
ONFF70010002 760759AK6  REPUBLIC SERVICES INC 6.200% 03/01/2040 DD 03104410 1,280,000.000 161795670 1.712,642.70 94,686.00
ONFF70010002 761713BA3  REYNOLDS AMERICAN INC 5.700% 0841572035 DD 06/12115 1,685,000.000 1,820,594 40 1,889.304.15 £68.709.75
ONFF70010002 780097BAS  ROYAL BANK OF SCOTLAND GROUP P 4.800% 04/05/2026 DD 04/05/16 1,040,000.000 1,041,17520 1117 438.40 76.,263.20
ONFF70010002 80231TAES  BANCO SANTANDER SA5.179% 11/18:2025 DD 114945 1,400,000.000 1.413.16000 1,512,000.00 98,340.00
ONFF70010002 82620KATO  SIEMENS FINANCIERINGSMAAT 144A4.200% 034 6/2047 DD 031617 1,885,000.000 1,877.95325 2477.822.90 199,869 65
ONFF70010002 8434524Y3  SOUTHERN NATURAL GAS CO LLC 7.350% (2415/2031 DD 02/13/01 120000.000 138,580.20 153,302.40 14.721.60
ONFF70010002 845437BLS  SOUTHWE STERN ELECTRIC POWER CO 6200% 03/5/2040 DD 03/08/10 1,310,000.000 1,572,66810 1,749,138.20 176,470.10
ONFF70010002 853254AZ3  STANDARD CHARTERED PLC 1444 4.050% 04/12/2026 DD 0411216 1,675,000.000 1,660,66200 1,717 846.50 57.184.50
ONFF70010002 86765BAQ2  SUNOCO LOGISTICS PARTNERS OPER 5.350% 05/5/2046 DD 114744 1,385,000.000 1,337,43910 1,376,288.35 38,849.25
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ONFF70010002 88167AAFS  TEVAPHARMACEUTICAL FINANCE NE 4.100% 10/01/2048 DD 07:21416 970,000.000 831,154.20 738,656.00 -82,499.20
ONFF70010002 88732JA07  TIME WARNER CABLE LLC 6.550% 05/01/2037 DD 04/09/07 36000000 3062175 4116245 154070
ONFF70010002 88732JANS  TIME WARNER CABLE LLC 7.300% 07/01/2033 DD 08M8/08 165000.000 202,973.10 206,320.90 3,847 80
ONFF70010002 88732JAU2  TIME WARNER CABLE LLC 6.750% 06/15/2030 DD 06/20/09 1,375,000.000 1,588,547 50 1,649,835.00 51,287.50
ONFF70010002 88732JAY4  TIME WARNER CABLE LLC 5.875% 11/15/2040 DD 11415M0 1,140,000.000 1.215.75300 1,236,888 60 21,135.60
ONFF70010002 90131HBF1  21ST CENTURYFOX AMERICA INC 6.200% 12/15/2034 DD 12103104 785000.000 933.950.10 102662326 9267315
ONFF70010002 902494AYS  TYSON FOODS INC 5.150% 08/5/2044 DD 08108114 690,000.000 715,447 20 807.486.30 92,039.10
ONFF70010002 91911TAHE  VALE OVERSEAS LTD 6.875% 1142142036 DD 11/21/06 1,830,000.000 1,801,05000 2,384,250.00 463,200.00
ONFF70010002 91913YAED  VALERO ENERGY CORP 7.500% 04/15/2032 DD 04502 660,000.000 810,499.20 830,436.80 78,836.00
ONFF70010002 91913YAL4  VALERO ENERGY CORP 6.625% 06/15/2037 DD 06/03/07 520000000 608.587.20 63531320 76.726.00
ONFF70010002 92343VCKS  VERIZON COMMUNICATIONS INC 4.862% 0&21/2046 DD 022115 9,888,000.000 9,763,63208 10,300,954.76 546,322.68
ONFF70010002 92343VDV3  VERIZON COMMUNICATIONS INC §.500% 031 6/2047 DD 031617 650,000.000 £648.765.00 740616.50 91,851.50
ONFF70010002 92653PAUE  VIACOM INC 5.850% 09/01/2043 DD 081913 1,625,000.000 1,582,50000 1,681,420.00 8,820.00
ONFF70010002 92857WWAQ3  VODAFONE GROUP PLC 6.150%6 02/27/2037 DD 02/27/07 1,225,000.000 137367825 1,536,517 50 162,839.25
ONFF70010002 92911QAA5  VOTORANTIM CIMENTOS SA 1444 7.250% 04/05/2041 DD 04/05/1 33000000 307,065.00 35681250 4974750
ONFF70010002 92936MADS  WPP FINANCE 2010 5125% 09/07/2042 DD 09/07/12 1,315,000.000 131538135 1.417.412.20 102,030.85
ONFF70010002 94106LBC2  WASTE MANAGEMENT INC 4.100% 03/01/2045 DD 02/26/15 1,720,000.000 1,702,23240 1,847,038.20 144,806.80
ONFF70010002 94973VBF3  ANTHEM INC 5.100% 01/15/2044 DD 08/06/13 2,250,000.000 2,307 487 50 2/626,042.50 228,565.00
ONFF70010002 962166BT0  WEYERHAEUSER CO B.875% 1241512033 DD 124702 17000000 208,742.10 223,558.50 16,316.40
ONFF70010002 963320AVS  WHIRLPOOL CORP 4.500% 06/01/2046 DD 05/2316 1,256,000.000 1,223,70030 132010775 106,407 45
ONFF70010002 96%4SLACE  WILLIAMS PARTNERS LP 5.100% 08/15/2045 DD 0303/15 1,485,000.000 142092275 164416815 223,233.40
ONFF70010002 98417EAR1  GLENCORE FINANCE CANADAL 144AVAR RT 10/25/20420DD 10/2612 780000.000 758,063 .60 872,802.60 113,830.00
ONFF70011002 0011924H6  SOUTHERN CO GAS CAPITAL CORP 5.375% 03/15/2041 DD 03/21/11 1,085,000.000 1.275,46695 1,383,796 45 83,320.50
ONFF70011002 O0206RBAS  ATAT INC 5550% 0841512041 DD 08M 81 £,330,000.000 5,549,32050 5,782,607 30 243,367 80
ONFF70011002 0006RCPS  AT&T INC 4500% 05/5/2035 DD 0504415 2,005,000.000 183717085 1.893,110.35 55,939.50
ONFF70011002 00206RDTE  ATAT INC §700% 03/01/2057 DD 0210947 42000000 417.484.20 461,281.80 43,797 .60
ONFF70011002 OO0Z06RENS  AT&T INC 4800% 03/44/2037 DD 0807417 390000000 380,305.80 3094,914.00 5,608.20
ONFF70011002 O0206REP3  AT&T INC 5150% 02/14/2050 DD 0810747 1,685,000.000 1.581,47505 1,614.873.70 23,398.65
ONFF70011002 D0206REQ1  ATAT INC 5300% 08/14/2053 DD 0810747 665,000.000 663,443.90 667.181.20 3.737.30
ONFF70011002 002324BG4  ABBOTT LABORATORIES 4.750% 11/30:2036 DD 11/2216 1,435,000.000 1,458,84970 1,612,366.00 153,516.30
ONFF70011002 00287YASS  ABBVIE INC 4.700% 05/ 4/2045 DD 051415 975000.000 956,601.75 1,086,248.00 136,646.25
ONFF70011002 00807UAH4  ALLERGAN FUNDING SCS 4.850% 08/15/2044 DD 0811914 1,730,000.000 1,730,02635 1.851,843.90 121,817 56
ONFF70011002 00817YAJ7  AETNAINC 4.500% 05/15/2042 DD 05/04/12 400,000.000 405,688.00 428,386.00 22,708.00
ONFF70011002 008316AJ7  AGRIUM INC 6.125% 01/15/2041 DD 1272010 1,265,000.000 1,437 26505 1,608,208.50 171,951 .45
ONFF70011002 013716AU8  RIO TINTO ALCAN INC 6.128% 12/15/2033 DD 1208/03 735000.000 813,520.05 93658110 123,061.05
ONFF70011002 022095AMS  ALTRIA GROUP INC 4.2509% 08/09/2042 DD 08/0912 2,015,000.000 1,883,001 80 2114,702.20 131,700.40
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ONFF70011002 023135BGO0  AMAZON .COM INC 144A4.050% 08/22/2047 DD 08/2217 955000.000 947,942 56 1,029,222 60 81,280.05
ONFF70011002 031162822  AMGEN INC 4.400% 05/01/2045 DD 0510115 400000.000 383.420.00 435.216.00 51,796.00
ONFF70011002 032510AC3  ANADARKO PETROLEUM CORP 6.200% 03/15/2040 DD 0316/0 900,000.000 1,030,761 .00 1,091,285.00 60,534.00
ONFF70011002 032511AY3  ANADARKO PETROLEUM CORP 6.450% 08/15/2036 DD 0319/06 450000.000 535,576.50 551,164.50 15,588.00
ONFF70011002 037735CM7  APPALACHIAN POWER CO 7.000% 04/01/2038 DD 03/25/08 1,340,000.000 1,767 111 50 1,807 664.20 140,552.60
ONFF70011002 037833CD0  APPLE INC 3.850% 08/04/2046 DD 03/04/16 695000000 661,056.20 72430815 63.251.95
ONFF70011002 O4B50NABO  AT&T INC 53509 09/01/2040 DD 0310141 1,875,000.000 2,028,32500 2,084,197 75 556,872.75
ONFF70011002 049560AL9  ATMOS ENERGY CORP 4.150% 01/15/2043 DD 01/11/13 995000.000 960,159.85 1,080,485 65 100,335.80
ONFF70011002 05626DBE4  BAT CAPITAL CORP 144A 4.540% 08/15/2047 DD 084517 1,280,000.000 1,280,00000 1,347.724.80 67.724.80
ONFF70011002 0B051GENS ~ BANK OF AMERICACORP 5.375% 02/07/2042 DD 0207412 970,000.000 1.472,39050 1,284,435.20 112,044.70
ONFF70011002 0B738EAV7  BARCLAYS PLC 4.9509% 01/0/2047 DD 0141017 1,100,000.000 1,088,977 .00 1,220,637.00 121,660.00
ONFF70011002 OB849RAKS  BARRICK NORTH AMERIC AFINANCE 5.750% 05/01/2043 DD 05/02/13 710000.000 746,309.40 891,586.70 145,287 30
ONFF70011002 126408GS6  CSX CORP 6.220% 04/30/2040 DD 03/2410 1,670,000.000 2,081,454 50 2,222 402,60 140,948.00
ONFF70011002 126550CNS  CVS HEALTH CORP 5.125% 07/20/2045 DD 07/2015 1,885,000.000 221218325 2,274,988 65 £2,805.40
ONFF70011002 136385AL5  CANADIAN NATURAL RESOURCES LTD 6.250% 03/15/2038 DD 034 8/07 1,180,000.000 1,363,81540 1,486,080.10 132,244.70
ONFF70011002 14916RAD6  CATHOUC HEALTH INITIATIVE S 4 350% 11/01/2042 DD 1081412 685000.000 608.451.25 661,285.30 52,834.05
ONFF70011002 151020AU8  CELGENE CORP 5000% 08/15/2045 DD 08M2#5 715000.000 743,406.95 811,231.85 67,824.90
ONFF70011002 15135UAP4  CENOWVUS ENERGY INC 5.250% 06/ 5/2037 DD 04107417 280000.000 27874520 288,372.00 862680
ONFF70011002 15135UAR0  CENOVUS ENERGY INC 5.400% 06/15/2047 DD 04107417 1,655,000.000 1.653,22015 1,741 606.15 88,377.00
ONFF70011002 1611788A1  CHARTER COMMUNICATIONS OPERATI 6.484% 10/23/2045 DD 10/23/16 2,120,000.000 2,450,88950 2,471,771 60 20,882.00
ONFF70011002 172967DRE  CITIGROUP INC 6.125% (8/25/2036 DD 08/25/06 1,747,000.000 2027131 45 2,201,254 94 174.123.49
ONFF70011002 172967EW7  CITIGROUP INC 8.126% 07/415/2039 DD 07/23/09 2,285,000.000 3,386,35005 3,663.555.05 258,205.00
ONFF70011002 172967KR1  CITIGROUP INC 4.750% 051 8/2046 DD 0541816 1,015,000.000 1,012,38130 1.118,885.25 106,503.95
ONFF70011002 198280AH2  COLUMBIAPIPELINE GROUP INC 5.800% 06/01/2045 DD 1201115 285000.000 327741 .45 35673130 27,989.85
ONFF70011002 200G0NBZ3  COMCAST CORP 4.000% 08/152047 DD 0310717 470000.000 468,538 66 490,449.70 21,911.04
ONFF70011002 202795JJ0  COMMONWEALTH EDISON CO 3.650%6 05/ 5/2046 DD 082716 715000.000 671.928.40 722,200.05 50,271 .66
ONFF70011002 225433AF8  CREDIT SUISSE GROUP FUNDING GU 4.875% 05/15/2045DD 111515 835000.000 857.102.45 961.118.40 104,015.95
ONFF70011002 25156PAR4  DEUTSCHE TELEKOM INTERNAT 1444 4.875% 03/06/2042 DD 03/06/12 1,200,000.000 1,285,09200 1,362,504.00 77.412.00
ONFF70011002 251799AA0  DEVON ENERGY CORP 7.950% 04/15/2032 DD 03/25/02 2,360,000.000 2,938,27920 3.235,173.60 247 334.40
ONFF70011002 25272KAN3  DELLINTERNATIONALLLC /144481009 07/15/2036 DD 060116 860,000.000 1,023,03880 1,085,998.40 62,860.60
ONFF70011002 25272KAR4  DELLINTERNATIONAL LLC /144A8.350% 07/15/2046 DD 0610116 1,366,000.000 1.680,71085 1.783,857.10 78.146.25
ONFF70011002 25746UAVI  DOMINION ENERGY INC 5.850% 064152035 DD 08/20/05 2,1256,000.000 2,456,54375 2,683,817 50 228,373.75
ONFF70011002 25746UBMO  DOMINION ENERGY INC 4.900% 08/01/2041 DD 03/05/11 1,435,000.000 1,506,46300 1,653,300.35 151,837 36
ONFF70011002 260543BJ1  DOW CHEMICAL CO/THE 7.375% 11/01/2028 DD 11/01/99 615000.000 808,110.00 820417015 12,080.15
ONFF70011002 260543BY2  DOW CHEMICAL CO/THE 9.4009% 05/15/2038DD 05/13.09 1,240,000.000 1,888,39490 21119,584.00 121,199.10
ONFF70011002 26834ABBS  ERP OPERATING LP 4.500% 07.01/2044 DD 061914 750000.000 782,985.00 821,026.00 38,040.00
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ONFF70011002 278365AM2  ECOLAB INC 5500% 12/03/2041 DD 12/08/11 205000.000 241,077.85 266,651.80 16,573.85
ONFF70011002 279158AJ8  ECOPETROL SA 5.875% 06/28/2045DD 05/28114 2,000,000.000 1,846,197 33 2,042,000.00 185,802.67
ONFF70011002 28358EAE6  KINDER MORGAN INC/DE 7.750% 01/15/2032 DD 01411102 1,880,000.000 2,438,64550 2,560,786.50 131,141.00
ONFF70011002 2925054D6  ENCANA CORP 6.500% 03/15/2034 DD 08/04/04 445000.000 479,327,320 549,395.40 70,568.10
ONFF70011002 292505AGS  ENCANA CORP 6.500% 02/01/2038 DD 12/04/07 460,000.000 487.149.60 580,487.00 83,347 .40
ONFF70011002 29273RAP4  ENERGY TRANSFER PARTNERS LP 6.050% 06/01/2041 DD 05112111 1,320,000.000 1,365,32320 1.414,314.00 58,990.80
ONFF70011002 29273RBJ7  ENERGY TRANSFER PARTNERS LP 6.125% 12/15/2045 DD 0812315 1,680,000.000 1,787.41920 1,524,345.60 36,926.40
ONFF70011002 29379vAGS  ENTERPRISE PRODUCTS OPERATING 6.125% 10/15/2039DD 10/0509 2,230,000.000 3.671,60550 4,083.275.40 391,669.80
ONFF70011002 29379VAYS  ENTERPRISE PRODUCTS OPERATING 4.450% 02/15/2043 DD 08M 342 490000000 464,431.20 507.243.10 42,811.30
ONFF70011002 29379vBA0  ENTERPRISE PRODUCTS OPERATING 4.850% 03/15/2044 DD 031813 520000000 524,992.00 566,040.80 41,043.80
ONFF70011002 30181MAGS  EXELON GENERATION CO LLC 6.250% 104012039 DD 09/23/08 730000.000 736,015.10 853,961.30 118,946.20
ONFF70011002 314275AC2  MACY'S RETAILHOLDINGS INC 6.375% 03/ 512037 DD 034 2/07 460,000.000 486,003 .20 460,103.40 -16,900.40
ONFF70011002 31620MAUD  FIDELITY NATIONAL INFORMATION 4.500% 08/5/2048 DD 0841616 $20,000.000 780,681.00 854,751.60 74,070.60
ONFF70011002 348370CAS  FORD MOTOR CO 7.450% 07/16/2031 DD 07/16/99 1,755,000.000 220261275 2,284.153.56 91,540.80
ONFF70011002 348370CS7  FORD MOTOR CO 5.291% 12/08/2046 DD 1210816 260000.000 263,377 .40 282,034,680 19,557.20
ONFF70011002 36186CBYS  ALLY FINANCIALING 8.000% 11/01/2031 DD 12/31/08 1,160,000.000 1,345,507 20 1,508,000.00 162,492.30
ONFF70011002 37(45VAF7  GENERAL MOTORS CO 6.250% 10/02/2043 DD 04/02/14 1,370,000.000 1,519,608582 1,622,723.90 10311508
ONFF70011002 37045VAQ3  GENERAL MOTORS CO 5.400% 04/01/2043 DD 080717 710000.000 708,481.70 77441830 £4,936.60
ONFF70011002 38141GFD1  GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/07 3,870,000.000 4,902,354 50 5,314,400.80 412,046.30
ONFF70011002 40049JBA4  GRUPO TELE VISASAB 5.000% 0513/2045 DD 051314 1,690,000.000 143411740 1.727.788.40 283,671.30
ONFF70011002 4041168WV0  HCAINC 5.500% 0B/ 5/2047 DD 0812217 1,160,000.000 1.160,00000 1.457.100.00 -2,800.00
ONFF70011002 42307TAH1  KRAFT HEINZ FOODS CO 144A 7.125% 08/01/2039 DD 07/29/09 305000.000 388,563.90 412,366.30 24,302.40
ONFF70011002 42809HADS  HESS CORP 5600% 02/15/2041 DD 0810410 850,000.000 859,469.00 916,606.00 567,137.00
ONFF70011002 42824CAYS ~ HEWLETT PACKARD ENTERPRISE CO VAR RT 10/15/2045 DD 10/5/16 1,070,000.000 1,080,807 00 1432,766.20 51,859.20
ONFF70011002 456337AHE  ING GROEP NV 3.950% 03/20/2027 DD 03/2817 70000000 £600,083.00 728,771.00 30,688.00
ONFF70011002 458140AV2  INTEL CORP 4.100% 05/19/2046 DD 05916 950000000 934,220.80 1,047 584.00 113,363 .50
ONFF70011002 460146CK7  INTERNATIONAL PAPER CO 4.800% 05/5/2044 DD 06410114 1,806,000.000 1,782,81625 1,975,861.30 183,045.05
ONFF70011002 46625HJM3  JPMORGAN CHASE & CO 5.625% 08/16/2043 DD 08/21413 960,000.000 1.101,628580 1.191,883.00 90,259.20
ONFF70011002 46625HLL2  JPMORGAN CHASE & CO 4.850% 06/01/2045 DD 05/20/15 §45000.000 534,174 60 63343170 49,257.10
ONFF70011002 46647PAA4  JPMORGAN CHASE & CO VAR RT 0242212048 DD 0272217 240000000 240,000.00 268,766.40 19,766.40
ONFF70011002 478160CM4  JOHNSON & JOHNSON 3.500% 01/15/2048 DD 114047 1,300,000.000 1,285,08900 1,329,874.00 34,775.00
ONFF70011002 48657QAPD  KAZMUNAYGAS NATIONAL CO J 1444 5.750% 044182047 DD 0441917 975000000 958,500.00 1,033,862.50 80,362.50
ONFF70011002 494550406  KINDER MORGAN ENERGY PARTNERS 6.850% 01/15/2038 DD 06/21/07 2,210,000.000 256353370 2,747 803.50 184,269.80
ONFF70011002 49456BAH4  KINDER MORGAN INC/DE 5.550% 06/01/2045 DD 11/26/14 1,080,000.000 143691180 1.181,841.20 46,029.60
ONFF70011002 50076QANG  KRAFT HEINZ FOODS CO 6.500% 02/09/2040 DD 03/09/12 1,830,000.000 2,351,58920 2,443,629 60 97,040.40
ONFF70011002 50076QAR7  KRAFT HEINZ FOODS CO B.875% 01/25/2038 DD 07/26/12 240000.000 301,524.00 31593360 14,409.60
4/11/201812:45:07 PM EDT Page 18 of 51 Workbench Reports

40



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

< Schedule of Investments at End of Plan Year at Revalued Cost Report ID: M1102E
BNY MELLON Status: FINAL

COMBINED MANAGER - ONFG00010000 1112017 - 12312017 ONCOR RETIREMENT PLAN

Security ID Security Description Shares Cost Market Value Urrealized GainlLoss
ONFF70011002 50077LALO  KRAFT HEINZ FOODS CO 5.000% 07/15/2035 DD 07M 546 180,000.000 188,838.00 196,518.60 768060
ONFF70011002 50247VAB5S  LYB INTERNATIONAL FINANCE BY 5.250% 07/15/2043 DD 0746113 810,000.000 870,863.40 942,046.20 71.182.80
ONFF70011002 53079EAZ7  LIBERTY MUTUAL GROUP INC 144A 6.500% 05/01/2042 DD 05104112 715000.000 847.725.45 954,088.85 108,363 .40
ONFF70011002 533330884  LOCKHEED MARTIN CORP 4.070% 12/15/2042 DD 1214112 1,144,000.000 112918520 1,204,334 56 75.149.36
ONFF70011002 568349AE6  MARATHON OIL CORP 6.500% 10/01/2037 DD 08/27/07 §50000.000 601,051.00 689,111.50 8,080.50
ONFF70011002 56835AAF8  MARATHON PETROLEUM CORP 6.500% 03/01/2041 DD 09/04/11 450[000.000 481,320.00 564,007 50 82,687.50
ONFF70011002 56835AAHS  MARATHON PETROLEUM CORP 4.750% 08/15/2044 DD 09/05/14 225000.000 189,464.75 23508875 35,622.00
ONFF70011002 59023VAAS  BANK OF AMERICACORP 7.750% 05/ 4/2038 DD 0514/08 3,670,000.000 5,052,856.00 5,489,081 30 446,235.30
ONFF70011002 59156RAP3  METUFE INC 6.400% 12/5/2086 DD 12/21/06 1,160,000.000 1,262,80000 1,334,350 60 81,559.60
ONFF70011002 B1746BEG7  MORGAN STANLEY 4.375% 01/22/2047 DD 01/2017 £30,000.000 576,067 60 635,784.40 59.716.80
ONFF70011002 B1747YDYS ~ MORGAN STANLEY 4.300% 01/27/2045 DD 01/2745 170000.000 160,416.90 183,358.60 13,841.70
ONFF70011002 617482v82  MORGAN STANLEY 6.375% 07/24/2042 DD 07/24/12 1,460,000.000 1,876,34820 2,020,911.00 153,562.80
ONFF70011002 B2854AAPS  MYLAN NV 5.250% 06/ 52048 DD 1241516 955000.000 880,786.95 1,046,403.05 166,616.10
ONFF70011002 65473QAX1  NISOURCE INC 5950% 06/15/2041 DD 061011 1,630,000.000 1,816,477 20 1.961,811.90 145,334.70
ONFF70011002 65473QBD4  NISOURCE INC 55509 02/01/2045 DD 101013 440000.000 5§13,022.40 550976.80 37,854.40
ONFF70011002 658344BN7  NORFOLK SOUTHERN CORP 4.300% 08/15/2043DD 081313 380000.000 413,637 €0 434,245.00 20,607 40
ONFF70011002 B58344BU1  NORFOLK SOUTHERN CORF 144A4.0509% 08/15/2052 DD 081517 1,008,000.000 1,028,847 03 1,046,788.23 16,851.20
ONFF70011002 658344B1A7  NORFOLK SOUTHERN CORP 144A3.942% 11/01/2047 DD 111647 652000.000 £90,458.16 66017368 21.284.48
ONFF70011002 69352PAHE  PPL CAPITAL FUNDING INC 4.700% 06/01/2043 DD 05/24/13 1,285,000.000 1,302,044 30 1,447 395 60 145,350.80
ONFF70011002 B948FAAS  PACIFIC LIFE INSURANCE CO 144A VAR RT 1024/2067 DD 10/24117 1,600,000.000 1,588,656.00 1,604,860.00 £,304.00
ONFF70011002 71844EAJ1  PETRO-CANADAG.300% 05/15/2038 DD 051508 1.120,000.000 1.452,38240 1,543,617 60 91,235.20
ONFF70011002 718546AH7  PHILLIPS 66 5.875% 05/01/2042 DD 11101412 935000.000 1.407,09610 1,189,974 50 82,878.40
ONFF70011002 718546AL8  PHILLIPS B8 4.875% 11/15/2044 DD 111714 690,000.000 731,876.10 79031910 53,443.00
ONFF70011002 74432QAQ8  PRUDENTIAL FINANCIAL INC 5.700% 12/14/2036 DD 1214/06 1,282,000.000 1,481,50434 161410210 132,597 26
ONFF70011002 74456QBT2  PUBLIC SERVICE ELECTRIC & GAS 3.600% 12/01/2047 DD 12/06/7 300000.000 799,416.00 819,152.00 19,736.00
ONFF70011002 761713BV7  REYNOLDS AMERICAN INC 8.125% 05/01/2040 DD 11/ /5 420000.000 560,805.00 628,034.40 67,229.40
ONFF70011002 775109AZ4  ROGERS COMMUNICATIONS INC 5.450% 101012043 DD 1010213 935000.000 1.086.74065 1.194,214.00 107 473.35
ONFF70011002 775109886  ROGERS COMMUNICATIONS INC 5.000% 03/15/2044 DD 0341014 825000.000 882,502.50 952,300.75 70,298.25
ONFF70011002 828B8NAJ3  SINOPEC GROUP OVERSEAS DE 144A 4000% 0913/2047 DD 094347 1,000,000.000 1.,000,00000 989,320.00 -10,680.00
ONFF70011002 84285VAJ4  SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 0412315 1,320,000.000 1,318,22050 1,5084,348.80 278.128.30
ONFF70011002 843646AJ8  SOUTHERN POWER CO 5.250% 07/15/2043 DD 07/ 613 935000.000 991,579.80 1.113,660.70 122,080.90
ONFF70011002 84756NAES  SPECTRAENERGY PARTNERS LP 5.950% 08/25/2043 DD 09/25/13 1,739,000.000 1,96814803 214,797 .90 148,649.87
ONFF70011002 84851TAC2  SPIRIT REALTY LP 4.450% 09/15/2026 DD 034517 740000.000 £97,339.00 736,356.00 39,516.00
ONFF70011002 852060AD4  SPRINT CAPITAL CORP 6.875% 11/15/2028 DD 11/16/98 870000.000 955,475.00 875,437 50 80,037 .50
ONFF70011002 887317454  TIME WARNER INC 5.350% 12/15/2043 DD 1211613 920,000.000 978.130.20 1,014,640.40 36,459.60
ONFF70011002 88732JAU2  TIME WARNER CABLE LLC 6.750% 06/5/2030 DD 08/28/09 1,240,000.000 1.441,59920 1,487 851.20 46,252.00
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ONFF70011002 88732JAY4  TIME WARNER CABLE LLC 5.875% 11/15/2040 DD 1141540 1,045,000.000 1114,44025 1133814 55 19,374.30
ONFF70011002 88732JBB3  TIME WWARNER CABLE LLC 5.500% 09/01/2041 DD 0941211 940,000.000 955,613.40 978,752.60 24,139.20
ONFF70011002 88732JBD3  TIME WARNER CABLE LLC 4.500% 09/415/2042 DD 081012 80,000.000 72,452.20 75,057 60 2/604.80
ONFF70011002 90131HBKO  21ST CENTURYFOX AMERICA INC 6.150% 03/01/2037 DD 03/02/07 3,105,000.000 3,633,657 30 4,066,432.20 432,774.90
ONFF70011002 90131HBLS  21ST CENTURYFOX AMERICA INC 6.650% 11/15/2037 DD 1141407 1,035,000.000 1.273,62950 1,423.549.35 149,919.75
ONFF70011002 90131HCDS  21ST CENTURYFOX AMERICA INC 4.750% 11/15/2046 DD 1111816 §45000.000 546,624.10 63087565 84,251 .55
ONFF70011002 91911TAHE  VALE OVERSEAS LTD 6.875% 1142142036 DD 11/2106 2,325,000.000 2,328,12500 2,348.125.00 £18,000.00
ONFF70011002 91913YAPS  VALERO ENERGY CORP 10.500% 03/15/2039 DD 031709 300,000.000 1,223,43800 1,368,880.00 145,392.00
ONFF70011002 92277GAB3  VENTAS REALTY LP 5.700% 09/30/2043 DD 09/26/13 855000.000 960,455.70 1,040,637 60 80,181.80
ONFF70011002 92343VCKS  VERIZON COMMUNICATIONS INC 4.362% 0821/2046 DD 0221415 3,729,000.000 3,778,558 3.384,200.98 105,642.57
ONFF70011002 92343VCM4  VERIZON COMMUNICATIONS INC 5.012%6 0&21/2054 DD 022115 723000.000 718,211.48 740,344.77 21,133.29
ONFF70011002 92343VDV3  VERIZON COMMUNICATIONS INC §.500% 031 6/2047 DD 031617 4,730,000.000 4,893.27660 5,389,409.30 496,132.70
ONFF70011002 9243VEAS  VERIZON COMMUNICATIONS INC 4.500% 08M0/2033 DD 081047 720000.000 717.969.60 765157 60 37.188.00
ONFF70011002 92653PAPT  VIACOM INC 4.375% 03/15/2043 DD 0311513 1,275,000.000 1,036.15945 1.108,754.75 67.595.30
ONFF70011002 931142DW0  WALMART INC 3.625% 12/15/2047 DD 10/2017 2,000,000.000 1,886,960.00 2,085,300.00 98,340.00
ONFF70011002 931427AC2  WALGREENS BOOTS ALLIANCE INC 4.800% 11/18/2044 DD 1141814 625,000.000 704,049.85 737.506.25 33,456.40
ONFF70011002 94973VBK2  ANTHEM INC 4.650% 08/5/2044 DD 0841214 1,030,000.000 1,042,85870 1431.178.90 88,518.20
ONFF70011002 958254AD6  WESTERN GAS PARTNERS LP 5.480% 04/01/2044 DD 03/20/14 1,335,000.000 1,374,99650 1.418,584.35 43,587.75
ONFF70011002 9B84SLACE  WILLIAMS PARTNERS LP 5.1009% 08/15/2045 DD 030345 1,430,000.000 1,480,046 55 157267110 82,624.55
ONFF70011002 93956PAG7  ZIMMER BIOMET HOLDINGS INC 4.280% 08/15/2035 DD (3H9#15 247 000.000 230,327 80 24347284 13,145.34
ONFF70012002 00206RBH4  AT&T INC 4.300% 12/15/2042 DD 0B/ 513 418000000 375,080.42 39362117 18,540.75
ONFF70012002 00206RBK7  AT&T INC 4.350% 061512045 DD 06/ 53 735000.000 654,907.05 678,111.00 23,203.95
ONFF70012002 00206RCGS  ATAT INC 4:300% 06/15/2044 DD 06/10/14 100000000 93,065.00 98,908.00 5.863.00
ONFF70012002 00206RCPS  ATAT INC 4500% 05/15/2035 DD 05/04/15 100,000.000 96,617.00 99,407.00 2,780.00
ONFF70012002 00206RDFE  AT&T INC 6000% 08/15/2040 DD 021546 375000.000 412,166.25 424,383.75 12,217 .50
ONFF70012002 00206RDJS  ATAT INC 4500% 03/08/2048 DD 09107416 300,000.000 281,429.00 281,084.00 335.00
ONFF70012002 O0206RDKS  AT&T INC 4550% 03/08/2049 DD 0910748 3,625,000.000 318402675 3,317 660.50 133,832.75
ONFF70012002 00206RDSE  AT&T INC 5450% 0310112047 DD 0200947 100,000.000 108,335.00 108.877.00 1,458.00
ONFF70012002 O0206RFM3  ATAT INC 1444 5.150% 11/15/2046 DD 120117 700000.000 700,436.00 715.421.00 5.985.00
ONFF70012002 00Z37YAM1  ABBVIE INC 4.400% 11/08/2042 DD 0506413 £00,000.000 470,375.00 536,075.00 £5.700.00
ONFF70012002 00287YARD ~ ABBVIE INC 4.500% 05/ 4/2065 DD 051415 700000.000 637.771.00 768,838.00 81,067.00
ONFF70012002 00S07UATS  ALLERGAN FUNDING SCS 4.550% 0315/2035 DD 0341215 1,300,000.000 1,286,727 .00 1,375,621.00 8,894.00
ONFF70012002 00807UAUS  ALLERGAN FUNDING SCS 4.750% 03/15/2045 DD 03412115 285000.000 279.793.05 303,309.60 23,606 .56
ONFF70012002 023135BG0  AMAZON .COM INC 144A4.050% 08/22/2047 DD 08/2217 800,000.000 794,088.00 862176.00 68,088.00
ONFF70012002 023561403  HESS CORP 7:300% 08/15/2031 DD 0845101 £5,000.000 75,706.20 78.320.40 3122560
ONFF70012002 028332AL8  AMERICAN FINANCIAL GROUP INC/O 4.500% 0B/ 5/2047 DD 08/0247 400,000.000 408,496.00 415932.00 6,436.00
4/11/201812:45:07 PM EDT Page 20 of 51 Workbench Reports

42



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2017

Yo Schedule of Investments at End of Plan Year at Revalued Cost

h< Report ID: M1102E
BNY MELLON

Status: FINAL
ONCOR RETIREMENT PLAN

CONMBINED MANAGER - ONFG00010000

172017 - 123172017

Security ID Security Description Shares Cost Market Value Urrealized GainlLoss
ONFF70012002 026374DA2 AMERICAN INTERNATIONAL GROUP | 4.5009 07/16/2044 DD 071614 500000.000 493,040.00 538,550.00 45,510.00
ONFF70012002 026874DC8  AMERICAN INTERNATIONAL GROUP | 3.875% 01/15/2035 DD 011515 100000.000 93,933.00 100,377.00 6,444.00
ONFF70012002 026374DF1 AMERICAN INTERNATIONAL GROUP | 4.200% 074 0/2045 DD 07M0M5 200000.000 207 ,584.00 224,308.00 16,724.00
ONFF70012002 03027 XAM2 AMERICAN TOWWER CORP 3.125% 01/15/2027 DD 09/30M16 700000.000 645,862.00 673,925.00 28,063.00
ONFF70012002 030288AB0 AMERICAN TRANSMISSION SYS 144A 5.000% 09/01/2044 DD 092514 100000.000 104,558.00 116,237.00 11,679.00
ONFF70012002 0311628E9 AMGEN INC 4.950% 10/01/2041 DD 091610 3,500,000.000 3,631,60000 4,0585,640.00 425,040.00
ONFF70012002 037735CK1 APPALACHIAN POWER CO 6.700% 038/15/2037 DD 081707 1,600,000.000 2,050,304 00 2,169,056.00 118,752.00
ONFF70012002 037735CM7 APPALACHIAN POWER CO 7.0009% 04/01/2038 DD 03/25/08 900000.000 1.186,86600 1,281,267.00 94,401.00
ONFF70012002 04353UADS ASCIANO FINANCE LTD 144A6.0009% 04/07/2023 DD 040711 500 ,000.000 647 ,064.00 661,392.00 14,328.00
ONFF70012002 04650NABO AT&T INC 53509 09/ /2040 DD 03,0111 339000.000 348,153.00 35774331 9,590.31
ONFF70012002 06740L8C2 BARCLAYS BANK PLC 7.625% 11/21/2022DD 11/2112 700000.000 768,250.00 792,750.00 24,500.00
ONFF70012002 067901 AAS BARRICK GOLD CORP 5.800% 11/15/2034 DD 111 2/04 400,000.000 395,043.00 459,804.00 64,756.00
ONFF70012002 O7177MANS  BAXALTAINC 5.250% 06/23/2045 DD 12/23M5 100000.000 106,742.00 116,543.00 9,801.00
ONFF70012002 095796AA0 BLUE RACER MIDSTREAM LLC 144A6.125% 11/M5/2022 DD 111314 300,000.000 300,000.00 312,750.00 12,750.00
ONFF70012002 10864TAB1 BRASKEM NETHERLANDS FINAN 144A 4.500% 01/10/2028 DD 101017 300000.000 296,985.00 2085140.00 -1,845.00
ONFF70012002 118230AP6 BUCKEYE PARTNERS LP 5.600% 10M5/2044 DD 094214 100,000.000 101,266.00 105,074.00 3,808.00
ONFF70012002 124857AJ2 CBS CORP 4.850% 07/01/2042 DD 06/20M12 900000.000 £81,010.00 943,875.00 62,865.00
ONFF70012002 12626JAE7 CPGINTERNATIONAL 517 0.000% 05/03/2024 DD 04/27TM7 685288.405 69017520 687,033.84 314136
ONFF70012002 126408GK3  CSX CORP 6.150% 0501/2037 DD 04/25/07 300000.000 368,538.00 393633.00 25,095.00
ONFF70012002 128524441 CAESARS RESORT COLLECTION 144A5.250% 101 5/2025 DD 10M6M7 200000.000 200,000.00 201,500.00 1,500.00
ONFF70012002 126550BS8 CVS PASS-THROUGH TRUST 144A7.507% 01/10/2032 DD 12/22/09 1.122171.202 1.366,43422 1,375,321 .80 8,887.58
ONFF70012002 13645RAX2 CANADIAN PACIFIC RAILWAY CO 6.125% 0915/2115 DD 09M11 5 400,000.000 515,440.00 534,064.00 18,624.00
ONFF70012002 138616AC1 CANTOR FITZGERALD LP 144A6.500% 06/M7/2022 DD 06M7MS 300000.000 320,246.00 332,565.00 12,219.00
ONFF70012002 14149YBB3 CARDINAL HEALTH INC 4.500% 11/ 5/2044 DD 111914 200,000.000 793,040.00 811,904.00 18,864.00
ONFF70012002 14337BAE3  CCHOLDINGS GS V LLC /CROWWN C 2.849% 04/15/2023 DD 041513 1,000,000.000 1.016,23000 1,031,690.00 15,460.00
ONFF70012002 15135UAFG CENOWVUS ENERGY INC 6.7509% 111 5/2039 DD 051510 650,000.000 72473080 778,368.50 53,638.00
ONFF70012002 161175AY0 CHARTER COMMUNIC ATIONS OPE RATI 4.908% 07/23/2025 DD 07/23M6 600000.000 632,358.00 637.914.00 5,556.00
ONFF70012002 1611788 A1 CHARTER COMMUNICATIONS OPE RATI 6.4349% 10/23/2045 DD 10/23M6 100,000.000 115,608.00 116,593.00 985.00
ONFF70012002 1611788C7 CHARTER COMMUNICATIONS OPE RATI 6.8349% 10/23/2055 DD 10/2316 1.,300,000.000 1.524,01600 1,663,602.00 39,676.00
ONFF70012002 161178BL7 CHARTER COMMUNIC ATIONS OPE RATI 5.375% 05/01/2047 DD 1101417 100000.000 106,520.00 102,535.00 -3.994.00
ONFF70012002 16412XAD7  CHENIERE CORPUS CHRISTI HOLDIN 7 000% 06/30/2024 DD 12/31M6 700000.000 757,750.00 796,691.00 38,941.00
ONFF70012002 17178FAA4 CIELO SA/CIELO USAINC 144A3.750% 111622022 DD 111612 600,000.000 559,500.00 588,000.00 28,500.00
ONFF70012002 172967EWT7 CITIGROUP INC 8.125% 07/M5/2039 DD 07/23/09 947 000.000 140717571 1.514,186.71 107,011.00
ONFF70012002 172067KYE CITIGROUP INC 3.200% 10/21/2026 DD 10/21M6 200000.000 191,244.00 198,438.00 7.194.00
ONFF70012002 2027 AQUNO COMMONWEALTH BANK OF AUST 144A3.9009 0741 2/2047 DD 07M2M7 £00,000.000 597,786.00 613,356.00 15,570.00
ONFF70012002 202111FNS CONSOLIDATED EDISON CO OF NEWY 4.000% 11/415/2057 DD 111617 200000.000 201,388.00 209,396.00 8,008.00
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ONFF70012002 21036PATS ~ CONSTELLATION BRANDS INC 4.500% 05/08/2047 DD 050917 100000.000 104,807.00 108,688.00 4,881.00
ONFF70012002 21887BAX6  CORP NACIONAL DEL COBRE D 1444 4.500% 08/01/2047 DD 0810117 400000000 403.,960.00 429,856.00 25,896.00
ONFF70012002 22003BAK2 ~ CORPORATE OFFICE PROPERTIES LP 5.000% 07/01/2025 DD 06/29/15 500000.000 510,725.00 534,075.00 23,350.00
ONFF70012002 224044BY2  COX COMMUNICATIONS INC 14444 .700% 12/15/2042 DD 11/28/12 225000.000 21611475 217.345.50 1.230.75
ONFF70012002 225433AF8  CREDIT SUISSE GROUP FUNDING GU 4.875% 05/15/2045DD 111545 600,000.000 615,882.00 690,624.00 74.742.00
ONFF70012002 22646DAA4  CREDIT SUISSE AG 1444 6.500% 08/032023 DD 03/08/13 600,000.000 637,350.00 671,400.00 34,050.00
ONFF70012002 23330JAA3  DP WORLD LTD 1444 6.8509% 07/02/2037 DD 07/02/07 100000.000 113,260.00 123,007.00 9.757.00
ONFF70012002 25272KAKS  DELLINTERNATIONAL LLC /144A6.020% 06/15/2026 DD 060116 900,000.000 974,970.00 992,358.00 17.388.00
ONFF70012002 25272KAR4  DELLINTERNATIONAL LLC /144A8.350% 07/15/2046 DD 060116 500000.000 615,645.00 644,270.00 28,625.00
ONFF70012002 25339JA4Q8  DIGITALREALTY TRUST LP 4.780% 104012025 DD 10/01/15 300,000.000 311,376.00 3264151.00 14.775.00
ONFF70012002 254709ANS  DISCOVER FINANCIAL SERVICE S VAR RT 12/31/2048 DD 10/3117 300000.000 300,000.00 308,000.00 9,000.00
ONFF70012002 25470DAG4  DISCOVERYCOMMUNICATIONS LLC 4.9509% 054572042 DD 051712 500000.000 461.160.00 495,350.00 34,690.00
ONFF70012002 26817RAS7  DYNEGY INC 144A8.000% 01/15/2025 DD 104146 100000.000 100,000.00 108,260.00 8,260.00
ONFF70012002 26832PBE1  ERAC USAFINANCE LLC 144A7.000% 10/15/2037 DD 10/17/07 200000.000 26078217 267.450.00 6.667.83
ONFF70012002 26834ABH5  ERP OPERATING LP 4.000% 08.01/2047 DD 0810347 300000.000 203,178.00 308,670.00 15,492.00
ONFF70012002 278365AM2  ECOLAB INC 5500% 12/08/2041 DD 12/08/11 41,000.000 4821589 51,330.36 311477
ONFF70012002 28370TAFE  KINDER MORGAN ENERGY PARTNERS 4.700% 11/01/2042 DD 11/08/12 400000.000 372,676.0 387.232.00 14,556.00
ONFF70012002 29103DAMS  EMERAUS FINANCE LP 4.780% 06/152046 DD 1215416 300000.000 308.918.00 328,446.00 19,528.00
ONFF70012002 292480AK6  ENABLE MIDSTREAM PARTNERS LP 4.400% 03/15/2027 DD 03/0817 700000.000 707,285.00 711,809.00 4,524.00
ONFF70012002 29250NAM7  ENBRIDGE INC 5.500%6 12/01/2046 DD 11/20/16 200000.000 224,600.00 240,482.00 15,892.00
ONFF70012002 20273EAAS  ENDO DAC /ENDO FINANCE L 144A VAR RT 02/01/2025 DD 0172715 600000.000 534,000.00 465,000.00 49,000.00
ONFF70012002 29273RAJS  ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/28108 1,700,000.000 1,871,099.00 2107,881.00 136,782.00
ONFF70012002 28273RAZ2  ENERGY TRANSFER PARTNERS LP 5.950% 10/01/2043DD 09/1913 400000000 412,262.00 425,292.00 13,040.00
ONFF70012002 29273RBL2  ENERGY TRANSFER PARTNERS LP 5.300% 04/15/2047 DD 014717 100000.000 99,483.00 99,226.00 -257.00
ONFF70012002 20278GAC2  ENELFINANCE INTERNATIONA144A 4.750% 05125/2047 DD 05/2517 200000.000 213.974.00 216,554.00 2,580.00
ONFF70012002 29379vAGS  ENTERPRISE PRODUCTS OPERATING 6.125% 10/15/2033 DD 10/0508 500000.000 568,360.00 628,990.00 60,630.00
ONFF70012002 20379VAVE  ENTERPRISE PRODUCTS OPERATING 5.700% 02/15/2042 DD 08/24/11 600000.000 657 624.00 726,598.00 67.974.00
ONFF70012002 29379vBA0  ENTERPRISE PRODUCTS OPERATING 4.850% 03/15/2044 DD 034813 513000.000 517.924.80 568,421.02 40,496.22
ONFF70012002 28379vVBCE  ENTERPRISE PRODUCTS OPERATING 5.100% 02/15/2045 DD 0241214 400000.000 421,860.00 456,428.00 34.568.00
ONFF70012002 29379vBF8  ENTERPRISE PRODUCTS OPERATING 4.850% 10/15/2054 DD 104 414 50000.000 48,456 50 54,704.00 6,247 50
ONFF70012002 28379vBJ1  ENTERPRISE PRODUCTS OPERATING 4.800% 05/15/2046 DD 050715 400000000 410,600.00 440,720.00 30,120.00
ONFF70012002 30161NAVZ  EXELON CORP 4.450% 04/15/2046 DD 0410716 500000.000 489,465.00 543,360.00 53,895.00
ONFF70012002 309601AE2  FARMERS INSURANCE EXCHANG 144AVAR RT 11/01/2057 DD 101647 100000.000 100,000.00 100,280.00 280.00
ONFF70012002 31428XAX4  FEDEX CORP 4.900% 01/5/2034 DD 01/09/4 500000.000 532,980.00 566,780.00 33,800.00
ONFF70012002 34954CAA4  FORTUNE BRANDS HOME & SECURIT Y 4.0009 06/15/2025 DD 06/1515 200,000.000 205,690.00 200,082.00 3.402.00
ONFF70012002 361448AX1  GATX CORP 4.500% 03/30/2045 DD 0206/15 100000.000 103,621.00 104,108.00 437.00
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ONFF70012002 36186CBYS ALLY FINANCIAL INC 8.000% 11/01/2031 DD 12/3108 300000.000 380,492.00 390,000.00 9,508.00
ONFF70012002 36256WAAZ  GMR HYDERABAD INTERNATION 144A 425096 10/27/2027 DD 10/2717 200000.000 200,000.00 196,116.00 -3.884.00
ONFF70012002 3745VAQ3 GENERAL MOTORS CO 5.400% 04/01/2042 DD 080717 500,000.000 499 ,635.00 545,365.00 45,730.00
ONFF70012002 37185LAJ1 GEMNESIS ENERGY LP / GENESIS EN 6.500% 10/01/2025 DD 08M4M17 100000.000 100,000.00 101,500.00 1,500.00
ONFF70012002 37373WAD2 GERDALI TRADE INC 144A4.875% 10/24/2027 DD 10/2417 200000.000 198,052.00 199,000.00 942.00
ONFF70012002 380956AE2 GOLDCORP INC 5.450% 06/09/2044 DD 0609/ 4 500,000.000 490,445.00 582,030.00 91,585.00
ONFF70012002 38141GFD1 GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 100307 1,800,000.000 2,222,73000 2,400,552.00 186,822.00
ONFF70012002 413875AT2 HARRIS CORP 5.054% 04/27/2045 DD 04/27M5 200000.000 228,320.00 235,226.00 6,906.00
ONFF70012002 42217KBF2 WELLTOWER INC 4.000% 06/01/2025 DD 05/26M5 700000.000 715,393.00 723835.00 8,442.00
ONFF70012002 423012AGS HEINE KEN NV 1444 4.350% 03/29/2047 DD 03/20M17 300000.000 297 663.00 320,979.00 32,316.00
ONFF70012002 42307TAH1 KRAFT HEINZ FOODS CO 144A 7.125% 08/01/2039 DD 07/29/,09 1,800,000.000 2,293,164 00 2,435,588.00 143,424.00
ONFF70012002 45857YAJ4 INTERNET BRANDS 817 COVLLITE TL 299250.000 298,501.87 29992331 1,421.44
ONFF70012002 458140AY5 INTEL CORP 4.100% 05/1/2047 DD 051117 100000.000 99,419.00 110,180.00 10,761.00
ONFF70012002 46M46CM3 INTERNATIONAL PAPER CO 5.000% 09/15/2035 DD 05/26M5 200000.000 211,314.00 226192.00 14,878.00
ONFF70012002 46(M46CS0 INTERNATIONAL PAPER CO 4.350% 02/15/2048 DD 080917 600000.000 500,369.00 626,424.00 26,055.00
ONFF70012002 47232MABS JEFFERIES FINANCE LLC /J 144A6.875% 04/M15/2022 DD 03/31M4 200000.000 193,000.00 202,500.00 9,500.00
ONFF70012002 476556CX1 JERSEY CENTRAL POWER & LIGHT C 6.150% 06/01/2037 DD 120107 1,800,000.000 2,059,704 00 2,230,344.00 170,640.00
ONFF70012002 432480AF7 KLA-TENCOR CORP 5.650% 11.01/2034 DD 110614 100,000.000 104 467.00 1156,550.00 11,083.00
ONFF70012002 485170AQ7  KANSAS CITY SOUTHERN 4.300% 05/45/2043 DD 051516 100000.000 99,271.00 105120.00 5,849.00
ONFF70012002 435170AS3 KANSAS CITY SOUTHERN 4.9509 0841 5/2045 DD 021516 200000.000 22247300 22799400 5,521.00
ONFF70012002 49446RATE KIMCO REALTY CORP 4.450% 09/01/2047 DD 081047 200000.000 192,518.00 205,458.00 6,940.00
ONFF70012002 494550AQ9 KINDER MORGAN ENERGY PARTNERS 7.300% 08/ 5/2033 DD 08/ 9/02 300,000.000 352,062.00 374,769.00 22,707.00
ONFF70012002 494550BK1 KINDER MORGAN ENERGY PARTNERS 5.625% 09/01/2041 DD 081 7M1 200000.000 £803,504.00 850,016.00 46,512.00
ONFF70012002 539330BC2 LOCKHEED MARTIN CORP 3.600% 03/01/2035 DD 02/20M5 500,000.000 475,000.00 504,030.00 29,030.00
ONFF70012002 532330BN2 LOCKHEED MARTIN CORP 4.090% 09/15/2052 DD 090717 677 000.000 652,472.23 708,690.37 56,218.14
ONFF70012002 552081 AM3 LYONDELLBASELL INDUSTRIES NV 4.625% 02/26/2055 DD 030515 100,000.000 92,924.00 105,825.00 12,901.00
ONFF70012002 561233AA5 MALLINCKRODT INTERNATIONA144A 5.750% 08/01/2022 DD 081314 100000.000 96,250.00 90,750.00 -£,500.00
ONFF70012002 5745990AT3 MASCO CORP 7.750% 08/01/2029 DD 02,0399 187 000.000 228,861.82 24351888 14,657.06
ONFF70012002 618369AES MOODY'S CORP 5.2509 0715/2044 DD 071614 300000.000 330,648.00 362,388.00 31,740.00
ONFF70012002 617482v02 MORGAN STANLEY 6.375% 07/24/2042 DD 07/2412 200000.000 257,034.00 273,070.00 21,036.00
ONFF70012002 620076BES MOTOROLASOLUTIONS INC 5.500% 09/01/2044 DD 081914 200000.000 191,208.00 203,096.00 11,888.00
ONFF70012002 62854AAN4 MYLAN NV 3.950% 061 5/2026 DD 12M5M16 100,000.000 101,852.00 100,837.00 -1.015.00
ONFF70012002 62854AAP9 MYLAN NV 5.250% 0615/2046 DD 12M 516 100,000.000 106,016.00 109,571.00 3,655.00
ONFF70012002 65120FABO NEWCREST FINANCE PTY LTD 144A5.750% 11/M5/2041 DD 111511 275000.000 260,330.75 314,501.75 54,252.00
ONFF70012002 651639AMS NEWMONT MINING CORP 6.250% 10/01,/20339 DD 09/18/09 200000.000 220,032.00 255,748.00 35,716.00
ONFF70012002 65473QBD4  NISOURCE INC 5550% 02/41/2045 DD 10M0M3 200000.000 241,132.00 250,444.00 9.312.00
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ONFF70012002 B58344BU1  NORFOLK SOUTHERN CORF 144A4.050% 08/15/2052 DD 084517 600,000.000 508,764.00 621,882.00 23.118.00
ONFF70012002 666307BP6  NORTHROP GRUMMAN CORP 4.030% 1015/2047 DD 104347 700000.000 693,908.00 731,570.00 32,662.00
ONFF70012002 67054LACT  ALTICE FRANCE SAFRANCE 1444 6.250% 05/ §2024 DD 05/08/14 200000.000 201,000.00 200,500.00 -£00.00
ONFF70012002 £31936BH2  OMEGAHEALTHCARE INVESTORS INC 5.250% 01/15/2026 DD 0912315 400000.000 410,943.00 414,508.00 3,560.00
ONFF70012002 B8258NADS ~ ONEOK PARTNERS LP 6.850% 104 5/2037 DD 09/28/07 300000.000 348,834.00 374,253.00 25,419.00
ONFF70012002 63268NAGE  ONEOK PARTNERS LP 6.125% 02/01/2041 DD 01/26/1 100,000.000 108,990.00 116.710.00 6.720.00
ONFF70012002 B8258NAMS  ONEOK PARTNERS LP 6.200% (9/15/2043 DD 09123 600,000.000 667,110.00 712,748.00 45,836.00
ONFF70012002 63339XBQ7  ORACLE CORP 4.000% 111612047 DD 110917 100000.000 99,531.00 106.488.00 6.957.00
ONFF70012002 B9352PAMS  PPL CAPITAL FUNDING INC 4.000% 09/15/2047 DD 08/08#17 300000.000 206,376.00 308,262.00 11,886.00
ONFF70012002 B943FAAS  PACIFIC LIFE INSURANCE CO 144A VAR RT 1024/2067 DD 10/24117 700000.000 £99,462.00 702470.00 2,708.00
ONFF70012002 698900AG2  ENCANA CORP 7.200% 110172031 DD 11/05/11 400000.000 480,660.00 513,556.00 22,896.00
ONFF70012002 71647NASS  PETROBRAS GLOBAL FINANCE BY 7.375% 01/17/2027 DD 0141747 700000.000 770,000.00 770,700.00 700.00
ONFF70012002 71647NANS  PETROBRAS GLOBAL FINANCE 144A5.899% 01/27/2028 DD 09/27417 507 000.000 505,798 .41 508,267 50 2,468.09
ONFF70012002 71654QBX8  PETROLEOS MEXICANOS 5.625% 01/23/2046 DD 01/23/16 400000.000 332,000.00 370,200.00 38,200.00
ONFF70012002 718549AC2  PHILLIPS 66 PARTNERS LP 4.680% 02/15/2045 DD 02/23/15 400000.000 400,096.00 410,852.00 10,756.00
ONFF70012002 723787483  PIONEER NATURAL RESOURCES CO 7.200% 01/15/2028 DD 01/13/33 500000.000 604,025.00 623,110.00 19,085.00
ONFF70012002 72650RBCS  PLAINS ALL AMERICAN PIPELINE L 4.3009% 01/31/2043 DD 1241042 900000.000 745,859.00 794,308.00 49,149.00
ONFF70012002 72650RBE1  PLAINS ALL AMERICAN PIPELINE L 4.7009% 06/15/2044 DD 04/23/14 100000.000 90,885.00 93.435.00 2,600.00
ONFF70012002 72650RBH4  PLAINS ALL AMERICAN PIPELINE L 4.900% 0245/2045 DD 12/09/14 300000.000 738,623.00 768.224.00 20,601.00
ONFF70012002 74456QBT2  PUBLIC SERVICE ELECTRIC & GAS 3.600% 12/01/2047 DD 1200617 200000.000 199,854.00 204,788.00 4,834.00
ONFF70012002 756109453  REALTYINCOME CORP 3.0003% 014152027 DD 101216 100000.000 94.150.00 95,691.00 1.541.00
ONFF70012002 761713881 REYNOLDS AMERICAN INC 5.850% 08/15/2045 DD 06/12115 300000.000 356,239.00 374,631.00 19,392.00
ONFF70012002 76716XABS  RIO OIL FINANCE TRUST SER 1444 8.750% 01/06/2027 DD 11/2114 428152300 393,900.12 462,404 .43 63.504.36
ONFF70012002 77340RADS  ROCKIES EXPRESS PIP ELINE 144A 7 500% 0741612038 DD 06/27/08 300000.000 307,500.00 346,875.00 39,375.00
ONFF70012002 77340RAMS  ROCKIES EXPRESS PIP ELINE 144A 6575% 04/15/2040 DD 03/22/10 250,000,000 248,750.00 281,250.00 32,500.00
ONFF70012002 774341AK7  ROCKWELL COLLINS INC 3.500% 0G#15/2027 DD 04410417 100000.000 99,835.00 101,818.00 1,883.00
ONFF70012002 774341AL5  ROCKWELL COLLINS INC 4.350% 04/15/2047 DD 044047 100000.000 99,567.00 108,607.00 9,040.00
ONFF70012002 775109AL5  ROGERS COMMUNICATIONS INC 7.500% 08/15/2038 DD 08/06/08 700000.000 920,619.00 993,230.00 72,611.00
ONFF70012002 780097BB6  ROYAL BANK OF SCOTLAND GROUP P VAR RT 12/31/2049 DD 08M 516 700000.000 714,000.00 788,375.00 74,375.00
ONFF70012002 78442FAZ1  NAVIENT CORP 5.628% 08/01/2033 DD 07.21/03 2,075,000.000 1.711,87500 1,810,437 50 98,562.50
ONFF70012002 785692AM3  SABINE PASS LIQUEFACTION LLC 5.625% 0X01/2025 DD 09/01415 40000000 428,000.00 441,204.00 13,204.00
ONFF70012002 80231LAES ~ SANTANDER UK GROUP HOLDINGS PL 2.875% 08/05/2021 DD 0810516 200000.000 186,572.00 199,510.00 3,838.00
ONFF70012002 80231LAGO  SANTANDER UK GROUP HOLDINGS PL VAR RT 11/03/2023 DD 110347 600,000.000 £00,000.00 601,382.00 1,392.00
ONFF70012002 832596AP3  JM SMUCKER CO/THE 4.375% 03/ 512045 DD 091515 200000.000 188,440.00 212,062.00 13,622.00
ONFF70012002 842587C\W5  SOUTHERN CO/THE 4.250% 07/01/2036 DD 05/24/16 100000.000 99,443.00 105,380.00 5.932.00
ONFF70012002 842587CX3  SOUTHERN CO/THE 4.400% 07/01/2046 DD 05/24/16 200000.000 187 824.00 212,884.00 15,170.00
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ONFF70012002 8428EPAC2  SOUTHERN CO GAS CAPITAL CORP 4.400% 05/30/2047 DD 05/09/7 700000.000 731,311.00 748,952.00 18,641.00
ONFF70012002 84756NAG4  SPECTRAENERGY PARTNERS LP 4.500% 0315/2045 DD 0342115 400000000 380,340.00 412,452.00 32112.00
ONFF70012002 863567AJ0  STRYKER CORP 4.625% 03/15/2046 DD 031046 300,000.000 306,904.00 340,683.00 34,779.00
ONFF70012002 86400GABS  STUDIO CITY CO LTD 144A 7 250% 11/30/2021 DD 11/30/16 300,000.000 $28,000.00 844,000.00 16,000.00
ONFF70012002 S6954WWABS  SUZANO AUSTRIAGMBH 144A 7.000% 03162047 DD (GHE/7 200000.000 218,656.00 220,500.00 10,844.00
ONFF70012002 878237AH8  TECH DATACORP 4.950% 02/15/2027 DD 01/3117 100,000.000 99,833.00 105,485.00 5652.00
ONFF70012002 S7S38WWACT  TELEFONICAEMISIONE S SAL 7.045% 06/20/2036 DD 08/20/06 £00,000.000 580,355.00 670,810.00 90,455.00
ONFF70012002 887317AP0  TIME WARNER INC 4.900% 06/5/2042 DD 0613/12 500,000.000 500,180.00 520,340.00 20,660.00
ONFF70012002 88732JANS  TIME WARNER CABLE LLC 7.300% 07/01/2033 DD 08/8/08 700000.000 861,098.00 877.422.00 16,324.00
ONFF70012002 88732JAU2  TIME WARNER CABLE LLC 6.750% 06/15/2030 DD 06/20/09 700000.000 813,806.00 830916.00 26,110.00
ONFF70012002 898324484  TRUST F/1401 1444 6.950% 01/30/2044 DD 01/30/14 200000.000 188,000.00 217.500.00 19,500.00
ONFF70012002 90131HAHE  21ST CENTURYFOX AMERICA INC 4.750% 09/15/2044 DD 0911514 900,000.000 809,622.00 1,029,519.00 128,897.00
ONFF70012002 90131HBQ7  21ST CENTURYFOX AMERICA INC 6.150% 02/ 5/2041 DD 08M5/1 300,000.000 354,831.00 398,262.00 43,431.00
ONFF70012002 90251AABS  UBS AG/STAMFORD CT 7.625% 084172022 DD 08M7412 1,000,000.000 1.133,75000 1.163,200.00 34,450.00
ONFF70012002 91911KAKS  VALEANT PHARMACEUTICALS | 144A7.000%% 03/5/2024 DD 0372117 100000000 100,000.00 107,000.00 7,000.00
ONFF70012002 91911KAN2  VALEANT PHARMACEUTICALS | 144A5.500% 11/01/2026 DD 1047417 200,000.000 200,000.00 203,500.00 3,500.00
ONFF70012002 91911TAHE  VALE OVERSEAS LTD 6.875% 11/21/2036 DD 11/21/06 500000000 £12,200.00 £12,500.00 300.00
ONFF70012002 91912EAA3  VALE SAS5.625% 08/11/2042 DD 0941412 100,000.000 108,500.00 108,500.00 0.00
ONFF70012002 92340LACE  VEREIT OPERATING P ARTNERSHIP L 3.950% 08M5/2027 DD 0811417 100000000 99,330.00 98,367.00 473.00
ONFF70012002 92343VCKS  VERIZON COMMUNICATIONS INC 4.862% 0821/2046 DD 0221415 1,280,000.000 1,287,01120 1,333,273 60 36,262.40
ONFF70012002 92343VCM4  VERIZON COMMUNICATIONS INC 5.012%6 0821/2054 DD 022115 2,321,000.000 2,317 53496 2,376,680.79 50,145.83
ONFF70012002 92343VDR2  VERIZON COMMUNICATIONS INC 4.812% 0345/2039 DD 0210347 0,000.000 100,630.08 94,158.90 647118
ONFF70012002 9243VDS0  VERIZON COMMUNICATIONS INC 5.012% 04415/2049 DD 0210347 182,000.000 220,091.53 198.221.31 2187022
ONFF70012002 92343VDUS  VERIZON COMMUNICATIONS INC §.250%6 034 6/2037 DD 031617 200000000 210,536.00 218,936.00 9,400.00
ONFF70012002 92863PAPT7  VIACOM INC 4.375% (G/15/2043 DD 031513 20000000 159,312.00 173138.00 13,826.00
ONFF70012002 92653PAUE  VIACOM INC 5.850% 09/01/2043 DD 081913 400000.000 382,000.00 413,388.00 21,888.00
ONFF70012002 92718WAES  VEON HOLDINGS BV 144A5.950% 02/ 3/2023 DD 024313 350000000 364,000.00 376,260.00 12,250.00
ONFF70012002 939548AE1  WASHINGTON PRIME GROUP LP 5.950% 08/5/2024 DD 08/04/17 400000000 303,868.00 408,776.00 14,808.00
ONFF70012002 9621664W4  WEYERHAEUSER CO 6.950% 10/01/2027 DD 10/08/27 150,000.000 180,435.00 188,011 50 7.576.50
ONFF70012002 962166BR4  WEYERHAEUSER CO 7.375% 0341512032 DD 094 502 2,300,000.000 2,812,651 00 3.176,944.00 264,293.00
ONFF70012002 962166BT0  WEYERHAEUSER CO 6.875% 12/ 52033 DD 12/7/02 500,000.000 608,065.00 657.525.00 49,460.00
ONFF70012002 96332HCG2  WHIRLPOOL CORP 5.150% 03/01/2043 DD 0212713 700000.000 746,837.00 788,530.00 42,693.00
ONFF70012002 969457BM1  WILLIAMS COS INC/THE VAR RT 0G/15/2032 DD 03/15/03 1,000,000.000 1,207 50000 1,320,000.00 112,500.00
ONFF70012002 983130AU8  WYNN LAS VEGAS LLC /WYNN 1444 4 280% 05/302023 DD 0612213 500,000.000 476,095.00 508,750.00 32,656.00
ONFF70012002 98420EAD7  XLIT LTD 5.500% 03/31/2045 DD 03/30/15 200,000.000 188,774.00 212,500.00 22,726.00
ONFF70012002 99AAB7820  "CAESARS RESORT 8417 COV-LITE TL 40000000 380,000.00 401,672.00 2572.00
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ONFF70012002 EDBW1YZG7 UNITYMEDIAHESSEN GMBH & REGS 3.5009 01/15/2027 100000.000 103,365.50 123924 .96 20,559.46
ONFF70012002 EFBLWFB4G  ALTICE FRANCE SAFRANCE REGS 5.625% 05/15/2024 200000.000 22222347 250,006.56 27.783.39
ONFF70012002 EXB3FMYY0D BARCLAYS BANK PLC REGS VAR RT 12/31/2049 250000.000 37869583 396,524 .84 17.829.01
ONFF70012002 EXBGOZTRA1 TESCO PROPERTY FINANCE 1 REGS 7.623% 0713/2039 Q0186.970 131,967.95 167,322.85 35,354.90
ONFF70012002 GG67106AB3  ODEBRECHT DRILLING NORBE RE GS 6.350% 12/01/2021 DD 0407417 50275106 50,567 .82 50,567 .82 0.00
ONFF70012002 GG67106AC1 *ODEBRECHT DRILLING NORBE REGS 7.350% 12/01,/2026 DD 0407417 77 450,609 30,980.24 30,980.24 0.00
ONFF70012002 GG712EAB4  *ODEBRECHT OIL & GAS FINAN REGS 0.000% 12/31/2049 DD 12/2217 45223.750 1.331.24 1.331.84 0.00
ONFF70012002 L7200KABO ORTHO-CLINICAL 514 COVLITE TL 684 050.648 677 456.43 685,097 .25 764082
ONFF70012002 NABOB45RE  UBS AG REGS VAR RT 05/22/2023 200,000.000 816,000.00 805,486.40 -10,513.60
ONFF70012002 NABD1JX39 CEMEX FINANCE LLC REGS 4.625% 06/15/2024 200000.000 226,267.30 260,496.75 34,229.45
ONFF70012002 NABMJESQ3 UBS AG RE GS 5.125% 05/15/2024 1,600,000.000 1.615,07200 1,683,192.00 7312000
ONFF70012002 NABYZGYB2 ZIMMER BIOMET HOLDINGS INC 2.425% 124 3/2026 £00,000.000 659178.32 75319267 94,014.35
ONFF70012002 LM0B5PAAS  BRASKEM AMERICAFINANCE C REGS 7.125% 07/22/2041 DD 07/22M1 200000.000 240,000.00 237,500.00 -2,500.00
ONFF70013002 00206RCQ3  AT&T INC 4750% 05M5/2046 DD 050415 500,000.000 473,710.00 489,025.00 15,315.00
ONFF70013002 DO206RDFS  AT&T INC 6000% 08M5/2040 DD 02M5M6 100000.000 109,211.00 113169.00 3.258.00
ONFF70013002 00206RDUS3 ATET INC VAR RT 01/5/2020 DD 03/2817 1,300,000.000 1,300,00000 1,307,748.00 7.748.00
ONFF70013002 DDZ206RENS  AT&T INC 49009 08/M4/2037 DD 0807M17 700000.000 698,754.00 708,820.00 10,066.00
ONFF70013002 00772BAN1 AERCAP IRELAND CAPITALDAC /A 4.2509% 07/01/2020 DD 06/25M5 500,000.000 524 970.00 518,835.00 £,135.00
ONFF70013002 00772BAQ4  AERCAP IRELAND CAPITALDAC /A4.625% 10/30/2020 DD 10/2115 200000.000 208,000.00 209,656.00 1.656.00
ONFF70013002 00774MACO  AERCAP IRELAND CAPITALDAC fA3.500% MM5/2025 DD 112117 400,000.000 397,760.00 396,496.00 -1,264.00
ONFF70013002 026874DH7  AMERICAN INTERNATIONAL GROUP | 3.900% 04/01/2026 DD 03/22M6 700000.000 712,306.00 725907.00 13,601.00
ONFF70013002 04353UADS ASCIANO FINANCE LTD 144A6.0009% 04/07/2023 DD 040711 500,000.000 539,220.00 551,160.00 11,940.00
ONFF70013002 04850N ABO AT&T INC 5.350% 09/1,/2040 DD 03201111 200000.000 205,400.00 211,058.00 5,658.00
ONFF70013002 05367 AAA1 AVATION CAPITAL GROUP LL 14447 .125% 104 5/2020 DD 100740 400,000.000 462,000.00 445,240.00 -16,160.00
ONFF70013002 05526DAS4  BAT CAPITAL CORP 144A VAR RT 08/4/2020 DD 08M5M7 1,200,000.000 1,200,00000 1,305,994.00 6,994.00
ONFF70013002 05438AKT BANK ONE CORP 8.000% 04/292027 DD (4/20/97 200,000.000 1,045,064 00 1,089,848.00 24,784.00
ONFF70013002 06740L8C2 BARCLAYS BANK PLC 7.625% 11/21/2022DD 11/2112 400000.000 439,000.00 453,000.00 14,000.00
ONFF70013002 128681GQ5 CIT GROUP INC 5.000% 08M5/2022 DD 08/03M2 700000.000 729,750.00 742,000.00 12,250.00
ONFF70013002 126550BS58 CVS PASS-THROUGH TRUST 144A7 5079 (M AM0/2032 DD 12/22/09 881705893 107362685 1,080,609.93 6,983.08
ONFF70013002 12667FMF2  ALTERNATIVE LOAN TRUS 16CB 5A1 6.000% 08/252034 DD 05/01/04 541 064 843 566,022.65 566,564 .63 541.98
ONFF70013002 14337BAE3  CCHOLDINGS GS V LLC / CROWWN C 2.849% 04/15/2023 DD 041513 1,000,000.000 1.016,23000 1,031,690.00 15,460.00
ONFF70013002 15135UAFG CENOWVUS ENERGY INC 6.750% 11/ 5/2039 DD 051540 450000.000 501,736.80 538,870.50 37.134.00
ONFF70013002 15670BABS CENTURYLINK 517 COV-LITE TLB 1,000,000.000 995,000.00 963,440.00 -31,560.00
ONFF70013002 161175AY0 CHARTER COMMUNICATIONS OPERATI 4.908% 07,/23/2025 DD 07/23M6 750000.000 790,447 .50 797,302.50 £5,945.00
ONFF70013002 16117LBL2 CHARTER COMM OPERATING 12M6 TLI 788000.000 792,081.84 788,000.00 -4,081.84
ONFF70013002 172967LEQ CITIGROUP INC VAR RT 01/0/2020 DD 011017 700000.000 701,302.00 704,165.00 2,863.00
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ONFF70013002 17307GXQ6  CITIGROUP MORTGAGE LOAN T 6 AZ VAR RT 09/25/2035 DD 0810105 356581 .964 367.243.76 360,055.07 -7.188.69
ONFF70013002 212015AH4 CONTINENTAL RESOURCES INC/OK 5.000% 09/15/2022 DD 03108412 300000.000 302,817.00 304,500.00 1.683.00
ONFF70013002 224044BY2 COX COMMUNICATIONS INC 1444 4.700% 12M5/2042 DD 11/29M2 700000.000 608,685.00 676,186.00 67,501.00
ONFF70013002 251541 AQ1 DEUTSCHE BANK AG 4.250% 10/ 4/2021 DD 041417 1,100,000.000 1,104,24600 1,144 ,407.00 40,161.00
ONFF70013002 25272KAD5S  DELLINTERNATIONALLLC /144A4.420% 06/15/2021 DD 06/0116 600000.000 633,678.00 625,212.00 -8.466.00
ONFF70013002 25272KAGS DELLINTERNATIONALLLC /144A5.4509 064 5/2023 DD 060116 600,000.000 655,332.00 548,384 .00 -£,948.00
ONFF70013002 25470DAG4  DISCOVERYCOMMUNICATIONS LLC 4.250% 0512042 DD 05M7M2 400000.000 368,928.00 396,680.00 27.752.00
ONFF70013002 26835BABG EQT MIDSTREAM PARTNERS LP 4.125% 12/1/2026 DD 110416 200000.000 194 ,950.00 199,164.00 4,214.00
ONFF70013002 20273RAJE ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/2208 1,300,000.000 1,507.21100 1,611,909.00 104,598.00
ONFF70013002 29379VBHS ENTERPRISE PRODUCTS OPERATING 3.700% 0241 5/2026 DD 050715 1,000,000.000 1,003,63000 1,023,940.00 20,310.00
ONFF70013002 33766JAF0 FIRSTENERGY SOLUTIONS CORP 6.800% 08/5/2039 DD 03/07,09 500000.000 177.500.00 205,000.00 27,500.00
ONFF70013002 337932AF4 FIRSTENERGY CORP 4.250% 03/15/2023 DD 030513 1,300,000.000 1,343,94000 1,357.,798.00 13,858.00
ONFF70013002 345397VM2  FORDMOTOR CREDIT CO LLC 2.125% 01152020 DD 12/14/,09 200000.000 230,636.00 221,544.00 -9,092.00
ONFF70013002 348397VRA1 FORD MOTOR CREDIT CO LLC 5.7509 02/01/2021 DD 020711 350000.000 383,803.00 379,991 .50 -3.811.50
ONFF70013002 348397vwK5 FORDMOTOR CREDIT CO LLC 4.375% 08062023 DD 080613 350000.000 361,200.00 368,550.00 7.350.00
ONFF70013002 36186CBYS ALLY FINANCIAL INC 8.0009 11/01/2031 DD 12/31/08 200000.000 231,984.00 260,000.00 28,016.00
ONFF70013002 37045XAL0 GENERAL MOTORS FINANCIAL CO IN 4.250% 0515/2023DD 111513 875000.000 £890,002.75 915,267 .50 25,264.75
ONFF70013002 3745XASS GEMNERAL MOTORS FINANCIAL CO IN 4.000% 0115/20250D 01M2M5 550000.000 536,602.00 5656,108.50 28,506.50
ONFF70013002 380956AD4 GOLDCORP INC 3.700% 03/15/2023 DD 03/20M3 1,200,000.000 1.180,57200 1,229,268.00 48,696.00
ONFF70013002 4041 A2ZAHT HBOS PLC 144A6.750% 05/21/2018 DD 05/21/108 1,000,000.000 1,054 50000 1,016,950.00 -37,5650.00
ONFF70013002 494650A4Q9  KINDER MORGAN ENERGY PARTNERS 7.300% 08/ 5/2033 DD 08/9/02 200000.000 234,708.00 249,2846.00 15,138.00
ONFF70013002 49456504V KINDER MORGAN ENERGY PARTNERS 6.9509 014 5/2038 DD 06/21/.07 400,000.000 463,988.00 497,340.00 33,352.00
ONFF70013002 49456BAN1 KINDER MORGAN INC/DE VAR RT 01/5/2023 DD 08M0M7 600000.000 600,000.00 609,936.00 9,936.00
ONFF70013002 S0077LAP1 KRAFT HEINZ FOODS CO VAR RT 0240/2021 DD 08M0M7 700000.000 700,000.00 701,757.00 1,757.00
ONFF70013002 59018YNG4 BANK OF AMERICACORP 6.875% 04/25/2018 DD 04/25/08 500000.000 531,455.00 507,640.00 -23,815.00
ONFF70013002 602190AJ3 MOH AWK INDUSTRIES INC 3.850% 02/01/2023 DD 01/31M3 500 ,000.000 613,086.00 622,878.00 9,792.00
ONFF70013002 6174467P8 MORGAN STANLEY 5.500% 07/24/2020 DD 07/2610 1,200,000.000 1.214,25200 1.,285,616.00 -27 636.00
ONFF70013002 636120BM2 NATIONAL FUEL GAS CO 5.200% 07/M5/2025 DD 06/25M5 200,000.000 830,880.00 858,080.00 27,200.00
ONFF70013002 637417AK2 NATIONALRETAILPROPERTIES INC 2.5009 10/15/2027 DD 091417 500000.000 497 965.00 491,260.00 -6,705.00
ONFF70013002 65804LAG2  NOBLE HOLDING INTERNATIONAL LT 6.050% 03/01/2041 DD 0203411 600000.000 414,000.00 411,000.00 -3.000.00
ONFF70013002 674699CG8  OCCIDENTAL PETROLEUM CORP 3.500% 0615/2025 DD 06/2315 800000.000 811,206.00 828,440.00 17.144.00
ONFF70013002 680223AK0 OLD REPUBLIC INTERNATIONAL COR 3.875% 08/26/2026 DD 08/2616 100,000.000 95122.00 100,663.00 5,541.00
ONFF70013002 G68268NADS ONEOK PARTNERS LP 6.8509% 104 5/2037 DD 09/28/07 200000.000 232,556.00 249,502.00 16,946.00
ONFF70013002 69362BANM PSEG POWER LLC 8.625% 04/15/2031 DD 1015101 300,000.000 366,237.00 395,541.00 29,304.00
ONFF70013002 698900AG2 ENCANA CORP 7.200% 11/01/2031 DD 110501 1,163,000.000 1,480,201 28 1,493,164.07 387279
ONFF70013002 71847NAND  PETROBRAS GLOBAL FINANCE 14445.999% 01/27/2028 DD 09/2717 568000.000 566,653 .24 569,420.00 276616
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ONFF70013002 723787AB3 PIONEER NATURAL RESOURCES CO 7.200% 01/M5/2028 DD 011 3/32 400000.000 483,220.00 498,488.00 15,268.00
ONFF70013002 72650RBCS  PLAINS ALL AMERICAN PIPELINE L 4.300% 01/31/2043 DD 1210412 200000.000 165,702.00 176,624.00 10,922.00
ONFF70013002 72650RBLS PLAINS ALL AMERIC AN PIPELINE L 4.5009 12M5/2026 DD 11/22M6 300,000.000 304,335.00 304,110.00 -225.00
ONFF70013002 747262AHE6 QWVC INC 5.125% 07/02/2022 DD 010213 1,500,000.000 1,652,77000 1,585,430.00 33,660.00
ONFF70013002 749585452 RPM INTERNATION AL INC 3.450% 11/15/2022 DD 10/2312 1,000,000.000 991,590.00 1,024,770.00 33.180.00
ONFF70013002 77340RADS ROCHKIES EXPRESS PIP ELINE 144A 7 5009 07M5/2038 DD 06/27/08 400,000.000 410,000.00 462,500.00 52,500.00
ONFF70013002 780097BAS ROYAL BANK OF SCOTLAND GROUP P 4.800% 04/05/2026 DD 040516 700000.000 700,791.00 752122.00 51,331.00
ONFF70013002 78442FAZ1 NAVIENT CORP 5.625% 08/01/2083 DD 072103 1,700,000.000 1,402,50000 1,483,250.00 £80,750.00
ONFF70013002 78442FERS NAVIENT CORP 5.500% 01M15/219 DD 092013 100000.000 103,750.00 101,750.00 -2,000.00
ONFF70013002 785692AD8 SABINE PASS LIQUEFACTION LLC VAR RT 0445/2023 DD 10M5M3 800000.000 856,334.77 878,584.00 22,249.23
ONFF70013002 845467AL3 SOUTHWE STERN ENERGYCO VAR RT 01/23/2025 DD 01/2345 850000.000 869,125.00 882937.50 13.812.50
ONFF70013002 87124VAD1 SYDNEYAIRPORT FINANCE CO 144A3.9009% 03/22/2023 DD 10/23M12 1,000,000.000 1,023,03000 1,029170.00 6,140.00
ONFF70013002 87165BAGE  SYNCHRONY FINANCIAL 4.5009 07/23/2025 DD 07/2315 £800000.000 821,736.00 836,000.00 14,264.00
ONFF70013002 882384AC4 TEXAS EASTERN TRANSMISSIO 1444 2.800% 10M5/2022 DD 10/24M2 400000.000 389,344.00 397,444 .00 8,100.00
ONFF70013002 883556AX0 THERMO FISHER SCIENTIFIC INC 4.500% 03/01/2021 DD 0222411 2,400,000.000 2,565.67200 2,580,840.00 -14,832.00
ONFF70013002 884003BQ7 THOMSON REUTERS CORP 4.300% 11/23/2023 DD 11/2113 700,000.000 73231200 738,836.00 6,524.00
ONFF70013002 893330AF6 TRANSOCEAN INC 7.500% 04/15/2031 DD 040501 200000.000 169,000.00 177,000.00 £,000.00
ONFF70013002 296318AH4 TRIUMPH GROUP INC 4.875% 04/01/2021 DD 02/26M13 300000.000 281,400.00 294,750.00 13,350.00
ONFF70013002 90351DAF4  UBS GROUP FUNDING SWIT ZER 1444 4125% 04/15/2026 DD 040516 700000.000 715,904.00 733,985.00 18,081.00
ONFF70013002 91N1TAHG VALE OVERSEAS LTD 6.875% 11/21/2036 DD 11/2106 100,000.000 113,400.00 122,500.00 9,100.00
ONFF70013002 92343VCK8  VERIZON COMMUNICATIONS INC 4.862% 08/21/2046 DD 02/2115 287 000.000 290814.23 208,944 .94 8.130.71
ONFF70013002 92343VCR3 VERIZON COMMURNICATIONS INC 3.500% 11/01/2024 DD 10/29/M1 4 600,000.000 609,654.00 610,758.00 1.,104.00
ONFF70013002 92343VDY7 VERIZON COMMURNICATIONS INC 4 125% 034 6/2027 DD 03M6M7 400000.000 307,024.00 417,084.00 20,060.00
ONFF70013002 92343VEBG VERIZON COMMURNICATIONS IN 144A3.376% 02M15/2025 DD 0816M7 173000.000 170,579.72 173,653.94 3.074.22
ONFF70013002 96%457BM1 WILLIAMS COS INC/THE VAR RT (3/5/2032 DD 031503 700000.000 845,250.00 924,000.00 78,750.00
ONFF70013002 980236AP2 WOODSIDE FINANCE LTD 1444 3.7009 034142028 DD 091317 1,5600,000.000 1,498,96500 1,489,695.00 -9.270.00
ONFF70013002 93256P AFQ ZIMMER BIOMET HOLDINGS INC 3.580% 04/01/2025 DD 08M9M15 875000.000 852,241.25 874,422.50 22181.25
ONFF70013002 99AAAT268 *LIGHTSTONE 3M7 COV-LITE TLB 546523 .650 645,815.37 64298383 316846
ONFF70013002 99AAAT433 FLIGHTSTONE 317 COV-LITE TLC 41 058.730 41,007 41 41,208.59 20118
ONFF70013002 99AAB7432 *PETROBRAS 614 ADVANCE TL 100000.000 96,650.00 99159.60 2,509.60
ONFF70013002 EXB3FMYYD BARCLAYS BANK PLC REGS VAR RT 12/31/2049 100000.000 151.478.33 158,609.94 713161
ONFF70013002 EXB3LSHB2 TESCO PROPERTY FINANCE 4 REGS 5.8019 10/ 3/2040 98140420 122,944 53 158,521 .16 35,576.63
ONFF70013002 EXBH4P3B8 BARCLAYS PLC VAR RT 12/31/2049 S500000.000 556,190.77 £590,460.00 134,260.23
JIOTAL CORPORATE DEBT INSTRUMENTS §32,291,19597 565,998,848.91 33,707,652.94

CORPORATE STOCK - PREFERRED
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ONFF40010002 ED4354350  FUCHS PETROLUB SE 2927.000 140,447 24 166527 32 15,080.08
ONFF40013002 EDS497166  VOLKSWAGEN AG 28216.000 4,087,39220 5,789,544 98 1672156278
ONFFB0010002 999010616  FSP SATELUTE PLACE CORP PFD 60.000 3,240,00000 3,240,000.00 0.00
ONFF70012002 48126HAC4  JPMORGAN CHASE & CO VAR RT 12/31/2040 DD 09/2314 300,000.000 808,504.00 879,040.00 £9,536.00
ONFF70012002 902073AZ8  US BANCORP VAR RT 12/31/2049 DD 02113M7 300000000 300,000.00 324,786.00 24.765.00
ONFF70012002 92339v209  VEREIT INC PFD 6.700% CUMULATIVE 1,500,000 40,464.00 40912.00 448.00
ONFF70012002 949746RGS  WELLS FARGO & CO VAR RT 12/31/2048 DD 04122114 200000000 201,000.00 213840.00 12,840.00
ONFF70013002 902073AZ9  US BANCORP VARRT 12/31/2049 DD 021317 200,000.000 200,000.00 216510.00 16,510.00
JOTAL CORPORATE STOCH - PREFERRED 9,012.80744 10,830,239.30 1.811,431.86

CORPORATE STOCK - COMMON

ONFF30010002 0268374784 AMERICAN INTERNATIONAL GROUP | 54 200.000 3485161324 3,229,236.00 -255,925.34
ONFF30010002 03249M105 ANDEAVOR 6400.000 5835617.903 731.776.00 148,258.07
ONFF30010002 036752103 ANTHEM INC 5000.000 718,850.00 1,125,050.00 406,200.00
ONFF20010002 037411105 APACHE CORP 36200.000 1,716,58223 1,5583,696.00 -162,886.23
ONFF30010002 060505104 BANK OF AMERICACORP £3521.000 140381410 1.875139.92 471,325.82
ONFF20010002 078396100 BED BATH & BEYOND INC 156200.000 642112.00 347.442.00 -294 670.00
ONFF30010002 124857202 CBS CORP 12500.000 796,336.72 743,400.00 £52936.72
ONFF20010002 131347304 CALPINE CORP 20900.000 23537780 316,217.00 80,839.40
ONFF30010002 14040H105 CAPITAL ONE FINANCIAL CORP 19500.000 167667529 1,941,810.00 26513411
ONFF20010002 172967424 CITIGROUP INC 33551.000 1,980,74048 249552091 506,780.43
ONFF30010002 174610105 CITIZENS FINANCIAL GROUP INC 19200.000 672,720.35 806,016.00 133,286.64
ONFF30010002 20030N101 COMCAST CORP 21 500.000 74228780 861,075.00 118,787 .50
ONFF30010002 219350105 CORNING INC 56500.000 1,371,25500 1,807 ,435.00 436,180.00
ONFF30010002 231021106 CUMMINS INC 9.900.000 1,363,791 29 1,748,736.00 384,944 61
ONFF20010002 254709108 DISCOVER FINANCIAL SERVICES 17 500.000 1,052,83921 1,246,100.00 203,260.79
ONFF30010002 25470F 104 DISCOVERYINC 557200.000 1.441,58673 1,237.614.00 -20397273
ONFF30010002 25470F 302 DISCOVERYINC 29500.000 660,926.83 624,515.00 -36,411 .88
ONFF20010002 200324107 EMBRAER SAADR 14 200.000 27486425 339,2806.00 64,941 65
ONFF30010002 294321608 TELEFONAKTIEBOLAGET LM ERICSSO ADR 302300.000 1,758,87551 2,019,364.00 260,488 .49
ONFF30010002 343412102 FLUOR CORP 11,000.000 460,661 .43 568,150.00 107 488.57
ONFF30010002 37045V100 GENERAL MOTORS CO 35500.000 131512508 1,452,244.00 144118.92
ONFF30010002 37733105  GLAXOSMITHKLINE PLC ADR 26200.000 1.020,58615 929,314.00 9127215
ONFF30010002 38141G104 GOLDMAN SACHS GROUP INC/THE 4700.000 110117860 1.197.372.00 96,193.40
ONFF30010002 412322108 HARLE YD AVIDSON INC 9700.000 500,233.23 493,536.00 -15,697.28
ONFF20010002 42209H107 HESS CORP 29200.000 167371206 1,385,124.00 -287 ,588.06
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ONFF30010002 42824C109 HEWLETT PACKARD ENTERFRISE CO 223800.000 3,010,27590 3,213,768.00 203,492.10
ONFF30010002 460146103 INTERNATIONAL PAPER CO 20500.000 1,096,79540 1.187.770.00 90,974.60
ONFF30010002 46625H100 JPMORGAN CHASE & CO 14 200.000 1,233,947 00 1,529,242.00 205,295.00
ONFF30010002 500472303 KONINKLIJKE PHILIPS NV 33197.000 1,014,24505 1,254,846.60 240,601 .55
ONFF30010002 559222401 MAGNAINTERNATIONAL INC 14400.000 623,381.00 816,048.00 192,667.00
ONFF30010002 565349106 MARATHON OIL CORP 117 800.000 1,892,11319 1,995,047.00 103,933.81
ONFF30010002 594918104 MICROSOFT CORP 30.200.000 1,914,004 02 2,53 ,262.00 677,857.98
ONFF30010002 609207105 MONDELEZINTERNATIONAL INC 11,200.000 473,204 14 479,360.00 6,155.86
ONFF30010002 626717102 MURFPHY OIL CORP 42200.000 1,444 64857 1.515,240.00 70.591.33
ONFF30010002 637071101 NATIONAL OILWELL VARCO INC 21 500.000 666,399.25 774,430.00 108,030.65
ONFF30010002 62339X105 ORACLE CORP 48400.000 1.292,81861 2,283,352.00 395,533.39
ONFF30010002 692517106 PPL CORP 6.:300.000 214515.00 194,985.00 -19,530.00
ONFF30010002 693718108 PACCAR INC 4200.000 268,380.00 208,536.00 30,156.00
ONFF30010002 713443108 PEPSICO INC 6.200.000 794,247 .74 827,443.00 33,200.26
ONFF30010002 780259206 ROYAL DUTCH SHELL PLC ADR 18449.000 1,003,256 62 1.230,732.79 227 47617
ONFF30010002 80105N105 SANOFI ADR 18000.000 72792000 774,000.00 46,080.00
ONFF30010002 857477103 STATE STREET CORP £000.000 620,694.03 780,880.00 160,185.97
ONFF20010002 87612E106 TARGET CORP 5400.000 390,042.00 352,350.00 -37.692.00
ONFF30010002 89417E109 TRAVELERS COS INC/THE 7.200.000 87757789 976,608.00 99,0301
ONFF30010002 92857wV308 VODAFONE GROUP PLC ADR 55763.000 137211524 1,773,839.70 406,724 46
ONFF30010002 931142103 WALMART INC 3400.000 235,008.00 3356,750.00 100,742.00
ONFF30010002 949746101 WELLS FARGO & CO 39,794 .000 217438275 2,414,301 .98 23091923
ONFF20010002 93256P102 ZIMMER BIOMET HOLDINGS INC 4500.000 47472000 555,082.00 £80,362.00
ONFF30010002 GO0S4vW101 ADIENT PLC 6,002.000 351, 717.20 472,357 40 120,640.20
ONFF30010002 GO5S51A103  ARRIS INTERNATIONAL PLC 17 500.000 459,488.25 452,144.00 -7.344.26
ONFF30010002 G51502105 JOHNSON CONTROLS INTERNATION AL 43525.000 1,751 415655 1,683737.75 9267780
ONFF30010002 G5960L103 MEDTRONIC PLC £000.000 61757618 646,000.00 2842382
ONFF20010002 H84929104 TE CONNECTIVMITYLTD 3700.000 256,336.00 351,642.00 95,312.00
ONFF30010002 N20944109 CNH INDUSTRIAL NV 100,200.000 £875,952.00 1,380,720.00 474,768.00
ONFF30011002 60975R105 MONOGENESIS CORP 1.000 ono 0.00 0.00
ONFF30011002 EXBO1FLGY G4SPLC 4/519.000 134125 1668310 3.270.55
ONFF320012002 00737L103 ADTALEM GLOBAL EDUCATION INC 10200.000 318,240.00 428910.00 110,670.00
ONFF30012002 035290105 ANIXTER INTERNATIONAL INC 13000.000 1,053,65000 988,000.00 £5,650.00
ONFF30012002 05551Q2M BOK FINANCIAL CORP £8.200.000 678,100.70 766,256.00 88,155.30
ONFF30012002 090572207 BIO-RAD LABORATORIES INC 6500.000 1,184,82000 1,551,355.00 366,535.00
ONFF30012002 104674106 BRADY CORP 39.700.000 1.479.67196 1,504,630.00 24,958.04
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ONFF30012002 109596104  BRINK'S CO/THE 17 £00.000 701,250.00 1,337 ,800.00 636,650.00
ONFF30012002 110334103 BRISTOW GROUP INC 101300.000 2,074.62400 1.364,511.00 710.113.00
ONFF30012002 145756105 ~ CARS.COMINC 18366.000 432,407.22 52067544 97.268.22
ONFF30012002 159364107  CHARLES RIVER LABORATORIES INT 23400.000 1.782,846.00 2,581.,130.00 778.234.00
ONFF30012002 21075N204  CONTANGO OIL & GAS CO 24529.000 230,034.85 116,002.59 114,032.27
ONFF30012002 26483E100  DUN & BRADSTREET CORP/THE 15/600.000 1,835,94039 1,347 .196.00 11,2651
ONFF30012002 303250104  FAIR ISAAC CORP 8300.000 988,526.00 1,271,560.00 282,034.00
ONFF30012002 31847R102  FIRST AMERICAN FINANCIAL CORP 45500.000 1,670,32800 2,556,424.00 85,096.00
ONFF30012002 440327104  HORACE MANN EDUCATORS CORP 15204.000 650,731.20 670,486.40 19,765.20
ONFF30012002 45167R104  IDEX CORP 400,000 414,276.00 607.062.00 192,736.00
ONFF30012002 458865304  INTERFACE INC 57 207.000 1,088,97536 1,433,756.05 37178019
ONFF30012002 460335201  INTERNATIONAL SPEE DWAY CORP 32897.000 1.210,60950 1,310,945.45 100,335.86
ONFF30012002 48020Q107  JONES LANG LASALLE INC 13500.000 1,384,35200 2,066,234.00 660,882.00
ONFF30012002 489170100  KENNAMETALINC 63300.000 1,985,66353 3,084,353.00 107868947
ONFF30012002 49338L103  KEYSIGHT TECHNOLOGIES INC 47 300.000 1.755.81937 1,888,480.00 232,860.63
ONFF30012002 537008104  LITTELFUSE INC 9.955.000 151087035 1,960,208.10 458,427.75
ONFF30012002 553573108  MSG NETWORKS INC 63700.000 1,335,377 M 1,289,825.00 45,452.41
ONFF30012002 553777103  MTS SYSTEMS CORP 42300.000 2,404,26377 2,288,360.00 4105,903.77
ONFF30012002 §5825T103  MADISON SQUARE GARDEN CO/THE 6566.000 114328556 1.405,526.10 262,240.44
ONFF30012002 56332Q102  MANNING & NAPIER INC 70500.000 §32.275.00 253,300.00 278,475.00
ONFF30012002 577128101 MATTHEWS INTERNATIONAL CORP 9300.000 753.130.00 517,440.00 -235,690.00
ONFF30012002 583433101  MEREDITH CORP 1000.000 £38,820.00 713,340.00 74,520.00
ONFF30012002 531520200  METHODE ELECTRONICS INC 23100.000 1.,046,325.11 926,310.00 4120,015.11
ONFF30012002 608501104  MITCHAM INDUSTRIES INC 67850.000 281,577.80 215,084.50 -66,493.00
ONFF30012002 777780107 ~ ROSETTASTONE INC 55000.000 490,050.00 685,850.00 195,300.00
ONFF30012002 829073105  SIMPSON MANUFACTURING CO INC 26,400.000 114714931 1.515,624.00 368,474.19
ONFF30012002 835393107  SOTHEBY'S 10800.000 434.474.00 562.440.00 127 966.00
ONFF30012002 878155100 TEAM INC 85500.000 283313170 1,273,420.00 4,654,711.70
ONFF30012002 87901J105  TEGNAINC 47 400.000 641,905.56 667,392.00 25,486.07
ONFF30012002 9034BE103  US SILICAHOLDINGS INC 75200.000 3.271.78058 2,448.512.00 523,268 .58
ONFF30012002 988207105  ZEBRA TECHNOLOGIES CORP 26.400.000 2,264,06400 2,740,320.00 476,266.00
ONFF30012002 GOB207116  ATLAS FINANCIAL HOLDINGS INC 55367.000 977.781.13 143778185 160,010.72
ONFF30012002 G4474Y214  JANUS HENDERSON GROUP PLC 36038.000 101341248 137381388 365,401.40
ONFF30012002 G54050102  LAZARD LTD 48100.000 1,876,429.00 2,525,260.00 548,821.00
ONFF30015002 000957100 ABM INDUSTRIES INC 7705.000 20567564 20063260 £.043.04
ONFF30015002 00430H102  ACCELERATE DIAGNOSTICS INC 13599.000 31364511 35891380 45,268.69
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ONFF30015002 008094107  ACTUA CORP 30123.000 601,004.72 61031880 9,314.08
ONFF30015002 028683108  AMERICAN SOFTWARE INC/GA 18580.000 226,369.08 219,574.40 6.794.69
ONFF30015002 04016X101  ARGENX SE ADR 4296.000 223,392.00 271,248.44 47,857 44
ONFF30015002 046513107  ATARABIOTHERAPEUTICS INC 17.414.000 204,221.05 31518340 20,972.35
ONFF30015002 05464C101  AXON ENTERPRISE INC 21362.000 488,850.17 566,083.00 66,442.83
ONFF30015002 068323104  BARRACUDANETWORKS INC 16/606.000 402,993.77 456/665.00 53,671.23
ONFF30015002 08180D106  BENEFITFOCUS INC 10513.000 333.962.47 286,551.00 -47 411 .47
ONFF30015002 092398109  BLACKLINE INC 3.811.000 130,436.05 125,000.80 £,435.26
ONFF30015002 126501105  CTS CORP 2181.000 545,872.47 56343675 17.563.28
ONFF30015002 13123500  CALLIDUS SOFTVWARE INC 18162.000 477.630.08 54899130 71,361.21
ONFF30015002 141337105  CARBONITE INC 31 535.000 703,550.14 795,283.50 91,743.36
ONFF30015002 141788108  CARGURUS INC 4054.000 66,609.25 121,538.92 54,029.57
ONFF30015002 146229108 CARTER'S INC 7.943.000 781.160.52 93381052 162,650.00
ONFF30015002 147528103  CASEY'S GENERAL STORES INC 3238.000 365.214.42 36246172 7.247.30
ONFF30015002 152179100  CHANNELADVISOR CORP 26515.000 304,951.40 238,635.00 -66,316.40
ONFF30015002 16934106 CHIMERIX INC §3221.000 285,067.20 24641323 38.,653.97
ONFF30015002 184496107  CLEAN HARBORS INC 17 439.000 1,002,82028 945183.80 6762648
ONFF30015002 20854105  COMSCORE INC 11,608.000 336.618.77 330828.00 £.790.77
ONFF30015002 228903100  CRYOLIFE INC 17.110.000 338.011.83 327,656.50 60,355.33
ONFF30015002 23306J101 DBV TECHNOLOGIES SA 10416.000 379.511.03 266,233 60 123,277 43
ONFF30015002 24344T101  DECIPHERAPHARMACEUTICALS INC 5289.000 106,081.84 119,901 63 123,819.69
ONFF30015002 2493906108  DESCARTES SYSTEMS GROUP INC/TH 18089.000 503,959.23 513,727 60 9,768.32
ONFF30015002 252131107  DEXCOM INC 5719.000 266,565.12 328213.41 71.,648.29
ONFF30015002 253393102  DICK'S SPORTING GOODS INC 8933.000 265,605.69 266,734.42 112873
ONFF30015002 292665108  ENDOLOGIX INC 58275.000 301.530.33 311.771.25 10,240.92
ONFF30015002 29353K105  ENTELLUS MEDICALINC 23472.000 420,726.12 572482.08 14275596
ONFF30015002 29404K108  ENVESTNET INC 10475.000 539,263.43 522178.75 7.084.73
ONFF30015002 298736108  EURONET WORLDWIDE INC 2914.000 27564865 24556278 -30,085.88
ONFF30015002 299734104  EVERBRIDGE INC 15324.000 417 086.51 455,429.28 38,362.77
ONFF30015002 30494107  EVOLUTION PETROLEUM CORP 53725.000 377.686.75 36801625 -08,670.50
ONFF30015002 317485100  FINANCIALENGINES INC 20234.000 631,825.91 614,605.20 57.220.71
ONFF30015002 33767E103  FIRSTSERVICE CORP 4251.000 28301164 207,220.92 13,318.28
ONFF30015002 346563108  FORRESTER RESEARCH INC 8098.000 348,887 21 357,931 60 9,044.39
ONFF30015002 349353101  FORVWARD AIR CORP 11,164.000 649,629.99 641,260.16 £,369.83
ONFF30015002 334556108  GRAHAM CORP 14.489.000 305,208.59 30325477 41.953.82
ONFF30015002 38526M108  GRAND CANYON EDUCATION INC 5592.000 524,627 23 508,604.76 415,022.52
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ONFF30015002 42222N103  HEALTHSTREAM INC 11,321.000 271.677.97 262,184.36 0,483 61
ONFF30015002 422264107  HEALTHEQUITY INC 4540.000 233,066.67 216,502.40 -21.564.27
ONFF30015002 422347104  HEARTLAND EXPRESS INC 41.160.000 1,024,49273 960,674.40 63,818.33
ONFF30015002 42726M106  HERITAGE-CRYSTAL CLEAN INC 47 785.000 104214799 103932375 -2,824.24
ONFF30015002 427746102  HERON THERAPEUTICS INC 17 £50.000 207 373.80 319,486.00 22,091.20
ONFF30015002 444144108 HUDSON TECHNOLOGIES INC 56:301.000 434,663 63 341,747.07 92,916.56
ONFF30015002 451731103 IGNYTAINC 23964.000 312,337.47 630,338.80 327,501 .63
ONFF30015002 452907108  IMMUNOMEDICS INC 27 837.000 381,451 69 449,345.92 £68,304.23
ONFF30015002 45329R108  INC RESEARCH HOLDINGS INC 13580.000 576,733.45 506,448.00 1971455
ONFF30015002 45773Y105  INNERWORKINGS INC 87 560.000 1.021.88122 878.226.80 143,654 42
ONFF30015002 45734P101  INSULET CORP 3432.000 104,927 83 240,258.00 45,330.41
ONFF30015002 476405105  JERNIGAN CAPITALING 13203.000 27332669 260,989.03 22,337 66
ONFF30015002 477839104  JOHN BEAN TECHNOLOGIES CORP 2969.000 301,031.35 328,066.20 27,933.84
ONFF30015002 482564101  KMG CHEMICALS INC 4726.000 254,961.23 312,204.08 57.332.85
ONFF30015002 489170100  KENNAMETALINC 18335.000 751,319.42 88759735 136,277 .93
ONFF30015002 497266108  KIRBY CORP 15999.000 1,053,441 32 1,063.733.20 1529188
ONFF30015002 538146101 LIVEPERSON INC 42229.000 584,306.70 485,633.50 £8,673.20
ONFF30015002 553530108  MSC INDUSTRIAL DIRECT CO INC 6210.000 535,206.19 658,254.60 123,048.41
ONFF30015002 §6117J100  MALIBU BOATS INC 15588.000 516.142.25 472,350.24 43,792.01
ONFF30015002 584714105  MEDIDATA SOLUTIONS INC 4286.000 330,204.35 271,603.82 67.600.53
ONFF30015002 588339104  MERIT MEDICAL SYSTEMS INC 5349.000 257 267.25 252,676.30 -4,580.45
ONFF30015002 59045L108  MERSANATHERAPEUTICS INC 15520.000 310481 62 254,993 60 £5,488.02
ONFF30015002 610236101  MONRO INC 12244.000 693.926.73 697,295.30 3,369.02
ONFF30015002 628383104  MULTI-COLOR CORP 12547.000 1,067 65047 946,627 .95 121,022 52
ONFF30015002 635309107  NATIONAL CINE MEDIAINC 61018.000 442,085.30 418,583 .48 23.501.82
ONFF30015002 637870108  NATIONAL STORAGE AFFILIATES TR 16951.000 416,109.08 462,084.26 4597518
ONFF30015002 638050103  NATUS MEDICALINC 8592.000 330,256.25 339,674.40 41845
ONFF30015002 64157F103  NEVRO CORP 4330.000 308,262,822 20894320 -80,309.62
ONFF30015002 648298100  NEWRELICINC 5127.000 250,246.23 296,186.79 36,940.56
ONFF30015002 £9404D108  PACIFIC BIOSCIENCES OF CALIFOR 40936.000 263,932 81 131,831.04 432,101.77
ONFF30015002 708062104  PENNANTPARK INVESTMENT CORP 33733.000 266,191.30 233,095.03 23,006.27
ONFF30015002 74102M103  PRESIDIO INC 40745.000 579,315.74 781,081 65 201,765.91
ONFF30015002 741120101  PRESTIGE BRANDS HOLDINGS INC 8863.000 438,383.70 39360683 4477787
ONFF30015002 743713108 PROTO LABS INC £6039.000 480,883.76 622,017.00 131,133.24
ONFF30015002 74727D306  QAD INC 10429.000 365,674.31 405166.65 30,492.34
ONFF30015002 75606N108  REALPAGE INC 12987.000 534.273.22 57532410 41,050.88
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ONFF30015002 761330109 REVANCE THERAPEUTICS INC 9528.000 273,839.55 344,201.00 70,361 .44
ONFF30015002 76243J105 RHYTHM PHARMACEUTICALS INC 10887.000 27493211 316,376.22 41,394 .11
ONFF30015002 767744105 RITCHIE BROS ALICTIONEERS INC 14 365.000 441,704 .67 420,044 45 -11,760.22
ONFF30015002 78469C103 SP PLUS CORP 25588.000 1,019,306 03 949,314.80 £9,991.23
ONFF30015002 79546E104 SALLY BEAUTY HOLDINGS INC 66530.000 1.276,75520 1.,248,102.20 -28,652.40
ONFF30015002 825590100 SHUTTERSTOCHK INC 18,115.000 606,029.85 77948845 173,458.60
ONFF30015002 872656202 TPG PACE ENERGY HOLDINGS CORP 47 020.000 481,251.7 479133.80 211791
ONFF30015002 880345103 TENNANT CO 11 ,176.000 753,063.67 811,936.40 5887273
ONFF20015002 88564D205 3D SYSTEMS CORP 29563.000 365,991.32 256,288.32 -109,703.00
ONFF30015002 896288107 TRINET GROUP INC 30250.000 1,075,26914 1,372,323.00 297 053.86
ONFF30015002 89785X101 TRUEBLUE INC 14228.000 344,920,903 407,770.00 62,840.07
ONFF30015002 298202106 TRUPANION INC 7.289.000 206,295.23 23091103 24615.80
ONFF30015002 90214J101 2U INC 9046.000 511 43461 583,557 46 7212285
ONFF30015002 904311206 UNDER ARMOUR INC 35706.000 386,226.87 475,603.92 89.377.05
ONFF30015002 97717P104 VWISDOMTREE INVESTMENTS INC 497310.000 508,825.93 518,840.50 110,014.52
ONFF30015002 978097103 WOLVERINE WORLD WWDE INC 28147.000 825,781.04 897,326.36 71.545.32
ONFF30015002 983772104 %O GROUP INC 34 560.000 701,680.32 639,823.60 £1,865.72
ONFF20015002 98401F105 XENCOR INC 11,763.000 270,014.85 257,844 .96 -12169.89
ONFF30015002 GO726L117 AVISTAHE ALTHC ARE PUBUC WTS EXP 12/20/2021 42070.000 14,470.61 11,779.60 -2,691.01
ONFF30015002 GO726L125 AVISTAHE ALTHCARE PUBUC ACQUI 43504.000 437,850.78 431,559.68 £,30010
ONFF30015002 G4388N106  HELEN OF TROYLTD 3.611.000 344 ,685.16 347.919.85 3.234.69
ONFF30015002 G89827102 TPG PACE HOLDINGS CORP 30514.000 31744547 314,558.85 -2,886.62
ONFF20015002 M2682v108 CYBERARK SOF TWARE LTD 7 506.000 314,031.90 31481234 780.44
ONFF30015002 M85548101 STRATASYS LTD 23088.000 548,361.75 460,836 .48 8752527
ONFF30015002 N20146101 CIMPRESS NV 5293.000 596,066.35 706,452.84 110,386.49
ONFF30015002 N70544106 PLAYAHOTELS & RESORTS NV 47 522.000 499,237 .07 51276238 13,525.31
ONFF30015002 Y25308105 WAVE LIFE SCIENCESLTD 8452.000 185,788.32 206,665.20 110,876.88
ONFF40010002 825809L107 SHOPIFY INC 2,119.000 22050088 214,019.00 -15,490.88
ONFF40010002 AAG253920 ARISTOCRAT LEISURE LTD 16.201.000 30252800 300317.21 -2,210.88
ONFF40010002 EB4497740 KBC GROUP NV 11,935.000 760,338.37 101911638 2538778.01
ONFF40010002 ED4031974 ADIDAS AG 3159.000 621,716.14 634,054 .64 12,338.50
ONFF40010002 ED4846280 SAP SE 5987.000 567,420.74 671,820.77 104,409.03
ONFF40010002 ED5S355430 WASHTEC AG 599.000 54,986.53 66,057 .57 11,070.99
ONFF40010002 EDS889503 INFINEON TECHNOLOGIES AG 29260.000 560,180.38 818,769.20 25858882
ONFF40010002 ED5922965 CARL ZEISS MEDITEC AG 2201.000 114,644.35 136,799.65 22155.29
ONFF40010002 ED5932402 BECHTLE AG 1.790.000 93,286.20 149,428.51 56,142.31
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ONFF40010002 ED7508928  WIRECARD AG 2701.000 116,490 63 301,850.59 186,368.91
ONFF40010002 EDBOSDHL4  MTU AERO ENGINE S AG 4043.000 514.331.04 72531226 210,981.22
ONFF40010002 EDBB22LEG  KION GROUP AG 2314.000 13678867 200,007 31 63,218.64
ONFF40010002 EDBBJPFYE  VONOVIA SE 18360000 673,574.43 91251242 23893794
ONFF40010002 EDBYTBWY7 COVESTRO AG 5020.000 420,058.08 51858022 80,532.19
ONFF40010002 EE5474007  BANKINTER SA 35002.000 27171913 33220830 60,489.17
ONFF40010002 EEB3MSM24  AMADEUS IT GROUP SA 11,388.000 537.172.28 822,780.82 286,608 .54
ONFF40010002 EEBSCLHYS PROSEGUR CIADE SEGURIDAD SA 14154.000 83,677.85 111,324.61 22,646.76
ONFF40010002 EF4031870  VEOUAENVIRONNEMENT SA 21387.000 477.462.54 560,147 63 81,684.69
ONFF40010002 EF4162790  THALES SA 6191.000 601,604.97 66818165 66.576.68
ONFF40010002 EF4588366  CIE GENERALE DES ETABLISSEMENT 4543.000 568,538.72 667,248 61 98,707 .89
ONFF40010002 EF4792133  SEBSA 636.000 9315815 127.228.00 34,069.85
ONFF40010002 EF5253978  HERME S INTERNATIONAL 820.000 368,267.28 43040274 71.135.46
ONFF40010002 EF5505070  KERING SA 2191.000 942,326.85 1,033,964 45 91,638.60
ONFF40010002 EF5872643  EUROFINS SCIENTIFIC SE 651.000 330,799.33 396,301 48 66,002.15
ONFF40010002 EF7309687  BNP PARIBAS SA 18171.000 1,248,347 38 1,353.278.62 100,930.74
ONFF40010002 EF7339452  ORPEA 2007.000 236,413.90 236,003.55 1.439.65
ONFF40010002 EFBO37JCE  NEXITY SA 1340.000 86,285.30 108,634.00 23,348.70
ONFF40010002 EFBOR7JF3  IPSEN SA 856.000 62,026.89 102346 .49 40,319.60
ONFF40010002 EFBOZSYZ7  ARKEMASA 6740.000 71412273 321,883.96 107.761.23
ONFF40010002 EFB15C551  TOTAL SA 22592.000 118375442 1,254 660,65 70,805.23
ONFF40010002 EFB1XH021  VINCI SA 10283.000 924,156.47 1,081 417 42 12726195
ONFF40010002 EFBDCSSTS  VALEO SA 9391.000 560,720.53 739,587 81 169,867 23
ONFF40010002 EFBDTS8L0  RUBIS SCA 2510.000 10842013 184,348 51 76,428.38
ONFF40010002 EI5S161407  INTERPUMP GROUP SPA 4.511.000 73.936.56 14202873 6304218
ONFF40010002 EI7144667 ~ ENELSPA 136209.000 781,606.79 838,061 61 57,454.82
ONFF40010002 EIBO7DRZ3  RECORDATI SPA 5350.000 158,268.40 238,083.82 79.815.42
ONFF40010002 EIBTHKSV2 ~ BANCAGENERALI SPA 10254.000 202,008 67 341,562.71 49,554.04
ONFF40010002 EIBDEG500  FERRARI NV 3565.000 31361910 374,360.51 60,741 .41
ONFF40010002 EIBF37887  BREMBO SPA 8230.000 99,526 81 12621234 26,385.53
ONFF40010002 EIBLLJ384  ANIMAHOLDING SPA 16335.000 12,765.05 11690581 414076
ONFF40010002 EIBNGNSZ1  FINECOBANK BANCAFINECO SPA 24516.000 174,888.38 261,2680.27 76,371.89
ONFF40010002 ENS671511  WOLTERS KLUWER NV 13500.000 544,209.0 710,086 66 165,766.73
ONFF40010002 ES4152859  BELIMO HOLDING AG 14.000 57.858.76 61,286.81 3.328.05
ONFF40010002 ES7050416  DORMAKABA HOLDING AG 135.000 100,550.99 125718.32 25167 33
ONFF40010002 ES7156838  STRAUMANN HOLDING AG 363.000 234,005.10 266,466.37 22,480.27
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ONFF40010002 ES7333374  LONZAGROUP AG 3283.000 653,689.19 1,049,147 15 386,457 96
ONFF40010002 ESBORS0X4  DUFRY AG 1272.000 185,655.01 189135.76 3.480.75
ONFF40010002 ESB119QG7  PARTNERS GROUP HOLDING AG 1143.000 568.132.76 78350333 215,370.57
ONFF40010002 ESB18ZRK2  LOGITECH INTERNATIONAL SA 6277.000 184,282.33 21191719 27,634 .31
ONFF40010002 ESBFSSBHS  CEMBRAMONEY BANK AG 1359.000 99,215 62 126,685.90 27.480.28
ONFF40010002 EX0053671  ASHTE AD GROUP PLC 15253.000 401,563.33 41101924 9,465.36
ONFF40010002 EX0090481  BELLWAY PLC £6959.000 226,026.17 33541324 108,387.07
ONFF40010002 EX0237407  DIAGEOPLC 23536.000 838,989.14 871,280.57 32,201.43
ONFF40010002 EX0405202  HALMAPLC 8302.000 92,088.84 141,504 68 49,435.84
ONFF40010002 EX0732357  RENISHAWPLC 2355.000 73,563 67 166.454.20 92,890.53
ONFF40010002 EX0766801  CLOSE BROTHERS GROUP PLC 5418.000 98,547 67 108,128 81 9.579.14
ONFF40010002 EX0929227  MICTREXPLC 7.427.000 184,622.27 265,036 54 80,414.27
ONFF40010002 EX0963317 ~ DECHRAPHARMACEUTICALS PLC 4590.000 120,454 .43 13864830 18,194.82
ONFF40010002 EX0988744  SYNTHOMER PLC 16936.000 10875113 112,580.59 2,320.46
ONFF40010002 EX3121525  CARNIVALPLC 8030.000 553,437 .54 531,397 54 -22,040.00
ONFF40010002 EX3163832  INTERTEK GROUPPLC 5362.000 263.261.73 37645382 123,192.09
ONFF40010002 EX3174300  BURBERRY GROUP PLC 17 372.000 368.182.52 421,119.52 52,837.00
ONFF40010002 EXBO32RF7  RENTOKIL INITIALPLC §3000.000 204,242.06 20251866 4.723.40
ONFF40010002 EXB10RZP7  UNILEVERPLC 17 473.000 786.502.30 975127 97 18862567
ONFF40010002 EXB1Y\W440 31 GROUP PLC 40347.000 368.483.06 504,761 .55 136,278.49
ONFF40010002 EXB2PDGWS WH SMITH PLC 12004.000 272,061.71 381.115.51 109,053.80
ONFF40010002 EXB4T3BW4 GLENCORE PLC 252374.000 1,045,01957 1,331,456.82 286,436.26
ONFF40010002 EXB53P200  JUPITER FUND MANAGEMENT PLC 23569.000 127 94883 20038444 72,435 56
ONFF40010002 EXBSZNIN  SEGROPLC 38300.000 23658116 304,126 61 67.545.45
ONFF40010002 EXBE3QSB4 GREGGSPLC 7745.000 19.477.83 146573.91 27,096.03
ONFF40010002 EXB7KR2PE  EASYJETPLC 6321.000 116,603.02 12518273 8.489.71
ONFF40010002 EXB7S9G81  PLAYTECHPLC 11,531.000 117,690.79 134,225 62 16.534.83
ONFF40010002 EXBD6K458 COMPASS GROUP PLC 47 420.000 915,721 .65 1,026,358 48 110,636.82
ONFF40010002 EXBDEYWMS MICRO FOCUS INTERNATIONAL PLC 7477.000 201.316.53 25618913 53.872.30
ONFF40010002 EXBH4HKS0 VODAFONE GROUP PLC 267 549.000 821,740.29 851,481.93 20,741 .64
ONFF40010002 EXBRJSBJO  FEVERTREE DRINKS PLC 5300.000 94,430.54 163.261.22 68.520.68
ONFF40010002 EXBVZHXQS HISCOXLTD 16720.000 219,634 .54 33112723 111,492.69
ONFF40010002 EXBWFGQN2 SPIRAX-SARCO ENGINEERING PLC 3234.000 167.196.49 24536339 78,666.90
ONFF40010002 EXBYT1DJS  INTERMEDIATE CAPITAL GROUP PLC 15488.000 143,683.01 24010295 96,419.94
ONFF40010002 EXBZESTLO  METRO BANKPLC 2/565.000 121,282.91 124357 77 3.074.86
ONFF40010002 EZ4481237  KINGSPAN GROUP PLC 3361.000 91,481.33 14692654 55,485.16
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ONFF40010002 EZ4519573  KERRY GROUP PLC 6453.000 705,633.91 72507066 19,436.76
ONFF40010002 EZB1IRRS24  SMURFIT KAPPAGROUP PLC 8984.000 283,907 74 304.113.36 20,205 62
ONFF40010002 FHE465873  GALAXYENTERTAINMENT GROUP LTD 118000.000 666,867 53 946,439.31 280,571.73
ONFF40010002 FHB4QLEN7  CHINAHIGH PRECISION AUTOMATIO 248/000.000 000 0.00 0.00
ONFF40010002 FHB4TX855  AJAGROUPLTD 103000.000 628,110.70 878174.05 250,063.36
ONFF40010002 FJB054400  ASAHI GROUP HOLDINGS LTD 1800.000 707.317.73 89817135 180,853 .57
ONFF40010002 FJB054608  ASAHI KASEI CORP 54000.000 5156,372.9 696,751.01 181,378.02
ONFF40010002 FJ6141686  ORACLE CORP JAPAN 1100.000 56,549.37 91.202.84 35,653.47
ONFF40010002 FJ6194461  KOSE CORP 1700.000 186,994.33 265,450.52 79,456.14
ONFF40010002 FJG250727  DAIKIN INDUSTRIES LTD 9,100,000 870,507 96 1,077.217.07 187.709.11
ONFF40010002 FJE267051  OTSUKACORP 2500.000 172817.8 191,744.34 19,126.35
ONFF40010002 FJ6335171  MITSUBISHI UFJ FINANCIAL GROUP 209.900.000 1,350,755 36 1.539,825.69 180,069 .83
ONFF40010002 FJE356938  FANUC CORP 4000.000 717,307 31 960,852.22 243,544.91
ONFF40010002 FJ6390928  NOMURARE SEARCH INSTITUTE LTD 4.800.000 186,620.42 227,827 21 41,306.79
ONFF40010002 FJB8428123  HITACHI CHEMICAL COLTD 5500.000 152,545.52 149,003.11 3.542.41
ONFF40010002 FJB468154  1ZJMI COLTD 2000.000 112,839.14 12463382 11.794.68
ONFF40010002 FJE470358  JAPAN AVIATION ELECTRONICS IND 7000.000 130,756 .44 11840078 12,256 .66
ONFF40010002 FJ6490932  KEYENCE CORP 1200.000 412,569.14 672,383.50 250,814.36
ONFF40010002 FJB496320  KOITO MANUFACTURING COLTD 5200.000 28511228 365,592 55 80,480.27
ONFF40010002 FJB496585  KOMATSU LTD 17 500.000 602,687 47 63351089 30,823.42
ONFF40010002 FJES35170  MISUMI GROUP INC £6500.000 12081845 192170.44 71,262.29
ONFF40010002 FJE597341  MITSUI MINING & SMELTING CO LT 3976.000 105,287 53 23258612 127,307 54
ONFF40010002 FJES29487  ULVAC INC 2500.000 177.274.87 157,567 .69 1970718
ONFF40010002 FJB535678  RENESAS ELECTRONICS CORP 17.100.000 147.716.01 19931026 51,594.25
ONFF40010002 FJES39556  NINTENDO CO LTD 2500.000 888.872.74 91411453 25,241.79
ONFF40010002 FJB541143  NICHIAS CORP 10000.000 96.711.96 133,244 57 36,532 61
ONFF40010002 FJE542402  MINEBEAMITSUMI INC 7500.000 104,660.10 16361651 53.956.41
ONFF40010002 FJ6544804  NITORI HOLDINGS CO LTD 200.000 320,727.06 390,307 60 78,580.54
ONFF40010002 FJES53422  OMRON CORP 5500.000 345,052 61 334,061 .26 40,891.35
ONFF40010002 FJE887671  NABTESCO CORP 3900.000 107,099.35 149,560.59 42,481.24
ONFF40010002 FJE775384  SANKYU INC 2940.000 12163410 126,969.38 5.335.28
ONFF40010002 FJB304366  SHIMADZU CORP 2700.000 61.671.08 6140813 26495
ONFF40010002 FJ8321501  SONY CORP 14.400.000 555,939.63 649,757 67 93,767.99
ONFF40010002 FJ6358478  SCSK CORP 3500.000 126,239.98 166178.43 30,938.45
ONFF40010002 FJ6364328  SURUGABANKLTD £:300.000 153,365.14 13517177 18,193.37
ONFF40010002 FJB370102  TAISEI CORP 4200.000 173.917.50 20816112 35,243.62
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ONFF40010002 FJ6394243  TOPCON CORP £100.000 122,088.85 131,863 61 9.875.05
ONFF40010002 FJE397147  TORAY INDUSTRIES INC 35300.000 334,859.48 332944 .97 4.814.51
ONFF40010002 FJBO18MQO  ASAHI INTECC CO LTD £200.000 136,416.35 21354639 78,130.04
ONFF40010002 FJBOJDQD?  BANDAI NAMCO HOLDINGS INC 900,000 300,363.05 314,034 63 13,671 .58
ONFF40010002 FJBOMKZNS  TSURUHAHOLDINGS INC 1100.000 104,685.55 14958610 44,810.54
ONFF40010002 FJBIDN468  NIHON M2A CENTER INC 4700.000 134,381.16 224,047 94 80,666.78
ONFF40010002 FJB282RCE  START TODAY COLTD 5200.000 11,217 66 168100.31 46,882.65
ONFF40010002 FJB2Q4CRS  TIS INC 4300.000 92167 53 15020418 58,036.30
ONFF40010002 FJB3CY701  PERSOL HOLDINGS CO LTD 5500.000 85,493.20 137.878.39 52,385.19
ONFF40010002 FJB3FF@WS  HOSHIZAKI CORP 1300.000 125922 66 11528629 410,636.36
ONFF40010002 FJBSN4QNS  POLA ORBIS HOLDINGS INC 8000.000 197,088.07 280,860.96 83,781.89
ONFF40010002 FJBAZMT18  ZENKOKU HOSHO CO LTD 3800.000 130,341 31 16343542 33,004.11
ONFF40010002 FJBSM85Q2 TECHNOPRO HOLDINGS INC 4300.000 182,112.03 233608.53 51,496.50
ONFF40010002 FZ6353418  FRUTAROM INDUSTRIESLTD 1.466.000 114,581.33 137.873.63 23,202.25
ONFF40010002 G4705A100  ICON PLC 1793.000 135,200,860 201,645.70 66,436.10
ONFF40010002 M22465104  CHECK POINT SOF TWARE TECHNOLOG 6437.000 §72,790.77 667.001.94 9421147
ONFF40010002 MS3068105  YWIX.COM LTD 1532.000 108,114 .42 8816660 47,947 82
ONFF40010002 NC2168059  ROGERS COMMUNICATIONS INC CLB 12200.000 628.616.97 62365617 4,960.30
ONFF40010002 NC2180635  CANADIAN NATIONAL RAILWAY CO 13523.000 993,255.48 1,143,504 .49 150,248.01
ONFF40010002 NC2338173  FINNING INTERNATIONAL INC 4705.000 92,237.01 1911297 26,875.96
ONFF40010002 NC2887220  TORONTO DOMINION BANK NEW 14524.000 836,841 .45 853,730.26 16,897 81
ONFF40010002 NCBOSBDX2  HUDBAYMINERALS INC 12106.000 104,999.73 107.538.03 2538.25
ONFF40010002 NCB15C4L4  CONSTELLATION SOF TWARE INC 540.000 245 676.74 328417 57 82,740.83
ONFF40010002 NCB3NB1PE  SUNCOR ENERGY INC NEW 31966.000 1,024,67821 1477 406.04 152,727 83
ONFF40010002 NCB4TP9GE  DOLLARAMAINC 3076.000 22585663 385,558.72 159,902.04
ONFF40010002 SD4595734  GENMAB A/S 628.000 143,249.87 104,221.02 38,028 86
ONFF40010002 SDBTWTSGO DSV AS 11,800.000 663.134.44 937.736.27 274,601 .83
ONFF40010002 SDBHCSX38 NOVO NORDISK A/S 28500.000 1,304,41259 153752177 233,109.08
ONFF40010002 SDBYT16L1 ~ ORSTED A/S 8377.000 484,320.80 457,597 88 26,731.92
ONFF40010002 SF4447477  HUHTAMAKI OYJ 2588.000 96,303 57 108,768.46 12,484.89
ONFF40010002 SFBO7G375  NOKIAN RENKAAT OYJ 2553.000 111,832.84 120.420.31 8,487 .47
ONFF40010002 554449137  HUFVUDSTADEN AB £6054.000 95,805.32 9715977 1.284.45
ONFF40010002 S57371437  INTRUM JUSTITIAAB 4485.000 151,761.12 16614357 14,382.45
ONFF40010002 SSB12PJ24  HUSQVARNAAB 11,913.000 92,808 44 113637 29 2072885
ONFF40010002 SSB1XCBX9  BOLIDEN AB 13255.000 358,095.21 45427212 96.178.21
ONFF40010002 SSB1Y4vX4 FABEGE AB 5799.000 95,047 78 12366478 28,817.00
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ONFF40010002 SSBXBZB04 HEXPOL AB 10452.000 9710195 106,208.57 9.108.62
ONFF40010002 SSBXC8BS2 ATLAS COPCO AB 18284.000 82285915 834,246 45 11,387.30
ONFF40012002 136375102 CANADIAN NATIONAL RAILAVAY CO 63743.000 4,320,40276 5,268,797 50 938,394.74
ONFF40012002 20030N101  COMCAST CORP 125560.000 461363677 5,023,673.00 415,041 .23
ONFF40012002 222070203  COTYINC 165582.000 3,032,437 59 3,205,414.98 262,977.29
ONFF40012002 254687106  WALT DISNEY CO/THE 44376.000 467697672 432461876 147 642.04
ONFF40012002 438516108  HONEYWELL INTERNATIONAL INC 30917.000 4,624,384 45 612167112 1,497 286.67
ONFF40012002 68339X105  ORACLE CORP 70565.000 271706925 3.341,041.20 623,971.95
ONFF40012002 857477103  STATE STREET CORP 56576.000 4,397,08672 5522,383.36 112520664
ONFF40012002 883556102  THERMO FISHER SCIENTIFIC INC 35479.000 501061552 6.736,752.52 1.726136.70
ONFF40012002 88579Y101  3M CO 16237.000 2,800,441 09 3,821,702.69 922,261 .60
ONFF40012002 887317303 TIME WARNER INC 9.145.000 88276685 83648315 46.273.70
ONFF40012002 911312106 UNITED PARCEL SERVICE INC 4273.000 4,882,61439 5108317 .95 226,703 .56
ONFF40012002 92826C838  MISAINC 50586.000 4,656,70172 6,305,397 72 2,148,696.00
ONFF40012002 941348103  WATERS CORP 18559.000 249414401 3.585.413.21 1,091,269.20
ONFF40012002 93956P102  ZIMMER BIOMET HOLDINGS INC 45443.000 4.711,83241 5,483,606 31 771.774.40
ONFF40012002 ED5069213  BAYER AG 43249.000 4,643,73996 5401 073.52 757,333.56
ONFF40012002 EDBFSKEKO  LINDE AG 15557.000 257736986 3,650,600.17 1,081,730.31
ONFF40012002 EF4061414  LVMH MOET HENNESSY LOUIS VUITT 18/058.000 3,646,398 59 5,615,941 .31 1.969,542.72
ONFF40012002 EFB11ZRK7  LEGRAND SA 44701.000 2,543,65509 3.445,524.11 901,869.02
ONFF40012002 EFB1YaTB7  DANONE SA £60534.000 4,469,764 50 5,343,974 .68 1.379.210418
ONFF40012002 EN5453315  AKZO NOBEL Nv 37782.000 2,530,04078 3.312.817.04 782.776.26
ONFF40012002 ES7123874  NESTLE SA §2923.000 3,303.83249 4,580,997 84 747 165.35
ONFF40012002 ESBCRWZ17  CIE FINANCIERE RICHEMONT SA 39215.000 2,602,50036 3,563,203.48 950,792 62
ONFF40012002 EX0237407  DIAGEQPLC 121 507.000 317056385 4,432,730 44 1.312166.59
ONFF40012002 EXB24CGKE  RECKITT BENCKISER GROUP PLC 53508.000 4,632,601 36 5.036,26513 403,653.77
ONFF40012002 G1151C101  ACCENTURE PLC 43,011.000 5.050,76894 6.594,553.99 1,533,785.06
ONFF40012002 GS950L10G  MEDTRONIC PLC 72142.000 521667099 5,325,466 50 608,795.51
ONFF40013002 00751Y108  ADVANCE AUTO PARTS INC 24959.000 3,601,807 91 2.483,162.71 41.113,645.20
ONFF40013002 039380407  ARCH COAL INC 1000.000 762,317.05 1,006,128.00 253,810.95
ONFF40013002 056752108  BAIDU INC ADR 12387.000 2,069,757 37 2.901,159.27 831,401.90
ONFF40013002 060505104  BANK OF AMERICACORP §3200.000 1,523,921 59 2,013,264.00 488,342.31
ONFF40013002 12650T104  CSRAINC 80592.000 2,513,527 48 241131264 102,214 .84
ONFF40013002 13645T100  CANADIAN PACIFIC RAILWAY LTD 15100.000 2,241,98679 2,760,676.00 517,689.21
ONFF40013002 172967424  CITIGROUP INC 55248.000 3.319,046564 4,156,649 68 836,603.04
ONFF40013002 337932107  FIRSTENERGY CORP 27 800.000 880,136.45 854,288.00 -36,838.45
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ONFF40013002 34354P105  FLOWSERVE CORP 67842000 3,000,46256 2,362,396 46 -138,086.20
ONFF40013002 406216101 HALLIBURTON CO 74238.000 3,526,597 21 3.623.059.93 102,462.72
ONFF40013002 532457108 ELILILLY &CO 36392.000 2,717 53705 3,073,668.32 366,131.27
ONFF40013002 594918104  MICROSOFT CORP 45193.000 2,808,29302 3,366.809.22 1,057 516.20
ONFF40013002 68339X105  ORACLE CORP 61.176.000 2,352.21720 2,882,401 28 540,184.08
ONFF40013002 69327R101  PDCENERGYINC 60718.000 3,785,89355 3129,405.72 656,487 83
ONFF40013002 747525103  QUALCOMM INC 38285.000 2,448,94379 2,461,005.70 2,061.91
ONFF40013002 78454L100  SM ENERGY CO 111,832.000 2814,89577 2,460,250 56 345,645.21
ONFF40013002 78573M104  SABRE CORP 128700.000 2,763.48584 2,653,850.00 -04,635.84
ONFF40013002 91324P102  UNITEDHE ALTH GROUP INC 10523.000 173211282 2,386,038 58 653,925 66
ONFF40013002 92342Y109  VERIFONE SYSTEMS INC 95442.000 1,680,694 31 1,690,277 82 416.99
ONFF40013002 92653P201  VIACOM INC 55000.000 1,893,367 41 1,684,550.00 20881741
ONFF40013002 EDBFSKEKO  LINDE AG 430.000 1,040,84553 1.128,943.53 8,297.90
ONFF40013002 EEBNGNB78 MERLIN PROPERTIES SOCIMI SA 111,403.000 1,201,50873 1.511,831.76 220123.03
ONFF40013002 EF4834109  SCHNEIDER ELECTRIC SE 30275.000 247386137 2,576,080.03 402,398 66
ONFF40013002 EIBYMXPS6  UNICREDIT SPA 90599.000 1.240,62877 1,684,968.13 454,339.36
ONFF40013002 EN5458315  AKZO NOBEL NV 27 027.000 177816432 2,360,792 66 501,628.34
ONFF40013002 ES7103086  NOVARTIS AG 32743.000 2,307,33206 2,763,623.09 371.291.03
ONFF40013002 ES7108821  ABBLTD 91071.000 201277243 2,441,020 54 428,248.11
ONFF40013002 ES7110384  ROCHE HOLDING AG 10275.000 2,380,921 83 2,580,063 62 218,141.79
ONFF40013002 EX0216237  AVIVAPLC 268288.000 1.615,93896 1.333.22319 222234.23
ONFF40013002 EX0287634  BRITISH AMERICAN TOBACCO PLC 55542.000 320857414 3.770,246.22 471,672.08
ONFF40013002 EX0709983  PRUDENTIALPLC 50475.000 1,023,60001 1,301,076.48 277 476.47
ONFF40013002 EX0773963  TRAVIS PERKINS PLC 74021.000 1,343,08940 1,560,0686.99 22597759
ONFF40013002 EX0870611  LLOYDS BANKING GROUP PLC 935563.000 761,267 .43 907,394.37 146,136.89
ONFF40013002 EX0925282  GLAXOSMITHKLINE PLC 154.936.000 304221926 2,771 82344 270,395 .82
ONFF40013002 EX0989528  ASTRAZENECAPLC 43597.000 249214271 3.040,935.15 543,792.44
ONFF40013002 EX3134865 ~ BARCLAYSPLC 1,486,157.000 3,834,92071 402317143 93,260.72
ONFF40013002 EXBO3MM48  ROYAL DUTCH SHELL PLC B SHS 83293.000 2.402,49832 2,325,442 .49 42394447
ONFF40013002 EXBH4HKS0 VODAFONE GROUP PLC 568957.000 1,427,327 92 1.,808,602.97 381,365.05
ONFF40013002 FHB073552  CHINAMOBILE LTD 343000.000 3,626,92690 3,477 265 57 14367133
ONFF40013002 FHE416132  CHINAMERCHANTS PORT HOLDINGS 328309.000 826,265.45 858,853.96 32,588 51
ONFF40013002 FHB3ZVDV1  SINOPHARM GROUP COLTD 13500.000 55,576 61 58,302.91 3.226.30
ONFF40013002 FJ6248994  KDDICORP 114 500.000 2,836,34937 2,353,046 66 3,302.71
ONFF40013002 FJG298544  EAST JAPAN RAILAAY CO 32:300.000 2,808,42632 316258329 343.156.97
ONFF40013002 FJ6429107  HITACHILTD 164000.000 888,652.65 1,273,079.03 380,426.38
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ONFF40013002 FJG370441 TAKEDAPHARMACEUTICALCOLTD 50500.000 2,764 11659 2,869,511.82 105,395.23
ONFF40013002 FJBSBRV41 JAP AN AIRLINES CO LTD 43000.000 1,264,277 52 168259213 41831451
ONFF40013002 FKG224877 SK TELECOM COLTD 10.741.000 199317567 2,673.853.01 685,677.34
ONFF40013002 FKG771729 SAMSUNG ELECTRONICS CO LTD 1047.000 1,662,00207 2,491 ,948.21 92085614
ONFF40013002 G81276100 SIGNET JEWELERS LTD 35748.000 2,861,00852 2,021,549.40 -839,549.22
ONFF40013002 NC2170529 CANADIAN IMPERIAL BK OF COMM 3192.000 284,364.55 31218140 27.816.85
JOTAL CORPORATE STOCH - COMRION 40911427548 467,805,603.67 5869132819
PARTNERSHIP/JOINT VENTURE INTEREST
ONFFE0011002 99V\A07V4  RREEF AMERICAREIT 2 410,153.584 47,363.52678 48,787,723.29 1.424,196.51
ONFFE0012002 99VWVA4DHO  JP MORGAN SPF 11,747 .902 35,477,09805 38,032,091 .69 2,654,993 .64
ONFF29010002 99VVAZJAD  SANKATY BANK LOAN 39,550,044 360 30,225,65544 30,550,044 .86 333,380.42
ONFF29012002 999F 20225 JPMCB HIGH YIELD BOND FUND 3,361,979.935 68,786,10047 7389531897 §,110,209.50
JOTAL PARTNERSHIP/AJOINT VENTURE INTEREST 190,852,389.74 200,275178.81 92,422,789.07
OTHER INVESTMENTS
ONFF30014002 99F192CESC C$ CURRENCY FUTURE (CME) EXP MAR 18 7.000 0no 1442118 14.421.18
ONFF30014002 99F282CEC S&P MID 400 EMINI (CME) EXP MAR 18 53.000 000 44123.98 44,123.098
ONFF30014002 99F295CEC S&P 500 EMINIINDEX FUT (CME)EXP MAR 18 42.000 ono 71,001 44 71,001 .44
ONFF30014002 99F700C8A US ULTRABOND (CBT)EXP MAR 18 961.000 000 714,657 .26 714,657.26
ONFF30014002 99F734CED MINIMSCI EAFE FUTURE (NYF)EXP MAR 18 108.000 ono 145,490.00 145,490.00
ONFF30014002 99F740CED MINIMSCI EMG MKT FUTURE (NYF)EXP MAR 18 -79.000 ono -185507.72 185507.72
ONFF30014002 99F784CEC E-MINI RUSS 2000 FUTURE (CME)E XP MAR 18 92.000 ono 56,100.04 56,100.04
ONFF30014002 NCF218C8R  S&P/TSE 60 INDEX FUTURE (MSE) EXP MAR 18 £.000 ono 443114 443114
ONFF70010002 91036QBB3 MEXICO GOVERNMENT INTE RNATION A4.750% 03/08/2044 DD 030812 1,395,000.000 1,268,47350 1,410,345.00 141 ,871.50
ONFF70010002 91412GC86  UNIV OF CALIFORNIACAREVENUES 4.7679% 0515/2115 DD 040815 1,270,000.000 1.211,00850 1,383,605.30 177,596.80
ONFF70011002 99F133C8A US LONG BOND FUTURE (CBT)EXP MAR 18 -38.000 ono 12,844 67 12,844 67
ONFF70011002 99F700C28A USULTRABOND (CBT)EXP MAR 18 18.000 o0no 37.062.50 37.062.50
ONFF70012002 02765UEQS3 AMERICAN MUNI PWR-OHIO INC OHR 6.270% 021 5/2050 DD 05/23M1 300,000.000 360,126.00 392,493.00 32,367.00
ONFF70012002 040114GKO ARGENTINE REPUBLIC GOVERNMENT STEP 12/31/2038 DD 09/30/2005 2,000,000.000 1,426,604 00 1,470,300.00 43,696.00
ONFF70012002 04M14HLT ARGENTINE REPUBLIC GOVERNMENT 6.875% 01/26/2027 DD M/26M7 50000.000 49,556.00 54,625.00 5,069.00
ONFF70012002 105756B0v3  BRAZLIAN GOVERNMENT INTERNATI 5.000% 01/27/2045 DD 080114 300000.000 243,360.00 279,600.00 36,240.00
ONFF70012002 12082TALE BURBANK CAWTR & PWR ELEC REVE 6.323% 06/01/2040 DD 033110 1,000,000.000 1,212,63000 1.,284,170.00 71.540.00
ONFF70012002 13077CTLS CALIFORNIAST UNIV REVENUE 6.484% 11/01/2041 DD 040640 1,200,000.000 151312800 1,652,160.00 139,032.00
ONFF70012002 167486\WVE CHICAGO IL7.750% 01/01/2042 DD 07/2115 400,000.000 405,216.00 444,276.00 39,060.00
ONFF70012002 16772PAQ2  CHICAGO IL TRANSIT AUTH SALES 6.2009 12/01/2040 DD 040640 600000.000 701,568.00 781.110.00 79,542.00
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ONFF70012002 455730BRE6  INDONESIAGOVERNMENT INTE 1444 6.750% 01/15/2044 DD 0141514 500,000.000 605,180.00 664,540.00 59,360.00
ONFF70012002 73358WJA3  PORT AUTH OF NEW YORK & NEW JE 4.458% 10/01/2062 DD 10/10M2 1,700,000.000 1.712.71600 1.963,041.00 250,325.00
ONFF70012002 91037BAD2  MEXICO GOVERNMENT INTE RNATION A 4.600% 02/10/2048 DD 101047 200000.000 198,394.00 197,500.00 -1,894.00
ONFF70012002 91412GEA2  UNIV OF CALIFORNIA CAREVENUES 6.206% 05/15/2050 DD 09/20/10 500000.000 568.195.00 £11,980.00 43,795.00
ONFF70012002 99F138C8A  US 10YR NOTE FUTURE (CBT)EXP MAR 18 26.000 000 -16375.01 48,375.01
ONFF70012002 99QADF482 CCP CDX SP UL CDX.NAIG 28 1.000% 06/20/2022 DD 0312017 33,600,000.000 665,976.21 748.784.00 83,807.79
ONFF70012002 99QADNSS7  TRS FLUL IBOXHY INDEX R US000GM 2020 MAR 20 300000.000 000 76236 762.36
ONFF70012002 AAF212C3U  AUST 10Y BOND FUTURE (SFE) EXP MAR 18 1.000 000 639.26 £639.26
ONFF70012002 EDF308C8S  EURO-BUND FUTURE (EUX) EXP MAR 18 -11.000 000 23,043.36 23,043.35
ONFF70012002 EXSQFMS11  CCP_IRS.R GBP-LIBOR-BBABM CM PAY 1.75% 2048 MAR 21 400,000,000 om -42,875.33 42,875.34
ONFF70012002 KSB148784  REPUBLIC OF SOUTH AFRICAGOVER 10.500% 12/21/2026 1,700,000.000 137,086 .62 156337076 16,304.14
ONFF70012002 KS9QF7Y03  CCP_IRS.P ZAR-JIBAR-SAFE X 3M REC 8.25% 2023 MAR 22 24,200,000.000 40345 71.200.25 70,796.80
ONFF70012002 LABD37817  ARGENTINABONAR BONDS VAR RT 04/03/2022 3,031,000.000 181,739.23 160,204.25 -21,534.98
ONFF70012002 LABF116H4  ARGENTINAPOM POLITICAMONETAR VAR RT 06121/2020 10,600,000.000 652,842.90 602,496 68 £0,346.22
ONFF70012002 LABZ4F1X6  ARGENTINE REPUBLIC GOVERNMENT 6.280% 11/09/2047 300000.000 927 851.02 973,301 24 45,850.22
ONFF70012002 LBAQFQNFE CCP_ZCS.P BRL-CDI 1D CME REC 10.30% 2025 JAN 02 900,000.000 3.457.28 1536.43 41,920.85
ONFF70012002 LMGQESXES CCP IRS. P MXN-TIE-BANXICO 28 5.740% 74% 2023 APR 24 11,500,000.000 -57.312.20 -54,905.90 2,408.30
ONFF70012002 LMSQE3ZDE CCP _IRS.P MXN-TIE-BANXICO 28 5.738% 74% 2023 APR 25 3,100,000.000 000 -14,824 68 14,824 68
ONFF70012002 LM3QESX52 CCP _IRS. P MXN-TIE-BANXICO 28 REC 5.83% 2023 AUG 04 16,000,000.000 -75.718.56 7283566 2,782.90
ONFF70012002 LMOQESYKS CCP _IRS. P MXN-TIE-BANXICO 28 5.935% 94% 2023 ALUG 04 16,000,000.000 7530176 -72,560.79 274097
ONFF70012002 LM3QF3C32 CCP _IRS. P MXN-TIE-BANXICO 28 7.330% 38% 2037 AUG 14 29,700,000.000 2791.29 -124,756.67 127 547 96
ONFF70012002 LMOQFSEE0  CCP_IRS. P MXN-TIE-BANXICO 28 REC 7.35% 2027 SEP 30 £,300,000.000 000 “11,686.53 -11,695.53
ONFF70012002 LM3QFFXDS CCP _IRS. P MXN-TIE-BANXICO 28 REC 7.73% 2027 FEB 25 13,400,000.000 11.713.40 -10,339.74 2205314
ONFF70012002 LMSQFPZW4 CCP IRS. P MXN-TIE-BANXICO 28 7.740% 74% 2027 FEB 22 2,600,000.000 2,834.00 4.815.41 4,349.41
ONFF70012002 NASQED4U2  CDX SP UL CMBXNABBB_G6R 300BPS 2083 MAY 11 100000000 -5,686.35 -14,631.89 £.945.54
ONFF70012002 NASQEOSBS CDX SP UL CMBXNABB_6R 500BPS 2063 MAY 11 600,000.000 -79.448.06 142,654 .25 -63,206.22
ONFF70012002 NASQEWE72 CDX SPUL CMBXNABBB_6R 300BPS 2083 MAY 11 200000.000 000 2026378 28,263.78
ONFF70012002 NASQF1ICR? CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 400,000.000 000 -0,305.38 -9,305.88
ONFF70012002 NASQF1CY2 CDS SP UL PETROLEOS MEXICANOSR 100BPS 2022 JUN 20 100000.000 000 2.326.47 2.326.47
ONFF70012002 NASQF4268 CCP_CDX.SP ULCDX.NAIG 28 V1 1.000% 00BPS 2022 DEC 20 1,800,000.000 42,801 65 45,200.30 2,308.65
ONFF70012002 NASQF4QF2 CCP_CDX.SP ULCDXEM.23_v1 CM REC 100BPS 2022 DEC 20 £,238,000.000 001 -47.356.76 47 356.77
ONFF70012002 NASQF5J18  CCP_CDS. SP ULBERKSHIRE HATHAREC 100BPS 2022 DEC 20 300000.000 7.031.54 672840 0314
ONFF70012002 NASQFSVES CCP_CDS. SP UL THE SHERWINAMLREC 100BPS 2022 DEC 20 700000.000 10,754.11 1412180 3,367.69
ONFF70012002 NASQFED38 CCP_CDS.SP ULBRK CME REC 100BPS 2022 DEC 20 400000.000 812046 8971.20 85074
ONFF70012002 NASQFASLE CDX SP UL CMBXNABBB.G 1R 300BPS 2058 SEP 17 300,000.000 -144 461 .54 -33.282.06 11,179.48
ONFF70012002 NASQFEBCS CCP_CDS. SP ULFORD MOTOR COMP REC 500BPS 2021 DEC 20 500000.000 83,208.85 84,419.00 142015
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ONFF70012002 NASQFENSS CCP_CDS. SP ULPRUDENTIALFINAREC 100BPS 2020 SEP 20 1,000,000.000 1831795 20,581.00 2,263.04
ONFF70012002 NASQFENG1 CCP_CDS.SP ULMETLIFE INC.C REC 100BPS 2020 SEP 20 2,300,000.000 49,333.36 59,542.00 9,658 64
ONFF70012002 NASQFEVXS CCP_CDS.BP ULCOX COMMUNICATI PAY 100BPS 2020 DEC 20 1,000,000.000 -6,04200 -20,600.00 -14,558.00
ONFF70012002 NASQFHNRO CDS SP UL UNITED MEXICAN STATR 100BPS 2021 DEC 20 300000.000 -7.60832 218623 9,794.55
ONFF70012002 NASQFQPXS CCP_CDS.SP ULFORD MOTOR COMP REC 500BPS 2022 JUN 20 200000000 3814295 36,460.00 41.882.95
ONFF70012002 NASQFSAX7 CCP_CDS.SP ULBERKSHIRE HATHAREC 100BPS 2022 JUN 20 200,000.000 4167 21 4,625.40 45819
ONFF70012002 NASQFUAKO CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 200000.000 000 4,852.94 4,852.94
ONFF70012002 NASQFYOU1 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.00% 2018 DEC 20 2,700,000.000 003 345171 3.451.68
ONFF70012002 XX8QF6JA7 CCP_IRS.R EUR-EURIBOR-REUTERS PAY 1.00% 2023 JUN 20 1,000,000.000 om 2,020.56 2,020.57
ONFF70012002 XX9QFFY26 CCP_CDS.SP ULVIRGIN MEDIAFIREC S00BPS 2021 JUN 20 600,000.000 85.576.95 95187 66 961070
ONFF70012002 XX8QFS2HO CCP_CDS._SP ULBANCO SANTANDER REC_ 100BPS 2022 JUN 20 100000.000 162810 3775.44 214734
ONFF70013002 02765UDN1  AMERICAN MUNI PWR-OHIO INC OHR 5.933% 0241512047 DD 09/29/10 1,400,000.000 1,647 84200 1,333,452.00 180,610.00
ONFF70013002 12082TALE  BURBANK CAWTR & PWR ELEC RE VE 6.323% 08/01/2040 DD 0331410 700000.000 848,841.00 898,918.00 50,078.00
ONFF70013002 167486VV2  CHICAGO IL 7.375% 01/01/2033 DD 07/21415 100000.000 100,997.00 115,688.00 14.701.00
ONFF70013002 54473ENSS  LOS ANGELES CNTY CAPUBLIC WKS 7.618% 08/01/2040 DD 11/2340 1,300,000.000 1,840,86500 2,019,384.00 178,529.00
ONFF70013002 649902262  NEW YORK ST DORM AUTH ST PERSO 5.289% 03/15/2033DD 10114110 1,000,000.000 1.162,61000 1.472,870.00 10,360.00
ONFF70013002 B50035TD0  NEW YORK ST URBAN DEV CORP REV 5.770% 03/5/2039 DD 12/01/09 300000.000 962,408.00 978,058.00 15,848.00
ONFF70013002 79765RTKS  SAN FRANCISCO CITY & CNTY CAP 6.0009% 11/01/2040DD 08/04/10 500000.000 £10,090.00 643,930.00 33,840.00
ONFF70013002 89602NVM3  TRIBOROUGH NY BRIDGE & TUNNEL 5.550% 11/15/2040 DD 10428410 1,500,000.000 1.,786.96500 1.903,560.00 116,595.00
ONFF70013002 91412GEA2  UNIV OF CALIFORNIA CAREVENUES 6.206% 05/15/2050 DD 09/20/10 400000.000 454,566.00 488,582.00 35,036.00
ONFF70013002 99F133C8A  US LONG BOND FUTURE (CBT)EXP MAR 18 13.000 000 426663 4,285.63
ONFF70013002 99F138C8A  US 10YR NOTE FUTURE (CBT)EXP MAR 18 133.000 000 -87.546.88 -87 546,38
ONFF70013002 99QACE5J0  CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 400000000 -6.131 54 571572 11,847 36
ONFF70013002 99QACSCL3  CCP_IRSR LIB3M 100BPS P 2.25% 2048 DEC 21 CME 10,200,000.000 863,909.90 70507133 158,838 .57
ONFF70013002 99QADBPRS CCP_CDX SP UL SPRINT CORP R 100 BPS 2020 SEP 20 ICE 750,000,000 73.984.07 59,296 50 14,687 57
ONFF70013002 EDF308C8S  EURO-BUND FUTURE EUX) EXP MAR 18 -27.000 000 56,567 68 56,557 .68
ONFF70013002 EX3QF2XQ4 CCP_IRS.R GBP-LIBOR-BBABM CM PAY 1.00% 2023 MAR 21 4,400,000.000 32,349.23 2014721 12,702.07
ONFF70013002 EXSQFDR12 CCP _IFLP UK RPI ALL ITEMS NSAPAY 3.585% 2046 OCT 15 LCH 100000.000 708355 496470 -2.118.85
ONFF70013002 EXSQFMS1  CCP_IRS. R GBP-LIBOR-BBABM CM PAY 1.75% 2048 MAR 21 250000.000 001 -26,797.08 26,797.09
ONFF70013002 EXB7MZHXS EUROPEAN INVESTMENT BANK 1.375% 01/15/2018 500000.000 670,507 83 67661173 6.103.90
ONFF70013002 FJOQF30B1  CCP_IRS.R JPY-LIBOR-BBABM CM PAY 0.30% 2028 MAR 20 610,000,000.000 1128313 2315915 11,876.02
ONFF70013002 LBAQFS4WE  CCP_ZCS. P BRL-CDI 1D CME REC 8.18% 2020 JAN 02 £,800,000.000 o 408037 4,080.36
ONFF70013002 LMOQE7QE2 CCP IRS P TIE23D 100BPS R 6.03 6.080% R 10 CME 21,300,000.000 000 4126,311.49 126,811.49
ONFF70013002 LMSQEXSS0 CCP _IRS. P MXN-TIE-BANXICO 28 REC 5.89% 2026 JAN 30 3,600,000.000 000 2171215 2171245
ONFF70013002 LMOQFM288  CCP _IRS.P MXN-TIE-BANXICO 28 REC 7.32% 2021 NOV 09 24,200,000.000 000 -22634.49 22,634.49
ONFF70013002 LMOQFPZW4 CCP _IRS. P MXN-TIE-BANXICO 28 7.740% 74% 2027 FEB 22 14,300,000.000 128752 -10,534.73 23.210.65
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ONFF70013002 NASQD3P26 CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 MAR 20 2,600,000.000 -13,646.07 34.411.08 48,057.15
ONFF70013002 NASQDJOKS CDS SP UL REPUBLIC OF ITALYR 100BPS 2018 MAR 20 1,300,000.000 54534 11,686.99 1114115
ONFF70013002 NASQDRL43 CDS SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 600,000.000 -20.755.42 1,467 53 3122295
ONFF70013002 NASQDXOK? CDS SP UL REPUBLIC OF ITALYR 100BPS 2019 DEC 20 900,000.000 -3,04799 11,466.90 14,514.39
ONFF70013002 NASQE2E45 CCP_CDX.SP ULCDX.NAIG 26CM PAY 100BPS 2021 JUN 20 £,700,000.000 -55,948.35 -151,440.10 -85,491.75
ONFF70013002 NASQE3BME CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 400,000.000 -6.131 64 571672 11,347.36
ONFF70013002 NASQE3C0Z  CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 300000.000 -4,59873 428679 8,885.52
ONFF70013002 NASQE4SBO CDS SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 100000.000 -4,95924 244.59 5.203.83
ONFF70013002 NASQEBXPS CCP_IRS.R USD-LIBOR-BBA3M CM PAY 1.75% 2026 DEC 21 4,300,000.000 218,498.2 21687725 4.620.87
ONFF70013002 NASQEFSKS CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 3,200,000.000 -28,600.19 45,503 68 74.103.87
ONFF70013002 NASQEJAVZ CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.33% 2025 AUG 19 2,700,000.000 1081152 256063 13,472.25
ONFF70013002 NASQEJG20 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.34% 2025 AUG 24 2,700,000.000 -11.70256 1.710.99 13,413.56
ONFF70013002 NASQEMFNS CCP _IRS.R USD-LIBOR-BBA3M CM VAR RT 35% 2025 OCT 02 100000.000 -509.68 10.44 52010
ONFF70013002 NASQEVIMAS CCP_IRS. R USD-LIBOR-BBA3M CM PAY 2.50% 2048 JUN 15 9,800,000.000 166,456.12 16212073 14,335.39
ONFF70013002 NASQF16E3  CDS SP UL ARGENTINE REPUBLIC R 500BPS 2022 JUN 20 100000.000 10,498 60 11,702.61 1.204.01
ONFF70013002 NASQF1ICP1  CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 300000.000 000 6.879.41 6.879.4
ONFF70013002 NASQF1ICR7 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 300000.000 000 6.879.41 6.879.41
ONFF70013002 NASQF1CY2 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 200000.000 000 4,652.94 4,552.94
ONFF70013002 NASQF4804 CCP_CDS.SP ULMETLIFE INC.C REC 100BP S 2022 DEC 20 500000.000 1110315 1191550 812.36
ONFF70013002 NASQF4HS4  CDS SP UL UNITED MEXICAN STATR 100BPS 2022 DEC 20 2,200,000.000 000 6,098.99 6,098.99
ONFF70013002 NASQF4HZ3  CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2022 DEC 20 700000.000 000 19,522 45 19,522.45
ONFF70013002 NASQF4TRZ  CDS SP UL REPUBLIC OF COLOMBI R 100BP S 2022 DEC 20 400000.000 000 83311 -833.11
ONFF70013002 NASQFSVES CCP_CDS. SP UL THE SHERWINAMLREC 100BPS 2022 DEC 20 500000.000 7.681.12 10,087.00 2,405.88
ONFF70013002 NASQFADA7 CCP_CDS.SP UL CHESAPEAKE ENER REC 500BPS 2018 JUN 20 200000.000 7.028.07 3,356.20 367187
ONFF70013002 NASQFASL3 CDX SP UL CMBXNABBB.S 1R 300BPS 2058 SEP 17 900000.000 11819530 -99,846.17 18,349.63
ONFF70013002 NASQFEOCS CCP_CDS. SP UL CHESAPEAKE ENER REC 500BPS 2020 SEP 20 50000.000 127560 571.45 70415
ONFF70013002 NASQFESE6 CCP_CDS. SP ULMACOM INC.CME REC 100BP S 2021 MAR 20 400000.000 224276 2412.30 170,04
ONFF70013002 NASQFE712 CCP_CDS. SP ULFREEPORT-MCMORAREC 100BPS 2020 SEP 20 100000.000 36062 908.30 53068
ONFF70013002 NASQFESA1  CCP_CDS. SP ULFREEPORT-MCMORAREC 100BPS 2020 JUN 20 450000.000 818778 4,626 45 12,814.24
ONFF70013002 NASQFENUO CCP_CDS. SP UL ANADARKO PETROL REC 100BPS 2020 DEC 20 200000.000 20738 3247.00 1473.01
ONFF70013002 NASQFER36 CCP_CDS. SP UL CBS CORPORATION REC 100BPS 2020 SEP 20 600000.000 12,561 81 10,985.40 4.576.41
ONFF70013002 NASQFEVU1  CCP_CDS. SP ULMETLIFE INC.C REC 100BP S 2019 MAR 20 900000.000 12,509.71 997110 2,538 61
ONFF70013002 NASQFEWDS CCP_CDS.SP UL COMMUNITY HEALT REC 500BPS 2020 JUN 20 800,000.000 -184,938.40 -221,803.20 -36,364.80
ONFF70013002 NASQFEWLO CCP_CDS. SP ULBERKSHIRE HATHAREC 100BPS 2023 DEC 20 1,000,000.000 12,884 61 18,945.00 596039
ONFF70013002 NASQFMML3 CCP_CDS. SP UL GENERAL MOTORS REC 50(BPS 2022 JUN 20 200,000.000 35,602.33 36.105.00 50267
ONFF70013002 NASQFQEG3 CCP_CDS.SP ULMETLIFE INC.C REC 100BP S 2022 JUN 20 400000.000 7,080.20 9,879.60 2,788.30
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ONFF70013002 NASQFSAX7 CCP_CDS.SP ULBERKSHIRE HATHAREC 100BPS 2022 JUN 20 100,000.000 207848 231270 234.21
ONFF70013002 NASQFT495  CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 1,650,000.000 11,364.50 11,300.80 -63.69
ONFF70013002 NASQFTNG4  CDS SP UL UNITED MEXICAN STATR  100BPS 2022 JUN 20 100,000.000 000 22050 22050
ONFF70013002 NASQFUAD4  CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 700,000.000 490299 510363 20064
ONFF70013002 NASQFW407 CCP_CDS. SP UL ALLY FINANCIAL REC 500BPS 2022 JUN 20 10000000 14,881 82 17.410.80 242008
ONFF70013002 NASQFW472 CCP_CDS. SP UL ANADARKO PETROL REC 100BPS 2022 JUN 20 400,000.000 20267 235620 215253
ONFF70013002 NASQFXWRS CCP_CDS.SP ULMACY'S INC.CM REC 100BPS 2022 JUN 20 100,00.000 0 £,340.43 £,340.44
ONFF70013002 NASQFYORS CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.00% 2023 JUL12 3,500,000.000 22,852.70 4964176 26,789.06
ONFF70013002 NASQFYVA1 CCP_CDS.SP ULNORDSTROM INCREC 100BPS 2022 JUN 20 20000000 om 12,377 .40 4237741
ONFF70013002 NCODBZEGZ FIRSTBANK B/AD1/15/2018 600,000.000 466,341,990 47841973 12,077.74
ONFF70013002 NCODBZSX1 ROYAL BANK CANADA BIADTM5/2018 200000.000 156,447 .33 150,473.24 4,025.91
ONFF70013002 XX9QF2RQ0 CCP _IRS.R EUR-EURIBOR-REUTERS PAY 1.00% 2023 MAR 21 1,200,000.000 om -10,074 .60 410,074.61
ONFF70013002 XX8QF4NC1 CCP_CDX.BP ULITRAXX_EUROPE _2PAY 100BPS 2022 DEC 20 7.100,000.000 004 -231,480.74 231,480.78
ONFF70013002 XX9QFCX65 CCP BP CDX ITRAXX MAIN26 5Y P 100BPS 2021 DEC 20 5,550,000.000 0m 182,605 66 182,605 .67
ONFF70013002 XX9QFM7B1  CCP _IRS.R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 100000000 148838 472.50 4.016.09
ONFF70013002 XX9QFSRM2 CCP_CDS.SP UL TELEFONICAS.AREC 100BPS 2022 JUN 20 200,000.000 2,356.50 3661.96 1,305.46
ONFF70011002 99QADNICE P USO06M R 0.50% CALLMAR 18 000.507 ED 031518 20,000,000.000 101,426.73 4,998.20 06,428.58
ONFF70012002 99QACS3T)  IRSP USD 30 YR 100BP S 2.63% PUT ALJG 19 002.690 ED 082619 900,000.000 101,361 4 4961916 £1.742.53
ONFF70012002 99QAC8TN  IRS P USD 30Y R 100BP S 2.65% PUT ALG 19 002,660 ED 052619 1,100,000.000 127,351.07 63.346.75 £3,504.32
ONFF70012002 99QAC3TP  IRS P USD 30Y R 100BP S 2.646% PUT AUG 18 002 646 ED 082819 1,000,000.000 117,2685.20 59,.439.20 £7.826.10
ONFF70012002 99QADCEAL  CCP IRS P USD00EM R 2.9% PUT NOV 18 002,900 ED 11/07489 1,200,000.000 114,788.18 49,960.68 64,827 48
ONFF70012002 99QADCEXY RS P USO00BM 3.63% PUT DEC 19 003630 ED 1211619 400,000.000 19,037.00 472608 414,310,092
ONFF70012002 99QADME)  IRSR 3.25% P LUBOR 3M 092049 PUT SEP 19 003.2575 ED 081819 £00,000.000 18,200.00 11,947 98 6.262.02
ONFF70012002 99QADMEUK RS R 3.25% P LUBOR 3M 8/20/49 PUT SEP 19 003.257 ED 091819 400,000,000 12,400.00 7.965.32 4,434 68
ONFF70012002 99QADMEUQ RS USD R 3.25750% P LIBOR 3M PUT SEP 19 003.2575 ED 091819 70000000 20,860.00 1393031 -6,020.69
ONFF70012002 99QADPSKR  IRS R 2% P LIBOR 3M 1128/20 CALL NOV 18 002,000 ED 112718 11,400,000.000 30,720.00 17.068.08 413,651.92
ONFF70012002 EXSQFPGOA CCP IRS P GBOOD3M R 147% PUT MAR 13 001.470 ED 030118 900,000.000 508553 284,85 6.700.93
ONFF70012002 NASQF2ALA  IRS P USO003M R 2.00% CALL DEC 13002.000 ED 120418 4,300,000.000 9,052 63 6534.18 2,468.47
ONFF70013002 99QACSANC  IRS P USD 30Y 47BPS R 3.23% PUT FEB 19 003.230 ED 021918 3,500,000.000 202,032.25 41,916.00 A160,116.25
ONFF70013002 99QACS30K IRS P USD 30Y 5BPS R 3.29% PUT MAR 18 003.200 ED 031818 2,100,000.000 128,233.35 20,747 55 098,485.80
ONFF70013002 99QACSIAD IRS P USD 30Y 10BPS R 2.56% PUT NOV 18 002.560ED 111918 4,400,000.000 491,505.08 22078848 270,716.60
ONFF70013002 99QACE9QC  IRS P USD 30Y R 100 BP S 27% PUT MAY 19 002.700ED 0511319 1,400,000.000 148,946.70 67,039.00 -£1,907.70
ONFF70013002 99QACS9RY IRSP USD 30Y R 100 BP S 245% PUT JUN 19002.450 ED 062819 3,400,000.000 465,328.08 26592658 198,401 50
ONFF70013002 99QACSERY  IRS P 30R 100 BPS 2.45% P UT JUN 19 002 450 ED 062819 1,800,000.000 248,350.16 140,784 66 -106,565.50
ONFF70013002 99QACTE  IRSP USD 30YR 100 BPS 2719 PUT AUG 19002710 ED 032619 4,400,000.000 486,462.24 234,322.00 262,140.24
ONFF70013002 99QACESTH  CDX P USD 30Y 100BPS R 2.69% PUT ALIG 19 002.690 ED 082619 4,300,000.000 484,283 63 237,080.32 247.214.31
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ONFF70013002 99QACE3T)  IRS P USD 30 YR 100BP S 2.63% PUT ALG 19 002.690 ED 032619 4,400,000.000 485,546.04 24258256 262,963 .48
ONFF70013002 99QAC3TN  IRS P USD 30Y R 100BP S 2.65% PUT AUG 19 002,660 ED 082618 2,800,000.000 336.743.73 168,323.25 16742048
ONFF70013002 99QACS3TP  IRS P USD 30Y R 100BP S 2.646% PUT AUG 18 002 646 ED 082819 2,800,000.000 340,069.37 17237368 167 695.69
ONFF70013002 99QAC3TR  IRS P USO003M R 2.625% 8/28/48 PUT AUG 19 002 625 ED 082619 2,800,000.000 34663265 17858374 168,043.91
ONFF70013002 99QADASUJ  IRS P USO00BM R 2.53% 10/01/49 PUT SEP 19002.530 ED 082718 2,800,000.000 381,826.13 214,073.07 416775311
ONFF70013002 99QADASUM  IRS P USD 30Y 625BPS R 2.5125% PUT SEP 19 251.250 ED 082719 2,800,000.000 38769283 21996297 4167.729.91
ONFF70013002 99QADBOKK ~CCP IRS C USO00BM R 1.85% CALLNOV 18 001.650 ED 111513 12,800,000.000 53134.08 5,068.80 48,085.28
ONFF70013002 99QADJIRC  IRS R 2.7000000 P USO003M PUT JUN 18 002700 ED 6111418 2,800,000.000 33,880.00 1616412 4771538
ONFF70013002 99QADJIRL  IRS R 2.6850000 P USO003M PUT JUN 18 002,685 ED 080818 3,400,000.000 43,085.00 19,307.04 -23.287.96
ONFF70013002 99QADMAID IRSR 3.15% P LUBOR 3M 081149 PUT SEP 19 003154 ED 080919 2,600,000.000 8318893 6207110 -26.117 38
ONFF70013002 99QADMELJ  IRSR 3.25% P LUBOR 3M 082048 PUT SEP 18 003.2575 ED 091818 4,800,000.000 148,633.33 97.57517 £1,058.16
ONFF70013002 99QADPSKR  IRSR 2% P LIBOR 3M 1128/20 CALL NOV 18 002.000 ED 112718 40,400,000.000 93,089 47 60.436.88 38.,502.59
ONFF70013002 99QADPEXJ  IRS R 2.83% P US0003M PUT DEC 18 002,930 ED 120919 3,000,000.000 138,000.00 122,338.00 45,162.00
ONFF70013002 EXSQFMENA IRSR1.700 P GBOOOSM PUT FEB 18 001.700 ED 02/05/13 £,100,000.000 5621435 35.08 £5.179.30
ONFF70013002 EXSQFNINA  IRS P GBP LIB 6M 1.60% PUT FEB 18 001.600 ED 021518 3,500,000.000 2447228 150.08 -24,313.20
ONFF70013002 EXSQFNINB  IRS P GBP LIB 6M 1.60% PUT FEB 18 001.600 ED 021518 3,500,000.000 24,851.70 158.08 2479262
ONFF70013002 NASQFESLA  IRS P USO003M R 2.00% CALL DEC 18002.000 ED 120418 13,800,000.000 20,052 63 2113058 7.822.07
ONFF70013002 NASQF28XB  IRS P USO003M R 2.945% 12/1/4 PUT DEC 19 002.945 ED 120919 3,000,000.000 144,000.00 118,747 40 24,252 60
ONFF70013002 NASQF29XD  IRS P USO003M R 2.9425% 121649 PUT DEC 19 0028425 ED 121219 2,300,000.000 134,400.00 112:810.60 21,589.40
ONFF70013002 NASWAOSDA JPY/AUSD SPOT OPTION 2020 CALL APR 20 120.000 ED 4/17/20 900,000.000 16,317.00 11,093.40 6,223.60
ONFF70013002 NASWAOSDE JPY/AISD SPOT OPTION 2020 CALL APR 20 120.000 ED 4/17/20 £,700,000.000 123,347.00 82584.20 -40,762.80
ONFF70011002 999057104  SWAP COLLATERAL WITH GOLDMAN -59,949.380 -59,949.53 -59,049 88 0.00
ONFF70012002 99QADFSAS  CCP_CDX SP UL CDX.NAIG 28R 100BPS 2022 JUN 20 -33,600,000.000 -0.10 0.00 0410
ONFF70012002 99QADNSE5  TRS_EL ULIBOXHY INDEX R US0003M 2020 MAR 20 -300,000.000 000 0.00 0.00
ONFF70012002 EXSQFMS29  CCP_IRS._R GBP-LIBOR-BBABM CMPAY 1.75% 2048 MAR 21 -400,000.000 -31,492.05 0.00 31,402.95
ONFF70012002 KS9QF7Y11  CCP_IRS. P ZAR-JIBAR-SAFEX 3M REC 8.25% 2023 MAR 22 -24,200000.000 000 0.00 0.00
ONFF70012002 LBAQFQNG4 CCP_ZCS._P BRL-CDI 1D CME REC 10.30% 2025 JAN 02 -900,000.000 22803 0.00 228.03
ONFF70012002 LMSQE3XG1 CCP_IRS._P MXN-TIE-BANXICO 23REC 2023 APR 24 ~11,500000.000 -19,657.33 0.00 19,657 .38
ONFF70012002 LMOQE3ZI3  CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 74% 2023 APR 25 -3,100,000.000 -10,693.42 0.00 10,693.49
ONFF70012002 LMOQESXE0 CCP_IRS._P MXN-TIE-BANXICO 28 REC 5.83% 2023 AUG 04 ~18,000000.000 -31.921.38 0.00 31,921.36
ONFF70012002 LM3QESYM4 CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 9435 2023 AUG 04 ~16,000,000.000 -31.769.20 0.00 31,769.20
ONFF70012002 LM8QF3C40  CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 38% 2037 AUG 14 -28,700000.000 -28,678.43 0.00 28,678.48
ONFF70012002 LMSQFS6F7  CCP_IRS._P MXN-TIIE-BANXICO 23 REC 7.35% 2027 SEP 30 -5,300,000.000 -427.15 0.00 42715
ONFF70012002 LMSQFPZX2 CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 74% 2027 FEB 22 -2,600,000.000 000 0.00 0.00
ONFF70012002 LMSQFSTT2  CCP IRS._P MXN-TIE-BANXICO 23 REC 7.73% 2027 FEB 25 -13,400,000.000 -2.95133 0.00 285133
ONFF70012002 NASQEO4VD CDX_SP UL CMBXNABBB 6R 300BPS 2083 MAY 11 ~100,000.000 000 0.00 0.00
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ONFF70012002 NASQEOSCE CDX_SP UL CMBXNABB_ SR 500BPS 2063 MAY 11 -600,000.000 000 0.00 0.00
ONFF70012002 NASQEWESD CDX_SP UL CMBXNABBB_ SR 300BPS 2063 MAY 11 -200,000.000 -10.769.13 0.00 1076913
ONFF70012002 NASQF1C22 CDS_SP UL PETROLEOSMEXICANOSR 100BPS 2022 JUN 20 ~100,000.000 -4,10985 0.00 4109.85
ONFF70012002 NASQF1CS5 CDS_SP UL PETROLEOSMEXICANOSR 100BPS 2022 JUN 20 -400,000.000 15,747 64 0.00 15,747 64
ONFF70012002 NASQF4276  CCP_CDX._SP ULCDX.NAIG 29_V1 REC 100BPS 2022 DEC 20 -1,800,000.000 -0.01 0.00 0.0
ONFF70012002 NASQF4QGO CCP_CDX._SP ULCDX.EM.23_V1 CM REC 100BPS 2022 DEC 20 -5,238,000.000 -191.478.01 0.00 191.473.01
ONFF70012002 NASQF5J26  CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2022 DEC 20 -300,000.000 -0.01 0.00 0.0
ONFF70012002 NASQFSVG1 CCP_CDS._SP UL THE SHERWINAMLREC 100BPS 2022 DEC 20 -700,000.000 -0.01 0.00 0.
ONFF70012002 NASQFED46 CCP_CDS._SP ULBRK CME REC 100BPS 2022 DEC 20 -400,000.000 -0.01 001 0.00
ONFF70012002 NASQFASM1 CDX_SP UL CMBXNABBB.S 1R 300BPS 2058 SEP 17 -300,000.000 000 0.00 0.00
ONFF70012002 NASQFEBES CCP_CDS._SP ULFORD MOTOR COMP REC 500BPS 2021 DEC 20 -500,000.000 o 0.00 -0.01
ONFF70012002 NASQFENS3 CCP_CDS._SP ULPRUDENTIALFINAREC 100BPS 2020 SEP 20 -1,000,000.000 000 0.00 0.00
ONFF70012002 NASQFENK2 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2020 SEP 20 -2,800,000.000 000 0.00 0.00
ONFF70012002 NASQFEVZO CCP_CDS._BP ULCOX COMMUNICATI PAY 100BPS 2020 DEC 20 -1,000,000.000 -10,458.97 0.00 10,458.97
ONFF70012002 NASQFHNSS CDS_SP UL UNITED MEXICAN STATR 100BPS 2021 DEC 20 -300,000.000 000 0.00 0.00
ONFF70012002 NASQFQPYZ CCP_CDS._SP ULFORDMOTOR COMPREC 500BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0.0
ONFF70012002 NASQFSAZ2 CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0.0
ONFF70012002 NASQFUAME CDS_SP UL PETROLEOSMEXICANOSR 100BPS 2022 JUN 20 -200,000.000 -7.96040 0.00 7.860.40
ONFF70012002 NASQFYOW? CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.00% 2019 DEC 20 -2,700,000.000 541081 0.00 541091
ONFF70012002 XX9QF6JX5 CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.00% 2028 JUN 20 -1,000,000.000 -3.48171 0.00 348171
ONFF70012002 XX3QFFY34 CCP_CDS._SP ULVIRGIN MEDIAFIREC 500BPS 2021 JUN 20 -500,000.000 -0.01 0.00 0.0
ONFF70012002 XX9QFR5SS CCP_CDS._SP ULBANCO SANTANDER REC 100BPS 2022 JUN 20 ~100,000.000 -0.01 0.00 0
ONFF70013002 9950UBUS4  SWAPASDADB CASH COLLATERAL VAR RT 01.01/2048 DD 07/01/08 -10,000.000 -10,000.00 ~10,000.00 0.00
ONFF70013002 99QACOAY4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 -3,200,000.000 000 0.00 0.00
ONFF70013002 98QACSCM1  CCP IRS R LIB3M 100BP S P 2.25% 2.250% 12/21/2046 DD 122116 ~10,200000.000 000 0.00 0.00
ONFF70013002 99QADBPQO  CCP CDX SP UL SPRINT CORP R 100 BPS 2020 SEP 20 ICE -750,000.000 -0.01 0.00 0.
ONFF70013002 EXSQF2XS0  CCP_IRS._R GBP-LIBOR-BBABM CMPAY 1.00% 2023 MAR 21 -4,400,000.000 0o 0.00 0.01
ONFF70013002 EX8QFDRO4 CCP IFLP UK RPI ALL ITEMS NSAR 3.585% 2046 OCT 15 LCH ~100,000.000 -0.01 0.00 0.0
ONFF70013002 EXSQFMS28  CCP_IRS._R GBP-LIBOR-BBABM CMPAY 1.75% 2048 MAR 21 -250,000.000 -16,108.96 0.00 16.108.93
ONFF70013002 FJ9QF30D7  CCP_IRS. R JPY-LIBOR-BBABM CM PAY 0.30% 2028 MAR 20 -610,000,000.000 0.1 0.00 003
ONFF70013002 LB9QF54X4  CCP_ZCS._P BRL-CDI 1D CME REC 8.18% 2020 JAN 02 -5,800,000.000 -507.35 0.00 59735
ONFF70013002 LMOQE7Q54 CCP_IRSP TIE28D R 6.08% VAR RTR 10 CME -21,800000.000 110,427 65 0.00 110,427 65
ONFF70013002 LMIQEXSTE  CCP_IRS._P MXN-TIE-BANXICO 28 REC 5.99% 2026 JAN 30 -3,600,000.000 27167 62 0.00 27167 62
ONFF70013002 LMSQFM3B2 CCP _IRS._P MXN-TIE-BANXICO 28 REC 7.32% 2021 NOV 08 -24,200000.000 3222318 0.00 32,2238
ONFF70013002 LMOQFPZX2 CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 74% 2027 FEB 22 ~14,300,000.000 -699.78 0.00 60973
ONFF70013002 NASQD3P34 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 MAR 20 -2,600,000.000 000 0.00 0.00
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ONFF70013002 NASQDJOLE  CDS_SP UL REPUBLIC OF ITALYR 100BPS 2019 MAR 20 -1,300,000.000 000 0.00 0.00
ONFF70013002 NASQDRLS0 CDS_SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 -600,000.000 000 0.00 0.00
ONFF70013002 NASQDXM3 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2019 DEC 20 -900,000.000 000 0.00 0.00
ONFF70013002 NASQE28HZ CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -400,000.000 000 0.00 0.00
ONFF70013002 NASQE2ES2 CCP_CDX._SP ULCDX.NAIG 25 CM PAY 100BPS 2021 JUN 20 -6,700,000.000 7792177 0.00 77.821.77
ONFF70013002 NASQE3BRS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -400,000.000 000 0.00 0.00
ONFF70013002 NASQE3C45 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -300,000.000 000 0.00 0.00
ONFF70013002 NASQE4SCS CDS_SP UL PETROLEQ BRASILEIRO R 100BPS 2019 JUN 20 ~100,000.000 000 0.00 0.00
ONFF70013002 NASQEBXS2 CCP_IRS. R USD-LIBOR-BBA3M CMPAY 1.75% 2026 DEC 21 -4,300,000.000 -0.01 0.00 0.01
ONFF70013002 NASQEJAYE CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.33% 2025 AUG 19 -2,700,000.000 -6.02087 0.00 502087
ONFF70013002 NASQEJG78  CCP_IRS. R USD-LIBOR-BBA3M CMPAY 2.34% 2025 AUG 24 -2,700,000.000 -5,73096 0.00 5.730.96
ONFF70013002 NASQEMFPZ CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.35% 2025 OCT 02 ~100,000.000 21883 0.00 21888
ONFF70013002 NASQEVADS CCP_IRS. R USD-LIBOR-BBA3M CMPAY 2.50% 2048 JUN 15 -8,800,000.000 -45,108.25 0.00 45,106.25
ONFF70013002 NASQF16HE CDS_SP UL ARGENTINE REPUBLIC R 500BPS 2022 JUN 20 ~100,000.000 000 0.00 0.00
ONFF70013002 NASQF1C22 CDS_SP UL PETROLEOS MEXICANOSR 100BPS 2022 JUN 20 -200,000.000 -8.21870 0.00 821870
ONFF70013002 NASQF1CQ9 CDS_SP UL PETROLEOSMEXICANOSR 100BPS 2022 JUN 20 -300,000.000 -11,68036 0.00 11,620.86
ONFF70013002 NASQF1CS5 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 ~300,000.000 -10,025.81 0.00 10,025 .61
ONFF70013002 NASQF4812 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2022 DEC 20 -500,000.000 -0.01 0.00 0.0
ONFF70013002 NASQF4H39 CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2022 DEC 20 ~700,000.000 -34,430.78 0.00 34,430.79
ONFF70013002 NASQF4JA1  CDS_SP UL UNITED MEXICAN STATR 100BPS 2022 DEC 20 -2,200000.000 14,327 .32 0.00 14,327 .32
ONFF70013002 NASQF4TT8  CDS_SP UL REPUBLIC OF COLOMBIR 100BP S 2022 DEC 20 -400,000.000 621760 0.00 6,217 60
ONFF70013002 NASQFSVG1 CCP_CDS._SP UL THE SHERWINAAMLREC 100BPS 2022 DEC 20 -500,000.000 -0.01 0.00 0.
ONFF70013002 NASQFADBS CCP_CDS._SP UL CHE SAPEAKE ENER REC 500BPS 2018 JUN 20 -200,000.000 000 0.00 0.00
ONFF70013002 NASQFASM1 CDX_SP UL CMBXNABBB.S 1R 300BPS 2058 SEP 17 -900,000.000 000 0.00 0.00
ONFF70013002 NASQFEOFS  CCP_CDS._SP UL CHE SAPEAKE ENER REC 500BPS 2020 SEP 20 -50,000.000 00 0.00 0.01
ONFF70013002 NASQFE5SG1 CCP_CDS._SP UL VACOM INC. CME REC 100BP S 2021 MAR 20 -400,000.000 -0.01 0.00 0.
ONFF70013002 NASQFE746 CCP_CDS._SP ULFREEPORT-MCMORAREC 100BPS 2020 SEP 20 ~100,000.000 -1.66818 0.00 166818
ONFF70013002 NASQFESBA CCP_CDS._SP ULFREEPORT-MCMORAREC 100BPS 2020 JUN 20 -450,000.000 267833 0.00 267833
ONFF70013002 NASQFENVS CCP_CDS._SP ULANADARKO PETROL REC 100BPS 2020 DEC 20 -200,000.000 00 0.00 0.01
ONFF70013002 NASQFERS1 CCP_CDS._SP ULCBS CORPORATION REC 100BPS 2020 SEP 20 -600,000.000 000 0.00 0.00
ONFF70013002 NASQFEVW? CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2018 MAR 20 -800,000.000 00 0.00 0.01
ONFF70013002 NASQFEWES CCP_CDS._SP UL COMMUNITY HEALT REC 500BPS 2020 JUN 20 -800,000.000 -69,974.16 0.00 69,874.16
ONFF70013002 NASQFEWNG CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2023 DEC 20 -1,000,000.000 00 0.00 0.0
ONFF70013002 NASQFMMNE CCP_CDS._SP UL GENERAL MOTORS REC 500BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0
ONFF70013002 NASQFQ&J7 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2022 JUN 20 -400,000.000 -0.01 0.00 0.0
ONFF70013002 NASQFSAZ2 CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2022 JUN 20 ~100,000.000 -0.01 0.00 0.0
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ONFF70013002 NASQFT5A1  CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 -1,650,000.000 000 0.00 0.00
ONFF70013002 NASQFTPCS  CDS_SP UL UNITED MEXICAN STATR  100BPS 2022 JUN 20 ~100,000.000 139574 0.00 139574
ONFF70013002 NASQFUAS3  CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 ~700,000.000 000 0.00 0.00
ONFF70013002 NASQFW423 CCP_CDS._SP ULALLY FINANCIAL REC S00BPS 2022 JUN 20 ~100,000.000 -0.01 0.00 0.0
ONFF70013002 NASQFW480 CCP_CDS._SP ULANADARKO PETROL REC 100BPS 2022 JUN 20 -400,000.000 -7.227 46 0.00 7.227 46
ONFF70013002 NASQFXWT1 CCP_CDS._SP ULMACY'SINC.CM REC 100BPS 2022 JUN 20 ~100,000.000 -6.75368 0.00 6.753.68
ONFF70013002 NASQFYOT4 CCP_IRS. R USD-LIBOR-BBA3M CMPAY 2.00% 2023 JUL12 -3,500,000.000 -0.01 0.00 0.01
ONFF70013002 NASQFYVDS CCP_CDS._SP ULNORDSTROM INCREC 1008PS 2022 JUN 20 -200,000.000 -13,300.46 0.00 13,300.45
ONFF70013002 XX9QF2RRS CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.00% 2023 MAR 21 -1,200,000.000 -5.31654 0.00 531564
ONFF70013002 XX9QF4ND9 CCP_CDX._BP ULITRAXX_EUROPE 2PAY 100BPS 2022 DEC 20 -7.100,000.000 191,438 62 0.00 191,438 62
ONFF70013002 XX8QFCX83 CCP_BP CDX ITRAXX MAIN2E 5Y P 100BPS 2021 DEC 20 -5,550,000.000 -131,085.5 0.00 131,085.83
ONFF70013002 XX9QFM7D7 CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 ~100,000.000 -591.41 0.00 591.41
ONFF70013002 XX9QFSRPS CCP_CDS._SP ULTELEFONICAS.AREC 100BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0
ONFF70012002 99F1388AC  US10YR TRE AS NTS FUT MAR 18 CALLFEB 18 126.000 ED 012618 412,000 -1,35652 66250 1,284.02
ONFF70012002 99F1388BWW  US 10 YR TREAS NTS FUT MAR 18 CALLMAR 18 125,500 ED 2/23/18 -11.000 -2.73308 4,031.25 1,701.81
ONFF70012002 99F1388NT  US10YR TREAS NTSFUT MAR 18 PUT MAR 18122.500 ED 02/23/18 -11.000 -2,04556 -2,062.50 -16.94
ONFF70012002 99F1388MT  US 10YR NOTE FUT (CBT) MAR 18P UT FEB 18 123.000 ED 01/2618 412,000 -2.60652 -1,500.00 110852
ONFF70012002 99QAC3TK  IRSP USD 5Y 100 BPS 2.5%PUT AUG 18 002500 ED 082619 -4,500,000.000 12610046 -56,972.70 68,127.76
ONFF70012002 99QAC23TM  IRSP USD 5Y R 100 BP S 2.8% PUT AUG 13 002.500 ED 082518 ~10,500,000.000 -281,801.05 -132,936.30 1568.964.75
ONFF70012002 99QADCHAK CCP IRS P US000EM R 2.75% PUT NOV 18 002,750 ED 1107419 -6,000,000.000 -144,029.40 -56,823.00 87,206.40
ONFF70012002 99QADCAXU  IRS P USO006M 3.75% PUT DEC 19 003750 ED 12/6/19 -1,800,000.000 2031860 270310 16,815.50
ONFF70012002 99QADFE0A  IRS R 3.00 P US0003M 03/05/23 PUT MAR 18003.000 ED 03101418 -1,200,000.000 -6,91200 624 690576
ONFF70012002 99QADMEND  CDX_SP CDX.NAIG.28 5Y 122022 PUT FEB 18 000.750 ED 022118 -1,400,000.000 -1,86200 411.35 1.450.65
ONFF70012002 99QADMEIH IRS R 2.84% P LUBOR 3M 8/20/24 PUT SEP 19 002.940 ED 091819 -2,600,000.000 -18,341.08 -16,303 .82 2037.27
ONFF70012002 99QADMEUM  IRS R 2.943% P UBOR 3M PUT SEP 19 002.940 ED 0918/19 -1,700000.000 12,354 66 -10,660.19 1,694.46
ONFF70012002 99QADMEIP IRS R 2.84% P UBOR 3M PUT SEP 19 002.940 ED 021818 -3,000,000.000 -21.279.07 1881210 2,486.97
ONFF70012002 99QADPEKQ IRSR 2.29 P LIBOR 3M 11/28/28 CALLNOV 18 002.200 ED 112718 -1,200,000.000 -15,216.00 -11,295.96 302004
ONFF70012002 99QADPOKS IRSR 2.21 P US0D03M 11/28/28 CALLNOWV 18 002,210 ED 112718 -1,200,000.000 -15,600.00 “11,601.00 3,999.00
ONFF70012002 EDF3068BP  EURO-BUND FUTURE MAR 18 CALL MAR 18 165.500 ED 2123118 £.000 000 50434 50434
ONFF70012002 EDF3088NL  EURO-BUND FUTURE MAR 18 PUT MAR 18 161.500 ED 02/23/18 £.000 000 6,628.42 6.,628.42
ONFF70012002 NASQFSSLB  IRS P USO003M R 2.1725% CALL DEC 18 0021725 ED 120418 -800,000.000 -8,00000 £.007 .03 99297
ONFF70012002 NASTV29AG  BRLAUSD SPOT OPTION 2018 CALL JAN 18 003.400 ED 010918 -600,000.000 -3.40200 043,60 2,453.40
ONFF70012002 NASVNS2AB RUBAUSD SPOT OPTION 2018 CALL JAN 18 050.500 ED 011018 -500,000.000 -3.10000 8250 301750
ONFF70012002 XX9TE28AA USDEUR SPOT OPTION 2018 CALL JAN 18 001 216 ED 012818 -600,000.000 -3.07392 2,533.21 54071
ONFF70013002 99F1380AC  US10YR TREAS NTS FUT MAR 18 CALLFEB 18 126.000 ED 012618 £.000 -1.23873 375.00 86373
ONFF70013002 99F1388BWW  US 10 YR TREAS NTS FUT MAR 18 CALLMAR 18 125,500 ED 2/23/18 14.000 -3.48124 4.312.50 218874
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ONFF70013002 99F1389NT US10YR TREAS NTSFUT MAR 18 PUT MAR 18122.500 ED 02/2318 -14.000 -2,60624 -2,625.00 -18.76
ONFF70013002 99F1399MT  US 10YRNOTE FUT (CBT) MAR 18P UT FEB 18 123.000 ED 01/26M18 -8.000 -1.73873 -1,000.00 73873
ONFF70013002 99F1399NS US10YR TREAS NTS FUT MAR 18 PUT MAR 18 123.000 ED 02/23M8 -7.000 -1,73922 207813 -338.01
ONFF70013002 99QACSOND  IRSP USD 5Y10BPS R 3% PUT FEB 19 003.000 ED 021919 -17.,500,000.000 -260,368.50 -51,261.00 209,107 .50
ONFF70013002 99QACS30M IRSP USD 5Y10BPS R 3.05% PUT MAR 19 03.050 ED 031819 -10,500,000.000 -154,411 95 -30,694 .65 123.717.30
ONFF70013002 99QACSHWL IRSP USD 5Y22BPSR 2.2% PUT NOV 18 002.200 ED 111918 -20,500000.000 -584,250.00 -20374245 290,507 .55
ONFF70013002 99QACE2Q) IRSP USD_5Y18BPSR 2.5%PUT MAY 19 002.500 ED 051319 -6,650000.000 -170,579.15 -71,502.80 99,076.35
ONFF70013002 99QACSBORYY IRSP USD 5Y100BPS 2.10%PUT JUN 19 002100 ED 062819 -9,200000.000 -336,483.595 -201,056.80 135,426.76
ONFF70013002 99QACEORX IRSP USD SYR100BPS 2.10% PUT JUN 19 002100 ED 062819 -17,100,000.000 -625,420.53 -373703.40 251,717.13
ONFF70013002 99QAC99TD IRSP USD 5YR 100BPS 2.59% PUT AUG 19002.500 ED 082619 -43,700000.000 -1.,214,86437 -553,268.22 661,596.15
ONFF70013002 99QACO9TK IRSP USD 5Y 100 BPS 2.5% PUT AUG 19 002500 ED 082619 -22,100000.000 -614,382.21 -279,799.26 334,582.95
ONFF70013002 99QACO9TM IRSP USD SYR100BP S 2.5% PUT AUG 19 002.500 ED 082619 -29,200000.000 -811,76202 -369,680.52 442,073.40
ONFF70013002 99QACS3TQ IRSP US0003M R 2.508% 08/28/24 PUT AUG 19 002.800 ED 082619 -14,600,000.000 -405,881 46 -184,844.76 221,036.70
ONFF70013002 99QACZOPB IRS P USO003M R 3.00% 04/05/42 PUT APR 18 003.000 ED 040318 -600,000.000 -31,305.84 -1.511.28 20,884.56
ONFF70013002 99QADASUK  IRS P USO006M R 2.25% 10/01/24 PUT SEP 19002.250 ED 092719 -14,400,000.000 -495,925 92 -276,030.72 219,895.20
ONFF70013002 99QADASUN IRSP USD 5Y125BPS R 2.25% PUT SEP 19 225.000ED 092719 -14,500,000.000 -499 369.85 -277,947 60 22142225
ONFF70013002 99QADBOKJ CCP IRS C USOD06M R 2.009% CALLNOY 18 002.000 ED 111518 -2,700000.000 -49,973 .49 -13,946.58 36,026.91
ONFF70013002 99QADMEND CDX_SP CDX.NAIG.29 5Y 122022 PUT FEB 18 000.750 ED 022118 -1,200000.000 -1.59600 -352.58 1,243.42
ONFF70013002 99QADMAIC IRSR 2.74% P UBOR 3M PUT SEP 12 002.740 ED 0209419 -11,100000.000 -95,366.20 -06,283 .62 917.42
ONFF70013002 99QADMAIH IRS R 2.94% P UBOR 3M 9/20/24 PUT SEP 19 002.940 ED 091819 -21,100,000.000 -148,844 .95 43231177 16,533.19
ONFF70013002 99QADPOKQ IRSR 2.2% P LIBOR 34 11/29/28 CALLNOV 18 002200 ED 112718 -2,800000.000 -35,504.00 -26,357 24 9,146.76
ONFF70013002 99QADPOKS IRSR 2.21 P US0003M 11/29/28 CALLNOWV 18 002210 ED 112718 -2,800000.000 -36,400.00 -27,069.00 9,331.00
ONFF70013002 99QADPOXH IRSR2.75% P UBOR 3M PUT DEC 19 002750 ED 120919 -13,200,000.000 -138,600.00 -130,731 .48 7.868.52
ONFF70013002 EDF3069BP EURO-BUND FUTURE MAR 18 CALL MAR 18 165.500 ED 2/23M8 -10.000 ono £40.56 -840.56
ONFF70013002 EDF3069NL  EURO-BUND FUTURE MAR 18 PUT MAR 18 161.500 ED 02/2318 -10.000 ono -11,047.36 -11,047.36
ONFF70013002 NAQF2OKB IRS P USO0D3M R 2.18% CALLNOV18 002180 ED 112718 -2,900000.000 -27.260.00 -25872.35 1,387 .65
ONFF70013002 NAQQF2ILB IRS P USOD03M R 2.1725% CALL DEC 180021725 ED 120418 -2,900000.000 -29,000.00 -25200.43 319957
ONFF70013002 NAQQF29XA IRSP USODO3M R 2.75% 12/11/24 PUT DEC 19 002.750 ED 1209419 -13,200000.000 -144,120.00 -130,731 48 13,448.52
ONFF70013002 NAQQF99XE IRS P USO003M R 2.75% 12M6/24 PUT DEC 19 002.750 ED 121219 -12,300,000.000 -134,181.82 -122617.47 11,564.35
ONFF70013002 NAGTWV20AG BRLASD SPOT OPTION 2018 CALL JAN 18 003.400 ED 010918 -500,000.000 -2,83500 -790.50 2,044.50
ONFF70013002 NAQVEDSAM MXNAISD SPOT OPTION 2018 CALL JAN 18 019600 ED 011918 -800,000.000 -3,68800 9.,832.00 £.144.00
ONFF70013002 NAQWVNISAB RUBAUSD SPOT OPTION 2018 CALL JAN 18 050.500 ED 011018 -600,000.000 -3,72000 -99.00 3,621.00
ONFF70013002 XX9TE29AA USDEUR SPOT OPTION 2018 CALL JAN 18 001.216 ED 012918 -1,000000.000 -512320 4.222.01 90119
JOTALOTHER INVESTMENTS 23,439 85959 26,928 939,42 2,489,079.83

COMMON/COLLECTIVE TRUST
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ONFF10010002 992000325  COLLECTIVE US GOV'T STIF 15 BPS 20,548,093.990 20,548,09399 20,543,093.99 0.00
ONFF30010002 9900325  COLLECTIVE US GOV'T STIF 15BPS 1.891,672.270 199167227 1,991 672.27 0.00
ONFF30011002 992000325  COLLECTIVE US GOV'T STIF 15BPS 276207 310 276,207 81 276,207 81 0.00
ONFF30012002 992000325  COLLECTIVE US GOV'T STIF 15BPS 2262113870 226211387 226211387 0.00
ONFF30014002 992000325  COLLECTIVE US GOV'T STIF 15BPS 35,902,227 230 35,902,227 23 35,802,227 23 0.00
ONFF30015002 9900325  COLLECTIVE US GOV'T STIF 15BPS 3,974,443 830 397444833 3,974,443 .83 0.00
ONFF40010002 992000325  COLLECTIVE US GOV'T STIF 15BPS 1,444,147 740 144414774 1,444,147 74 0.00
ONFF40011002 992000325  COLLECTIVE US GOV'T STIF 15BPS 51405710 51,405.71 51,405.71 0.00
ONFF40012002 992000325  COLLECTIVE US GOV'T STIF 15BPS 1.272260.910 1.272,26091 1.272,260.91 0.00
ONFF40013002 99200325  COLLECTIVE US GOV'T STIF 15BPS 1,551,703.320 1.551,70332 1,551,703.32 0.00
ONFF70010002 992000325  COLLECTIVE US GOV'T STIF15BPS 7.450,486.630 7.459 43663 7,453,436 .63 0.00
ONFF70011002 99QU00325  COLLECTIVE US GOV'T STIF 15BPS 2,030,291.340 2,030,291 34 2/030,291.34 0.00
ONFF70012002 992000325  COLLECTIVE US GOV'T STIF 15BPS 2,367,583.590 2,367 53859 2,367 538.59 0.00
ONFF70013002 99000325  COLLECTIVE US GOV'T STIF 15 BPS 466,310,470 466,310.47 466,810.47 0.00
ONFF30010002 99VVAQSLE  NT COLLECTIVE S&P500INDEX FUND-NON LENDING 13245.431 70,014,21067 121,223.702.85 51,200,492.18
ONFF30011002 99VVAQEXS  NT COLLECTIVE MSCI ACWI EX-US INDEXFUND-NON LENDING 596386.754 89,726,650 68 103,879,201 15 14,152,550.47
ONFF30012002 99VVAQSY3  NT COLLECTIVE RUSSELL 2000 IND NON LENDING 6950.795 2,046,39037 233457277 337 ,682.40
ONFF29011002 99VVAZHT1  THE GSAM EMERGING MARKETS DEBT COLLECTIVE TRUST 3.794,206.003 44,485,40515 49,477 619.88 499221473
IOTAL COMMON/COLLECTIVE TRUST 28787161558 358,563,555.36 70,691,939.78

REGISTERED INVESTMENT COMPANIES

ONFF40010002 093001196 WILLIAM BLAIR EMG MKTS GR-IN 1186677923 15,094 ,62031 19.568,318.95 447369814
ONFF50011002 233203421 DFAEMERG MKTS CORE EQTY 1674152169 31.993,24324 38,873.952.62 6,820,109.44
ONFF70012002 72201P613 PIMCO FDS SHORT TERM FLTG NAVPORT Il 10,196.885 102,024.70 102,040.23 1553
ONFF70012002 72201P878 PIMCO FDS LONG DURATION CORP BD PORTFOLIO 5,780,501 530 70,270,47638 69,828,458 .48 442,017.90
ONFF70013002 72201P613 PIMCO FDS SHORT TERM FLTG NAVPORT Il 39897125847 40,007, 92028 30,990,238.35 -8,690.93
JOTAL REGISTERED INVESTMENT COMPANIES 157,468,89441 168,372,008.69 10,903,114.28

GRAND TOTAL 2,249,797.049.48 2,472,347.216.86 222,550.167.38

686,052.90 C

22186411448 |
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COMBINED MANAGER - ONF G00010000 11172017 - 123172017 ONCOR RETIREMENT PLAN

Security Security Descri Shares Cost of Acquisitions Proceeds of Dispositions
00164VADS AMC NETWORKS INC 5000% 04/ /2024 DD 03/3016 385,000,000 -302,700.00 307,031.25
01F 030SHM COMMIT TO PUR FNMA SF MTG CALLAUG 17 103.48437 ED 0817 1,700,000.000 3,851.55 -3,851 56
03280F AH4 ANCESTRYCOM 217 TL 198,000.000 -197,010.00 199,980.00
037333CJ7 APPLE INC 33809 02/09/2027 DD (2/00/17 300,000,000 -300,000.00 307,503.00
05581 KABT BNP PARIBAS SA 144A3.800% 01/ 0/2024 DD 0141047 660,000,000 657,003 &0 666,388.80
12180LBB6 BURUNGTON NORTHE RN SANTAFE L 4.125% 06/ 5/2047 DD 0310017 1,400,000.000 1,480,124 00 1,484,79800
151350 AL CENOVUS ENERGY INC 144442509 04/15/2027 DD 040717 735,000,000 -734,875.05 72691085
151350 AQ2 CENOWVUS ENERGY INC 14445.400% 06/15/2047 DD 040717 230,000.000 -229,753.90 227,573.50
161175805 CHARTER COMMUNIC ATIONS OF 1444 5.375% 05.01/2047 DD 04/20117 535,000.000 -534,828.80 542,257 .30
20030NCBS COMCAST CORP 1444 3.96% 11/01/2047 DD 101947 726.040 73822 72604
20030MCD1 COMCAST CORF 1444 3.000% 11/01/2040 DD 101947 181,950 1793 18196
300614500 EXACORP 31,005.000 751 362.77 751,871.25
3B148YAAG GOLDMAN SACHS GROUP INC/THE VAR RT 10/31/2032 DD 10/3117 1,400,000.000 -1,400,00000 1,402,61000
539330BM0 LOCKHEED MARTIN CORP 144A4.000% 09/15/2052 DD 090717 249.100 -741.19 24910
B02736AA8 MINEJESA CAPITAL BV 14444 625% 0&10/2030 DD 081047 200,000,000 -200,000.00 203,750.00
FO014LAAR PARK AEROSPACE HOLDINGS L1444 5.250% 08/ 52022 DD 0200347 125,000,000 -125,000.00 131,250.00
70014LABG PARK AEROSPACE HOLDINGS L 1444 5.500% 02/152024 DD 0200347 500,000.000 -500,000.00 526,993.75
T3T446ALE POST HOLDINGS INC 14445.500% 03/01/2025 DD 0214417 215,000.000 -215,000.00 223,600.00
T3T446AME POST HOLDINGS INC 14445.750% 03/01/2027 DD 0241417 390,000,000 -390,000.00 405,018.75
23368R AKS SOCIETE GENERALE SA144A 4.0009% 01/42/2027 DD 014217 960,000,000 -053,510.40 928,956.40
ST264AAT2 TMOBILE USAINC 5.375% 04/15/2027 DD 031617 370,000,000 -370,000.00 306,825.00
28160R AE1 TESLAINC 144A 5.300% 08/15/2025 DD 081817 400,000.000 -400,000.00 388,750.00
92343VDN1 VERIZON COMMUNICATIONS IN 14444 .812% 03/15/2038 DD 020317 641.040 -595 62 64104
92343VDF6 VERIZON COMMUNICATIONS IN 14445.012% 04/15/2042 DD 0200347 708.000 -824.47 70800
02553PAZS VIACOM INC 4.850% 12/15/2034 DD 121014 975,000,000 -806,571.00 068,595 67
9801944P0 ZAYO GROUP LLC / ZAYO CAP 1444 57508 011 5/2027 DD 01/2TM7 240,000,000 -240,000.00 252,000.00
QQARBTST2 MCAFEE 947 (USD) COV-LITE TLB 100,000.000 -99,000.00 100,000.00
QOF 133FTA US TREAS BD FUTURE (CBT) EXP JUN17 23.000 000 2,102.08
QOF 13317 A US TREAS BD FUTURE (CBT) EXP SEP 17 9.000 000 30,843.75
QOF 133L7A US TREAS BD FUTURE (CBT) EXP DEC 17 18.000 000 -21,724.71

QOF 130C€D US 10YR TREAS NTS FUT JUN 17 CALL JUN 17 126.000 ED 5/26M7 14.000 10,900.01 286048
Q9F 1395F U US 10YR TRE AS NTS FUT SEP 17 CALL JUL 17 121 500 ED 6/2317 7.000 2,518.25 -17.74
Q0F13900Q US 10 YR TREAS NTS FUT JUN 17 PUT JUN 17 121.000 ED 05/26M7 5.000 1,634.70 -84.10
Q0F 1390RM US 10YR NOTE FUT (CBT) SEP 17 PUT JUL 17 122.000 ED 062317 7.000 1,697 @2 -17.74
QOF 1300RN US 10YR NOTE FUT (CBT) SEF 17 PUT JUL 17 123.500 ED 062317 18.000 4.851.27 -871.565
QOF 13005 A US 10YR TRE AS NTS FUT SEP 17 PUT ALIG 17 125.00 ED 07/2117 11.000 2,303.16 -703.04
Q9F 139FTA US 10 YR TREAS NTS FUTURE(CBT)EXP JUN 17 98.000 000 -81,945.34
QOF 13017 A US 10 YR TREAS NTS FUTURE(CBT)E XP SEP 17 13.000 000 20,238.14
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QOF 1307 A US 10YR TRE AS NTS FUTURE (CBT)EXP DEC 17 120.000 000 -44 058 .21
99F192F7C C$ CURRENCY FUTURE (CME) EXP JUN 17 43.000 000 21,094.21
99F19217C CANADIAN DOLLAR FUTURES (CME) EXP SEP 17 20.000 000 104,354 .32
QOF192L7C CANADIAN DOLLAR FUTURES (CME) EXP DEC 17 24.000 000 -103,580.04
QOF 282F7C S&F MID 400 EMINI FUTURE (CME) EXP JUN 17 65.000 000 310,079.20
QOF 28217C S&F MID 400 EMINI FUT (CME)EXFP SEP 17 72.000 000 178,501 62
QOF 282L7C S &P MID 400 EMINI(CME) EXP DEC 17 119.000 000 143010015
Q0F 205F7C S &P 500 EMINI INDEX FUT(CME)EXP JUN17 83.000 000 70,190.00
QOF 20517C S &P 500 EMINI IND FUT (CME) EXP SEP 17 51.000 000 -72172.18
QOF 205L7C S &P 500 EMINI INDEX FUT (CME EXP DEC 17 53.000 000 374,262.50
QOF 353F7D RUSSELL 2000 MINI FUTURE (NYF) EXP JUN 17 106.000 000 288,060.19
QOF 35317D RUSSELL 2000 MINI FUTURE (NYF) EXP SEP 17 123.000 000 7163762
QOF 700F7A US ULTRABOND (CBT) EXP JUN17 1,168.000 000 4,544,99033
QOF 7007 A& US ULTRABOND (CBT) EXP SEP 17 1,284.000 000 6,965,671 88
QOF 700L7 A US ULTRABOND (CBT) EXP DEC 17 1,356.000 000 -104,143.83
QOF 734F7D MINIMSCI EAFE FUTURE (NYF) EXP JUN17 458.000 000 2,007,73500
QOF 73417D MINIMSCI EAFE FUTURE (NYF) EXP SEP 17 260.000 000 610,075.00
Q9F 734L7D MINIMSCI EAFE FUTURE (NYF) EXP DEC 17 321.000 000 564,415.04
QOF 740F7D MINIMSCI EMG MKT FUTURE (NYF)EXP JUN 17 78.000 000 -180,128.43
QOF 74017D MINIMSCI EMG MKT FUTURE (NYF)EXP SEP 17 211.000 00o -454 253 88
QOF 740L7D MINIMSCI EMG MKT FUTURE (NYF)EXP DEC 17 205.000 000 -186,725.35
Q9F 73417C EMIN RUSSELL 2000 INDEX (CME) EXP SEP 17 120.000 000 -141,120.00
QOF 784L7C EMIN RUSSELL 2000 INDEX (CME) EXP DEC 17 197.000 000 773,600.00
Q9QADESNL IRS R 2.92 P US0003M 02/07/23 PUT FEB 18 002.920 ED 020518 10,500,000.000 58,537 .50 -1,42000
QOQADESNY IRS R 3.0200 P USO00GM 022023 PUT FEB 18002.020 ED 021518 9,100,000.000 52 666.25 -1,82000
00QADGOPL IRS R 31200 P USODOGM PUT APR 18 003.120 ED 041748 4,100,000.000 -02,033.3 21,91943
99QADGIPM CME IRS P US0003M R 2.9% PUT APR 18 002.900 ED 0417418 2,800,000.000 98,2325 -19,462.53
997 AVIZ90 DEUTSCHE BK FINL REV REFPO 1.180% 11/14/2017 DD 114317 7,800,000.000 7,900,000 00 7,800,00000
007 AVKQMS DEUTSCHE BK FINL REV REPO 1170% 11/15/2017 DD 1111417 9,800,000.000 -0,800,00000 9,800,00000
AAB30TE20 OZ MINERALS LTD 15,199.000 -115,08800 72,796.50
AAF212F7U AJSTRALIAN 10YR BOND FUT (SFE) EXP JUN 17 1.000 000 4,081.74
AAF21217U AUSTRALIAN 10YR BOND FUT (SFE) EXP SEP 17 1.000 000 117348
AAF212L7U AUSTRALIAN 10YR BOND FUT (SFE) EXP DEC 17 1.000 000 44388
ED5086571 BASF SE 8,450.000 81817590 203,288.55
ED5727976 SIEMENS AG 8,865.000 1.,27377360 1,224,104
EDF306F 7S EURO-BUND FUTURE (EUX) EXP JUN 17 37.000 000 -35,779.18
EDF 306875 EURO-BUND FUTURE (EUX) EXP SEP 17 36.000 000 -53,721.00
EDF306L7S EURO-BUND FUTURE (EUX) EXP DEC17 38.000 000 -42,11091
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EF5671732 SANOFI 5,317.000 426,206 47 425126.76
EFBFOLBXT BIOMERIEUX 1,815.000 -84,763.14 149,106.20
EFBYW2H41 TECHNIPFMC PLC 12,040.000 -436,257 83 33512955
EIBSVZ051 SALVATORE FERRAGAMO SPA 3,880.000 -112,01375 104,848.25
ENBDBSD32 UNITED GROUP BY 14444 375% 07/01/2022 500,000,000 -570,200.00 503 ,246.50
ESBFOYMS4 LONZA GROUP AG 5.000 000 7436
ESBRJL1T1 UBS GROUP AG 40,429.000 698,644 63 660,585.76
EVBZHJDV? LINCOLN FINANCE LTD REGS 6.875% 04/15/2021 100,000.000 -111,46500 124,823.16
EXB71QAN3 PETROBRAS GLOBAL FINANCE BV 6.250% 12/14/2026 700,000.000 945,744 .20 294,141 .02
FHE002452 ASM PACIFIC TECHNOLOGY LTD 11,000,000 152,424 52 141,302.43
FJ6441508 HOYACORP 18,700.000 -045 600 53 030,672.04
F 6483807 KAO CORP 17 £00.000 -007 466 .65 1,038,42119
F J6295679 TOKYO ELECTRON LTD 8,300,000 -845,826.26 1,138,06618
LMOQFR214 CCP _IRS._P MXN-TIE-BANXICO 28 REC 7.32% 2022 MAR 23 7,600,000.000 000 -4,28346
LMOQFR2Y2 CCP _IRS. P MXN-TIE-BANXICO 28 REC 7.32% 2022 MAR 23 7,600,000.000 000 000
LMBDIC3N1 MEXICO CETES 0000% 03/ /2018 12,000,000.000 -562,384.79 508,480,322
M74231107 NEURODERM LTD 6,427 .000 -250,203.11 250,653.00
NAQQEG2ZNT CDX_SP UL CMBXNABBB_6R 300BPS 2063 MAY 11 200,000,000 10,948.74 -21,809.50
NASQEHFFE CDS SP UL SPRINT COMMUNICATIO R 500BPS 2020 SEP 20 750,000,000 -3,15918 32,304.13
MNASQEHFLS CDS_SP UL SPRINT COMMUNICATIO R S00BPS 2020 SEP 20 750,000,000 00o 33,304.14
NASQF 4RBO CCP _IRS. P USD-LIBOR-BBA3M CM REC 2.28% 2024 SEP 20 400,000,000 0.0 oo
N AQQF 4RDE CCP _IRS._P USDLIBOR-BBA3M CM REC 2.28% 2024 SEP 20 400,000.000 001 -0.0
NAQQF 4RE4 CCP _IRS. R USD-LIBOR-BBA3M CM PAY 2.61% 2043 SEP 20 100,000.000 -0.0 oo
N AQQF 4RF1 CCP _IRS._R USD-LIBOR-BBA3M CMPAY 2.61% 2043 SEP 20 100,000,000 oot -0.0
N AQQF 4%31 CCP _IRS. R USD-LIBOR-BBA3M CM PAY 2.50% 2049 SEP 20 200,000,000 0.0 oo
N AQQF 4%56 CCP _IRS._R USD-LIBOR-BBA3M CMPAY 2.50% 2043 SEF 20 200,000,000 oo 0.0
NAQQF 4X64 CCP _IRS.P USD-LIBOR-BBA3M CM REC 2.26% 2024 SEP 20 750,000.000 -0.m oo
NAQQF 4X80 CCP _IRS._P USDLIBOR-BBA3M CM REC 2.26% 2024 SEP 20 750,000.000 oot -0.0
NAQQF GAT2 CDS_SP UL FEDERATIVE REPUBLUC R 100BPS 2021 DEC 20 200,000,000 52,402.48 -30,215.97
MNASQFKPKE CCP _IRS. R USD-LIBOR-BBA3M CM PAY 1.25% 2022 JUN 21 9,000,000.000 -376,963 .60 348,560 .47
NAQQFKPL4 CCP _IRS._R USD-LIBOR-BBA3M CM PAY 1.25% 2022 JUN 21 9,000,000.000 ons -0.05
NASQFMIJ3 CDS SP UL PEOPLE'S REPUBLIC OR 1008PS 2021 DEC 20 2,500,000.000 000 56,276.00
NASQFMEES CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2021 DEC 20 400,000,000 000 431506
NASQF MQO5 CCP_CDS._SP ULUNITED STATES SREC 500BPS 2021 DEC 20 200,000,000 oo 0.0
NASQFMQUD CCP_CDS. SP ULUNITED STATES SREC S00BPS 2021 DEC 20 200,000,000 547408 11,7055
MASQF NME 7 CCP _IRS. P USDLIBOR-BBA3M CM REC 2.40% 2027 FEB 21 2,150,000.000 -0.08 2,340.59
NASQFNMGZ CCP _IRS._P USD-LIBOR-BBA3M CM REC 2.40% 2027 FEB 21 2,150,000.000 6,309.84 -9.421 53
N AQQF Q863 CCP _IRS. P USDLIBOR-BBA3M CM REC 2.40% 2027 FEB 21 650,000,000 -1,52429 743514
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NASQF Q871 CCP _IRS._P USD-LIBOR-BBA3M CM REC 2.40% 2027 FEB 21 650,000.000 001 -0.m
NASQF QT45 CCP _IRS. R USD-LIBOR-BBA3M CM PAY 2.40% 2027 FEB 21 650,000.000 561491 68233
NASQF QT52 CCP _IRS._R USD-LIBOR-BBA3M CMPAY 2.40% 2027 FEB 21 650,000.000 001 -0
NASQF RES7 CDS SPULIMEXR 100BPS 2022 JUN 20 1,900,000.000 000 34955
NASQFRCNS CDS_SP UL FEDERATIVE REPUBLC R 100BPS 2022 JUN 20 200,000.000 51,665.9 -28,244.99
NAZQFTLY1 CCP_CDS. SP ULCITIGROUP INC.REC  100BPS 2017 DEC 20 500,000.000 271343 69058
NASQFTLZS CCP_CDS._SP ULCITIGROUP INC. VAR RT 00BPS 2017 DEC 20 500,000.000 001 -0
NASQFWSNG CDS SP ULIMEXR 100BPS 2022 JUN 20 500,000.000 000 22357
NASUNSSGC RUBAJSD SPOT OPTION 2017 CALL JUL17 061 .000ED 072517 1,400,000.000 12,908.00 -280.00
NC2533952 METRO INC 297.000 -8,74229 83475
NC2866852 LUNDIN MINING CORP 30,124.000 -191,028.34 179,052.02
NCF218F 7R S&P/TSE 60 INDEX FUTURE (MSE) EXP JUN 17 28.000 000 -11,67259
NCF218I7R S&P/TSE 60 INDEX FUTURE (MSE) EXP SEP 17 14.000 000 -54,528 60
NCF218L7R S&P/TSE 60 INDEX FUTURES MSE EXP DEC 17 14.000 000 173,359.79
SF 5226037 SAMPO OYJ 17,381.000 -956,903.59 962,713.17
XX9QFDICB CDX SP CDX ITRAXX MAIN2E 5Y PUT MAY 17 000.950 ED 051717 5,550,000.000 8,561.27 -544.85
XX9QFKK YD CCP _CDS. SP ULBANCO SANTANDER REC 300BPS 2019 JUN 20 100,000.000 -5,83949 6131.39
XX9QFKKZ7 CCP_CDS._SP ULBANCO SANTANDER REC 300BPS 2018 JUN 20 100,000.000 001 -0.m
XX9QFM325 CCP _IRS. R EUR-EURIBOR-REUTERS PAY 1.00% 2027 SEP 20 2,400,000.000 -0 002
XXOQFM333 CCP _IRS._R EUR-EURIBOR-REUTERS PAY 1.00% 2027 SEP 20 2,400,000.000 26,928.52 -30,603.31
XXOQFSTH4 CCP CDX BP ITRAXX MAIN27 5Y P 100BPS 2022 JUN 20 7,100,000.000 -0.08 007
XXQQFSTL2 CCP_CDX BP ITRAXX MAIN27 5Y P 100BPS 2022 JUN 20 7.100,000.000 122,357 52 -202,254.42
XX9QFT304 CCP _CDS. SP UL THE ROYAL BANK REC 100BP S 2017 DEC 20 700,000.000 233441 1124.74
XX9QFT320 CCP_CDS._SP UL THE ROYAL BANK VAR RT 00BPS 2017 DEC 20 700,000.000 001 -0
XX9QFT3X2 CCP _CDS. SP ULDEUTSCHE BANK AREC 100BPS 2017 DEC 20 300,000.000 -991.19 44170
XX9QFT3Z7 CCP_CDS._SP ULDEUTSCHE BANK AREC 100BPS 2017 DEC 20 300,000.000 001 -0.m
XXOQFTIQB CDX SP UL ITRAXX MAIN27 ¥1 PUT MAY 17 000250 ED 051717 2,100,000.000 2,639.55 -220.07
XXOQFToaL CDX SP UL ITRAXX MAIN27 V1 PUT MAY 17 095000 ED 051717 1,100,000.000 1.166.81 -119.9
XX9QFTND4 CCP_CDS. SP UL VOLKSWAGEN AKTI REC 100BPS 2022 JUN 20 200,000.000 -300.84 5311.68
XX9QFTNFA CCP_CDS._SP UL VOLKSWAGEN AKTI REC 100BPS 2022 JUN 20 200,000.000 001 -0.m
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5% VALUE : 109,157,077.60
33 72201P613  PIMCO FDS 7472831470 0.00 71,800,00000 71,801,074.30 -1,074.30
SHORT TERM FLTG NAY PORT Il
10 72201P613  PIMCO FDS 10.171,939.280 101,818,477 .51 000 0.00 0.00
SHORT TERM FLTG NAV PORT Il
a5 912310RU4 U S TREASURY BOND 124,858,000.000 122,713,096.68 000 0.00 0.00
2.875% 1115/2048DD 1115418
7a 912810RU4 U S TREASURY BOND 126,432,000.000 0.00 124,602,003 42 124,266,920.79 336,073.63
2.875% 11/15/2048DD 111548
25 912328024 U S TREASURYNOTE £1,085,000.000 77.892,135.79 000 0.00 0.00
2.000% 11/15/2026DD 1115416
3 912328024 U S TREASURYNOTE £3,137,000.000 0.00 84,856,07976 34,783.212.71 72,867.05
2.000% 11/15/2026DD 1115416
40 912328v98 U S TREASURYNOTE £6,551,000.000 0.00 54,635,287 50 54,673,562.97 38.265.37
2.260% 02/ 612027 DD 02/1517
a7 912828V98 U S TREASURY NOTE £3,807,000.000 57,046,442 54 000 0.00 0.00
2.260% 02512027 DD 0241517
1291 992000325  COLLECTIVE US GOV'T STIF 15 812,220,106.240 812,220,106.24 000 0.00 0.00
BPS
1,086 992000325  COLLECTIVE US GOV'T STIF 15 770.100,681.150 0.00 770,100,68115 77010068115 0.00
BPS
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan

EIN: 75-2967830 PN: 001

Number of Participants, Average Compensation and Average Cash Balance Account

Attained Years of Credited Service
Age <1 1-4 5-9 10-14 15-19 20-24 25-29 30-34 35-39 40+
80 70
$51,102|  $62,735
<25 $935 $3,762
76 182 93
$56,082| $69,821|  $81,187
25-29 $1,030 $6,014|  $15,960
52 111 209 66
$67,566| $74,564| $83,848| $76,691
30-34 $1,128 $6,834|  $20,161| $27,862
26 53 106 105 46 3
$70,449| $89,784| $86,203| $85,246]  $85,028
35-39 $1,475 $9,611| $23,194| $37,045| $52,836
14 29 60 49 78 26
$69,277|  $81,994| $89,490| $88,475|  $91,428
40-44 $8,529]  $23,997| $42,694| $56,990| $73,909
7 24 37 27 43 43 65 2
$83,685| $111,937| $128,632| $87,206] $94,376] $105,201
45-49 $10,116|  $30,035| $59,179] $68,716] $86,127| $116,032
12 17 34 17 31 27 139 192
$89,179 $88,329]  $91,161|  $99,233|  $93,165
50-54 $32,516 $69,217|  $94,622| $123,551| $142,219
7 19 25 16 13 19 72 522 7
$68,332 $91,809|  $97,331
55-59 $27,040 $147,089 $169,009
1 16 13 6 8 8 14 77 256 4
$120,607|  $97,009
60-64 $220,418| $232,752
1 2 4 3 1 5 10 24 45
$94,351]  $98,903
65-69 $190,754| $288,859
1 1 2 3
70+
N-3456
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, Part V—Statement of Actuarial Assumptions/Methods

Interest Rates for Minimum Funding Purposes

Interest Rates for Maximum Tax Purposes

Pay Increases
Cash Balance Interest Crediting Rate
Cash Balance Annuity Conversion Rate

Social Security Wage Base Increases

Social Security COLA Increases

Mortality Rates

Retirement Rates
Withdrawal Rates
Disability Rates
Payment Form

Traditional Participants

Cash Balance Participants

Based on IRS 24-month average segment rates for
September 2016, each adjusted as needed to fall
within the 25-year average interest rate stabilization
corridor.

1st Segment Rate: 4.16%.

2nd Segment Rate: 5.72%.

3rd Segment Rate: 6.48%.

Based on IRS 24-month average segment rates for
September 2016, without regard to interest rate
stabilization.

1st Segment Rate: 1.52%.

2nd Segment Rate: 3.80%.

3rd Segment Rate: 4.79%.

See Table A.

4.00%.

Underlying section 430 interest rates.

Future wage indices are based on a national wage
increase of 3.50% per year.

3.00%.

2017 Static Mortality Table for Annuitants and Non-
Annuitants Per Treasury Regulation section
1.430(h)(3)-1(e).

See Table B.

See Table C.

See Table D.

65% Joint and 100% survivor annuity.
35% Single life annuity.

100% Lump sum.
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Benefit Commencement Age
Active Participants
Retirement Eligible

Not Retirement Eligible
Traditional Participants

Cash Balance Participants

ENSERCH/EBASCO Participants
LTD Participants

Terminated Vested Participants
Traditional Participants

Cash Balance Participants

Decrement Timing

Surviving Spouse Benefit

Benefit and Compensation Limits

Valuation of Plan Assets

Trust Expenses Included in Target Normal Cost

Actuarial Method

Valuation Date

Immediate.

Age 62 if at least 15 years of service, otherwise 65.

Once the 10-year service requirement is or would
have been met.

Age 65.

Age 65.

Age 62 if at least 15 years of service; otherwise 65.

Age 55 or, if later, once the 10-year service
requirement is or would have been met.

Beginning of year decrements.
80% of males and 80% of females have an eligible

spouse; males are three years older than their
spouses.

Projected benefits and compensation are limited by
the current IRC section 415 maximum benefit of
$215,000 and the IRC section 401(a)(17)
compensation limit of $270,000.

Fair market value.

$16,115,808. Expenses are equal to actual prior
year administrative expenses plus current year
PBGC premiums.

Standard unit credit cost method.

January 1, 2017.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table A
Percentage Pay Increase at Attained Age
Assumed Assumed
Age Increase Age Increase
15 15.00% 40 5.10%
16 15.00% 41 4.80%
17 15.00% 42 4.50%
18 15.00% 43 4.40%
19 15.00% 44 4.30%
20 15.00% 45 4.20%
21 14.50% 46 4.10%
22 14.00% 47 4.00%
23 13.50% 48 3.90%
24 13.00% 49 3.80%
25 12.50% 50 3.70%
26 12.00% 51 3.60%
27 11.50% 52 3.50%
28 10.80% 53 3.40%
29 10.10% 54 3.30%
30 9.40% 55 3.20%
31 8.70% 56 3.10%
32 8.00% 57+ 3.00%
33 7.60%
34 7.20%
35 6.80%
36 6.40%
37 6.00%
38 5.70%
39 5.40%
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table B

Annual Rates of Retirement per 100 Eligible Participants
Age Rate
55 5.00
56 5.00
57 5.00
58 5.00
59 5.00
60 10.00
61 10.00
62 20.00
63 25.00
64 20.00
65 20.00
66 30.00
67 30.00
68 35.00
69 35.00
70+ 100.00
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table C
Annual Rates of Turnover per 100 Eligible Participants (with at least three years of service)

Age Male Female Age Male Female
15 13.00 9.00 35 6.60 5.20
16 13.00 9.00 36 6.30 5.10
17 13.00 9.00 37 6.00 5.00
18 13.00 9.00 38 5.80 4.70
19 13.00 9.00 39 5.60 4.40
20 13.00 9.00 40 5.40 4.10
21 12.50 8.50 41 5.20 3.80
22 12.00 8.00 42 5.00 3.50
23 11.60 7.60 43 4.60 3.40
24 11.20 7.20 44 4.20 3.30
25 10.80 6.80 45 3.80 3.20
26 10.40 6.40 46 3.40 3.10
27 10.00 6.00 47 3.00 3.00
28 9.50 5.90 48 2.80 2.80
29 9.00 5.80 49 2.60 2.60
30 8.50 5.70 50 2.40 2.40
31 8.00 5.60 51 2.20 2.20
32 7.50 5.50 52 2.00 2.00
33 7.20 5.40 53 1.50 1.50
34 6.90 5.30 54 1.00 1.00

55 0.00 0.00

Participants (male and female) with less than three years of service are assumed to terminate at the
following rates:

Annual Rate per 100 Eligible

Service Participants
0 20
1 15
2 10
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table D

Annual Rates of Disability per 100 Eligible Participants
Age Male Age Male
15 0.0000 40 0.1821
16 0.0000 41 0.1974
17 0.0000 42 0.2129
18 0.0000 43 0.2302
19 0.0000 44 0.2512
20 0.0200 45 0.2773
21 0.0210 46 0.3071
22 0.0220 47 0.3380
23 0.0250 48 0.3737
24 0.0285 49 0.4202
25 0.0325 50 0.4758
26 0.0370 51 0.5370
27 0.0420 52 0.6080
28 0.0486 53 0.6868
29 0.0567 54 0.7759
30 0.0658 55 0.8700
31 0.0756 56 0.9672
32 0.0858 57 1.0700
33 0.0965 58 1.1693
34 0.1076 59 1.2500
35 0.1190 60 1.3750
36 0.1305 61 1.6570
37 0.1420 62 1.7820
38 0.1541 63 1.8400
39 0.1673 64 1.8620
65 1.8750
66+ 0.0000
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4j SUPPLEMENTAL SCHEDULE OF REPORTABLE TRANSACTIONS
YEAR ENDED DECEMBER 31, 2017

Cost of Proceeds of Cost of
Tran Count Security ID Security Description Shares Acquisitions Dispositions Assets Disposed Gain/Loss
5% VALUE : 109,157,077.60
33 72201P613 PIMCO FDS 7,172,831.170 0.00 71,800,000.00 71,801,074.30 -1,074.30
SHORT TERM FLTG NAV PORT II
110 72201P613 PIMCO FDS 10,171,939.280 101,818,477.51 0.00 0.00 0.00
SHORT TERM FLTG NAV PORT Il
95 912810RU4 U S TREASURY BOND 124,858,000.000 122,713,096.66 0.00 0.00 0.00
2.875% 11/15/2046 DD 11/15/16
79 912810RU4 U S TREASURY BOND 126,432,000.000 0.00 124,602,003.42 124,266,929.79 335,073.63
2.875% 11/15/2046 DD 11/15/16
25 912828U24 U S TREASURY NOTE 81,085,000.000 77,992,135.79 0.00 0.00 0.00
2.000% 11/15/2026 DD 11/15/16
31 912828U24 U S TREASURY NOTE 88,137,000.000 0.00 84,856,079.76 84,783,212.71 72,867.05
2.000% 11/15/2026 DD 11/15/16
40 912828Vv98 U S TREASURY NOTE 55,551,000.000 0.00 54,635,287.60 54,673,552.97 -38,265.37
2.250% 02/15/2027 DD 02/15/17
37 912828Vv98 U S TREASURY NOTE 58,907,000.000 57,946,442.54 0.00 0.00 0.00
2.250% 02/15/2027 DD 02/15/17
1,291 999J00325 COLLECTIVE US GOV'T STIF 15 812,220,106.240 812,220,106.24 0.00 0.00 0.00
BPS
1,066 999J00325 COLLECTIVE US GOV'T STIF 15 770,100,681.150 0.00 770,100,681.15 770,100,681.15 0.00

BPS
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SCHEDULE SB
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

Single-Employer Defined Benefit Plan
Actuarial Information

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA) and section 6059 of the

OMB No. 1210-0110

2017

This Form is Open to Public

Intenal Revenue Code (the Code). Inspection
Pension Benefit Guaranty Corporation
P File as an attachment to Form 5500 or 5500-SF.
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending 12/31/2017

» Round off amounts to nearest dollar.

P Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.
A Name of plan B  Three-digit

ONCOR RETIREMENT PLAN plan number (PN) ’ 001

C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF

ONCOR ELECTRIC DELIVERY COMPANY LLC

75-29678310

D Employer Identification Number (EIN)

E Type of plan: @ Single D Multiple-A D Multiple-B

F Prior year plan size: D 100 or fewer D 101-500 @ More than 500

{ Part| | Basic Information
1  Enter the valuation date: Month 01 Day 01 Year 2017
Assets:
E BT | O e N B e o e 2a 2,196,984,183
D ACanalVAlIE st e R 2b 2,196,984,183
3 Funding target/participant count breakdown (1) Number of (2) Vested Funding (3) Total Funding
participants Target Target
a For retired participants and beneficiaries receiving payment .............ccccoiviiieiiieaee. 12,061| 1,460,569,126|1,460,569,126
b For terminated vested partiCiPants ............coceeeeeecereeeeemeirice e e eneseseeeseeesseeseee s eees 7,853 395,765,306 395,765,306
€ Foractive partiGipants o oo ilinin S mna e S S e 3,456 509,498,328 516,872,567
Lo o L sl e it o e i 28,3701 2,865,832 ,760[(2,373,206,999
4 |fthe plan s in at-risk status, check the box and complete lines () and (D) ......coceceererermeueenne. D

a Funding target disregarding prescribed at-risk assumptions

b Funding target reflecting at-risk assumptions, but disregarding transition rule for plans that have been in at-risi 4b
status for fewer than five consecutive years and disregarding loading factor

4a

5  Effective interest rate

5

5.84%

6  Tamgetnemalicost s o e

6

42,526,594

Statement by Enrolled Actuary

To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied in
accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other assumptions, in

combination, offer my best estimate of anticipated experience under the plan.

SIGN
HERE [Allison Logan oL 09/18/2018
Signature of actuary Date
Allison Logan 1707794

Type or print name of actuary

Most recent enrollment number
214-989-2641

Telephone number (including area code)

Aon Consulting, Inc.
Firm name
2711 NORTH HASKELL AVENUE
SUITE 800
DALLAS TX 75204-2911
Address of the firm

If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see

instructions

O

For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF.

Schedule SB (Form 5500) 2017




Page 2 F

Schedule SB (Form 5500) 2017

Part Il Beginning of Year Carryover and Prefunding Balances

(a) Carryover balance (b) Prefunding balance

7 Balance at beginning of prior year after applicable adjustments (line 13 from prior

VEAT) osmcmneiovioe it svossts s in ot i ho sy He s o seem smrenn ey s S

9 Amount remaining (line 7 minus N 8)...........cceveerueeererereeceremncerenes

10 Interest on line 9 using prior year’s actual return of

11 Prior year's excess contributions to be added to prefunding balance:

a Present value of excess contributions (line 38a from prior year)........ccccocoieeeeeennne. 25,982

b(1) Interest on the excess, if any, of line 38a over line 38b from prior year
Schedule SB, using prior year's effective interest rate of 6.03%

b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual

1,567

1= (] DRl et e oty Sl RS e L e 0
C Total available at beginning of current plan year to add to prefunding balance............... 27 549

d Portion of (c) to be added to prefunding balance..........ccocoeoeeeeairenenecnceceeee s 27,549

12 Other reductions in balances due to elections or deemed elections.............cceeeeeenene. 0 0

13 Balance at beginning of current year (line 9 + line 10 + line 11d — line 12) 27,549

Part i [ Funding Percentages

14 Funding target attainment PEICENtAGE .............rrcwereeeesereeseeeemsreeessseesseesceseeees 14 92.57%

15 Adjusted funding target attainment DErCENtAgE oovm o r oottt ettt s o e s e e s e o st e et 15 92.57%

16 Prior year's funding percentage for purposes of determining whether carryover/prefunding balances may be used to reduce current 16
VAt S I T QTSI Kscvsrar s tesesime o e e e L e 90.36%

17 If the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. ..........c.cccecevevecnnney 17 %

Part IV Contributions and Liquidity Shortfalls

18 Contributions made to the plan for the plan year by employer(s) and employees:

(a) Date (b) Amount paid by (c) Amount paid by (a) Date (b) Amount paid by (c) Amount paid by

(MM-DD-YYYY)

employer(s)

employees

(MM-DD-YYYY)

employer(s)

employees

04/13/2017

19,500,000

07/14/2017

19,500,000

10/13/2017

19,500,000

01/12/2018

19,500,000

04/12/2018

19,700,000

Totals »

18(b) 97,700, 000] 18(c) | 0

19 Discounted employer contributions — see instructions for small plan with a valuation date after the beginning of the year:
19a 0
19b 0

a Contributions allocated toward unpaid minimum required contributions from prior years...........coccccceiiceiinannnendd

b Contributions made to avoid restrictions adjusted to valuation date ...........c.ccceeireiirriisiernncic e

C Contributions allocated toward minimum required contribution for current year adjusted to valuation date..................... 19¢c 93,483,834
20 Quarterly contributions and liquidity shortfalls:
a Did the plan have a “funding shortfall” for the PriOT YEAr? ..ottt s @ Yes D No
b Ifline 20a is “Yes,” were required quarterly installments for the current year made in @ timely Manner?..........cooevvnciniiinnnnnnnienn @ Yes D No
¢ Ifline 20a is “Yes,” see instructions and complete the following table as applicable: r
Liquidity shortfall as of end of quarter of this plan year
(1) 1st (2) 2nd 3) 3rd (4) 4th

0 0] 0 0




Schedule SB (Form 5500) 2017 Page 3

Part V |Assumptions Used to Determine Funding Target and Target Normal Cost

21 Discount rate:

a Segment rates: 1st segment: 2nd segment: 3rd segment:

D N/A, full yield curve used

4.16% 5.72 % 6.48%
b Applicable MONth (ENIET COAE) ... ....ocuvreuesirusmisnessssesossssasssissantss homshssabae s sess samsaessnssasieseessaoe s ve s oo ass siHsme o 21b
22 Weighted average retif@MENT 8O ..........oo. oo ooeoueeoeeeee oo oe e eee oo ee oo ee e e ee oo e ee e eeee e e s e ee e e s e e eeeeeeeneneseennd 22 62
23 Mortality table(s) (see instructions) D Prescribed - combined @ Prescribed - separate D Substitute
Part VI |Miscellaneous Iltems
24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If “Yes,” see instructions regarding required
25> (o] 11110 EMNORR ST s S e NS e e e e g 1 e o PSR Lo e T L ) R D Yes @ No
25 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment. ..................cccooeee..... |:| Yes @ No
26 s the plan required to provide a Schedule of Active Participants? If “Yes,” see instructions regarding required attachment. ....................... @ Yes D No
27 Ifthe plan is subject to altemative funding rules, enter applicable code and see instructions regarding 27
AHACHMENE ..ot e iseoseisin e o e i e e L el
Part Vi [Reconciliation of Unpaid Minimum Required Contributions For Prior Years
28 Unpaid minimum required contributions for all PrIOF YEATS ......cveueveeeirereeeieecrirese st sesecnas s nessssesenesesenseseanns 28 0
29 Djscounted employer contributions allocated toward unpaid minimum required contributions from prior years 29
S e
30 Remaining amount of unpaid minimum required contributions (line 28 minus liN€ 29) ..........cccccovoveecieceieeeeerenes 30
Part ViII mnimum Required Contribution For Current Year
31 Target normal cost and excess assets (see instructions):
a Tatgetinormalicostine 8).... ..o 0 L 31a 42,526,594
b Excess assets, if applicable, but not greater than iNe 318 ..........cc.cecevemeueeeeeeeeeeeeeceece oo eeeeeaee e eeeeseens 31b 0
32 Amortization instaliments: Outstanding Balance Installment
a Net shortfall amortizationinstallment... ... 176,250,365 33,263,110
b Waiver amortization inStallment ................ccueeurueeecurereosereeeresriesseeseeecess e essnessasesens 0 0
33 If a waiver has been approved for this plan year, enter the date of the rgling letter granting the approval 33
(Month Day Year ) and the waived amount .............cccccoeiiicaeiencnncainanand
34 Total funding requirement before reflecting carryover/prefunding balances (lines 31a - 31b + 32a + 32b - 33)....] 34 75,789,704
Carryover balance Prefunding balance Total balance
35 Balances elected for use to offset funding
TEQUIFEMENT ooiociecoinsni i viaiss s reanie 0 0 0
36 Additional cash requirement (line 34 MINUS NG 35)........ccoeueruereereeeeeeeeeeeeeeeeeeeessesonmeseraesasessnenseressseeneensesnssesanens 36 75,789,704
37 Contributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37
£ ) Ll B e e 93,483,834
38 Present value of excess contributions for current year (see instructions)
a Total (excess, if any, 0f iNE 37 OVEN NG 36) .....c.ccueueueeuieeieeenieieee e eceeeaeeceieieee e eaesieas e eneaeceseeeeeneseseeneneeneseneene 38a 17,694,130
b Portion included in line 38a attributable to use of prefunding and funding standard camyover balances ......... 38b 0
39 Unpaid minimum required contribution for current year (excess, if any, of line 36 over line 37). 39 0
40 Unpaid minimum required contributions for all YEarS ............cccoeicciueiieriiacieieeieersceneaeeeneeenees 40 0
Part IX [ Pension Funding Relief Under Pension Relief Act of 2010 (See Instructions)

41 |f an election was made to use PRA 2010 funding relief for this plan:

a Schedulereleated it N P s B s e

......... D 2 plus 7 years

D 15 years

b Eligible plan year(s) for which the election in line 41a was made

. [ ]2008 []2009 []2010 [] 2011

42 Amount of acceleration AQjUSIMENT ........c..cccoceeeiruerieueieeeseeceese e e st eaeeeae st es s st esesees e st eseas e seeseeneneseseenrensannesee

42

43 Excess installment acceleration amount to be carried over to future plan Years ............cceeeueceeeeceeecceniescecreeecnnes

43




Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, line 19—Discounted Employer Contributions

Year applied for contributions: 2017

Interest Days to Discount Interest Adjusted
Date Amount Rate to 1/1/2017 Contribution
April 13, 2017 $ 19,500,000 5.84% 102 $ 19,193,146
July 14, 2017 19,500,000 5.84% 194 18,920,520
October 13, 2017 19,500,000 5.84% 285 18,654,666
January 12, 2018 19,500,000 5.84% 376 18,392,548
April 12, 2018 19,700,000 5.84% 466 18,322,954
Total Contribution $ 97,700,000 $ 93,483,834
Proprietary & Confidential | 001_SB_Line19Discounted Emplyr Contribs.docx Page 1 of 1



Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, line 22—Description of Weighted Average Retirement Age

The average retirement age shown in line 22 has been calculated by assuming the following retirement
rates and no decrements other than retirement for this calculation. All retirements are assumed to occur
at beginning of year.

Number of
Retirement Retirement Employees .

Age Percentage Retired Weighted Age

Per 1,000
55 5.0% 50 2,750.00
56 5.0% 48 2,660.00
57 5.0% 45 2,572.13
58 5.0% 43 2,486.39
59 5.0% 41 2,402.79
60 10.0% 77 4,642.69
61 10.0% 70 4,248.06
62 20.0% 125 7,771.86
63 25.0% 125 7,897.21
64 20.0% 75 4,813.54
65 20.0% 60 3,911.00
66 30.0% 72 4,765.40
67 30.0% 51 3,386.32
68 35.0% 41 2,806.77
69 35.0% 27 1,851.23
70 100.0% 50 3,487.83
Total 1,000 62,453.22

Average Retirement
Age: 62.45322

Proprietary & Confidential | 001_SB_Line22 Weighted Avg Retirement Age.docx Page 1 of 1



Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan

EIN: 75-2967830 PN: 001

Number of Participants, Average Compensation and Average Cash Balance Account

Attained Years of Credited Service
Age <1 1-4 5-9 10-14 15-19 20-24 25-29 30-34 35-39 40+
80 70
$51,102|  $62,735
<25 $935 $3,762
76 182 93
$56,082| $69,821|  $81,187
25-29 $1,030 $6,014|  $15,960
52 111 209 66
$67,566| $74,564| $83,848| $76,691
30-34 $1,128 $6,834|  $20,161| $27,862
26 53 106 105 46 3
$70,449| $89,784| $86,203| $85,246]  $85,028
35-39 $1,475 $9,611| $23,194| $37,045| $52,836
14 29 60 49 78 26
$69,277|  $81,994| $89,490| $88,475|  $91,428
40-44 $8,529]  $23,997| $42,694| $56,990| $73,909
7 24 37 27 43 43 65 2
$83,685| $111,937| $128,632| $87,206] $94,376] $105,201
45-49 $10,116|  $30,035| $59,179] $68,716] $86,127| $116,032
12 17 34 17 31 27 139 192
$89,179 $88,329]  $91,161|  $99,233|  $93,165
50-54 $32,516 $69,217|  $94,622| $123,551| $142,219
7 19 25 16 13 19 72 522 7
$68,332 $91,809|  $97,331
55-59 $27,040 $147,089 $169,009
1 16 13 6 8 8 14 77 256 4
$120,607|  $97,009
60-64 $220,418| $232,752
1 2 4 3 1 5 10 24 45
$94,351]  $98,903
65-69 $190,754| $288,859
1 1 2 3
70+
N-3456
Proprietary & Confidential | 001_SB_Line26 Sch Active Participant Data.docx Page 1 of 1




Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, line 32—Amortization Schedule

Remaining Years

Type of Present Value  Valuation Date in Amortization Amortization
Base of Instaliment Established Period Instaliment
Shortfall $ 197,399,756  January 1, 2016 6 $ 36,736,091

Shortfall $ (21,149,391) January 1, 2017 7 $ (3,472,981)

Proprietary & Confidential | 001_SB_Line32 Sch Amortization Bases.docx Page 10of 1



Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, Part V—Statement of Actuarial Assumptions/Methods

Interest Rates for Minimum Funding Purposes

Interest Rates for Maximum Tax Purposes

Pay Increases
Cash Balance Interest Crediting Rate
Cash Balance Annuity Conversion Rate

Social Security Wage Base Increases

Social Security COLA Increases

Mortality Rates

Retirement Rates
Withdrawal Rates
Disability Rates
Payment Form

Traditional Participants

Cash Balance Participants

Based on IRS 24-month average segment rates for
September 2016, each adjusted as needed to fall
within the 25-year average interest rate stabilization
corridor.

1st Segment Rate: 4.16%.

2nd Segment Rate: 5.72%.

3rd Segment Rate: 6.48%.

Based on IRS 24-month average segment rates for
September 2016, without regard to interest rate
stabilization.

1st Segment Rate: 1.52%.

2nd Segment Rate: 3.80%.

3rd Segment Rate: 4.79%.

See Table A.

4.00%.

Underlying section 430 interest rates.

Future wage indices are based on a national wage
increase of 3.50% per year.

3.00%.

2017 Static Mortality Table for Annuitants and Non-
Annuitants Per Treasury Regulation section
1.430(h)(3)-1(e).

See Table B.

See Table C.

See Table D.

65% Joint and 100% survivor annuity.
35% Single life annuity.

100% Lump sum.
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Benefit Commencement Age
Active Participants
Retirement Eligible

Not Retirement Eligible
Traditional Participants

Cash Balance Participants

ENSERCH/EBASCO Participants
LTD Participants

Terminated Vested Participants
Traditional Participants

Cash Balance Participants

Decrement Timing

Surviving Spouse Benefit

Benefit and Compensation Limits

Valuation of Plan Assets

Trust Expenses Included in Target Normal Cost

Actuarial Method

Valuation Date

Immediate.

Age 62 if at least 15 years of service, otherwise 65.

Once the 10-year service requirement is or would
have been met.

Age 65.

Age 65.

Age 62 if at least 15 years of service; otherwise 65.

Age 55 or, if later, once the 10-year service
requirement is or would have been met.

Beginning of year decrements.
80% of males and 80% of females have an eligible

spouse; males are three years older than their
spouses.

Projected benefits and compensation are limited by
the current IRC section 415 maximum benefit of
$215,000 and the IRC section 401(a)(17)
compensation limit of $270,000.

Fair market value.

$16,115,808. Expenses are equal to actual prior
year administrative expenses plus current year
PBGC premiums.

Standard unit credit cost method.

January 1, 2017.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table A
Percentage Pay Increase at Attained Age
Assumed Assumed
Age Increase Age Increase
15 15.00% 40 5.10%
16 15.00% 41 4.80%
17 15.00% 42 4.50%
18 15.00% 43 4.40%
19 15.00% 44 4.30%
20 15.00% 45 4.20%
21 14.50% 46 4.10%
22 14.00% 47 4.00%
23 13.50% 48 3.90%
24 13.00% 49 3.80%
25 12.50% 50 3.70%
26 12.00% 51 3.60%
27 11.50% 52 3.50%
28 10.80% 53 3.40%
29 10.10% 54 3.30%
30 9.40% 55 3.20%
31 8.70% 56 3.10%
32 8.00% 57+ 3.00%
33 7.60%
34 7.20%
35 6.80%
36 6.40%
37 6.00%
38 5.70%
39 5.40%
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table B

Annual Rates of Retirement per 100 Eligible Participants
Age Rate
55 5.00
56 5.00
57 5.00
58 5.00
59 5.00
60 10.00
61 10.00
62 20.00
63 25.00
64 20.00
65 20.00
66 30.00
67 30.00
68 35.00
69 35.00
70+ 100.00
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table C
Annual Rates of Turnover per 100 Eligible Participants (with at least three years of service)

Age Male Female Age Male Female
15 13.00 9.00 35 6.60 5.20
16 13.00 9.00 36 6.30 5.10
17 13.00 9.00 37 6.00 5.00
18 13.00 9.00 38 5.80 4.70
19 13.00 9.00 39 5.60 4.40
20 13.00 9.00 40 5.40 4.10
21 12.50 8.50 41 5.20 3.80
22 12.00 8.00 42 5.00 3.50
23 11.60 7.60 43 4.60 3.40
24 11.20 7.20 44 4.20 3.30
25 10.80 6.80 45 3.80 3.20
26 10.40 6.40 46 3.40 3.10
27 10.00 6.00 47 3.00 3.00
28 9.50 5.90 48 2.80 2.80
29 9.00 5.80 49 2.60 2.60
30 8.50 5.70 50 2.40 2.40
31 8.00 5.60 51 2.20 2.20
32 7.50 5.50 52 2.00 2.00
33 7.20 5.40 53 1.50 1.50
34 6.90 5.30 54 1.00 1.00

55 0.00 0.00

Participants (male and female) with less than three years of service are assumed to terminate at the
following rates:

Annual Rate per 100 Eligible

Service Participants
0 20
1 15
2 10
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Table D

Annual Rates of Disability per 100 Eligible Participants
Age Male Age Male
15 0.0000 40 0.1821
16 0.0000 41 0.1974
17 0.0000 42 0.2129
18 0.0000 43 0.2302
19 0.0000 44 0.2512
20 0.0200 45 0.2773
21 0.0210 46 0.3071
22 0.0220 47 0.3380
23 0.0250 48 0.3737
24 0.0285 49 0.4202
25 0.0325 50 0.4758
26 0.0370 51 0.5370
27 0.0420 52 0.6080
28 0.0486 53 0.6868
29 0.0567 54 0.7759
30 0.0658 55 0.8700
31 0.0756 56 0.9672
32 0.0858 57 1.0700
33 0.0965 58 1.1693
34 0.1076 59 1.2500
35 0.1190 60 1.3750
36 0.1305 61 1.6570
37 0.1420 62 1.7820
38 0.1541 63 1.8400
39 0.1673 64 1.8620
65 1.8750
66+ 0.0000
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, Part V—Summary of Plan Provisions

Effective Date

Participation

Applicable Benefit Formula

October 1, 2012. Amended and restated January 2016.

Effective October 1, 2012, the following plan participants
were spun off from the Vistra Energy Retirement Plan
(formerly the EFH Retirement Plan) to the Oncor
Retirement Plan: 1) active employees of Oncor; 2)
retirees and beneficiaries receiving benefits from the
Vistra Energy Retirement Plan as of that date; 3) other
former employees and beneficiaries with vested accrued
benefits from the Vistra Energy Retirement Plan on that
date who had not gone into pay status; and, 4) alternate
payees under qualified domestic relations orders in effect
under the Vistra Energy Retirement Plan as of October 1,
2012, other than qualified domestic relations orders
relating to Employees who, as of October 1, 2012, are
bargaining unit employees of Luminant.

Completion of at least one year of service and attainment
of age 21.

Employees hired before January 1, 2001 were allowed a
one-time choice between their then current pension
benefit (generally Final Average Pay), and a new Cash
Balance benefit. For those electing the Cash Balance
Plan an opening balance equal to the value of their
Traditional benefit was determined. All hires after
December 31, 2000 automatically enter the Cash Balance
formula. In addition certain employees were already
covered by a “Prior Cash Balance Formula” and certain
employees, acquired as a result of various acquisitions
have special minimum benefit provisions. The most
notable of those special provisions pertain to former
Enserch employees and those are summarized later in
this material.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Normal Retirement
Eligibility Attainment of age 65.

Current Oncor Formulas:
Traditional Final Average Pay Monthly amount equal to the sum of (A) and (B):
(Pre — 1/1/2001 hires)
(A) 1.3% x (average annual Earnings not in excess of
$7,800) x Accredited Service; and

(B) 1.5% x (average annual Earnings in excess of
$7,800) x Accredited Service.

Prior Cash Balance Formula Cash Balance Account is equal to the sum of (A) and (B):
(A) Pay-Based Credits equal to a percentage of Earnings

for each month as an eligible employee based on the
following table:

Years of Percentage
Accredited Service

0, but less than 5 2.30%
5, but less than 10 3.15%
10, but less than 15 3.80%
15, but less than 20 4.60%
20, but less than 25 5.55%
25 or more 6.75%

(B) Interest Credits at the end of each month based on
the account balance as of the end of the prior month.
The interest rate applied each month is the monthly
average yield on the published rate on 30-year
Treasury bonds for the twelve months ending
November 30 of the previous plan (calendar) year.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Normal Retirement (continued)
Current Cash Balance Formula Cash Balance Account is equal to the sum of (A) and (B):
(A) Pay-Based Credits equal to a percentage of Earnings
plus incentive pay for each month as an eligible

employee based on the following table:

Age plus Years of

Accredited Service Percentage
Less than 35 3.50%
35, but less than 50 4.50%
50, but less than 65 5.50%
65 or more 6.50%

(B) Interest Credits at the end of each month based on
the account balance as of the end of the prior month.
The interest rate applied each month is the monthly
average yield on the published rate on 30-year
Treasury bonds for the twelve months ending
November 30 of the previous plan (calendar) year.

Early Retirement
Eligibility Attainment of age 55 and 15 years of Accredited Service.

Benefits The participant’s accrued benefit at the date of early
retirement is payable at the Normal Retirement Age. The
participant may elect an earlier commencement with early
retirement reduction based on the participant’s age at the
annuity start date.

The early commencement benefit under the Traditional
Final Average Pay formula shall be the accrued benefit
under this formula reduced by 1/3% for each month the
commencement date precedes the first day of the month
coincident with or following their 62" birthday.

The benefit under the Cash Balance Formula will be the
account balance if the Employee has 10 years of
Accredited Service or more. This benefit can be received
as either a lump sum or an actuarially equivalent annuity.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Late Retirement
Eligibility

Benefits

Vested Terminations
Eligibility
Traditional Formula

Cash Balance Formula

Benefits

Disability Retirement
Eligibility

Benefits

Actively employed after normal retirement eligibility.

The accrued benefit payable beginning on the first day of
the month following Late Retirement is the greater of the
accrued benefit calculated at termination under the
applicable formula and the accrued benefit calculated at
Normal Retirement Age increased actuarially to the late
retirement date.

Five years of Vesting Service and termination of
employment for reasons other than disability and death.

Three years of Vesting Service and termination of
employment for reasons other than disability and death.

The benefit under the Final Average Pay Formula shall be
the accrued benefit payable at age 65. If the Employee
has at least 15 years of Accredited Service at termination,
the benefit can commence as early as age 55 with the
same reduction as for Early Retirement.

The benefit under the Cash Balance Formula will be the
account balance or an actuarially equivalent annuity that
can commence immediately, provided the Employee had
at least 10 years of Accredited Service at termination. For
other participants commencement is delayed until the
date that they would have had 10 years of Accredited
Service had they not terminated.

Participant must be eligible for benefits under the
company’s formal long-term disability plan.

Service for purposes of Accredited Service will continue.
However, average annual Earnings at the time of
disability will be used to calculate retirement benefits.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Qualified Preretirement Survivor Annuity
Eligibility A surviving spouse is eligible for the Qualified
Preretirement Survivor Annuity (QPSA) if all of the
following are satisfied:

* The participant was partially or fully vested

" The participant’s death occurred before the benefit
commencement date of the first pension payment to
the participant

* For Traditional Final Average Pay participants the
participant and spouse were married for not less than
one year at the time of death

Benefits The benefit payable to the surviving spouse under the
Final Average Pay plan is the greater of (A) and (B) until
remarriage of the surviving spouse and the benefit under
(B) thereafter:

(A) Two-thirds of the normal retirement benefit based on
average annual Earnings and years of Accredited
Service at the time of the participant’s death.

(B) The retirement benefit payable as if the employee
had terminated on the date of death and elected to
receive the 100% Joint and Survivor Annuity Option
at the earliest possible date.

The benefit payable to the surviving spouse or designated
beneficiary under the Cash Balance Plan is the vested
account balance in the form of a lump sum or a monthly
annuity.

Postretirement Death
Eligibility If a participant dies after having started receiving
retirement benefits, the survivor may be eligible for a
portion of the participant’s benefit, depending on the form
of payment originally elected and the period of time over
which payments have been made.

Benefits Benefit amounts are based on the form of payment the
participant was receiving.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Normal Form of Payment Single life annuity for single participants. 100% qualified
joint and survivor annuity for married participants.

Optional Forms of Payment Actuarially equivalent amounts may be paid in any of the
following forms:

= Single Life Annuity

= 50% Joint and Survivor Annuity
= 100% Joint and Survivor Annuity
= 10-Year Certain and Life Annuity
= Social Security Adjustment

= Lump Sum (only if less than $5,000 for Traditional
participants)

Employee Contributions No employee contributions are required or allowed.

Pay Limits The Enserch plan incorporates prospective EGTRRA
Limits. Pre-EGTRRA Limits are calculated under the
Extended Wear-Away GATT approach.

Ad Hoc Enhancements From time to time, the plan has sponsored ad hoc
enhancements including severance benefits, early
retirement windows, and ad hoc retiree cost-of-living
increases. None of these has consistently shown a
pattern of entitlement to include their valuation for future
retirees.

Definitions

Accredited Service Accredited Service is used to determine the amount of a
participant’s benefit under the plan.

Accredited Service is years and complete months of
participation, up to a maximum of 40 years.

Accredited Service includes service credited under the
Vistra Energy Retirement Plan; however, Accredited
Service under the Oncor Retirement Plan does not
include any Accredited Service for which a participant has
received, or is entitled to receive, a benefit under the
Vistra Energy Retirement Plan or the EFH Active
Retirement Plan.

Vesting Service Vesting Service is used to determine a participant’s
eligibility to receive benefits under the plan.
Vesting Service is years and complete months of service
beginning no earlier than age 18.

Vesting Service includes service credited under the Vistra
Energy Retirement Plan.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Earnings Annual remuneration, exclusive of overtime earnings or
any special, incentive or other extra compensation.
Includes amounts contributed to a salary reduction
arrangement. Earnings for Cash Balance participants
shall include cash commissions and incentive
compensation.

However, in no event will Earnings exceed the statutory
dollar limitation, adjusted for changes in the cost of living,
as provided in section 401(a)(17) of the Code.

Final Average Earnings Final Average Earnings will be calculated as one-third of

the sum of the Participant’s Earnings during the
Participant’s highest three years of Earnings.
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Retirement and Benefit Program of 1969 of ENSERCH Corporation and Participating

Subsidiary Companies
Participation

Normal Retirement
Eligibility

Benefits

Enserch Benefit

Employees of Enserch Corporation as of the corporate
merger date in 1997, and employed with TXU as of
December 31, 1997.

Attainment of age 65.

Greater of (1) Enserch Benefit only, but considering all
service with Enserch and TXU or (2) Enserch Benefit
accrued through 12/31/1997 (or earlier transfer date) plus
TXU benefits accrued thereafter. (1) does not apply for
periods of service in which an employee participates in
the TXU cash balance formula.

Monthly amount equal to the greater of (A), (B) and (C):

(A) 1.25% x Enserch Final Average Earnings x Enserch
Benefit Service up to 35 years; plus 0.50% x
Enserch Final Average Earnings x Enserch Benefit
Service for years 35 up to 45.

(B) 1.00% x Enserch Final Average Earnings x Enserch
Benefit Service up to 35 years; plus 0.50% x
Enserch Final Average Earnings x Enserch Benefit
Service for years 35 up to 45; plus 0.75% x
(Enserch Final Average Earnings in Excess of
Covered Compensation) x Enserch Benefit Service
up to 35 years.

(C) Post-1990 Minimum Benefit, (1) + (2) + (3):

(1) Frozen 4/30/1989 benefit with pay growth
adjustment through 12/31/1993.

(2) Frozen 5/1/1989-12/31/1990 benefit with pay
growth through 12/31/1990, consisting of a Base
Component and an Excess Component.

(3) Greater of Enserch Benefit (A) or (B) above with
Enserch Benefit Service after 12/31/1990 only;
the 45 year service cap is disregarded.

The Post-1990 Minimum Benefit shall be no less
than the prior Minimum Benefit as of
12/31/1990.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Early Retirement
Eligibility Retirement after attainment of age 55 and 5 years of
Enserch Benefit Service or age 50 and 15 years of TXU
Accredited Service.

Benefits Normal Retirement benefit reduced for early
commencement, but no earlier than Earliest Retirement
Age (age 55 if satisfying the 50+15 criteria, otherwise, 10
years prior to SSRA).

The reduction factor differs for each Enserch benefit
component and age, according to the following table.
Benefit component labels correspond to the labels under
the retirement area.

Table 1 2 3 4
(C2),
Applies to:  (A), (B), (C3) (C1) (C2) Excess

Unreduced Age:

Years before

Unreduced Age SSRA 65 SSRA SSRA
0 1.0000 1.00 1.00 1.000
1 0.9077 0.98 1.00 0.933
2 0.8255 0.96 1.00 0.867
3 0.7522 0.94 1.00 0.800
4 0.6866 0.92 1.00 0.733
5 0.6278 0.90 1.00 0.667
6 0.5748 0.84 0.95 0.633
7 0.5271 0.78 0.90 0.600
8 0.4840 0.72 0.85 0.567
9 0.4451 0.66 0.80 0.533
10 0.4098 0.60 0.75 0.500
11 Actuarial N/A Actuarial N/A
Equivalence Equivalence
12 Actuarial N/A Actuarial N/A
Equivalence Equivalence

The Excess portion of (C)(2) is reduced by both tables 3 and 4.
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Oncor Retirement Plan
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Late Retirement
Eligibility

Benefits

Vested Terminations
Eligibility

Benefits

Disability Retirement
Eligibility

Benefits

Preretirement Survivor Annuity

Eligibility

Benefits

Actively employed after normal retirement eligibility.

The accrued benefit payable beginning on the first day of
the month following Late Retirement is the accrued
benefit calculated at termination under the applicable
formula indicated at Normal Retirement.

Five years of Vistra Energy Vesting Service, but including
service before age 18, and termination of employment for
reasons other than disability and death.

Accrued Normal Retirement benefit, payable as early as
the Earliest Retirement Age, reduced actuarially.

Disability as defined in the plan document, generally
incapacity to perform current job or one concomitant with
current qualifications, affirmed by a physician.

100% immediate vesting, with termination date as of
disability date. However, early commencement is in
accordance with the reductions under Early Retirement.

A surviving spouse is eligible for the Preretirement
Survivor Annuity if all of the following are satisfied:

= The participant was vested.

= The participant’s death occurred before the benefit
commencement date of the first pension payment to
the participant.

Benefit as if the participant terminated employment on the
date of death, selected the earliest commencement age,
elected the Joint and 50% Survivor option with the
spouse as joint annuitant, and then died. The spouse
therefore is entitled to a single life survivor annuity.
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Unreduced Form of Payment 10 Year Certain and Life.

Normal Form of Payment Actuarially equivalent life annuity for single participants
and 100% Joint and Survivor if married.

Optional Forms of Payment Actuarially equivalent amounts may be paid in any of
the following forms:

= 10 Year Certain and Life

= 100% Joint and Survivor

= Single Life Annuity

= 5 Year Certain and Life

= 15 Year Certain and Life

= 100% Joint and Survivor with 10 Years Certain
= 100% Joint and Survivor with 15 Years Certain
= 50% Joint and Survivor

= 67% Joint and Survivor

= 67% Joint and Contingent (Reduce upon either
death)

=  67% Joint and Survivor with 10 Years Certain

= Age 62 Social Security Level Income

Proprietary & Confidential | 001_SB_PartV Summary Plan Provisions.docx Page 11 of 14



Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Definitions

Enserch Benefit Service Benefit Service is credited from original hire date, and
includes service with Vistra Energy (except as where
specifically excluded in the formulas); however,
Enserch Benefit Service does not include any service
for which a participant has received, or is entitled to
receive, a benefit under the Vistra Energy Retirement
Plan or the EFH Active Retirement Plan.

For calculations involving Benefit Service after
12/31/1990 only, prior service shall still be considered
in determining the 35 year service breakpoint.

Benefit Service includes service with Fleet Star of
Texas, L.C. and Transtar Technologies, L.C.

Service is counted as determined by administrative
practice.

“Compensation” if not contributed to a cafeteria plan,
within the meaning of section 125 of the code,
pursuant to the Participant’s election.

However, in no event will Compensation exceed the
statutory dollar limitation, adjusted for changes in the
cost of living, as provided in section 401(a)(17) of the
Code.

Enserch Final Average Earnings Final Average Earnings is calculated as the highest
monthly average of the sum of Enserch Compensation
during the 60-consecutive-month period ending on the
Participant’s retirement or earlier date of termination.
For determining which 60 months are the highest,
base pay alone is considered.
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Oncor Retirement Plan

EIN: 75-2967830 PN: 001

Definitions (continued)

Enserch Compensation

Covered Compensation

Social Security Retirement Age

EBASCO Provisions

For full-time participants, compensation includes:

= Base Pay
= 401(k), 125,132(f) Salary Reductions
= Qvertime, differentials, commissions

= Annual cash awards if allowed by incentive plan

For part-time participants, compensation includes:

=  W-2Wages

The 35 year unindexed average of Social Security
Wage Bases ending in the year the participant attains
Social Security Retirement Age, with Social Security
Wage Bases projected at a constant level amount
between projected termination date and Social
Security Retirement Age.

Age at which unreduced benefits are available under
the Social Security Act, but as further defined by Code
Section 415(b)(8). Currently this is:

65 if born before 1938
66 if born between 1938 and 1954 inclusive, and
67 if born after 1954

There were 10 active employees covered by the EBASCO plan provisions as of January 1, 2006. Those
plan provisions are not summarized here due to its immaterial impact.
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Other Information to Fully and Fairly Disclose the Actuarial Position of the Plan

Due to software limitations with the electronic filing process, information filed electronically cannot be
controlled by the Enrolled Actuary. The values on the signed Schedule SB will govern to the extent there
are any differences in the entries filed electronically and the actual data contained on the signed
Schedule SB.
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Schedule SB, line 19—Discounted Employer Contributions

Year applied for contributions: 2017

Interest Days to Discount Interest Adjusted
Date Amount Rate to 1/1/2017 Contribution
April 13, 2017 $ 19,500,000 5.84% 102 $ 19,193,146
July 14, 2017 19,500,000 5.84% 194 18,920,520
October 13, 2017 19,500,000 5.84% 285 18,654,666
January 12, 2018 19,500,000 5.84% 376 18,392,548
April 12, 2018 19,700,000 5.84% 466 18,322,954
Total Contribution $ 97,700,000 $ 93,483,834
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
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Schedule SB, line 22—Description of Weighted Average Retirement Age

The average retirement age shown in line 22 has been calculated by assuming the following retirement
rates and no decrements other than retirement for this calculation. All retirements are assumed to occur
at beginning of year.

Number of
Retirement Retirement Employees .

Age Percentage Retired Weighted Age

Per 1,000
55 5.0% 50 2,750.00
56 5.0% 48 2,660.00
57 5.0% 45 2,572.13
58 5.0% 43 2,486.39
59 5.0% 41 2,402.79
60 10.0% 77 4,642.69
61 10.0% 70 4,248.06
62 20.0% 125 7,771.86
63 25.0% 125 7,897.21
64 20.0% 75 4,813.54
65 20.0% 60 3,911.00
66 30.0% 72 4,765.40
67 30.0% 51 3,386.32
68 35.0% 41 2,806.77
69 35.0% 27 1,851.23
70 100.0% 50 3,487.83
Total 1,000 62,453.22

Average Retirement
Age: 62.45322
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CERTIFIED PUBLIC ACCOUNTANTS

Independent Auditors’ Report

To the Oncor Retirement Committee and
the Participants of the Oncor Retirement Plan

Report on the Financial Statements

We have audited the accompanying financial statements of the Oncor Retirement Plan (the Plan), which
comprise the Statements of Net Assets Available for Benefits as of December 31, 2017 and 2016, and the
related Statement of Changes in Net Assets Available for Benefits for the year ended December 31, 2017,
and the related Notes to Financial Statements.

Plan Management’s Responsibility for the Financial Statements

Plan management is responsible for the preparation and fair presentation of these financial statements in
accordance with accounting principles generally accepted in the United States of America (US GAAP);
this includes the design, implementation, and maintenance of internal control relevant to the preparation
and fair presentation of financial statements that are free from material misstatement, whether due to fraud
or error.

Auditors’ Responsibility

Our responsibility is to express an opinion on these financial statements based on our audits. We conducted
our audits in accordance with auditing standards generally accepted in the United States of America (US
GAAS). Those standards require that we plan and perform the audits to obtain reasonable assurance about
whether the financial statements are free of material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in
the financial statements. The procedures selected depend on the auditor’s judgment, including the
assessment of the risks of material misstatement of the financial statements, whether due to fraud or error.
In making those risk assessments, the auditor considers internal control relevant to the Plan’s preparation
and fair presentation of the financial statements in order to design audit procedures that are appropriate in
the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Plan’s
internal control. Accordingly, we express no such opinion. An audit also includes evaluating the
appropriateness of accounting policies used and the reasonableness of significant accounting estimates
made by Plan management, as well as evaluating the overall presentation of the financial statements.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for
our audit opinion.

Opinion

In our opinion, the financial statements referred to above present fairly, in all material respects, the net
assets available for benefits of the Plan as of December 31, 2017 and 2016, and the changes in net assets
available for benefits for the year ended December 31, 2017, in accordance with US GAAP.

Report on Supplemental Schedules

Our audits were conducted for the purpose of forming an opinion on the financial statements as a whole.
The supplemental schedules listed in the table of contents as of and for the year ended December 31, 2017
are presented for the purpose of additional analysis and are not a required part of the basic financial
statements but is supplementary information required by the Department of Labor's Rules and Regulations
for Reporting and Disclosure under the Employee Retirement Income Security Act of 1974. Such



information is the responsibility of Plan management and was derived from and relates directly to the
underlying accounting and other records used to prepare the financial statements. The information has
been subjected to the auditing procedures applied in the audits of the financial statements and certain
additional procedures, including comparing and reconciling such information directly to the underlying
accounting and other records used to prepare the financial statements or the financial statements
themselves, and other additional procedures in accordance with US GAAS. In our opinion, the information
is fairly stated in all material respects in relation to the basic financial statements taken as a whole.

M&Dnuﬂ ¢ Tmu- el

Houston, Texas
October 5, 2018



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001
SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)

YEAR ENDED DECEMBER 31, 2017

Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
00164VAD5 AMC NETWORKS INC 5.000% 04/01/2024 DD 03/30/16 385,000.000 -392,700.00 397,031.25
01F0309HM COMMIT TO PUR FNMA SF MTG CALL AUG 17 103.48437 ED 08/17 1,700,000.000 3,851.56 -3,851.56
03280FAH4 ANCESTRY.COM 2/17 TL 198,000.000 -197,010.00 199,980.00
037833CJ7 APPLE INC 3.350% 02/09/2027 DD 02/09/17 300,000.000 -300,000.00 307,503.00
05581KAB7 BNP PARIBAS SA 144A 3.800% 01/10/2024 DD 01/10/17 660,000.000 -657,993.60 666,388.80
12189LBB6 BURLINGTON NORTHERN SANTA FE L 4.125% 06/15/2047 DD 03/09/17 1,400,000.000 -1,489,124.00 1,484,798.00
15135UAL3 CENOVUS ENERGY INC 144A 4.250% 04/15/2027 DD 04/07/17 735,000.000 -734,875.05 726,919.85
15135UAQ2 CENOVUS ENERGY INC 144A 5.400% 06/15/2047 DD 04/07/17 230,000.000 -229,753.90 227,573.50
161175BD5 CHARTER COMMUNICATIONS OP 144A 5.375% 05/01/2047 DD 04/20/17 535,000.000 -534,828.80 542,257.30
20030NCB5 COMCAST CORP 144A 3.969% 11/01/2047 DD 10/19/17 726.040 -738.22 726.04
20030NCD1 COMCAST CORP 144A 3.999% 11/01/2049 DD 10/19/17 181.960 -179.33 181.96
300614500 EXA CORP 31,005.000 -751,362.77 751,871.25
38148YAA6 GOLDMAN SACHS GROUP INC/THE VAR RT 10/31/2038 DD 10/31/17 1,400,000.000 -1,400,000.00 1,408,610.00
539830BMO LOCKHEED MARTIN CORP 144A 4.090% 09/15/2052 DD 09/07/17 849.100 -741.19 849.10
602736AA8 MINEJESA CAPITAL BV 144A 4.625% 08/10/2030 DD 08/10/17 200,000.000 -200,000.00 203,750.00
70014LAA8 PARK AEROSPACE HOLDINGS L 144A 5.250% 08/15/2022 DD 02/03/17 125,000.000 -125,000.00 131,250.00
70014LAB6 PARK AEROSPACE HOLDINGS L 144A 5.500% 02/15/2024 DD 02/03/17 500,000.000 -500,000.00 526,993.75
737446AL8 POST HOLDINGS INC 144A 5.500% 03/01/2025 DD 02/14/17 215,000.000 -215,000.00 223,600.00
737446AM6 POST HOLDINGS INC 144A 5.750% 03/01/2027 DD 02/14/17 390,000.000 -390,000.00 405,018.75
83368RAK38 SOCIETE GENERALE SA 144A 4.000% 01/12/2027 DD 01/12/17 960,000.000 -953,510.40 928,956.40
87264AAT2 T-MOBILE USA INC 5.375% 04/15/2027 DD 03/16/17 370,000.000 -370,000.00 396,825.00
88160RAE1 TESLA INC 144A 5.300% 08/15/2025 DD 08/18/17 400,000.000 -400,000.00 388,750.00
92343VDN1 VERIZON COMMUNICATIONS IN 144A 4.812% 03/15/2039 DD 02/03/17 641.040 -595.62 641.04
92343VDP6 VERIZON COMMUNICATIONS IN 144A 5.012% 04/15/2049 DD 02/03/17 708.000 -824.47 708.00
92553PAZ5 VIACOM INC 4.850% 12/15/2034 DD 12/10/14 975,000.000 -896,571.00 968,595.67
989194AP0 ZAYO GROUP LLC/ ZAYO CAP 144A 5.750% 01/15/2027 DD 01/27/17 240,000.000 -240,000.00 252,000.00
99AAB7572 MCAFEE 9/17 (USD) COV-LITE TLB 100,000.000 -99,000.00 100,000.00
99F133F7A US TREAS BD FUTURE (CBT) EXP JUN 17 23.000 0.00 2,102.09
99F133I7A US TREAS BD FUTURE (CBT) EXP SEP 17 9.000 0.00 39,843.75
99F133L7A US TREAS BD FUTURE (CBT) EXP DEC 17 18.000 0.00 -21,724.71
99F1399ED US 10YR TREAS NTS FUT JUN 17 CALL JUN 17 126.000 ED 5/26/17 14.000 10,999.01 -2,860.48
99F1399FU US 10YR TREAS NTS FUT SEP 17 CALL JUL 17 121.500 ED 6/23/17 7.000 2,518.25 -117.74
99F1399QQ US 10 YR TREAS NTS FUT JUN 17 PUT JUN 17 121.000 ED 05/26/17 5.000 1,634.70 -84.10
99F1399RM US 10YR NOTE FUT (CBT) SEP 17 PUT JUL 17 122.000 ED 06/23/17 7.000 1,697.92 -117.74
99F1399RN US 10YR NOTE FUT (CBT) SEP 17 PUT JUL 17 123.500 ED 06/23/17 18.000 4,851.27 -871.56
99F1399SA US 10YR TREAS NTS FUT SEP 17 PUT AUG 17 125.00 ED 07/21/17 11.000 2,393.16 -703.04
99F139F7A US 10 YR TREAS NTS FUTURE(CBT) EXP JUN 17 98.000 0.00 -81,945.34
99F139I17A US 10 YR TREAS NTS FUTURE(CBT) EXP SEP 17 13.000 0.00 20,238.14
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001
SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2017

Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
99F139L7A US 10YR TREAS NTS FUTURE (CBT) EXP DEC 17 120.000 0.00 -44,058.81
99F192F7C C$ CURRENCY FUTURE (CME) EXP JUN 17 43.000 0.00 21,094.21
99F19217C CANADIAN DOLLAR FUTURES (CME) EXP SEP 17 20.000 0.00 104,354.32
99F192L7C CANADIAN DOLLAR FUTURES (CME) EXP DEC 17 24.000 0.00 -103,589.04
99F282F7C S&P MID 400 EMINI FUTURE (CME) EXP JUN 17 65.000 0.00 310,079.20
99F28217C S&P MID 400 EMINI FUT (CME) EXP SEP 17 72.000 0.00 -178,501.62
99F282L7C S & P MID 400 EMINI(CME) EXP DEC 17 119.000 0.00 1,130,100.15
99F295F7C S & P 500 EMINI INDEX FUT(CME) EXP JUN 17 83.000 0.00 70,190.00
99F29517C S & P 500 EMINI IND FUT (CME) EXP SEP 17 51.000 0.00 -72,172.18
99F295L7C S & P 500 EMINI INDEX FUT (CME EXP DEC 17 53.000 0.00 374,262.50
99F353F7D RUSSELL 2000 MINI FUTURE (NYF) EXP JUN 17 106.000 0.00 288,060.19
99F35317D RUSSELL 2000 MINI FUTURE (NYF) EXP SEP 17 123.000 0.00 71,637.62
99F700F7A US ULTRA BOND (CBT) EXP JUN 17 1,168.000 0.00 4,544,990.33
99F700I17A US ULTRA BOND (CBT) EXP SEP 17 1,284.000 0.00 6,965,671.88
99F700L7A US ULTRA BOND (CBT) EXP DEC 17 1,356.000 0.00 -104,143.83
99F734F7D MINI MSCI EAFE FUTURE (NYF) EXP JUN 17 458.000 0.00 2,007,735.00
99F73417D MINI MSCI EAFE FUTURE (NYF) EXP SEP 17 260.000 0.00 610,075.00
99F734L7D MINI MSCI EAFE FUTURE (NYF) EXP DEC 17 321.000 0.00 564,415.04
99F740F7D MINI MSCI EMG MKT FUTURE (NYF) EXP JUN 17 78.000 0.00 -180,128.43
99F74017D MINI MSCI EMG MKT FUTURE (NYF) EXP SEP 17 211.000 0.00 -454,253.88
99F740L7D MINI MSCI EMG MKT FUTURE (NYF) EXP DEC 17 295.000 0.00 -186,725.35
99F78417C EMIN RUSSELL 2000 INDEX (CME) EXP SEP 17 120.000 0.00 -141,120.00
99F784L7C EMIN RUSSELL 2000 INDEX (CME) EXP DEC 17 197.000 0.00 773,600.00
99QADEINL IRS R 2.92 P US0003M 02/07/23 PUT FEB 18 002.920 ED 020518 10,500,000.000 58,537.50 -1,420.00
99QADEINY IRS R 3.0200 P US0003M 022023 PUT FEB 18 003.020 ED 021518 9,100,000.000 52,666.25 -1,820.00
99QADGIPL IRS R 3.1200 P US0003M PUT APR 18 003.120 ED 04/17/18 4,100,000.000 -92,933.33 21,919.13
99QADGY9PM CME IRS P US0003M R 2.9% PUT APR 18 002.900 ED 04/17/18 8,800,000.000 98,232.56 -19,462.83
99ZAVJZ90 DEUTSCHE BK FINL REV REPO 1.180% 11/14/2017 DD 11/13/17 7,900,000.000 -7,900,000.00 7,900,000.00
99ZAVKQM8 DEUTSCHE BK FINL REV REPO 1.170% 11/15/2017 DD 11/14/17 9,800,000.000 -9,800,000.00 9,800,000.00
AA6397829 OZ MINERALS LTD 15,199.000 -115,088.00 72,796.59
AAF212F7U AUSTRALIAN 10YR BOND FUT (SFE) EXP JUN 17 1.000 0.00 4,081.74
AAF212I7U AUSTRALIAN 10YR BOND FUT (SFE) EXP SEP 17 1.000 0.00 -1,178.48
AAF212L7U AUSTRALIAN 10YR BOND FUT (SFE) EXP DEC 17 1.000 0.00 443.88
ED5086571 BASF SE 8,459.000 -818,175.90 803,288.55
ED5727976 SIEMENS AG 8,865.000 -1,273,773.60 1,224,104.91
EDF306F7S EURO-BUND FUTURE (EUX) EXP JUN 17 37.000 0.00 -35,779.18
EDF30617S EURO-BUND FUTURE (EUX) EXP SEP 17 36.000 0.00 -53,721.00
EDF306L7S EURO-BUND FUTURE (EUX) EXP DEC 17 38.000 0.00 -48,110.91
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001
SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2017

Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
EF5671732 SANOFI 5,317.000 -426,206.47 425,126.76
EFBFOLBX7 BIOMERIEUX 1,815.000 -84,763.14 149,106.20
EFBYW2H41 TECHNIPFMC PLC 12,040.000 -436,257.88 335,129.56
EIB5VZ051 SALVATORE FERRAGAMO SPA 3,889.000 -112,013.75 104,848.25
ENBDBSD32 UNITED GROUP BV 144A 4.375% 07/01/2022 500,000.000 -570,200.00 593,246.50
ESBFOYM84 LONZA GROUP AG 6.000 0.00 74.36
ESBRJL171 UBS GROUP AG 40,429.000 -698,644.68 660,585.76
EVBZHJDV7 LINCOLN FINANCE LTD REGS 6.875% 04/15/2021 100,000.000 -111,465.00 124,823.16
EXB71QWN3 PETROBRAS GLOBAL FINANCE BV 6.250% 12/14/2026 700,000.000 -945,744.80 994,141.09
FH6002452 ASM PACIFIC TECHNOLOGY LTD 11,000.000 -152,424.52 141,302.43
FJ6441508 HOYA CORP 18,700.000 -946,609.53 939,672.94
FJ6483807 KAO CORP 17,600.000 -997,466.65 1,038,421.19
FJ6895679 TOKYO ELECTRON LTD 8,300.000 -845,826.26 1,138,066.18
LM9QFR214 CCP_IRS._P MXN-TIIE-BANXICO 28 REC 7.32% 2022 MAR 23 7,600,000.000 0.00 -4,283.46
LM9QFR2Y2 CCP_IRS. P MXN-TIIE-BANXICO 28 REC 7.32% 2022 MAR 23 7,600,000.000 0.00 0.00
LMBD9C3N1 MEXICO CETES 0.000% 03/01/2018 12,000,000.000 -562,384.79 598,489.32
M74231107 NEURODERM LTD 6,427.000 -250,203.11 250,653.00
NA9QEG62N7 CDX_SP UL CMBX.NA.BBB_6 R 300BPS 2063 MAY 11 200,000.000 10,948.74 -21,809.50
NA9QEHFF6 CDS SP UL SPRINT COMMUNICATIO R 500BPS 2020 SEP 20 750,000.000 -3,159.18 33,304.13
NA9QEHFL3 CDS_SP UL SPRINT COMMUNICATIO R  500BPS 2020 SEP 20 750,000.000 0.00 33,304.14
NA9QF4RBO CCP_IRS. P USD-LIBOR-BBA 3M CM REC 2.28% 2024 SEP 20 400,000.000 -0.01 0.01
NA9QF4RD6 CCP_IRS._P USD-LIBOR-BBA 3M CM REC 2.28% 2024 SEP 20 400,000.000 0.01 -0.01
NA9QF4RE4 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.61% 2049 SEP 20 100,000.000 -0.01 0.01
NA9QF4RF1 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.61% 2049 SEP 20 100,000.000 0.01 -0.01
NA9QF4X31 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.59% 2049 SEP 20 200,000.000 -0.01 0.01
NA9QF4X56 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.59% 2049 SEP 20 200,000.000 0.01 -0.01
NA9QF4X64 CCP_IRS. P USD-LIBOR-BBA 3M CM REC 2.26% 2024 SEP 20 750,000.000 -0.01 0.01
NA9QF4X80 CCP_IRS._P USD-LIBOR-BBA 3M CM REC 2.26% 2024 SEP 20 750,000.000 0.01 -0.01
NA9QFGAT2 CDS_SP UL FEDERATIVE REPUBLIC R 100BPS 2021 DEC 20 800,000.000 52,402.48 -39,215.97
NA9QFKPK6 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 1.25% 2022 JUN 21 9,000,000.000 -376,963.69 348,560.47
NA9QFKPL4 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 1.25% 2022 JUN 21 9,000,000.000 0.05 -0.05
NA9QFM9J3 CDS SP UL PEOPLE'S REPUBLIC O R 100BPS 2021 DEC 20 2,500,000.000 0.00 56,276.00
NA9QFMEES CDS SP UL KINGDOM OF SAUDIAR R 100BPS 2021 DEC 20 400,000.000 0.00 4,315.06
NA9QFMQO05 CCP_CDS._SP UL UNITED STATES S REC 500BPS 2021 DEC 20 200,000.000 0.01 -0.01
NA9QFMQU9 CCP_CDS. SP UL UNITED STATES S REC 500BPS 2021 DEC 20 200,000.000 -5,474.98 11,705.55
NA9QFNME7 CCP_IRS. P USD-LIBOR-BBA 3M CM REC 2.40% 2027 FEB 21 2,150,000.000 -0.03 2,340.89
NA9QFNMG2 CCP_IRS._P USD-LIBOR-BBA 3M CM REC 2.40% 2027 FEB 21 2,150,000.000 6,309.84 -9,421.63
NA9QFQ863 CCP_IRS. P USD-LIBOR-BBA 3M CM REC 2.40% 2027 FEB 21 650,000.000 -1,524.29 7,435.14
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001
SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2017

Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
NA9QFQ871 CCP_IRS._P USD-LIBOR-BBA 3M CM REC 2.40% 2027 FEB 21 650,000.000 0.01 -0.01
NA9QFQT45 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.40% 2027 FEB 21 650,000.000 -5,614.91 682.33
NA9QFQT52 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.40% 2027 FEB 21 650,000.000 0.01 -0.01
NA9QFR887 CDS SP UL IMEX R 100BPS 2022 JUN 20 1,900,000.000 0.00 849.55
NA9QFRCN9 CDS_SP UL FEDERATIVE REPUBLIC R 100BPS 2022 JUN 20 800,000.000 51,665.93 -28,244.99
NA9QFTLY1 CCP_CDS. SP UL CITIGROUP INC. REC 100BPS 2017 DEC 20 500,000.000 -2,713.43 690.58
NA9QFTLZS8 CCP_CDS._SP UL CITIGROUP INC. VAR RT 00BPS 2017 DEC 20 500,000.000 0.01 -0.01
NA9QFW5N6 CDS SP UL IMEX R 100BPS 2022 JUN 20 500,000.000 0.00 223.57
NA9UN99GC RUB/USD SPOT OPTION 2017 CALL JUL 17 061.000 ED 072517 1,400,000.000 12,908.00 -280.00
NC2583952 METRO INC 297.000 -8,742.29 8,847.55
NC2866852 LUNDIN MINING CORP 30,124.000 -191,028.34 179,052.02
NCF218F7R S&P/TSE 60 INDEX FUTURE (MSE) EXP JUN 17 28.000 0.00 -11,672.59
NCF218I7R S&P/TSE 60 INDEX FUTURE (MSE) EXP SEP 17 14.000 0.00 -64,528.60
NCF218L7R S&P/TSE 60 INDEX FUTURES MSE EXP DEC 17 14.000 0.00 173,359.79
SF5226037 SAMPO OYJ 17,881.000 -956,903.59 962,713.17
XX9QFD9QB CDX SP CDX ITRAXX MAIN26 5Y PUT MAY 17 000.950 ED 051717 5,550,000.000 8,5651.27 -544.85
XX9QFKKYO CCP_CDS. SP UL BANCO SANTANDER REC 300BPS 2019 JUN 20 100,000.000 -5,839.49 6,131.39
XX9QFKKZ7 CCP_CDS._SP UL BANCO SANTANDER REC 300BPS 2019 JUN 20 100,000.000 0.01 -0.01
XX9QFM325 CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.00% 2027 SEP 20 2,400,000.000 -0.02 0.02
XX9QFM333 CCP_IRS._R EUR-EURIBOR-REUTERS PAY 1.00% 2027 SEP 20 2,400,000.000 26,928.52 -39,693.31
XX9QFSTK4 CCP CDX BP ITRAXX MAIN27 5Y P 100BPS 2022 JUN 20 7,100,000.000 -0.03 0.07
XX9QFSTL2 CCP_CDX BP ITRAXX MAIN27 5Y P 100BPS 2022 JUN 20 7,100,000.000 122,357.52 -202,254.42
XX9QFT304 CCP_CDS. SP UL THE ROYAL BANK REC 100BPS 2017 DEC 20 700,000.000 -2,334.41 1,124.74
XX9QFT320 CCP_CDS._SP UL THE ROYAL BANK VAR RT 00BPS 2017 DEC 20 700,000.000 0.01 -0.01
XX9QFT3X2 CCP_CDS. SP UL DEUTSCHE BANK A REC 100BPS 2017 DEC 20 300,000.000 -991.19 441.70
XX9QFT327 CCP_CDS._SP UL DEUTSCHE BANK AREC 100BPS 2017 DEC 20 300,000.000 0.01 -0.01
XX9QFT9QB CDX SP UL ITRAXX MAIN27 V1 PUT MAY 17 000.950 ED 051717 2,100,000.000 2,639.86 -229.07
XX9QFTIQL CDX SP UL ITRAXX MAIN27 V1 PUT MAY 17 095.000 ED 051717 1,100,000.000 1,166.81 -119.99
XX9QFTND4 CCP_CDS. SP UL VOLKSWAGEN AKTI REC 100BPS 2022 JUN 20 200,000.000 -300.84 5,311.66
XX9QFTNF9 CCP_CDS._SP UL VOLKSWAGEN AKTI REC 100BPS 2022 JUN 20 200,000.000 0.01 -0.01
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, Part V—Summary of Plan Provisions

Effective Date

Participation

Applicable Benefit Formula

October 1, 2012. Amended and restated January 2016.

Effective October 1, 2012, the following plan participants
were spun off from the Vistra Energy Retirement Plan
(formerly the EFH Retirement Plan) to the Oncor
Retirement Plan: 1) active employees of Oncor; 2)
retirees and beneficiaries receiving benefits from the
Vistra Energy Retirement Plan as of that date; 3) other
former employees and beneficiaries with vested accrued
benefits from the Vistra Energy Retirement Plan on that
date who had not gone into pay status; and, 4) alternate
payees under qualified domestic relations orders in effect
under the Vistra Energy Retirement Plan as of October 1,
2012, other than qualified domestic relations orders
relating to Employees who, as of October 1, 2012, are
bargaining unit employees of Luminant.

Completion of at least one year of service and attainment
of age 21.

Employees hired before January 1, 2001 were allowed a
one-time choice between their then current pension
benefit (generally Final Average Pay), and a new Cash
Balance benefit. For those electing the Cash Balance
Plan an opening balance equal to the value of their
Traditional benefit was determined. All hires after
December 31, 2000 automatically enter the Cash Balance
formula. In addition certain employees were already
covered by a “Prior Cash Balance Formula” and certain
employees, acquired as a result of various acquisitions
have special minimum benefit provisions. The most
notable of those special provisions pertain to former
Enserch employees and those are summarized later in
this material.
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Normal Retirement
Eligibility Attainment of age 65.

Current Oncor Formulas:
Traditional Final Average Pay Monthly amount equal to the sum of (A) and (B):
(Pre — 1/1/2001 hires)
(A) 1.3% x (average annual Earnings not in excess of
$7,800) x Accredited Service; and

(B) 1.5% x (average annual Earnings in excess of
$7,800) x Accredited Service.

Prior Cash Balance Formula Cash Balance Account is equal to the sum of (A) and (B):
(A) Pay-Based Credits equal to a percentage of Earnings

for each month as an eligible employee based on the
following table:

Years of Percentage
Accredited Service

0, but less than 5 2.30%
5, but less than 10 3.15%
10, but less than 15 3.80%
15, but less than 20 4.60%
20, but less than 25 5.55%
25 or more 6.75%

(B) Interest Credits at the end of each month based on
the account balance as of the end of the prior month.
The interest rate applied each month is the monthly
average yield on the published rate on 30-year
Treasury bonds for the twelve months ending
November 30 of the previous plan (calendar) year.
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Normal Retirement (continued)
Current Cash Balance Formula Cash Balance Account is equal to the sum of (A) and (B):
(A) Pay-Based Credits equal to a percentage of Earnings
plus incentive pay for each month as an eligible

employee based on the following table:

Age plus Years of

Accredited Service Percentage
Less than 35 3.50%
35, but less than 50 4.50%
50, but less than 65 5.50%
65 or more 6.50%

(B) Interest Credits at the end of each month based on
the account balance as of the end of the prior month.
The interest rate applied each month is the monthly
average yield on the published rate on 30-year
Treasury bonds for the twelve months ending
November 30 of the previous plan (calendar) year.

Early Retirement
Eligibility Attainment of age 55 and 15 years of Accredited Service.

Benefits The participant’s accrued benefit at the date of early
retirement is payable at the Normal Retirement Age. The
participant may elect an earlier commencement with early
retirement reduction based on the participant’s age at the
annuity start date.

The early commencement benefit under the Traditional
Final Average Pay formula shall be the accrued benefit
under this formula reduced by 1/3% for each month the
commencement date precedes the first day of the month
coincident with or following their 62" birthday.

The benefit under the Cash Balance Formula will be the
account balance if the Employee has 10 years of
Accredited Service or more. This benefit can be received
as either a lump sum or an actuarially equivalent annuity.
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Late Retirement
Eligibility

Benefits

Vested Terminations
Eligibility
Traditional Formula

Cash Balance Formula

Benefits

Disability Retirement
Eligibility

Benefits

Actively employed after normal retirement eligibility.

The accrued benefit payable beginning on the first day of
the month following Late Retirement is the greater of the
accrued benefit calculated at termination under the
applicable formula and the accrued benefit calculated at
Normal Retirement Age increased actuarially to the late
retirement date.

Five years of Vesting Service and termination of
employment for reasons other than disability and death.

Three years of Vesting Service and termination of
employment for reasons other than disability and death.

The benefit under the Final Average Pay Formula shall be
the accrued benefit payable at age 65. If the Employee
has at least 15 years of Accredited Service at termination,
the benefit can commence as early as age 55 with the
same reduction as for Early Retirement.

The benefit under the Cash Balance Formula will be the
account balance or an actuarially equivalent annuity that
can commence immediately, provided the Employee had
at least 10 years of Accredited Service at termination. For
other participants commencement is delayed until the
date that they would have had 10 years of Accredited
Service had they not terminated.

Participant must be eligible for benefits under the
company’s formal long-term disability plan.

Service for purposes of Accredited Service will continue.
However, average annual Earnings at the time of
disability will be used to calculate retirement benefits.
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Qualified Preretirement Survivor Annuity
Eligibility A surviving spouse is eligible for the Qualified
Preretirement Survivor Annuity (QPSA) if all of the
following are satisfied:

* The participant was partially or fully vested

" The participant’s death occurred before the benefit
commencement date of the first pension payment to
the participant

* For Traditional Final Average Pay participants the
participant and spouse were married for not less than
one year at the time of death

Benefits The benefit payable to the surviving spouse under the
Final Average Pay plan is the greater of (A) and (B) until
remarriage of the surviving spouse and the benefit under
(B) thereafter:

(A) Two-thirds of the normal retirement benefit based on
average annual Earnings and years of Accredited
Service at the time of the participant’s death.

(B) The retirement benefit payable as if the employee
had terminated on the date of death and elected to
receive the 100% Joint and Survivor Annuity Option
at the earliest possible date.

The benefit payable to the surviving spouse or designated
beneficiary under the Cash Balance Plan is the vested
account balance in the form of a lump sum or a monthly
annuity.

Postretirement Death
Eligibility If a participant dies after having started receiving
retirement benefits, the survivor may be eligible for a
portion of the participant’s benefit, depending on the form
of payment originally elected and the period of time over
which payments have been made.

Benefits Benefit amounts are based on the form of payment the
participant was receiving.
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Normal Form of Payment Single life annuity for single participants. 100% qualified
joint and survivor annuity for married participants.

Optional Forms of Payment Actuarially equivalent amounts may be paid in any of the
following forms:

= Single Life Annuity

= 50% Joint and Survivor Annuity
= 100% Joint and Survivor Annuity
= 10-Year Certain and Life Annuity
= Social Security Adjustment

= Lump Sum (only if less than $5,000 for Traditional
participants)

Employee Contributions No employee contributions are required or allowed.

Pay Limits The Enserch plan incorporates prospective EGTRRA
Limits. Pre-EGTRRA Limits are calculated under the
Extended Wear-Away GATT approach.

Ad Hoc Enhancements From time to time, the plan has sponsored ad hoc
enhancements including severance benefits, early
retirement windows, and ad hoc retiree cost-of-living
increases. None of these has consistently shown a
pattern of entitlement to include their valuation for future
retirees.

Definitions

Accredited Service Accredited Service is used to determine the amount of a
participant’s benefit under the plan.

Accredited Service is years and complete months of
participation, up to a maximum of 40 years.

Accredited Service includes service credited under the
Vistra Energy Retirement Plan; however, Accredited
Service under the Oncor Retirement Plan does not
include any Accredited Service for which a participant has
received, or is entitled to receive, a benefit under the
Vistra Energy Retirement Plan or the EFH Active
Retirement Plan.

Vesting Service Vesting Service is used to determine a participant’s
eligibility to receive benefits under the plan.
Vesting Service is years and complete months of service
beginning no earlier than age 18.

Vesting Service includes service credited under the Vistra
Energy Retirement Plan.

Proprietary & Confidential | 001_SB_PartV Summary Plan Provisions.docx Page 6 of 14



Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Earnings Annual remuneration, exclusive of overtime earnings or
any special, incentive or other extra compensation.
Includes amounts contributed to a salary reduction
arrangement. Earnings for Cash Balance participants
shall include cash commissions and incentive
compensation.

However, in no event will Earnings exceed the statutory
dollar limitation, adjusted for changes in the cost of living,
as provided in section 401(a)(17) of the Code.

Final Average Earnings Final Average Earnings will be calculated as one-third of

the sum of the Participant’s Earnings during the
Participant’s highest three years of Earnings.
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Retirement and Benefit Program of 1969 of ENSERCH Corporation and Participating

Subsidiary Companies
Participation

Normal Retirement
Eligibility

Benefits

Enserch Benefit

Employees of Enserch Corporation as of the corporate
merger date in 1997, and employed with TXU as of
December 31, 1997.

Attainment of age 65.

Greater of (1) Enserch Benefit only, but considering all
service with Enserch and TXU or (2) Enserch Benefit
accrued through 12/31/1997 (or earlier transfer date) plus
TXU benefits accrued thereafter. (1) does not apply for
periods of service in which an employee participates in
the TXU cash balance formula.

Monthly amount equal to the greater of (A), (B) and (C):

(A) 1.25% x Enserch Final Average Earnings x Enserch
Benefit Service up to 35 years; plus 0.50% x
Enserch Final Average Earnings x Enserch Benefit
Service for years 35 up to 45.

(B) 1.00% x Enserch Final Average Earnings x Enserch
Benefit Service up to 35 years; plus 0.50% x
Enserch Final Average Earnings x Enserch Benefit
Service for years 35 up to 45; plus 0.75% x
(Enserch Final Average Earnings in Excess of
Covered Compensation) x Enserch Benefit Service
up to 35 years.

(C) Post-1990 Minimum Benefit, (1) + (2) + (3):

(1) Frozen 4/30/1989 benefit with pay growth
adjustment through 12/31/1993.

(2) Frozen 5/1/1989-12/31/1990 benefit with pay
growth through 12/31/1990, consisting of a Base
Component and an Excess Component.

(3) Greater of Enserch Benefit (A) or (B) above with
Enserch Benefit Service after 12/31/1990 only;
the 45 year service cap is disregarded.

The Post-1990 Minimum Benefit shall be no less
than the prior Minimum Benefit as of
12/31/1990.
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Early Retirement
Eligibility Retirement after attainment of age 55 and 5 years of
Enserch Benefit Service or age 50 and 15 years of TXU
Accredited Service.

Benefits Normal Retirement benefit reduced for early
commencement, but no earlier than Earliest Retirement
Age (age 55 if satisfying the 50+15 criteria, otherwise, 10
years prior to SSRA).

The reduction factor differs for each Enserch benefit
component and age, according to the following table.
Benefit component labels correspond to the labels under
the retirement area.

Table 1 2 3 4
(C2),
Applies to:  (A), (B), (C3) (C1) (C2) Excess

Unreduced Age:

Years before

Unreduced Age SSRA 65 SSRA SSRA
0 1.0000 1.00 1.00 1.000
1 0.9077 0.98 1.00 0.933
2 0.8255 0.96 1.00 0.867
3 0.7522 0.94 1.00 0.800
4 0.6866 0.92 1.00 0.733
5 0.6278 0.90 1.00 0.667
6 0.5748 0.84 0.95 0.633
7 0.5271 0.78 0.90 0.600
8 0.4840 0.72 0.85 0.567
9 0.4451 0.66 0.80 0.533
10 0.4098 0.60 0.75 0.500
11 Actuarial N/A Actuarial N/A
Equivalence Equivalence
12 Actuarial N/A Actuarial N/A
Equivalence Equivalence

The Excess portion of (C)(2) is reduced by both tables 3 and 4.
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Late Retirement
Eligibility

Benefits

Vested Terminations
Eligibility

Benefits

Disability Retirement
Eligibility

Benefits

Preretirement Survivor Annuity

Eligibility

Benefits

Actively employed after normal retirement eligibility.

The accrued benefit payable beginning on the first day of
the month following Late Retirement is the accrued
benefit calculated at termination under the applicable
formula indicated at Normal Retirement.

Five years of Vistra Energy Vesting Service, but including
service before age 18, and termination of employment for
reasons other than disability and death.

Accrued Normal Retirement benefit, payable as early as
the Earliest Retirement Age, reduced actuarially.

Disability as defined in the plan document, generally
incapacity to perform current job or one concomitant with
current qualifications, affirmed by a physician.

100% immediate vesting, with termination date as of
disability date. However, early commencement is in
accordance with the reductions under Early Retirement.

A surviving spouse is eligible for the Preretirement
Survivor Annuity if all of the following are satisfied:

= The participant was vested.

= The participant’s death occurred before the benefit
commencement date of the first pension payment to
the participant.

Benefit as if the participant terminated employment on the
date of death, selected the earliest commencement age,
elected the Joint and 50% Survivor option with the
spouse as joint annuitant, and then died. The spouse
therefore is entitled to a single life survivor annuity.
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Unreduced Form of Payment 10 Year Certain and Life.

Normal Form of Payment Actuarially equivalent life annuity for single participants
and 100% Joint and Survivor if married.

Optional Forms of Payment Actuarially equivalent amounts may be paid in any of
the following forms:

= 10 Year Certain and Life

= 100% Joint and Survivor

= Single Life Annuity

= 5 Year Certain and Life

= 15 Year Certain and Life

= 100% Joint and Survivor with 10 Years Certain
= 100% Joint and Survivor with 15 Years Certain
= 50% Joint and Survivor

= 67% Joint and Survivor

= 67% Joint and Contingent (Reduce upon either
death)

=  67% Joint and Survivor with 10 Years Certain

= Age 62 Social Security Level Income
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Definitions

Enserch Benefit Service Benefit Service is credited from original hire date, and
includes service with Vistra Energy (except as where
specifically excluded in the formulas); however,
Enserch Benefit Service does not include any service
for which a participant has received, or is entitled to
receive, a benefit under the Vistra Energy Retirement
Plan or the EFH Active Retirement Plan.

For calculations involving Benefit Service after
12/31/1990 only, prior service shall still be considered
in determining the 35 year service breakpoint.

Benefit Service includes service with Fleet Star of
Texas, L.C. and Transtar Technologies, L.C.

Service is counted as determined by administrative
practice.

“Compensation” if not contributed to a cafeteria plan,
within the meaning of section 125 of the code,
pursuant to the Participant’s election.

However, in no event will Compensation exceed the
statutory dollar limitation, adjusted for changes in the
cost of living, as provided in section 401(a)(17) of the
Code.

Enserch Final Average Earnings Final Average Earnings is calculated as the highest
monthly average of the sum of Enserch Compensation
during the 60-consecutive-month period ending on the
Participant’s retirement or earlier date of termination.
For determining which 60 months are the highest,
base pay alone is considered.
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Definitions (continued)

Enserch Compensation

Covered Compensation

Social Security Retirement Age

EBASCO Provisions

For full-time participants, compensation includes:

= Base Pay
= 401(k), 125,132(f) Salary Reductions
= Qvertime, differentials, commissions

= Annual cash awards if allowed by incentive plan

For part-time participants, compensation includes:

=  W-2Wages

The 35 year unindexed average of Social Security
Wage Bases ending in the year the participant attains
Social Security Retirement Age, with Social Security
Wage Bases projected at a constant level amount
between projected termination date and Social
Security Retirement Age.

Age at which unreduced benefits are available under
the Social Security Act, but as further defined by Code
Section 415(b)(8). Currently this is:

65 if born before 1938
66 if born between 1938 and 1954 inclusive, and
67 if born after 1954

There were 10 active employees covered by the EBASCO plan provisions as of January 1, 2006. Those
plan provisions are not summarized here due to its immaterial impact.
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Other Information to Fully and Fairly Disclose the Actuarial Position of the Plan

Due to software limitations with the electronic filing process, information filed electronically cannot be
controlled by the Enrolled Actuary. The values on the signed Schedule SB will govern to the extent there
are any differences in the entries filed electronically and the actual data contained on the signed
Schedule SB.
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2017

Security ID Security Description Shares Cost Market Value Unrealized Gain/Loss
INTEREST-BEARING CASH
ONFF10010002 996087094 BNY MELLON CASH RESERVE 0.100% 12/31/2049 DD 06/26/97 707.310 707.31 707.31 0.00
ONFF30011002 FK9123456 KRW (SOUTH KOREAN WON) 7,558,207.000 6,257.83 7,060.11 802.28
ONFF30011002 XX9123458 EUR (EURO) 418,504.190 441,486.51 502,539.83 61,053.32
ONFF30014002 NC9123489 CAD CURRENCY AT BROKER 773,641.040 583,836.66 617,455.64 33,618.98
ONFF40010002 XX9123458 EUR (EURO) 6,951.420 8,347.27 8,347.27 0.00
ONFF40012002 XX9123458 EUR (EURO) -12.800 -15.37 -15.37 0.00
ONFF40013002 EX9123459 GBP (GREAT BRITISH POUNDS) -1.020 -1.37 -1.38 -0.01
ONFF40013002 FH9123453 HKD (HONG KONG DOLLARS) -0.700 -0.09 -0.09 0.00
ONFF40013002 FJ9123459 JPY (JAPANESE YEN) 1.000 0.01 0.01 0.00
ONFF40013002 XX9123458 EUR (EURO) -0.010 -0.02 -0.01 0.01
ONFF70012002 999617962 CASH HELD AT MERRILL LYNCH 112,000.000 112,000.00 112,000.00 0.00
ONFF70012002 999GSTUS1 SWAP/ISDA GOLDMAN INTL (GST) CASH COLLAT VAR RT 01/01/2049 260,000.000 260,000.00 260,000.00 0.00
ONFF70012002 999K42324 CASH COLLATERAL HELD AT MERRIL 0.000% 01/01/2049 DD 07/01/08 2,804,000.000 2,804,000.00 2,804,000.00 0.00
ONFF70012002 999K42423 CME CASH COLLATERAL HELD AT ML 0.000% 01/01/2049 DD 07/01/08 280,000.000 280,000.00 280,000.00 0.00
ONFF70012002 999K43140 CASH COLLATERAL HELD AT MERRIL VAR RT 01/01/2049 DD 07/01/08 99,000.000 99,000.00 99,000.00 0.00
ONFF70012002 999MYCUS8 SWAP/ISDA MORGAN STANLEY (MYC) VAR RT 01/01/2049 DD 07/01/08 30,000.000 30,000.00 30,000.00 0.00
ONFF70012002 999UAGUS7 SWAP/ISDA UBS AG CASH COLLATER VAR RT 01/01/2049 DD 07/01/08 60,000.000 60,000.00 60,000.00 0.00
ONFF70012002 AA9123453 AUD (AUSTRALIAN DOLLARS) 1,914.120 1,440.28 1,497.13 56.85
ONFF70012002 AA9123487 AUD CURRENCY AT BROKER 5,742.870 4,338.00 4,491.79 153.79
ONFF70012002 EX9123459 GBP (GREAT BRITISH POUNDS) 19,513.220 26,073.07 26,396.51 323.44
ONFF70012002 FC9123454 CNY (CHINESE YUAN RENMINBI) 828.500 125.29 127.23 1.94
ONFF70012002 FJ9123459 JPY (JAPANESE YEN) 38,881.000 342.44 345.15 2.71
ONFF70012002 FM9123452 SGD (SINGAPORE DOLLARS) 699.100 518.27 523.12 4.85
ONFF70012002 KS9123453 ZAR (SOUTH AFRICAN RAND) 876,880.690 69,125.62 70,830.43 1,704.81
ONFF70012002 LA9123451 ARS (ARGENTINE PESO) 753,888.210 42,161.14 40,047.18 -2,113.96
ONFF70012002 LM9123455 MXN (MEXICAN PESO) 2,512,028.850 127,354.42 128,390.73 1,036.31
ONFF70012002 NC9123455 CAD (CANADIAN DOLLARS) 1.000 0.75 0.80 0.05
ONFF70012002 XX9123458 EUR (EURO) 58,844.760 69,701.51 70,660.79 959.28
ONFF70012002 XX9123482 EUR CURRENCY AT BROKER 2,462.410 2,879.55 2,956.86 77.31
ONFF70013002 06742TAN6 BARCLAYS BANK PLC/NY VAR RT 05/17/2018 DD 07/17/17 700,000.000 700,000.00 700,000.00 0.00
ONFF70013002 06742TBC9 BARCLAYS BANK PLC C/D 1.940% 09/04/2018 DD 08/28/17 300,000.000 300,000.00 300,024.00 24.00
ONFF70013002 999617962 CASH HELD AT MERRILL LYNCH 351,000.000 351,000.00 351,000.00 0.00
ONFF70013002 999DUBUS4  SWAP/ISDA DB CASH COLLATERAL VAR RT 01/01/2049 DD 07/01/08 10,000.000 10,000.00 10,000.00 0.00
ONFF70013002 999K42324 CASH COLLATERAL HELD AT MERRIL 0.000% 01/01/2049 DD 07/01/08 40,000.000 40,000.00 40,000.00 0.00
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Security ID Security Description Shares Cost Market Value Unrealized Gain/Loss
ONFF70013002 999K42423 CME CASH COLLATERAL HELD AT ML 0.000% 01/01/2049 DD 07/01/08 47,000.000 47,000.00 47,000.00 0.00
ONFF70013002 999K43140 CASH COLLATERAL HELD AT MERRIL VAR RT 01/01/2049 DD 07/01/08 333,000.000 333,000.00 333,000.00 0.00
ONFF70013002 999MYCUS8 SWAP/ISDA MORGAN STANLEY (MYC) VAR RT 01/01/2049 DD 07/01/08 270,000.000 270,000.00 270,000.00 0.00
ONFF70013002 999RBCUS2 ROYAL BANK OF CA CASH COLL VAR RT 01/01/2049 DD 07/01/08 60,000.000 60,000.00 60,000.00 0.00
ONFF70013002 999UAGUS7 SWAP/ISDA UBS AG CASH COLLATER VAR RT 01/01/2049 DD 07/01/08 73,000.000 73,000.00 73,000.00 0.00
ONFF70013002 AA9123453 AUD (AUSTRALIAN DOLLARS) 139.710 101.16 109.27 8.11
ONFF70013002 ET9123458 TRY (NEW TURKISH LIRA) 730.870 189.04 192.76 3.72
ONFF70013002 EX9123459 GBP (GREAT BRITISH POUNDS) 20,339.420 27,267.02 27,514.15 247.13
ONFF70013002 FJ9123459 JPY (JAPANESE YEN) 6,121,827.000 54,271.61 54,343.78 72.17
ONFF70013002 FM9123452 SGD (SINGAPORE DOLLARS) 449.300 311.00 336.20 25.20
ONFF70013002 FZ9123453 ILS (ISRAELI SHEKEL) 11,088.000 2,881.01 3,193.87 312.86
ONFF70013002 LM9123455 MXN (MEXICAN PESO) 1,009,802.170 51,426.04 51,611.37 185.33
ONFF70013002 NC9123455 CAD (CANADIAN DOLLARS) 946.200 733.66 755.18 21.52
ONFF70013002 XX9123458 EUR (EURO) 61,632.140 73,136.87 74,007.87 871.00
ONFF70013002 XX9123482 EUR CURRENCY AT BROKER -12,008.410 -14,260.37 -14,419.70 -159.33
TOTAL INTEREST-BEARING CASH 7,409,736.12 7,509,029.79 99,293.67

U. S. GOVERNMENT SECURITIES
ONFF30014002 912796NS4 U S TREASURY BILL 0.000% 02/15/2018 DD 08/17/17 2,300,000.000 2,289,437.95 2,289,437.95 0.00
ONFF70010002 912810PU6 U S TREASURY BOND 5.000% 05/15/2037 DD 05/15/07 2,540,000.000 3,393,333.41 3,482,670.20 89,336.79
ONFF70010002 912810QA9 U S TREASURY BOND 3.500% 02/15/2039 DD 02/15/09 7,210,000.000 8,234,646.10 8,234,901.50 255.40
ONFF70010002 912810RX8 U S TREASURY BOND 3.000% 05/15/2047 DD 05/15/17 26,735,000.000 27,736,790.14 28,108,376.95 371,586.81
ONFF70010002 912810RY6 U S TREASURY BOND 2.750% 08/15/2047 DD 08/15/17 4,350,000.000 4,314,656.25 4,355,437.50 40,781.25
ONFF70011002 912796LN7 U S TREASURY BILL 0.000% 03/01/2018 DD 03/02/17 135,000.000 134,344.57 134,344.57 0.00
ONFF70011002 912810RZ3 U S TREASURY BOND 2.750% 11/15/2047 DD 11/15/17 10,185,000.000 10,200,082.31 10,201,703.40 1,621.09
ONFF70012002 31358NCS9 FNMA GTD REMIC P/T 92-82 10 9.000% 05/25/2022 DD 05/01/92 214.920 30.07 24.22 -5.85
ONFF70012002 31393XYSO0 FNMA GTD REMIC P/T 04-17 BZ 6.000% 04/25/2034 DD 03/01/04 341,579.241 412,554.05 443,141.00 30,586.95
ONFF70012002 912803DY6 U S TREASURY BD PRIN STRIP 0.000% 08/15/2042 DD 08/15/12 22,200,000.000 11,017,874.85 11,293,806.00 275,931.15
ONFF70012002 912803ED1 U S TREASURY BD PRIN STRIP 0.000% 08/15/2043 DD 08/15/13 9,600,000.000 4,208,543.00 4,729,728.00 521,185.00
ONFF70012002 912803EP4 U S TREASURY BD PRIN STRIP 0.000% 08/15/2045 DD 08/17/15 4,300,000.000 1,833,865.00 1,994,254.00 160,389.00
ONFF70012002 912810RX8 U S TREASURY BOND 3.000% 05/15/2047 DD 05/15/17 1,220,000.000 1,278,103.09 1,282,671.40 4,568.31
ONFF70012002 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 11/15/17 943,000.000 926,469.84 929,703.70 3,233.86
ONFF70012002 912828X88 U S TREASURY NOTE 2.375% 05/15/2027 DD 05/15/17 1,234,000.000 1,245,086.72 1,230,483.10 -14,603.62
ONFF70013002 01F030629 COMMIT TO PUR FNMA SF MTG 3.000% 02/01/2048 DD 02/01/18 4,400,000.000 4,375,679.69 4,394,236.00 18,556.31
ONFF70013002 31358NCS9 FNMA GTD REMIC P/T 92-82 10 9.000% 05/25/2022 DD 05/01/92 150.433 21.03 16.95 -4.08
ONFF70013002 31393XYSO0 FNMA GTD REMIC P/T 04-17 BZ 6.000% 04/25/2034 DD 03/01/04 227,719.489 275,036.03 295,427.32 20,391.29
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ONFF70013002 912803EE9 U S TREASURY BD PRIN STRIP 0.000% 11/15/2043 DD 11/15/13 8,045,000.000 3,501,344.90 3,934,729.05 433,384.15
ONFF70013002 912803EF6 U S TREASURY BD PRIN STRIP 0.000% 02/15/2044 DD 02/18/14 5,400,000.000 2,315,790.00 2,621,808.00 306,018.00
ONFF70013002 912803EJ8 U S TREASURY BD PRIN STRIP 0.000% 08/15/2044 DD 08/15/14 600,000.000 251,766.00 287,046.00 35,280.00
ONFF70013002 912803EK5 U S TREASURY BD PRIN STRIP 0.000% 11/15/2044 DD 11/17/14 1,100,000.000 457,809.00 522,203.00 64,394.00
ONFF70013002 912803EL3 U S TREASURY BD PRIN STRIP 0.000% 02/15/2045 DD 02/17/15 2,200,000.000 908,402.00 1,034,242.00 125,840.00
ONFF70013002 912803EN9 U S TREASURY BD PRIN STRIP 0.000% 05/15/2045 DD 05/15/15 1,150,000.000 470,798.50 537,590.50 66,792.00
ONFF70013002 912810FR4 US TREAS-CPI INFLAT 2.375% 01/15/2025 DD 07/15/04 300,980.300 344,288.90 342,985.11 -1,303.79
ONFF70013002 912810PU6 U S TREASURY BOND 5.000% 05/15/2037 DD 05/15/07 4,025,000.000 5,534,028.25 5,518,798.25 -15,230.00
ONFF70013002 912810PW2 U S TREASURY BOND 4.375% 02/15/2038 DD 02/15/08 9,236,000.000 11,802,963.08 11,806,563.52 3,600.44
ONFF70013002 912810PXO0 U S TREASURY BOND 4.500% 05/15/2038 DD 05/15/08 8,339,000.000 10,748,777.18 10,838,114.91 89,337.73
ONFF70013002 912810QB7 U S TREASURY BOND 4.250% 05/15/2039 DD 05/15/09 2,796,000.000 3,520,357.09 3,534,004.20 13,647.11
ONFF70013002 912810RF7 US TREAS-CPI INFLAT 1.375% 02/15/2044 DD 02/15/14 1,031,930.250 1,124,265.75 1,191,301.56 67,035.81
ONFF70013002 912810RH3 U S TREASURY BOND 3.125% 08/15/2044 DD 08/15/14 4,700,000.000 4,756,917.00 5,051,607.00 294,690.00
ONFF70013002 912810RK6 U S TREASURY BOND 2.500% 02/15/2045 DD 02/15/15 28,355,000.000 25,256,932.70 27,031,388.60 1,774,455.90
ONFF70013002 912810RNO U S TREASURY BOND 2.875% 08/15/2045 DD 08/15/15 5,605,000.000 5,393,747.55 5,748,207.75 354,460.20
ONFF70013002 912810RS9 U S TREASURY BOND 2.500% 05/15/2046 DD 05/15/16 3,205,000.000 2,848,187.35 3,048,756.25 200,568.90
ONFF70013002 912810RWO US TREAS-CPI INFLAT 0.875% 02/15/2047 DD 02/15/17 817,480.000 815,896.54 849,484.34 33,587.80
ONFF70013002 912810RY6 U S TREASURY BOND 2.750% 08/15/2047 DD 08/15/17 11,128,000.000 10,835,822.50 11,141,910.00 306,087.50
ONFF70013002 9128282L3 US TREAS-CPI INFLAT 0.375% 07/15/2027 DD 07/15/17 2,259,779.580 2,235,894.68 2,247,757.55 11,862.87
ONFF70013002 9128282R0 U S TREASURY NOTE 2.250% 08/15/2027 DD 08/15/17 1,291,000.000 1,278,744.15 1,272,848.54 -5,895.61
ONFF70013002 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 11/15/17 6,511,000.000 6,438,282.44 6,419,194.90 -19,087.54
ONFF70013002 912828H45 US TREAS-CPI INFLAT 0.250% 01/15/2025 DD 01/15/15 729,001.000 717,199.48 722,549.34 5,349.86
ONFF70013002 912828N71 US TREAS-CPI INFLAT 0.625% 01/15/2026 DD 01/15/16 856,449.000 863,817.74 870,160.75 6,343.01
ONFF70013002 912828R28 U S TREASURY NOTE 1.625% 04/30/2023 DD 04/30/16 23,900,000.000 23,571,375.00 23,170,811.00 -400,564.00
ONFF70013002 912828Vv49 US TREAS-CPI INFLAT 0.375% 01/15/2027 DD 01/15/17 76,586.250 76,265.32 76,034.06 -231.26
ONFF70013002 912828V98 U S TREASURY NOTE 2.250% 02/15/2027 DD 02/15/17 3,356,000.000 3,272,889.57 3,311,969.28 39,079.71
ONFF70013002 912828VB3 U S TREASURY NOTE 1.750% 05/15/2023 DD 05/15/13 875,000.000 852,232.50 853,431.25 1,198.75
ONFF70013002 912828WUO US TREAS-CPI INFLAT 0.125% 07/15/2024 DD 07/15/14 934,956.000 918,830.88 923,970.27 5,139.39
TOTAL U. S. GOVERNMENT SECURITIES 212,990,180.15 218,309,830.74 5,319,650.59

CORPORATE DEBT INSTRUMENTS - PREFERRED
ONFF70010002 002824BH2 ABBOTT LABORATORIES 4.900% 11/30/2046 DD 11/22/16 2,040,000.000 2,093,733.60 2,338,860.00 245,126.40
ONFF70010002 00287YAW9 ABBVIE INC 4.450% 05/14/2046 DD 05/12/16 2,135,000.000 2,044,326.55 2,320,745.00 276,418.45
ONFF70010002 010392FJ2 ALABAMA POWER CO 3.850% 12/01/2042 DD 12/05/12 3,000,000.000 2,867,730.00 3,097,650.00 229,920.00
ONFF70010002 035240AG5 ANHEUSER-BUSCH INBEV WORLDWIDE 4.950% 01/15/2042 DD 07/15/16 2,180,000.000 2,373,060.80 2,523,393.60 150,332.80
ONFF70010002 035242AM8 ANHEUSER-BUSCH INBEV FINANCE | 4.700% 02/01/2036 DD 01/25/16 2,480,000.000 2,608,637.60 2,773,012.00 164,374.40
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ONFF70010002 035242AN6 ANHEUSER-BUSCH INBEV FINANCE | 4.900% 02/01/2046 DD 01/25/16 2,415,000.000 2,610,301.05 2,798,960.85 188,659.80
ONFF70010002 03524BAF3 ANHEUSER-BUSCH INBEV FINANCE | 4.625% 02/01/2044 DD 01/27/14 1,820,000.000 1,892,891.00 2,008,115.20 115,224.20
ONFF70010002 037411AW5  APACHE CORP 5.100% 09/01/2040 DD 08/20/10 685,000.000 716,633.30 729,792.15 13,158.85
ONFF70010002 037833BA7 APPLE INC 3.450% 02/09/2045 DD 02/09/15 2,985,000.000 2,834,460.25 2,913,151.05 78,690.80
ONFF70010002 037833BX7 APPLE INC 4.650% 02/23/2046 DD 02/23/16 1,115,000.000 1,204,032.75 1,305,709.60 101,676.85
ONFF70010002 039483BH4 ARCHER-DANIELS-MIDLAND CO 4.016% 04/16/2043 DD 10/16/12 2,095,000.000 2,051,759.20 2,216,635.70 164,876.50
ONFF70010002 05541VAF3 BG ENERGY CAPITAL PLC 144A 5.125% 10/15/2041 DD 10/12/11 2,015,000.000 2,192,521.50 2,414,211.80 221,690.30
ONFF70010002 084664BL4 BERKSHIRE HATHAWAY FINANCE COR 5.750% 01/15/2040 DD 01/13/10 530,000.000 652,064.30 698,905.70 46,841.40
ONFF70010002 084664BU4 BERKSHIRE HATHAWAY FINANCE COR 4.400% 05/15/2042 DD 05/15/12 2,215,000.000 2,331,841.25 2,496,017.05 164,175.80
ONFF70010002 12189LAA9 BURLINGTON NORTHERN SANTA FE L 5.750% 05/01/2040 DD 05/17/10 635,000.000 774,960.35 827,430.40 52,470.05
ONFF70010002 12189LAE1l BURLINGTON NORTHERN SANTA FE L 5.400% 06/01/2041 DD 05/19/11 1,660,000.000 1,959,414.20 2,089,375.60 129,961.40
ONFF70010002 12189LAK7 BURLINGTON NORTHERN SANTA FE L 4.375% 09/01/2042 DD 08/23/12 880,000.000 914,513.60 982,916.00 68,402.40
ONFF70010002 136385AY7 CANADIAN NATURAL RESOURCES LTD 4.950% 06/01/2047 DD 05/30/17 645,000.000 644,496.90 721,845.30 77,348.40
ONFF70010002 149123CB5 CATERPILLAR INC 3.803% 08/15/2042 DD 08/15/12 1,295,000.000 1,244,261.90 1,387,592.50 143,330.60
ONFF70010002 151020AW4  CELGENE CORP 4.350% 11/15/2047 DD 11/09/17 1,615,000.000 1,610,687.95 1,677,548.95 66,861.00
ONFF70010002 171232AQ4 CHUBB CORP/THE 6.000% 05/11/2037 DD 05/11/07 850,000.000 1,060,247.50 1,133,645.00 73,397.50
ONFF70010002 17858PAA9 CITY OF HOPE 5.623% 11/15/2043 DD 07/25/13 1,225,000.000 1,439,803.75 1,561,960.75 122,157.00
ONFF70010002 18600TAAOQ CLEVELAND CLINIC FOUNDATION/TH 4.858% 01/01/2050 DD 09/18/14 1,680,000.000 1,593,614.40 1,889,193.60 295,579.20
ONFF70010002 20030NAK7 COMCAST CORP 6.500% 11/15/2035 DD 11/14/05 570,000.000 729,930.60 770,605.80 40,675.20
ONFF70010002 20030NBK6 COMCAST CORP 4.750% 03/01/2044 DD 02/26/14 2,380,000.000 2,552,621.40 2,729,312.60 176,691.20
ONFF70010002 20605PAJO CONCHO RESOURCES INC 4.875% 10/01/2047 DD 09/26/17 435,000.000 433,908.15 473,032.05 39,123.90
ONFF70010002 20825CAP9 CONOCOPHILLIPS 5.900% 05/15/2038 DD 05/08/08 1,667,000.000 1,961,592.24 2,190,621.37 229,029.13
ONFF70010002 20825CAQ7  CONOCOPHILLIPS 6.500% 02/01/2039 DD 02/03/09 1,345,000.000 1,702,648.95 1,882,233.35 179,584.40
ONFF70010002 20826FAR7 CONOCOPHILLIPS CO 5.950% 03/15/2046 DD 03/08/16 715,000.000 884,783.90 963,112.15 78,328.25
ONFF70010002 209111EU3 CONSOLIDATED EDISON CO OF NEW 6.750% 04/01/2038 DD 04/04/08 286,000.000 387,086.70 410,670.26 23,583.56
ONFF70010002 209111EY5 CONSOLIDATED EDISON CO OF NEW 5.500% 12/01/2039 DD 12/04/09 665,000.000 783,010.90 842,441.95 59,431.05
ONFF70010002 209111FF5 CONSOLIDATED EDISON CO OF NEW 4.625% 12/01/2054 DD 11/24/14 345,000.000 361,925.70 394,918.05 32,992.35
ONFF70010002 209111FG3 CONSOLIDATED EDISON CO OF NEW 4.500% 12/01/2045 DD 11/17/15 640,000.000 678,630.40 736,057.60 57,427.20
ONFF70010002 231021AQ9 CUMMINS INC 4.875% 10/01/2043 DD 09/24/13 435,000.000 483,946.20 521,499.75 37,553.55
ONFF70010002 263901AB6 DUKE ENERGY INDIANA LLC 6.450% 04/01/2039 DD 03/23/09 1,160,000.000 1,520,226.40 1,623,280.80 103,054.40
ONFF70010002 26441CAT2 DUKE ENERGY CORP 3.750% 09/01/2046 DD 08/12/16 2,270,000.000 2,215,451.90 2,244,825.70 29,373.80
ONFF70010002 278062AD6 EATON CORP 4.000% 11/02/2032 DD 11/02/13 1,385,000.000 1,365,388.40 1,430,095.60 64,707.20
ONFF70010002 285659AF5 ENTERPRISE SERVICES LLC 7.450% 10/15/2029 DD 10/12/99 1,140,000.000 1,356,645.60 1,416,860.40 60,214.80
ONFF70010002 29266MAF6 IBERDROLA INTERNATIONAL BV 6.750% 07/15/2036 DD 07/24/06 550,000.000 672,688.50 725,653.50 52,965.00
ONFF70010002 30219GAP3 EXPRESS SCRIPTS HOLDING CO 4.800% 07/15/2046 DD 07/05/16 1,575,000.000 1,507,952.25 1,675,469.25 167,517.00
ONFF70010002 341081ETO FLORIDA POWER & LIGHT CO 4.950% 06/01/2035 DD 06/07/05 1,060,000.000 1,209,332.80 1,256,025.80 46,693.00
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ONFF70010002 341081FF9 FLORIDA POWER & LIGHT CO 4.125% 02/01/2042 DD 12/13/11 350,000.000 358,998.50 386,571.50 27,573.00
ONFF70010002 36164QNA2  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11/15/2035 DD 05/15/16 6,792,000.000 7,117,404.72 7,350,709.92 233,305.20
ONFF70010002 36962G3P7 GENERAL ELECTRIC CO 5.875% 01/14/2038 DD 01/14/08 1,534,000.000 1,930,585.02 1,983,753.46 53,168.44
ONFF70010002 36962G4B7 GENERAL ELECTRIC CO 6.875% 01/10/2039 DD 01/09/09 314,000.000 442,721.16 452,470.86 9,749.70
ONFF70010002 375558BA0 GILEAD SCIENCES INC 4.500% 02/01/2045 DD 11/17/14 1,845,000.000 1,843,450.20 2,050,588.35 207,138.15
ONFF70010002 375558BG7 GILEAD SCIENCES INC 4.600% 09/01/2035 DD 09/14/15 620,000.000 643,057.80 698,597.40 55,539.60
ONFF70010002 377372AE7 GLAXOSMITHKLINE CAPITAL INC 6.375% 05/15/2038 DD 05/13/08 895,000.000 1,177,148.75 1,262,603.35 85,454.60
ONFF70010002 38141GCU6 GOLDMAN SACHS GROUP INC/THE 6.125% 02/15/2033 DD 02/13/03 3,075,000.000 3,716,537.25 3,919,272.00 202,734.75
ONFF70010002 404280BB4 HSBC HOLDINGS PLC 3.900% 05/25/2026 DD 05/25/16 1,925,000.000 1,938,147.75 1,996,494.50 58,346.75
ONFF70010002 4042Q1AA5 HSBC BANK USA NA/NEW YORK NY 5.875% 11/01/2034 DD 10/25/04 2,765,000.000 3,219,095.95 3,566,158.75 347,062.80
ONFF70010002 437076AS1 HOME DEPOT INC/THE 5.875% 12/16/2036 DD 12/19/06 1,950,000.000 2,463,552.00 2,638,759.50 175,207.50
ONFF70010002 437076BA9 HOME DEPOT INC/THE 4.200% 04/01/2043 DD 04/05/13 350,000.000 360,622.50 385,493.50 24,871.00
ONFF70010002 448579AF9 HYATT HOTELS CORP 4.850% 03/15/2026 DD 03/07/16 825,000.000 868,799.25 899,703.75 30,904.50
ONFF70010002 458140BF6 INTEL CORP 144A 3.734% 12/08/2047 DD 12/08/17 942,000.000 970,787.52 978,210.48 7,422.96
ONFF70010002 461070AG9 INTERSTATE POWER & LIGHT CO 6.250% 07/15/2039 DD 07/10/09 905,000.000 1,146,933.65 1,211,795.00 64,861.35
ONFF70010002 46625HHFO JPMORGAN CHASE & CO 6.400% 05/15/2038 DD 05/22/08 3,630,000.000 4,703,681.40 4,994,662.20 290,980.80
ONFF70010002 478160BV5 JOHNSON & JOHNSON 3.700% 03/01/2046 DD 03/01/16 2,000,000.000 1,970,720.00 2,107,980.00 137,260.00
ONFF70010002 487836BQO0 KELLOGG CO 4.500% 04/01/2046 DD 03/07/16 1,180,000.000 1,153,119.60 1,251,885.60 98,766.00
ONFF70010002 548661CX3 LOWE'S COS INC 4.650% 04/15/2042 DD 04/23/12 625,000.000 667,931.25 714,225.00 46,293.75
ONFF70010002 548661DN4 LOWE'S COS INC 3.700% 04/15/2046 DD 04/20/16 2,120,000.000 1,978,914.00 2,128,670.80 149,756.80
ONFF70010002 571748BC5 MARSH & MCLENNAN COS INC 4.350% 01/30/2047 DD 01/12/17 345,000.000 342,812.70 382,149.60 39,336.90
ONFF70010002 58013MFC3  MCDONALD'S CORP 4.450% 03/01/2047 DD 03/09/17 825,000.000 820,949.25 897,938.25 76,989.00
ONFF70010002 585055AT3 MEDTRONIC INC 5.550% 03/15/2040 DD 03/16/10 970,000.000 1,129,147.90 1,229,756.30 100,608.40
ONFF70010002 58933YAT2 MERCK & CO INC 3.700% 02/10/2045 DD 02/10/15 1,540,000.000 1,468,451.60 1,607,667.60 139,216.00
ONFF70010002 59156RAMO  METLIFE INC 5.700% 06/15/2035 DD 06/23/05 2,235,000.000 2,629,790.40 2,831,230.95 201,440.55
ONFF70010002 62952EAB3 NYU HOSPITALS CENTER 5.750% 07/01/2043 DD 08/01/13 1,775,000.000 2,066,685.75 2,310,979.00 244,293.25
ONFF70010002 66989HAK4 NOVARTIS CAPITAL CORP 4.000% 11/20/2045 DD 11/20/15 1,055,000.000 1,064,695.45 1,146,035.95 81,340.50
ONFF70010002 674599CF0 OCCIDENTAL PETROLEUM CORP 4.625% 06/15/2045 DD 06/23/15 650,000.000 676,331.50 736,853.00 60,521.50
ONFF70010002 68389XAV7 ORACLE CORP 4.300% 07/08/2034 DD 07/08/14 940,000.000 971,941.20 1,044,669.00 72,727.80
ONFF70010002 68389XBF1 ORACLE CORP 4.125% 05/15/2045 DD 05/05/15 3,285,000.000 3,313,385.90 3,543,003.90 229,618.00
ONFF70010002 694308GS0 PACIFIC GAS & ELECTRIC CO 5.400% 01/15/2040 DD 11/18/09 2,910,000.000 3,408,424.80 3,509,896.50 101,471.70
ONFF70010002 713448CQ9 PEPSICO INC 4.250% 10/22/2044 DD 10/22/14 650,000.000 671,274.50 717,333.50 46,059.00
ONFF70010002 713448DD7 PEPSICO INC 4.450% 04/14/2046 DD 10/14/15 2,025,000.000 2,156,787.00 2,301,088.50 144,301.50
ONFF70010002 718172AU3 PHILIP MORRIS INTERNATIONAL IN 3.875% 08/21/2042 DD 08/21/12 2,435,000.000 2,260,946.20 2,428,376.80 167,430.60
ONFF70010002 767201AL0 RIO TINTO FINANCE USA LTD 5.200% 11/02/2040 DD 11/02/10 1,945,000.000 2,212,943.20 2,388,576.70 175,633.50
ONFF70010002 797440BL7 SAN DIEGO GAS & ELECTRIC CO 5.350% 05/15/2040 DD 05/13/10 620,000.000 733,429.00 771,025.80 37,596.80
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ONFF70010002 797440BM5 SAN DIEGO GAS & ELECTRIC CO 4.500% 08/15/2040 DD 08/26/10 665,000.000 712,840.10 775,157.25 62,317.15
ONFF70010002 822582AN2 SHELL INTERNATIONAL FINANCE BV 5.500% 03/25/2040 DD 03/25/10 1,450,000.000 1,686,190.50 1,843,878.00 157,687.50
ONFF70010002 822582BY7 SHELL INTERNATIONAL FINANCE BV 3.750% 09/12/2046 DD 09/12/16 1,450,000.000 1,334,217.50 1,478,884.00 144,666.50
ONFF70010002 842400FP3 SOUTHERN CALIFORNIA EDISON CO 5.500% 03/15/2040 DD 03/11/10 1,300,000.000 1,563,562.00 1,664,897.00 101,335.00
ONFF70010002 842434CK6 SOUTHERN CALIFORNIA GAS CO 3.750% 09/15/2042 DD 09/21/12 950,000.000 927,960.00 991,220.50 63,260.50
ONFF70010002 85205TAGS5 SPIRIT AEROSYSTEMS INC 3.850% 06/15/2026 DD 06/01/16 135,000.000 133,185.60 137,084.40 3,898.80
ONFF70010002 88167AAE1l TEVA PHARMACEUTICAL FINANCE NE 3.150% 10/01/2026 DD 07/21/16 460,000.000 424,087.80 379,799.00 -44,288.80
ONFF70010002 89352HAL3 TRANSCANADA PIPELINES LTD 5.000% 10/16/2043 DD 10/07/13 2,355,000.000 2,615,934.00 2,789,379.75 173,445.75
ONFF70010002 89417EAD1 TRAVELERS COS INC/THE 6.250% 06/15/2037 DD 05/29/07 1,200,000.000 1,542,024.00 1,635,096.00 93,072.00
ONFF70010002 90131HBP9 21ST CENTURY FOX AMERICA INC 6.900% 08/15/2039 DD 02/15/10 2,845,000.000 3,572,608.75 4,015,347.65 442,738.90
ONFF70010002 902494BD4 TYSON FOODS INC 4.550% 06/02/2047 DD 06/02/17 470,000.000 467,255.20 511,881.70 44,626.50
ONFF70010002 906548CL4 UNION ELECTRIC CO 3.650% 04/15/2045 DD 04/06/15 1,090,000.000 1,030,584.10 1,109,892.50 79,308.40
ONFF70010002 907818EG9 UNION PACIFIC CORP 4.375% 11/15/2065 DD 10/29/15 935,000.000 929,838.80 1,021,066.75 91,227.95
ONFF70010002 907818EJ3 UNION PACIFIC CORP 4.050% 03/01/2046 DD 03/01/16 1,000,000.000 1,002,860.00 1,081,360.00 78,500.00
ONFF70010002 913017BT5 UNITED TECHNOLOGIES CORP 4.500% 06/01/2042 DD 06/01/12 3,765,000.000 4,030,056.00 4,173,013.05 142,957.05
ONFF70010002 91324PCR1 UNITEDHEALTH GROUP INC 4.750% 07/15/2045 DD 07/23/15 1,820,000.000 2,004,948.40 2,149,784.00 144,835.60
ONFF70010002 91913YAU4 VALERO ENERGY CORP 3.400% 09/15/2026 DD 09/12/16 1,080,000.000 1,034,650.80 1,084,395.60 49,744.80
ONFF70010002 92343VCV4  VERIZON COMMUNICATIONS INC 4.272% 01/15/2036 DD 07/15/15 1,810,000.000 1,732,405.30 1,800,588.00 68,182.70
ONFF70010002 92343VCX0 VERIZON COMMUNICATIONS INC 4.522% 09/15/2048 DD 03/13/15 1,274,000.000 1,221,651.34 1,254,444.10 32,792.76
ONFF70010002 92826CAF9 VISA INC 4.300% 12/14/2045 DD 12/14/15 420,000.000 443,314.20 477,930.60 34,616.40
ONFF70010002 931142CV3 WALMART INC 4.875% 07/08/2040 DD 07/08/10 6,070,000.000 6,876,945.80 7,520,608.60 643,662.80
ONFF70010002 949746JM4 WELLS FARGO & CO 5.375% 02/07/2035 DD 02/07/05 4,480,000.000 5,089,996.80 5,476,262.40 386,265.60
ONFF70010002 94974BGT1 WELLS FARGO & CO 4.400% 06/14/2046 DD 06/14/16 1,935,000.000 1,851,891.75 2,040,728.40 188,836.65
ONFF70011002 00139PAA6 AlIG SUNAMERICA GLOBAL FIN 144A 6.900% 03/15/2032 DD 03/20/02 645,000.000 822,871.65 860,242.95 37,371.30
ONFF70011002 00206RCU4  AT&T INC 5.650% 02/15/2047 DD 02/09/16 525,000.000 577,993.50 574,570.50 -3,423.00
ONFF70011002 002824BH2 ABBOTT LABORATORIES 4.900% 11/30/2046 DD 11/22/16 2,105,000.000 2,160,445.70 2,413,382.50 252,936.80
ONFF70011002 00287YAW9  ABBVIE INC 4.450% 05/14/2046 DD 05/12/16 1,715,000.000 1,642,163.95 1,864,205.00 222,041.05
ONFF70011002 00440EAHO CHUBB INA HOLDINGS INC 6.700% 05/15/2036 DD 05/22/06 840,000.000 1,117,006.80 1,182,930.00 65,923.20
ONFF70011002 00440EAQO  CHUBB INA HOLDINGS INC 4.150% 03/13/2043 DD 03/13/13 483,000.000 487,617.48 524,470.38 36,852.90
ONFF70011002 010392FM5 ALABAMA POWER CO 3.750% 03/01/2045 DD 03/11/15 1,420,000.000 1,363,526.60 1,455,429.00 91,902.40
ONFF70011002 01609WAV4  ALIBABA GROUP HOLDING LTD 4.200% 12/06/2047 DD 12/06/17 1,145,000.000 1,150,662.45 1,192,162.55 41,500.10
ONFF70011002 020002BA8 ALLSTATE CORP/THE 4.500% 06/15/2043 DD 06/07/13 735,000.000 787,971.45 830,910.15 42,938.70
ONFF70011002 031162CF5 AMGEN INC 4.663% 06/15/2051 DD 12/15/16 4,366,000.000 4,196,206.26 4,883,414.66 687,208.40
ONFF70011002 03523TBF4 ANHEUSER-BUSCH INBEV WORLDWIDE 8.200% 01/15/2039 DD 01/15/11 1,765,000.000 2,654,365.85 2,807,020.70 152,654.85
ONFF70011002 035242AM8 ANHEUSER-BUSCH INBEV FINANCE | 4.700% 02/01/2036 DD 01/25/16 1,645,000.000 1,730,326.15 1,839,356.75 109,030.60
ONFF70011002 035242AN6 ANHEUSER-BUSCH INBEV FINANCE | 4.900% 02/01/2046 DD 01/25/16 3,270,000.000 3,534,444.90 3,789,897.30 255,452.40

Page 6 of 51



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2017

Security 1D Security Description Shares Cost Market Value Unrealized Gain/L0osSs
ONFF70011002 037411BA2 APACHE CORP 4.750% 04/15/2043 DD 04/09/12 860,000.000 885,825.80 883,856.40 -1,969.40
ONFF70011002 037833AL4 APPLE INC 3.850% 05/04/2043 DD 05/03/13 480,000.000 458,995.20 498,700.80 39,705.60
ONFF70011002 037833BA7 APPLE INC 3.450% 02/09/2045 DD 02/09/15 1,355,000.000 1,195,990.75 1,322,385.15 126,394.40
ONFF70011002 037833BH2 APPLE INC 4.375% 05/13/2045 DD 05/13/15 1,500,000.000 1,540,980.00 1,689,855.00 148,875.00
ONFF70011002 037833BX7 APPLE INC 4.650% 02/23/2046 DD 02/23/16 3,250,000.000 3,617,341.90 3,805,880.00 188,538.10
ONFF70011002 037833CH1 APPLE INC 4.250% 02/09/2047 DD 02/09/17 455,000.000 454,080.90 505,609.65 51,528.75
ONFF70011002 046353AMO ASTRAZENECA PLC 4.375% 11/16/2045 DD 11/16/15 930,000.000 958,950.90 1,011,691.20 52,740.30
ONFF70011002 06051GGW3 BANK OF AMERICA CORP 144A VAR RT 12/20/2028 DD 12/20/17 592,000.000 588,874.24 592,130.24 3,256.00
ONFF70011002 06738EAW5  BARCLAYS PLC 4.836% 05/09/2028 DD 05/09/17 1,400,000.000 1,429,592.00 1,457,176.00 27,584.00
ONFF70011002 075887BX6 BECTON DICKINSON AND CO 4.669% 06/06/2047 DD 06/06/17 1,180,000.000 1,180,000.00 1,277,597.80 97,597.80
ONFF70011002 084664BL4 BERKSHIRE HATHAWAY FINANCE COR 5.750% 01/15/2040 DD 01/13/10 2,225,000.000 2,737,439.75 2,934,085.25 196,645.50
ONFF70011002 097023BA2 BOEING CO/THE 5.875% 02/15/2040 DD 07/28/09 600,000.000 761,052.00 799,872.00 38,820.00
ONFF70011002 12189LAE1l BURLINGTON NORTHERN SANTA FE L 5.400% 06/01/2041 DD 05/19/11 1,085,000.000 1,280,701.45 1,365,646.10 84,944.65
ONFF70011002 12189LAN1 BURLINGTON NORTHERN SANTA FE L 4.450% 03/15/2043 DD 03/12/13 1,785,000.000 1,870,680.00 2,011,498.65 140,818.65
ONFF70011002 12189LAW1  BURLINGTON NORTHERN SANTA FE L 4.150% 04/01/2045 DD 03/09/15 860,000.000 872,134.60 934,553.40 62,418.80
ONFF70011002 15189WAH3  CENTERPOINT ENERGY RESOURCES C 5.850% 01/15/2041 DD 07/15/11 825,000.000 933,438.00 1,052,576.25 119,138.25
ONFF70011002 17275RAD4  CISCO SYSTEMS INC 5.900% 02/15/2039 DD 02/17/09 765,000.000 971,534.70 1,045,900.35 74,365.65
ONFF70011002 18600TAAQ CLEVELAND CLINIC FOUNDATION/TH 4.858% 01/01/2050 DD 09/18/14 1,235,000.000 1,171,496.30 1,388,782.20 217,285.90
ONFF70011002 20030NAK7 COMCAST CORP 6.500% 11/15/2035 DD 11/14/05 4,805,000.000 6,153,186.90 6,496,071.70 342,884.80
ONFF70011002 202795HTO COMMONWEALTH EDISON CO 6.450% 01/15/2038 DD 01/16/08 2,020,000.000 2,650,846.00 2,796,185.00 145,339.00
ONFF70011002 202795JD3 COMMONWEALTH EDISON CO 4.700% 01/15/2044 DD 01/10/14 1,060,000.000 1,167,621.80 1,249,167.60 81,545.80
ONFF70011002 20825CAP9 CONOCOPHILLIPS 5.900% 05/15/2038 DD 05/08/08 2,350,000.000 2,765,292.00 3,088,158.50 322,866.50
ONFF70011002 20825CAQ7  CONOCOPHILLIPS 6.500% 02/01/2039 DD 02/03/09 185,000.000 234,193.35 258,894.55 24,701.20
ONFF70011002 209111ES8 CONSOLIDATED EDISON CO OF NEW 6.300% 08/15/2037 DD 08/28/07 2,500,000.000 3,222,175.00 3,403,500.00 181,325.00
ONFF70011002 21684AAB2 COOPERATIEVE RABOBANK UA 5.750% 12/01/2043 DD 11/29/13 1,065,000.000 1,234,164.60 1,355,074.05 120,909.45
ONFF70011002 21987BAX6 CORP NACIONAL DEL COBRE D 144A 4.500% 08/01/2047 DD 08/01/17 635,000.000 617,270.80 682,396.40 65,125.60
ONFF70011002 23338VAE6 DTE ELECTRIC CO 3.700% 03/15/2045 DD 03/11/15 1,165,000.000 1,110,594.50 1,200,427.65 89,833.15
ONFF70011002 26442CAE4 DUKE ENERGY CAROLINAS LLC 6.050% 04/15/2038 DD 04/14/08 1,900,000.000 2,396,565.00 2,574,861.00 178,296.00
ONFF70011002 26444HAA9 DUKE ENERGY FLORIDA LLC 3.400% 10/01/2046 DD 09/09/16 1,135,000.000 1,017,868.00 1,097,726.60 79,858.60
ONFF70011002 278865AZ3 ECOLAB INC 144A 3.950% 12/01/2047 DD 11/27/17 1,670,000.000 1,685,163.60 1,707,090.70 21,927.10
ONFF70011002 341099CL1 DUKE ENERGY FLORIDA LLC 6.400% 06/15/2038 DD 06/18/08 930,000.000 1,226,223.60 1,308,854.10 82,630.50
ONFF70011002 36164QNA2  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11/15/2035 DD 05/15/16 5,116,000.000 5,366,036.15 5,536,842.16 170,806.01
ONFF70011002 36962G3P7 GENERAL ELECTRIC CO 5.875% 01/14/2038 DD 01/14/08 353,000.000 444,261.09 456,496.07 12,234.98
ONFF70011002 36962G4B7 GENERAL ELECTRIC CO 6.875% 01/10/2039 DD 01/09/09 1,186,000.000 1,672,188.84 1,709,014.14 36,825.30
ONFF70011002 375558BD4 GILEAD SCIENCES INC 4.750% 03/01/2046 DD 09/14/15 2,080,000.000 2,152,113.60 2,406,019.20 253,905.60
ONFF70011002 38141GGMO0 GOLDMAN SACHS GROUP INC/THE 6.250% 02/01/2041 DD 01/28/11 1,920,000.000 2,379,974.40 2,587,392.00 207,417.60
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ONFF70011002 38141GVSO  GOLDMAN SACHS GROUP INC/THE 4.750% 10/21/2045 DD 10/21/15 325,000.000 343,083.00 372,290.75 29,207.75
ONFF70011002 404280AG4 HSBC HOLDINGS PLC 6.500% 05/02/2036 DD 05/03/06 1,690,000.000 2,084,141.80 2,205,585.20 121,443.40
ONFF70011002 404280AH2 HSBC HOLDINGS PLC 6.500% 09/15/2037 DD 09/12/07 1,175,000.000 1,456,635.75 1,545,219.00 88,583.25
ONFF70011002 406216BK6 HALLIBURTON CO 5.000% 11/15/2045 DD 11/13/15 976,000.000 1,052,567.20 1,120,799.36 68,232.16
ONFF70011002 437076BD3 HOME DEPOT INC/THE 4.875% 02/15/2044 DD 09/10/13 1,210,000.000 1,359,531.80 1,463,035.20 103,503.40
ONFF70011002 437076BH4 HOME DEPOT INC/THE 4.250% 04/01/2046 DD 06/02/15 915,000.000 960,621.90 1,021,872.00 61,250.10
ONFF70011002 46625HHFO JPMORGAN CHASE & CO 6.400% 05/15/2038 DD 05/22/08 2,835,000.000 3,673,536.30 3,900,789.90 227,253.60
ONFF70011002 575767AG3 MASSACHUSETTS MUTUAL LIFE 144A 8.875% 06/01/2039 DD 06/01/09 399,000.000 598,962.84 661,210.83 62,247.99
ONFF70011002 585055BU9 MEDTRONIC INC 4.625% 03/15/2045 DD 03/15/15 2,320,000.000 2,481,632.40 2,702,916.00 221,283.60
ONFF70011002 59217GCK3  METROPOLITAN LIFE GLOBAL 144A 3.000% 09/19/2027 DD 09/19/17 2,265,000.000 2,260,537.95 2,243,731.65 -16,806.30
ONFF70011002 594918BL7 MICROSOFT CORP 4.450% 11/03/2045 DD 11/03/15 1,665,000.000 1,773,924.30 1,951,546.50 177,622.20
ONFF70011002 594918CAO0 MICROSOFT CORP 4.250% 02/06/2047 DD 02/06/17 1,630,000.000 1,631,898.50 1,863,530.10 231,631.60
ONFF70011002 594918CB8 MICROSOFT CORP 4.500% 02/06/2057 DD 02/06/17 1,000,000.000 997,050.00 1,184,120.00 187,070.00
ONFF70011002 59562VARS BERKSHIRE HATHAWAY ENERGY CO 6.500% 09/15/2037 DD 08/28/07 1,950,000.000 2,538,276.00 2,734,777.50 196,501.50
ONFF70011002 63946BAF7 NBCUNIVERSAL MEDIA LLC 6.400% 04/30/2040 DD 04/30/11 620,000.000 801,734.40 837,886.60 36,152.20
ONFF70011002 641423BU1 NEVADA POWER CO 6.750% 07/01/2037 DD 06/28/07 1,410,000.000 1,852,500.30 1,994,529.60 142,029.30
ONFF70011002 64952GAF5 NEW YORK LIFE INSURANCE C 144A 6.750% 11/15/2039 DD 10/08/09 1,335,000.000 1,755,938.85 1,929,996.15 174,057.30
ONFF70011002 665772CC1 NORTHERN STATES POWER CO/MN 6.200% 07/01/2037 DD 06/26/07 1,300,000.000 1,687,920.00 1,774,188.00 86,268.00
ONFF70011002 668444AQ5 NORTHWESTERN UNIVERSITY 3.662% 12/01/2057 DD 10/12/17 975,000.000 975,000.00 1,002,105.00 27,105.00
ONFF70011002 68389XAH8 ORACLE CORP 6.125% 07/08/2039 DD 07/08/09 1,670,000.000 2,101,511.30 2,293,444.40 191,933.10
ONFF70011002 68389XAW5  ORACLE CORP 4.500% 07/08/2044 DD 07/08/14 985,000.000 1,005,675.15 1,122,781.80 117,106.65
ONFF70011002 68389XBJ3 ORACLE CORP 4.000% 07/15/2046 DD 07/07/16 1,275,000.000 1,219,537.50 1,356,612.75 137,075.25
ONFF70011002 694308GJO PACIFIC GAS & ELECTRIC CO 5.800% 03/01/2037 DD 03/13/07 1,720,000.000 2,098,348.40 2,146,405.20 48,056.80
ONFF70011002 694308HD2 PACIFIC GAS & ELECTRIC CO 4.600% 06/15/2043 DD 06/14/13 645,000.000 680,352.45 704,991.45 24,639.00
ONFF70011002 695114CLO PACIFICORP 6.000% 01/15/2039 DD 01/08/09 1,150,000.000 1,463,271.50 1,545,335.50 82,064.00
ONFF70011002 713448DV7 PEPSICO INC 4.000% 05/02/2047 DD 05/02/17 1,015,000.000 1,010,605.05 1,081,188.15 70,583.10
ONFF70011002 718172AC3 PHILIP MORRIS INTERNATIONAL IN 6.375% 05/16/2038 DD 05/16/08 1,005,000.000 1,288,651.20 1,360,026.30 71,375.10
ONFF70011002 718172BL2 PHILIP MORRIS INTERNATIONAL IN 4.250% 11/10/2044 DD 11/10/14 670,000.000 661,564.70 706,220.20 44,655.50
ONFF70011002 742718FBO PROCTER & GAMBLE CO/THE 3.500% 10/25/2047 DD 10/25/17 1,775,000.000 1,751,907.25 1,792,306.25 40,399.00
ONFF70011002 744448CE9 PUBLIC SERVICE CO OF COLORADO 4.750% 08/15/2041 DD 08/09/11 650,000.000 717,398.50 756,236.00 38,837.50
ONFF70011002 744448CM1 PUBLIC SERVICE CO OF COLORADO 3.550% 06/15/2046 DD 06/13/16 950,000.000 877,591.00 939,284.00 61,693.00
ONFF70011002 747525AV5 QUALCOMM INC 4.300% 05/20/2047 DD 05/26/17 795,000.000 794,872.80 800,890.95 6,018.15
ONFF70011002 761713BW5  REYNOLDS AMERICAN INC 7.000% 08/04/2041 DD 08/04/15 445,000.000 532,834.10 602,165.10 69,331.00
ONFF70011002 822582AN2 SHELL INTERNATIONAL FINANCE BV 5.500% 03/25/2040 DD 03/25/10 3,300,000.000 3,953,539.00 4,196,412.00 242,873.00
ONFF70011002 822582BQ4 SHELL INTERNATIONAL FINANCE BV 4.000% 05/10/2046 DD 05/10/16 245,000.000 233,239.30 260,937.25 27,697.95
ONFF70011002 828807CES5 SIMON PROPERTY GROUP LP 6.750% 02/01/2040 DD 01/25/10 930,000.000 1,241,029.20 1,297,108.20 56,079.00
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ONFF70011002 828807CL9 SIMON PROPERTY GROUP LP 4.750% 03/15/2042 DD 03/13/12 455,000.000 483,023.45 510,510.00 27,486.55
ONFF70011002 842400ES8 SOUTHERN CALIFORNIA EDISON CO 6.000% 01/15/2034 DD 01/14/04 810,000.000 1,001,597.40 1,043,239.50 41,642.10
ONFF70011002 8426EPAB4 SOUTHERN CO GAS CAPITAL CORP 3.950% 10/01/2046 DD 09/13/16 645,000.000 596,831.40 640,414.05 43,582.65
ONFF70011002 87612EBGO  TARGET CORP 3.900% 11/15/2047 DD 10/20/17 1,875,000.000 1,867,368.75 1,908,525.00 41,156.25
ONFF70011002 878091BCO TEACHERS INSURANCE & ANNU 144A 6.850% 12/16/2039 DD 12/16/09 54,000.000 70,076.88 76,293.36 6,216.48
ONFF70011002 878091BF3 TEACHERS INSURANCE & ANNU 144A 4.270% 05/15/2047 DD 05/08/17 1,235,000.000 1,231,048.00 1,306,061.90 75,013.90
ONFF70011002 87938WAU7  TELEFONICA EMISIONES SAU 5.213% 03/08/2047 DD 03/08/17 1,635,000.000 1,666,212.30 1,855,479.75 189,267.45
ONFF70011002 893526829 TRANSCANADA PIPELINES LTD 7.625% 01/15/2039 DD 01/09/09 2,043,000.000 2,932,207.55 3,078,065.52 145,857.97
ONFF70011002 89417EAL3 TRAVELERS COS INC/THE 3.750% 05/15/2046 DD 05/11/16 760,000.000 717,136.00 775,496.40 58,360.40
ONFF70011002 907818DZ8 UNION PACIFIC CORP 4.150% 01/15/2045 DD 08/12/14 735,000.000 740,181.75 794,637.90 54,456.15
ONFF70011002 907818EM6 UNION PACIFIC CORP 3.799% 10/01/2051 DD 10/04/16 1,299,000.000 1,212,577.53 1,324,447.41 111,869.88
ONFF70011002 913017BT5 UNITED TECHNOLOGIES CORP 4.500% 06/01/2042 DD 06/01/12 2,390,000.000 2,558,256.00 2,649,004.30 90,748.30
ONFF70011002 91324PAR3 UNITEDHEALTH GROUP INC 5.800% 03/15/2036 DD 03/02/06 700,000.000 851,823.00 910,231.00 58,408.00
ONFF70011002 91324PCZ3 UNITEDHEALTH GROUP INC 4.250% 04/15/2047 DD 03/13/17 1,060,000.000 1,057,986.00 1,166,625.40 108,639.40
ONFF70011002 91324PDF6 UNITEDHEALTH GROUP INC 3.750% 10/15/2047 DD 10/25/17 909,000.000 900,600.84 927,425.43 26,824.59
ONFF70011002 92343VCX0 VERIZON COMMUNICATIONS INC 4.522% 09/15/2048 DD 03/13/15 1,498,000.000 1,436,447.18 1,475,005.70 38,558.52
ONFF70011002 92343VCZ5 VERIZON COMMUNICATIONS INC 4.672% 03/15/2055 DD 03/13/15 718,000.000 674,280.98 693,185.92 18,904.94
ONFF70011002 927804FRO VIRGINIA ELECTRIC & POWER CO 4.450% 02/15/2044 DD 02/07/14 110,000.000 115,485.70 124,104.20 8,618.50
ONFF70011002 92976GAG6  WELLS FARGO BANK NA 5.850% 02/01/2037 DD 01/29/07 2,345,000.000 2,762,198.95 3,007,204.55 245,005.60
ONFF70011002 92976GAJO WELLS FARGO BANK NA 6.600% 01/15/2038 DD 12/07/07 1,750,000.000 2,226,087.50 2,440,865.00 214,777.50
ONFF70011002 94974BGU8  WELLS FARGO & CO 4.750% 12/07/2046 DD 12/08/16 235,000.000 238,492.10 262,645.40 24,153.30
ONFF70012002 00287YAW9  ABBVIE INC 4.450% 05/14/2046 DD 05/12/16 700,000.000 670,271.00 760,900.00 90,629.00
ONFF70012002 010392FL7 ALABAMA POWER CO 4.150% 08/15/2044 DD 08/26/14 300,000.000 301,491.00 323,733.00 22,242.00
ONFF70012002 025816BF5 AMERICAN EXPRESS CO 4.050% 12/03/2042 DD 12/03/12 1,755,000.000 1,693,610.10 1,864,915.65 171,305.55
ONFF70012002 031162CF5 AMGEN INC 4.663% 06/15/2051 DD 12/15/16 645,000.000 619,915.95 721,438.95 101,523.00
ONFF70012002 035242AN6 ANHEUSER-BUSCH INBEV FINANCE | 4.900% 02/01/2046 DD 01/25/16 2,000,000.000 2,161,740.00 2,317,980.00 156,240.00
ONFF70012002 037833DD9 APPLE INC 3.750% 09/12/2047 DD 09/12/17 1,600,000.000 1,590,864.00 1,639,680.00 48,816.00
ONFF70012002 06050TJZ6 BANK OF AMERICA NA 6.000% 10/15/2036 DD 10/26/06 1,000,000.000 1,206,470.00 1,304,080.00 97,610.00
ONFF70012002 06051GGG8 BANK OF AMERICA CORP VAR RT 01/20/2048 DD 01/20/17 900,000.000 900,000.00 1,014,264.00 114,264.00
ONFF70012002 06051GGW3 BANK OF AMERICA CORP 144A VAR RT 12/20/2028 DD 12/20/17 737,000.000 733,108.64 737,162.14 4,053.50
ONFF70012002 084664BU4 BERKSHIRE HATHAWAY FINANCE COR 4.400% 05/15/2042 DD 05/15/12 400,000.000 421,100.00 450,748.00 29,648.00
ONFF70012002 10922NADS BRIGHTHOUSE FINANCIAL INC 144A 4.700% 06/22/2047 DD 06/22/17 200,000.000 195,622.00 204,026.00 8,404.00
ONFF70012002 11134LAG4 BROADCOM CORP / BROADCOM 144A 3.875% 01/15/2027 DD 01/19/17 300,000.000 298,674.00 295,215.00 -3,459.00
ONFF70012002 12189LAA9 BURLINGTON NORTHERN SANTA FE L 5.750% 05/01/2040 DD 05/17/10 1,500,000.000 1,830,615.00 1,954,560.00 123,945.00
ONFF70012002 12189LAG6 BURLINGTON NORTHERN SANTA FE L 4.950% 09/15/2041 DD 08/22/11 500,000.000 559,660.00 593,410.00 33,750.00
ONFF70012002 151020AW4  CELGENE CORP 4.350% 11/15/2047 DD 11/09/17 100,000.000 99,733.00 103,873.00 4,140.00
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ONFF70012002 185508AG3 CLECO POWER LLC 6.000% 12/01/2040 DD 11/15/10 475,000.000 577,685.50 596,794.75 19,109.25
ONFF70012002 20030NBH3  COMCAST CORP 4.250% 01/15/2033 DD 01/14/13 200,000.000 208,134.00 217,994.00 9,860.00
ONFF70012002 20030NCC3  COMCAST CORP 3.969% 11/01/2047 DD 10/19/17 2,344,000.000 2,377,148.16 2,421,539.52 44,391.36
ONFF70012002 20030NCE9  COMCAST CORP 3.999% 11/01/2049 DD 10/19/17 2,816,000.000 2,775,365.12 2,883,640.32 108,275.20
ONFF70012002 20605PAJO CONCHO RESOURCES INC 4.875% 10/01/2047 DD 09/26/17 100,000.000 99,749.00 108,743.00 8,994.00
ONFF70012002 209111FH1 CONSOLIDATED EDISON CO OF NEW 3.850% 06/15/2046 DD 06/17/16 900,000.000 858,717.00 937,323.00 78,606.00
ONFF70012002 21685WCJ4  COOPERATIEVE RABOBANK UA 5.250% 05/24/2041 DD 05/24/11 1,700,000.000 1,978,596.00 2,143,853.00 165,257.00
ONFF70012002 26884UAD1 EPR PROPERTIES 4.500% 06/01/2027 DD 05/23/17 200,000.000 202,605.00 201,138.00 -1,467.00
ONFF70012002 278865AZ3 ECOLAB INC 144A 3.950% 12/01/2047 DD 11/27/17 332,000.000 335,014.56 339,373.72 4,359.16
ONFF70012002 29336UAG2  ENLINK MIDSTREAM PARTNERS LP 5.450% 06/01/2047 DD 05/11/17 100,000.000 99,981.00 105,669.00 5,688.00
ONFF70012002 30251BAE8 FMR LLC 144A 5.150% 02/01/2043 DD 02/01/13 300,000.000 316,326.00 357,828.00 41,502.00
ONFF70012002 341099CHO DUKE ENERGY FLORIDA LLC 6.350% 09/15/2037 DD 09/18/07 1,000,000.000 1,288,590.00 1,392,240.00 103,650.00
ONFF70012002 36164QNA2  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11/15/2035 DD 05/15/16 2,722,000.000 2,852,411.02 2,945,911.72 93,500.70
ONFF70012002 36962G3A0 GENERAL ELECTRIC CO 6.150% 08/07/2037 DD 08/07/07 573,000.000 739,582.56 756,726.72 17,144.16
ONFF70012002 36962G3P7 GENERAL ELECTRIC CO 5.875% 01/14/2038 DD 01/14/08 1,346,000.000 1,693,981.38 1,740,633.74 46,652.36
ONFF70012002 373334JR3 GEORGIA POWER CO 5.400% 06/01/2040 DD 06/03/10 325,000.000 383,747.00 390,630.50 6,883.50
ONFF70012002 375558BK8 GILEAD SCIENCES INC 4.150% 03/01/2047 DD 09/20/16 500,000.000 510,388.00 531,840.00 21,452.00
ONFF70012002 38141GCU6  GOLDMAN SACHS GROUP INC/THE 6.125% 02/15/2033 DD 02/13/03 1,800,000.000 2,175,534.00 2,294,208.00 118,674.00
ONFF70012002 404280AF6 HSBC HOLDINGS PLC 7.625% 05/17/2032 DD 05/17/05 400,000.000 518,444.00 543,468.00 25,024.00
ONFF70012002 4042Q1AD9  HSBC BANK USA NA 7.000% 01/15/2039 DD 06/18/08 2,300,000.000 3,039,151.00 3,398,388.00 359,237.00
ONFF70012002 406216BK6 HALLIBURTON CO 5.000% 11/15/2045 DD 11/13/15 300,000.000 323,535.00 344,508.00 20,973.00
ONFF70012002 437076BF8 HOME DEPOT INC/THE 4.400% 03/15/2045 DD 06/12/14 500,000.000 532,850.00 566,230.00 33,380.00
ONFF70012002 46625HHFO JPMORGAN CHASE & CO 6.400% 05/15/2038 DD 05/22/08 3,600,000.000 4,664,808.00 4,953,384.00 288,576.00
ONFF70012002 46625HHV5  JPMORGAN CHASE & CO 5.500% 10/15/2040 DD 10/21/10 100,000.000 118,122.00 125,938.00 7,816.00
ONFF70012002 548661DQ7 LOWE'S COS INC 4.050% 05/03/2047 DD 05/03/17 400,000.000 397,456.00 425,808.00 28,352.00
ONFF70012002 575634AS9 MASSACHUSETTS ELECTRIC CO 144A 5.900% 11/15/2039 DD 11/18/09 700,000.000 895,524.00 923,538.00 28,014.00
ONFF70012002 575718AA9 MASSACHUSETTS INSTITUTE OF TEC 5.600% 07/01/2111 DD 05/18/11 1,500,000.000 1,818,180.00 2,071,170.00 252,990.00
ONFF70012002 585055BU9 MEDTRONIC INC 4.625% 03/15/2045 DD 03/15/15 700,000.000 745,794.00 815,535.00 69,741.00
ONFF70012002 594918AX2 MICROSOFT CORP 4.875% 12/15/2043 DD 12/06/13 900,000.000 998,991.00 1,104,282.00 105,291.00
ONFF70012002 594918BU7 MICROSOFT CORP 3.950% 08/08/2056 DD 08/08/16 200,000.000 188,896.00 213,478.00 24,582.00
ONFF70012002 595620AL9 MIDAMERICAN ENERGY CO 4.800% 09/15/2043 DD 09/19/13 300,000.000 331,851.00 360,339.00 28,488.00
ONFF70012002 68389XAM7  ORACLE CORP 5.375% 07/15/2040 DD 07/15/11 300,000.000 348,633.00 379,299.00 30,666.00
ONFF70012002 68389XBF1 ORACLE CORP 4.125% 05/15/2045 DD 05/05/15 600,000.000 581,496.00 647,124.00 65,628.00
ONFF70012002 68389XBJ3 ORACLE CORP 4.000% 07/15/2046 DD 07/07/16 300,000.000 286,950.00 319,203.00 32,253.00
ONFF70012002 694308GJO PACIFIC GAS & ELECTRIC CO 5.800% 03/01/2037 DD 03/13/07 400,000.000 487,988.00 499,164.00 11,176.00
ONFF70012002 694308GM3  PACIFIC GAS & ELECTRIC CO 6.350% 02/15/2038 DD 03/03/08 1,000,000.000 1,272,370.00 1,322,170.00 49,800.00
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ONFF70012002 694308GQ4 PACIFIC GAS & ELECTRIC CO 6.250% 03/01/2039 DD 03/06/09 600,000.000 763,794.00 779,910.00 16,116.00
ONFF70012002 695114CLO PACIFICORP 6.000% 01/15/2039 DD 01/08/09 200,000.000 254,482.00 268,754.00 14,272.00
ONFF70012002 70014LAC4 PARK AEROSPACE HOLDINGS L 144A 4.500% 03/15/2023 DD 09/25/17 200,000.000 199,750.00 191,000.00 -8,750.00
ONFF70012002 71654QBE1 PETROLEOS MEXICANOS 5.500% 06/27/2044 DD 06/26/12 895,000.000 744,819.00 823,364.20 78,545.20
ONFF70012002 71654QCC4  PETROLEOS MEXICANOS 6.750% 09/21/2047 DD 09/21/16 985,000.000 930,628.00 1,028,192.25 97,564.25
ONFF70012002 737679DE7 POTOMAC ELECTRIC POWER CO 4.150% 03/15/2043 DD 03/18/13 400,000.000 408,128.00 436,132.00 28,004.00
ONFF70012002 744320AZ5 PRUDENTIAL FINANCIAL INC 144A 3.935% 12/07/2049 DD 12/07/17 257,000.000 264,242.26 262,759.37 -1,482.89
ONFF70012002 747525AJ2 QUALCOMM INC 4.650% 05/20/2035 DD 05/20/15 250,000.000 264,280.00 269,040.00 4,760.00
ONFF70012002 747525AK9 QUALCOMM INC 4.800% 05/20/2045 DD 05/20/15 100,000.000 106,863.00 107,555.00 692.00
ONFF70012002 75884RAW3 REGENCY CENTERS LP 4.400% 02/01/2047 DD 01/26/17 100,000.000 100,784.00 103,052.00 2,268.00
ONFF70012002 822582AY8 SHELL INTERNATIONAL FINANCE BV 4.550% 08/12/2043 DD 08/12/13 1,000,000.000 1,042,830.00 1,137,390.00 94,560.00
ONFF70012002 87938WAU7  TELEFONICA EMISIONES SAU 5.213% 03/08/2047 DD 03/08/17 650,000.000 659,834.50 737,652.50 77,818.00
ONFF70012002 90345WAA2  US AIRWAYS 2012-1 CLASS A PASS 5.900% 04/01/2026 DD 05/14/12 290,743.001 324,178.46 322,695.66 -1,482.80
ONFF70012002 90345WAD6  US AIRWAYS 2012-2 CLASS A PASS 4.625% 12/03/2026 DD 12/13/12 785,782.310 832,929.24 834,107.92 1,178.68
ONFF70012002 91324PCQ3  UNITEDHEALTH GROUP INC 4.625% 07/15/2035 DD 07/23/15 800,000.000 872,032.00 931,664.00 59,632.00
ONFF70012002 92343VCX0 VERIZON COMMUNICATIONS INC 4.522% 09/15/2048 DD 03/13/15 725,000.000 695,209.75 713,871.25 18,661.50
ONFF70012002 92343VCZ5 VERIZON COMMUNICATIONS INC 4.672% 03/15/2055 DD 03/13/15 1,448,000.000 1,359,831.28 1,397,957.12 38,125.84
ONFF70012002 92890HAD4  WEA FINANCE LLC / WESTFIE 144A 4.750% 09/17/2044 DD 09/17/14 200,000.000 197,694.00 218,054.00 20,360.00
ONFF70012002 92976GAJO WELLS FARGO BANK NA 6.600% 01/15/2038 DD 12/07/07 3,000,000.000 3,816,150.00 4,184,340.00 368,190.00
ONFF70012002 94980VAG3 WELLS FARGO BANK NA 5.950% 08/26/2036 DD 08/29/06 1,200,000.000 1,412,700.00 1,537,932.00 125,232.00
ONFF70012002 983024AG5 WYETH LLC 6.500% 02/01/2034 DD 12/16/03 1,050,000.000 1,356,862.50 1,435,948.50 79,086.00
ONFF70012002 98978VAM5 ZOETIS INC 3.950% 09/12/2047 DD 09/12/17 100,000.000 99,408.00 101,974.00 2,566.00
ONFF70012002 EXB60WHS9 TESCO PROPERTY FINANCE 5 REGS 5.661% 10/13/2041 394,433.810 475,836.15 626,246.17 150,410.02
ONFF70012002 EXB9JST34  TESCO PROPERTY FINANCE 6 REGS 5.411% 07/13/2044 195,261.800 237,157.23 305,121.26 67,964.03
ONFF70013002 00206RDV1  AT&T INC VAR RT 07/15/2021 DD 05/19/17 100,000.000 101,255.00 101,370.00 115.00
ONFF70013002 00287YAY5 ABBVIE INC 3.200% 05/14/2026 DD 05/12/16 700,000.000 666,001.00 697,928.00 31,927.00
ONFF70013002 023767AA4 AMERICAN AIRLINES 2011-1 CLASS 5.250% 07/31/2022 DD 01/25/11 101,926.700 107,230.97 107,237.08 6.11
ONFF70013002 035242AP1 ANHEUSER-BUSCH INBEV FINANCE | 3.650% 02/01/2026 DD 01/25/16 2,700,000.000 2,741,013.00 2,786,346.00 45,333.00
ONFF70013002 05369AAA9 AVIATION CAPITAL GROUP LL 144A 3.500% 11/01/2027 DD 10/18/17 100,000.000 98,368.00 98,006.00 -362.00
ONFF70013002 06051GGV5  BANK OF AMERICA CORP 144A VAR RT 12/20/2023 DD 12/20/17 325,000.000 329,279.39 325,835.25 -3,444.14
ONFF70013002 06051GGW3 BANK OF AMERICA CORP 144A VAR RT 12/20/2028 DD 12/20/17 842,000.000 837,554.24 842,185.24 4,631.00
ONFF70013002 09256BAJ6 BLACKSTONE HOLDINGS FINAN 144A 3.150% 10/02/2027 DD 10/02/17 1,400,000.000 1,394,288.00 1,376,662.00 -17,626.00
ONFF70013002 11134LAG4 BROADCOM CORP / BROADCOM 144A 3.875% 01/15/2027 DD 01/19/17 800,000.000 796,464.00 787,240.00 -9,224.00
ONFF70013002 12505JAD5 CBL & ASSOCIATES LP 5.950% 12/15/2026 DD 12/13/16 300,000.000 284,514.00 279,084.00 -5,430.00
ONFF70013002 125509BV0 CIGNA CORP 3.050% 10/15/2027 DD 09/14/17 800,000.000 798,464.00 785,792.00 -12,672.00
ONFF70013002 21684AACO COOPERATIEVE RABOBANK UA 4.375% 08/04/2025 DD 08/04/15 1,000,000.000 1,026,130.00 1,055,610.00 29,480.00
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ONFF70013002 225433AC5 CREDIT SUISSE GROUP FUNDING GU 3.750% 03/26/2025 DD 09/26/15 950,000.000 935,560.00 969,370.50 33,810.50
ONFF70013002 247361ZH4 DELTAAIR LINES 2010-2 CLASS A 4.950% 11/23/2020 DD 11/22/10 442,369.300 463,603.03 453,959.38 -9,643.65
ONFF70013002 24736TAAS5 DELTAAIR LINES 2009-1 CLASS A 7.750% 06/17/2021 DD 11/24/09 181,623.324 201,147.83 196,371.14 -4,776.69
ONFF70013002 24736VAAOQ DELTAAIR LINES 2010-1 CLASS A 6.200% 01/02/2020 DD 07/02/10 195,981.140 206,270.16 199,410.81 -6,859.35
ONFF70013002 268317AS3 ELECTRICITE DE FRANCE SA 144A 3.625% 10/13/2025 DD 10/13/15 1,000,000.000 997,560.00 1,024,530.00 26,970.00
ONFF70013002 26884LAF6 EQT CORP 3.900% 10/01/2027 DD 10/04/17 700,000.000 699,426.00 695,891.00 -3,535.00
ONFF70013002 38141GWQ3 GOLDMAN SACHS GROUP INC/THE VAR RT 09/29/2025 DD 09/29/17 900,000.000 900,000.00 896,373.00 -3,627.00
ONFF70013002 38239JAA9 GOODMAN US FINANCE THREE 144A 3.700% 03/15/2028 DD 09/27/17 1,400,000.000 1,394,834.00 1,389,220.00 -5,614.00
ONFF70013002 404280AF6 HSBC HOLDINGS PLC 7.625% 05/17/2032 DD 05/17/05 300,000.000 388,833.00 407,601.00 18,768.00
ONFF70013002 404280AK5 HSBC HOLDINGS PLC 5.100% 04/05/2021 DD 04/05/11 300,000.000 324,213.00 322,329.00 -1,884.00
ONFF70013002 46625HHZ6 JPMORGAN CHASE & CO 4.625% 05/10/2021 DD 05/10/11 600,000.000 646,038.00 640,602.00 -5,436.00
ONFF70013002 46625HMN7  JPMORGAN CHASE & CO 3.900% 07/15/2025 DD 07/21/15 900,000.000 925,452.00 943,506.00 18,054.00
ONFF70013002 46625HRS1  JPMORGAN CHASE & CO 3.200% 06/15/2026 DD 06/07/16 100,000.000 97,875.00 99,946.00 2,071.00
ONFF70013002 71654QBE1 PETROLEOS MEXICANOS 5.500% 06/27/2044 DD 06/26/12 825,000.000 686,565.00 758,967.00 72,402.00
ONFF70013002 88167AAE1l TEVA PHARMACEUTICAL FINANCE NE 3.150% 10/01/2026 DD 07/21/16 400,000.000 368,772.00 330,260.00 -38,512.00
ONFF70013002 90345WAD6  US AIRWAYS 2012-2 CLASS A PASS 4.625% 12/03/2026 DD 12/13/12 857,217.090 908,650.12 909,935.94 1,285.82
ONFF70013002 92343VCZ5 VERIZON COMMUNICATIONS INC 4.672% 03/15/2055 DD 03/13/15 1,868,000.000 1,754,257.48 1,803,441.92 49,184.44
ONFF70013002 949746SL6 WELLS FARGO & CO VAR RT 01/24/2023 DD 01/24/17 700,000.000 700,000.00 713,909.00 13,909.00
ONFF70013002 95000U2A0 WELLS FARGO & CO VAR RT 05/22/2028 DD 05/22/17 1,175,000.000 1,192,448.75 1,197,865.50 5,416.75
ONFF70013002 EXB8MYVZ5 AMGEN INC REGS 4.000% 09/13/2029 1,000,000.000 1,399,366.21 1,554,212.35 154,846.14
TOTAL CORPORATE DEBT INSTRUMENTS - PREFERRED 419,340,095.00 447,753,982.17 28,413,887.17

CORPORATE DEBT INSTRUMENTS
ONFF70010002 00206RBH4  AT&T INC 4.300% 12/15/2042 DD 06/15/13 25,000.000 22,379.50 23,485.75 1,106.25
ONFF70010002 00206RCG5  AT&T INC 4.800% 06/15/2044 DD 06/10/14 1,640,000.000 1,549,652.40 1,622,091.20 72,438.80
ONFF70010002 00206RCQ3  AT&T INC 4.750% 05/15/2046 DD 05/04/15 1,435,000.000 1,359,547.70 1,403,501.75 43,954.05
ONFF70010002 00206RDH2  AT&T INC 5.150% 03/15/2042 DD 03/15/16 2,625,000.000 2,614,946.25 2,723,621.25 108,675.00
ONFF70010002 00206RDJ8 AT&T INC 4.500% 03/09/2048 DD 09/07/16 130,000.000 116,814.10 121,807.40 4,993.30
ONFF70010002 00206RDK5  AT&T INC 4.550% 03/09/2049 DD 09/07/16 6,667,000.000 6,022,101.09 6,274,847.06 252,745.97
ONFF70010002 00206RDRO  AT&T INC 5.250% 03/01/2037 DD 02/09/17 805,000.000 801,208.45 851,384.10 50,175.65
ONFF70010002 00206REN8  AT&T INC 4.900% 08/14/2037 DD 08/07/17 1,605,000.000 1,602,143.10 1,625,223.00 23,079.90
ONFF70010002 00287YASS8 ABBVIE INC 4.700% 05/14/2045 DD 05/14/15 400,000.000 418,264.00 448,512.00 30,248.00
ONFF70010002 008916AMO AGRIUM INC 4.900% 06/01/2043 DD 05/31/13 390,000.000 388,529.70 435,146.40 46,616.70
ONFF70010002 012725AC1 ALBEMARLE CORP 4.150% 12/01/2024 DD 11/24/14 485,000.000 495,742.75 513,906.00 18,163.25
ONFF70010002 02209SAQ6  ALTRIA GROUP INC 4.500% 05/02/2043 DD 05/02/13 2,600,000.000 2,642,562.00 2,825,108.00 182,546.00
ONFF70010002 023135AQ9 AMAZON.COM INC 4.950% 12/05/2044 DD 12/05/14 2,490,000.000 2,839,969.50 3,026,744.40 186,774.90
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ONFF70010002 023135BD7 AMAZON.COM INC 144A 3.875% 08/22/2037 DD 08/22/17 1,715,000.000 1,710,729.65 1,819,786.50 109,056.85
ONFF70010002 026874DA2 AMERICAN INTERNATIONAL GROUP | 4.500% 07/16/2044 DD 07/16/14 2,235,000.000 2,203,888.80 2,407,318.50 203,429.70
ONFF70010002 032511AY3 ANADARKO PETROLEUM CORP 6.450% 09/15/2036 DD 09/19/06 2,880,000.000 3,427,689.60 3,5627,452.80 99,763.20
ONFF70010002 04363UAD8  ASCIANO FINANCE LTD 144A 6.000% 04/07/2023 DD 04/07/11 1,725,000.000 1,860,309.00 1,901,502.00 41,193.00
ONFF70010002 04650NABO AT&T INC 5.350% 09/01/2040 DD 03/01/11 641,000.000 658,307.00 676,440.89 18,133.89
ONFF70010002 054303AZ5 AVON PRODUCTS INC VAR RT 03/15/2043 DD 03/12/13 2,185,000.000 1,917,337.50 1,657,868.75 -259,468.75
ONFF70010002 05526DBC8 BAT CAPITAL CORP 144A 4.390% 08/15/2037 DD 08/15/17 2,010,000.000 2,010,000.00 2,110,701.00 100,701.00
ONFF70010002 05723KAC4 BAKER HUGHES A GE CO LLC 144A 4.080% 12/15/2047 DD 12/11/17 900,000.000 900,000.00 915,363.00 15,363.00
ONFF70010002 059165ECO BALTIMORE GAS & ELECTRIC CO 6.350% 10/01/2036 DD 04/01/07 1,470,000.000 1,866,150.30 1,959,142.50 92,992.20
ONFF70010002 06738EAJ4 BARCLAYS PLC 5.250% 08/17/2045 DD 08/17/15 1,330,000.000 1,424,017.70 1,534,248.10 110,230.40
ONFF70010002 06738EANS5 BARCLAYS PLC 4.375% 01/12/2026 DD 01/12/16 300,000.000 303,846.00 312,066.00 8,220.00
ONFF70010002 06849RAG7  BARRICK NORTH AMERICA FINANCE 5.700% 05/30/2041 DD 06/01/11 725,000.000 739,942.25 890,843.75 150,901.50
ONFF70010002 06849UAD7 BARRICK PD AUSTRALIA FINANCE P 5.950% 10/15/2039 DD 10/16/09 310,000.000 327,865.30 386,709.50 58,844.20
ONFF70010002 126408HA4 CSX CORP 4.500% 08/01/2054 DD 07/21/14 1,570,000.000 1,538,600.00 1,652,927.40 114,327.40
ONFF70010002 126650CDO CVS HEALTH CORP 5.300% 12/05/2043 DD 12/05/13 1,785,000.000 2,022,565.65 2,077,079.55 54,513.90
ONFF70010002 13645RAF1 CANADIAN PACIFIC RAILWAY CO 5.950% 05/15/2037 DD 05/08/07 1,605,000.000 1,912,518.00 2,089,148.25 176,630.25
ONFF70010002 15135UAF6 CENOVUS ENERGY INC 6.750% 11/15/2039 DD 05/15/10 1,940,000.000 2,163,041.80 2,323,130.60 160,088.80
ONFF70010002 161175BL7 CHARTER COMMUNICATIONS OPERATI 5.375% 05/01/2047 DD 11/01/17 1,065,000.000 1,064,659.20 1,091,997.75 27,338.55
ONFF70010002 24668PAE7 KONINKLIJKE AHOLD DELHAIZE NV 5.700% 10/01/2040 DD 10/08/10 865,000.000 1,001,567.35 1,015,942.50 14,375.15
ONFF70010002 25271CAN2 DIAMOND OFFSHORE DRILLING INC 4.875% 11/01/2043 DD 11/05/13 1,605,000.000 1,140,079.65 1,171,650.00 31,570.35
ONFF70010002 25272KAK9 DELL INTERNATIONAL LLC / 144A 6.020% 06/15/2026 DD 06/01/16 410,000.000 444,153.00 452,074.20 7,921.20
ONFF70010002 25272KAN3 DELL INTERNATIONAL LLC / 144A 8.100% 07/15/2036 DD 06/01/16 530,000.000 630,477.40 669,278.70 38,801.30
ONFF70010002 25272KAR4 DELL INTERNATIONAL LLC / 144A 8.350% 07/15/2046 DD 06/01/16 825,000.000 1,040,379.75 1,063,045.50 22,665.75
ONFF70010002 25470DAT6 DISCOVERY COMMUNICATIONS LLC 5.200% 09/20/2047 DD 09/21/17 850,000.000 862,311.55 887,162.00 24,850.45
ONFF70010002 25746UBDO DOMINION ENERGY INC 7.000% 06/15/2038 DD 06/17/08 3,260,000.000 4,163,509.00 4,502,255.60 338,746.60
ONFF70010002 257559AJ3 DOMTAR CORP 6.250% 09/01/2042 DD 08/23/12 1,195,000.000 1,154,585.10 1,311,022.55 156,437.45
ONFF70010002 26882PAR3 ERAC USA FINANCE LLC 144A 6.700% 06/01/2034 DD 06/02/04 815,000.000 988,407.55 1,028,701.15 40,293.60
ONFF70010002 26882PBE1 ERAC USA FINANCE LLC 144A 7.000% 10/15/2037 DD 10/17/07 540,000.000 684,212.40 722,115.00 37,902.60
ONFF70010002 278642AF0 EBAY INC 4.000% 07/15/2042 DD 07/24/12 1,970,000.000 1,644,339.30 1,819,117.70 174,778.40
ONFF70010002 283695BK9 EL PASO NATURAL GAS CO LLC VAR RT 06/15/2032 DD 06/15/03 910,000.000 1,128,509.20 1,195,321.40 66,812.20
ONFF70010002 29082HAAO EMBRAER NETHERLANDS FINANCE BV 5.050% 06/15/2025 DD 06/15/15 995,000.000 989,030.00 1,054,700.00 65,670.00
ONFF70010002 29082HABS8 EMBRAER NETHERLANDS FINANCE BV 5.400% 02/01/2027 DD 02/01/17 345,000.000 345,000.00 372,600.00 27,600.00
ONFF70010002 29273RAF6 ENERGY TRANSFER PARTNERS LP 6.625% 10/15/2036 DD 10/23/06 775,000.000 839,766.75 892,738.00 52,971.25
ONFF70010002 29273RAJ8 ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/28/08 1,255,000.000 1,455,134.85 1,556,112.15 100,977.30
ONFF70010002 29273RAZ2 ENERGY TRANSFER PARTNERS LP 5.950% 10/01/2043 DD 09/19/13 460,000.000 474,089.80 489,085.80 14,996.00
ONFF70010002 29273RBJ7 ENERGY TRANSFER PARTNERS LP 6.125% 12/15/2045 DD 06/23/15 475,000.000 505,371.50 515,812.00 10,440.50
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ONFF70010002 293791AT6 ENTERPRISE PRODUCTS OPERATING 5.750% 03/01/2035 DD 03/02/05 765,000.000 835,525.35 894,147.30 58,621.95
ONFF70010002 29379VATO ENTERPRISE PRODUCTS OPERATING 5.950% 02/01/2041 DD 01/13/11 1,380,000.000 1,557,882.00 1,703,265.00 145,383.00
ONFF70010002 29379VBF9 ENTERPRISE PRODUCTS OPERATING 4.950% 10/15/2054 DD 10/14/14 855,000.000 828,606.15 935,438.40 106,832.25
ONFF70010002 30161MAG8 EXELON GENERATION CO LLC 6.250% 10/01/2039 DD 09/23/09 790,000.000 795,427.30 924,149.90 128,722.60
ONFF70010002 30161NACS5 EXELON CORP 5.625% 06/15/2035 DD 06/09/05 1,061,000.000 1,174,017.72 1,303,958.39 129,940.67
ONFF70010002 30212PAM7 EXPEDIA GROUP INC 5.000% 02/15/2026 DD 08/15/16 385,000.000 396,900.35 411,572.70 14,672.35
ONFF70010002 30212PAPO EXPEDIA GROUP INC 3.800% 02/15/2028 DD 09/21/17 610,000.000 591,375.40 589,449.10 -1,926.30
ONFF70010002 31428XBGO FEDEX CORP 4.550% 04/01/2046 DD 03/24/16 1,040,000.000 1,048,018.40 1,142,138.40 94,120.00
ONFF70010002 345370BY5 FORD MOTOR CO 6.625% 10/01/2028 DD 09/30/98 1,745,000.000 2,051,526.70 2,131,133.60 79,606.90
ONFF70010002 345370CQ1 FORD MOTOR CO 4.750% 01/15/2043 DD 01/08/13 880,000.000 835,480.80 892,434.40 56,953.60
ONFF70010002 345397WW9 FORD MOTOR CREDIT CO LLC 3.664% 09/08/2024 DD 09/08/14 890,000.000 882,951.20 901,472.10 18,520.90
ONFF70010002 37045VAK6 GENERAL MOTORS CO 6.600% 04/01/2036 DD 02/23/16 1,545,000.000 1,765,950.45 1,882,412.55 116,462.10
ONFF70010002 37045XAS5 GENERAL MOTORS FINANCIAL CO IN 4.000% 01/15/2025 DD 01/12/15 325,000.000 317,083.00 333,927.75 16,844.75
ONFF70010002 37045XAZ9 GENERAL MOTORS FINANCIAL CO IN 4.300% 07/13/2025 DD 07/13/15 580,000.000 575,354.20 604,412.20 29,058.00
ONFF70010002 373298BP2 GEORGIA-PACIFIC LLC 7.250% 06/01/2028 DD 06/02/98 995,000.000 1,274,654.70 1,324,026.60 49,371.90
ONFF70010002 380956AE2 GOLDCORP INC 5.450% 06/09/2044 DD 06/09/14 2,060,000.000 2,020,633.40 2,397,963.60 377,330.20
ONFF70010002 38141GFD1  GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/07 3,035,000.000 3,747,769.75 4,062,772.40 315,002.65
ONFF70010002 418056AS6 HASBRO INC 6.350% 03/15/2040 DD 03/11/10 1,255,000.000 1,462,602.10 1,510,154.05 47,551.95
ONFF70010002 418056AV9 HASBRO INC 3.500% 09/15/2027 DD 09/13/17 170,000.000 169,785.80 166,141.00 -3,644.80
ONFF70010002 42217KAX4 WELLTOWER INC 6.500% 03/15/2041 DD 03/14/11 935,000.000 1,118,278.70 1,229,197.75 110,919.05
ONFF70010002 43475DAA5 HOLCIM CAPITAL CORP LTD 144A 6.500% 09/12/2043 DD 09/12/13 1,190,000.000 1,378,972.00 1,508,801.00 129,829.00
ONFF70010002 454889AQ9 INDIANA MICHIGAN POWER CO 4.550% 03/15/2046 DD 03/03/16 735,000.000 762,319.95 838,304.25 75,984.30
ONFF70010002 456873AC2 INGERSOLL-RAND LUXEMBOURG FINA 4.650% 11/01/2044 DD 10/28/14 650,000.000 663,149.50 719,654.00 56,504.50
ONFF70010002 472319AC6 JEFFERIES GROUP LLC 6.250% 01/15/2036 DD 01/26/06 195,000.000 198,872.70 221,748.15 22,875.45
ONFF70010002 472319AM4 JEFFERIES GROUP LLC 6.500% 01/20/2043 DD 01/18/13 1,740,000.000 1,790,442.60 2,052,469.20 262,026.60
ONFF70010002 478375AN8 JOHNSON CONTROLS INTERNATIONAL STEP 07/02/2064 DD 07/02/2016 1,050,000.000 979,188.00 1,156,638.00 177,450.00
ONFF70010002 482480AF7 KLA-TENCOR CORP 5.650% 11/01/2034 DD 11/06/14 600,000.000 626,802.00 693,300.00 66,498.00
ONFF70010002 494550BD7 KINDER MORGAN ENERGY PARTNERS 6.500% 09/01/2039 DD 09/16/09 2,750,000.000 3,019,362.50 3,245,550.00 226,187.50
ONFF70010002 494550BF2 KINDER MORGAN ENERGY PARTNERS 6.550% 09/15/2040 DD 05/19/10 1,065,000.000 1,171,105.95 1,245,123.45 74,017.50
ONFF70010002 494550BN5 KINDER MORGAN ENERGY PARTNERS 5.000% 08/15/2042 DD 08/13/12 610,000.000 582,989.20 619,028.00 36,038.80
ONFF70010002 50077LAB2 KRAFT HEINZ FOODS CO 4.375% 06/01/2046 DD 05/24/16 1,765,000.000 1,660,829.70 1,748,320.75 87,491.05
ONFF70010002 50247VAB5 LYB INTERNATIONAL FINANCE BV 5.250% 07/15/2043 DD 07/16/13 810,000.000 870,863.40 942,046.20 71,182.80
ONFF70010002 50247VAC3 LYB INTERNATIONAL FINANCE BV 4.875% 03/15/2044 DD 02/28/14 260,000.000 263,751.80 288,581.80 24,830.00
ONFF70010002 521865AY1 LEAR CORP 3.800% 09/15/2027 DD 08/17/17 640,000.000 635,481.60 640,550.40 5,068.80
ONFF70010002 534187AW9  LINCOLN NATIONAL CORP 6.300% 10/09/2037 DD 10/09/07 735,000.000 865,683.00 947,385.60 81,702.60
ONFF70010002 539830BDO0 LOCKHEED MARTIN CORP 3.800% 03/01/2045 DD 02/20/15 270,000.000 255,695.40 273,453.30 17,757.90
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ONFF70010002 539830BK4 LOCKHEED MARTIN CORP 4.500% 05/15/2036 DD 11/23/15 935,000.000 994,073.30 1,048,415.50 54,342.20
ONFF70010002 539830BN8 LOCKHEED MARTIN CORP 4.090% 09/15/2052 DD 09/07/17 795,000.000 766,197.08 832,213.95 66,016.87
ONFF70010002 55336VAL4 MPLX LP 5.200% 03/01/2047 DD 02/10/17 330,000.000 327,703.20 362,151.90 34,448.70
ONFF70010002 565849AM8 MARATHON OIL CORP 5.200% 06/01/2045 DD 06/10/15 235,000.000 221,499.25 260,471.65 38,972.40
ONFF70010002 577081AW2 MATTEL INC 5.450% 11/01/2041 DD 11/08/11 1,495,000.000 1,500,426.85 1,237,112.50 -263,314.35
ONFF70010002 58013MEZ3 MCDONALD'S CORP 4.700% 12/09/2035 DD 12/09/15 635,000.000 671,779.20 721,277.45 49,498.25
ONFF70010002 581557BC8 MCKESSON CORP 4.883% 03/15/2044 DD 03/10/14 790,000.000 803,635.40 859,709.60 56,074.20
ONFF70010002 58155QAE3 MCKESSON CORP 6.000% 03/01/2041 DD 02/28/11 680,000.000 786,766.80 830,654.00 43,887.20
ONFF70010002 59023VAA8 BANK OF AMERICA CORP 7.750% 05/14/2038 DD 05/14/08 4,990,000.000 6,870,232.00 7,476,966.10 606,734.10
ONFF70010002 59284MAD6  MEXICO CITY AIRPORT TRUST 144A 5.500% 07/31/2047 DD 09/20/17 575,000.000 571,538.50 567,812.50 -3,726.00
ONFF70010002 60871RAD2 MOLSON COORS BREWING CO 5.000% 05/01/2042 DD 05/03/12 1,005,000.000 1,050,576.75 1,139,710.20 89,133.45
ONFF70010002 60871RAH3 MOLSON COORS BREWING CO 4.200% 07/15/2046 DD 07/07/16 585,000.000 545,413.05 596,126.70 50,713.65
ONFF70010002 615369AES5 MOODY'S CORP 5.250% 07/15/2044 DD 07/16/14 1,015,000.000 1,118,692.40 1,226,079.40 107,387.00
ONFF70010002 6174467Y9 MORGAN STANLEY 4.350% 09/08/2026 DD 09/08/14 1,455,000.000 1,491,011.25 1,524,636.30 33,625.05
ONFF70010002 61746BEG7 MORGAN STANLEY 4.375% 01/22/2047 DD 01/20/17 1,000,000.000 993,220.00 1,096,180.00 102,960.00
ONFF70010002 61747YDY8 MORGAN STANLEY 4.300% 01/27/2045 DD 01/27/15 1,580,000.000 1,574,580.60 1,704,156.40 129,575.80
ONFF70010002 61980AAD5 MOTIVA ENTERPRISES LLC 144A 6.850% 01/15/2040 DD 01/11/10 1,195,000.000 1,444,683.30 1,500,752.70 56,069.40
ONFF70010002 628530BCO MYLAN INC 5.400% 11/29/2043 DD 11/29/13 840,000.000 786,618.00 915,616.80 128,998.80
ONFF70010002 62854AAP9 MYLAN NV 5.250% 06/15/2046 DD 12/15/16 1,425,000.000 1,314,263.25 1,561,386.75 247,123.50
ONFF70010002 65120FABO NEWCREST FINANCE PTY LTD 144A 5.750% 11/15/2041 DD 11/15/11 1,415,000.000 1,339,566.35 1,618,717.55 279,151.20
ONFF70010002 655044AG0 NOBLE ENERGY INC 5.250% 11/15/2043 DD 11/08/13 2,355,000.000 2,398,826.55 2,606,419.80 207,593.25
ONFF70010002 723787AK3 PIONEER NATURAL RESOURCES CO 3.950% 07/15/2022 DD 06/26/12 120,000.000 124,503.60 125,076.00 572.40
ONFF70010002 723787AM9 PIONEER NATURAL RESOURCES CO 4.450% 01/15/2026 DD 12/07/15 145,000.000 153,636.20 155,416.80 1,780.60
ONFF70010002 72650RBJO PLAINS ALL AMERICAN PIPELINE L 4.650% 10/15/2025 DD 08/24/15 55,000.000 56,822.15 56,676.95 -145.20
ONFF70010002 744320AX0 PRUDENTIAL FINANCIAL INC 144A 3.905% 12/07/2047 DD 12/07/17 1,853,000.000 1,903,901.91 1,890,078.53 -13,823.38
ONFF70010002 759468AB7 RELIANCE HOLDING USA INC 144A 6.250% 10/19/2040 DD 10/19/10 1,555,000.000 1,759,902.35 2,005,654.55 245,752.20
ONFF70010002 759509AE2 RELIANCE STEEL & ALUMINUM CO 4.500% 04/15/2023 DD 04/12/13 215,000.000 216,307.20 226,629.35 10,322.15
ONFF70010002 760759AK6 REPUBLIC SERVICES INC 6.200% 03/01/2040 DD 03/04/10 1,290,000.000 1,617,956.70 1,712,642.70 94,686.00
ONFF70010002 761713BA3 REYNOLDS AMERICAN INC 5.700% 08/15/2035 DD 06/12/15 1,585,000.000 1,820,594.40 1,889,304.15 68,709.75
ONFF70010002 780097BA8 ROYAL BANK OF SCOTLAND GROUP P 4.800% 04/05/2026 DD 04/05/16 1,040,000.000 1,041,175.20 1,117,438.40 76,263.20
ONFF70010002 80281TAE8 BANCO SANTANDER SA 5.179% 11/19/2025 DD 11/19/15 1,400,000.000 1,413,160.00 1,512,000.00 98,840.00
ONFF70010002 82620KATO SIEMENS FINANCIERINGSMAAT 144A 4.200% 03/16/2047 DD 03/16/17 1,985,000.000 1,977,953.25 2,177,822.90 199,869.65
ONFF70010002 843452AY9 SOUTHERN NATURAL GAS CO LLC 7.350% 02/15/2031 DD 02/13/01 120,000.000 138,580.80 153,302.40 14,721.60
ONFF70010002 845437BL5 SOUTHWESTERN ELECTRIC POWER CO 6.200% 03/15/2040 DD 03/08/10 1,310,000.000 1,572,668.10 1,749,138.20 176,470.10
ONFF70010002 853254AZ3 STANDARD CHARTERED PLC 144A 4.050% 04/12/2026 DD 04/12/16 1,675,000.000 1,660,662.00 1,717,846.50 57,184.50
ONFF70010002 86765BAQ2  SUNOCO LOGISTICS PARTNERS OPER 5.350% 05/15/2045 DD 11/17/14 1,385,000.000 1,337,439.10 1,376,288.35 38,849.25
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ONFF70010002 88167AAF8 TEVA PHARMACEUTICAL FINANCE NE 4.100% 10/01/2046 DD 07/21/16 970,000.000 831,154.20 738,655.00 -92,499.20
ONFF70010002 88732JAJ7 TIME WARNER CABLE LLC 6.550% 05/01/2037 DD 04/09/07 35,000.000 39,621.75 41,162.45 1,540.70
ONFF70010002 88732JAN8 TIME WARNER CABLE LLC 7.300% 07/01/2038 DD 06/19/08 165,000.000 202,973.10 206,820.90 3,847.80
ONFF70010002 88732JAU2 TIME WARNER CABLE LLC 6.750% 06/15/2039 DD 06/29/09 1,375,000.000 1,598,547.50 1,649,835.00 51,287.50
ONFF70010002 88732JAY4 TIME WARNER CABLE LLC 5.875% 11/15/2040 DD 11/15/10 1,140,000.000 1,215,753.00 1,236,888.60 21,135.60
ONFF70010002 90131HBF1 21ST CENTURY FOX AMERICA INC 6.200% 12/15/2034 DD 12/03/04 795,000.000 933,950.10 1,026,623.25 92,673.15
ONFF70010002 902494AY9 TYSON FOODS INC 5.150% 08/15/2044 DD 08/08/14 690,000.000 715,447.20 807,486.30 92,039.10
ONFF70010002 91911TAH6 VALE OVERSEAS LTD 6.875% 11/21/2036 DD 11/21/06 1,930,000.000 1,901,050.00 2,364,250.00 463,200.00
ONFF70010002 91913YAEO VALERO ENERGY CORP 7.500% 04/15/2032 DD 04/15/02 660,000.000 810,499.80 889,435.80 78,936.00
ONFF70010002 91913YAL4 VALERO ENERGY CORP 6.625% 06/15/2037 DD 06/08/07 520,000.000 608,587.20 685,313.20 76,726.00
ONFF70010002 92343VCK8 VERIZON COMMUNICATIONS INC 4.862% 08/21/2046 DD 02/21/15 9,898,000.000 9,763,632.08 10,309,954.76 546,322.68
ONFF70010002 92343VDV3 VERIZON COMMUNICATIONS INC 5.500% 03/16/2047 DD 03/16/17 650,000.000 648,765.00 740,616.50 91,851.50
ONFF70010002 92553PAUG6 VIACOM INC 5.850% 09/01/2043 DD 08/19/13 1,625,000.000 1,592,500.00 1,681,420.00 88,920.00
ONFF70010002 92857WAQ3 VODAFONE GROUP PLC 6.150% 02/27/2037 DD 02/27/07 1,225,000.000 1,373,678.25 1,536,517.50 162,839.25
ONFF70010002 92911QAA5 VOTORANTIM CIMENTOS SA 144A 7.250% 04/05/2041 DD 04/05/11 330,000.000 307,065.00 356,812.50 49,747.50
ONFF70010002 92936MAD9  WPP FINANCE 2010 5.125% 09/07/2042 DD 09/07/12 1,315,000.000 1,315,381.35 1,417,412.20 102,030.85
ONFF70010002 94106LBC2 WASTE MANAGEMENT INC 4.100% 03/01/2045 DD 02/26/15 1,720,000.000 1,702,232.40 1,847,039.20 144,806.80
ONFF70010002 94973VBF3 ANTHEM INC 5.100% 01/15/2044 DD 08/06/13 2,250,000.000 2,397,487.50 2,626,042.50 228,555.00
ONFF70010002 962166BTO WEYERHAEUSER CO 6.875% 12/15/2033 DD 12/17/02 170,000.000 206,742.10 223,558.50 16,816.40
ONFF70010002 963320AV8 WHIRLPOOL CORP 4.500% 06/01/2046 DD 05/23/16 1,255,000.000 1,223,700.30 1,329,107.75 105,407.45
ONFF70010002 96949LAC9 WILLIAMS PARTNERS LP 5.100% 09/15/2045 DD 03/03/15 1,495,000.000 1,420,922.75 1,644,156.15 223,233.40
ONFF70010002 98417EAR1 GLENCORE FINANCE CANADA L 144A VAR RT 10/25/2042 DD 10/25/12 790,000.000 759,063.60 872,902.60 113,839.00
ONFF70011002 001192AH6 SOUTHERN CO GAS CAPITAL CORP 5.875% 03/15/2041 DD 03/21/11 1,095,000.000 1,275,466.95 1,358,796.45 83,329.50
ONFF70011002 00206RBA9 AT&T INC 5.550% 08/15/2041 DD 08/18/11 5,330,000.000 5,549,329.50 5,792,697.30 243,367.80
ONFF70011002 00206RCP5  AT&T INC 4.500% 05/15/2035 DD 05/04/15 2,005,000.000 1,937,170.85 1,993,110.35 55,939.50
ONFF70011002 00206RDT6 AT&T INC 5.700% 03/01/2057 DD 02/09/17 420,000.000 417,484.20 461,281.80 43,797.60
ONFF70011002 00206REN8  AT&T INC 4.900% 08/14/2037 DD 08/07/17 390,000.000 389,305.80 394,914.00 5,608.20
ONFF70011002 00206REP3 AT&T INC 5.150% 02/14/2050 DD 08/07/17 1,595,000.000 1,591,475.05 1,614,873.70 23,398.65
ONFF70011002 00206REQ1  AT&T INC 5.300% 08/14/2058 DD 08/07/17 665,000.000 663,443.90 667,181.20 3,737.30
ONFF70011002 002824BG4 ABBOTT LABORATORIES 4.750% 11/30/2036 DD 11/22/16 1,435,000.000 1,458,849.70 1,612,366.00 153,516.30
ONFF70011002 00287YASS8 ABBVIE INC 4.700% 05/14/2045 DD 05/14/15 975,000.000 956,601.75 1,093,248.00 136,646.25
ONFF70011002 00507UAH4  ALLERGAN FUNDING SCS 4.850% 06/15/2044 DD 06/19/14 1,730,000.000 1,730,026.35 1,851,843.90 121,817.55
ONFF70011002 00817YAJ7 AETNA INC 4.500% 05/15/2042 DD 05/04/12 400,000.000 405,688.00 428,396.00 22,708.00
ONFF70011002 008916AJ7 AGRIUM INC 6.125% 01/15/2041 DD 12/20/10 1,265,000.000 1,437,255.05 1,609,206.50 171,951.45
ONFF70011002 013716AU9 RIO TINTO ALCAN INC 6.125% 12/15/2033 DD 12/08/03 735,000.000 813,520.05 936,581.10 123,061.05
ONFF70011002 02209SAM5  ALTRIA GROUP INC 4.250% 08/09/2042 DD 08/09/12 2,015,000.000 1,983,001.80 2,114,702.20 131,700.40
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ONFF70011002 023135BGO AMAZON.COM INC 144A 4.050% 08/22/2047 DD 08/22/17 955,000.000 947,942.55 1,029,222.60 81,280.05
ONFF70011002 031162BZ2 AMGEN INC 4.400% 05/01/2045 DD 05/01/15 400,000.000 383,420.00 435,216.00 51,796.00
ONFF70011002 032510AC3 ANADARKO PETROLEUM CORP 6.200% 03/15/2040 DD 03/16/10 900,000.000 1,030,761.00 1,091,295.00 60,534.00
ONFF70011002 032511AY3 ANADARKO PETROLEUM CORP 6.450% 09/15/2036 DD 09/19/06 450,000.000 535,576.50 551,164.50 15,588.00
ONFF70011002 037735CM7  APPALACHIAN POWER CO 7.000% 04/01/2038 DD 03/25/08 1,340,000.000 1,767,111.60 1,907,664.20 140,552.60
ONFF70011002 037833CDO0O APPLE INC 3.850% 08/04/2046 DD 08/04/16 695,000.000 661,056.20 724,308.15 63,251.95
ONFF70011002 04650NABO  AT&T INC 5.350% 09/01/2040 DD 03/01/11 1,975,000.000 2,028,325.00 2,084,197.75 55,872.75
ONFF70011002 049560AL9 ATMOS ENERGY CORP 4.150% 01/15/2043 DD 01/11/13 995,000.000 969,159.85 1,069,495.65 100,335.80
ONFF70011002 05526DBE4 BAT CAPITAL CORP 144A 4.540% 08/15/2047 DD 08/15/17 1,280,000.000 1,280,000.00 1,347,724.80 67,724.80
ONFF70011002 06051GEN5  BANK OF AMERICA CORP 5.875% 02/07/2042 DD 02/07/12 970,000.000 1,172,390.50 1,284,435.20 112,044.70
ONFF70011002 06738EAV7 BARCLAYS PLC 4.950% 01/10/2047 DD 01/10/17 1,100,000.000 1,098,977.00 1,220,637.00 121,660.00
ONFF70011002 06849RAKS8 BARRICK NORTH AMERICA FINANCE 5.750% 05/01/2043 DD 05/02/13 710,000.000 746,309.40 891,596.70 145,287.30
ONFF70011002 126408GS6 CSX CORP 6.220% 04/30/2040 DD 03/24/10 1,670,000.000 2,081,454.60 2,222,402.60 140,948.00
ONFF70011002 126650CN8 CVS HEALTH CORP 5.125% 07/20/2045 DD 07/20/15 1,985,000.000 2,212,183.25 2,274,988.65 62,805.40
ONFF70011002 136385AL5 CANADIAN NATURAL RESOURCES LTD 6.250% 03/15/2038 DD 03/19/07 1,190,000.000 1,353,815.40 1,486,060.10 132,244.70
ONFF70011002 14916RAD6  CATHOLIC HEALTH INITIATIVES 4.350% 11/01/2042 DD 10/31/12 685,000.000 608,451.25 661,285.30 52,834.05
ONFF70011002 151020AU8 CELGENE CORP 5.000% 08/15/2045 DD 08/12/15 715,000.000 743,406.95 811,231.85 67,824.90
ONFF70011002 15135UAP4 CENOVUS ENERGY INC 5.250% 06/15/2037 DD 04/07/17 280,000.000 279,745.20 288,372.00 8,626.80
ONFF70011002 15135UARO0  CENOVUS ENERGY INC 5.400% 06/15/2047 DD 04/07/17 1,655,000.000 1,653,229.15 1,741,606.15 88,377.00
ONFF70011002 161175BAl CHARTER COMMUNICATIONS OPERATI 6.484% 10/23/2045 DD 10/23/16 2,120,000.000 2,450,889.60 2,471,771.60 20,882.00
ONFF70011002 172967DR9 CITIGROUP INC 6.125% 08/25/2036 DD 08/25/06 1,747,000.000 2,027,131.45 2,201,254.94 174,123.49
ONFF70011002 172967EW7  CITIGROUP INC 8.125% 07/15/2039 DD 07/23/09 2,285,000.000 3,395,350.05 3,653,555.05 258,205.00
ONFF70011002 172967KR1 CITIGROUP INC 4.750% 05/18/2046 DD 05/18/16 1,015,000.000 1,012,381.30 1,118,885.25 106,503.95
ONFF70011002 198280AH2 COLUMBIA PIPELINE GROUP INC 5.800% 06/01/2045 DD 12/01/15 285,000.000 327,741.45 355,731.30 27,989.85
ONFF70011002 20030NBZ3 COMCAST CORP 4.000% 08/15/2047 DD 08/07/17 470,000.000 468,538.66 490,449.70 21,911.04
ONFF70011002 2027953J0 COMMONWEALTH EDISON CO 3.650% 06/15/2046 DD 06/27/16 715,000.000 671,928.40 722,200.05 50,271.65
ONFF70011002 225433AF8 CREDIT SUISSE GROUP FUNDING GU 4.875% 05/15/2045 DD 11/15/15 835,000.000 857,102.45 961,118.40 104,015.95
ONFF70011002 25156PAR4 DEUTSCHE TELEKOM INTERNAT 144A 4.875% 03/06/2042 DD 03/06/12 1,200,000.000 1,285,092.00 1,362,504.00 77,412.00
ONFF70011002 251799AA0 DEVON ENERGY CORP 7.950% 04/15/2032 DD 03/25/02 2,360,000.000 2,988,279.20 3,236,173.60 247,894.40
ONFF70011002 25272KAN3 DELL INTERNATIONAL LLC / 144A 8.100% 07/15/2036 DD 06/01/16 860,000.000 1,023,038.80 1,085,999.40 62,960.60
ONFF70011002 25272KAR4 DELL INTERNATIONAL LLC / 144A 8.350% 07/15/2046 DD 06/01/16 1,365,000.000 1,680,710.85 1,758,857.10 78,146.25
ONFF70011002 25746UAV1 DOMINION ENERGY INC 5.950% 06/15/2035 DD 06/20/05 2,125,000.000 2,455,543.75 2,683,917.50 228,373.75
ONFF70011002 25746UBMO  DOMINION ENERGY INC 4.900% 08/01/2041 DD 08/05/11 1,435,000.000 1,506,463.00 1,658,300.35 151,837.35
ONFF70011002 260543BJ1 DOW CHEMICAL CO/THE 7.375% 11/01/2029 DD 11/01/99 615,000.000 808,110.00 820,170.15 12,060.15
ONFF70011002 260543BY8 DOW CHEMICAL CO/THE 9.400% 05/15/2039 DD 05/13/09 1,240,000.000 1,998,394.90 2,119,594.00 121,199.10
ONFF70011002 26884ABB8 ERP OPERATING LP 4.500% 07/01/2044 DD 06/19/14 750,000.000 782,985.00 821,025.00 38,040.00
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ONFF70011002 278865AM2 ECOLAB INC 5.500% 12/08/2041 DD 12/08/11 205,000.000 241,077.95 256,651.80 15,573.85
ONFF70011002 279158AJ8 ECOPETROL SA 5.875% 05/28/2045 DD 05/28/14 2,000,000.000 1,846,197.33 2,042,000.00 195,802.67
ONFF70011002 28368EAEG6 KINDER MORGAN INC/DE 7.750% 01/15/2032 DD 01/11/02 1,990,000.000 2,438,645.50 2,569,786.50 131,141.00
ONFF70011002 292505AD6 ENCANA CORP 6.500% 08/15/2034 DD 08/04/04 445,000.000 479,327.30 549,895.40 70,568.10
ONFF70011002 292505AG9 ENCANA CORP 6.500% 02/01/2038 DD 12/04/07 460,000.000 497,149.60 580,497.00 83,347.40
ONFF70011002 29273RAP4 ENERGY TRANSFER PARTNERS LP 6.050% 06/01/2041 DD 05/12/11 1,320,000.000 1,355,323.20 1,414,314.00 58,990.80
ONFF70011002 29273RBJ7 ENERGY TRANSFER PARTNERS LP 6.125% 12/15/2045 DD 06/23/15 1,680,000.000 1,787,419.20 1,824,345.60 36,926.40
ONFF70011002 29379VAG8 ENTERPRISE PRODUCTS OPERATING 6.125% 10/15/2039 DD 10/05/09 3,230,000.000 3,671,605.60 4,063,275.40 391,669.80
ONFF70011002 29379VAY9 ENTERPRISE PRODUCTS OPERATING 4.450% 02/15/2043 DD 08/13/12 490,000.000 464,431.80 507,243.10 42,811.30
ONFF70011002 29379VBAO ENTERPRISE PRODUCTS OPERATING 4.850% 03/15/2044 DD 03/18/13 520,000.000 524,992.00 566,040.80 41,048.80
ONFF70011002 30161MAG8 EXELON GENERATION CO LLC 6.250% 10/01/2039 DD 09/23/09 730,000.000 735,015.10 853,961.30 118,946.20
ONFF70011002 314275AC2 MACY'S RETAIL HOLDINGS INC 6.375% 03/15/2037 DD 03/12/07 460,000.000 486,003.80 469,103.40 -16,900.40
ONFF70011002 31620MAUO  FIDELITY NATIONAL INFORMATION 4.500% 08/15/2046 DD 08/16/16 820,000.000 780,681.00 854,751.60 74,070.60
ONFF70011002 345370CA6 FORD MOTOR CO 7.450% 07/16/2031 DD 07/16/99 1,755,000.000 2,202,612.75 2,294,153.55 91,540.80
ONFF70011002 345370CS7 FORD MOTOR CO 5.291% 12/08/2046 DD 12/08/16 260,000.000 263,377.40 282,934.60 19,557.20
ONFF70011002 36186CBY8  ALLY FINANCIAL INC 8.000% 11/01/2031 DD 12/31/08 1,160,000.000 1,345,507.20 1,508,000.00 162,492.80
ONFF70011002 37045VAF7 GENERAL MOTORS CO 6.250% 10/02/2043 DD 04/02/14 1,370,000.000 1,519,608.82 1,622,723.90 103,115.08
ONFF70011002 37045VAQ3 GENERAL MOTORS CO 5.400% 04/01/2048 DD 08/07/17 710,000.000 709,481.70 774,418.30 64,936.60
ONFF70011002 38141GFD1  GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/07 3,970,000.000 4,902,354.50 5,314,400.80 412,046.30
ONFF70011002 40049JBA4 GRUPO TELEVISA SAB 5.000% 05/13/2045 DD 05/13/14 1,690,000.000 1,434,117.10 1,727,788.40 293,671.30
ONFF70011002 404119BVO HCA INC 5.500% 06/15/2047 DD 06/22/17 1,160,000.000 1,160,000.00 1,157,100.00 -2,900.00
ONFF70011002 42307TAH1 KRAFT HEINZ FOODS CO 144A 7.125% 08/01/2039 DD 07/29/09 305,000.000 388,563.90 412,866.30 24,302.40
ONFF70011002 42809HAD9 HESS CORP 5.600% 02/15/2041 DD 08/10/10 850,000.000 859,469.00 916,606.00 57,137.00
ONFF70011002 42824CAY5 HEWLETT PACKARD ENTERPRISE CO VAR RT 10/15/2045 DD 10/15/16 1,070,000.000 1,080,807.00 1,132,766.20 51,959.20
ONFF70011002 456837AH6 ING GROEP NV 3.950% 03/29/2027 DD 03/29/17 700,000.000 699,083.00 729,771.00 30,688.00
ONFF70011002 458140AV2 INTEL CORP 4.100% 05/19/2046 DD 05/19/16 950,000.000 934,220.50 1,047,584.00 113,363.50
ONFF70011002 460146CK7 INTERNATIONAL PAPER CO 4.800% 06/15/2044 DD 06/10/14 1,805,000.000 1,792,816.25 1,975,861.30 183,045.05
ONFF70011002 46625HIM3 JPMORGAN CHASE & CO 5.625% 08/16/2043 DD 08/21/13 960,000.000 1,101,628.80 1,191,888.00 90,259.20
ONFF70011002 46625HLL2 JPMORGAN CHASE & CO 4.950% 06/01/2045 DD 05/29/15 545,000.000 584,174.60 633,431.70 49,257.10
ONFF70011002 46647PAA4 JPMORGAN CHASE & CO VAR RT 02/22/2048 DD 02/22/17 240,000.000 240,000.00 259,766.40 19,766.40
ONFF70011002 478160CM4  JOHNSON & JOHNSON 3.500% 01/15/2048 DD 11/10/17 1,300,000.000 1,295,099.00 1,329,874.00 34,775.00
ONFF70011002 48667QAP0  KAZMUNAYGAS NATIONAL CO J 144A 5.750% 04/19/2047 DD 04/19/17 975,000.000 958,500.00 1,038,862.50 80,362.50
ONFF70011002 494550AW6  KINDER MORGAN ENERGY PARTNERS 6.950% 01/15/2038 DD 06/21/07 2,210,000.000 2,563,533.70 2,747,803.50 184,269.80
ONFF70011002 49456BAH4 KINDER MORGAN INC/DE 5.550% 06/01/2045 DD 11/26/14 1,080,000.000 1,135,911.60 1,181,941.20 46,029.60
ONFF70011002 50076QAN6  KRAFT HEINZ FOODS CO 6.500% 02/09/2040 DD 08/09/12 1,930,000.000 2,351,589.20 2,448,629.60 97,040.40
ONFF70011002 50076QAR7  KRAFT HEINZ FOODS CO 6.875% 01/26/2039 DD 07/26/12 240,000.000 301,524.00 315,933.60 14,409.60
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ONFF70011002 50077LALO KRAFT HEINZ FOODS CO 5.000% 07/15/2035 DD 07/15/16 180,000.000 188,838.00 196,518.60 7,680.60
ONFF70011002 50247VABS5 LYB INTERNATIONAL FINANCE BV 5.250% 07/15/2043 DD 07/16/13 810,000.000 870,863.40 942,046.20 71,182.80
ONFF70011002 53079EAZ7 LIBERTY MUTUAL GROUP INC 144A 6.500% 05/01/2042 DD 05/04/12 715,000.000 847,725.45 954,088.85 106,363.40
ONFF70011002 539830BB4 LOCKHEED MARTIN CORP 4.070% 12/15/2042 DD 12/14/12 1,144,000.000 1,129,185.20 1,204,334.56 75,149.36
ONFF70011002 565849AE6 MARATHON OIL CORP 6.600% 10/01/2037 DD 09/27/07 550,000.000 601,051.00 689,111.50 88,060.50
ONFF70011002 56585AAF9 MARATHON PETROLEUM CORP 6.500% 03/01/2041 DD 09/01/11 450,000.000 481,320.00 564,007.50 82,687.50
ONFF70011002 56585AAH5 MARATHON PETROLEUM CORP 4.750% 09/15/2044 DD 09/05/14 225,000.000 199,464.75 235,086.75 35,622.00
ONFF70011002 59023VAAS8 BANK OF AMERICA CORP 7.750% 05/14/2038 DD 05/14/08 3,670,000.000 5,052,856.00 5,499,091.30 446,235.30
ONFF70011002 59156RAP3 METLIFE INC 6.400% 12/15/2066 DD 12/21/06 1,160,000.000 1,252,800.00 1,334,359.60 81,559.60
ONFF70011002 61746BEG7 MORGAN STANLEY 4.375% 01/22/2047 DD 01/20/17 580,000.000 576,067.60 635,784.40 59,716.80
ONFF70011002 61747YDY8 MORGAN STANLEY 4.300% 01/27/2045 DD 01/27/15 170,000.000 169,416.90 183,358.60 13,941.70
ONFF70011002 617482V92 MORGAN STANLEY 6.375% 07/24/2042 DD 07/24/12 1,460,000.000 1,876,348.20 2,029,911.00 153,562.80
ONFF70011002 62854AAP9 MYLAN NV 5.250% 06/15/2046 DD 12/15/16 955,000.000 880,786.95 1,046,403.05 165,616.10
ONFF70011002 65473QAX1 NISOURCE INC 5.950% 06/15/2041 DD 06/10/11 1,530,000.000 1,816,477.20 1,961,811.90 145,334.70
ONFF70011002 65473QBD4  NISOURCE INC 5.650% 02/01/2045 DD 10/10/13 440,000.000 513,022.40 550,976.80 37,954.40
ONFF70011002 655844BN7 NORFOLK SOUTHERN CORP 4.800% 08/15/2043 DD 08/13/13 380,000.000 413,637.60 434,245.00 20,607.40
ONFF70011002 655844BU1 NORFOLK SOUTHERN CORP 144A 4.050% 08/15/2052 DD 08/15/17 1,009,000.000 1,028,847.03 1,045,798.23 16,951.20
ONFF70011002 655844BW7  NORFOLK SOUTHERN CORP 144A 3.942% 11/01/2047 DD 11/16/17 652,000.000 690,458.16 669,173.68 -21,284.48
ONFF70011002 69352PAH6 PPL CAPITAL FUNDING INC 4.700% 06/01/2043 DD 05/24/13 1,295,000.000 1,302,044.80 1,447,395.60 145,350.80
ONFF70011002 69448FAA9 PACIFIC LIFE INSURANCE CO 144A VAR RT 10/24/2067 DD 10/24/17 1,600,000.000 1,598,656.00 1,604,960.00 6,304.00
ONFF70011002 71644EAJ1 PETRO-CANADA 6.800% 05/15/2038 DD 05/15/08 1,120,000.000 1,452,382.40 1,543,617.60 91,235.20
ONFF70011002 718546AH7 PHILLIPS 66 5.875% 05/01/2042 DD 11/01/12 935,000.000 1,107,096.10 1,189,974.50 82,878.40
ONFF70011002 718546AL8 PHILLIPS 66 4.875% 11/15/2044 DD 11/17/14 690,000.000 731,876.10 790,319.10 58,443.00
ONFF70011002 74432QAQ8 PRUDENTIAL FINANCIAL INC 5.700% 12/14/2036 DD 12/14/06 1,282,000.000 1,481,504.84 1,614,102.10 132,597.26
ONFF70011002 74456QBT2 PUBLIC SERVICE ELECTRIC & GAS 3.600% 12/01/2047 DD 12/06/17 800,000.000 799,416.00 819,152.00 19,736.00
ONFF70011002 761713BV7 REYNOLDS AMERICAN INC 8.125% 05/01/2040 DD 11/01/15 420,000.000 560,805.00 628,034.40 67,229.40
ONFF70011002 775109AZ4 ROGERS COMMUNICATIONS INC 5.450% 10/01/2043 DD 10/02/13 985,000.000 1,086,740.65 1,194,214.00 107,473.35
ONFF70011002 775109BB6 ROGERS COMMUNICATIONS INC 5.000% 03/15/2044 DD 03/10/14 825,000.000 882,502.50 952,800.75 70,298.25
ONFF70011002 82938NAJ3 SINOPEC GROUP OVERSEAS DE 144A 4.000% 09/13/2047 DD 09/13/17 1,000,000.000 1,000,000.00 989,320.00 -10,680.00
ONFF70011002 84265VAJ4 SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23/15 1,320,000.000 1,316,220.50 1,594,348.80 278,128.30
ONFF70011002 843646AJ9 SOUTHERN POWER CO 5.250% 07/15/2043 DD 07/16/13 985,000.000 991,579.80 1,113,660.70 122,080.90
ONFF70011002 84756NAE9 SPECTRA ENERGY PARTNERS LP 5.950% 09/25/2043 DD 09/25/13 1,739,000.000 1,968,148.03 2,114,797.90 146,649.87
ONFF70011002 84861TAC2 SPIRIT REALTY LP 4.450% 09/15/2026 DD 03/15/17 740,000.000 697,339.00 736,855.00 39,516.00
ONFF70011002 852060AD4 SPRINT CAPITAL CORP 6.875% 11/15/2028 DD 11/16/98 870,000.000 955,475.00 875,437.50 -80,037.50
ONFF70011002 887317AS4 TIME WARNER INC 5.350% 12/15/2043 DD 12/16/13 920,000.000 978,180.80 1,014,640.40 36,459.60
ONFF70011002 88732JAU2 TIME WARNER CABLE LLC 6.750% 06/15/2039 DD 06/29/09 1,240,000.000 1,441,599.20 1,487,851.20 46,252.00
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ONFF70011002 88732JAY4 TIME WARNER CABLE LLC 5.875% 11/15/2040 DD 11/15/10 1,045,000.000 1,114,440.25 1,133,814.55 19,374.30
ONFF70011002 88732JBB3 TIME WARNER CABLE LLC 5.500% 09/01/2041 DD 09/12/11 940,000.000 955,613.40 979,752.60 24,139.20
ONFF70011002 88732JBD9 TIME WARNER CABLE LLC 4.500% 09/15/2042 DD 08/10/12 80,000.000 72,452.80 75,057.60 2,604.80
ONFF70011002 90131HBKO 21ST CENTURY FOX AMERICA INC 6.150% 03/01/2037 DD 03/02/07 3,105,000.000 3,633,657.30 4,066,432.20 432,774.90
ONFF70011002 90131HBL8 21ST CENTURY FOX AMERICA INC 6.650% 11/15/2037 DD 11/14/07 1,035,000.000 1,273,629.60 1,423,549.35 149,919.75
ONFF70011002 90131HCD5  21ST CENTURY FOX AMERICA INC 4.750% 11/15/2046 DD 11/18/16 545,000.000 546,624.10 630,875.65 84,251.55
ONFF70011002 91911TAH6 VALE OVERSEAS LTD 6.875% 11/21/2036 DD 11/21/06 2,325,000.000 2,329,125.00 2,848,125.00 519,000.00
ONFF70011002 91913YAP5 VALERO ENERGY CORP 10.500% 03/15/2039 DD 03/17/09 800,000.000 1,223,488.00 1,368,880.00 145,392.00
ONFF70011002 92277GAB3  VENTAS REALTY LP 5.700% 09/30/2043 DD 09/26/13 855,000.000 960,455.70 1,040,637.60 80,181.90
ONFF70011002 92343VCK8 VERIZON COMMUNICATIONS INC 4.862% 08/21/2046 DD 02/21/15 3,729,000.000 3,778,558.41 3,884,200.98 105,642.57
ONFF70011002 92343VCM4  VERIZON COMMUNICATIONS INC 5.012% 08/21/2054 DD 02/21/15 723,000.000 719,211.48 740,344.77 21,133.29
ONFF70011002 92343VDV3 VERIZON COMMUNICATIONS INC 5.500% 03/16/2047 DD 03/16/17 4,730,000.000 4,893,276.60 5,389,409.30 496,132.70
ONFF70011002 92343VEA8 VERIZON COMMUNICATIONS INC 4.500% 08/10/2033 DD 08/10/17 720,000.000 717,969.60 755,157.60 37,188.00
ONFF70011002 92553PAP7 VIACOM INC 4.375% 03/15/2043 DD 03/15/13 1,275,000.000 1,036,159.45 1,103,754.75 67,595.30
ONFF70011002 931142DWO0  WALMART INC 3.625% 12/15/2047 DD 10/20/17 2,000,000.000 1,996,960.00 2,095,300.00 98,340.00
ONFF70011002 931427AC2 WALGREENS BOOTS ALLIANCE INC 4.800% 11/18/2044 DD 11/18/14 685,000.000 704,049.85 737,505.25 33,455.40
ONFF70011002 94973VBK2 ANTHEM INC 4.650% 08/15/2044 DD 08/12/14 1,030,000.000 1,042,658.70 1,131,176.90 88,518.20
ONFF70011002 958254AD6 WESTERN GAS PARTNERS LP 5.450% 04/01/2044 DD 03/20/14 1,335,000.000 1,374,996.60 1,418,584.35 43,587.75
ONFF70011002 96949LAC9 WILLIAMS PARTNERS LP 5.100% 09/15/2045 DD 03/03/15 1,430,000.000 1,490,046.55 1,572,671.10 82,624.55
ONFF70011002 98956PAG7 ZIMMER BIOMET HOLDINGS INC 4.250% 08/15/2035 DD 03/19/15 247,000.000 230,327.50 243,472.84 13,145.34
ONFF70012002 00206RBH4  AT&T INC 4.300% 12/15/2042 DD 06/15/13 419,000.000 375,080.42 393,621.17 18,540.75
ONFF70012002 00206RBK7 AT&T INC 4.350% 06/15/2045 DD 06/15/13 735,000.000 654,907.05 678,111.00 23,203.95
ONFF70012002 00206RCG5  AT&T INC 4.800% 06/15/2044 DD 06/10/14 100,000.000 93,055.00 98,908.00 5,853.00
ONFF70012002 00206RCP5  AT&T INC 4.500% 05/15/2035 DD 05/04/15 100,000.000 96,617.00 99,407.00 2,790.00
ONFF70012002 00206RDF6 AT&T INC 6.000% 08/15/2040 DD 02/15/16 375,000.000 412,166.25 424,383.75 12,217.50
ONFF70012002 00206RDJ8 AT&T INC 4.500% 03/09/2048 DD 09/07/16 300,000.000 281,429.00 281,094.00 -335.00
ONFF70012002 00206RDK5  AT&T INC 4.550% 03/09/2049 DD 09/07/16 3,525,000.000 3,184,026.75 3,317,659.50 133,632.75
ONFF70012002 00206RDS8  AT&T INC 5.450% 03/01/2047 DD 02/09/17 100,000.000 108,335.00 106,877.00 -1,458.00
ONFF70012002 00206RFM9  AT&T INC 144A5.150% 11/15/2046 DD 12/01/17 700,000.000 709,436.00 715,421.00 5,985.00
ONFF70012002 00287YAM1 ABBVIE INC 4.400% 11/06/2042 DD 05/06/13 500,000.000 470,375.00 536,075.00 65,700.00
ONFF70012002 00287YARO ABBVIE INC 4.500% 05/14/2035 DD 05/14/15 700,000.000 687,771.00 768,838.00 81,067.00
ONFF70012002 00507UATS8 ALLERGAN FUNDING SCS 4.550% 03/15/2035 DD 03/12/15 1,300,000.000 1,286,727.00 1,375,621.00 88,894.00
ONFF70012002 00507UAU5  ALLERGAN FUNDING SCS 4.750% 03/15/2045 DD 03/12/15 285,000.000 279,793.05 303,399.60 23,606.55
ONFF70012002 023135BGO0 AMAZON.COM INC 144A 4.050% 08/22/2047 DD 08/22/17 800,000.000 794,088.00 862,176.00 68,088.00
ONFF70012002 023551AJ3 HESS CORP 7.300% 08/15/2031 DD 08/15/01 65,000.000 75,706.80 78,829.40 3,122.60
ONFF70012002 025932AL8 AMERICAN FINANCIAL GROUP INC/O 4.500% 06/15/2047 DD 06/02/17 400,000.000 409,496.00 415,932.00 6,436.00
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ONFF70012002 026874DA2 AMERICAN INTERNATIONAL GROUP | 4.500% 07/16/2044 DD 07/16/14 500,000.000 493,040.00 538,550.00 45,510.00
ONFF70012002 026874DC8 AMERICAN INTERNATIONAL GROUP | 3.875% 01/15/2035 DD 01/15/15 100,000.000 93,933.00 100,377.00 6,444.00
ONFF70012002 026874DF1 AMERICAN INTERNATIONAL GROUP | 4.800% 07/10/2045 DD 07/10/15 200,000.000 207,584.00 224,308.00 16,724.00
ONFF70012002 03027XAM2  AMERICAN TOWER CORP 3.125% 01/15/2027 DD 09/30/16 700,000.000 645,862.00 673,925.00 28,063.00
ONFF70012002 030288AB0O AMERICAN TRANSMISSION SYS 144A 5.000% 09/01/2044 DD 09/25/14 100,000.000 104,558.00 116,237.00 11,679.00
ONFF70012002 031162BE9 AMGEN INC 4.950% 10/01/2041 DD 09/16/10 3,500,000.000 3,631,600.00 4,056,640.00 425,040.00
ONFF70012002 037735CK1 APPALACHIAN POWER CO 6.700% 08/15/2037 DD 08/17/07 1,600,000.000 2,050,304.00 2,169,056.00 118,752.00
ONFF70012002 037735CM7  APPALACHIAN POWER CO 7.000% 04/01/2038 DD 03/25/08 900,000.000 1,186,866.00 1,281,267.00 94,401.00
ONFF70012002 04363UAD8  ASCIANO FINANCE LTD 144A 6.000% 04/07/2023 DD 04/07/11 600,000.000 647,064.00 661,392.00 14,328.00
ONFF70012002 04650NABO AT&T INC 5.350% 09/01/2040 DD 03/01/11 339,000.000 348,153.00 357,743.31 9,590.31
ONFF70012002 06740L8C2 BARCLAYS BANK PLC 7.625% 11/21/2022 DD 11/21/12 700,000.000 768,250.00 792,750.00 24,500.00
ONFF70012002 067901AA6 BARRICK GOLD CORP 5.800% 11/15/2034 DD 11/12/04 400,000.000 395,048.00 459,804.00 64,756.00
ONFF70012002 07177MAN3  BAXALTAINC 5.250% 06/23/2045 DD 12/23/15 100,000.000 106,742.00 116,543.00 9,801.00
ONFF70012002 095796AA6 BLUE RACER MIDSTREAM LLC 144A 6.125% 11/15/2022 DD 11/13/14 300,000.000 300,000.00 312,750.00 12,750.00
ONFF70012002 10554TAB1 BRASKEM NETHERLANDS FINAN 144A 4.500% 01/10/2028 DD 10/10/17 300,000.000 296,985.00 295,140.00 -1,845.00
ONFF70012002 118230AP6 BUCKEYE PARTNERS LP 5.600% 10/15/2044 DD 09/12/14 100,000.000 101,266.00 105,074.00 3,808.00
ONFF70012002 124857AJ2 CBS CORP 4.850% 07/01/2042 DD 06/20/12 900,000.000 881,010.00 943,875.00 62,865.00
ONFF70012002 12626JAE7 CPG INTERNATIONAL 5/17 0.000% 05/03/2024 DD 04/27/17 685,888.405 690,175.20 687,033.84 -3,141.36
ONFF70012002 126408GK3 CSX CORP 6.150% 05/01/2037 DD 04/25/07 300,000.000 368,538.00 393,633.00 25,095.00
ONFF70012002 12652AAA1 CAESARS RESORT COLLECTION 144A 5.250% 10/15/2025 DD 10/16/17 200,000.000 200,000.00 201,500.00 1,500.00
ONFF70012002 126650BS8 CVS PASS-THROUGH TRUST 144A 7.507% 01/10/2032 DD 12/22/09 1,122,171.202 1,366,434.22 1,375,321.80 8,887.58
ONFF70012002 13645RAX2 CANADIAN PACIFIC RAILWAY CO 6.125% 09/15/2115 DD 09/11/15 400,000.000 515,440.00 534,064.00 18,624.00
ONFF70012002 138616AC1 CANTOR FITZGERALD LP 144A 6.500% 06/17/2022 DD 06/17/15 300,000.000 320,346.00 332,565.00 12,219.00
ONFF70012002 14149YBB3 CARDINAL HEALTH INC 4.500% 11/15/2044 DD 11/19/14 800,000.000 793,040.00 811,904.00 18,864.00
ONFF70012002 14987BAE3 CC HOLDINGS GS V LLC / CROWN C 3.849% 04/15/2023 DD 04/15/13 1,000,000.000 1,016,230.00 1,031,690.00 15,460.00
ONFF70012002 15135UAF6 CENOVUS ENERGY INC 6.750% 11/15/2039 DD 05/15/10 650,000.000 724,730.50 778,368.50 53,638.00
ONFF70012002 161175AY0 CHARTER COMMUNICATIONS OPERATI 4.908% 07/23/2025 DD 07/23/16 600,000.000 632,358.00 637,914.00 5,556.00
ONFF70012002 161175BAl CHARTER COMMUNICATIONS OPERATI 6.484% 10/23/2045 DD 10/23/16 100,000.000 115,608.00 116,593.00 985.00
ONFF70012002 161175BC7 CHARTER COMMUNICATIONS OPERATI 6.834% 10/23/2055 DD 10/23/16 1,300,000.000 1,524,016.00 1,563,692.00 39,676.00
ONFF70012002 161175BL7 CHARTER COMMUNICATIONS OPERATI 5.375% 05/01/2047 DD 11/01/17 100,000.000 106,529.00 102,535.00 -3,994.00
ONFF70012002 16412XAD7 CHENIERE CORPUS CHRISTI HOLDIN 7.000% 06/30/2024 DD 12/31/16 700,000.000 757,750.00 796,691.00 38,941.00
ONFF70012002 17178FAA4 CIELO SA/ CIELO USAINC 144A 3.750% 11/16/2022 DD 11/16/12 600,000.000 559,500.00 588,000.00 28,500.00
ONFF70012002 172967EW7  CITIGROUP INC 8.125% 07/15/2039 DD 07/23/09 947,000.000 1,407,175.71 1,514,186.71 107,011.00
ONFF70012002 172967KY6 CITIGROUP INC 3.200% 10/21/2026 DD 10/21/16 200,000.000 191,244.00 198,438.00 7,194.00
ONFF70012002 2027A0JNO COMMONWEALTH BANK OF AUST 144A 3.900% 07/12/2047 DD 07/12/17 600,000.000 597,786.00 613,356.00 15,570.00
ONFF70012002 209111FN8 CONSOLIDATED EDISON CO OF NEW 4.000% 11/15/2057 DD 11/16/17 200,000.000 201,388.00 209,396.00 8,008.00
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ONFF70012002 21036PATS CONSTELLATION BRANDS INC 4.500% 05/09/2047 DD 05/09/17 100,000.000 104,807.00 109,688.00 4,881.00
ONFF70012002 21987BAX6 CORP NACIONAL DEL COBRE D 144A 4.500% 08/01/2047 DD 08/01/17 400,000.000 403,960.00 429,856.00 25,896.00
ONFF70012002 22003BAK2 CORPORATE OFFICE PROPERTIES LP 5.000% 07/01/2025 DD 06/29/15 500,000.000 510,725.00 534,075.00 23,350.00
ONFF70012002 224044BY2 COX COMMUNICATIONS INC 144A 4.700% 12/15/2042 DD 11/29/12 225,000.000 216,114.75 217,345.50 1,230.75
ONFF70012002 225433AF8 CREDIT SUISSE GROUP FUNDING GU 4.875% 05/15/2045 DD 11/15/15 600,000.000 615,882.00 690,624.00 74,742.00
ONFF70012002 22546DAA4 CREDIT SUISSE AG 144A 6.500% 08/08/2023 DD 08/08/13 600,000.000 637,350.00 671,400.00 34,050.00
ONFF70012002 23330JAA9 DP WORLD LTD 144A 6.850% 07/02/2037 DD 07/02/07 100,000.000 113,250.00 123,007.00 9,757.00
ONFF70012002 25272KAK9 DELL INTERNATIONAL LLC / 144A 6.020% 06/15/2026 DD 06/01/16 900,000.000 974,970.00 992,358.00 17,388.00
ONFF70012002 25272KAR4 DELL INTERNATIONAL LLC / 144A 8.350% 07/15/2046 DD 06/01/16 500,000.000 615,645.00 644,270.00 28,625.00
ONFF70012002 25389JAQ9 DIGITAL REALTY TRUST LP 4.750% 10/01/2025 DD 10/01/15 300,000.000 311,376.00 326,151.00 14,775.00
ONFF70012002 254709AN8 DISCOVER FINANCIAL SERVICES VAR RT 12/31/2049 DD 10/31/17 300,000.000 300,000.00 309,000.00 9,000.00
ONFF70012002 25470DAG4  DISCOVERY COMMUNICATIONS LLC 4.950% 05/15/2042 DD 05/17/12 500,000.000 461,160.00 495,850.00 34,690.00
ONFF70012002 26817RAS7 DYNEGY INC 144A 8.000% 01/15/2025 DD 10/11/16 100,000.000 100,000.00 108,250.00 8,250.00
ONFF70012002 26882PBE1 ERAC USA FINANCE LLC 144A 7.000% 10/15/2037 DD 10/17/07 200,000.000 260,782.17 267,450.00 6,667.83
ONFF70012002 26884ABH5 ERP OPERATING LP 4.000% 08/01/2047 DD 08/03/17 300,000.000 293,178.00 308,670.00 15,492.00
ONFF70012002 278865AM2 ECOLAB INC 5.500% 12/08/2041 DD 12/08/11 41,000.000 48,215.59 51,330.36 3,114.77
ONFF70012002 28370TAF6 KINDER MORGAN ENERGY PARTNERS 4.700% 11/01/2042 DD 11/08/12 400,000.000 372,676.00 387,232.00 14,556.00
ONFF70012002 29103DAM8  EMERA US FINANCE LP 4.750% 06/15/2046 DD 12/15/16 300,000.000 308,918.00 328,446.00 19,528.00
ONFF70012002 292480AK6 ENABLE MIDSTREAM PARTNERS LP 4.400% 03/15/2027 DD 03/09/17 700,000.000 707,285.00 711,809.00 4,524.00
ONFF70012002 29250NAM7  ENBRIDGE INC 5.500% 12/01/2046 DD 11/29/16 200,000.000 224,600.00 240,492.00 15,892.00
ONFF70012002 29273EAAG ENDO DAC / ENDO FINANCE L 144A VAR RT 02/01/2025 DD 01/27/15 600,000.000 534,000.00 465,000.00 -69,000.00
ONFF70012002 29273RAJ8 ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/28/08 1,700,000.000 1,971,099.00 2,107,881.00 136,782.00
ONFF70012002 29273RAZ2 ENERGY TRANSFER PARTNERS LP 5.950% 10/01/2043 DD 09/19/13 400,000.000 412,252.00 425,292.00 13,040.00
ONFF70012002 29273RBL2 ENERGY TRANSFER PARTNERS LP 5.300% 04/15/2047 DD 01/17/17 100,000.000 99,483.00 99,226.00 -257.00
ONFF70012002 29278GAC2  ENEL FINANCE INTERNATIONA 144A 4.750% 05/25/2047 DD 05/25/17 200,000.000 213,974.00 216,554.00 2,580.00
ONFF70012002 29379VAGS8 ENTERPRISE PRODUCTS OPERATING 6.125% 10/15/2039 DD 10/05/09 500,000.000 568,360.00 628,990.00 60,630.00
ONFF70012002 29379VAV5 ENTERPRISE PRODUCTS OPERATING 5.700% 02/15/2042 DD 08/24/11 600,000.000 657,624.00 725,598.00 67,974.00
ONFF70012002 29379VBAO ENTERPRISE PRODUCTS OPERATING 4.850% 03/15/2044 DD 03/18/13 513,000.000 517,924.80 558,421.02 40,496.22
ONFF70012002 29379VBC6 ENTERPRISE PRODUCTS OPERATING 5.100% 02/15/2045 DD 02/12/14 400,000.000 421,860.00 456,428.00 34,568.00
ONFF70012002 29379VBF9 ENTERPRISE PRODUCTS OPERATING 4.950% 10/15/2054 DD 10/14/14 50,000.000 48,456.50 54,704.00 6,247.50
ONFF70012002 29379VBJ1 ENTERPRISE PRODUCTS OPERATING 4.900% 05/15/2046 DD 05/07/15 400,000.000 410,600.00 440,720.00 30,120.00
ONFF70012002 30161NAV3 EXELON CORP 4.450% 04/15/2046 DD 04/07/16 500,000.000 489,465.00 543,360.00 53,895.00
ONFF70012002 309601AE2 FARMERS INSURANCE EXCHANG 144A VAR RT 11/01/2057 DD 10/16/17 100,000.000 100,000.00 100,280.00 280.00
ONFF70012002 31428XAX4 FEDEX CORP 4.900% 01/15/2034 DD 01/09/14 500,000.000 532,980.00 566,780.00 33,800.00
ONFF70012002 34964CAA4 FORTUNE BRANDS HOME & SECURITY 4.000% 06/15/2025 DD 06/15/15 200,000.000 205,690.00 209,092.00 3,402.00
ONFF70012002 361448AX1 GATX CORP 4.500% 03/30/2045 DD 02/06/15 100,000.000 103,621.00 104,108.00 487.00
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ONFF70012002 36186CBY8 ALLY FINANCIAL INC 8.000% 11/01/2031 DD 12/31/08 300,000.000 380,492.00 390,000.00 9,508.00
ONFF70012002 36256WAA2  GMR HYDERABAD INTERNATION 144A 4.250% 10/27/2027 DD 10/27/17 200,000.000 200,000.00 196,116.00 -3,884.00
ONFF70012002 37045VAQ3 GENERAL MOTORS CO 5.400% 04/01/2048 DD 08/07/17 500,000.000 499,635.00 545,365.00 45,730.00
ONFF70012002 37185LAJ1 GENESIS ENERGY LP / GENESIS EN 6.500% 10/01/2025 DD 08/14/17 100,000.000 100,000.00 101,500.00 1,500.00
ONFF70012002 37373WAD2  GERDAU TRADE INC 144A 4.875% 10/24/2027 DD 10/24/17 200,000.000 198,052.00 199,000.00 948.00
ONFF70012002 380956AE2 GOLDCORP INC 5.450% 06/09/2044 DD 06/09/14 500,000.000 490,445.00 582,030.00 91,585.00
ONFF70012002 38141GFD1  GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/07 1,800,000.000 2,222,730.00 2,409,552.00 186,822.00
ONFF70012002 413875AT2 HARRIS CORP 5.054% 04/27/2045 DD 04/27/15 200,000.000 228,320.00 235,226.00 6,906.00
ONFF70012002 42217KBF2 WELLTOWER INC 4.000% 06/01/2025 DD 05/26/15 700,000.000 715,393.00 723,835.00 8,442.00
ONFF70012002 423012AG8 HEINEKEN NV 144A 4.350% 03/29/2047 DD 03/29/17 300,000.000 297,663.00 329,979.00 32,316.00
ONFF70012002 42307TAH1 KRAFT HEINZ FOODS CO 144A 7.125% 08/01/2039 DD 07/29/09 1,800,000.000 2,293,164.00 2,436,588.00 143,424.00
ONFF70012002 45567YAJ4 INTERNET BRANDS 8/17 COV-LITE TL 299,250.000 298,501.87 299,923.31 1,421.44
ONFF70012002 458140AY6 INTEL CORP 4.100% 05/11/2047 DD 05/11/17 100,000.000 99,419.00 110,180.00 10,761.00
ONFF70012002 460146CM3 INTERNATIONAL PAPER CO 5.000% 09/15/2035 DD 05/26/15 200,000.000 211,314.00 226,192.00 14,878.00
ONFF70012002 460146CS0 INTERNATIONAL PAPER CO 4.350% 08/15/2048 DD 08/09/17 600,000.000 600,369.00 626,424.00 26,055.00
ONFF70012002 47232MAB8  JEFFERIES FINANCE LLC /J 144A 6.875% 04/15/2022 DD 03/31/14 200,000.000 193,000.00 202,500.00 9,500.00
ONFF70012002 476556CX1 JERSEY CENTRAL POWER & LIGHT C 6.150% 06/01/2037 DD 12/01/07 1,800,000.000 2,059,704.00 2,230,344.00 170,640.00
ONFF70012002 482480AF7 KLA-TENCOR CORP 5.650% 11/01/2034 DD 11/06/14 100,000.000 104,467.00 115,550.00 11,083.00
ONFF70012002 485170AQ7 KANSAS CITY SOUTHERN 4.300% 05/15/2043 DD 05/15/16 100,000.000 99,271.00 105,120.00 5,849.00
ONFF70012002 485170AS3 KANSAS CITY SOUTHERN 4.950% 08/15/2045 DD 02/15/16 200,000.000 222,473.00 227,994.00 5,521.00
ONFF70012002 49446RAT6 KIMCO REALTY CORP 4.450% 09/01/2047 DD 08/10/17 200,000.000 198,518.00 205,458.00 6,940.00
ONFF70012002 494550AQ9 KINDER MORGAN ENERGY PARTNERS 7.300% 08/15/2033 DD 08/19/02 300,000.000 352,062.00 374,769.00 22,707.00
ONFF70012002 494550BK1 KINDER MORGAN ENERGY PARTNERS 5.625% 09/01/2041 DD 08/17/11 800,000.000 803,504.00 850,016.00 46,512.00
ONFF70012002 539830BC2 LOCKHEED MARTIN CORP 3.600% 03/01/2035 DD 02/20/15 500,000.000 475,000.00 504,030.00 29,030.00
ONFF70012002 539830BN8 LOCKHEED MARTIN CORP 4.090% 09/15/2052 DD 09/07/17 677,000.000 652,472.23 708,690.37 56,218.14
ONFF70012002 552081AM3 LYONDELLBASELL INDUSTRIES NV 4.625% 02/26/2055 DD 03/05/15 100,000.000 92,924.00 105,825.00 12,901.00
ONFF70012002 561233AA5 MALLINCKRODT INTERNATIONA 144A 5.750% 08/01/2022 DD 08/13/14 100,000.000 96,250.00 90,750.00 -5,500.00
ONFF70012002 574599AT3 MASCO CORP 7.750% 08/01/2029 DD 08/03/99 187,000.000 228,861.82 243,518.88 14,657.06
ONFF70012002 615369AES5 MOODY'S CORP 5.250% 07/15/2044 DD 07/16/14 300,000.000 330,648.00 362,388.00 31,740.00
ONFF70012002 617482V92 MORGAN STANLEY 6.375% 07/24/2042 DD 07/24/12 200,000.000 257,034.00 278,070.00 21,036.00
ONFF70012002 620076BES8 MOTOROLA SOLUTIONS INC 5.500% 09/01/2044 DD 08/19/14 200,000.000 191,208.00 203,096.00 11,888.00
ONFF70012002 62854AAN4 MYLAN NV 3.950% 06/15/2026 DD 12/15/16 100,000.000 101,852.00 100,837.00 -1,015.00
ONFF70012002 62854AAP9 MYLAN NV 5.250% 06/15/2046 DD 12/15/16 100,000.000 106,016.00 109,571.00 3,555.00
ONFF70012002 65120FABO NEWCREST FINANCE PTY LTD 144A 5.750% 11/15/2041 DD 11/15/11 275,000.000 260,339.75 314,591.75 54,252.00
ONFF70012002 651639AM8 NEWMONT MINING CORP 6.250% 10/01/2039 DD 09/18/09 200,000.000 220,032.00 255,748.00 35,716.00
ONFF70012002 65473QBD4  NISOURCE INC 5.650% 02/01/2045 DD 10/10/13 200,000.000 241,132.00 250,444.00 9,312.00
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ONFF70012002 655844BU1 NORFOLK SOUTHERN CORP 144A 4.050% 08/15/2052 DD 08/15/17 600,000.000 598,764.00 621,882.00 23,118.00
ONFF70012002 666807BP6 NORTHROP GRUMMAN CORP 4.030% 10/15/2047 DD 10/13/17 700,000.000 698,908.00 731,570.00 32,662.00
ONFF70012002 67054LAC1 ALTICE FRANCE SA/FRANCE 144A 6.250% 05/15/2024 DD 05/08/14 200,000.000 201,000.00 200,500.00 -500.00
ONFF70012002 681936BH2 OMEGA HEALTHCARE INVESTORS INC 5.250% 01/15/2026 DD 09/23/15 400,000.000 410,948.00 414,508.00 3,560.00
ONFF70012002 68268NAD5  ONEOK PARTNERS LP 6.850% 10/15/2037 DD 09/28/07 300,000.000 348,834.00 374,253.00 25,419.00
ONFF70012002 68268NAG8  ONEOK PARTNERS LP 6.125% 02/01/2041 DD 01/26/11 100,000.000 109,990.00 116,710.00 6,720.00
ONFF70012002 68268NAM5  ONEOK PARTNERS LP 6.200% 09/15/2043 DD 09/12/13 600,000.000 667,110.00 712,746.00 45,636.00
ONFF70012002 68389XBQ7 ORACLE CORP 4.000% 11/15/2047 DD 11/09/17 100,000.000 99,531.00 106,488.00 6,957.00
ONFF70012002 69352PAMS5 PPL CAPITAL FUNDING INC 4.000% 09/15/2047 DD 09/08/17 300,000.000 296,376.00 308,262.00 11,886.00
ONFF70012002 69448FAA9 PACIFIC LIFE INSURANCE CO 144A VAR RT 10/24/2067 DD 10/24/17 700,000.000 699,462.00 702,170.00 2,708.00
ONFF70012002 698900AG2 ENCANA CORP 7.200% 11/01/2031 DD 11/05/01 400,000.000 490,660.00 513,556.00 22,896.00
ONFF70012002 71647NAS8 PETROBRAS GLOBAL FINANCE BV 7.375% 01/17/2027 DD 01/17/17 700,000.000 770,000.00 770,700.00 700.00
ONFF70012002 71647NAW9  PETROBRAS GLOBAL FINANCE 144A 5.999% 01/27/2028 DD 09/27/17 507,000.000 505,798.41 508,267.50 2,469.09
ONFF70012002 71654QBX9 PETROLEOS MEXICANOS 5.625% 01/23/2046 DD 01/23/16 400,000.000 332,000.00 370,200.00 38,200.00
ONFF70012002 718549AC2 PHILLIPS 66 PARTNERS LP 4.680% 02/15/2045 DD 02/23/15 400,000.000 400,096.00 410,852.00 10,756.00
ONFF70012002 723787AB3 PIONEER NATURAL RESOURCES CO 7.200% 01/15/2028 DD 01/13/98 500,000.000 604,025.00 623,110.00 19,085.00
ONFF70012002 72650RBC5 PLAINS ALL AMERICAN PIPELINE L 4.300% 01/31/2043 DD 12/10/12 900,000.000 745,659.00 794,808.00 49,149.00
ONFF70012002 72650RBE1 PLAINS ALL AMERICAN PIPELINE L 4.700% 06/15/2044 DD 04/23/14 100,000.000 90,885.00 93,485.00 2,600.00
ONFF70012002 72650RBH4 PLAINS ALL AMERICAN PIPELINE L 4.900% 02/15/2045 DD 12/09/14 800,000.000 738,623.00 768,224.00 29,601.00
ONFF70012002 74456QBT2 PUBLIC SERVICE ELECTRIC & GAS 3.600% 12/01/2047 DD 12/06/17 200,000.000 199,854.00 204,788.00 4,934.00
ONFF70012002 756109AS3 REALTY INCOME CORP 3.000% 01/15/2027 DD 10/12/16 100,000.000 94,150.00 95,691.00 1,541.00
ONFF70012002 761713BB1 REYNOLDS AMERICAN INC 5.850% 08/15/2045 DD 06/12/15 300,000.000 355,239.00 374,631.00 19,392.00
ONFF70012002 76716XAB8 RIO OIL FINANCE TRUST SER 144A 9.750% 01/06/2027 DD 11/21/14 428,152.300 393,900.12 462,404.48 68,504.36
ONFF70012002 77340RAD9 ROCKIES EXPRESS PIPELINE 144A 7.500% 07/15/2038 DD 06/27/08 300,000.000 307,500.00 346,875.00 39,375.00
ONFF70012002 77340RAM9  ROCKIES EXPRESS PIPELINE 144A 6.875% 04/15/2040 DD 03/22/10 250,000.000 248,750.00 281,250.00 32,500.00
ONFF70012002 774341AK7 ROCKWELL COLLINS INC 3.500% 03/15/2027 DD 04/10/17 100,000.000 99,835.00 101,818.00 1,983.00
ONFF70012002 774341AL5 ROCKWELL COLLINS INC 4.350% 04/15/2047 DD 04/10/17 100,000.000 99,567.00 108,607.00 9,040.00
ONFF70012002 775109AL5 ROGERS COMMUNICATIONS INC 7.500% 08/15/2038 DD 08/06/08 700,000.000 920,619.00 993,230.00 72,611.00
ONFF70012002 780097BB6 ROYAL BANK OF SCOTLAND GROUP P VAR RT 12/31/2049 DD 08/15/16 700,000.000 714,000.00 788,375.00 74,375.00
ONFF70012002 78442FAZ1 NAVIENT CORP 5.625% 08/01/2033 DD 07/21/03 2,075,000.000 1,711,875.00 1,810,437.50 98,562.50
ONFF70012002 785592AM8 SABINE PASS LIQUEFACTION LLC 5.625% 03/01/2025 DD 09/01/15 400,000.000 428,000.00 441,204.00 13,204.00
ONFF70012002 80281LAES SANTANDER UK GROUP HOLDINGS PL 2.875% 08/05/2021 DD 08/05/16 200,000.000 195,572.00 199,510.00 3,938.00
ONFF70012002 80281LAGO SANTANDER UK GROUP HOLDINGS PL VAR RT 11/03/2028 DD 11/03/17 600,000.000 600,000.00 601,392.00 1,392.00
ONFF70012002 832696AP3 JM SMUCKER CO/THE 4.375% 03/15/2045 DD 09/15/15 200,000.000 198,440.00 212,062.00 13,622.00
ONFF70012002 842587CW5  SOUTHERN CO/THE 4.250% 07/01/2036 DD 05/24/16 100,000.000 99,448.00 105,380.00 5,932.00
ONFF70012002 842587CX3 SOUTHERN CO/THE 4.400% 07/01/2046 DD 05/24/16 200,000.000 197,824.00 212,994.00 15,170.00
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ONFF70012002 8426EPAC2 SOUTHERN CO GAS CAPITAL CORP 4.400% 05/30/2047 DD 05/09/17 700,000.000 731,311.00 749,952.00 18,641.00
ONFF70012002 84756NAG4  SPECTRA ENERGY PARTNERS LP 4.500% 03/15/2045 DD 03/12/15 400,000.000 380,340.00 412,452.00 32,112.00
ONFF70012002 863667AJ0 STRYKER CORP 4.625% 03/15/2046 DD 03/10/16 300,000.000 305,904.00 340,683.00 34,779.00
ONFF70012002 86400GAB5  STUDIO CITY CO LTD 144A 7.250% 11/30/2021 DD 11/30/16 800,000.000 828,000.00 844,000.00 16,000.00
ONFF70012002 86964WAB8  SUZANO AUSTRIA GMBH 144A 7.000% 03/16/2047 DD 03/16/17 200,000.000 218,656.00 229,500.00 10,844.00
ONFF70012002 878237AH9 TECH DATA CORP 4.950% 02/15/2027 DD 01/31/17 100,000.000 99,833.00 105,485.00 5,652.00
ONFF70012002 87938WAC7  TELEFONICA EMISIONES SAU 7.045% 06/20/2036 DD 06/20/06 500,000.000 580,355.00 670,810.00 90,455.00
ONFF70012002 887317AP0O TIME WARNER INC 4.900% 06/15/2042 DD 06/13/12 500,000.000 500,180.00 520,840.00 20,660.00
ONFF70012002 88732JAN8 TIME WARNER CABLE LLC 7.300% 07/01/2038 DD 06/19/08 700,000.000 861,098.00 877,422.00 16,324.00
ONFF70012002 88732JAU2 TIME WARNER CABLE LLC 6.750% 06/15/2039 DD 06/29/09 700,000.000 813,806.00 839,916.00 26,110.00
ONFF70012002 898324AB4 TRUST F/1401 144A 6.950% 01/30/2044 DD 01/30/14 200,000.000 198,000.00 217,500.00 19,500.00
ONFF70012002 90131HAH8  21ST CENTURY FOX AMERICA INC 4.750% 09/15/2044 DD 09/15/14 900,000.000 899,622.00 1,029,519.00 129,897.00
ONFF70012002 90131HBQ7  21ST CENTURY FOX AMERICA INC 6.150% 02/15/2041 DD 08/15/11 300,000.000 354,831.00 398,262.00 43,431.00
ONFF70012002 90261AAB8 UBS AG/STAMFORD CT 7.625% 08/17/2022 DD 08/17/12 1,000,000.000 1,133,750.00 1,168,200.00 34,450.00
ONFF70012002 91911KAKS8 VALEANT PHARMACEUTICALS | 144A 7.000% 03/15/2024 DD 03/21/17 100,000.000 100,000.00 107,000.00 7,000.00
ONFF70012002 91911KAN2 VALEANT PHARMACEUTICALS | 144A 5.500% 11/01/2025 DD 10/17/17 200,000.000 200,000.00 203,500.00 3,500.00
ONFF70012002 91911TAH6 VALE OVERSEAS LTD 6.875% 11/21/2036 DD 11/21/06 500,000.000 612,200.00 612,500.00 300.00
ONFF70012002 91912EAA3 VALE SA 5.625% 09/11/2042 DD 09/11/12 100,000.000 109,500.00 109,500.00 0.00
ONFF70012002 92340LAC3 VEREIT OPERATING PARTNERSHIP L 3.950% 08/15/2027 DD 08/11/17 100,000.000 99,330.00 98,857.00 -473.00
ONFF70012002 92343VCK8 VERIZON COMMUNICATIONS INC 4.862% 08/21/2046 DD 02/21/15 1,280,000.000 1,297,011.20 1,333,273.60 36,262.40
ONFF70012002 92343VCM4  VERIZON COMMUNICATIONS INC 5.012% 08/21/2054 DD 02/21/15 2,321,000.000 2,317,534.96 2,376,680.79 59,145.83
ONFF70012002 92343VDR2  VERIZON COMMUNICATIONS INC 4.812% 03/15/2039 DD 02/03/17 90,000.000 100,630.08 94,158.90 -6,471.18
ONFF70012002 92343VDSO0 VERIZON COMMUNICATIONS INC 5.012% 04/15/2049 DD 02/03/17 189,000.000 220,091.53 198,221.31 -21,870.22
ONFF70012002 92343VDU5  VERIZON COMMUNICATIONS INC 5.250% 03/16/2037 DD 03/16/17 200,000.000 210,536.00 219,936.00 9,400.00
ONFF70012002 92553PAP7 VIACOM INC 4.375% 03/15/2043 DD 03/15/13 200,000.000 159,312.00 173,138.00 13,826.00
ONFF70012002 92553PAUG6 VIACOM INC 5.850% 09/01/2043 DD 08/19/13 400,000.000 392,000.00 413,888.00 21,888.00
ONFF70012002 92718WAE9  VEON HOLDINGS BV 144A 5.950% 02/13/2023 DD 02/13/13 350,000.000 364,000.00 376,250.00 12,250.00
ONFF70012002 939648AE1 WASHINGTON PRIME GROUP LP 5.950% 08/15/2024 DD 08/04/17 400,000.000 393,868.00 408,776.00 14,908.00
ONFF70012002 962166AW4  WEYERHAEUSER CO 6.950% 10/01/2027 DD 10/08/97 150,000.000 180,435.00 188,011.50 7,576.50
ONFF70012002 962166BR4 WEYERHAEUSER CO 7.375% 03/15/2032 DD 09/15/02 2,300,000.000 2,912,651.00 3,176,944.00 264,293.00
ONFF70012002 962166BTO WEYERHAEUSER CO 6.875% 12/15/2033 DD 12/17/02 500,000.000 608,065.00 657,525.00 49,460.00
ONFF70012002 96332HCG2  WHIRLPOOL CORP 5.150% 03/01/2043 DD 02/27/13 700,000.000 746,837.00 789,530.00 42,693.00
ONFF70012002 969457BM1 WILLIAMS COS INC/THE VAR RT 03/15/2032 DD 03/15/03 1,000,000.000 1,207,500.00 1,320,000.00 112,500.00
ONFF70012002 983130AU9 WYNN LAS VEGAS LLC / WYNN 144A 4.250% 05/30/2023 DD 05/22/13 500,000.000 476,095.00 508,750.00 32,655.00
ONFF70012002 98420EAD7 XLIT LTD 5.500% 03/31/2045 DD 03/30/15 200,000.000 189,774.00 212,500.00 22,726.00
ONFF70012002 99AAB7820 *CAESARS RESORT 9/17 COV-LITE TL 400,000.000 399,000.00 401,572.00 2,572.00
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ONFF70012002 EDBW1YZG7 UNITYMEDIA HESSEN GMBH & REGS 3.500% 01/15/2027 100,000.000 103,365.50 123,924.96 20,559.46
ONFF70012002 EFBLWFB46 ALTICE FRANCE SA/FRANCE REGS 5.625% 05/15/2024 200,000.000 222,223.17 250,006.56 27,783.39
ONFF70012002 EXB3FMYYO BARCLAYS BANK PLC REGS VAR RT 12/31/2049 250,000.000 378,695.83 396,524.84 17,829.01
ONFF70012002 EXB60ZTR1 TESCO PROPERTY FINANCE 1 REGS 7.623% 07/13/2039 90,186.970 131,967.95 167,322.85 35,354.90
ONFF70012002 G67106AB3  ODEBRECHT DRILLING NORBE REGS 6.350% 12/01/2021 DD 04/07/17 50,875.106 50,567.82 50,567.82 0.00
ONFF70012002 G67106AC1  *ODEBRECHT DRILLING NORBE REGS 7.350% 12/01/2026 DD 04/07/17 77,450.609 30,980.24 30,980.24 0.00
ONFF70012002 G6712EAB4  *ODEBRECHT OIL & GAS FINAN REGS 0.000% 12/31/2049 DD 12/22/17 45,223.750 1,331.84 1,331.84 0.00
ONFF70012002 L7300KABO ORTHO-CLINICAL 5/14 COV-LITE TL 684,050.648 677,456.43 685,097.25 7,640.82
ONFF70012002 NAB9B45R8 UBS AG REGS VAR RT 05/22/2023 800,000.000 816,000.00 805,486.40 -10,513.60
ONFF70012002 NABD1JX39 CEMEX FINANCE LLC REGS 4.625% 06/15/2024 200,000.000 226,267.30 260,496.75 34,229.45
ONFF70012002 NABMJ6SQ3 UBS AG REGS 5.125% 05/15/2024 1,600,000.000 1,615,072.00 1,688,192.00 73,120.00
ONFF70012002 NABYZGYB3 ZIMMER BIOMET HOLDINGS INC 2.425% 12/13/2026 600,000.000 659,178.32 753,192.67 94,014.35
ONFF70012002 U1065PAA9 BRASKEM AMERICA FINANCE C REGS 7.125% 07/22/2041 DD 07/22/11 200,000.000 240,000.00 237,500.00 -2,500.00
ONFF70013002 00206RCQ3  AT&T INC 4.750% 05/15/2046 DD 05/04/15 500,000.000 473,710.00 489,025.00 15,315.00
ONFF70013002 00206RDF6 AT&T INC 6.000% 08/15/2040 DD 02/15/16 100,000.000 109,911.00 113,169.00 3,258.00
ONFF70013002 00206RDU3  AT&T INC VAR RT 01/15/2020 DD 03/28/17 1,300,000.000 1,300,000.00 1,307,748.00 7,748.00
ONFF70013002 00206REN8  AT&T INC 4.900% 08/14/2037 DD 08/07/17 700,000.000 698,754.00 708,820.00 10,066.00
ONFF70013002 00772BAN1 AERCAP IRELAND CAPITAL DAC / A 4.250% 07/01/2020 DD 06/25/15 500,000.000 524,970.00 518,835.00 -6,135.00
ONFF70013002 00772BAQ4  AERCAP IRELAND CAPITAL DAC / A 4.625% 10/30/2020 DD 10/21/15 200,000.000 208,000.00 209,656.00 1,656.00
ONFF70013002 00774MAC9  AERCAP IRELAND CAPITAL DAC / A 3.500% 01/15/2025 DD 11/21/17 400,000.000 397,760.00 396,496.00 -1,264.00
ONFF70013002 026874DH7 AMERICAN INTERNATIONAL GROUP | 3.900% 04/01/2026 DD 03/22/16 700,000.000 712,306.00 725,907.00 13,601.00
ONFF70013002 04363UAD8  ASCIANO FINANCE LTD 144A 6.000% 04/07/2023 DD 04/07/11 500,000.000 539,220.00 551,160.00 11,940.00
ONFF70013002 04650NABO AT&T INC 5.350% 09/01/2040 DD 03/01/11 200,000.000 205,400.00 211,058.00 5,658.00
ONFF70013002 05367AAAl AVIATION CAPITAL GROUP LL 144A 7.125% 10/15/2020 DD 10/07/10 400,000.000 462,000.00 445,840.00 -16,160.00
ONFF70013002 05526DAS4 BAT CAPITAL CORP 144A VAR RT 08/14/2020 DD 08/15/17 1,300,000.000 1,300,000.00 1,306,994.00 6,994.00
ONFF70013002 059438AK7 BANK ONE CORP 8.000% 04/29/2027 DD 04/29/97 800,000.000 1,045,064.00 1,069,848.00 24,784.00
ONFF70013002 06740L8C2 BARCLAYS BANK PLC 7.625% 11/21/2022 DD 11/21/12 400,000.000 439,000.00 453,000.00 14,000.00
ONFF70013002 125581GQ5  CIT GROUP INC 5.000% 08/15/2022 DD 08/03/12 700,000.000 729,750.00 742,000.00 12,250.00
ONFF70013002 126650BS8 CVS PASS-THROUGH TRUST 144A 7.507% 01/10/2032 DD 12/22/09 881,705.893 1,073,626.85 1,080,609.93 6,983.08
ONFF70013002 12667FMF9 ALTERNATIVE LOAN TRUS 16CB 5A1 6.000% 08/25/2034 DD 06/01/04 541,964.843 566,022.65 566,564.63 541.98
ONFF70013002 14987BAE3 CC HOLDINGS GS V LLC / CROWN C 3.849% 04/15/2023 DD 04/15/13 1,000,000.000 1,016,230.00 1,031,690.00 15,460.00
ONFF70013002 15135UAF6 CENOVUS ENERGY INC 6.750% 11/15/2039 DD 05/15/10 450,000.000 501,736.50 538,870.50 37,134.00
ONFF70013002 15670BAB8 CENTURYLINK 5/17 COV-LITE TLB 1,000,000.000 995,000.00 963,440.00 -31,560.00
ONFF70013002 161175AY0 CHARTER COMMUNICATIONS OPERATI 4.908% 07/23/2025 DD 07/23/16 750,000.000 790,447.50 797,392.50 6,945.00
ONFF70013002 16117LBL2 CHARTER COMM OPERATING 12/16 TLI 788,000.000 792,081.84 788,000.00 -4,081.84
ONFF70013002 172967LE9 CITIGROUP INC VAR RT 01/10/2020 DD 01/10/17 700,000.000 701,302.00 704,165.00 2,863.00
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ONFF70013002 17307GXQ6  CITIGROUP MORTGAGE LOAN T 6 A2 VAR RT 09/25/2035 DD 08/01/05 356,581.964 367,243.76 360,055.07 -7,188.69
ONFF70013002 212015AH4 CONTINENTAL RESOURCES INC/OK 5.000% 09/15/2022 DD 03/08/12 300,000.000 302,817.00 304,500.00 1,683.00
ONFF70013002 224044BY?2 COX COMMUNICATIONS INC 144A 4.700% 12/15/2042 DD 11/29/12 700,000.000 608,685.00 676,186.00 67,501.00
ONFF70013002 251541AQ1 DEUTSCHE BANK AG 4.250% 10/14/2021 DD 04/14/17 1,100,000.000 1,104,246.00 1,144,407.00 40,161.00
ONFF70013002 25272KAD5 DELL INTERNATIONAL LLC / 144A 4.420% 06/15/2021 DD 06/01/16 600,000.000 633,678.00 625,212.00 -8,466.00
ONFF70013002 25272KAG8 DELL INTERNATIONAL LLC / 144A 5.450% 06/15/2023 DD 06/01/16 600,000.000 655,332.00 648,384.00 -6,948.00
ONFF70013002 25470DAG4  DISCOVERY COMMUNICATIONS LLC 4.950% 05/15/2042 DD 05/17/12 400,000.000 368,928.00 396,680.00 27,752.00
ONFF70013002 26885BAB6 EQT MIDSTREAM PARTNERS LP 4.125% 12/01/2026 DD 11/04/16 200,000.000 194,950.00 199,164.00 4,214.00
ONFF70013002 29273RAJ8 ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/28/08 1,300,000.000 1,507,311.00 1,611,909.00 104,598.00
ONFF70013002 29379VBH5 ENTERPRISE PRODUCTS OPERATING 3.700% 02/15/2026 DD 05/07/15 1,000,000.000 1,003,630.00 1,023,940.00 20,310.00
ONFF70013002 33766JAFO FIRSTENERGY SOLUTIONS CORP 6.800% 08/15/2039 DD 08/07/09 500,000.000 177,500.00 205,000.00 27,500.00
ONFF70013002 337932AF4 FIRSTENERGY CORP 4.250% 03/15/2023 DD 03/05/13 1,300,000.000 1,343,940.00 1,357,798.00 13,858.00
ONFF70013002 345397VM2 FORD MOTOR CREDIT CO LLC 8.125% 01/15/2020 DD 12/14/09 200,000.000 230,636.00 221,544.00 -9,092.00
ONFF70013002 345397VR1 FORD MOTOR CREDIT CO LLC 5.750% 02/01/2021 DD 02/07/11 350,000.000 383,803.00 379,991.50 -3,811.50
ONFF70013002 345397WK5  FORD MOTOR CREDIT CO LLC 4.375% 08/06/2023 DD 08/06/13 350,000.000 361,200.00 368,550.00 7,350.00
ONFF70013002 36186CBY8 ALLY FINANCIAL INC 8.000% 11/01/2031 DD 12/31/08 200,000.000 231,984.00 260,000.00 28,016.00
ONFF70013002 37045XAL0 GENERAL MOTORS FINANCIAL CO IN 4.250% 05/15/2023 DD 11/15/13 875,000.000 890,002.75 915,267.50 25,264.75
ONFF70013002 37045XAS5 GENERAL MOTORS FINANCIAL CO IN 4.000% 01/15/2025 DD 01/12/15 550,000.000 536,602.00 565,108.50 28,506.50
ONFF70013002 380956AD4 GOLDCORP INC 3.700% 03/15/2023 DD 03/20/13 1,200,000.000 1,180,572.00 1,229,268.00 48,696.00
ONFF70013002 4041A2AH7 HBOS PLC 144A 6.750% 05/21/2018 DD 05/21/08 1,000,000.000 1,054,500.00 1,016,950.00 -37,550.00
ONFF70013002 494550AQ9 KINDER MORGAN ENERGY PARTNERS 7.300% 08/15/2033 DD 08/19/02 200,000.000 234,708.00 249,846.00 15,138.00
ONFF70013002 494550AW6  KINDER MORGAN ENERGY PARTNERS 6.950% 01/15/2038 DD 06/21/07 400,000.000 463,988.00 497,340.00 33,352.00
ONFF70013002 49456BAN1 KINDER MORGAN INC/DE VAR RT 01/15/2023 DD 08/10/17 600,000.000 600,000.00 609,936.00 9,936.00
ONFF70013002 50077LAP1 KRAFT HEINZ FOODS CO VAR RT 02/10/2021 DD 08/10/17 700,000.000 700,000.00 701,757.00 1,757.00
ONFF70013002 59018YN64 BANK OF AMERICA CORP 6.875% 04/25/2018 DD 04/25/08 500,000.000 531,455.00 507,640.00 -23,815.00
ONFF70013002 608190AJ3 MOHAWK INDUSTRIES INC 3.850% 02/01/2023 DD 01/31/13 600,000.000 613,086.00 622,878.00 9,792.00
ONFF70013002 6174467P8 MORGAN STANLEY 5.500% 07/24/2020 DD 07/26/10 1,200,000.000 1,314,252.00 1,286,616.00 -27,636.00
ONFF70013002 636180BM2 NATIONAL FUEL GAS CO 5.200% 07/15/2025 DD 06/25/15 800,000.000 830,880.00 858,080.00 27,200.00
ONFF70013002 637417AK2 NATIONAL RETAIL PROPERTIES INC 3.500% 10/15/2027 DD 09/14/17 500,000.000 497,965.00 491,260.00 -6,705.00
ONFF70013002 65504LAG2 NOBLE HOLDING INTERNATIONAL LT 6.050% 03/01/2041 DD 02/03/11 600,000.000 414,000.00 411,000.00 -3,000.00
ONFF70013002 674599CG8 OCCIDENTAL PETROLEUM CORP 3.500% 06/15/2025 DD 06/23/15 800,000.000 811,296.00 828,440.00 17,144.00
ONFF70013002 680223AK0 OLD REPUBLIC INTERNATIONAL COR 3.875% 08/26/2026 DD 08/26/16 100,000.000 95,122.00 100,663.00 5,541.00
ONFF70013002 68268NAD5  ONEOK PARTNERS LP 6.850% 10/15/2037 DD 09/28/07 200,000.000 232,556.00 249,502.00 16,946.00
ONFF70013002 69362BAJ1 PSEG POWER LLC 8.625% 04/15/2031 DD 10/15/01 300,000.000 366,237.00 395,541.00 29,304.00
ONFF70013002 698900AG2 ENCANA CORP 7.200% 11/01/2031 DD 11/05/01 1,163,000.000 1,489,291.28 1,493,164.07 3,872.79
ONFF70013002 71647NAW9  PETROBRAS GLOBAL FINANCE 144A 5.999% 01/27/2028 DD 09/27/17 568,000.000 566,653.84 569,420.00 2,766.16
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ONFF70013002 723787AB3 PIONEER NATURAL RESOURCES CO 7.200% 01/15/2028 DD 01/13/98 400,000.000 483,220.00 498,488.00 15,268.00
ONFF70013002 72650RBC5 PLAINS ALL AMERICAN PIPELINE L 4.300% 01/31/2043 DD 12/10/12 200,000.000 165,702.00 176,624.00 10,922.00
ONFF70013002 72650RBL5 PLAINS ALL AMERICAN PIPELINE L 4.500% 12/15/2026 DD 11/22/16 300,000.000 304,335.00 304,110.00 -225.00
ONFF70013002 747262AH6 QVC INC 5.125% 07/02/2022 DD 01/02/13 1,500,000.000 1,552,770.00 1,586,430.00 33,660.00
ONFF70013002 749685AS2 RPM INTERNATIONAL INC 3.450% 11/15/2022 DD 10/23/12 1,000,000.000 991,590.00 1,024,770.00 33,180.00
ONFF70013002 77340RAD9 ROCKIES EXPRESS PIPELINE 144A 7.500% 07/15/2038 DD 06/27/08 400,000.000 410,000.00 462,500.00 52,500.00
ONFF70013002 780097BA8 ROYAL BANK OF SCOTLAND GROUP P 4.800% 04/05/2026 DD 04/05/16 700,000.000 700,791.00 752,122.00 51,331.00
ONFF70013002 78442FAZ1 NAVIENT CORP 5.625% 08/01/2033 DD 07/21/03 1,700,000.000 1,402,500.00 1,483,250.00 80,750.00
ONFF70013002 78442FERS5 NAVIENT CORP 5.500% 01/15/2019 DD 09/20/13 100,000.000 103,750.00 101,750.00 -2,000.00
ONFF70013002 785592AD8 SABINE PASS LIQUEFACTION LLC VAR RT 04/15/2023 DD 10/15/13 800,000.000 856,334.77 878,584.00 22,249.23
ONFF70013002 845467AL3 SOUTHWESTERN ENERGY CO VAR RT 01/23/2025 DD 01/23/15 850,000.000 869,125.00 882,937.50 13,812.50
ONFF70013002 87124VAD1 SYDNEY AIRPORT FINANCE CO 144A 3.900% 03/22/2023 DD 10/23/12 1,000,000.000 1,023,030.00 1,029,170.00 6,140.00
ONFF70013002 87165BAG8  SYNCHRONY FINANCIAL 4.500% 07/23/2025 DD 07/23/15 800,000.000 821,736.00 836,000.00 14,264.00
ONFF70013002 882384AC4 TEXAS EASTERN TRANSMISSIO 144A 2.800% 10/15/2022 DD 10/24/12 400,000.000 389,344.00 397,444.00 8,100.00
ONFF70013002 883556AX0 THERMO FISHER SCIENTIFIC INC 4.500% 03/01/2021 DD 02/22/11 2,400,000.000 2,565,672.00 2,550,840.00 -14,832.00
ONFF70013002 884903BQ7 THOMSON REUTERS CORP 4.300% 11/23/2023 DD 11/21/13 700,000.000 732,312.00 738,836.00 6,524.00
ONFF70013002 893830AF6 TRANSOCEAN INC 7.500% 04/15/2031 DD 04/05/01 200,000.000 169,000.00 177,000.00 8,000.00
ONFF70013002 896818AH4 TRIUMPH GROUP INC 4.875% 04/01/2021 DD 02/26/13 300,000.000 281,400.00 294,750.00 13,350.00
ONFF70013002 90351DAF4 UBS GROUP FUNDING SWITZER 144A 4.125% 04/15/2026 DD 04/05/16 700,000.000 715,904.00 733,985.00 18,081.00
ONFF70013002 91911TAH6 VALE OVERSEAS LTD 6.875% 11/21/2036 DD 11/21/06 100,000.000 113,400.00 122,500.00 9,100.00
ONFF70013002 92343VCK8 VERIZON COMMUNICATIONS INC 4.862% 08/21/2046 DD 02/21/15 287,000.000 290,814.23 298,944.94 8,130.71
ONFF70013002 92343VCR3  VERIZON COMMUNICATIONS INC 3.500% 11/01/2024 DD 10/29/14 600,000.000 609,654.00 610,758.00 1,104.00
ONFF70013002 92343VDY7 VERIZON COMMUNICATIONS INC 4.125% 03/16/2027 DD 03/16/17 400,000.000 397,024.00 417,084.00 20,060.00
ONFF70013002 92343VEBG6 VERIZON COMMUNICATIONS IN 144A 3.376% 02/15/2025 DD 08/16/17 173,000.000 170,579.72 173,653.94 3,074.22
ONFF70013002 969457BM1 WILLIAMS COS INC/THE VAR RT 03/15/2032 DD 03/15/03 700,000.000 845,250.00 924,000.00 78,750.00
ONFF70013002 980236AP8 WOODSIDE FINANCE LTD 144A 3.700% 03/15/2028 DD 09/13/17 1,500,000.000 1,498,965.00 1,489,695.00 -9,270.00
ONFF70013002 98956PAF9 ZIMMER BIOMET HOLDINGS INC 3.550% 04/01/2025 DD 03/19/15 875,000.000 852,241.25 874,422.50 22,181.25
ONFF70013002 99AAA7268 *LIGHTSTONE 3/17 COV-LITE TLB 646,623.650 645,815.37 648,983.83 3,168.46
ONFF70013002 99AAA7433 *LIGHTSTONE 3/17 COV-LITE TLC 41,058.730 41,007.41 41,208.59 201.18
ONFF70013002 99AAB7432 *PETROBRAS 6/14 ADVANCE TL 100,000.000 96,650.00 99,159.60 2,509.60
ONFF70013002 EXB3FMYYO0 BARCLAYS BANK PLC REGS VAR RT 12/31/2049 100,000.000 151,478.33 158,609.94 7,131.61
ONFF70013002 EXB3LSHB9 TESCO PROPERTY FINANCE 4 REGS 5.801% 10/13/2040 98,140.420 122,944.53 158,521.16 35,576.63
ONFF70013002 EXBH4P3B8 BARCLAYS PLC VAR RT 12/31/2049 500,000.000 556,190.77 690,460.00 134,269.23
TOTAL CORPORATE DEBT INSTRUMENTS 532,291,195.97 565,998,848.91 33,707,652.94

CORPORATE STOCK - PREFERRED
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ONFF40010002 ED4354350 FUCHS PETROLUB SE 2,927.000 140,447.24 155,527.32 15,080.08
ONFF40013002 ED5497166 VOLKSWAGEN AG 28,816.000 4,087,392.20 5,759,544.98 1,672,152.78
ONFF60010002 999D10616 FSP SATELLITE PLACE CORP PFD 60.000 3,240,000.00 3,240,000.00 0.00
ONFF70012002 48126HAC4  JPMORGAN CHASE & CO VAR RT 12/31/2049 DD 09/23/14 800,000.000 809,504.00 879,040.00 69,536.00
ONFF70012002 902973AZ9 US BANCORP VAR RT 12/31/2049 DD 02/13/17 300,000.000 300,000.00 324,765.00 24,765.00
ONFF70012002 92339V209 VEREIT INC PFD 6.700% CUMULATIVE 1,600.000 40,464.00 40,912.00 448.00
ONFF70012002 949746RG8 WELLS FARGO & CO VAR RT 12/31/2049 DD 04/22/14 200,000.000 201,000.00 213,940.00 12,940.00
ONFF70013002 902973AZ9 US BANCORP VAR RT 12/31/2049 DD 02/13/17 200,000.000 200,000.00 216,510.00 16,510.00
TOTAL CORPORATE STOCK - PREFERRED 9,018,807.44 10,830,239.30 1,811,431.86

CORPORATE STOCK - COMMON
ONFF30010002 026874784 AMERICAN INTERNATIONAL GROUP | 54,200.000 3,485,161.34 3,229,236.00 -255,925.34
ONFF30010002 03349M105 ANDEAVOR 6,400.000 583,517.93 731,776.00 148,258.07
ONFF30010002 036752103 ANTHEM INC 5,000.000 718,850.00 1,125,050.00 406,200.00
ONFF30010002 037411105 APACHE CORP 36,800.000 1,716,582.23 1,553,696.00 -162,886.23
ONFF30010002 060505104 BANK OF AMERICA CORP 63,521.000 1,403,814.10 1,875,139.92 471,325.82
ONFF30010002 075896100 BED BATH & BEYOND INC 15,800.000 642,112.00 347,442.00 -294,670.00
ONFF30010002 124857202 CBS CORP 12,600.000 796,336.72 743,400.00 -52,936.72
ONFF30010002 131347304 CALPINE CORP 20,900.000 235,377.60 316,217.00 80,839.40
ONFF30010002 14040H105 CAPITAL ONE FINANCIAL CORP 19,500.000 1,676,675.89 1,941,810.00 265,134.11
ONFF30010002 172967424 CITIGROUP INC 33,551.000 1,989,740.48 2,496,529.91 506,789.43
ONFF30010002 174610105 CITIZENS FINANCIAL GROUP INC 19,200.000 672,729.36 806,016.00 133,286.64
ONFF30010002 20030N101 COMCAST CORP 21,500.000 742,287.50 861,075.00 118,787.50
ONFF30010002 219350105 CORNING INC 56,500.000 1,371,255.00 1,807,435.00 436,180.00
ONFF30010002 231021106 CUMMINS INC 9,900.000 1,363,791.39 1,748,736.00 384,944.61
ONFF30010002 254709108 DISCOVER FINANCIAL SERVICES 17,500.000 1,052,839.21 1,346,100.00 293,260.79
ONFF30010002 25470F104 DISCOVERY INC 55,300.000 1,441,586.73 1,237,614.00 -203,972.73
ONFF30010002 25470F302 DISCOVERY INC 29,500.000 660,926.88 624,515.00 -36,411.88
ONFF30010002 29082A107 EMBRAER SAADR 14,200.000 274,864.35 339,806.00 64,941.65
ONFF30010002 294821608 TELEFONAKTIEBOLAGET LM ERICSSO ADR 302,300.000 1,758,875.51 2,019,364.00 260,488.49
ONFF30010002 343412102 FLUOR CORP 11,000.000 460,661.43 568,150.00 107,488.57
ONFF30010002 37045V100 GENERAL MOTORS CO 35,600.000 1,315,125.08 1,459,244.00 144,118.92
ONFF30010002 37733W105 GLAXOSMITHKLINE PLC ADR 26,200.000 1,020,586.15 929,314.00 -91,272.15
ONFF30010002 38141G104 GOLDMAN SACHS GROUP INC/THE 4,700.000 1,101,178.60 1,197,372.00 96,193.40
ONFF30010002 412822108 HARLEY-DAVIDSON INC 9,700.000 509,233.28 493,536.00 -15,697.28
ONFF30010002 42809H107 HESS CORP 29,200.000 1,673,712.06 1,386,124.00 -287,588.06
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ONFF30010002 42824C109 HEWLETT PACKARD ENTERPRISE CO 223,800.000 3,010,275.90 3,213,768.00 203,492.10
ONFF30010002 460146103 INTERNATIONAL PAPER CO 20,500.000 1,096,795.40 1,187,770.00 90,974.60
ONFF30010002 46625H100 JPMORGAN CHASE & CO 14,300.000 1,233,947.00 1,529,242.00 295,295.00
ONFF30010002 500472303 KONINKLIJKE PHILIPS NV 33,197.000 1,014,245.05 1,254,846.60 240,601.55
ONFF30010002 559222401 MAGNA INTERNATIONAL INC 14,400.000 623,381.00 816,048.00 192,667.00
ONFF30010002 565849106 MARATHON OIL CORP 117,900.000 1,892,113.19 1,996,047.00 103,933.81
ONFF30010002 594918104 MICROSOFT CORP 30,300.000 1,914,004.02 2,591,862.00 677,857.98
ONFF30010002 609207105 MONDELEZ INTERNATIONAL INC 11,200.000 473,204.14 479,360.00 6,155.86
ONFF30010002 626717102 MURPHY OIL CORP 48,800.000 1,444,648.67 1,515,240.00 70,591.33
ONFF30010002 637071101 NATIONAL OILWELL VARCO INC 21,500.000 666,399.35 774,430.00 108,030.65
ONFF30010002 68389X105 ORACLE CORP 48,400.000 1,892,818.61 2,288,352.00 395,533.39
ONFF30010002 69351T106 PPL CORP 6,300.000 214,515.00 194,985.00 -19,530.00
ONFF30010002 693718108 PACCAR INC 4,200.000 268,380.00 298,536.00 30,156.00
ONFF30010002 713448108 PEPSICO INC 6,900.000 794,247.74 827,448.00 33,200.26
ONFF30010002 780259206 ROYAL DUTCH SHELL PLC ADR 18,449.000 1,003,256.62 1,230,732.79 227,476.17
ONFF30010002 80105N105 SANOFI ADR 18,000.000 727,920.00 774,000.00 46,080.00
ONFF30010002 857477103 STATE STREET CORP 8,000.000 620,694.03 780,880.00 160,185.97
ONFF30010002 87612E106 TARGET CORP 5,400.000 390,042.00 352,350.00 -37,692.00
ONFF30010002 89417E109 TRAVELERS COS INC/THE 7,200.000 877,577.89 976,608.00 99,030.11
ONFF30010002 92857W308 VODAFONE GROUP PLC ADR 55,763.000 1,372,115.24 1,778,839.70 406,724.46
ONFF30010002 931142103 WALMART INC 3,400.000 235,008.00 335,750.00 100,742.00
ONFF30010002 949746101 WELLS FARGO & CO 39,794.000 2,174,382.75 2,414,301.98 239,919.23
ONFF30010002 98956P102 ZIMMER BIOMET HOLDINGS INC 4,600.000 474,720.00 555,082.00 80,362.00
ONFF30010002 G0084w101  ADIENT PLC 6,002.000 351,717.20 472,357.40 120,640.20
ONFF30010002 GO0551A103 ARRIS INTERNATIONAL PLC 17,600.000 459,488.26 452,144.00 -7,344.26
ONFF30010002 G51502105 JOHNSON CONTROLS INTERNATIONAL 43,525.000 1,751,415.55 1,658,737.75 -92,677.80
ONFF30010002 G5960L103 MEDTRONIC PLC 8,000.000 617,576.18 646,000.00 28,423.82
ONFF30010002 H84989104 TE CONNECTIVITY LTD 3,700.000 256,336.00 351,648.00 95,312.00
ONFF30010002 N20944109 CNH INDUSTRIAL NV 100,800.000 875,952.00 1,350,720.00 474,768.00
ONFF30011002 60975R105 MONOGENESIS CORP 1.000 0.00 0.00 0.00
ONFF30011002 EXBO1FLGY9 G4SPLC 4,619.000 13,412.55 16,683.10 3,270.55
ONFF30012002 00737L103 ADTALEM GLOBAL EDUCATION INC 10,200.000 318,240.00 428,910.00 110,670.00
ONFF30012002 035290105 ANIXTER INTERNATIONAL INC 13,000.000 1,053,650.00 988,000.00 -65,650.00
ONFF30012002 05561Q201 BOK FINANCIAL CORP 8,300.000 678,100.70 766,256.00 88,155.30
ONFF30012002 090572207 BIO-RAD LABORATORIES INC 6,500.000 1,184,820.00 1,551,355.00 366,535.00
ONFF30012002 104674106 BRADY CORP 39,700.000 1,479,671.96 1,504,630.00 24,958.04
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ONFF30012002 109696104 BRINK'S CO/THE 17,000.000 701,250.00 1,337,900.00 636,650.00
ONFF30012002 110394103 BRISTOW GROUP INC 101,300.000 2,074,624.00 1,364,511.00 -710,113.00
ONFF30012002 14575E105 CARS.COM INC 18,366.000 432,407.22 529,675.44 97,268.22
ONFF30012002 159864107 CHARLES RIVER LABORATORIES INT 23,400.000 1,782,846.00 2,561,130.00 778,284.00
ONFF30012002 21075N204 CONTANGO OIL & GAS CO 24,629.000 230,034.86 116,002.59 -114,032.27
ONFF30012002 26483E100 DUN & BRADSTREET CORP/THE 15,600.000 1,835,940.89 1,847,196.00 11,255.11
ONFF30012002 303250104 FAIR ISAAC CORP 8,300.000 989,526.00 1,271,560.00 282,034.00
ONFF30012002 31847R102 FIRST AMERICAN FINANCIAL CORP 45,600.000 1,670,328.00 2,555,424.00 885,096.00
ONFF30012002 440327104 HORACE MANN EDUCATORS CORP 15,204.000 650,731.20 670,496.40 19,765.20
ONFF30012002 45167R104 IDEX CORP 4,600.000 414,276.00 607,062.00 192,786.00
ONFF30012002 458665304 INTERFACE INC 57,207.000 1,066,975.86 1,438,756.05 371,780.19
ONFF30012002 460335201 INTERNATIONAL SPEEDWAY CORP 32,897.000 1,210,609.60 1,310,945.45 100,335.85
ONFF30012002 48020Q107 JONES LANG LASALLE INC 13,800.000 1,394,352.00 2,055,234.00 660,882.00
ONFF30012002 489170100 KENNAMETAL INC 63,300.000 1,985,663.83 3,064,353.00 1,078,689.17
ONFF30012002 49338L103 KEYSIGHT TECHNOLOGIES INC 47,800.000 1,755,819.37 1,988,480.00 232,660.63
ONFF30012002 537008104 LITTELFUSE INC 9,955.000 1,510,870.35 1,969,298.10 458,427.75
ONFF30012002 553573106 MSG NETWORKS INC 63,700.000 1,335,377.41 1,289,925.00 -45,452.41
ONFF30012002 553777103 MTS SYSTEMS CORP 42,800.000 2,404,263.77 2,298,360.00 -105,903.77
ONFF30012002 55825T103 MADISON SQUARE GARDEN CO/THE 6,666.000 1,143,285.66 1,405,526.10 262,240.44
ONFF30012002 56382Q102 MANNING & NAPIER INC 70,500.000 532,275.00 253,800.00 -278,475.00
ONFF30012002 577128101 MATTHEWS INTERNATIONAL CORP 9,800.000 753,130.00 517,440.00 -235,690.00
ONFF30012002 589433101 MEREDITH CORP 10,800.000 638,820.00 713,340.00 74,520.00
ONFF30012002 591520200 METHODE ELECTRONICS INC 23,100.000 1,046,325.11 926,310.00 -120,015.11
ONFF30012002 606501104 MITCHAM INDUSTRIES INC 67,850.000 281,577.50 215,084.50 -66,493.00
ONFF30012002 777780107 ROSETTA STONE INC 55,000.000 490,050.00 685,850.00 195,800.00
ONFF30012002 829073105 SIMPSON MANUFACTURING CO INC 26,400.000 1,147,149.81 1,515,624.00 368,474.19
ONFF30012002 835898107 SOTHEBY'S 10,900.000 434,474.00 562,440.00 127,966.00
ONFF30012002 878155100 TEAM INC 85,800.000 2,933,131.70 1,278,420.00 -1,654,711.70
ONFF30012002 87901J105 TEGNAINC 47,400.000 641,905.93 667,392.00 25,486.07
ONFF30012002 90346E103 US SILICA HOLDINGS INC 75,200.000 3,271,780.58 2,448,512.00 -823,268.58
ONFF30012002 989207105 ZEBRA TECHNOLOGIES CORP 26,400.000 2,264,064.00 2,740,320.00 476,256.00
ONFF30012002 G06207115 ATLAS FINANCIAL HOLDINGS INC 55,367.000 977,781.13 1,137,791.85 160,010.72
ONFF30012002 G4474Y214 JANUS HENDERSON GROUP PLC 36,038.000 1,013,412.48 1,378,813.88 365,401.40
ONFF30012002 G54050102 LAZARD LTD 48,100.000 1,976,429.00 2,525,250.00 548,821.00
ONFF30015002 000957100 ABM INDUSTRIES INC 7,705.000 295,675.64 290,632.60 -5,043.04
ONFF30015002 00430H102 ACCELERATE DIAGNOSTICS INC 13,699.000 313,645.11 358,913.80 45,268.69
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ONFF30015002 005094107 ACTUA CORP 39,123.000 601,004.72 610,318.80 9,314.08
ONFF30015002 029683109 AMERICAN SOFTWARE INC/GA 18,880.000 226,369.09 219,574.40 -6,794.69
ONFF30015002 04016X101 ARGENX SE ADR 4,296.000 223,392.00 271,249.44 47,857.44
ONFF30015002 046513107 ATARA BIOTHERAPEUTICS INC 17,414.000 294,221.05 315,193.40 20,972.35
ONFF30015002 05464C101 AXON ENTERPRISE INC 21,362.000 499,650.17 566,093.00 66,442.83
ONFF30015002 068323104 BARRACUDA NETWORKS INC 16,606.000 402,993.77 456,665.00 53,671.23
ONFF30015002 08180D106 BENEFITFOCUS INC 10,613.000 333,962.47 286,551.00 -47,411.47
ONFF30015002 09239B109 BLACKLINE INC 3,811.000 130,436.05 125,000.80 -5,435.25
ONFF30015002 126501105 CTS CORP 21,881.000 545,872.47 563,435.75 17,563.28
ONFF30015002 13123E500 CALLIDUS SOFTWARE INC 19,162.000 477,630.09 548,991.30 71,361.21
ONFF30015002 141337105 CARBONITE INC 31,685.000 703,550.14 795,293.50 91,743.36
ONFF30015002 141788109 CARGURUS INC 4,054.000 66,609.35 121,538.92 54,929.57
ONFF30015002 146229109 CARTER'S INC 7,948.000 781,160.52 933,810.52 152,650.00
ONFF30015002 147528103 CASEY'S GENERAL STORES INC 3,238.000 355,214.42 362,461.72 7,247.30
ONFF30015002 159179100 CHANNELADVISOR CORP 26,515.000 304,951.40 238,635.00 -66,316.40
ONFF30015002 16934W106 CHIMERIX INC 53,221.000 285,067.20 246,413.23 -38,653.97
ONFF30015002 184496107 CLEAN HARBORS INC 17,439.000 1,002,820.28 945,193.80 -57,626.48
ONFF30015002 20564W105 COMSCORE INC 11,608.000 336,618.77 330,828.00 -5,790.77
ONFF30015002 228903100 CRYOLIFE INC 17,110.000 388,011.83 327,656.50 -60,355.33
ONFF30015002 23306J101 DBV TECHNOLOGIES SA 10,416.000 379,511.03 256,233.60 -123,277.43
ONFF30015002 243447101 DECIPHERA PHARMACEUTICALS INC 5,289.000 106,081.94 119,901.63 13,819.69
ONFF30015002 249906108 DESCARTES SYSTEMS GROUP INC/TH 18,089.000 503,959.28 513,727.60 9,768.32
ONFF30015002 252131107 DEXCOM INC 5,719.000 256,565.12 328,213.41 71,648.29
ONFF30015002 253393102 DICK'S SPORTING GOODS INC 8,933.000 255,605.69 256,734.42 1,128.73
ONFF30015002 29266S106 ENDOLOGIX INC 58,275.000 301,530.33 311,771.25 10,240.92
ONFF30015002 29363K105 ENTELLUS MEDICAL INC 23,472.000 429,726.12 572,482.08 142,755.96
ONFF30015002 29404K106 ENVESTNET INC 10,475.000 539,263.48 522,178.75 -17,084.73
ONFF30015002 298736109 EURONET WORLDWIDE INC 2,914.000 275,648.66 245,562.78 -30,085.88
ONFF30015002 29978A104 EVERBRIDGE INC 15,324.000 417,066.51 455,429.28 38,362.77
ONFF30015002 30049A107 EVOLUTION PETROLEUM CORP 53,725.000 377,686.75 368,016.25 -9,670.50
ONFF30015002 317485100 FINANCIAL ENGINES INC 20,284.000 681,825.91 614,605.20 -67,220.71
ONFF30015002 33767E103 FIRSTSERVICE CORP 4,251.000 283,911.64 297,229.92 13,318.28
ONFF30015002 346563109 FORRESTER RESEARCH INC 8,098.000 348,887.21 357,931.60 9,044.39
ONFF30015002 349853101 FORWARD AIR CORP 11,164.000 649,629.99 641,260.16 -8,369.83
ONFF30015002 384556106 GRAHAM CORP 14,489.000 305,208.59 303,254.77 -1,953.82
ONFF30015002 38526M106 GRAND CANYON EDUCATION INC 5,692.000 524,627.28 509,604.76 -15,022.52
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ONFF30015002 42222N103 HEALTHSTREAM INC 11,321.000 271,677.97 262,194.36 -9,483.61
ONFF30015002 42226A107 HEALTHEQUITY INC 4,640.000 238,066.67 216,502.40 -21,564.27
ONFF30015002 422347104 HEARTLAND EXPRESS INC 41,160.000 1,024,492.73 960,674.40 -63,818.33
ONFF30015002 42726M106 HERITAGE-CRYSTAL CLEAN INC 47,785.000 1,042,147.99 1,039,323.75 -2,824.24
ONFF30015002 427746102 HERON THERAPEUTICS INC 17,650.000 297,373.80 319,465.00 22,091.20
ONFF30015002 444144109 HUDSON TECHNOLOGIES INC 56,301.000 434,663.63 341,747.07 -92,916.56
ONFF30015002 451731103 IGNYTAINC 23,964.000 312,337.17 639,838.80 327,501.63
ONFF30015002 452907108 IMMUNOMEDICS INC 27,837.000 381,451.69 449,845.92 68,394.23
ONFF30015002 45329R109 INC RESEARCH HOLDINGS INC 13,680.000 576,733.45 596,448.00 19,714.55
ONFF30015002 45773Y105 INNERWORKINGS INC 87,560.000 1,021,881.22 878,226.80 -143,654.42
ONFF30015002 45784P101 INSULET CORP 3,482.000 194,927.59 240,258.00 45,330.41
ONFF30015002 476405105 JERNIGAN CAPITAL INC 13,203.000 273,326.69 250,989.03 -22,337.66
ONFF30015002 477839104 JOHN BEAN TECHNOLOGIES CORP 2,969.000 301,031.36 328,965.20 27,933.84
ONFF30015002 482564101 KMG CHEMICALS INC 4,726.000 254,961.23 312,294.08 57,332.85
ONFF30015002 489170100 KENNAMETAL INC 18,335.000 751,319.42 887,597.35 136,277.93
ONFF30015002 497266106 KIRBY CORP 15,999.000 1,053,441.32 1,068,733.20 15,291.88
ONFF30015002 538146101 LIVEPERSON INC 42,229.000 584,306.70 485,633.50 -98,673.20
ONFF30015002 553530106 MSC INDUSTRIAL DIRECT CO INC 6,810.000 535,206.19 658,254.60 123,048.41
ONFF30015002 56117J100 MALIBU BOATS INC 15,888.000 516,142.25 472,350.24 -43,792.01
ONFF30015002 58471A105 MEDIDATA SOLUTIONS INC 4,286.000 339,204.35 271,603.82 -67,600.53
ONFF30015002 589889104 MERIT MEDICAL SYSTEMS INC 5,849.000 257,257.25 252,676.80 -4,580.45
ONFF30015002 59045L106 MERSANA THERAPEUTICS INC 15,520.000 310,481.62 254,993.60 -55,488.02
ONFF30015002 610236101 MONRO INC 12,244.000 693,926.78 697,295.80 3,369.02
ONFF30015002 625383104 MULTI-COLOR CORP 12,647.000 1,067,650.47 946,627.95 -121,022.52
ONFF30015002 635309107 NATIONAL CINEMEDIA INC 61,018.000 442,085.30 418,583.48 -23,501.82
ONFF30015002 637870106 NATIONAL STORAGE AFFILIATES TR 16,951.000 416,109.08 462,084.26 45,975.18
ONFF30015002 639050103 NATUS MEDICAL INC 8,892.000 339,256.25 339,674.40 418.15
ONFF30015002 64157F103 NEVRO CORP 4,330.000 398,252.82 298,943.20 -99,309.62
ONFF30015002 64829B100 NEW RELIC INC 5,127.000 259,246.23 296,186.79 36,940.56
ONFF30015002 69404D108 PACIFIC BIOSCIENCES OF CALIFOR 49,936.000 263,932.81 131,831.04 -132,101.77
ONFF30015002 708062104 PENNANTPARK INVESTMENT CORP 33,733.000 256,191.30 233,095.03 -23,096.27
ONFF30015002 74102M103 PRESIDIO INC 40,745.000 579,315.74 781,081.65 201,765.91
ONFF30015002 74112D101 PRESTIGE BRANDS HOLDINGS INC 8,863.000 438,383.70 393,605.83 -44,777.87
ONFF30015002 743713109 PROTO LABS INC 6,039.000 490,883.76 622,017.00 131,133.24
ONFF30015002 74727D306 QAD INC 10,429.000 365,674.31 405,166.65 39,492.34
ONFF30015002 75606N109 REALPAGE INC 12,987.000 534,273.22 575,324.10 41,050.88
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ONFF30015002 761330109 REVANCE THERAPEUTICS INC 9,628.000 273,839.56 344,201.00 70,361.44
ONFF30015002 76243J105 RHYTHM PHARMACEUTICALS INC 10,887.000 274,982.11 316,376.22 41,394.11
ONFF30015002 767744105 RITCHIE BROS AUCTIONEERS INC 14,365.000 441,704.67 429,944.45 -11,760.22
ONFF30015002 78469C103 SP PLUS CORP 25,588.000 1,019,306.03 949,314.80 -69,991.23
ONFF30015002 79546E104 SALLY BEAUTY HOLDINGS INC 66,530.000 1,276,755.20 1,248,102.80 -28,652.40
ONFF30015002 825690100 SHUTTERSTOCK INC 18,115.000 606,029.85 779,488.45 173,458.60
ONFF30015002 872656202 TPG PACE ENERGY HOLDINGS CORP 47,020.000 481,251.71 479,133.80 -2,117.91
ONFF30015002 880345103 TENNANT CO 11,176.000 753,063.67 811,936.40 58,872.73
ONFF30015002 88554D205 3D SYSTEMS CORP 29,663.000 365,991.32 256,288.32 -109,703.00
ONFF30015002 896288107 TRINET GROUP INC 30,950.000 1,075,269.14 1,372,323.00 297,053.86
ONFF30015002 89785X101 TRUEBLUE INC 14,828.000 344,929.93 407,770.00 62,840.07
ONFF30015002 898202106 TRUPANION INC 7,889.000 206,295.23 230,911.03 24,615.80
ONFF30015002 90214J101 2U INC 9,046.000 511,434.61 583,557.46 72,122.85
ONFF30015002 904311206 UNDER ARMOUR INC 35,706.000 386,226.87 475,603.92 89,377.05
ONFF30015002 97717P104 WISDOMTREE INVESTMENTS INC 49,310.000 508,825.98 618,840.50 110,014.52
ONFF30015002 978097103 WOLVERINE WORLD WIDE INC 28,147.000 825,781.04 897,326.36 71,545.32
ONFF30015002 983772104 XO GROUP INC 34,660.000 701,689.32 639,823.60 -61,865.72
ONFF30015002 98401F105 XENCOR INC 11,763.000 270,014.85 257,844.96 -12,169.89
ONFF30015002 GO0726L117 AVISTA HEALTHCARE PUBLIC WTS EXP 12/20/2021 42,070.000 14,470.61 11,779.60 -2,691.01
ONFF30015002 GO0726L125 AVISTA HEALTHCARE PUBLIC ACQUI 43,504.000 437,859.78 431,559.68 -6,300.10
ONFF30015002 G4388N106 HELEN OF TROY LTD 3,611.000 344,685.16 347,919.85 3,234.69
ONFF30015002 G89827102 TPG PACE HOLDINGS CORP 30,614.000 317,445.47 314,558.85 -2,886.62
ONFF30015002 M2682V108 CYBERARK SOFTWARE LTD 7,606.000 314,031.90 314,812.34 780.44
ONFF30015002 M85548101 STRATASYS LTD 23,088.000 548,361.75 460,836.48 -87,525.27
ONFF30015002 N20146101 CIMPRESS NV 5,893.000 596,066.35 706,452.84 110,386.49
ONFF30015002 N70544106 PLAYAHOTELS & RESORTS NV 47,522.000 499,237.07 512,762.38 13,525.31
ONFF30015002 Y95308105 WAVE LIFE SCIENCES LTD 8,452.000 185,788.32 296,665.20 110,876.88
ONFF40010002 82509L107 SHOPIFY INC 2,119.000 229,509.88 214,019.00 -15,490.88
ONFF40010002 AA6253980 ARISTOCRAT LEISURE LTD 16,201.000 302,528.09 300,317.21 -2,210.88
ONFF40010002 EB4497740 KBC GROUP NV 11,935.000 760,338.37 1,019,116.38 258,778.01
ONFF40010002 ED4031974 ADIDAS AG 3,159.000 621,716.14 634,054.64 12,338.50
ONFF40010002 ED4846280 SAP SE 5,987.000 567,420.74 671,829.77 104,409.03
ONFF40010002 ED5355430 WASHTEC AG 699.000 54,986.58 66,057.57 11,070.99
ONFF40010002 ED5889503 INFINEON TECHNOLOGIES AG 29,860.000 560,180.38 818,769.20 258,588.82
ONFF40010002 ED5922965 CARL ZEISS MEDITEC AG 2,201.000 114,644.36 136,799.65 22,155.29
ONFF40010002 ED5932402 BECHTLE AG 1,790.000 93,286.20 149,428.51 56,142.31
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ONFF40010002 ED7508929 WIRECARD AG 2,701.000 116,490.68 301,859.59 185,368.91
ONFF40010002 EDBO9DHL4  MTU AERO ENGINES AG 4,043.000 514,331.04 725,312.26 210,981.22
ONFF40010002 EDBB22L93  KION GROUP AG 2,314.000 136,788.67 200,007.31 63,218.64
ONFF40010002 EDBBJPFY6 VONOVIASE 18,360.000 673,574.48 912,512.42 238,937.94
ONFF40010002 EDBYTBWY7 COVESTRO AG 5,020.000 429,058.03 518,590.22 89,5632.19
ONFF40010002 EE5474007 BANKINTER SA 35,002.000 271,719.13 332,208.30 60,489.17
ONFF40010002 EEB3MSM24 AMADEUS IT GROUP SA 11,399.000 537,172.28 822,780.82 285,608.54
ONFF40010002 EEB8CLHY5 PROSEGUR CIA DE SEGURIDAD SA 14,154.000 88,677.85 111,324.61 22,646.76
ONFF40010002 EF4031870 VEOLIA ENVIRONNEMENT SA 21,887.000 477,462.94 559,147.63 81,684.69
ONFF40010002 EF4162790 THALES SA 6,191.000 601,604.97 668,181.65 66,576.68
ONFF40010002 EF4588366 CIE GENERALE DES ETABLISSEMENT 4,648.000 568,538.72 667,246.61 98,707.89
ONFF40010002 EF4792133 SEB SA 686.000 93,158.15 127,228.00 34,069.85
ONFF40010002 EF5253978 HERMES INTERNATIONAL 820.000 368,267.28 439,402.74 71,135.46
ONFF40010002 EF5505070 KERING SA 2,191.000 942,325.85 1,033,964.45 91,638.60
ONFF40010002 EF5972643 EUROFINS SCIENTIFIC SE 651.000 330,799.33 396,801.48 66,002.15
ONFF40010002 EF7309687 BNP PARIBAS SA 18,171.000 1,248,347.88 1,358,278.62 109,930.74
ONFF40010002 EF7339452 ORPEA 2,007.000 235,413.90 236,903.55 1,489.65
ONFF40010002 EFB037JC6 NEXITY SA 1,840.000 86,285.30 109,634.00 23,348.70
ONFF40010002 EFBOR7JF3 IPSEN SA 856.000 62,026.89 102,346.49 40,319.60
ONFF40010002 EFB0Z5YZ7  ARKEMA SA 6,740.000 714,122.73 821,883.96 107,761.23
ONFF40010002 EFB15C551  TOTAL SA 22,692.000 1,183,754.42 1,254,659.65 70,905.23
ONFF40010002 EFB1XH021  VINCI SA 10,283.000 924,155.47 1,051,417.42 127,261.95
ONFF40010002 EFBDC5ST5 VALEO SA 9,891.000 569,720.58 739,587.81 169,867.23
ONFF40010002 EFBDT88L0  RUBIS SCA 2,610.000 108,420.13 184,848.51 76,428.38
ONFF40010002 EI5161407 INTERPUMP GROUP SPA 4,511.000 73,986.55 142,028.73 68,042.18
ONFF40010002 EI7144567 ENEL SPA 136,209.000 781,606.79 839,061.61 57,454.82
ONFF40010002 EIBO7DRZ3 RECORDATI SPA 5,350.000 158,268.40 238,083.82 79,815.42
ONFF40010002 EIB1HKSV2 BANCA GENERALI SPA 10,254.000 292,008.67 341,562.71 49,554.04
ONFF40010002 EIBD6G500 FERRARI NV 3,565.000 313,619.10 374,360.51 60,741.41
ONFF40010002 EIBF37987 BREMBO SPA 8,230.000 99,826.81 125,212.34 25,385.53
ONFF40010002 EIBLLJ384 ANIMA HOLDING SPA 16,335.000 112,765.05 116,905.81 4,140.76
ONFF40010002 EIBNGN9Z1  FINECOBANK BANCA FINECO SPA 24,516.000 174,888.38 251,260.27 76,371.89
ONFF40010002 EN5671511 WOLTERS KLUWER NV 13,600.000 544,299.93 710,066.66 165,766.73
ONFF40010002 ES4152959 BELIMO HOLDING AG 14.000 57,958.76 61,286.81 3,328.05
ONFF40010002 ES7050416 DORMAKABA HOLDING AG 135.000 100,550.99 125,718.32 25,167.33
ONFF40010002 ES7156833 STRAUMANN HOLDING AG 363.000 234,005.10 256,465.37 22,460.27
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ONFF40010002 ES7333374 LONZA GROUP AG 3,883.000 653,689.19 1,049,147.15 395,457.96
ONFF40010002 ESBOR80X4  DUFRY AG 1,272.000 185,655.01 189,135.76 3,480.75
ONFF40010002 ESB119QG7 PARTNERS GROUP HOLDING AG 1,143.000 568,132.76 783,503.33 215,370.57
ONFF40010002 ESB18ZRK2 LOGITECH INTERNATIONAL SA 6,277.000 184,282.38 211,917.19 27,634.81
ONFF40010002 ESBFSSBH9 CEMBRA MONEY BANK AG 1,359.000 99,215.62 126,695.90 27,480.28
ONFF40010002 EX0053671 ASHTEAD GROUP PLC 15,253.000 401,553.38 411,019.24 9,465.86
ONFF40010002 EX0090491 BELLWAY PLC 6,959.000 226,026.17 335,413.24 109,387.07
ONFF40010002 EX0237407 DIAGEO PLC 23,636.000 838,989.14 871,280.57 32,291.43
ONFF40010002 EX0405202 HALMA PLC 8,302.000 92,068.84 141,504.68 49,435.84
ONFF40010002 EX0732357 RENISHAW PLC 2,355.000 73,563.67 166,454.20 92,890.53
ONFF40010002 EX0766801 CLOSE BROTHERS GROUP PLC 5,418.000 96,547.67 106,126.81 9,579.14
ONFF40010002 EX0929227 VICTREX PLC 7,427.000 184,622.27 265,036.54 80,414.27
ONFF40010002 EX0963317 DECHRA PHARMACEUTICALS PLC 4,890.000 120,454.48 138,649.30 18,194.82
ONFF40010002 EX0988744 SYNTHOMER PLC 16,936.000 109,751.13 112,580.59 2,829.46
ONFF40010002 EX3121525 CARNIVAL PLC 8,030.000 553,437.54 531,397.54 -22,040.00
ONFF40010002 EX3163832 INTERTEK GROUP PLC 5,362.000 253,261.73 376,453.82 123,192.09
ONFF40010002 EX3174300 BURBERRY GROUP PLC 17,372.000 368,182.52 421,119.52 52,937.00
ONFF40010002 EXBO82RF7  RENTOKIL INITIAL PLC 68,000.000 294,242.06 292,518.66 -1,723.40
ONFF40010002 EXB10RZP7  UNILEVER PLC 17,473.000 786,502.30 975,127.97 188,625.67
ONFF40010002 EXB1YW440 31 GROUP PLC 40,847.000 368,483.06 504,761.55 136,278.49
ONFF40010002 EXB2PDGW5 WH SMITH PLC 12,004.000 272,061.71 381,115.51 109,053.80
ONFF40010002 EXB4T3BW4 GLENCORE PLC 252,374.000 1,045,019.57 1,331,455.82 286,436.25
ONFF40010002 EXB53P200  JUPITER FUND MANAGEMENT PLC 23,569.000 127,948.88 200,384.44 72,435.56
ONFF40010002 EXB5ZN1N1 SEGRO PLC 38,300.000 236,581.16 304,126.61 67,545.45
ONFF40010002 EXB63QSB4 GREGGS PLC 7,745.000 119,477.88 146,573.91 27,096.03
ONFF40010002 EXB7KR2P8 EASYJET PLC 6,321.000 116,693.02 125,182.73 8,489.71
ONFF40010002 EXB7S9G91  PLAYTECH PLC 11,531.000 117,690.79 134,225.62 16,534.83
ONFF40010002 EXBD6K458 COMPASS GROUP PLC 47,420.000 915,721.66 1,026,358.48 110,636.82
ONFF40010002 EXBD8YWMS8 MICRO FOCUS INTERNATIONAL PLC 7,477.000 201,316.83 255,189.13 53,872.30
ONFF40010002 EXBH4HKSO VODAFONE GROUP PLC 267,849.000 821,740.29 851,481.93 29,741.64
ONFF40010002 EXBRJ9BJO  FEVERTREE DRINKS PLC 5,300.000 94,430.54 163,251.22 68,820.68
ONFF40010002 EXBVZHXQ5 HISCOXLTD 16,720.000 219,634.54 331,127.23 111,492.69
ONFF40010002 EXBWFGQN2 SPIRAX-SARCO ENGINEERING PLC 3,234.000 167,196.49 245,863.39 78,666.90
ONFF40010002 EXBYT1DJ9 INTERMEDIATE CAPITAL GROUP PLC 15,488.000 143,683.01 240,102.95 96,419.94
ONFF40010002 EXBZ6STLO METRO BANK PLC 2,565.000 121,282.91 124,357.77 3,074.86
ONFF40010002 EZ4491237 KINGSPAN GROUP PLC 3,361.000 91,461.38 146,926.54 55,465.16
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ONFF40010002 EZ4519573 KERRY GROUP PLC 6,458.000 705,633.91 725,070.66 19,436.75
ONFF40010002 EZB1RR824  SMURFIT KAPPA GROUP PLC 8,984.000 283,907.74 304,113.36 20,205.62
ONFF40010002 FH6465873 GALAXY ENTERTAINMENT GROUP LTD 118,000.000 665,867.58 946,439.31 280,571.73
ONFF40010002 FHB4QL6N7  CHINA HIGH PRECISION AUTOMATIO 249,000.000 0.00 0.00 0.00
ONFF40010002 FHB4TX8S5 AIAGROUP LTD 103,000.000 628,110.70 878,174.05 250,063.35
ONFF40010002 FJ6054400 ASAHI GROUP HOLDINGS LTD 18,100.000 707,317.78 898,171.35 190,853.57
ONFF40010002 FJ6054608 ASAHI KASEI CORP 54,000.000 515,372.99 696,751.01 181,378.02
ONFF40010002 FJ6141686 ORACLE CORP JAPAN 1,100.000 55,549.37 91,202.84 35,653.47
ONFF40010002 FJ6194461 KOSE CORP 1,700.000 185,994.38 265,450.52 79,456.14
ONFF40010002 FJ6250727 DAIKIN INDUSTRIES LTD 9,100.000 879,507.96 1,077,217.07 197,709.11
ONFF40010002 FJ6267051 OTSUKA CORP 2,500.000 172,617.99 191,744.34 19,126.35
ONFF40010002 FJ6335171 MITSUBISHI UFJ FINANCIAL GROUP 209,900.000 1,359,755.86 1,539,825.69 180,069.83
ONFF40010002 FJ6356938 FANUC CORP 4,000.000 717,307.31 960,852.22 243,544.91
ONFF40010002 FJ6390929 NOMURA RESEARCH INSTITUTE LTD 4,900.000 186,620.42 227,927.21 41,306.79
ONFF40010002 FJ6429123 HITACHI CHEMICAL CO LTD 5,800.000 152,545.52 149,003.11 -3,542.41
ONFF40010002 FJ6468154 IZUMI CO LTD 2,000.000 112,839.14 124,633.82 11,794.68
ONFF40010002 FJ6470358 JAPAN AVIATION ELECTRONICS IND 7,000.000 130,756.44 118,499.78 -12,256.66
ONFF40010002 FJ6490992 KEYENCE CORP 1,200.000 412,569.14 672,383.50 259,814.36
ONFF40010002 FJ6496320 KOITO MANUFACTURING CO LTD 5,200.000 285,112.28 365,592.55 80,480.27
ONFF40010002 FJ6496585 KOMATSU LTD 17,500.000 602,687.47 633,510.89 30,823.42
ONFF40010002 FJ6595170 MISUMI GROUP INC 6,600.000 120,918.15 192,170.44 71,252.29
ONFF40010002 FJ6597341 MITSUI MINING & SMELTING CO LT 3,976.000 105,287.58 232,595.12 127,307.54
ONFF40010002 FJ6599487 ULVAC INC 2,500.000 177,274.87 157,567.69 -19,707.18
ONFF40010002 FJ6635679 RENESAS ELECTRONICS CORP 17,100.000 147,716.01 199,310.26 51,594.25
ONFF40010002 FJ6639556 NINTENDO CO LTD 2,500.000 888,872.74 914,114.53 25,241.79
ONFF40010002 FJ6641149 NICHIAS CORP 10,000.000 96,711.96 133,244.57 36,532.61
ONFF40010002 FJ6642402 MINEBEA MITSUMI INC 7,800.000 104,660.10 163,616.51 58,956.41
ONFF40010002 FJ6644804 NITORI HOLDINGS CO LTD 2,800.000 320,727.06 399,307.60 78,580.54
ONFF40010002 FJ6659422 OMRON CORP 5,600.000 345,052.61 334,061.26 -10,991.35
ONFF40010002 FJ6687571 NABTESCO CORP 3,900.000 107,099.35 149,560.59 42,461.24
ONFF40010002 FJ6775384 SANKYU INC 2,940.000 121,634.10 126,969.38 5,335.28
ONFF40010002 FJ6804366 SHIMADZU CORP 2,700.000 61,671.08 61,406.13 -264.95
ONFF40010002 FJ6821501 SONY CORP 14,400.000 555,989.68 649,757.67 93,767.99
ONFF40010002 FJ6858479 SCSK CORP 3,600.000 126,239.98 166,178.43 39,938.45
ONFF40010002 FJ6864329 SURUGA BANK LTD 6,300.000 153,365.14 135,171.77 -18,193.37
ONFF40010002 FJ6870102 TAISEI CORP 4,200.000 173,917.50 209,161.12 35,243.62
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ONFF40010002 FJ6894243 TOPCON CORP 6,100.000 122,088.56 131,963.61 9,875.05
ONFF40010002 FJ6897147 TORAY INDUSTRIES INC 35,300.000 334,859.48 332,944.97 -1,914.51
ONFF40010002 FJBO19MQO  ASAHIINTECC CO LTD 6,200.000 135,416.35 213,546.39 78,130.04
ONFF40010002 FJBOJDQD7  BANDAI NAMCO HOLDINGS INC 9,600.000 300,363.05 314,034.63 13,671.58
ONFF40010002 FIBOMKZNS5 TSURUHA HOLDINGS INC 1,100.000 104,685.56 149,596.10 44,910.54
ONFF40010002 FJB1DN468 NIHON M&A CENTER INC 4,700.000 134,381.16 224,047.94 89,666.78
ONFF40010002 FJB292RC9  START TODAY CO LTD 5,200.000 111,217.66 158,100.31 46,882.65
ONFF40010002 FJB2Q4CR9  TISINC 4,300.000 92,167.88 150,204.18 58,036.30
ONFF40010002 FJB3CY701 PERSOL HOLDINGS CO LTD 5,500.000 85,493.20 137,878.39 52,385.19
ONFF40010002 FIJB3FF8W8  HOSHIZAKI CORP 1,300.000 125,922.65 115,286.29 -10,636.36
ONFF40010002 FIJB5N4QN9 POLA ORBIS HOLDINGS INC 8,000.000 197,088.07 280,869.96 83,781.89
ONFF40010002 FJB92MT19  ZENKOKU HOSHO CO LTD 3,800.000 130,341.31 163,435.42 33,094.11
ONFF40010002 FIJBSM8SQ2 TECHNOPRO HOLDINGS INC 4,300.000 182,112.03 233,608.53 51,496.50
ONFF40010002 FZ6353418 FRUTAROM INDUSTRIES LTD 1,466.000 114,581.38 137,873.63 23,292.25
ONFF40010002 G4705A100 ICON PLC 1,798.000 135,209.60 201,645.70 66,436.10
ONFF40010002 M22465104 CHECK POINT SOFTWARE TECHNOLOG 6,437.000 572,790.77 667,001.94 94,211.17
ONFF40010002 M98068105 WIX.COM LTD 1,532.000 106,114.42 88,166.60 -17,947.82
ONFF40010002 NC2169059 ROGERS COMMUNICATIONS INC CL B 12,200.000 628,616.97 623,656.17 -4,960.80
ONFF40010002 NC2180635 CANADIAN NATIONAL RAILWAY CO 13,823.000 993,255.48 1,143,504.49 150,249.01
ONFF40010002 NC2339173 FINNING INTERNATIONAL INC 4,705.000 92,237.01 119,112.97 26,875.96
ONFF40010002 NC2897220 TORONTO DOMINION BANK NEW 14,524.000 836,841.45 853,739.26 16,897.81
ONFF40010002 NCB05BDX2 HUDBAY MINERALS INC 12,106.000 104,999.78 107,538.03 2,538.25
ONFF40010002 NCB15C4L4 CONSTELLATION SOFTWARE INC 540.000 245,676.74 328,417.57 82,740.83
ONFF40010002 NCB3NB1P6 SUNCOR ENERGY INC NEW 31,966.000 1,024,678.21 1,177,406.04 152,727.83
ONFF40010002 NCB4TP9G9 DOLLARAMAINC 3,076.000 225,656.68 385,558.72 159,902.04
ONFF40010002 SD4595734 GENMAB A/S 628.000 143,249.87 104,221.02 -39,028.85
ONFF40010002 SDBIWT5G0 DSV A/S 11,900.000 663,134.44 937,736.27 274,601.83
ONFF40010002 SDBHC8X98 NOVO NORDISK A/S 28,500.000 1,304,412.69 1,537,521.77 233,109.08
ONFF40010002 SDBYT16L1 ORSTEDA/S 8,377.000 484,329.80 457,597.88 -26,731.92
ONFF40010002 SF4447477 HUHTAMAKI OYJ 2,588.000 96,303.57 108,768.46 12,464.89
ONFF40010002 SFB0O7G375  NOKIAN RENKAAT OYJ 2,653.000 111,932.84 120,420.31 8,487.47
ONFF40010002 SS4449137 HUFVUDSTADEN AB 6,054.000 95,895.32 97,159.77 1,264.45
ONFF40010002 SS7371437 INTRUM JUSTITIAAB 4,485.000 151,761.12 166,143.57 14,382.45
ONFF40010002 SSB12PJ24 HUSQVARNAAB 11,913.000 92,908.44 113,637.29 20,728.85
ONFF40010002 SSB1XCBX9 BOLIDENAB 13,255.000 358,095.91 454,272.12 96,176.21
ONFF40010002 SSB1Y4VX4  FABEGE AB 5,799.000 95,047.78 123,664.78 28,617.00
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ONFF40010002 SSBXBZB04 HEXPOLAB 10,458.000 97,101.95 106,208.57 9,106.62
ONFF40010002 SSBXC8BS2 ATLAS COPCO AB 19,284.000 822,859.15 834,246.45 11,387.30
ONFF40012002 136375102 CANADIAN NATIONAL RAILWAY CO 63,743.000 4,320,402.76 5,258,797.50 938,394.74
ONFF40012002 20030N101 COMCAST CORP 125,560.000 4,613,636.77 5,028,678.00 415,041.23
ONFF40012002 222070203 COTY INC 165,682.000 3,032,437.69 3,295,414.98 262,977.29
ONFF40012002 254687106 WALT DISNEY CO/THE 44,876.000 4,676,976.72 4,824,618.76 147,642.04
ONFF40012002 438516106 HONEYWELL INTERNATIONAL INC 39,917.000 4,624,384.45 6,121,671.12 1,497,286.67
ONFF40012002 68389X105 ORACLE CORP 70,665.000 2,717,069.25 3,341,041.20 623,971.95
ONFF40012002 857477103 STATE STREET CORP 56,576.000 4,397,086.72 5,522,383.36 1,125,296.64
ONFF40012002 883556102 THERMO FISHER SCIENTIFIC INC 35,479.000 5,010,615.82 6,736,752.52 1,726,136.70
ONFF40012002 88579Y101 3M CO 16,237.000 2,899,441.09 3,821,702.69 922,261.60
ONFF40012002 887317303 TIME WARNER INC 9,145.000 882,766.85 836,493.15 -46,273.70
ONFF40012002 911312106 UNITED PARCEL SERVICE INC 42,873.000 4,882,614.39 5,108,317.95 225,703.56
ONFF40012002 92826C839 VISAINC 59,686.000 4,656,701.72 6,805,397.72 2,148,696.00
ONFF40012002 941848103 WATERS CORP 18,559.000 2,494,144.01 3,585,413.21 1,091,269.20
ONFF40012002 98956P102 ZIMMER BIOMET HOLDINGS INC 45,443.000 4,711,832.41 5,483,606.81 771,774.40
ONFF40012002 ED5069213 BAYER AG 43,249.000 4,643,739.96 5,401,073.52 757,333.56
ONFF40012002 EDBF8K6K0O LINDE AG 15,657.000 2,577,869.86 3,659,600.17 1,081,730.31
ONFF40012002 EF4061414 LVMH MOET HENNESSY LOUIS VUITT 19,058.000 3,646,398.59 5,615,941.31 1,969,542.72
ONFF40012002 EFB11ZRK7  LEGRAND SA 44,701.000 2,543,655.09 3,445,524.11 901,869.02
ONFF40012002 EFB1Y9TB7  DANONE SA 69,634.000 4,469,764.50 5,848,974.68 1,379,210.18
ONFF40012002 EN5458315 AKZO NOBEL NV 37,782.000 2,530,040.78 3,312,817.04 782,776.26
ONFF40012002 ES7123874 NESTLE SA 52,923.000 3,803,832.49 4,550,997.84 747,165.35
ONFF40012002 ESBCRWZ17 CIE FINANCIERE RICHEMONT SA 39,215.000 2,602,500.86 3,5653,293.48 950,792.62
ONFF40012002 EX0237407 DIAGEO PLC 121,607.000 3,170,563.85 4,482,730.44 1,312,166.59
ONFF40012002 EXB24CGK6 RECKITT BENCKISER GROUP PLC 53,808.000 4,632,601.36 5,036,255.13 403,653.77
ONFF40012002 G1151C101 ACCENTURE PLC 43,011.000 5,050,768.94 6,584,553.99 1,533,785.05
ONFF40012002 G5960L103 MEDTRONIC PLC 72,142.000 5,216,670.99 5,825,466.50 608,795.51
ONFF40013002 00751Y106 ADVANCE AUTO PARTS INC 24,959.000 3,601,807.91 2,488,162.71 -1,113,645.20
ONFF40013002 039380407 ARCH COAL INC 10,800.000 752,317.05 1,006,128.00 253,810.95
ONFF40013002 056752108 BAIDU INC ADR 12,387.000 2,069,757.37 2,901,159.27 831,401.90
ONFF40013002 060505104 BANK OF AMERICA CORP 68,200.000 1,523,921.69 2,013,264.00 489,342.31
ONFF40013002 126507104 CSRAINC 80,592.000 2,513,527.48 2,411,312.64 -102,214.84
ONFF40013002 13645T100 CANADIAN PACIFIC RAILWAY LTD 15,100.000 2,241,986.79 2,759,676.00 517,689.21
ONFF40013002 172967424 CITIGROUP INC 55,848.000 3,319,046.64 4,155,649.68 836,603.04
ONFF40013002 337932107 FIRSTENERGY CORP 27,900.000 890,136.45 854,298.00 -35,838.45
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ONFF40013002 34354P105 FLOWSERVE CORP 67,942.000 3,000,462.66 2,862,396.46 -138,066.20
ONFF40013002 406216101 HALLIBURTON CO 74,239.000 3,525,597.21 3,628,059.93 102,462.72
ONFF40013002 532457108 ELILILLY & CO 36,392.000 2,717,537.05 3,073,668.32 356,131.27
ONFF40013002 594918104 MICROSOFT CORP 45,193.000 2,808,293.02 3,865,809.22 1,057,516.20
ONFF40013002 68389X105 ORACLE CORP 61,176.000 2,352,217.20 2,892,401.28 540,184.08
ONFF40013002 69327R101 PDC ENERGY INC 60,718.000 3,785,893.55 3,129,405.72 -656,487.83
ONFF40013002 747525103 QUALCOMM INC 38,285.000 2,448,943.79 2,451,005.70 2,061.91
ONFF40013002 78454L100 SM ENERGY CO 111,832.000 2,814,895.77 2,469,250.56 -345,645.21
ONFF40013002 78573M104 SABRE CORP 129,700.000 2,753,485.84 2,658,850.00 -94,635.84
ONFF40013002 91324P102 UNITEDHEALTH GROUP INC 10,823.000 1,732,112.92 2,386,038.58 653,925.66
ONFF40013002 92342Y109 VERIFONE SYSTEMS INC 95,442.000 1,690,694.81 1,690,277.82 -416.99
ONFF40013002 92553P201 VIACOM INC 55,000.000 1,993,367.41 1,694,550.00 -298,817.41
ONFF40013002 EDBF8K6KO LINDE AG 4,830.000 1,040,645.63 1,128,943.53 88,297.90
ONFF40013002 EEBNGNB79 MERLIN PROPERTIES SOCIMI SA 111,403.000 1,291,508.73 1,511,631.76 220,123.03
ONFF40013002 EF4834109 SCHNEIDER ELECTRIC SE 30,275.000 2,173,661.37 2,576,060.03 402,398.66
ONFF40013002 EIBYMXPS6  UNICREDIT SPA 90,599.000 1,240,628.77 1,694,968.13 454,339.36
ONFF40013002 EN5458315 AKZO NOBEL NV 27,027.000 1,778,164.32 2,369,792.66 591,628.34
ONFF40013002 ES7103066 NOVARTIS AG 32,743.000 2,397,332.06 2,768,623.09 371,291.03
ONFF40013002 ES7108891 ABB LTD 91,071.000 2,012,772.43 2,441,020.54 428,248.11
ONFF40013002 ES7110384 ROCHE HOLDING AG 10,275.000 2,380,921.83 2,599,063.62 218,141.79
ONFF40013002 EX0216237 AVIVAPLC 268,288.000 1,615,988.96 1,838,223.19 222,234.23
ONFF40013002 EX0287584 BRITISH AMERICAN TOBACCO PLC 55,542.000 3,298,574.14 3,770,246.22 471,672.08
ONFF40013002 EX0709959 PRUDENTIAL PLC 50,475.000 1,023,600.01 1,301,076.48 277,476.47
ONFF40013002 EX0773963 TRAVIS PERKINS PLC 74,021.000 1,343,089.40 1,569,066.99 225,977.59
ONFF40013002 EX0870611 LLOYDS BANKING GROUP PLC 985,568.000 761,257.48 907,394.37 146,136.89
ONFF40013002 EX0925282 GLAXOSMITHKLINE PLC 154,936.000 3,042,219.26 2,771,823.44 -270,395.82
ONFF40013002 EX0989528 ASTRAZENECAPLC 43,897.000 2,492,142.71 3,040,935.15 548,792.44
ONFF40013002 EX3134866 BARCLAYS PLC 1,466,157.000 3,934,920.71 4,028,171.43 93,250.72
ONFF40013002 EXBO3MM48 ROYAL DUTCH SHELL PLC B SHS 83,293.000 2,402,498.32 2,826,442.49 423,944.17
ONFF40013002 EXBH4HKSO VODAFONE GROUP PLC 568,957.000 1,427,327.92 1,808,692.97 381,365.05
ONFF40013002 FH6073552 CHINA MOBILE LTD 343,000.000 3,625,926.90 3,477,255.57 -148,671.33
ONFF40013002 FH6416132 CHINA MERCHANTS PORT HOLDINGS 328,309.000 826,265.45 858,853.96 32,588.51
ONFF40013002 FHB3ZVDV1 SINOPHARM GROUP CO LTD 13,600.000 55,576.61 58,802.91 3,226.30
ONFF40013002 FJ6248994 KDDI CORP 114,600.000 2,936,349.37 2,853,046.66 -83,302.71
ONFF40013002 FJ6298544 EAST JAPAN RAILWAY CO 32,300.000 2,809,426.32 3,152,583.29 343,156.97
ONFF40013002 FJ6429107 HITACHI LTD 164,000.000 888,652.65 1,278,079.03 389,426.38
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ONFF40013002 FJ6870441 TAKEDA PHARMACEUTICAL CO LTD 50,500.000 2,764,116.59 2,869,511.82 105,395.23
ONFF40013002 FJB8BRV41  JAPANAIRLINES CO LTD 43,000.000 1,264,277.62 1,682,592.13 418,314.51
ONFF40013002 FK6224877 SK TELECOM CO LTD 10,741.000 1,993,175.67 2,678,853.01 685,677.34
ONFF40013002 FK6771729 SAMSUNG ELECTRONICS CO LTD 1,047.000 1,562,092.07 2,491,948.21 929,856.14
ONFF40013002 G81276100 SIGNET JEWELERS LTD 35,748.000 2,861,098.62 2,021,549.40 -839,549.22
ONFF40013002 NC2170529 CANADIAN IMPERIAL BK OF COMM 3,192.000 284,364.55 312,181.40 27,816.85
TOTAL CORPORATE STOCK - COMMON 409,114,275.48 467,805,603.67 58,691,328.19

PARTNERSHIP/JOINT VENTURE INTEREST
ONFF60011002 99VVAO07V4 RREEF AMERICAREIT 2 410,153.584 47,363,526.78 48,787,723.29 1,424,196.51
ONFF60012002 99VVA4DHO  JP MORGAN SPF 11,747.902 35,477,098.05 38,032,091.69 2,554,993.64
ONFF99010002 99VVAZJAO SANKATY BANK LOAN 39,559,044.860 39,225,655.44 39,559,044.86 333,389.42
ONFF99012002 999F90225 JPMCB HIGH YIELD BOND FUND 3,361,979.935 68,786,109.47 73,896,318.97 5,110,209.50

TOTAL PARTNERSHIP/JOINT VENTURE INTEREST

OTHER INVESTMENTS

ONFF30014002
ONFF30014002
ONFF30014002
ONFF30014002
ONFF30014002
ONFF30014002
ONFF30014002
ONFF30014002
ONFF70010002
ONFF70010002
ONFF70011002
ONFF70011002
ONFF70012002
ONFF70012002
ONFF70012002
ONFF70012002
ONFF70012002
ONFF70012002
ONFF70012002
ONFF70012002

99F192C8C
99F282C8C
99F295C8C
99F700C8A
99F734C8D
99F740C8D
99F784C8C
NCF218C8R
91086QBB3
91412GC86
99F133C8A
99F700C8A
02765UEQ3
040114GKO
040114HL7
105756BW9
12082TAL6
13077CTL8
167486VW6
16772PAQ9

C$ CURRENCY FUTURE (CME) EXP MAR 18

S&P MID 400 EMINI (CME) EXP MAR 18

S&P 500 EMINI INDEX FUT (CME) EXP MAR 18

US ULTRABOND (CBT) EXP MAR 18

MINI MSCI EAFE FUTURE (NYF) EXP MAR 18

MINI MSCI EMG MKT FUTURE (NYF) EXP MAR 18

E-MINI RUSS 2000 FUTURE (CME) EXP MAR 18

S&P/TSE 60 INDEX FUTURE (MSE) EXP MAR 18

MEXICO GOVERNMENT INTERNATIONA 4.750% 03/08/2044 DD 03/08/12
UNIV OF CALIFORNIA CA REVENUES 4.767% 05/15/2115 DD 04/08/15
US LONG BOND FUTURE (CBT) EXP MAR 18

US ULTRA BOND (CBT) EXP MAR 18

AMERICAN MUNI PWR-OHIO INC OHR 6.270% 02/15/2050 DD 05/23/11
ARGENTINE REPUBLIC GOVERNMENT STEP 12/31/2038 DD 09/30/2005
ARGENTINE REPUBLIC GOVERNMENT 6.875% 01/26/2027 DD 01/26/17
BRAZILIAN GOVERNMENT INTERNATI 5.000% 01/27/2045 DD 08/01/14
BURBANK CAWTR & PWR ELEC REVE 6.323% 06/01/2040 DD 03/31/10
CALIFORNIA ST UNIV REVENUE 6.484% 11/01/2041 DD 04/06/10
CHICAGO IL 7.750% 01/01/2042 DD 07/21/15

CHICAGO IL TRANSIT AUTH SALES 6.200% 12/01/2040 DD 04/06/10

7.000

53.000
42.000
961.000
108.000
-79.000
92.000

8.000
1,395,000.000
1,270,000.000
-38.000
18.000
300,000.000
2,000,000.000
50,000.000
300,000.000
1,000,000.000
1,200,000.000
400,000.000
600,000.000

190,852,389.74

200,275,178.81

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
1,268,473.50
1,211,008.50
0.00

0.00
360,126.00
1,426,604.00
49,556.00
243,360.00
1,212,630.00
1,513,128.00
405,216.00
701,568.00

14,421.18
44,123.98
71,001.44
714,657.26
145,490.00
-185,507.72
56,100.04
4,431.14
1,410,345.00
1,388,605.30
12,844.67
37,062.50
392,493.00
1,470,300.00
54,625.00
279,600.00
1,284,170.00
1,652,160.00
444,276.00
781,110.00

9,422,789.07

14,421.18
44,123.98
71,001.44
714,657.26
145,490.00
-185,507.72
56,100.04
4,431.14
141,871.50
177,596.80
12,844.67
37,062.50
32,367.00
43,696.00
5,069.00
36,240.00
71,540.00
139,032.00
39,060.00
79,542.00
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ONFF70012002 455780BR6 INDONESIA GOVERNMENT INTE 144A 6.750% 01/15/2044 DD 01/15/14 500,000.000 605,180.00 664,540.00 59,360.00
ONFF70012002 73358WJA3 PORT AUTH OF NEW YORK & NEW JE 4.458% 10/01/2062 DD 10/10/12 1,700,000.000 1,712,716.00 1,963,041.00 250,325.00
ONFF70012002 91087BAD2 MEXICO GOVERNMENT INTERNATIONA 4.600% 02/10/2048 DD 10/10/17 200,000.000 199,394.00 197,500.00 -1,894.00
ONFF70012002 91412GEA9 UNIV OF CALIFORNIA CA REVENUES 6.296% 05/15/2050 DD 09/30/10 500,000.000 568,195.00 611,990.00 43,795.00
ONFF70012002 99F139C8A US 10YR NOTE FUTURE (CBT) EXP MAR 18 26.000 0.00 -16,375.01 -16,375.01
ONFF70012002 99QADF492  CCP CDX SP UL CDX.NA.IG.28 1.000% 06/20/2022 DD 03/20/17 33,600,000.000 665,976.21 749,784.00 83,807.79
ONFF70012002 99QADNS57 TRS FL UL IBOXHY INDEX R US0003M 2020 MAR 20 300,000.000 0.00 762.36 762.36
ONFF70012002 AAF212C8U  AUST 10Y BOND FUTURE (SFE) EXP MAR 18 1.000 0.00 -639.26 -639.26
ONFF70012002 EDF306C8S EURO-BUND FUTURE (EUX) EXP MAR 18 -11.000 0.00 23,043.35 23,043.35
ONFF70012002 EX9QFMS11 CCP_IRS. R GBP-LIBOR-BBA 6M CM PAY 1.75% 2048 MAR 21 400,000.000 0.01 -42,875.33 -42,875.34
ONFF70012002 KS6148784 REPUBLIC OF SOUTH AFRICA GOVER 10.500% 12/21/2026 1,700,000.000 137,066.62 153,370.76 16,304.14
ONFF70012002 KS9QF7Y03  CCP_IRS. P ZAR-JIBAR-SAFEX 3M REC 8.25% 2023 MAR 22 24,200,000.000 403.45 71,200.25 70,796.80
ONFF70012002 LABD37817 ARGENTINA BONAR BONDS VAR RT 04/03/2022 3,031,000.000 181,739.23 160,204.25 -21,534.98
ONFF70012002 LABF116H4 ARGENTINA POM POLITICA MONETAR VAR RT 06/21/2020 10,600,000.000 652,842.90 602,496.68 -50,346.22
ONFF70012002 LABZ4F1X6  ARGENTINE REPUBLIC GOVERNMENT 6.250% 11/09/2047 800,000.000 927,651.02 973,301.24 45,650.22
ONFF70012002 LB9QFQNF6 CCP_ZCS. P BRL-CDI 1D CME REC 10.30% 2025 JAN 02 900,000.000 3,457.28 1,536.43 -1,920.85
ONFF70012002 LMOQE3XE6 CCP_IRS. P MXN-TIE-BANXICO 28 5.740% 74% 2023 APR 24 11,500,000.000 -57,312.20 -54,905.90 2,406.30
ONFF70012002 LM9QE3ZD6 CCP_IRS. P MXN-TIIE-BANXICO 28 5.738% 74% 2023 APR 25 3,100,000.000 0.00 -14,824.68 -14,824.68
ONFF70012002 LMO9QE9X52 CCP_IRS. P MXN-THE-BANXICO 28 REC 5.93% 2023 AUG 04 16,000,000.000 -75,718.56 -72,935.66 2,782.90
ONFF70012002 LMO9QE9YK8 CCP_IRS. P MXN-TIE-BANXICO 28 5.935% 94% 2023 AUG 04 16,000,000.000 -75,301.76 -72,560.79 2,740.97
ONFF70012002 LM9QF3C32 CCP_IRS. P MXN-TIIE-BANXICO 28 7.380% 38% 2037 AUG 14 29,700,000.000 2,791.29 -124,756.67 -127,547.96
ONFF70012002 LMOQF56E0  CCP_IRS. P MXN-THE-BANXICO 28 REC 7.35% 2027 SEP 30 5,300,000.000 0.00 -11,695.53 -11,695.53
ONFF70012002 LMO9QFPXD8 CCP_IRS. P MXN-THE-BANXICO 28 REC 7.73% 2027 FEB 25 13,400,000.000 11,713.40 -10,339.74 -22,053.14
ONFF70012002 LM9QFPZW4 CCP_IRS. P MXN-THE-BANXICO 28 7.740% 74% 2027 FEB 22 2,600,000.000 2,934.00 -1,915.41 -4,849.41
ONFF70012002 NA9QEO4U2 CDX SP UL CMBX.NA.BBB_6 R 300BPS 2063 MAY 11 100,000.000 -5,686.35 -14,631.89 -8,945.54
ONFF70012002 NA9QEOSB8 CDX SP UL CMBX.NA.BB_6 R 500BPS 2063 MAY 11 600,000.000 -79,448.03 -142,654.25 -63,206.22
ONFF70012002 NA9QEWE72 CDX SP UL CMBX.NA.BBB_6 R 300BPS 2063 MAY 11 200,000.000 0.00 -29,263.78 -29,263.78
ONFF70012002 NA9QF1CR7 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 400,000.000 0.00 -9,305.88 -9,305.88
ONFF70012002 NA9QF1CY2 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 100,000.000 0.00 -2,326.47 -2,326.47
ONFF70012002 NA9QF4268 CCP_CDX. SP UL CDX.NA.IG.29_V1 1.000% 00BPS 2022 DEC 20 1,900,000.000 42,891.65 45,290.30 2,398.65
ONFF70012002 NA9QF4QF2 CCP_CDX. SP UL CDX.EM.28_V1 CM REC 100BPS 2022 DEC 20 5,238,000.000 0.01 -47,356.76 -47,356.77
ONFF70012002 NA9QF5J18 CCP_CDS. SP UL BERKSHIRE HATHA REC 100BPS 2022 DEC 20 300,000.000 7,031.54 6,728.40 -303.14
ONFF70012002 NA9QF5VE6 CCP_CDS. SP UL THE SHERWIN-WIL REC 100BPS 2022 DEC 20 700,000.000 10,754.11 14,121.80 3,367.69
ONFF70012002 NA9QF6D38 CCP_CDS. SP UL BRK CME REC 100BPS 2022 DEC 20 400,000.000 8,120.46 8,971.20 850.74
ONFF70012002 NA9QFASL3 CDX SP UL CMBX.NA.BBB.9_1 R 300BPS 2058 SEP 17 300,000.000 -144,461.54 -33,282.06 111,179.48
ONFF70012002 NA9QFE6C9 CCP_CDS. SP UL FORD MOTOR COMP REC 500BPS 2021 DEC 20 500,000.000 83,298.85 84,419.00 1,120.15
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ONFF70012002 NA9QFEN55 CCP_CDS. SP UL PRUDENTIAL FINAREC 100BPS 2020 SEP 20 1,000,000.000 18,317.96 20,581.00 2,263.04
ONFF70012002 NA9QFENG1 CCP_CDS. SP UL METLIFE INC. C REC 100BPS 2020 SEP 20 2,800,000.000 49,883.36 59,542.00 9,658.64
ONFF70012002 NA9QFEVX5 CCP_CDS. BP UL COX COMMUNICATI PAY 100BPS 2020 DEC 20 1,000,000.000 -6,042.00 -20,600.00 -14,558.00
ONFF70012002 NA9QFHNRO CDS SP UL UNITED MEXICAN STATR 100BPS 2021 DEC 20 300,000.000 -7,608.32 2,186.23 9,794.55
ONFF70012002 NA9QFQPX5 CCP_CDS. SP UL FORD MOTOR COMP REC 500BPS 2022 JUN 20 200,000.000 38,142.95 36,460.00 -1,682.95
ONFF70012002 NA9QFSAX7 CCP_CDS. SP UL BERKSHIRE HATHAREC 100BPS 2022 JUN 20 200,000.000 4,167.21 4,625.40 458.19
ONFF70012002 NA9QFUAKO CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 200,000.000 0.00 -4,652.94 -4,652.94
ONFF70012002 NA9QFYOU1l CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.00% 2019 DEC 20 2,700,000.000 0.03 3,451.71 3,451.68
ONFF70012002 XX9QF6JW7 CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.00% 2028 JUN 20 1,000,000.000 0.01 -2,020.56 -2,020.57
ONFF70012002 XX9QFFY26 CCP_CDS. SP UL VIRGIN MEDIAFI REC 500BPS 2021 JUN 20 600,000.000 85,576.96 95,187.66 9,610.70
ONFF70012002 XX9QFS2HO CCP_CDS._SP UL BANCO SANTANDER REC_ 100BPS 2022 JUN 20 100,000.000 1,628.10 3,775.44 2,147.34
ONFF70013002 02765UDN1  AMERICAN MUNI PWR-OHIO INC OHR 5.939% 02/15/2047 DD 09/29/10 1,400,000.000 1,647,842.00 1,838,452.00 190,610.00
ONFF70013002 12082TAL6 BURBANK CAWTR & PWR ELEC REVE 6.323% 06/01/2040 DD 03/31/10 700,000.000 848,841.00 898,919.00 50,078.00
ONFF70013002 167486VV8 CHICAGO IL 7.375% 01/01/2033 DD 07/21/15 100,000.000 100,997.00 115,698.00 14,701.00
ONFF70013002 54473ENS9 LOS ANGELES CNTY CA PUBLIC WKS 7.618% 08/01/2040 DD 11/23/10 1,300,000.000 1,840,865.00 2,019,394.00 178,529.00
ONFF70013002 6499022E2 NEW YORK ST DORM AUTH ST PERSO 5.289% 03/15/2033 DD 10/14/10 1,000,000.000 1,162,610.00 1,172,970.00 10,360.00
ONFF70013002 650035TDO NEW YORK ST URBAN DEV CORP REV 5.770% 03/15/2039 DD 12/01/09 800,000.000 962,408.00 978,056.00 15,648.00
ONFF70013002 79765RTK5 SAN FRANCISCO CITY & CNTY CA P 6.000% 11/01/2040 DD 08/04/10 500,000.000 610,090.00 643,930.00 33,840.00
ONFF70013002 89602NVM3  TRIBOROUGH NY BRIDGE & TUNNEL 5.550% 11/15/2040 DD 10/28/10 1,500,000.000 1,786,965.00 1,903,560.00 116,595.00
ONFF70013002 91412GEA9 UNIV OF CALIFORNIA CA REVENUES 6.296% 05/15/2050 DD 09/30/10 400,000.000 454,556.00 489,592.00 35,036.00
ONFF70013002 99F133C8A US LONG BOND FUTURE (CBT) EXP MAR 18 13.000 0.00 4,265.63 4,265.63
ONFF70013002 99F139C8A US 10YR NOTE FUTURE (CBT) EXP MAR 18 133.000 0.00 -87,546.88 -87,546.88
ONFF70013002 99QAC65J0  CDS SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 400,000.000 -6,131.64 5,715.72 11,847.36
ONFF70013002 99QAC8CL3 CCP_IRS R LIB3M 100BPS P 2.25% 2046 DEC 21 CME 10,200,000.000 863,909.90 705,071.33 -158,838.57
ONFF70013002 99QADBPR8 CCP_CDX SP UL SPRINT CORP R 100 BPS 2020 SEP 20 ICE 750,000.000 73,984.07 59,296.50 -14,687.57
ONFF70013002 EDF306C8S EURO-BUND FUTURE (EUX) EXP MAR 18 -27.000 0.00 56,557.68 56,557.68
ONFF70013002 EX9QF2XQ4 CCP_IRS. R GBP-LIBOR-BBA 6M CM PAY 1.00% 2023 MAR 21 4,400,000.000 32,849.28 20,147.21 -12,702.07
ONFF70013002 EX9QFDR12 CCP_IFL P UK RPIALL ITEMS NSA PAY 3.585% 2046 OCT 15 LCH 100,000.000 7,083.55 4,964.70 -2,118.85
ONFF70013002 EX9QFMS11 CCP_IRS. R GBP-LIBOR-BBA 6M CM PAY 1.75% 2048 MAR 21 250,000.000 0.01 -26,797.08 -26,797.09
ONFF70013002 EXB7MZHX5 EUROPEAN INVESTMENT BANK 1.375% 01/15/2018 500,000.000 670,507.83 676,611.73 6,103.90
ONFF70013002 FJ9QF30B1 CCP_IRS. R JPY-LIBOR-BBA 6M CM PAY 0.30% 2028 MAR 20 610,000,000.000 11,283.13 23,159.15 11,876.02
ONFF70013002 LB9QF54W6 CCP_ZCS. P BRL-CDI 1D CME REC 8.18% 2020 JAN 02 5,900,000.000 0.01 4,080.37 4,080.36
ONFF70013002 LM9QE7Q62 CCP IRS P TIE28D 100BPS R 6.08 6.080% R 10 CME 21,800,000.000 0.00 -126,811.49 -126,811.49
ONFF70013002 LMO9QEX5S0 CCP_IRS. P MXN-TIE-BANXICO 28 REC 5.99% 2026 JAN 30 3,600,000.000 0.00 -21,712.15 -21,712.15
ONFF70013002 LMO9QFM298 CCP_IRS. P MXN-TIE-BANXICO 28 REC 7.32% 2021 NOV 09 24,200,000.000 0.00 -22,634.49 -22,634.49
ONFF70013002 LM9QFPZW4 CCP_IRS. P MXN-THE-BANXICO 28 7.740% 74% 2027 FEB 22 14,300,000.000 12,675.92 -10,534.73 -23,210.65
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ONFF70013002 NA9QD3P26 CDS SP UL REPUBLIC OF ITALY R 100BPS 2020 MAR 20 2,600,000.000 -13,646.07 34,411.08 48,057.15
ONFF70013002 NA9QDJOK8 CDS SP UL REPUBLIC OF ITALY R 100BPS 2019 MAR 20 1,300,000.000 545.84 11,686.99 11,141.15
ONFF70013002 NA9QDRL43 CDS SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 600,000.000 -29,755.42 1,467.53 31,222.95
ONFF70013002 NA9QDXOK7 CDS SP UL REPUBLIC OF ITALY R 100BPS 2019 DEC 20 900,000.000 -3,047.99 11,466.90 14,514.89
ONFF70013002 NA9QE2E45 CCP_CDX. SP UL CDX.NA.IG.26 CM PAY 100BPS 2021 JUN 20 6,700,000.000 -55,948.35 -151,440.10 -95,491.75
ONFF70013002 NA9QE3BM6 CDS SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 400,000.000 -6,131.64 5,715.72 11,847.36
ONFF70013002 NA9QE3C03 CDS SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 300,000.000 -4,598.73 4,286.79 8,885.52
ONFF70013002 NA9QE4SBO CDS SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 100,000.000 -4,959.24 244.59 5,203.83
ONFF70013002 NA9QEG6XP8 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 1.75% 2026 DEC 21 4,300,000.000 218,498.22 216,877.25 -1,620.97
ONFF70013002 NA9QEFSK5 CDS SP UL REPUBLIC OF ITALY R 100BPS 2020 SEP 20 3,200,000.000 -28,600.19 45,503.68 74,103.87
ONFF70013002 NA9QEJAV2 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.33% 2025 AUG 19 2,700,000.000 -10,911.62 2,560.63 13,472.25
ONFF70013002 NA9QEJG20 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.34% 2025 AUG 24 2,700,000.000 -11,702.56 1,710.99 13,413.55
ONFF70013002 NA9QEMFN8 CCP_IRS. R USD-LIBOR-BBA 3M CM VAR RT 35% 2025 OCT 02 100,000.000 -509.66 10.44 520.10
ONFF70013002 NA9QEVWW9 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.50% 2046 JUN 15 9,900,000.000 166,456.12 152,120.73 -14,335.39
ONFF70013002 NA9QF16E3 CDS SP ULARGENTINE REPUBLIC R 500BPS 2022 JUN 20 100,000.000 10,498.60 11,702.61 1,204.01
ONFF70013002 NA9QF1CP1 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 300,000.000 0.00 -6,979.41 -6,979.41
ONFF70013002 NA9QF1CR7 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 300,000.000 0.00 -6,979.41 -6,979.41
ONFF70013002 NA9QF1CY2 CDS SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 200,000.000 0.00 -4,652.94 -4,652.94
ONFF70013002 NA9QF4904 CCP_CDS. SP UL METLIFE INC. C REC 100BPS 2022 DEC 20 500,000.000 11,103.15 11,915.50 812.35
ONFF70013002 NA9QF4H54  CDS SP UL UNITED MEXICAN STAT R 100BPS 2022 DEC 20 2,200,000.000 0.00 -6,098.99 -6,098.99
ONFF70013002 NA9QF4HZ8 CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2022 DEC 20 700,000.000 0.00 -19,522.45 -19,522.45
ONFF70013002 NA9QF4TR3 CDS SP UL REPUBLIC OF COLOMBI R 100BPS 2022 DEC 20 400,000.000 0.00 -833.11 -833.11
ONFF70013002 NA9QF5VE6 CCP_CDS. SP UL THE SHERWIN-WIL REC 100BPS 2022 DEC 20 500,000.000 7,681.12 10,087.00 2,405.88
ONFF70013002 NA9QFAOA7 CCP_CDS. SP UL CHESAPEAKE ENER REC 500BPS 2018 JUN 20 200,000.000 7,028.07 3,356.20 -3,671.87
ONFF70013002 NA9QFASL3 CDX SP UL CMBX.NA.BBB.9_1 R 300BPS 2058 SEP 17 900,000.000 -118,195.80 -99,846.17 18,349.63
ONFF70013002 NA9QFEOC5 CCP_CDS. SP UL CHESAPEAKE ENER REC 500BPS 2020 SEP 20 50,000.000 1,275.60 571.45 -704.15
ONFF70013002 NA9QFESE6 CCP_CDS. SP UL VIACOM INC. CME REC 100BPS 2021 MAR 20 400,000.000 2,242.76 2,412.80 170.04
ONFF70013002 NA9QFE712 CCP_CDS. SP UL FREEPORT-MCMORA REC 100BPS 2020 SEP 20 100,000.000 369.62 909.30 539.68
ONFF70013002 NA9QFE8A1 CCP_CDS. SP UL FREEPORT-MCMORA REC 100BPS 2020 JUN 20 450,000.000 -8,187.79 4,626.45 12,814.24
ONFF70013002 NA9QFENUO CCP_CDS. SP UL ANADARKO PETROL REC 100BPS 2020 DEC 20 200,000.000 2,073.99 3,247.00 1,173.01
ONFF70013002 NA9QFER36 CCP_CDS. SP UL CBS CORPORATION REC 100BPS 2020 SEP 20 600,000.000 12,561.81 10,985.40 -1,576.41
ONFF70013002 NA9QFEVU1l CCP_CDS. SP UL METLIFE INC. C REC 100BPS 2019 MAR 20 900,000.000 12,509.71 9,971.10 -2,538.61
ONFF70013002 NA9QFEWD8 CCP_CDS. SP UL COMMUNITY HEALT REC 500BPS 2020 JUN 20 800,000.000 -184,938.40 -221,803.20 -36,864.80
ONFF70013002 NA9QFEWLO CCP_CDS. SP UL BERKSHIRE HATHA REC 100BPS 2023 DEC 20 1,000,000.000 12,984.61 18,945.00 5,960.39
ONFF70013002 NA9QFMML3 CCP_CDS. SP UL GENERAL MOTORS REC 500BPS 2022 JUN 20 200,000.000 35,602.33 36,105.00 502.67
ONFF70013002 NA9QFQ6G3 CCP_CDS. SP UL METLIFE INC. C REC 100BPS 2022 JUN 20 400,000.000 7,090.30 9,879.60 2,789.30
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ONFF70013002 NA9QFSAX7 CCP_CDS. SP UL BERKSHIRE HATHAREC 100BPS 2022 JUN 20 100,000.000 2,078.49 2,312.70 234.21
ONFF70013002 NA9QFT495 CDS SP UL KINGDOM OF SAUDIAR R 100BPS 2022 JUN 20 1,550,000.000 11,364.59 11,300.90 -63.69
ONFF70013002 NA9QFTN94  CDS SP UL UNITED MEXICAN STAT R 100BPS 2022 JUN 20 100,000.000 0.00 220.50 220.50
ONFF70013002 NA9QFUA04 CDS SP UL KINGDOM OF SAUDIAR R 100BPS 2022 JUN 20 700,000.000 4,902.99 5,103.63 200.64
ONFF70013002 NA9QFW407 CCP_CDS. SP ULALLY FINANCIAL REC 500BPS 2022 JUN 20 100,000.000 14,981.82 17,410.90 2,429.08
ONFF70013002 NA9QFW472 CCP_CDS. SP UL ANADARKO PETROL REC 100BPS 2022 JUN 20 400,000.000 202.67 2,355.20 2,152.53
ONFF70013002 NA9QFXWRS5 CCP_CDS. SP UL MACY'S INC. CM REC 100BPS 2022 JUN 20 100,000.000 0.01 -5,340.43 -5,340.44
ONFF70013002 NA9QFYOR8 CCP_IRS. R USD-LIBOR-BBA 3M CM PAY 2.00% 2023 JUL 12 3,500,000.000 22,852.70 49,641.76 26,789.06
ONFF70013002 NA9QFYVAl CCP_CDS. SP UL NORDSTROM INC REC 100BPS 2022 JUN 20 200,000.000 0.01 -12,377.40 -12,377.41
ONFF70013002 NC9DBZEG3 FIRSTBANK B/A 01/15/2018 600,000.000 466,341.99 478,419.73 12,077.74
ONFF70013002 NC9DBZSX1 ROYAL BANK CANADA B/A 01/15/2018 200,000.000 155,447.33 159,473.24 4,025.91
ONFF70013002 XX9QF2RQ0 CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.00% 2028 MAR 21 1,200,000.000 0.01 -10,074.60 -10,074.61
ONFF70013002 XX9QF4NC1 CCP_CDX. BP UL ITRAXX_EUROPE_2 PAY 100BPS 2022 DEC 20 7,100,000.000 0.04 -231,480.74 -231,480.78
ONFF70013002 XX9QFCX65 CCP BP CDX ITRAXX MAIN26 5Y P 100BPS 2021 DEC 20 5,550,000.000 0.01 -182,605.66 -182,605.67
ONFF70013002 XX9QFM7B1 CCP_IRS. R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 100,000.000 1,488.59 472.50 -1,016.09
ONFF70013002 XX9QFSRM2 CCP_CDS. SP UL TELEFONICAS.AREC 100BPS 2022 JUN 20 200,000.000 2,356.50 3,661.96 1,305.46
ONFF70011002 99QADN9CB P US0006M R 0.50% CALL MAR 18 000.507 ED 031518 20,000,000.000 101,426.78 4,998.20 -96,428.58
ONFF70012002 99QAC99TJ IRS P USD 30 YR 100BPS 2.69% PUT AUG 19 002.690 ED 082619 900,000.000 101,361.69 49,619.16 -51,742.53
ONFF70012002 99QAC99TN IRS P USD 30Y R 100BPS 2.66% PUT AUG 19 002.660 ED 082619 1,100,000.000 127,351.07 63,846.75 -63,504.32
ONFF70012002 99QAC99TP IRS P USD 30Y R 100BPS 2.646% PUT AUG 19 002.646 ED 082819 1,000,000.000 117,265.30 59,439.20 -57,826.10
ONFF70012002 99QADCOWL CCP IRS P US0006M R 2.9% PUT NOV 19 002.900 ED 11/07/19 1,200,000.000 114,788.16 49,960.68 -64,827.48
ONFF70012002 99QADCI9XV IRS P US0006M 3.63% PUT DEC 19 003.630 ED 12/16/19 400,000.000 19,037.00 4,726.08 -14,310.92
ONFF70012002 99QADM9UJ IRS R 3.25% P LIBOR 3M 092049 PUT SEP 19 003.2575 ED 091819 600,000.000 18,200.00 11,947.98 -6,252.02
ONFF70012002 99QADM9UK IRS R 3.25% P LIBOR 3M 9/20/49 PUT SEP 19 003.257 ED 091819 400,000.000 12,400.00 7,965.32 -4,434.68
ONFF70012002 99QADMO9UQ IRS USD R 3.25750% P LIBOR 3M PUT SEP 19 003.2575 ED 091819 700,000.000 20,860.00 13,939.31 -6,920.69
ONFF70012002 99QADP9KR IRS R 2% P LIBOR 3M 11/29/20 CALL NOV 18 002.000 ED 112718 11,400,000.000 30,720.00 17,068.08 -13,651.92
ONFF70012002 EX9QFP9OA CCP IRS P GB0O003M R 1.47% PUT MAR 18 001.470 ED 030118 900,000.000 5,985.58 284.65 -5,700.93
ONFF70012002 NA9QF89LA IRS P US0003M R 2.00% CALL DEC 18 002.000 ED 120418 4,300,000.000 9,052.63 6,584.16 -2,468.47
ONFF70013002 99QAC59NC IRS P USD 30Y 47BPS R 3.23% PUT FEB 19 003.230 ED 021919 3,500,000.000 202,032.25 41,916.00 -160,116.25
ONFF70013002 99QAC590K IRS P USD 30Y 5BPS R 3.2% PUT MAR 19 003.200 ED 031819 2,100,000.000 128,233.35 29,747.55 -98,485.80
ONFF70013002 99QAC59WD IRS P USD 30Y 10BPS R 2.56% PUT NOV 18 002.560 ED 111918 4,400,000.000 491,505.08 220,788.48 -270,716.60
ONFF70013002 99QAC69QC IRS P USD 30Y R 100 BPS 2.7% PUT MAY 19 002.700 ED 05/13/19 1,400,000.000 148,946.70 67,039.00 -81,907.70
ONFF70013002 99QAC89RV  IRS P USD 30Y R 100 BPS 2.45% PUT JUN 19 002.450 ED 062819 3,400,000.000 465,328.08 265,926.58 -199,401.50
ONFF70013002 99QACB89RY IRS P 30 R 100 BPS 2.45% PUT JUN 19 002.450 ED 062819 1,800,000.000 246,350.16 140,784.66 -105,565.50
ONFF70013002 99QAC99TE IRS P USD 30Y R 100 BPS 2.71% PUT AUG 19 002.710 ED 082619 4,400,000.000 486,462.24 234,322.00 -252,140.24
ONFF70013002 99QAC99TH CDX P USD 30Y 100BPS R 2.69% PUT AUG 19 002.690 ED 082619 4,300,000.000 484,283.63 237,069.32 -247,214.31

Page 45 of 51



ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2017

Security ID Security Description Shares Cost Market Value Unrealized Gain/L0osSs
ONFF70013002 99QAC99TJ IRS P USD 30 YR 100BPS 2.69% PUT AUG 19 002.690 ED 082619 4,400,000.000 495,546.04 242,582.56 -252,963.48
ONFF70013002 99QAC99TN IRS P USD 30Y R 100BPS 2.66% PUT AUG 19 002.660 ED 082619 2,900,000.000 335,743.73 168,323.25 -167,420.48
ONFF70013002 99QAC99TP  IRS P USD 30Y R 100BPS 2.646% PUT AUG 19 002.646 ED 082819 2,900,000.000 340,069.37 172,373.68 -167,695.69
ONFF70013002 99QAC99TR IRS P US0003M R 2.625% 8/28/49 PUT AUG 19 002.625 ED 082619 2,900,000.000 346,632.65 178,583.74 -168,048.91
ONFF70013002 99QADA9UJ IRS P US0006M R 2.53% 10/01/49 PUT SEP 19 002.530 ED 092719 2,900,000.000 381,826.18 214,073.07 -167,753.11
ONFF70013002 99QADA9UM IRS P USD 30Y 625BPS R 2.5125% PUT SEP 19 251.250 ED 092719 2,900,000.000 387,692.88 219,962.97 -167,729.91
ONFF70013002 99QADB9KK CCP IRS C US0006M R 1.65% CALL NOV 18 001.650 ED 111518 12,800,000.000 53,134.08 5,068.80 -48,065.28
ONFF70013002 99QADJ9RC IRS R 2.7000000 P US0003M PUT JUN 18 002.700 ED 6/11/18 2,800,000.000 33,880.00 16,164.12 -17,715.88
ONFF70013002 99QADJORL IRS R 2.6950000 P US0003M PUT JUN 18 002.695 ED 060818 3,400,000.000 43,095.00 19,807.04 -23,287.96
ONFF70013002 99QADMOUD IRS R 3.15% P LIBOR 3M 091149 PUT SEP 19 003.154 ED 090919 2,600,000.000 88,188.98 62,071.10 -26,117.88
ONFF70013002 99QADMO9UJ IRS R 3.25% P LIBOR 3M 092049 PUT SEP 19 003.2575 ED 091819 4,900,000.000 148,633.33 97,575.17 -51,058.16
ONFF70013002 99QADP9KR IRS R 2% P LIBOR 3M 11/29/20 CALL NOV 18 002.000 ED 112718 40,400,000.000 98,989.47 60,486.88 -38,502.59
ONFF70013002 99QADP9XJ IRS R 2.93% P US0003M PUT DEC 19 002.930 ED 120919 3,000,000.000 138,000.00 122,838.00 -15,162.00
ONFF70013002 EX9QFMONA IRS R 1.700 P GB0O006M PUT FEB 18 001.700 ED 02/05/18 8,100,000.000 55,214.36 35.06 -55,179.30
ONFF70013002 EX9QFNONA IRS P GBP LIB 6M 1.60% PUT FEB 18 001.600 ED 02/15/18 3,500,000.000 24,472.28 159.08 -24,313.20
ONFF70013002 EX9QFNONB IRS P GBP LIB 6M 1.60% PUT FEB 18 001.600 ED 02/15/18 3,500,000.000 24,951.70 159.08 -24,792.62
ONFF70013002 NA9QF89LA IRS P US0003M R 2.00% CALL DEC 18 002.000 ED 120418 13,800,000.000 29,052.63 21,130.56 -7,922.07
ONFF70013002 NA9QF99XB IRS P US0003M R 2.945% 12/11/4 PUT DEC 19 002.945 ED 120919 3,000,000.000 144,000.00 119,747.40 -24,252.60
ONFF70013002 NA9QF99XD IRS P US0003M R 2.9425% 121649 PUT DEC 19 002.9425 ED 121219 2,800,000.000 134,400.00 112,810.60 -21,589.40
ONFF70013002 NASWAOQ9DA JPY/USD SPOT OPTION 2020 CALL APR 20 120.000 ED 4/17/20 900,000.000 16,317.00 11,093.40 -5,223.60
ONFF70013002 NA9WAO09DB JPY/USD SPOT OPTION 2020 CALL APR 20 120.000 ED 4/17/20 6,700,000.000 123,347.00 82,584.20 -40,762.80
ONFF70011002 999D57104 SWAP COLLATERAL WITH GOLDMAN -59,949.880 -59,949.88 -59,949.88 0.00
ONFF70012002 99QADF5A8 CCP_CDX SP UL CDX.NA.IG.28 R 100BPS 2022 JUN 20 -33,600,000.000 -0.10 0.00 0.10
ONFF70012002 99QADNS65 TRS_EL UL IBOXHY INDEX R US0003M 2020 MAR 20 -300,000.000 0.00 0.00 0.00
ONFF70012002 EX9QFMS29 CCP_IRS._R GBP-LIBOR-BBA 6M CM PAY 1.75% 2048 MAR 21 -400,000.000 -31,492.95 0.00 31,492.95
ONFF70012002 KS9QF7Y11l  CCP_IRS._P ZAR-JIBAR-SAFEX 3M REC 8.25% 2023 MAR 22 -24,200,000.000 0.00 0.00 0.00
ONFF70012002 LB9QFQNG4 CCP_ZCS._P BRL-CDI 1D CME REC 10.30% 2025 JAN 02 -900,000.000 -226.03 0.00 226.03
ONFF70012002 LMO9QE3XG1l CCP_IRS._P MXN-THE-BANXICO 28 REC 2023 APR 24 -11,500,000.000 -19,657.38 0.00 19,657.38
ONFF70012002 LMO9QE3ZJ3  CCP_IRS._P MXN-THE-BANXICO 28 VAR RT 74% 2023 APR 25 -3,100,000.000 -10,693.49 0.00 10,693.49
ONFF70012002 LM9QE9X60 CCP_IRS._P MXN-TIIE-BANXICO 28 REC 5.93% 2023 AUG 04 -16,000,000.000 -31,921.36 0.00 31,921.36
ONFF70012002 LMO9QE9YM4 CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 94% 2023 AUG 04 -16,000,000.000 -31,769.20 0.00 31,769.20
ONFF70012002 LMO9QF3C40 CCP_IRS._P MXN-TIE-BANXICO 28 VAR RT 38% 2037 AUG 14 -29,700,000.000 -28,678.48 0.00 28,678.48
ONFF70012002 LM9QF56F7  CCP_IRS._P MXN-TIIE-BANXICO 28 REC 7.35% 2027 SEP 30 -5,300,000.000 -427.15 0.00 427.15
ONFF70012002 LMOQFPZX2 CCP_IRS._P MXN-THE-BANXICO 28 VAR RT 74% 2027 FEB 22 -2,600,000.000 0.00 0.00 0.00
ONFF70012002 LMOQFSTT2 CCP_IRS._P MXN-THE-BANXICO 28 REC 7.73% 2027 FEB 25 -13,400,000.000 -2,951.33 0.00 2,951.33
ONFF70012002 NA9QEO04V0O CDX_SP UL CMBX.NA.BBB_6 R 300BPS 2063 MAY 11 -100,000.000 0.00 0.00 0.00
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ONFF70012002 NA9QEOSC6 CDX_SP UL CMBX.NA.BB_6 R 500BPS 2063 MAY 11 -600,000.000 0.00 0.00 0.00
ONFF70012002 NA9QEWES80 CDX_SP UL CMBX.NA.BBB_6 R 300BPS 2063 MAY 11 -200,000.000 -10,769.13 0.00 10,769.13
ONFF70012002 NA9QF1C22 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 -100,000.000 -4,109.85 0.00 4,109.85
ONFF70012002 NA9QF1CS5 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 -400,000.000 -15,747.64 0.00 15,747.64
ONFF70012002 NA9QF4276  CCP_CDX._SP UL CDX.NA.IG.29_V1 REC 100BPS 2022 DEC 20 -1,900,000.000 -0.01 0.00 0.01
ONFF70012002 NA9QF4QGO CCP_CDX._SP UL CDX.EM.28 V1 CM REC 100BPS 2022 DEC 20 -5,238,000.000 -191,478.01 0.00 191,478.01
ONFF70012002 NA9QF5J26  CCP_CDS._SP UL BERKSHIRE HATHAREC 100BPS 2022 DEC 20 -300,000.000 -0.01 0.00 0.01
ONFF70012002 NA9QF5VG1 CCP_CDS._SP UL THE SHERWIN-WIL REC 100BPS 2022 DEC 20 -700,000.000 -0.01 0.00 0.01
ONFF70012002 NA9QF6D46 CCP_CDS._SP UL BRK CME REC 100BPS 2022 DEC 20 -400,000.000 -0.01 -0.01 0.00
ONFF70012002 NA9QFASM1 CDX_SP UL CMBX.NA.BBB.9_1R 300BPS 2058 SEP 17 -300,000.000 0.00 0.00 0.00
ONFF70012002 NA9QFEG6E5 CCP_CDS._SP UL FORD MOTOR COMP REC 500BPS 2021 DEC 20 -500,000.000 0.01 0.00 -0.01
ONFF70012002 NA9QFEN63 CCP_CDS._SP UL PRUDENTIAL FINAREC 100BPS 2020 SEP 20 -1,000,000.000 0.00 0.00 0.00
ONFF70012002 NA9QFENK2 CCP_CDS._SP UL METLIFE INC. C REC 100BPS 2020 SEP 20 -2,800,000.000 0.00 0.00 0.00
ONFF70012002 NA9QFEVZ0 CCP_CDS._BP UL COX COMMUNICATI PAY 100BPS 2020 DEC 20 -1,000,000.000 -10,458.97 0.00 10,458.97
ONFF70012002 NA9QFHNS8 CDS_SP UL UNITED MEXICAN STAT R 100BPS 2021 DEC 20 -300,000.000 0.00 0.00 0.00
ONFF70012002 NA9QFQPY3 CCP_CDS._SP UL FORD MOTOR COMP REC 500BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0.01
ONFF70012002 NA9QFSAzZ2 CCP_CDS._SP UL BERKSHIRE HATHAREC 100BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0.01
ONFF70012002 NA9QFUAM6 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 -200,000.000 -7,960.40 0.00 7,960.40
ONFF70012002 NA9QFYOW7 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.00% 2019 DEC 20 -2,700,000.000 -5,410.91 0.00 5,410.91
ONFF70012002 XX9QF6JX5 CCP_IRS._R EUR-EURIBOR-REUTERS PAY 1.00% 2028 JUN 20 -1,000,000.000 -3,481.71 0.00 3,481.71
ONFF70012002 XX9QFFY34 CCP_CDS._SP UL VIRGIN MEDIA FI REC 500BPS 2021 JUN 20 -600,000.000 -0.01 0.00 0.01
ONFF70012002 XX9QFR5S5 CCP_CDS._SP UL BANCO SANTANDER REC 100BPS 2022 JUN 20 -100,000.000 -0.01 0.00 0.01
ONFF70013002 999DUBUS4  SWAP/ISDA DB CASH COLLATERAL VAR RT 01/01/2049 DD 07/01/08 -10,000.000 -10,000.00 -10,000.00 0.00
ONFF70013002 99QACOAY4  CDS_SP UL REPUBLIC OF ITALY R 100BPS 2020 SEP 20 -3,200,000.000 0.00 0.00 0.00
ONFF70013002 99QAC8CM1 CCP IRS R LIB3M 100BPS P 2.25% 2.250% 12/21/2046 DD 12/21/16 -10,200,000.000 0.00 0.00 0.00
ONFF70013002 99QADBPQO CCP CDX SP UL SPRINT CORP R 100 BPS 2020 SEP 20 ICE -750,000.000 -0.01 0.00 0.01
ONFF70013002 EX9QF2XS0 CCP_IRS._R GBP-LIBOR-BBA 6M CM PAY 1.00% 2023 MAR 21 -4,400,000.000 -0.01 0.00 0.01
ONFF70013002 EX9QFDR04 CCP IFL P UK RPIALL ITEMS NSA R 3.585% 2046 OCT 15 LCH -100,000.000 -0.01 0.00 0.01
ONFF70013002 EX9QFMS29 CCP_IRS._R GBP-LIBOR-BBA 6M CM PAY 1.75% 2048 MAR 21 -250,000.000 -16,108.93 0.00 16,108.93
ONFF70013002 FJO9QF30D7  CCP_IRS._R JPY-LIBOR-BBAG6M CM PAY 0.30% 2028 MAR 20 -610,000,000.000 -0.03 0.00 0.03
ONFF70013002 LB9QF54X4  CCP_ZCS._P BRL-CDI 1D CME REC 8.18% 2020 JAN 02 -5,900,000.000 -597.35 0.00 597.35
ONFF70013002 LMO9QE7Q54 CCP_IRS P TIE28D R 6.08% VAR RT R 10 CME -21,800,000.000 -110,427.65 0.00 110,427.65
ONFF70013002 LM9QEX5T8 CCP_IRS._P MXN-TIIE-BANXICO 28 REC 5.99% 2026 JAN 30 -3,600,000.000 -27,167.62 0.00 27,167.62
ONFF70013002 LMO9QFM3B2 CCP_IRS._P MXN-TIIE-BANXICO 28 REC 7.32% 2021 NOV 09 -24,200,000.000 -32,223.18 0.00 32,223.18
ONFF70013002 LMOQFPZX2 CCP_IRS._P MXN-THE-BANXICO 28 VAR RT 74% 2027 FEB 22 -14,300,000.000 -699.78 0.00 699.78
ONFF70013002 NA9QD3P34 CDS_SP UL REPUBLIC OF ITALY R 100BPS 2020 MAR 20 -2,600,000.000 0.00 0.00 0.00
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ONFF70013002 NA9QDJOL6  CDS_SP UL REPUBLIC OF ITALY R 100BPS 2019 MAR 20 -1,300,000.000 0.00 0.00 0.00
ONFF70013002 NA9QDRL50 CDS_SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 -600,000.000 0.00 0.00 0.00
ONFF70013002 NA9QDXOM3 CDS_SP UL REPUBLIC OF ITALY R 100BPS 2019 DEC 20 -900,000.000 0.00 0.00 0.00
ONFF70013002 NA9QE28H3 CDS_SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 -400,000.000 0.00 0.00 0.00
ONFF70013002 NA9QE2E52 CCP_CDX._SP UL CDX.NA.IG.26 CM PAY 100BPS 2021 JUN 20 -6,700,000.000 -77,921.77 0.00 77,921.77
ONFF70013002 NA9QE3BR5 CDS_SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 -400,000.000 0.00 0.00 0.00
ONFF70013002 NA9QE3C45 CDS_SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 -300,000.000 0.00 0.00 0.00
ONFF70013002 NA9QE4SC8 CDS_SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 -100,000.000 0.00 0.00 0.00
ONFF70013002 NA9QE6XS2 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 1.75% 2026 DEC 21 -4,300,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QEJAY6 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.33% 2025 AUG 19 -2,700,000.000 -5,020.87 0.00 5,020.87
ONFF70013002 NA9QEJG79 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.34% 2025 AUG 24 -2,700,000.000 -5,730.96 0.00 5,730.96
ONFF70013002 NA9QEMFP3 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.35% 2025 OCT 02 -100,000.000 -218.88 0.00 218.88
ONFF70013002 NA9QEVWO09 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.50% 2046 JUN 15 -9,900,000.000 -45,106.25 0.00 45,106.25
ONFF70013002 NA9QF16H6 CDS_SP ULARGENTINE REPUBLIC R 500BPS 2022 JUN 20 -100,000.000 0.00 0.00 0.00
ONFF70013002 NA9QF1C22 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 -200,000.000 -8,219.70 0.00 8,219.70
ONFF70013002 NA9QF1CQ9 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 -300,000.000 -11,680.86 0.00 11,680.86
ONFF70013002 NA9QF1CS5 CDS_SP UL PETROLEOS MEXICANOS R 100BPS 2022 JUN 20 -300,000.000 -10,025.61 0.00 10,025.61
ONFF70013002 NA9QF4912 CCP_CDS._SP UL METLIFE INC. C REC 100BPS 2022 DEC 20 -500,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QF4H39 CDS_SP UL FEDERATIVE REPUBLIC R 100BPS 2022 DEC 20 -700,000.000 -34,430.79 0.00 34,430.79
ONFF70013002 NA9QF4JA1  CDS_SP UL UNITED MEXICAN STAT R 100BPS 2022 DEC 20 -2,200,000.000 -14,327.32 0.00 14,327.32
ONFF70013002 NA9QF4TT9 CDS_SP UL REPUBLIC OF COLOMBI R 100BPS 2022 DEC 20 -400,000.000 -6,217.60 0.00 6,217.60
ONFF70013002 NA9QF5VG1 CCP_CDS._SP UL THE SHERWIN-WIL REC 100BPS 2022 DEC 20 -500,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFAOB5 CCP_CDS._SP UL CHESAPEAKE ENER REC 500BPS 2018 JUN 20 -200,000.000 0.00 0.00 0.00
ONFF70013002 NA9QFASM1 CDX_SP UL CMBX.NA.BBB.9_1 R 300BPS 2058 SEP 17 -900,000.000 0.00 0.00 0.00
ONFF70013002 NA9QFEOF8 CCP_CDS._SP UL CHESAPEAKE ENER REC 500BPS 2020 SEP 20 -50,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFE5G1 CCP_CDS._SP UL VIACOM INC. CME REC 100BPS 2021 MAR 20 -400,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFE746 CCP_CDS._SP UL FREEPORT-MCMORA REC 100BPS 2020 SEP 20 -100,000.000 -1,668.18 0.00 1,668.18
ONFF70013002 NA9QFE8B9 CCP_CDS._SP UL FREEPORT-MCMORA REC 100BPS 2020 JUN 20 -450,000.000 -2,678.33 0.00 2,678.33
ONFF70013002 NA9QFENV8 CCP_CDS._SP ULANADARKO PETROL REC 100BPS 2020 DEC 20 -200,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFER51 CCP_CDS._SP UL CBS CORPORATION REC 100BPS 2020 SEP 20 -600,000.000 0.00 0.00 0.00
ONFF70013002 NA9QFEVW7 CCP_CDS._SP UL METLIFE INC. C REC 100BPS 2019 MAR 20 -900,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFEWE6 CCP_CDS._SP UL COMMUNITY HEALT REC 500BPS 2020 JUN 20 -800,000.000 -69,974.16 0.00 69,974.16
ONFF70013002 NA9QFEWN6 CCP_CDS._SP UL BERKSHIRE HATHAREC 100BPS 2023 DEC 20 -1,000,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFMMN9 CCP_CDS._SP UL GENERAL MOTORS REC 500BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFQ6J7 CCP_CDS._SP UL METLIFE INC. C REC 100BPS 2022 JUN 20 -400,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFSAZ2 CCP_CDS._SP UL BERKSHIRE HATHAREC 100BPS 2022 JUN 20 -100,000.000 -0.01 0.00 0.01
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ONFF70013002 NA9QFT5A1 CDS_SP UL KINGDOM OF SAUDIAR R 100BPS 2022 JUN 20 -1,550,000.000 0.00 0.00 0.00
ONFF70013002 NA9QFTPC5 CDS_SP UL UNITED MEXICAN STATR 100BPS 2022 JUN 20 -100,000.000 -1,395.74 0.00 1,395.74
ONFF70013002 NA9QFUA53 CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 -700,000.000 0.00 0.00 0.00
ONFF70013002 NA9QFW423 CCP_CDS._SP ULALLY FINANCIAL REC 500BPS 2022 JUN 20 -100,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFW480 CCP_CDS._SP ULANADARKO PETROL REC 100BPS 2022 JUN 20 -400,000.000 -7,227.46 0.00 7,227.46
ONFF70013002 NA9QFXWT1 CCP_CDS._SP UL MACY'S INC. CM REC 100BPS 2022 JUN 20 -100,000.000 -6,753.68 0.00 6,753.68
ONFF70013002 NA9QFY0T4 CCP_IRS._R USD-LIBOR-BBA 3M CM PAY 2.00% 2023 JUL 12 -3,500,000.000 -0.01 0.00 0.01
ONFF70013002 NA9QFYVD5 CCP_CDS._SP UL NORDSTROM INC REC 100BPS 2022 JUN 20 -200,000.000 -13,300.45 0.00 13,300.45
ONFF70013002 XX9QF2RR8 CCP_IRS._R EUR-EURIBOR-REUTERS PAY 1.00% 2028 MAR 21 -1,200,000.000 -5,315.64 0.00 5,315.64
ONFF70013002 XX9QF4ND9 CCP_CDX._BP UL ITRAXX_EUROPE_2 PAY 100BPS 2022 DEC 20 -7,100,000.000 -191,438.62 0.00 191,438.62
ONFF70013002 XX9QFCX99 CCP_BP CDX ITRAXX MAIN26 5Y P 100BPS 2021 DEC 20 -5,550,000.000 -131,065.83 0.00 131,065.83
ONFF70013002 XX9QFM7D7 CCP_IRS._R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 -100,000.000 -591.41 0.00 591.41
ONFF70013002 XX9QFSRP5 CCP_CDS._SP UL TELEFONICAS.AREC 100BPS 2022 JUN 20 -200,000.000 -0.01 0.00 0.01
ONFF70012002 99F1389AC US 10YR TREAS NTS FUT MAR 18 CALL FEB 18 126.000 ED 012618 -12.000 -1,856.52 -562.50 1,294.02
ONFF70012002 99F1389BW  US 10 YR TREAS NTS FUT MAR 18 CALL MAR 18 126.500 ED 2/23/18 -11.000 -2,733.06 -1,031.25 1,701.81
ONFF70012002 99F1389NT US 10 YR TREAS NTS FUT MAR 18 PUT MAR 18 122.500 ED 02/23/18 -11.000 -2,045.56 -2,062.50 -16.94
ONFF70012002 99F1399MT US 10YR NOTE FUT (CBT) MAR 18 PUT FEB 18 123.000 ED 01/26/18 -12.000 -2,606.52 -1,500.00 1,106.52
ONFF70012002 99QAC99TK IRS P USD 5Y 100 BPS 2.5% PUT AUG 19 002.500 ED 082619 -4,500,000.000 -125,100.45 -56,972.70 68,127.75
ONFF70012002 99QAC99TM IRS P USD 5Y R 100 BPS 2.5% PUT AUG 19 002.500 ED 082619 -10,500,000.000 -291,901.05 -132,936.30 158,964.75
ONFF70012002 99QADCO9WK CCP IRS P US0006M R 2.75% PUT NOV 19 002.750 ED 11/07/19 -6,000,000.000 -144,029.40 -56,823.00 87,206.40
ONFF70012002 99QADC9XU IRS P US0006M 3.75% PUT DEC 19 003.750 ED 12/16/19 -1,900,000.000 -20,318.60 -3,703.10 16,615.50
ONFF70012002 99QADF90A IRS R 3.00 P US0003M 03/05/23 PUT MAR 18 003.000 ED 03/01/18 -1,200,000.000 -6,912.00 -6.24 6,905.76
ONFF70012002 99QADMOND CDX_SP CDX.NA.IG.29 5Y 122022 PUT FEB 18 000.750 ED 022118 -1,400,000.000 -1,862.00 -411.35 1,450.65
ONFF70012002 99QADM9UH IRS R 2.94% P LIBOR 3M 9/20/24 PUT SEP 19 002.940 ED 091819 -2,600,000.000 -18,341.09 -16,303.82 2,037.27
ONFF70012002 99QADM9UM IRS R 2.94% P LIBOR 3M PUT SEP 19 002.940 ED 09/18/19 -1,700,000.000 -12,354.65 -10,660.19 1,694.46
ONFF70012002 99QADMOUP IRS R 2.94% P LIBOR 3M PUT SEP 19 002.940 ED 091819 -3,000,000.000 -21,279.07 -18,812.10 2,466.97
ONFF70012002 99QADP9KQ IRS R 2.2% P LIBOR 3M 11/29/28 CALL NOV 18 002.200 ED 112718 -1,200,000.000 -15,216.00 -11,295.96 3,920.04
ONFF70012002 99QADP9KS IRS R 2.21 P US0003M 11/29/28 CALL NOV 18 002.210 ED 112718 -1,200,000.000 -15,600.00 -11,601.00 3,999.00
ONFF70012002 EDF3069BP  EURO-BUND FUTURE MAR 18 CALL MAR 18 165.500 ED 2/23/18 -6.000 0.00 -504.34 -504.34
ONFF70012002 EDF3069NL  EURO-BUND FUTURE MAR 18 PUT MAR 18 161.500 ED 02/23/18 -6.000 0.00 -6,628.42 -6,628.42
ONFF70012002 NA9QF89LB IRS P US0003M R 2.1725% CALL DEC 18 002.1725 ED 120418 -900,000.000 -9,000.00 -8,007.03 992.97
ONFF70012002 NA9TV29AG BRL/USD SPOT OPTION 2018 CALL JAN 18 003.400 ED 010918 -600,000.000 -3,402.00 -948.60 2,453.40
ONFF70012002 NA9VN99AB RUB/USD SPOT OPTION 2018 CALL JAN 18 060.500 ED 011018 -500,000.000 -3,100.00 -82.50 3,017.50
ONFF70012002 XX9TE29AA  USD/EUR SPOT OPTION 2018 CALL JAN 18 001.216 ED 012918 -600,000.000 -3,073.92 -2,533.21 540.71
ONFF70013002 99F1389AC US 10YR TREAS NTS FUT MAR 18 CALL FEB 18 126.000 ED 012618 -8.000 -1,238.73 -375.00 863.73
ONFF70013002 99F1389BW  US 10 YR TREAS NTS FUT MAR 18 CALL MAR 18 126.500 ED 2/23/18 -14.000 -3,481.24 -1,312.50 2,168.74
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ONFF70013002 99F1389NT US 10 YR TREAS NTS FUT MAR 18 PUT MAR 18 122.500 ED 02/23/18 -14.000 -2,606.24 -2,625.00 -18.76
ONFF70013002 99F1399MT US 10YR NOTE FUT (CBT) MAR 18 PUT FEB 18 123.000 ED 01/26/18 -8.000 -1,738.73 -1,000.00 738.73
ONFF70013002 99F1399NS US 10YR TREAS NTS FUT MAR 18 PUT MAR 18 123.000 ED 02/23/18 -7.000 -1,739.22 -2,078.13 -338.91
ONFF70013002 99QAC59ND IRS P USD 5Y 10BPS R 3% PUT FEB 19 003.000 ED 021919 -17,500,000.000 -260,368.50 -51,261.00 209,107.50
ONFF70013002 99QAC590M IRS P USD 5Y 10BPS R 3.05% PUT MAR 19 03.050 ED 03/18/19 -10,500,000.000 -154,411.95 -30,694.65 123,717.30
ONFF70013002 99QAC59WL IRS P USD 5Y 22BPS R 2.2% PUT NOV 18 002.200 ED 111918 -20,500,000.000 -584,250.00 -293,742.45 290,507.55
ONFF70013002 99QAC69QJ IRS P USD_5Y 18BPS R 2.5% PUT MAY 19 002.500 ED 051319 -6,650,000.000 -170,579.15 -71,502.80 99,076.35
ONFF70013002 99QAC89RW IRS P USD 5Y 100 BPS 2.10% PUT JUN 19 002.100 ED 062819 -9,200,000.000 -336,483.56 -201,056.80 135,426.76
ONFF70013002 99QAC89RX IRS P USD 5Y R 100 BPS 2.10% PUT JUN 19 002.100 ED 062819 -17,100,000.000 -625,420.53 -373,703.40 251,717.13
ONFF70013002 99QAC99TD IRS P USD 5Y R 100BPS 2.5% PUT AUG 19 002.500 ED 082619 -43,700,000.000 -1,214,864.37 -553,268.22 661,596.15
ONFF70013002 99QAC99TK IRS P USD 5Y 100 BPS 2.5% PUT AUG 19 002.500 ED 082619 -22,100,000.000 -614,382.21 -279,799.26 334,582.95
ONFF70013002 99QAC99TM IRS P USD 5Y R 100 BPS 2.5% PUT AUG 19 002.500 ED 082619 -29,200,000.000 -811,762.92 -369,689.52 442,073.40
ONFF70013002 99QAC99TQ IRS P US0003M R 2.50% 08/28/24 PUT AUG 19 002.500 ED 082619 -14,600,000.000 -405,881.46 -184,844.76 221,036.70
ONFF70013002 99QACZ9PB IRS P US0003M R 3.00% 04/05/48 PUT APR 18 003.000 ED 04/03/18 -600,000.000 -31,395.84 -1,511.28 29,884.56
ONFF70013002 99QADA9UK IRS P US0006M R 2.25% 10/01/24 PUT SEP 19 002.250 ED 092719 -14,400,000.000 -495,925.92 -276,030.72 219,895.20
ONFF70013002 99QADA9UN IRS P USD 5Y 125BPS R 2.25% PUT SEP 19 225.000 ED 092719 -14,500,000.000 -499,369.85 -277,947.60 221,422.25
ONFF70013002 99QADB9KJ  CCP IRS C US0006M R 2.00% CALL NOV 18 002.000 ED 111518 -2,700,000.000 -49,973.49 -13,946.58 36,026.91
ONFF70013002 99QADMOND CDX_SP CDX.NA.IG.29 5Y 122022 PUT FEB 18 000.750 ED 022118 -1,200,000.000 -1,596.00 -352.58 1,243.42
ONFF70013002 99QADM9UC IRS R 2.74% P LIBOR 3M PUT SEP 19 002.740 ED 09/09/19 -11,100,000.000 -95,366.20 -96,283.62 -917.42
ONFF70013002 99QADM9UH IRS R 2.94% P LIBOR 3M 9/20/24 PUT SEP 19 002.940 ED 091819 -21,100,000.000 -148,844.96 -132,311.77 16,533.19
ONFF70013002 99QADP9KQ IRS R 2.2% P LIBOR 3M 11/29/28 CALL NOV 18 002.200 ED 112718 -2,800,000.000 -35,504.00 -26,357.24 9,146.76
ONFF70013002 99QADP9KS IRS R 2.21 P US0003M 11/29/28 CALL NOV 18 002.210 ED 112718 -2,800,000.000 -36,400.00 -27,069.00 9,331.00
ONFF70013002 99QADP9XH IRS R 2.75% P LIBOR 3M PUT DEC 19 002.750 ED 120919 -13,200,000.000 -138,600.00 -130,731.48 7,868.52
ONFF70013002 EDF3069BP  EURO-BUND FUTURE MAR 18 CALL MAR 18 165.500 ED 2/23/18 -10.000 0.00 -840.56 -840.56
ONFF70013002 EDF3069NL  EURO-BUND FUTURE MAR 18 PUT MAR 18 161.500 ED 02/23/18 -10.000 0.00 -11,047.36 -11,047.36
ONFF70013002 NA9QF89KB IRS P US0003M R 2.18% CALL NOV 18 002.180 ED 112718 -2,900,000.000 -27,260.00 -25,872.35 1,387.65
ONFF70013002 NA9QF89LB IRS P US0003M R 2.1725% CALL DEC 18 002.1725 ED 120418 -2,900,000.000 -29,000.00 -25,800.43 3,199.57
ONFF70013002 NA9QF99XA IRS P US0003M R 2.75% 12/11/24 PUT DEC 19 002.750 ED 12/09/19 -13,200,000.000 -144,180.00 -130,731.48 13,448.52
ONFF70013002 NA9QF99XE IRS P US0003M R 2.75% 12/16/24 PUT DEC 19 002.750 ED 121219 -12,300,000.000 -134,181.82 -122,617.47 11,564.35
ONFF70013002 NA9TV29AG BRL/USD SPOT OPTION 2018 CALL JAN 18 003.400 ED 010918 -500,000.000 -2,835.00 -790.50 2,044.50
ONFF70013002 NA9VEO9AM  MXN/USD SPOT OPTION 2018 CALL JAN 18 019.600 ED 011918 -800,000.000 -3,688.00 -9,832.00 -6,144.00
ONFF70013002 NA9VN99AB RUB/USD SPOT OPTION 2018 CALL JAN 18 060.500 ED 011018 -600,000.000 -3,720.00 -99.00 3,621.00
ONFF70013002 XX9TE29AA  USD/EUR SPOT OPTION 2018 CALL JAN 18 001.216 ED 012918 -1,000,000.000 -5,123.20 -4,222.01 901.19

TOTAL OTHER INVESTMENTS

COMMON/COLLECTIVE TRUST

23,439,859.59

26,928,939.42

3,489,079.83
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ONCOR RETIREMENT PLAN
EIN 75-2967830 PN 001

SCHEDULE H, PART IV, LINE 4i SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2017

Security ID Security Description Shares Cost Market Value Unrealized Gain/Loss
ONFF10010002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 20,548,093.990 20,548,093.99 20,548,093.99 0.00
ONFF30010002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 1,991,672.270 1,991,672.27 1,991,672.27 0.00
ONFF30011002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 276,207.810 276,207.81 276,207.81 0.00
ONFF30012002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 2,262,113.870 2,262,113.87 2,262,113.87 0.00
ONFF30014002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 35,902,227.230 35,902,227.23 35,902,227.23 0.00
ONFF30015002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 3,974,448.830 3,974,448.83 3,974,448.83 0.00
ONFF40010002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 1,444,147.740 1,444,147.74 1,444,147.74 0.00
ONFF40011002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 51,405.710 51,405.71 51,405.71 0.00
ONFF40012002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 1,272,260.910 1,272,260.91 1,272,260.91 0.00
ONFF40013002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 1,551,703.320 1,551,703.32 1,551,703.32 0.00
ONFF70010002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 7,459,486.630 7,459,486.63 7,459,486.63 0.00
ONFF70011002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 2,030,291.340 2,030,291.34 2,030,291.34 0.00
ONFF70012002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 2,367,588.590 2,367,588.59 2,367,588.59 0.00
ONFF70013002 999J00325 COLLECTIVE US GOV'T STIF 15 BPS 466,810.470 466,810.47 466,810.47 0.00
ONFF80010002 99VVAQSL6  NT COLLECTIVE S&P500 INDEX FUND-NON LENDING 13,245.481 70,014,210.67 121,223,702.85 51,209,492.18
ONFF80011002 99VVAQS5X5  NT COLLECTIVE MSCI ACWI EX-US INDEXFUND-NON LENDING 596,886.754 89,726,650.68 103,879,201.15 14,152,550.47
ONFF80012002 99VVAQS5Y3  NT COLLECTIVE RUSSELL 2000 IND NON LENDING 6,950.795 2,046,890.37 2,384,572.77 337,682.40
ONFF99011002 99VVAZHT1  THE GSAM EMERGING MARKETS DEBT COLLECTIVE TRUST 3,794,296.003 44,485,405.15 49,477,619.88 4,992,214.73
TOTAL COMMON/COLLECTIVE TRUST 287,871,615.58 358,563,555.36 70,691,939.78

REGISTERED INVESTMENT COMPANIES
ONFF40010002 093001196 WILLIAM BLAIR EMG MKTS GR-IN 1,186,677.923 15,094,620.81 19,568,318.95 4,473,698.14
ONFF50011002 233203421 DFA EMERG MKTS CORE EQTY 1,674,158.169 31,993,843.24 38,873,952.68 6,880,109.44
ONFF70012002 72201P613 PIMCO FDS SHORT TERM FLTG NAV PORT II 10,196.885 102,024.70 102,040.23 15.53
ONFF70012002 72201P878 PIMCO FDS LONG DURATION CORP BD PORTFOLIO 5,780,501.530 70,270,476.38 69,828,458.48 -442,017.90
ONFF70013002 72201P613 PIMCO FDS SHORT TERM FLTG NAV PORT Il 3,997,125.847 40,007,929.28 39,999,238.35 -8,690.93

TOTAL REGISTERED INVESTMENT COMPANIES

GRAND TOTAL

157,468,894.41

168,372,008.69

2,249,797,049.48

2,472,347,216.86

10,903,114.28

222,550,167.38

686,052.90 C
221,864,114.48 |
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Oncor Retirement Plan
EIN: 75-2967830 PN: 001

Schedule SB, line 32—Amortization Schedule

Remaining Years

Type of Present Value  Valuation Date in Amortization Amortization
Base of Instaliment Established Period Instaliment
Shortfall $ 197,399,756  January 1, 2016 6 $ 36,736,091

Shortfall $ (21,149,391) January 1, 2017 7 $ (3,472,981)

Proprietary & Confidential | 001_SB_Line32 Sch Amortization Bases.docx Page 10of 1
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