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
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 002
VISTRA ENERGY RETIREMENT PLAN number (PN) »
1c Effective date of plan
01/01/1947
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) 36-4833461
VISTRA OPERATIONS COMPANY LLC 2C Plan Sponsor's telephone
number
214-812-4600
6555 SIERRA DRIVE 3S-20D 2d Business code (see
|RV|NG, TX 75039 instructions)
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 BARBARA MUELLER
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 ‘ 1099
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) 714
a(2) Total number of active participants at the @nd of the PIAN YA .............cvvveerverrivserissressesssssssses s esssssssssesessessseen, 6a(2) 650
b Retired or separated participants reCeiVing DENEMILS ..............c.cccvvuiueiieeieeeeiee ettt s e en e s senen 6b 339
C Other retired or separated participants entitled to future DENEFItS .........cciciii i 6¢c 60
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 1049
€ Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. .........c.ccocieiiiiiiiicnies 6e 27
T TOtal. A lINES BA ANA BE. .....eoeeeeoeeeee et e ens s es s senssnes 6f 1076
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
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 0
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)
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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
VISTRA ENERGY RETIREMENT PLAN plan number (PN) 3 002
C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF D Employer Identification Number (EIN)
VISTRA OPERATIONS COMPANY LLC 36-4833461
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 292925994
D ACIUANAI VAIUE ...ttt n s s e st en s s naneneetenen e 2b 292925994
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| 315 101005063 101005063
b For terminated vested PartiCiDANLS .............ccc.cceveveeuerceeiesieseeee e 70 6866705 6866705
C FOr aCtiVe PArICIPANTS ......eeiiiiiiiii ettt e et e e s 714 138629036 139343329
Lo I (o) - ISR OO 1099 246500804 247215097
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 5.89%
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 7260831

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 07/09/2018
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
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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 33670476
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 (line 7 MiNus iN€ 8)..........ccceveevrvrviveriiirerierernns 33670476
10 Interest on line 9 using prior year's actual return of __ 8.61 %........cccovevevereeeennnnn) 2899028
11 Prior year's excess contributions to be added to prefunding balance:

a Present value of excess contributions (line 38a from prior year)..........ccoccveeviveennind) 0

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 6.09% ..............] 0
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
(=100 ] 0 TR PR RPN PPRPRPPPPRPR 0

C Total available at beginning of current plan year to add to prefunding balance 0

d Portion of (c) to be added to prefunding balance............cc.ccceveeueveererieerecsereean) 0
12 Other reductions in balances due to elections or deemed elections.............................] 0
13 Balance at beginning of current year (line 9 + line 10 + line 11d — line 12) ................... 0 36569504

Part lll Funding Percentages

14 FUNding target AttaiNMENt PEFCENTAGE ........ov.veeeveeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeee e seeseeeesese e eeeseeeee s eeeseeeseeee e seeseseeeseeseeeeeesseseeeseeeeeseseeseeesseeeseseeeeeee 14 103.69%
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 15 118.49%
16 Prior year’s_ funding_ percentage for purposes of determining whether carryover/prefunding balances may be used to reduce current 16

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 107.44%
17 If the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. ..............cc.cocveveeen... 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
Totals » 18(b) 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

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

C Contributions allocated toward minimum required contribution for current year adjusted to valuation date..................... 19¢ 0
20 Quarterly contributions and liquidity shortfalls:

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

b If line 20a is “Yes,” were required quarterly installments for the current year made in a timely Manner? ...........c.cc.ccoeveerveioeuerieeeneeneneeenn, D 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
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PartV | Assumptions Used to Determine Funding Target and Target Normal Cost
21 Discount rate:
a Segment rates: 1st segment: 2nd segment: 3rd segment: )
4.16% 572% 6.48 % 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 61

23 Mortality table(s) (see instructions) D Prescribed - combined Prescribed - separate |:| Substitute
Part VI |Miscellaneous Items
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 Ifthe 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 D_iscounted 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 VIl | 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 7260831
b Excess assets, if applicable, but not greater than liNE 3La ..........c.ccoeeueveveverieceeeeeeseeeseeee e 31b 7260831
32 Amortization installments: Outstanding Balance Installment
a Net shortfall amortization installment...
b Waiver amortization inStallMENt ................cc.ccrerriueiiieieieieiieeeeeeseeee e 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 ...........ccccovvvvriieniiniienneenn 33
34 Total funding requirement before reflecting carryover/prefunding balances (lines 31a - 31b + 32a + 32b - 33)....] 34 0
Carryover balance Prefunding balance Total balance
35 Balances elected for use to offset funding
TEQUINEMENT ...t 0 0 0
36 Additional cash requirement (liN€ 34 MINUS NE 35) ..........ccevreieeieieeeeeesieeeeeseeeeee st eee st sse s eness e 36 0
37 fgr;tributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37 0
[0 T TSSOSO TSP U PP TP TPO PR TR UPPPPRPPORPPPON
38 Present value of excess contributions for current year (see instructions)
a Total (excess, if any, Of [INE 37 OVEN N B6) .........ccvvrveiverceeeeeeeeereceeieeeeeeeeseeseneeee s ese s st eee st enesaes e snesd 38a 0
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 line 37) .........cc.c..ccceuevue... 39 0
40 uUnpaid minimum required cONHBULIONS O All YEATS............cc.cvevevereeeeeeceeeeceeeeeeeeeeee e ss e eree e s 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 41a was made

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

42 Amount of acceleration adjustment

42

43 Excess installment acceleration amount to be carried over to future plan years

43




: H R OMB No. 1210-0110
SCHEDULE C Service Provider Information °
(Form 5500) 2017
Department of the Treasury This schedule is required to be filed under section 104 of the Employee
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
VISTRA ENERGY RETIREMENT PLAN plan number (PN) 3 002
C Plan sponsor’s name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)

VISTRA OPERATIONS COMPANY LLC 36-4833461

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 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

(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
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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)

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 29 50 ACTUARY 918373

Yes D No

Yes D No D

Yes |:| No D

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

PACIFIC INVESTMENT MANAGEMENT CO

33-0629048

(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 MANAGEMENT 343033 0

Yes No D

Yes No D

Yes |:| No

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

LEGAL & GENERAL INVESTMENT MGMT

20-8058531

(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 MANAGEMENT 218115

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)

THE BANK OF NEW YORK MELLON

13-5160382
(b) (c) (d) (e) () (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-.
2150 NONE 72144 0

Yes No D

Yes No D

Yes |:| No

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

NORTHERN TRUST CORPORATION

36-2723087
(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-.
28 51 INV MANAGEMENT 33499 0
Yes NOI:I Yes No[l Yes[l No

(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
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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

DFE/Participating Plan Information

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

P File as an attachment to Form 5500.

OMB No. 1210-0110

2017

Employee Benefits Security Administration

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
VISTRA ENERGY RETIREMENT PLAN plan number (PN) > 002

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

D Employer Identification Number (EIN)
36-4833461

Part |

(Complete as many entries as needed to report all interests in DFES)

Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFESs)

a Name of MTIA, CCT, PSA, or 103-12 [E: 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
C EIN-PN 13-6154008-012 code 103-12 IE at end of year (see instructions) 0
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
- - - ' ! ' 28252379
C EIN-PN45-6138589-002 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 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
- . . ' ’ ' 6758558
C EIN-PN 45-6138589-096 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 INDEX
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
- - - ' ’ ' 30885212
C EIN-PN 45-6138589-103 code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: COLLECTIVE US GOV'T STIF 15
b Name of sponsor of entity listed in (a): BANK OF NEW YORK MELLON
d Entity € Dollar value of interest in MTIA, CCT, PSA, or
- 13-6154 -012 C N ' ) 4 "
C EIN-PN 13-6154008-0 code 103-12 IE at end of year (see instructions) 390949

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




SCHEDULEH
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

Financial Information

OMB No. 1210-0110

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

2017

» File as an attachment to Form 5500.

Pension Benefit Guaranty Corporation

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
VISTRA ENERGY RETIREMENT PLAN plan number (PN) > 002

C Plan sponsor’s name as shown on line 2a of Form 5500
VISTRA OPERATIONS COMPANY LLC

D Employer Identification Number (EIN)
36-4833461

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)
(2) Participant CONTBULIONS ...............coeveiereeeeeeseeseeseseseesees s s 1b(2)
(B) OHNBT ...ttt 1b(3) 23383115 17006369
C General investments:
Q) Ir;tfe(;eezt(;ts)ﬁ;\ring cash (include money market accounts & certificates 1c(1) 1269796 2172347
(2) U.S. GOVEINMENT SECUNES. ........eeverereeeeeeeeeeseseeeeeseeeeesseseseseseeeseeeeeeseneees 1c(2) 73886400 73251088
(3) Corporate debt instruments (other than employer securities):
(A) PIEfEITEA ...ttt 1c(3)(A) 19897659 74927653
(=) I o 1 T SRS 1c(3)(B) 116253898 87322696
(4) Corporate stocks (other than employer securities):
(A) Preferred... lc(4)(A)
(B) COMMON ..., 1c(4)(B)
(5) Partnership/joint venture interests .................... 1c(5)
(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) 61569206 70287098
(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) 15125507 13348466
(14) Value of funds held in insurance company general account (unallocated |~ ;v
[o70] 11 =Tt ) PRSP P EP U PPPPPPRN
(15) OHNET ..ottt 1c(15) 16428699 16254367

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

Schedule H (Form 5500) 2017
v.170203
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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 327814280 354570084
Liabilities
g Benefit Claims PAYADIE ...........cvveviiieeiiieieee e 1g
N Operating PAYADIES ...........ooeeeeeeeeeeeeeeeeee e 1h 342025 343659
| ACQUISItION INAEDIEANESS ... 1i
J Other ABIlItIES. .........vveveceecee e 1 34888333 35378059
K Total liabilities (add all amounts in lines 1g throughdj).........ccocveeeereverenenn. 1k 35230358 35721718
Net Assets
| Net assets (subtract line 1k from iN€ 1) .........ccvveveveveeereeeeereeee oo, ‘ 1l ‘ 292583922 318848366

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)

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

(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) 0

b Earnings on investments:

(1) Interest:

) Ceriicatos of Gepost) o o B A ] 220 4850

(B) U.S. GOVEINMENE SECUMLES .........voeeeeeeeeeeseesieseesesiesieseseesseseenesnes 2b(1)(B) 1378006

(C) Corporate debt INSITUMENLS. ............cveveivereeeeeereereeeseesesessseessenesnans 2b(1)(C) 6855016

(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) 1103641

(G) Total interest. Add lines 2b(1)(A) through (F) .......ccoevvvevererererernenen, 2b(1)(G) 9341513
(2) Dividends: (A) Preferred StoCK..........ccvvrerereeerereeseesesesesesssesseesesessnes 2b(2)(A)

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

(C) Registered investment company shares (e.g. mutual funds)............ 2b(2)(C) 633497

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 633497
(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) 776919898

(B) Aggregate carrying amount (S€e iNStructions) ..............ccceeeveervenenen. 2b(4)(B) 772575424

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result................. 2b(4)(C) 4344474
(5) Unrealized appreciation (depreciation) of assets: (A) Real estate....................... 2b(5)(A)

(B) OHNET oottt 2b(5)(B) 10765980

) A 165 25N A B (B) e e 2)(C) 10765080
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(a) Amount (b) Total

(6) Net investment gain (loss) from common/collective trusts........................ 2b(6) 1268875

(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) 13143146
Lo @ {1 1 Toto 2/ = 2c 159183
d Total income. Add all income amounts in column (b) and enter total..................... 2d 39656668
Expenses

€ Benefit payment and payments to provide benefits:

(1) Directly to participants or beneficiaries, including direct rollovers.............. 2e(1) 11390508

(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) 11390508
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) 791932

(2) Contract adminiStrator fEES.........uiiiuiieiiiie e 2i(2)

(3) Investment advisory and management fees .........ccooeeeriiieeiiiiiee i 2i(3) 721087

() ONEI ..ottt 2i(4) 488697

(5) Total administrative expenses. Add lines 2i(1) through (4).......cccccceeeneeen. 2i(5) 2001716
| Total expenses. Add all expense amounts in column (b) and enter total........ 2j 13392224

Net Income and Reconciliation

K Netincome (loss). Subtract line 2j from line 2d 2k 26264444
| 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, LLP (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 4074379

. (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
VISTRA ENERGY RETIREMENT PLAN plan number
(PN) » 002
C Plan sponsor's name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
VISTRA OPERATIONS COMPANY LLC 36-4833461
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 21
WBAT c. ettt ettt ettt e et ettt ettt e bt ehteeateeehte e te e st e enbe ek eeen st e eh s e eA bt et teenbe ek eeeRteeeheeeR st eht e et e ke e enbeeabeeenbeeanteenteeateeenbeenreeanraen
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¢ be met by the funding deadline?..............cccveveevvveveveenennns 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. If N0, CHECK thE “NO” DOX. .. ..vviveeieeeeee ettt ettt n e D Increase 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: 200 % Investment-Grade Debt: 77 0% High-Yield Debt: 2 0% Real Estate: 0% Other: 1.0%

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

|:| 0-3 years D 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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CERTIFIED PUBLIC ACCOUNTANTS

Independent Auditors’ Report

To the Plan Administrator and
Participants of the Vistra Energy Retirement Plan

Report on the Financial Statements

We have audited the accompanying financial statements of the Vistra Energy 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 is 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, as amended. Such information is the responsibility of Plan management and was derived from and

1



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.

MQ/CQVWJ.QR é TOW U—P

Houston, Texas
October 10, 2018



VISTRA ENERGY RETIREMENT PLAN

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS

DECEMBER 31, 2017 AND 2016

ASSETS

INVESTMENTS, AT FAIR VALUE (Notes 3 and 4):
Interest bearing cash
Fixed income securities:
United States (U.S.) Government
Corporate bonds
Common funds:
Mutual funds
Commingled trusts
Taxable municipal bonds
Derivative financial instruments
Other investments

Total investments
FOREIGN EXCHANGE CONTRACTS RECEIVABLE
RECEIVABLE FROM SALE OF SECURITIES
ACCRUED INTEREST AND DIVIDENDS

Total assets

LIABILITIES
ACCRUED EXPENSES
PAYABLE FOR SECURITIES PURCHASED
FOREIGN EXCHANGE CONTRACTS PAYABLE
OTHER LIABILITIES

Total liabilities

NET ASSETS AVAILABLE FOR BENEFITS

See Notes to Financial Statements.

December 31,

2017 2016
2,172,347 1,269,796
73,251,088 73,886,400
162,250,349 136,151,557
13,348,466 15,125,507
70,287,098 61,569,206
12,573,456 12,834,993
346,403 655,568
3,334,508 2,938,138
337,563,715 304,431,165
9,199,189 4,794,804
5,148,701 16,185,773
2,658,479 2,402,538
354,570,084 327,814,280
343,659 342,025
25,941,050 30,011,045
9,351,949 4,786,224
85,060 91,064
35,721,718 35,230,358

$ 318,848,366

$ 292,583,922




VISTRA ENERGY RETIREMENT PLAN

STATEMENT OF CHANGES IN NET ASSETS AVAILABLE FOR BENEFITS

YEAR ENDED DECEMBER 31, 2017

ADDITIONS:

Net appreciation in fair value of investments
Interest and dividends
Other investment income
Total investment income
Total additions
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.

$ 29,522,475
9,975,010
159,183

10,134,193

39,656,668

11,390,508

2,001,716

13,392,224

26,264,444

292,583,922

$ 318,848,366




VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

1. THEPLAN
General

The Vistra Energy Retirement Plan (the "Plan") is a qualified noncontributory defined benefit pension plan that covers
eligible active collective bargaining unit employees of a subsidiary of Vistra Energy Corp. ("Vistra Energy") and its U.S.
subsidiaries (collectively the "Company"). The Plan is subject to the provisions of the Employee Retirement Income Security
Act of 1974, as amended ("ERISA").

On April 29, 2014, Energy Future Holdings Corp. ("EFH") and the substantial majority of its direct and indirect subsidiaries,
excluding Oncor Electric Delivery Holdings Company LLC and its subsidiaries, filed voluntary petitions for relief under chapter
11 of the United States Bankruptcy Code in the United States Bankruptcy Court for the District of Delaware (Bankruptcy Court).
The bankruptcy proceedings did not have a significant impact on EFH's qualified noncontributory defined benefit pension plan
("EFH Retirement Plan™).

On October 3, 2016, EFH transferred sponsorship of the EFH Retirement Plan and other certain employee benefit plans
(including related assets) to TEX Operations Company LLC, which was subsequently renamed TCEH Operations Company LLC,
a subsidiary of TCEH Corp. TCEH Corp. and the debtors contributed to TCEH Corp. in a plan of reorganization consummated
their reorganization under chapter 11 of the United States Bankruptcy Code and emerged from the Bankruptcy Court proceedings.
On November 4, 2016, TCEH Corp. changed its name to Vistra Energy, and the EFH Retirement Plan was subsequently renamed
the Vistra Energy Retirement Plan.

In January and February 2018, Vistra Energy retired three power plants. Workforce reductions related to these plant
retirements resulted in the Plan experiencing a partial plan termination as defined by ERISA. Under ERISA, a partial plan
termination may occur if a significant percentage of the Plan's participants are terminated because of an action taken by the Plan's
sponsor. If a partial plan termination occurs, full vesting is required for participants who were involuntarily terminated. All
participants in the Plan who were involuntarily terminated due to the workforce reductions were fully vested in their account
balances at the date of the partial plan termination.

The Bank of New York Mellon Corporation is the Plan's trustee (the "Trustee") and holds the Plan's assets. Effective April
1, 2015, Aon Hewitt replaced Fidelity Investments as the Plan's administrative service provider. The Plan provisions are included
in the Plan document, effective January 1, 2017, and a description of the Plan is included in a summary plan description, which
has been made available to all participants in the Plan. Reference should be made to such documents for a more complete
understanding of Plan benefits and operations.



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

Eligible employees generally become participants in the Plan upon attainment of age 21 and completion of one Year of
Service (as defined in the Plan document). Under the Traditional Retirement Formula, Plan participants 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 Cash Balance Formula, Plan participants with three or more years of Vesting Service after the
age of 18 or who retire on or after attainment of age 65 are fully vested in the Plan and are eligible to receive a lump sum payment
or monthly retirement benefits based on contribution credits as determined by age, Accredited Service and participant earnings
(as defined in the Plan document), plus interest credits under the Cash Balance Formula (as described below). The Plan permits
early retirement beginning at age 55 with at least 15 years of Accredited Service. Some reductions in normal monthly retirement
benefits occur under the Traditional Retirement Formula if participants elect to begin receiving benefits prior to reaching age 62.
Certain death benefits are also provided under the Plan.

All eligible employees who were hired on or after January 1, 2001, and who therefore became eligible to participate in the
Plan on or after January 1, 2002, are covered under the Cash Balance Formula of 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%

Participants can receive their Cash Balance Formula benefit upon retirement or when they otherwise terminate employment
with the Company, provided that, if the termination of employment is for a reason other than retirement and the participant has
less than ten years of Accredited Service under the Plan, the participant may not receive their benefit until the participant would
have ten years of Accredited Service had they not terminated 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 payment 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 payment 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 payment upon termination of employment. Otherwise, upon direction of the
Vistra Energy Retirement Plan Committee, the benefit may 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.



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

Plan Termination

The Plan is subject to termination at any time by the Board of Directors of Vistra Energy, 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 both 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 or the PBGC, while other benefits may not be provided
for at all.

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. The Company made no contribution to the Plan for the
2017 plan year. 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

The Trustee invests certain assets in The Bank of New York Mellon Corporation Collective U.S. Government Short-Term
Investment Fund, which is managed by The Bank of New York Mellon Corporation. 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 10, 2018, the date these financial statements were available
to be issued.

Use of Estimates

The preparation of financial statements in conformity with GAAP requires management to make estimates and assumptions
that affect the reported amounts of net assets available for benefits and changes therein. 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 such changes could
materially affect the amounts reported in the statements of net assets available for benefits.



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

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.

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.

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 Vistra Energy Retirement Plan 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:

o use of an annual rate of interest of 4.69% and 5.02% for 2017 and 2016, respectively;

o use of a cash balance interest crediting rate of 3.50% and 4.00% for 2017 and 2016, respectively;

e use of the 2006 base rates from the RP-2014 morality study with 100% blue collar adjustment projected

generationally from 2006 with Scale MP-2017 for 2017 and MP-2016 for 2016, and

o the assumed rates of retirement at various ages at December 31, 2017 and 2016 for all Company participants are the

following:
Ages Rates Assumed at December 31, 2017
55-59 5-12%
60-61 13-15%
62-64 20-35%
65-69 35%
70 and older 100%



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

Ages Rates Assumed at December 31, 2016
55-59 5-10%
60-61 13-15%
62-64 20-35%
65 and older 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 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 the aggregate fair value of assets and liabilities of the Plan's derivatives not under hedge
accounting included in derivative financial instruments and foreign exchange contracts receivable/payable as reported in the
statements of net assets available for benefits at December 31, 2017 and 2016:

December 31, 2017 December 31, 2016
Asset Liability Notional (a) Asset Liability Notional (a)
Foreign currency contracts $ 11,461 $ 164,221 $ 9,246,250 $ 58,890 $ 50,311 $ 4,802,719
Futures contracts 39,473 66,719 13,900,000 — 117,746 10,750,000
Written options — 357,691 39,198,000 — 858,172 55,443,000
Purchase options 279,847 — 15,100,000 845,169 — 28,243,000
Credit default swaps 547,644 340,883 61,400,000 577,221 199,294 57,600,000
Interest rate swaps 314,458 69,726 86,800,000 414,416 6,026 34,800,000

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

At December 31, 2017 and 2016, there were no derivatives accounted for as cash flow or fair value hedges and no amounts
recognized in accumulated other comprehensive income. Accordingly, for the year ended December 31, 2017, there were no
gains or losses related to derivatives recognized in, or reclassified from, other comprehensive income.



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

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 $ (32,616)
Futures contracts 123,911
Written options 829,802
Purchase options (503,182)
Credit default swaps 384,915
Interest rate swaps (60,924)

3. INVESTMENTS
The investment managers during the 2017 and 2016 plan years were as follows:

e Northern Trust Global Investors ("NTGI") (U.S. and International Equity);
e Pacific Investment Management Co. ("PIMCQO") (Fixed Income), and
e Legal & General Investment Management America ("LGIMA") (Fixed Income).

Managers invest the assets under guidelines established by the Vistra Energy Retirement Plan Committee.
The Plan invests its funds in various assets. The principal asset types are described below:

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

e Common Funds — Equity trust fund portfolios and bank common collective trust funds;

e Mutual Funds — Funds operated by investment companies that provide diversification by investing in stocks, bonds,
currencies, money market securities, options, futures and/or other investment options; and

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

Certain assets are invested in The Bank of New York Mellon Corporation Collective U.S. Government Short-Term
Investment Fund, which is managed by The Bank of New York Mellon Corporation.

10



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

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. Fixed income securities held primarily consist of
corporate bonds from a diversified range of companies, U.S. Treasuries and agency securities and money market instruments.
Equity securities are held to enhance returns 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.

The target asset allocation ranges of the Plan's investments by asset category are as follows:

Asset Category Target Allocation Ranges
Fixed income 74%-86%
U.S. equities 8%-14%
International equities 6%-12%

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 study
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.

Expected Long-Term Rate

Asset Class of Returns
Fixed income securities 3.9%
U.S. equity securities 6.4%
International equity securities 7.3%
Weighted average 4.6%

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.
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VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

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 willing 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 value 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.

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. None of the Plan's assets are classified as Level 1 assets.

o Level 2 valuations use inputs that, in the absence of actively quoted market prices, 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 mathematical 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 taxable municipal bonds that are primarily valued using trade data, benchmark issues, trade spreads between
similar issuers, historical trading spreads, broker quotes, new issue scales and market information from third-
party sources.

o 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. None of the Plan's assets are classified as Level 3 assets.

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.

12



VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

At December 31, 2017 and 2016, all Plan investments measured at fair value on a recurring basis are set forth in the
following table:

December 31,

2017 2016
Investments categorized as Level 2 under the fair value hierarchy:
Interest bearing cash $ 2,172,347 $ 1,269,796
Fixed income securities:
U.S. government 73,251,088 73,886,400
Corporate bonds (a) 162,250,349 136,151,557
Taxable municipal bonds 12,573,456 12,834,993
Derivative financial instruments 346,403 655,568
Other investments 3,334,508 2,938,138
Total investments categorized as Level 2 under the fair value hierarchy $ 253,928,151 $ 227,736,452
Common funds whose fair value is estimated using net asset value per share:
Mutual funds 13,348,466 15,125,507
Commingled trusts 70,287,098 61,569,206
Common funds whose fair value is estimated using net asset value per share $ 83635564 $ 76,694,713

©

Total investments 337,563,715 $ 304,431,165

(a) Substantially all corporate bonds are rated investment grade by a major rating agency such as Moody's Investors Services,
Inc.
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VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

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's fair value disclosure includes 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, 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.

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.

Fair Value Estimated Using NAV per Share
December 31, 2017 and 2016

Fair Value Fair Value Unfunded Redemption Other_ Redem_ption
at December 31,2017  at December 31,2016 =~ Commitment Frequency Eigfmfﬂgg 2‘:;':2

The Bank of New York Mellon
Corporation — Collective U.S.
Government Short-Term Investment ¢ 4,390,949 $ 3,486,416  None Daily None 1-day
NTGI — Collective S&P 500 Index ]
Fund 28,252,379 26,825,007 None Daily None 1-day
NTGI — MSCI All Country World )
Index ex-US Fund 30,885,212 24,534,720 None Daily None 1-day
PIMCO - Long Duration Corporate .
Bond Portfolio (a) 11,979,804 14,962,348 None Daily None 1-day
NTGI — Collective Russell 2000 Index )
Fund 6,758,558 6,723,063 None Daily None 1-day
PIMCO - Short-Term Floating NAV )
Portfolio 11 (b) 1,368,361 162,862 None Daily None 1-day
Other 301 297

Total $ 83635564 $ 76,694,713

(8) The fund seeks to maximize total return, consistent with prudent investment management, by investing under normal
circumstances at least 80% of total assets in a portfolio of bonds, debt securities and other similar instruments, which may
be represented by forwards or derivatives such as options, futures contracts or swap agreements, issued by U.S.- and non-
U.S. public- or private-sector entities.

(b) The fund seeks to maximize current income, consistent with preservation of capital and daily liquidity, by investing under
normal circumstances at least 65% of total assets in a diversified portfolio of bonds, debt securities and other similar
instruments, which may be represented by forwards, issued by U.S. and non-U.S. public or private sector entities.
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VISTRA ENERGY RETIREMENT PLAN
NOTES TO THE FINANCIAL STATEMENTS

5. ACTUARIAL PRESENT VALUE OF ACCUMULATED PLAN BENEFITS

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

2017 2016
Vested benefits:
Retired participants and beneficiaries $ 130,900,726 $ 110,941,709
Other participants 168,800,572 163,506,487
Total 299,701,298 274,448,196
Non-vested benefits 683,814 1,056,874
Total actuarial present value of accumulated benefits $ 300,385,112 $ 275,505,070

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

2017
Actuarial present value of accumulated benefits at beginning of year $ 275,505,070
Increase (decrease) during the year attributable to:

Benefits accumulated 7,729,871
Increase for interest due to decrease in the discount period 13,547,953
Benefits paid to participants (11,390,508)
Assumption changes 14,992,726
Net increase 24,880,042
Actuarial present value of accumulated benefits at end of year $ 300,385,112

The annual rate of interest used to discount estimated future benefit payments decreased from 5.02% in 2016 to 4.69% in
2017. This change increased the actuarial present value of accumulated plan benefits resulting from assumption changes by
approximately $11 million during the year ended December 31, 2017. In addition, assumption changes related to retirement rates,
withdrawal rates, pay increase rates, benefit commencement age and form of payment increased the actuarial present value of the
accumulated plan benefits by approximately $5 million. This was partially offset by a $1 million decrease in the actuarial present
value of the accumulated plan benefits resulting from demographic assumption changes to better reflect anticipated future benefit
payments.

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.

6. TAXSTATUS

The Plan obtained its latest determination letter on April 29, 2016, in which the Internal Revenue Service 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 is subject to examinations by taxing jurisdictions; currently, an examination of the 2015 tax period is in progress.

Plan management believes, as of December 31, 2017, the Plan is no longer subject to income tax examinations for years 2014 or
prior. The Plan has recorded no uncertain tax positions.
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

Note: Refer to the enclosed Trustee statements for the required disclosures.
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E

BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 1172017 - 12312017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss

INTEREST-BE ARING CASH

TUCF17813702 06742TANG  BARCLAYS BANK PLC/MNY VAR RT 0547/2018 DD 07A7A7 400000.000 400,000.00 400,000.00 0.00
TUCF17813702 999CSCUS7  SWAPASDASTANDARD CHARTERED C VAR RT 01/01/2048 DD 07/01/08 £0,000.000 60,000.00 £60,000.00 0.00
TUCF17813702 999010673  FUTURES CASH COLLATERAL HELD AT GOLDMAN 93000.000 93,000.00 93,000.00 0.00
TUCF17313702 99%FOBZUG FOBICE CCP COLLATERAL VAR RT 01/01/2048 DD 0701/08 573000.000 573,000.00 573,000.00 0.00
TUCF17813702 999GSCZAZ  GSICE CCP COLLAT VAR RT 01/01/2049 DD 07/01/08 282000.000 282,000.00 282,000.00 0.00
TUCF17813702 99227550  LCHCCP GOLDMAN SACHS & CO CAS VAR RT 01/01/2049 DD 07/01/08 72000.000 72,000.00 72,000.00 0.00
TUCF17813702 99VVAMVE?  CME CCP COLLHELD AT GSC 441 000.000 441,000.00 441,000.00 0.00
TUCF17813702 LA2123451  ARS (ARGENTINE PESO) 85734.430 4,790.20 4,554.29 -235.91
TUCF17813702 LM3123455  MXN (MEXICAN PESO) 449736640 2290266 22938.76 86.10
TUCF17813702 XX9123483  EUR (EURO) 37573.350 44,540.79 45118.08 577.28
TUCF17813702 XX9123482  EUR CURRENCY AT BROKER -2,832.520 -3.083.11 3101.09 -17.98
JOTALINTEREST-BEARING CASH 199515054 1.995,560.04 409.50

U.S. GOVERNMENT SECURITIES

TUCF17813702 01F030629 COMMIT TO PUR FNMA SF MTG 3.000% 02/01/2045 DD 020148 2,500,000.000 2,485,937 50 2,495,725.00 10,787.50
TUCF17813702 3019969L0 FHAINSD 12THPROJ MTG GMAC 7.430% 12/01/2021 12588.020 12,450.80 12728.36 277.56
TUCF17813702 302993BV0 FHAPROJ #23 REILLY MTG ASSOC 7.430% 03/25/2022 23885870 2276521 23961.81 1.196.60
TUCF17813702 312303DF1 FHLMC MULTICLASS MTG 105 | 884.500% 01/15/2021 111589 11.930 6770 9418 26.48
TUCF17813702 31358NCS9  FNMAGTD REMIC P/T 92-82 10 9.000% 05/25/2022 DD 05/01/92 64.437 an1 7.27 -1.74
TUCF17813702 3137FCLD4  FHLMC MULTICLASS MTG KO71 A2 3.286% 11/25/2027 DD 120117 £00000.000 82395120 826,416.00 246480
TUCF17813702 912303DV2 U S TREASURY BD PRIN STRIP 0.000% 02452042 DD 0211512 2,000,000.000 911 ,640.00 1,034,260.00 122,620.00
TUCF17813702 912303DZ3 U S TREASURY BD PRIN STRIP 0.000% 11/15/2042 DD 111512 1,500,000.000 665,370.00 756,690.00 91,320.00
TUCF17813702 912303EAT7 U S TREASURY BD PRIN STRIP 0.000% 02452043 DD 021513 300000.000 132,270.00 150177.00 17.907.00
TUCF17813702 912303EC3 U S TREASURY BD PRIN STRIP 0.000% 05/ 52043 DD 051513 3,300,000.000 1.441,90200 1.633,582.00 196,680.00
TUCF17813702 912303EFG U S TREASURY BD PRIN STRIP 0.000% 02452044 DD 0211814 1,500,000.000 643,275.00 728280.00 £5,005.00
TUCF17813702 912303EJ8 U S TREASURY BD PRIN STRIP 0.000% 084152044 DD 081514 100000.000 41,961.00 47.841.00 5,880.00
TUCF17813702 912303ENS U S TREASURY BD PRIN STRIP 0.000% 05452045 DD 051515 500000.000 204,695.00 233735.00 28,040.00
TUCF17813702 912310FR4 US TREAS-CP | INFLAT 2.375% 01/15/2025 DD 07/15/04 180588.180 206,573.24 205791.07 -782.27
TUCF17313702 912310PUS U S TREASURY BOND 5.000% 05/45/2037 DD 051507 2,183,000.000 3,001,28499 2,993176.79 -3,118.20
TUCF17813702 912310PW2 U S TREASURY BOND 4.375% 02/ 5/2038 DD 0241508 6,963,000.000 8,820,16229 £8,900,94216 80,779.87
TUCF17813702 912310PX0 U S TREASURY BOND 4.500% 05/5/2038 DD 051508 6,129,000.000 7.922,48610 7.965,800.01 4331391
TUCF17813702 912310QA8 U S TREASURY BOND 3.5009 02/15/2039DD 0241509 345000.000 39459375 394,041.75 -552.00
TUCF17813702 912810QB7 U S TREASURY BOND 4.250% 05/45/2039 DD 051509 1.,509,000.000 1.899,93521 1,907 ,300.55 736534
TUCF17813702 912310QD3 U S TREASURY BOND 4.375% 11/5/2039 DD 111509 120000.000 152,587 .50 154,401 60 181410
TUCF17813702 912310RF7 US TREAS-CP | INFLAT 1.375% 02/5/2044 DD 0241514 449815.750 490,047 .55 519,285.29 2023773
4/3/2018 7:42:07 AM EDT FPage 1 0of 25 Workbench Reports
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 1172017 - 12312017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss

TUCF17813702 912310RH3 U S TREASURY BOND 3.125% 08/15/2044 DD 0841514 £.100,000.000 634314182 6.555,341.00 21319918
TUCF17813702 912310RNO U S TREASURY BOND 2.875% 08/15/2045DD 08/1515 3,450,000.000 3.319,96950 3533147 .50 218478.00
TUCF17813702 912310RS9 U S TREASURY BOND 2.500% 05/15/2046DD 05/1516 2,512,000.000 223233904 2,389,540.00 15720096
TUCF17813702 912310RU4 U S TREASURY BOND 2.375% 11/15/2046 DD 1141516 1.172,000.000 1142607 45 1,202,261 .04 59,653.59
TUCF17813702 912310RV2 U S TREASURY BOND 3.000% 02/15/2047 DD 0241517 949,000,000 933.016.98 998,044.32 1502734
TUCF17813702 912310RWO  US TREAS-CP | INFLAT 0.875% 02/15/2047 DD 021517 403740.000 407,943.27 42474247 16,793.90
TUCF17813702 912310RX8 U S TREASURY BOND 3.000% 05/15/2047 DD 054517 3,231,000.000 3.419,42360 3,396,976.47 22,447 22
TUCF17313702 912310RY6 U S TREASURY BOND 2.750% 08/15/2047 DD 081517 4,293,000.000 4472,80944 4,203,366.25 125,456.81
TUCF17813702 9128282L3  US TREAS-CPIINFLAT 0.375% 07/15/2027 DD 071517 1,233,248.740 122014535 1,226,687 86 6.542.51
TUCF17813702 9128282N8 U S TREASURY NOTE 2.125% 07/31/2024 DD 073117 493,000,000 500,327.50 493,076.87 -7.250.63
TUCF17813702 9123282R0 U S TREASURY NOTE 2.250% 08/15/2027 DD 081517 £38/000.000 677.962.21 678326.72 364.51
TUCF17813702 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 114517 1,557,000.000 1,540,107 08 1.535,046.30 £.060.78
TUCF17313702 912328H45  US TREAS-CPIINFLAT 0.250% 01/15/2025 DD 011515 234321750 230,519.40 232,243.00 172860
TUCF17813702 912828N71  US TREAS-CPIINFLAT 0.625% 01/15/2026 DD 011516 415248.000 413,304.72 421,396.12 3.091.40
TUCF17813702 912828v48  US TREAS-CPIINFLAT 0.375% 01/15/2027 DD 011517 40346.000 40,674.84 40,551.50 123.34
TUCF17813702 91282888 U S TREASURY NOTE 2.250% 0215/2027 DD 02/1517 11,416,000.000 11,319.21463 11,268.222.08 £2,002.55
TUCF17813702 91282800 US TREAS-CPIINFLAT 0.125% 07/15/2024 DD 071514 311 552.000 306.428.65 307.990.09 1.561.44
TUCF17813702 912328XQ8 U S TREASURY NOTE 2.000% 07/31/2022 DD 0781415 1,200,000.000 1.185,59600 1.120,356.00 4.740.00
TUCF17313902 912310RY6 U S TREASURY BOND 2.750% 08/15/2047 DD 0841517 1.480,000.000 147213008 1.481,350.00 9.719.91
TUCF17813902 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 114547 590000.000 581,432.21 581,681.00 248.79
JOTALU. S GOVERNMENT SECURITIES 7179867403 13,251.,08813 145241410

CORPORATE DEBTINSTRUMENTS - PREFERRED

TUCF17813702 00206RCU4  ATAT INC 5£550% 02/15/2047 DD 020916 100,000.000 107,250.00 109,442.00 219200
TUCF17813702 00206RDW1 ATET INC VAR RT 07/15/2021 DD 051917 100000.000 101,255.00 101,370.00 115.00
TUCF17313702 00237 YAYS ABBVIE INC 3.200% 05/ 4/2026 DD 05M2M16 200000.000 190,286.00 199,408.00 9,122.00
TUCF17813702 0160VATS ALIBABA GROUP HOLDING LTD 3.400% 12/062027 DD 120617 700000.000 695,772.00 £599,825.00 4,053.00
TUCF17813702 023135BA3 AMAZON . COM INC 144431509 08/22/2027 DD 08/2217 700000.000 598,747.00 701,057.00 2,310.00
TUCF17813702 023767AA4 AMERICAN AIRLINES 2011-1 CLASS 5250% 07/31/2022 DD 01/25M1 50963.350 54,040.12 53618.54 -430.52
TUCF17313702 031162CP3 AMGEN INC 2.6509% 05M1/2022 DD 05M1M7 400000.000 399,144.00 398,924.00 -220.00
TUCF17813702 035240AGS ANHEUSE R-BUSCH INBEV WORLDWIDE 4.9509% 01152042 DD 07M5ME 200000.000 217.712.00 231,504.00 13,792.00
TUCF17313702 035242AM8 ANHEUSE R-BUSCH INBEW FINANCE | 4.700% 02/01/2036 DD 0125M6 1,100,000.000 1,157 057 00 1,229,965.00 72,908.00
TUCF17813702 03524BAF3 ANHEUSE R-BUSCH INBEY FINANCE | 4.625% 02/01/2044 DD 012744 300000.000 312,015.00 331,008.00 18,993.00
TUCF17813702 037833BX7 APPLE INC 4.650% 02/232046 DD 02/23M6 300000.000 323,955.00 351,312.00 27,357.00
TUCF17813702 08357 AAA1 AVIATION CAPITAL GROUP LL 144A7 125% 101 5/2020 DD 100740 200000.000 231,000.00 22292000 -8,080.00
TUCF17813702 06051GGVS  BANK OF AMERICACORP 144AVAR RT 12/20/2023 DD 12/20M7 298000.000 298,056 .62 208,765.86 700.24
4/3/2018 7:42:07 AM EDT Page 2of 25 Workbench Reports
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VISTRA ENERGY RETIREMENT PLAN
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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 Report ID: M1102E
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss
TUCF17813702 06051GGW3 BANK OF AMERICACORP 144AVAR RT 12/20/2028 DD 122017 2,075,000.000 2,064,044 00 2,075,456.50 11.412.50
TUCF17813702 075387BV0 BECTON DICKINSON AND CO 3.363% 06/06/2024 DD 060617 200,000.000 200,000.00 200,558.00 558.00
TUCF17813702 09062XADS BIOGEN INC 5.200% 09/15/2045 DD 091515 200,000.000 214,030.00 237,416.00 23,386.00
TUCF17813702 09062XAF0 BIOGEN INC 4.050% 09/ 5/2025 DD 091515 100,000.000 102,956.00 105,820.00 2,864.00
TUCF17813702 096231LAD2 BOC AVIATION LTD 144A2.750% 09/18/2022 DD 09M8M7 700,000.000 696,213.00 685,146.00 -11,067.00
TUCF17813702 11134LAGY BROADCOM CORP /BROADCOM 144A3.875% 01 M5/2027 DD 011917 300000.000 298,674.00 295215.00 -3,459.00
TUCF17813702 125509BV0 CIGNACORP 3.050% 1015/2027 DD 021417 400000.000 309,232.00 392,896.00 -£,336.00
TUCF17813702 185608AG3 CLECO POWER LLC 6.000% 1201/2040 DD 111510 150,000.000 182,427.00 188,461.50 £6,034.50
TUCF17813702 20826FACO CONOCOPHILLIPS CO 4.300% 1115/2044DD 111214 300,000.000 208,413.00 328,074.00 29,661.00
TUCF17813702 21625/DF1 COOPERATIEVE RABOBANK UA 3.950% 11/09/2022DD 110912 500,000.000 514,360.00 521,300.00 6,940.00
TUCF17813702 233351CX0 DAIMLER FINANCE NORTH AME 144A VAR RT 05/05/2020 DD 050517 400,000.000 400,000.00 401,320.00 1,320.00
TUCF17813702 247361ZH4 DELTAAIR LINES 2010-2 CLASS A4.950% 11/23/2020 DD 11/22M0 184320538 193167 .92 189149.74 401818
TUCF17813702 24736TAAS DELTAAIR LINES 20091 CLASS A7.750% 06/17/2021 DD 11/24/09 45405.826 50,286.95 49,092.78 -1.194.17
TUCF17813702 24736VAAD DELTAAIR LINES 2010-1 CLASS AG.200% 01,/02/2020 DD 070210 117 588.680 123,762.09 119,646 .48 -4115.61
TUCF17813702 268317AQ7 ELECTRICITE DE FRANCE SA 1444 4.950% 101 3/2045 DD 104315 400,000.000 404,712.00 453,832.00 49,120.00
TUCF17813702 26834LAFG EQT CORP 3.900% 10/01/2027 DD 10/0447 200000.000 199,836.00 198,826.00 -1,010.00
TUCF17813702 20336UAG2 ENLINK MIDSTREAM PARTNERS LP 5.450% 06/01/2047 DD 05M1M7 300,000.000 209,943.00 317,007.00 17,064.00
TUCF17813702 372658BD4 GILEAD SCIENCE S INC 4.750% 03/01/2046 DD 09/1415 300,000.000 310,401.00 347,022.00 36,621.00
TUCF17813702 38141GCUG  GOLDMAN SACHS GROUP INC/THE 6.125% 024 5/2033 DD 02/ 3103 500,000.000 604,315.00 637,280.00 32,965.00
TUCF17813702 38239JAA0 GOODMAN US FINANCE THREE 144A3.7009 0341 5/2028 DD 09/27M7 100,000.000 99,631.00 99,230.00 -401.00
TUCF17813702 404280AF6 HSBC HOLDINGS PLC 7.625% 05/17/2032DD 05M7.05 100,000.000 129,611.00 135,867.00 6,256.00
TUCF172813702 4042280AH2 HSBC HOLDINGS PLC 6.500% 09/ 5/2037 DD 091207 100,000.000 123,969.00 131,508.00 7.529.00
TUCF17813702 4042Q1AD9 HSBC BANK USANAT.000% 0115/2030 DD 06/ 8/08 700,000.000 924,959.00 1,034,292.00 109,333.00
TUCF17813702 437076BF2 HOME DEPOT INC/THE 4.400% 03/15/2045 DD 061214 300,000.000 319,710.00 339,738.00 20,028.00
TUCF17813702 46625HHFO JPMORGAN CHASE & CO 6.400% 05/ 5/2038 DD 05/22/08 1,100,000.000 1.42535800 1.513,534.00 88,176.00
TUCF17813702 548561DN4 LOWE'S COS INC 3.700% 044 5/2046DD 04/2016 200000.000 186,690.00 200818.00 14,128.00
TUCF17813702 585055BD7 MEDTRONIC INC 4.625% 0315/2044 DD 02/2714 600,000.000 544 ,496.00 687,222.00 42,726.00
TUCF17813702 594918BC7 MICROSOFT CORP 3.500% 02/2/2035 DD 021215 275000.000 264,709.50 286,126.50 21,417.00
TUCF17813702 71654QBE1 PETROLEOS MEXIC ANOS 5.500% 06/27/2044 DD 06/26M2 125000.000 104,025.00 114,995.00 10,870.00
TUCF17813702 717021DKE PFIZER INC 4.400% 05/ 5/2044 DD 051514 200,000.000 211,252.00 220,564.00 18,312.00
TUCF17813702 718172AU3 PHILIP MORRIS INTERNATIONAL IN 3.875% 08/21/2042DD 08/2112 300000.000 278,556.00 209184.00 20,628.00
TUCF17813702 718172BL2 PHILIP MORRIS INTERNATIONAL IN 4.250% 11/ 0/2044 DD 1110/ 4 450,000.000 444,334 .50 474,327 .00 20,992.50
TUCF17813702 747525402 QUALCOMM INC 4.650% 05/20/2035 DD 05/20M5 275000.000 290,708.00 205,944 .00 5,236.00
TUCF17813702 204133AB2 SAIIDI ELECTRICITY GLOBAL 144A5.060% 04/08/2043 DD 04/0813 200,000.000 193,220.00 204,300.00 11,080.00
TUCF17813702 80413MABO0  SAUDI ELECTRICITY GLOBAL 144A5.500% 04/08/2044 DD 040814 100000.000 99,661.00 107,544.00 7.883.00
TUCF17813702 822582BF 2 SHELLINTERNATIONAL FINANCE BY 4.375% 05811/2045 DD 051115 400000.000 405,192.00 449,7428.00 44 ,556.00
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TUCF17813702 85771PAE2 STATOIL ASA4.2509 11/23/2041 DD 1123M1 400,000.000 309,232.00 432,556.00 33,324.00
TUCF17813702 872091BEG TEACHERS INSURANCE & ANNU 144A VAR RT 09415/2054 DD 091814 500000.000 490,625.00 507,250.00 16,625.00
TUCF17813702 878091BF3 TEACHERS INSURANCE & ANNU 1444 4 27086 051 5/2047 DD 050817 400,000.000 398,720.00 423,016.00 24,296.00
TUCF17813702 88167 AAE1 TEVAPHARMACEUTICAL FINANCE NE 3.1509 10/01/2026 DD 07/21M6 300,000.000 276,579.00 247,695.00 -28,884.00
TUCF17813702 902674XK1 UBS AGALONDON 1444 2450% 12/1/2020 DD 11/30M7 300,000.000 209,724.00 209,097.00 627.00
TUCF172813702 90345WVAAZ  US AIRWAYS 2012-1 CLASS APASS 5.900% 04/01/2026 DD 051412 36342875 40,522.20 40,336.96 -185.34
TUCF17813702 92343VCX0 VERIZON COMMUNICATIONS INC 4.5229% 0915/20428 DD 031315 100,000.000 95,891.00 98,465.00 2,.574.00
TUCF17813702 92343VCZI5 VERIZON COMMUNICATIONS INC 4.6729% 0315/2055 DD 031315 863000.000 810,451.93 83317472 2272279
TUCF17813702 92826CAE2 VISAINC 4.150% 121 4/20350D 121415 300,000.000 314,094.00 333,078.00 18,984.00
TUCF17813702 92076GAGE  WWELLS FARGO BANK NA 5.8509% 02/01/2037 DD 01/29/07 200,000.000 235,582.00 256,478.00 20,896.00
TUCF17813702 92976GAJ0 WELLS FARGO BANK NA 6.600% 011&2038 DD 120707 800,000.000 1.017 64000 1,115,824 .00 98,184.00
TUCF17813702 94974BGQ7 WELLS FARGO & CO 4.900% 11M72045DD 1M1MTHM5 300000.000 308,136.00 338,534.00 31,398.00
TUCF17813702 Q43830VAG3 WELLS FARGO BANK NA 5.950% 08/26/2036 DD 08/29/06 350000.000 412,037.50 448,563.50 36,526.00
TUCF17813902 00102yWABG  AEP TEXAS INC 144A3.800% 10/01/2047 DD 09/22M7 60,000.000 59,310.00 61,689.60 237960
TUCF17813902 0022324BF6 ABBOTT LABORATORIES 3.750% 11/30v2026 DD 11/22M6 125000.000 128,757.75 128,358.75 -399.00
TUCF172813902 002324BH2 ABBOTT LABORATORIES 4.900% 11/30v2046 DD 11/22M6 505000.000 544,100.25 578982.50 34,882.25
TUCF17813902 010392FB9 ALABAM A POWER CO 6.000% 03/01/2039DD 030609 55000.000 68,263.20 72175.40 3.911.60
TUCF17813902 02304WWANVS  AMERICAMOVIL SAB DE CV 6.125% 03/30v2040 DD 03/30M0 215000.000 25542335 27320265 17,779.30
TUCF17813902 026274AZ0 AMERICAN INTERNATIONAL GROUP | 6.250% 05/01/2036 DD 04/20/06 40000.000 47,832.80 51,630.00 3,797.20
TUCF17813902 031162CFS AMGEN INC 4.663% 06/15/2051 DD 12M5M6 385,000.000 38450175 430,626.35 46,034 .60
TUCF17813902 035242AMS ANHEUSE R-BUSCH INBEV FINANCE | 4.700% 02/01/2036 DD 012516 370000.000 389,191.90 413715.50 24,523.60
TUCF17213902 035242ANG ANHEUSE R-BUSCH INBEV FINANCE | 4.900% 02/01/2046 DD 0125416 1.115,000.000 121211741 1,202,273.85 80,156.44
TUCF17813902 035242AP1 ANHEUSER-BUSCH INBEWV FINANCE | 3.650% 02/01/2026 DD 012516 190,000.000 192,886.10 196,076.20 3189010
TUCF17813902 036752ADS ANTHEM INC 4.375% 12/01/2047 DD 1172117 340000.000 343176.05 361,501.60 18,325.55
TUCF17813902 03741145 APACHE CORP 5.100% 09/01/2040 DD 08/20M0 45000.000 47,398.80 4794255 544 .05
TUCF17813902 037411AY1 APACHE CORP 5.2509 02/01/2042 DD 12/03M0 30000.000 3195510 32481.60 526.50
TUCF17813902 037411BA2Z APACHE CORP 4.750% 044572043 DD 040012 110,000.000 110,984 .20 113,051 .40 2,066.60
TUCF17813902 037411BC2 APACHE CORP 4.250% 01142044 DD 120312 20000.000 18,931.80 19,375.40 443 60
TUCF17813902 037333AL4 APPLE INC 3.880% 05/04,2043 DD 050313 300,000.000 286,872.00 311,688.00 24,816.00
TUCF17813902 037233BA7 APPLE INC 3.4809% 02/09/2045 DD 020915 225000.000 198,596.25 219,584 .25 20,988.00
TUCF172813902 037333BWV8  APPLE INC 4.5009% 02/23/2036 DD (2/2316 105000.000 1213285 120,360.45 8,227 .80
TUCF17813902 037333BX7 APPLE INC 4.680% 02/23/2046 DD 02/23M6 380,000.000 422,744 10 456,705.60 33,861.50
TUCF17813902 037333CDO0 APPLE INC 3.880% 08/04,2046 DD 08/04M6 105,000.000 103,694.05 109,427 .85 573380
TUCF17813902 0372833CH1 APPLE INC 4.2809% 02/09/2047 DD 020917 25000.000 24,9498 2778075 283125
TUCF17813902 037333DD9 APPLE INC 3.750% 09122047 DD 081217 75000.000 74,252.25 76,860.00 280775
TUCF172813902 055451 AVD BHP BILLITON FINANCE USALTD 5.000% 09/30/2043 DD 09/30/13 70000.000 79,806.95 85823.50 6.016.55
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TUCF17813902 06050TJZE BANK OF AMERIC ANAG.000% 104 5/2036 DD 10/26/06 275000.000 331,779.25 358,622.00 2684275
TUCF17213902 06051GGA1 BANK OF AMERICACORP 3.248% 10/21/2027 DD 10v21M6 535000.000 506,857.04 530,891.20 2403416
TUCF17813902 06051 GGFO BANK OF AMERICACORP VAR RT 01/20/2028 DD 01/20M7 70000.000 70,360.80 72,405.90 2,045.40
TUCF17813902 06051GGGE8  BANK OF AMERICACORP VAR RT 01.20/2042 DD 01/20M7 25000.000 25,996.75 28174.00 217725
TUCF17813902 06051GGR4  BANK OF AMERICACORP VAR RT 0721/2028 DD 07/21M7 230000.000 23035176 233,783.50 3431.74
TUCF17813902 06051GGW3 BANK OF AMERICACORP 144ANVAR RT 12/20/2028 DD 122017 116,000.000 115,387.51 116,025.52 638.01
TUCF17813902 084664BV2 BERKSHIRE HATHAWAYFINANCE COR 4.200% 05/ 5/2043 DD 0515613 270000.000 279,360.65 301,857 .30 2248765
TUCF17813902 084670BK3 BERKSHIRE HATHAWAYINC 4.500% 02/1/2043DD 021113 35000.000 3721585 40,333.30 311745
TUCF17813902 097023AX3 BOEING CO/THE 6.875% 03/M5/2032 DD 031309 385,000.000 543,928.00 566,204.10 2227610
TUCF17813902 11134LAG4Y BROADCOM CORP /BROADCOM 144A3.875% 01M5/2027 DD 011917 385,000.000 383,208.30 378,850.25 -4,439.05
TUCF17813902 12189LACS BURUNGTON NORTHERN SANTAFE L 5.050% 03/01/2041 DD 094040 55000.000 6241565 66,353.10 393745
TUCF17813902 121289LAKT BURUNGTON NORTHERN SANTAFE L 4.375% 09/01/2042 DD 08/23M2 55000.000 5715710 61.432.25 427515
TUCF17813902 12189LAW1 BURUNGTON NORTHERN SANTAFE L 4.150% 04/01/2045 DD 030815 125000.000 125,750.40 135,836.25 10,085.85
TUCF17813902 12189TAZ7 BURUNGTON NORTHERN SANTAFE L 6.150% 05/01/2037 DD 0441307 385,000.000 491,722.00 516,020.95 24,358.95
TUCF17813902 136385AY7 CANADIAN NATURAL RESOURCES LTD 4.9509 06/01/2047 DD 05/30M7 215000.000 21687095 24061510 2374415
TUCF17213902 144141DB1 DUKE ENERGYPROGRESS LLC 4.100% 05/5/2042 DD 051812 185000.000 183.945.50 20035315 16,407 65
TUCF172813902 142123CEQ CATERPILLAR INC 4.750% 05/5/2064 DD 050214 310000.000 330,546.20 364,284 .10 33.737.30
TUCF17813902 20080NBH3 COMCAST CORP 4.250% 01152033 DD MM4M3 45000.000 46,830.15 49,048.65 221850
TUCF17813902 20080NBM2  COMCAST CORP 4.200% 08452034 DD 081214 275000.000 280,904.25 203,834.75 12,930.50
TUCF17813902 20030NBS9 COMCAST CORP 3.180% 03/01/2026 DD 02/23M6 30000.000 2042580 30,222.90 797 .40
TUCF17813902 20030NCC3  COMCAST CORP 3.968% 11/01/2047 DD 101917 £83000.000 897 .816.74 912,209.64 14,392.90
TUCF17213902 208251 AES CONOCOPHILLIPS HOLDING CO £.950% 04/15/2029 DD 04/20/99 330000.000 414,994 .20 433425.30 18,430.50
TUCF17813902 20825UACS CONOCO FUNDING CO 7.250% 10M5/2031 DD 104101 240000.000 308,121 .60 330,969.60 22,848.00
TUCF17813902 201 11FK4 CONSOLIDATED EDISON CO OF NEWV 4.300% 12/01/2056 DD 11M6M6 105,000.000 10485615 114,573.90 9.717.75
TUCF17813902 21937BARS CORP NACIONAL DEL COBRE D 1444 42509 0717/2042 DD 07M7M2 240000.000 21781260 248,304.00 30,491 .40
TUCF17813902 21937BAXE CORP NACIONAL DEL COBRE D 1444 4.5009 08/01,/2047 DD 08/ M M7 215000.000 214,896.18 231,047 .60 16,151 .42
TUCF17813902 225401 AC2 CREDIT SUISSE GROUP AG 1444 4.282% 01.09/2028 DD 010917 510,000.000 509,2805.00 531,726.00 21,8921.00
TUCF17813902 233335AQ0 DAIMLER FINANCE NORTH AMERIC A8.500% 01/8/2031 DD 0148101 55000.000 82,838.25 83,0286.85 24860
TUCF17813902 25243YAV1 DIAGEOQ CAPITAL PLC 3.875% 04/29/2043 DD 04/2913 300,000.000 285,786.00 313,941.00 28155.00
TUCF17813902 263901 AAS DUKE ENERGYINDIANALLC 6350% 08/15/2032 DD 08/21/02 325000.000 423,377.80 446,361 .50 22,984.00
TUCF17813902 263901AF7 DUKE ENERGYINDIANALLC 4900% 0745/2043 DD 071113 170000.000 188,371.90 204,559.30 16,187 .40
TUCF17813902 264399DK3 DUKE ENERGY CAROLINAS LLC 6.000% 12/1/2028 DD 12/04/8 45000.000 55,801.20 55,769.40 -32.40
TUCF17813902 26442CAME  DUKE ENERGYCAROLINAS LLC 4.2509 1245/2041 DD 1220811 45000.000 46,034 .55 49,528.80 349425
TUCF17813902 26442CAT1 DUKE ENERGYCAROLINAS LLC 3.7009% 12/1/2047 DD 111417 20000.000 20,375.40 20,602.80 227 .40
TUCF17813902 268317ALS ELECTRICITE DE FRANCE SA 144A 6.000% 01/22/2039 DD 012214 250000.000 242552.80 279137 .50 36.585.00
TUCF172813902 268317APQ ELECTRICITE DE FRANCE SA 1444 4.750% 101 3/2085 DD 104315 135000.000 13544415 149,073.75 13,629.60
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TUCF17813902 268317AQ7 ELECTRICITE DE FRANCE SA 14444 .950% 101 3/2045 DD 101315 65000.000 65,765.70 73.747.70 7.982.00
TUCF17813902 278062AD6 EATON CORP 4.000% 11,02/2032 DD 110213 170000.000 167 .592.80 175,535.20 7.942.40
TUCF17813902 20354yWAMO  ENTERGY LOUISIANALLC 4.440% 0145/2026 DD 09/24M0 10000.000 10,601.50 10,837.30 23580
TUCF17813902 30219GAP3 EXPRESS SCRIPTS HOLDING CO 4.800% 0715/2046 DD 070516 405,000.000 3871835 430,834.95 43,651 .44
TUCF17813902 337932AJ6 FIRSTENERGY CORP 4.850% 07/15/2047 DD 06/21M17 90000.000 80,432.10 100,439.10 11,007.00
TUCF17813902 341081EQ6 FLORIDAPOWER & LIGHT CO 5.625% 04/01/2034 DD 04/04/03 20000.000 24,236.20 25182.00 945.280
TUCF17813902 341021ER4 FLORIDAPOWER & LIGHT CO 5.950% 10/01/2032 DD 101503 45000.000 56,117.70 57977.55 1,859.85
TUCF17813902 341081FAD FLORIDAPOWER & LIGHT CO 5.950% 02/01/2038 DD 01M6/08 30000.000 38,451.00 40,099.50 1,648.50
TUCF17813902 341021FG7 FLORIDAPOWER & LIGHT CO 4.050% 06/01/2042 DD 051512 225000.000 229,374.00 246,703.50 17,329.50
TUCF17813902 341099CHO DUKE ENERGYFLORIDALLC 6.350% 09/15/2037 DD 091807 300,000.000 386,577.00 417,672.00 31,095.00
TUCF17813902 341099CL1 DUKE ENERGYFLORIDALLC 6.400% 06/M5/2038 DD 0618108 55000.000 7251880 7740535 4.886.75
TUCF17813902 36164QNAZ  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11415/2035 DD 051516 1,822,000.000 1,909,20202 197187772 62,585.70
TUCF17813902 369504BF9 GENERAL ELECTRIC CO 4.125% 10/09/2042 DD 10,0942 215000.000 216,902.75 225,234.00 833125
TUCF17813902 373334JWW2 GEORGIAPOWER CO 4.3009% (0815/2042 DD 031061 2 220000.000 222,626.80 233917.20 11,290 .40
TUCF17813902 375658BAD GILEAD SCIENCE S INC 4.500% 02/01/2045 DD 1117414 150,000.000 149,874.00 166,714.50 16,840.50
TUCF17813902 375552BD4 GILEAD SCIENCES INC 4.7509 03/01/2046 DD 091415 195000.000 201,760.64 225564.30 23,2803.66
TUCF17813902 378652BG7 GILEAD SCIENCE S INC 4.6009% 09/01,/2035 DD 091415 240000.000 24392560 27042420 21,499.20
TUCF17813902 372658BJ1 GILEAD SCIENCE S INC 4.000% 09/01/2035 DD 09/2016 100,000.000 95,887.00 105,793.00 9,906.00
TUCF17813902 38141EC31 GOLDMAN SACHS GROUP INC/THE 4.800% 07/08/2044 DD 07,0814 475000.000 502,570.35 541,766.00 3919565
TUCF17813902 38141GCUS  GOLDMAN SACHS GROUP INC/THE 6.125% 0245/2033 DD 0213103 40000.000 48,345.20 50,982 .40 2,637.20
TUCF17813902 38141GVS0  GOLDMAN SACHS GROUP INC/THE 4.750% 10/21/2045 DD 10/21M5 120000.000 126,676.20 137.461.20 10,784 .40
TUCF172813902 38145GAHZ  GOLDMAN SACHS GROUP INC/THE 3.500% 111 6/2026 DD 1116M6 295000.000 288,212.05 206,725.75 8.513.70
TUCF17813902 38148YAAL GOLDMAN SACHS GROUP INC/THE VAR RT 10/31/2033 DD 10/31M7 180,000.000 180,000.00 185,110.20 5110.20
TUCF17813902 404280BK4 HSBC HOLDINGS PLC VAR RT 03M3/2028 DD UBM3M7 55000.000 55,000.00 57,317.70 231770
TUCF17813902 4042Q1AA5 HSBC BANK USA NANEWY YORK NY 5.875% 11/01/2034 DD 10/25/04 90000.000 104,720.70 116,077 .50 11,296.80
TUCF17813902 4042Q1AB3  HSBC BANK USANAMNEW YORK NY 5.625% 08/M5/2035 DD 081705 175000.000 204,710.60 220,566.50 15,855.90
TUCF17813902 4042Q1AD3 HSBC BANK USANAT.000% 01/15/2030 DD 06/ 8/08 135000.000 178,384.95 199,470.60 21,085.65
TUCF17813902 406216BJ9 HALLIBURTON CO 4.850% 111 5/2035 DD 111315 235000.000 247838.05 263,632.40 15,794 .35
TUCF17813902 406216BKG HALLIBURTON CO 5.000% 111 5/2045 DD 111315 495,000.000 532,664.25 568,438.20 3577395
TUCF17813902 427366A/V8 HERSHEY CO/THE 3.375% 08M15/2046 DD 08,0946 105,000.000 92,961.75 100,019.85 7.058.10
TUCF172813902 437076BD3 HOME DEPOT INC/THE 4.875% 02/15/2044 DD 091013 240000.000 269,659.20 200188.280 20,529.60
TUCF17813902 458140AND INTEL CORP 4.000% 1215/2032 DD 12M1M12 210000.000 216,501 .60 231,084.00 14,582.40
TUCF17813902 458140BFG INTEL CORP 144A 3.734% 12/082047 DD 120817 326000.000 342,200.00 338,531 .44 -3,758.56
TUCF17813902 46M46CQ4 INTERNATIONAL PAPER CO 4.400% 03/15/2047 DD 08M1M16 30000.000 28,752.20 31,348.80 2,596.50
TUCF17813902 46115HBB2 INTESA SANPAOLO SPA144A 3.875% 0714/2027 DD 071447 220000.000 219,520.20 219,896.60 367.40
TUCF172813902 46625HHVS  JPMORGAN CHASE & CO 5.500% 104 5/2040 DD 10/2110 85000.000 100,403.70 107,047 .20 6.643.60
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TUCF17813902 46625HRYS JPMORGAN CHASE & CO VAR RT 02/01/2023 DD 020117 400,000.000 404,030.00 414,500.00 10,470.00
TUCF17813902 46647P AK2 JPMORG AN CHASE & CO VAR RT 07/24/2048 DD 07/24M7 340,000.000 342,267 .50 354,582.60 1231510
TUCF17813902 46647P ALOD JPMORGAN CHASE & COVARRT 11M5/20453 DD 111017 150,000.000 150,003.40 154,879.50 487610
TUCF17813902 48126BAA1 JPMORGAN CHASE & CO 5.400% 01/06/2042 DD 12/22M1 210000.000 246,054.90 263,711.70 17 656.80
TUCF17813902 48305QADS KAISER FOUNDATION HOSPITALS 4.150% 05/01,/2047 DD 0510617 90000.000 8914590 97,248.60 810270
TUCF17813902 491674BG1 KENTUCKY UTILITIES CO 5§125% 11/01/2040 DD 050111 440000.000 503,650.40 542,907 .20 39,256.80
TUCF17213902 4904363BLG KIMBERLY-CLARK CORP 3.700% 06/01/2043 DD 05/23M3 90,000.000 85,584.60 £89,742.00 4,163.40
TUCF17813902 548561DJ3 LOWE'S COS INC 4.375% 09M15/2045DD 091615 155,000.000 159,679.45 171,316.85 11,637 .40
TUCF17813902 585055BUS MEDTRONIC INC 4.625% 0315/2045 DD 031515 285,000.000 319,018.20 343,680.75 2467085
TUCF17813902 589331 AS6 MERCK & CO INC 2.600% 09/5/2042 DD 091312 70000.000 65,827.20 71,462.30 5,635.00
TUCF17813902 58083YAT2 MERCK & CO INC 3.700% 02/ 0/2045 DD 021015 480,000.000 457 699.20 501,091.20 43,392.00
TUCF17813902 53156RBN7  METUFE INC 4.050% 03/01/2045 DD 030515 360,000.000 345,222.00 377.550.00 32,328.00
TUCF17813902 594918403 MICROSOFT CORP 4.500% 10/01/2040 DD 09/27M0 115000.000 122197.85 134,405.10 12,207.25
TUCF17813902 594918BC7 MICROSOFT CORP 3.500% 02/ 2/2035 DD 021215 55000.000 52,941.90 57,225.30 4,283.40
TUCF17813902 594918BDS MICROSOFT CORP 3.750% 02/ 2/2045 DD 02M2M5 70000.000 65,642.80 73,745.00 8,102.50
TUCF17213902 594018BE3 MICROSOFT CORP 4.000% 02/2/2055 DD 021215 165000.000 156,053.70 176521 .95 20,468.25
TUCF17813902 5949138BS2 MICROSOFT CORP 2.450% 02/08/2036 DD 08/03M6 285,000.000 280,356.20 304,142.05 2378585
TUCF17813902 594918BTO MICROSOFT CORP 3.700% 08/08/2045 DD 08/08M 6 465,000.000 444 567.95 434,767 15 40,199.20
TUCF17813902 594918BU7 MICROSOFT CORP 3.950% 08/08/2056 DD 08/08M 6 280000.000 264,454 .40 208,869.20 3441480
TUCF17813902 594918BZ6 MICROSOFT CORP 4.100% 02/06/2037 DD 020617 595,000.000 609,248.20 664,323.45 5507515
TUCF17813902 610202BP7 MONONGAHELAPOWER CO 144A5.400% 12/ 5/2042 DD 11/2713 415000.000 4285,060.20 516,662.55 31.,602.25
TUCF17213902 £174463C6 MORGAN STANLEY 4.000% 07/23/2025 DD 07/23M5 320000.000 328,006.40 335,056.00 7.049.60
TUCF17813902 61744YAK4 MORGAN STANLEY VAR RT 07/22/2028 DD 07/24M7 40000.000 40,346.40 40,368.00 21.60
TUCF17813902 61744YAL2 MORGAN STANLEY VAR RT 07/22/2038 DD 07/24M7 195,000.000 195,000.00 201,920.55 5,920.55
TUCF17813902 61746BEFQ MORGAN STANLEY 3.625% 01/20/2027 DD 01/20M7 75000.000 7404675 76,758.75 271200
TUCF17813902 61761J3RS MORGAN STANLEY 3.125% 07/27/2026 DD 07/25M6 120000.000 114,645.60 118,359.60 3.714.00
TUCF17813902 63%46BAJI NBCUNIVERSAL MEDIALLC 4.450% 01/15/2043 DD 100542 55000.000 56,204.50 60,017.10 381260
TUCF17813902 641423BU1 NEVADAP OWER CO 6.780% 07/01,2037 DD 06/28107 15000.000 19,707 .45 21,218.40 151095
TUCF17813902 G41423CA4 NEWVAD AP OWER CO 5.4809 05452041 DD 051211 70000.000 81,989.60 86,710.40 4,720.80
TUCF17813902 665772CJ6 NORTHERN STATES POWER COMN 3.400% 08/ 5/2042 DD 081312 155,000.000 142,223.35 153,401.95 11,178.60
TUCF17813902 B67274ACS NORTHWELL HEALTHCARE INC 4.260% 11/01/2047 DD 092617 70000.000 70,000.00 7158410 1.584.10
TUCF17813902 G68138AA2 NORTHWESTERN MUTUALLIFE 144A3.850% 08/30/2047 DD 09/26M7 50000.000 49,893.50 50,688.00 794.50
TUCF17813902 G6339HAH1 NOVARTIS CAPITAL CORP 4.400% 05/06/2044 DD 02/2114 375000.000 404,415.00 420,041 .25 25526.25
TUCF17813902 68233JBC7 ONCOR ELECTRIC DELIVERY C 144A 3.800% 09/30v2047 DD 02/2117 £10,000.000 208,841.70 £841,500.00 32,667.30
TUCF17813902 G3339XAHS ORACLE CORP 6.125% 07/08/2039 DD 07,08/09 45000.000 58,443.75 61,799.40 3.35565
TUCF17213902 68339XANT ORACLE CORP 4.300% 07/08/2034 DD 07,0814 455000.000 470,460.90 505,664.25 35,203.35
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TUCF17813902 G63339XBF1 ORACLE CORP 4.125% 05/15/2045 DD 050515 275000.000 266,519.00 206,598.50 30,079.50
TUCF17813902 695114CLO PACIFICORP 6.000% 01/5/2039 DD 01/08/09 410000.000 521,688.10 550,945.70 20,257 60
TUCF17813902 713448CCO PEPSICO INC 3.600% 08M3/2042 DD 08M3M2 260/000.000 242,392.80 260,442.00 18,049.20
TUCF17813902 71654QBE1 PETROLEOS MEXICANOS 5.500% 06/27/2044 DD 06/26M2 139,000.000 15,675.20 127,874 .44 12,198.64
TUCF17813902 71654QBR2 PETROLEOS MEXICANOS 6.375% 01/23/2045 DD 07/2314 325000.000 201,659.75 326,738.75 35,079.00
TUCF17813902 71654QCC4  PETROLEOS MEXICANOS 6.7509 09/21/2047 DD 09/2116 827 p00.000 792,236.60 863,263.95 71.027.35
TUCF17813902 717021EC3 PFIZER INC 4.000% 12/15/2036 DD 11/21M6 215000.000 220,278.25 235528.20 15,240.95
TUCF17813902 717081ED1 PFIZER INC 4.125% 12M5/2046 DD 11/2116 360,000.000 366,213.60 309,646.20 33.433.20
TUCF17813902 718172AU3 PHILIP MORRIS INTERNATIONAL IN 3.875% 08/21/2042DD 08/2112 255000.000 236,772.60 254,306 .40 17,533.80
TUCF17813902 718172409 PHILIP MORRIS INTERNATIONAL IN 4 125% 03/04/2043DD 030413 185,000.000 179,022.65 190,252.15 11,229.50
TUCF17813902 718172BD0 PHILIP MORRIS INTERNATIONAL IN 4.875% 11M5/2043 DD 111213 220000.000 236,638.60 251,279.60 14,641.00
TUCF17813902 718546AK0 PHILLIPS 66 4.850% 11/5/2034 DD 111714 100,000.000 104,002.00 108,565.00 5.473.00
TUCF17813902 737679DB3 POTOMAC ELECTRIC P OWER CO £6.500% 111 5/2037 DD 1116007 55000.000 7207365 76,188.20 411455
TUCF17813902 737679DE7 POTOMAC ELECTRIC P OWER CO 4.150% 03152043 DD 031813 155,000.000 157,893.85 169,001 15 11,107.30
TUCF17813902 744448BZ3 PUBLIC SERVICE CO OF COLORADO 6.250% 09/01/2037 DD 084507 140,000.000 179,085.20 190,605.80 11,520.60
TUCF17813902 744443CJ2 PUBLIC SERVICE CO OF COLORADO 3.9509 03/15/2043 DD 03/2513 410000.000 409,147.20 427101 10 17.953.90
TUCF17813902 747525AVSE QUALCOMM INC 4.300% 05/20/2047 DD 05/26M7 180,000.000 179.971.20 181,333.280 1,362.60
TUCF17813902 775371 A1 ROHM & HAAS CO 7.850% 07142020 DD 07/06/09 570,000.000 770,594 .40 781,903.20 11,308.80
TUCF17813902 78413MAAG SFAVE COMMERCIAL SAVE A1 144A VAR RT 01/05/2043 DD 0210115 25000.000 24587850 25137.50 550.00
TUCF17813902 822582ATQ SHELLINTERNATIONAL FINANCE BV 3.625% 0&/21/2042 DD 08/2112 35000.000 3163545 34,556.20 292075
TUCF17813902 822582BE1 SHELLINTERNATIONAL FINANCE BY 4.125% 05811/2035 DD 051115 490,000.000 500,319.40 534,521 .40 34,202.00
TUCF17213902 8225282BF2 SHELLINTERNATIONAL FINANCE BY 4.375% 05811/2045 DD 051115 100,000.000 101,298.00 112,437.00 11,139.00
TUCF17813902 822582BQ4 SHELLINTERNATIONAL FINANCE BV 4.000% 058410/2046 DD 05M0M G 100,000.000 96,671.18 106,505.00 983382
TUCF17813902 822582BY7 SHELLINTERNATIONAL FINANCE BY 3.750% 094 2/2046 DD 091216 115,000.000 110,720.74 117,290.80 6.570.06
TUCF17813902 8282307CL9 SIMON PROPERTY GROUP LP 4.750% 03/5/2042 DD 031312 365,000.000 38762090 409,520.00 2190910
TUCF17813902 828307CT2 SIMON PROPERTY GROUP LP 4.250% 10/01/2044 DD 0910/ 4 45000.000 4491045 46,957 .50 2,047.05
TUCF17813902 828307CZ3 SIMON PROPERTY GROUP LP 4.250% 11/30/2045 DD 11/23M6 15000.000 15,136.95 15,809.55 672,60
TUCF17813902 837004CH1 SOUTH CAROLINAELECTRIC & GAS 4.500% 0601/2064 DD 05/27M4 170,000.000 167,584.30 176,300.20 8,715.90
TUCF17813902 837004CJ7 SOUTH CAROLINAELECTRIC & GAS 5.100% 0601,/2065 DD 05/22M5 115000.000 126,089.46 131,583.00 5,493.55
TUCF17813902 25771P AN2 STATOIL ASA3.7009% (3/01/2024 DD 110813 135,000.000 141,203.15 141,831.00 527.85
TUCF172813902 87612EBA3 TARGET CORP 4.0009 07/01/2042 DD 06/25M2 255000.000 253,582.20 263825.55 10,243.35
TUCF17813902 878091BCO TEACHERS INSURANCE & ANNU 1444 6.850% 12/16/2038 DD 1216/08 9000.000 1167948 12,715.56 1,036.08
TUCF17813902 878091BDS8 TEACHERS INSURANCE & ANNU 1444 4 9003 09/15/2044 DD 081814 230000.000 248,804 .80 263,092 .40 14,287 60
TUCF17813902 872091BF3 TEACHERS INSURANCE & ANNU 1444 4 270% 051 5/2047 DD 050817 345,000.000 344,322,900 364,851.30 20,528.40
TUCF17813902 S7B2WAUT7  TELEFONICAEMISIONE S SAU 5.213% 0308/2047 DD 030817 415000.000 415,000.00 470962.75 55,962.75
TUCF17213902 S88579YAZ4 3M CO 3.625% 1015/2047 DD 1000217 95000.000 9410510 97.495.65 3.,390.55
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TUCF17813902 89352HAM1  TRANSCANADAPIPELINES LTD 4.625% (3/01/2034 DD 02/28/14 285000.000 311,074.5 320,391.10 18,316.55
TUCF17813902 89417EAM1  TRAVELERS COS INC/THE 4.000% 05/30/2047 DD 05/2217 0000.000 83.035.20 85187.20 2152.00
TUCF17313902 90131HBZ7  21ST CENTURYFOX AMERICAINC 4.950% 10/15/2045DD 1042115 55000.000 56.523.50 64,731.70 8.208.20
TUCF17313902 90352JACT  UBS GROUP FUNDING SWIT ZER 1444 4 253% 03/23/2028 DD 03/2317 250000.000 250,892.60 263.422.50 12,520.80
TUCF17313902 904764AH0  UNILEVER CAPITAL CORP 5.900% 11/15/2032 DD 11412102 225000.000 291,786.75 202977.00 1190225
TUCF17313902 908548CJ9  UNIONELECTRIC CO 3.900% 09/15/2042DD 091112 285000.000 280,782.00 302:332.45 2205045
TUCF17813902 908548CK6  UNION ELECTRIC CO 3.500% 04/15/2024 DD 04/04/14 285000.000 293,350.50 205,502.25 215175
TUCF17313902 907818EME  UNION PACIFIC CORP 3.793% 10/01/2051 DD 10/04/16 302000.000 281,907 .94 307.916.18 26,008.24
TUCF17813902 913017857  UNITED TECHNOLOGIES CORP 5.700% 04/15/2040 DD 0212610 365000.000 446,172.35 464,937.00 18.764.65
TUCF17813902 9130178T5  UNITED TECHNOLOGIES CORP 4.500% 06/01/2042 DD 0601412 405000.000 433,512.00 448,389.85 15377.85
TUCF17813902 91324PBN1  UNITEDHE ALTH GROUP INC 5.700% 10/15/2040 DD 10/25/10 130000.000 158,489.50 168.743.90 10,254.40
TUCF17813902 91324PCAZ  UNITEDHE ALTH GROUP INC 3.950% 10/15/2042 DD 10422112 75000.000 73,039.590 7795725 4917.75
TUCF17313902 91324PCQ3  UNITEDHE ALTH GROUP INC 4.625% 07/15/2035 DD 07423115 140,000,000 152 605,60 163,041.20 10,435.60
TUCF17813902 91324PCR1  UNITEDHE ALTH GROUP INC 4.750% 07/15/2045 DD 07423115 90,000.000 99.145.80 106,308.00 716220
TUCF17813902 91324PCZ3  UNITEDHE ALTH GROUP INC 4.250% 04/15/2047 DD 031317 15000.000 16,205.25 16,508.85 303.60
TUCF17813902 91324PDF6  UNITEDHE ALTH GROUP INC 3.750% 10/15/2047 DD 1042517 170000.000 168,429.20 17344590 5.016.70
TUCF17813902 914386AA4  UNIVERSITY OF SOUTHERN CALIFOR 5250% 10/01/2111 DD 08M7A1 310000.000 351.391.20 390401 60 39,010.40
TUCF17313902 92343VCV4  VERIZON COMMUNICATIONS INC 4.2729% 01/15/2036 DD 074545 180,000,000 181.854.70 189,012.00 715730
TUCF17313902 92343VCX0  VERIZON COMMUNICATIONS INC 4.5229 09/15/2048 DD 03413/15 1,546,000.000 1,479,661 54 1.522,268.90 42,607 36
TUCF17813902 92343VCZ5  VERIZON COMMUNICATIONS INC 4.6729% 03/15/2055 DD 03/13/15 279,000,000 260,764.74 269,357.76 8,593.02
TUCF17813902 92826CAFS  VISAINC 4.300%12/14/2045DD 1241445 435000.000 459,146.95 494,999 55 3585270
TUCF17813902 92890HAD4  WEAFINANCE LLC /WESTFIE 144A 4750% 09/17/2044 DD 09417114 200,000,000 286,321 66 316178.30 20,356.64
TUCF17813902 949746RFO0  WELLS FARGO & CO 5.606% 01/15/2044 DD 1112613 160,000,000 181,286.40 197,264.00 15977 60
TUCF17813902 94974BFP0  WELLS FARGO & CO 5.375% 11/022043 DD 1042813 230,000.000 26792010 273,381.70 5,961 60
TUCF17813902 94974BGE4  WELLS FARGO & CO 4.650% 11/042044 DD 1104114 235000.000 231,284.05 256,265.15 2497110
TUCF17813902 94974BGKO  WELLS FARGO & CO 3.900% 05101/2045 DD 04/30115 0,000.000 75,330.80 82,978.40 7.097 60
TUCF17313902 94974BGQ7  WELLS FARGO & CO 4.900% 114172045 DD 111715 215000.000 220,330.80 243332.70 22,501.80
TUCF17313902 94974BGT1  WELLS FARGO & CO 4.400% 06M4/2046 DD 061416 335000.000 320,791.15 353,304.40 32513.25
TUCF17313902 94974BGUS  WELLS FARGO & CO 4.750% 12107/2046 DD 1210816 605,000.000 624,404.80 676,172.20 51,767 .40
IOTAL CORPORATE DEBT INSTRURENTS - PREFERRED 70,896,51497 74,927,653.24 403113827

CORPORATE DEBTINSTRUMENTS

TUCF17813702 00206RBK7  AT&T INC 4.350% 06/15/2045 DD 061513 500000.000 445,515.00 461,300.00 15,785.00
TUCF17813702 00206RDKS  AT&T INC 4550% 03/02/2049 DD 090716 1,299,000.000 117334773 1.222,592.82 49,245.09
TUCF17813702 00206RDU3 ATET INC VAR RT 01/M5/2020 DD 03/28M17 700000.000 700,000.00 70417200 4172.00
TUCF17813702 00206RENS ATET INC 4200% 08M14/2037 DD 080717 100000.000 99,822.00 101,260.00 1,438.00
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TUCF17813702 00237YARD ABBVIE INC 4.5009 05/ 4/2035 DD 051415 350,000.000 343,885.90 384,419.00 40,533.50
TUCF17813702 00772BAD3 AERCAP IRELAND CAPITALDAC /A3.750% 05M5/2019 DD 051515 300000.000 308,220.00 304,749.00 -3,480.00
TUCF17813702 015271408 ALEXANDRIAREAL ESTATE EQUITIE 3.950% 01/15/2027 DD 06M0ME 400,000.000 398,232.00 408,616.00 10,384.00
TUCF17813702 02005NBG4 ALLY FINANCIAL INC 4.280% 04152021 DD 04M1M 6 100,000.000 102,500.00 102,500.00 0.00
TUCF17813702 026874DA2 AMERICAN INTERNATIONAL GROUP | 4.500% 07/ 6/2044 DD 071614 400,000.000 304,432.00 430,840.00 36,408.00
TUCF17813702 026374DH7 AMERICAN INTERNATIONAL GROUP | 3.900% 04/01/2026 DD 03/2216 400000.000 407,032.00 414,804.00 777200
TUCF17813702 0311628E9 AMGEN INC 4.950% 10/01/2041 DD 091610 500,000.000 622,560.00 695,424.00 72,264.00
TUCF17813702 037735CK1 APPALACHIAN POWER CO 5.700% 081 5/2037 DD 081707 500,000.000 540,720.00 677,830.00 37.110.00
TUCF17813702 037735CM7 APPALACHIAN POWER CO 7.000% 04/01/2038 DD 03/25/08 300,000.000 305,622.00 427,089.00 31,467.00
TUCF17813702 04363UADS ASCIANO FINANCE LTD 144A6.000% 04/07/2023 DD 040741 200,000.000 215,688.00 220,464.00 4,776.00
TUCF17813702 046850NABO ATET INC 53509 09,2040 DD 0310111 125,000.000 128,375.00 131,911.25 3.536.25
TUCF17813702 052769AD8 AUTODESK INC 4.375% 064 5/2025 DD 060515 200000.000 205,452.00 209,872.00 4,420.00
TUCF17813702 05526DBCS BAT CAPITAL CORP 1444 4.300% 0815/2037 DD 08M5M7 500,000.000 500,000.00 525,050.00 25,050.00
TUCF17813702 059438AK7 BANK ONE CORP 2.0009% 04/202027 DD 04/20/97 300,000.000 391,899.00 401,193.00 9,204 .00
TUCF17813702 DG732EAAZ BARCLAYS PLC VAR RT 1231/2049 DD 11/2013 400,000.000 427,490.00 419,300.00 -8,190.00
TUCF17813702 067901 AAG BARRICK GOLD CORP 5.800% 11/5/2034 DD 1141 2/04 200000.000 197 524.00 220,902.00 32,378.00
TUCF17813702 06249RACE BARRICK NORTH AME RICAFINANCE 7.500% 09/ 5/2038 DD 094102 200,000.000 232,056.00 276170.00 44,114.00
TUCF17813702 09258BACS BLACKSTONE CQP HOLDCO LP 144A6.500% 03/20/2021 DD 03/20M7 200,000.000 200,000.00 203,000.00 3,000.00
TUCF17813702 101137ARS BOSTON SCIENTIFIC CORP 3.850% 051 &2025 DD 051215 500,000.000 500,985.00 514,040.00 13,055.00
TUCF17813702 11134LAQ2 BROADCOM CORP /BROADCOM 144A3.500% 01/M5/2028 DD 101717 400,000.000 309,820.00 381,324.00 -18,496.00
TUCF17813702 120568AZ3 BUNGE LTD FINANCE CORP 3750% 09/25/2027 DD 09/25M7 400000.000 398,944.00 394,232.00 -4,712.00
TUCF17213702 124857AN3 CBS CORP 4.600% 0115/2045 DD 011215 200000.000 192,490.00 203924.00 11.,434.00
TUCF17813702 128681GQ5 CIT GROUP INC 5.000% 08415/2022 DD 0810312 100,000.000 102,812.50 106,000.00 3187.50
TUCF17813702 128681GR3 CIT GROUP INC 5.0009 08/01/2023 DD 0810113 200,000.000 206,500.00 213,000.00 6,500.00
TUCF17813702 126650BS8 CVS PASS-THROUGH TRUST 144A7 5079 (M M0/2032 DD 12/22/09 3320£43.615 405,050.16 407,624 .69 263453
TUCF17813702 12667FMFQ ALTERNATIVE LOAN TRUS 16CB 5A1 6.0009 08/252034 DD 05/01/04 274909.715 28711295 28738787 274.92
TUCF17813702 15670BABS CENTURYLINK 517 COV-LITE TLB 500,000.000 497 500.00 4381,720.00 -15,780.00
TUCF17813702 161175AZ7 CHARTER COMMURNICATIONS OPERATI 6.384% 10/23/2035 DD 10/23M6 500,000.000 570,916.00 583,815.00 12,899.00
TUCF17813702 161175BK9 CHARTER COMMURNICATIONS OPE RATI 4.200% 03/ 5/2028 DD 091817 200,000.000 199,514.00 198,514.00 -1,000.00
TUCF17813702 16117LBL2 CHARTER COMM OPERATING 1246 TLI 196099.720 196,999.72 196,999.72 0.00
TUCF17813702 172067EW7  CITIGROUP INC 8.125% 07/15/2039 DD 07/23/09 112000.000 166,424 16 179,080.16 12,656.00
TUCF17813702 172967KNO CITIGROUP INC 3.400% 05/01/2026 DD 050216 400,000.000 388,664.00 402,388.00 13,724.00
TUCF17813702 212015ALS CONTINENTAL RESOURCES INC/OK 4.500% 04/15/2023 DD 04/051 3 100,000.000 98,000.00 102,000.00 4,000.00
TUCF17813702 212015AR2 CONTINENTALRESOURCES INC 14444 .375% 01/5/2028 DD 120817 300,000.000 300,000.00 206,160.00 -3,840.00
TUCF17813702 21634AAF3 COOPERATIEVE RABOBANK UA 3.750% 07/21/2026 DD 07/2116 400000.000 392,100.00 405,216.00 13,116.00
TUCF17213702 225433AT2 CREDIT SUISSE GROUP FUNDING GU 3.800% 06/09/2023DD 0610416 400000.000 389,560.00 412516.00 12,956.00
4/3/2018 7:42:07 AM EDT Page 10cf 26 Workbench Reports

26



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES

Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss
TUCF17813702 251541 AQ1 DEUTSCHE BANK AG 4.250% 10/14/2021 DD 041417 600,000.000 602,316.00 624,222.00 21,906.00
TUCF17813702 25156P ACT DEUTSCHE TELEKOM INTERNATIONAL VAR RT 06M5/2030 DD 070600 500,000.000 735,060.00 739,795.00 4,735.00
TUCF17813702 25272KADS DELLINTERNATIONALLLC /144A44.420% 06M5/2021 DD 0610116 700,000.000 737,030.00 729,414.00 -7,625.00
TUCF17813702 257375AK1 DOMINION ENERGY GAS HOLDINGS L 2.800% 1115/2020 DD 111715 400,000.000 406,124.00 403,072.00 -3,052.00
TUCF17813702 26835BABG EQT MIDSTREAM PARTNERS LP 4.125% 12/ /2026 DD 110416 100,000.000 a7475.00 99,522.00 2107.00
TUCF17813702 2780842AF0 EBAYINC 4.000% 0715/2042 DD 07/24M2 375000.000 313,008.75 346278.75 33.270.00
TUCF17813702 202505AE4 ENCANA CORP 6.625% (8/M5/2037 DD 08413107 100,000.000 107,825.00 127,304.00 19.,479.00
TUCF17813702 20271LAE4 ENDO FINANCE LLC JENDO F 144A VAR RT 01/M5/2023 DD 06/30M14 100,000.000 84,500.00 78,000.00 -6,500.00
TUCF17813702 20273RAJS ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/2808 500,000.000 579,735.00 619,965.00 40,230.00
TUCF17813702 29379vBCE ENTERPRISE PRODUCTS OPERATING 5.100% 021 5/20450D 021214 300,000.000 316,395.00 342,321.00 25,926.00
TUCF17813702 309501 AE2 FARMERS INSURANCE EXCHANG 144AVAR RT 11/01/2057 DD 10M6M7 300,000.000 300,000.00 300,240.00 840.00
TUCF17813702 31428XBB1 FEDEX CORP 4.100% 02/01/2045 DD 010915 50,000.000 46,817.00 51,539.00 4,722.00
TUCF17813702 31428XBN5 FEDEX CORP 4.400% 01/M5/2047 DD 0106417 50000.000 51,861.00 53,351 .50 1,490.50
TUCF17813702 33766JAF0 FIRSTENERGY SOLUTIONS CORP £.800% 08/ 5/2039 DD 08/07/09 300,000.000 106,500.00 123,000.00 16,500.00
TUCF17813702 37045VAKE GENERAL MOTORS CO 6.600% 04/01/2036 DD 02/23M6 200,000.000 228,602.00 243,678.00 15,076.00
TUCF17813702 37045VAPS GENERAL MOTORS CO 5.150% 04/01/2038 DD 080717 400000.000 309,748.00 426,460.00 26,712.00
TUCF17813702 37045XAZ3 GENERAL MOTORS FINANCIAL CO IN 4.300% 074 3/20250D 07M 315 100,000.000 99,199.00 104,209.00 5,010.00
TUCF17813702 380856AD4 GOLDCORP INC 3.700% 034 5/2023 DD 03/20M3 450,000.000 44271450 460,975.50 18,261.00
TUCF17813702 38141GFD1 GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/.07 300,000.000 370,455.00 401,592.00 31,137.00
TUCF17813702 42307TAH1 KRAFT HEINZ FOODS CO 144A 7 .125% 08/01/2039 DD 07/20/09 125000.000 159,247 .80 169,207 .50 9,960.00
TUCF17813702 42824CAYS HEWLETT PACKARD ENTERPRISE CO VAR RT 10M5/2045 DD 101516 100,000.000 101,010.00 105,866.00 4,856.00
TUCF172813702 458140AY5 INTEL CORP 4.100% 05/1/2047 DD 0511417 200000.000 198,838.00 220,360.00 21,522.00
TUCF17813702 459745GC3 INTERNATIONAL LEASE FINAN 1444 7.125% 09/01/2018 DD 022010 100,000.000 107,750.00 103,187.00 -4,563.00
TUCF17813702 4945650AQ9 KINDER MORGAN ENERGY PARTNERS 7.300% 0841 5/2033 DD 031 9/02 100,000.000 117.354.00 124,923.00 7.569.00
TUCF17813702 4945650A/NG KINDER MORGAN ENERGY PARTNERS 6.950% 01/45/2038 DD 06/21/.07 500,000.000 579,985.00 621,675.00 41,690.00
TUCF17813702 49466BAN1 KINDER MORGAN INC/DE VAR RT 0145/2023 DD 08M0M7 500000.000 500,000.00 508,280.00 8,280.00
TUCF17813702 S0077LAP1 KRAFT HEINZ FOODS CO VAR RT 0240/2021 DD 08M0M7 300,000.000 300,000.00 300,753.00 753.00
TUCF17813702 565349AMS MARATHON OIL CORP 5.200% 06/ /2045 DD 06M0MS 200,000.000 188,510.00 221,678.00 33,168.00
TUCF17813702 571748AV4 MARSH & MCLENNAN COS INC 3.500% 06/03/2024 DD 053014 100,000.000 101,758.00 103,323.00 1.,565.00
TUCF17813702 S8 3MEYE MCDONALD'S CORP 3.700% 01/30/2026 DD 120915 200,000.000 203,620.00 208,478.00 4,858.00
TUCF17813702 59012YNG4 BANK OF AMERICACORP 6.875% 04/25/2018 DD 04/25/02 200000.000 212,582.00 203,056.00 -9,526.00
TUCF17813702 59020UACS MERRILL LYNCH MORTGAGE A1 2A2 VAR RT 02/25/2034 DD 02/01/104 129209300 129,646.04 129,046.50 -599.54
TUCF17813702 S9156RAP3 METUFE INC 5.400% 124 5/2066 DD 12/21/06 300,000.000 324,000.00 345,093.00 21,093.00
TUCF17813702 6174467P8 MORGAN STANLEY 5.500% 07/24/2020 DD 07/26M0 400,000.000 438,084.00 428,872.00 -9,212.00
TUCF17813702 637417AK2 NATIONAL RETAILPROPERTIES INC 3.500% 10/5/2027 DD 091417 300000.000 298,779.00 204,756.00 -4,023.00
TUCF172813702 63333CAC2  NAVIENT CORP 5.875% 03/25/2021 DD 032715 100,000.000 103,750.00 103,250.00 -500.00
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TUCF17813702 651639AP1 NEWMONT MINING CORP 4.875% 03M5/2042 DD 030812 100,000.000 93,825.00 110,970.00 17145.00
TUCF17813702 B5804LAG2 NOBLE HOLDING INTERNATIONAL LT 6.0509 03/01/2041 DD 02,0311 200000.000 138,000.00 137,000.00 -1,000.00
TUCF17813702 G66207BPG NORTHROP GRUMMAN CORP 4.030% 10M5/2047 DD 10M3M7 600,000.000 599,064.00 627,060.00 27,896.00
TUCF17813702 680223AK0 OLD REPUBLIC INTERNATIONAL COR 3.875% 08/26/2026 DD 08/26/16 100,000.000 95122.00 100,663.00 5,541.00
TUCF17813702 G8268NADS ONEOK PARTNERS LP 6.850% 104 5/2037 DD 09/28/107 100,000.000 116,278.00 124,751.00 8.473.00
TUCF17813702 700M4LAAS PARK AEROSPACE HOLDINGS L 144A 5.250% 08452022 DD 020317 100000.000 99,500.00 99,375.00 -125.00
TUCF17813702 70014LABG PARK AEROSPACE HOLDINGS L 144A 5.500% 02452024 DD 020317 300000.000 302,750.00 297,750.00 -5,000.00
TUCF17213702 71B47NAKS PETROBRAS GLOBAL FINANCE BV 7.250% 03/17/2044 DD 031714 25000.000 22,067.50 26,000.00 393250
TUCF17813702 71647NARO PETROBRAS GLOBALFINANCE BV 6.125% 01M7/2022DD 011747 300,000.000 300,000.00 318,375.00 18,375.00
TUCF17813702 T1B47TNATE PETROBRAS GLOBAL FINANCE 144A5.209% 01/27/2025 DD 09/2717 100,000.000 100,000.00 100,300.00 3200.00
TUCF17813702 71647NANI  PETROBRAS GLOBAL FINANCE 144A45.999% 01/27/2028 DD 09/27M7 817 000.000 815,063.71 £19,042.50 397879
TUCF17813702 71654QCBE  PETROLEOS MEXICANOS 6.875% 08/04/2026 DD 080416 200000.000 211,000.00 226,750.00 15,750.00
TUCF17813702 71656LBSA PETROLEOS MEXICANOS 144A6.5009 0841 3/2027 DD 03M3M7 400,000.000 421,943.00 437,200.00 15,252.00
TUCF17813702 723787AB3 PIONEER NATURAL RESOURCES CO 7.200% 01/15/2028 DD 01113/33 100,000.000 120,205.00 124,622.00 3817.00
TUCF17813702 72650RBA9 PLAINS ALL AMERIC AN PIPELINE L 5.150% 06/01/2042 DD 03/22M2 300,000.000 278157.00 202,110.00 13,853.00
TUCF17813702 72650RBCS  PLAINS ALL AMERICAN PIPELINE L 4.300% 01/31/2043 DD 1210412 100000.000 82,851.00 £88312.00 5,461.00
TUCF17813702 74166NAAZ ADT CORP/THE 14444 .875% 07M5/2032 DD 050216 200,000.000 164,000.00 189,000.00 25,000.00
TUCF17813702 747262AHEG QVC INC 5.125% 07/02/2022 DD 010213 600,000.000 621,108.00 634,572.00 13,464.00
TUCF17813702 749585A52 RPM INTERNATION AL INC 3.450% 111 5/2022 DD 10/23M2 600,000.000 594,954.00 614,862.00 19,908.00
TUCF17813702 761713BGO REYNOLDS AMERICAN INC 4.450% 06/M 22025 DD 061215 300,000.000 316,743.00 319,875.00 3132.00
TUCF17813702 77240RADS  ROCKIES EXPRESS PIPELINE 144A 7 500% 07/45/2032 DD 06/2708 100,000.000 102,500.00 115,625.00 13.125.00
TUCF17813702 77240RAMS  ROCKIES EXPRESS PIPELINE 144A 6275% 04/45/2040 DD 03/22M0 150,000.000 149,250.00 168,750.00 19,500.00
TUCF17813702 77509ALS ROGERS COMMURNICATIONS INC 7.500% 08/ 5/2038 DD 08/06/08 200,000.000 263,034.00 283,780.00 20,746.00
TUCF17813702 780097BA2 ROYAL BANK OF SCOTLAND GROUP P 4.800% 04/05/2026 DD 040516 350,000.000 350,395.50 376,061.00 25,665.50
TUCF17813702 7380099CK1 ROYAL BANK OF SCOTLAND GROUP P VAR RT 12/31/2049 DD 08M0M5 200,000.000 191,500.00 228,750.00 37,250.00
TUCF17813702 78442FAZ1 NAVIENT CORP §.625% 03/01/2083 DD 072103 594 000.000 572,550.00 605515.00 32,965.00
TUCF17813702 80231LAAZ SANTANDER UK GROUP HOLDIN 144A4.750% 091 5/2025 DD 091515 300,000.000 293,700.00 314,517.00 20817.00
TUCF17813702 81733HAB2 SEQUA4M T COV-UTE TL 0.0009 11/28/2021 DD 040417 199,000.000 200,990.00 200,120.37 -869.63
TUCF17813702 21744FBSS SEQUOIAMORTGAGE TRUST 20 5 A1 VAR RT 06/20/2034 DD 05/01/04 244917.712 23559860 241,623.57 6,024.97
TUCF17813702 242587CX3 SOUTHERN CO/THE 4.4009% 07/01/2046 DD 05/24M6 400,000.000 305,6458.00 425,988.00 30,340.00
TUCF17813702 84265VAN4 SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23M5 125000.000 122716.25 150,980.00 28,263.75
TUCF17813702 24756NAG4H SPECTRAENERGY PARTNERS LP 4.500% 0315/2045 DD 031215 350000.000 332,797.80 360,895.50 28,098.00
TUCF17813702 85172FAL3 SPRINGLEAF FINANCE CORP 5.625% 0345/2023 DD 120817 400,000.000 400,000.00 400,880.00 880.00
TUCF17813702 852060AG7 SPRINT CAPITAL CORP 6.900% 05/01/2019 DD 05/06/99 300,000.000 317,625.00 313,875.00 -3,750.00
TUCF17813702 87124VAD1 SYDNEYAIRPORT FINANCE CO 144439009 03/22/2023 DD 10/23M2 £00000.000 818,424.00 823336.00 4,912.00
TUCF172813702 884903BT1 THOMSON REUTERS CORP 3.8509 09/29/2024 DD 09/2914 300000.000 306,090.00 310986.00 4,2896.00
4/3/2018 7:42:07 AM EDT Page 12 of 26 Workbench Reports

28



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss
TUCF17813702 88731EAJQ TIME WARNER ENTERTAINMENT CO L 8.375% 0715/2033 DD 0111 5/94 250,000.000 327.552.90 343,975.00 16,422.50
TUCF17813702 S93330AF6 TRANSOCEAN INC 7.500% 04/15/2031 DD 040501 100,000.000 84,500.00 88,500.00 4,000.00
TUCF17813702 893330ATE TRANSOCEAN INC 6.800% (3M5/20328 DD 1211207 200,000.000 155,500.00 160,500.00 5,000.00
TUCF17813702 90131HBQ7 215T CENTURYFOX AMERIC A INC 5.150% 02/ 5/2041 DD 081 5M1 300,000.000 354,831.00 3098,262.00 43,431.00
TUCF17813702 90352JADS UBS GROUP FUNDING SWIT ZER 144A VAR RT 0845/2023 DD 08M5M7 300,000.000 300,000.00 301,260.00 1,260.00
TUCF17813702 91AN1TAHG VALE OVERSEAS LTD 6.8759% 11/21/2036 DD 11/2106 100000.000 113,400.00 122,500.00 9,100.00
TUCF17813702 91AN2EAAS VALE SAS5.625% 09/M1/2042 DD 091112 100,000.000 £88,500.00 108,500.00 21,000.00
TUCF17813702 92343VCKS VERIZON COMMUNICATIONS INC 4.8629% 08/21/2046 DD 02/2115 783000.000 793,406.07 815,588 .46 22182.39
TUCF17813702 92343VCM4  VERIZON COMMUNICATIONS INC 5.012% 08/21/2054 DD 02/2115 381 000.000 388,951 .16 400,320.09 11,428.93
TUCF17813702 92343VDR2 VERIZON COMMURNICATIONS INC 4.812% 034 5/2039 DD 020317 86/000.000 96,157 .64 £0,974.06 £,183.58
TUCF17813702 92343VDZI4 VERIZON COMMUNICATIONS INC VAR RT 05/22/2020 DD 05/22M7 400,000.000 400,000.00 402,324.00 2,324.00
TUCF17813702 92343VEBG VERIZON COMMUNICATIONS IN 144A3.376% 02/15/2025DD 081617 173000.000 170,579.72 173653.94 3.074.22
TUCF17813702 931427 AQ1 WALGREENS BOOTS ALLIANCE INC 3.450% 06/01,/2026 DD 060116 100,000.000 98,160.00 98,886.00 726.00
TUCF17813702 94106LBC2 WASTE MANAGEMENT INC 4.100% 03/01/2045 DD 02/26M5 450,000.000 445,351 .50 483,237.00 37,885.50
TUCF17813702 962166BR4 WEYERHAEUSER CO 7.375% 03442032 DD 094502 100,000.000 139,757.00 138,128.00 -1,629.00
TUCF17813702 969457BM1 WILLIAMS COS INC/THE VAR RT (3M5/2032 DD 0315203 341 000.000 411,757.80 450,120.00 38,362.50
TUCF172813702 980236AMS WOODSIDE FINANCE LTD 144A 3.650% 03082025 DD 0305415 575,000.000 561,706.00 578,484 .50 16,778.50
TUCF17813702 980236APS WOODSIDE FINANCE LTD 1444 3.7009 034522028 DD 091317 500,000.000 499 ,655.00 496,565.00 -3,090.00
TUCF17813702 98417EAR1 GLENCORE FINANCE CANADAL 144AVAR RT 10/25/2042DD 10/2512 250000.000 240,210.00 276,235.00 36,025.00
TUCF17813702 98956P AFQ ZIMMER BIOMET HOLDINGS INC 3.5809% 04/01/2025 DD 0GM9M5 575,000.000 560,044.25 574,620.50 14 576.25
TUCF17813702 98973VABI ZOETIS INC 3.250% 02/01/2023 DD 020113 200000.000 199,562.00 203,078.00 3.516.00
TUCF172813702 99AA13119 *CENTENE 1017 BRIDGE 300,000.000 208,875.00 300,000.00 1,125.00
TUCF17813702 99AAAT268 LIGHTSTONE 3M7 COV-LITE TLB 646 623.650 545,007.089 648,983.83 3976.74
TUCF17813702 Q9AAAT433 LIGHTSTONE 317 COV-LITE TLC 41 058.730 40,956.03 41,208.59 252.51
TUCF17813702 99AAAB423 FENDO PHARMACEUTICALS 417 TLB 0.000% 04/20/2024 DD 04/04M7 208 250.630 206,750.33 200,741 .88 298250
TUCF17813702 99AAB7432 PETROBRAS 6/14 ADVANCE TL 200000.000 193,300.00 198319.20 5.019.20
TUCF17813702 EIBF929858 WIND TRE SPA144A VAR RT 01/20/2024 300,000.000 352,830.00 35419517 136517
TUCF17813702 ENBDH3TGS UNITED GROUP BV 144AVAR RT 07/01/2023 100,000.000 114,040.00 120,819.69 6,779.69
TUCF17813702 EXBH4P3B2 BARCLAYS PLC VAR RT 12/31/2049 400,000.000 444 952 62 552,368.00 10741538
TUCF17813702 L21779AA2 CSNRESOURCES SAREGS 6.5009 07/21/2020 DD 072140 100,000.000 24,500.00 93,750.00 9,250.00
TUCF172813902 00206RBK7 ATZT INC 4 350% 06/5/2045 DD 06M 513 530000.000 472,245.90 488978.00 16,732.10
TUCF17213902 00206RCGS  AT&T INC 42009 06/15/2044 DD 06/ 014 140,000.000 13215310 138,471.20 631810
TUCF17813902 00206RCPS ATET INC 4500% 05M5/2035 DD 050415 600,000.000 579,702.00 596,442.00 16,740.00
TUCF17813902 00206RCQ3  AT&TINC 4750% 05M5/2046 DD 050415 410,000.000 300,354.70 401,000.50 10,645.80
TUCF17813902 00206RDES  AT&T INC 63509 03/15/2040 DD 031516 100000.000 113,936.00 118,214.00 4,278.00
TUCF172813902 00206RDFE ATZT INC 6000% 0845/2040 DD 021516 155000.000 170,483.10 175.411.95 4,928.85
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TUCF17813902 00206RDJS ATET INC 4500% 03/02/2042 DD 09/07ME 2989,000.000 26867243 280157.02 11,484 .59
TUCF17813902 00206RDKS ATZT INC 4 550% 03/09/2049 DD 090716 407 000.000 367,630.89 383,060.26 15,429.37
TUCF17813902 00206RENS ATET INC 4.900% 08M4/2037 DD 080717 65000.000 65,291.85 65,819.00 52715
TUCF17813902 00206REP3 ATET INC 5150% 0214,/2050 DD 0807M7 95000.000 9491230 96,183.70 1.271.40
TUCF17813902 00206REQ1 ATE&T INC 5300% 08/14,/2052 DD 080717 150,000.000 149,649.00 150,492.00 £843.00
TUCF17213902 00237YARO ABBVIE INC 4.500% 054 4/2035 DD 051415 615,000.000 604,255.95 675479.10 7122315
TUCF172813902 00237YASES ABBVIE INC 4.700% 054 4/2045 DD 051415 85000.000 £83,396.05 95,308.20 191275
TUCF17813902 00507UAH4 ALLERGAN FUNDING SCS 4.8509 06/ 5/2044 DD 0619/ 4 40000.000 39,660.00 42,817.20 3157.20
TUCF17813902 00807UAUS ALLERGAN FUNDING SCS 4.7509 03415/2045 DD 03M2M5 131 000.000 13259613 139,457 .36 6,861.23
TUCF17813902 013716AU9 RIO TINTO ALCAN INC 6.1258% 12M5/2033 DD 1210803 100,000.000 110,683.00 127,426.00 16,743.00
TUCF17813902 015271AH2 ALEXANDRIAREALESTATE EQUITIE 4.300% 0115/2026 DD 11M7M5 85000.000 87,3570 £0,061.30 1,703.40
TUCF17813902 02209SAVS ALTRIA GROUP INC 3.875% 09/ 6/2046 DD 09M6M 6 230000.000 22083565 228231.30 7.395.65
TUCF17813902 023135BD7 AMAZON .COM INC 144A3.875% 08/22/2037 DD 08/22M7 315000.000 31421565 334,246.50 20,030.85
TUCF17813902 023135BGO AMAZON .COM INC 1444 4.050% 08/22/2047 DD 08/22M7 430,000.000 426,822.20 463,419.60 36,597.30
TUCF17813902 026274DA2 AMERICAN INTERNATIONAL GROUP | 4.500% 07/ 6/2044 DD 071614 615,000.000 600,939.00 662,416.50 61,477 .50
TUCF17213902 031162822 AMGEN INC 4.400% 05/01/2045 DD 0510115 110000.000 105,440.580 119,684 .40 14,243.90
TUCF172813902 032479AD9 ANADARKO FINANCE CO 75009 05//2031 DD 04/26/01 585,000.000 744,500.25 750,906.00 6.405.75
TUCF17813902 032511BP1 ANADARKO PETROLEUM CORP 6.600% 0345/2046 DD 03M7M6 155000.000 191,420.85 199,373 .40 794355
TUCF17813902 04E650NABO ATET INC 5350% 091 ,/2040 DD 0320111 35000.000 35,945.00 3693515 99015
TUCF17813902 05526DBCS BAT CAPITAL CORP 1444 4.300% 08/15/2037 DD 08M5M7 265,000.000 27285090 278,276.50 5416.60
TUCF17813902 05526DBE4 BAT CAPITAL CORP 1444 4.540% 084 5/2047 DD 081517 725000.000 730190.80 763359.75 33.169.25
TUCF17213902 05723KACY BAKER HUGHES A GE CO LLC 1444 4.080% 12/15/2047 DD 121147 145000.000 145,000.00 14747515 247515
TUCF17813902 05954HAF 2 BANCO SANTANDER SA3.800% 02/23/2028 DD 10/23M7 110,000.000 109,492.90 110,015.40 522.50
TUCF17813902 06051GFC8 BANK OF AMERICACORP 5.000% 01/21/2044 DD 01/21M4 60,000.000 65,705.40 72478.80 677340
TUCF17813902 06051GFUS BANK OF AMERICACORP 4.450% 03/03/2026 DD 0203M6 70000.000 7213720 74,718.00 258020
TUCF17813902 06051GGC7  BANK OF AMERICACORP 4.183% 11/25/2027 DD 11/25M6 40000.000 40,025.60 41,770.80 1.745.20
TUCF17813902 0G6738EANVT BARCLAYS PLC 4.9508 01M10/2047 DD 014017 300,000.000 209.721.00 332,901.00 33,180.00
TUCF17813902 06849UAD7 BARRICK PD AUSTRALIAFINANCE P 5.950% 10/ 5/2029 DD 10M6/09 60,000.000 6345779 74,847 .00 11,389.21
TUCF17813902 O7177MAN3  BAXALTAINC 5.250% 06/23/2045 DD 12/23M5 330,000.000 352,248.60 384,591 .90 32,343.30
TUCF17813902 116663ACO BRUCE MANSFIELD UNIT 1 2007 PAG.850% 05/01/2034 DD 071307 40551.810 1219554 1341510 1,219.56
TUCF172813902 126650CNS CWVS HEALTH CORP 5.125% 07/20/2045 DD 07/2015 165000.000 183,884.25 18910485 5,220.60
TUCF17813902 126650CU2 CVS HEALTH CORP 2.875% 06/01/2026 DD 052516 120,000.000 114,380.40 115,051.20 670.80
TUCF17813902 13645R AX2 CANADIAN PACIFIC RAILNVAY CO 6.125% 0915/2115 DD 091115 655,000.000 784,224 .95 874,520.80 90,304 .85
TUCF17813902 14149YBD9 CARDINAL HEALTH INC 4.900% 09/5/2045 DD 06/23M15 95000.000 96,646.25 10211075 5,464 .40
TUCF17813902 1611758AZ7 CHARTER COMMUNICATIONS OPERATI 6.384% 10/23/2035 DD 10/23M6 515,000.000 588,043.48 601,329.45 13,285.97
TUCF17213902 172967BL4 CITIGROUP INC 6.625% 06/5/2032 DD 06/06/02 70000.000 84,916.20 £89,203.10 4,286.80
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TUCF17813902 172967JC6 CITIGROUP INC 4.2009 11/20/2026 DD 11/2014 £0000.000 80,730.40 £83,657.60 292720
TUCF17813902 172967KAS CITIGROUP INC 4.450% 09/29/2027 DD 09/2915 580,000.000 589,230.32 614,046.00 24,806 .68
TUCF17813902 172967KJ9 CITIGROUP INC 4.600% (3/08/2026 DD 0310916 210000.000 216,866.30 223,486.20 6,619.90
TUCF17813902 172967KR1 CITIGROUP INC 4.750% 05/ 8/2046 DD 0511816 175000.000 174,621 .46 192,911.25 18,289.79
TUCF17813902 172967KYE CITIGROUP INC 3.2009 10/21/2026 DD 10/2116 120000.000 114,746.40 119,062.80 4,316.40
TUCF17813902 172967LD1 CITIGROUP INC VAR RT 01/10/2028 DD 011017 80,000.000 £82,202.40 £82,806.40 604.00
TUCF17813902 172967LP4 CITIGROUP INC VAR RT 07/24/2028 DD 07/24M7 165,000.000 166,078.40 167,400.75 1,322.35
TUCF17213902 172967LS8 CITIGROUP INC VAR RT 10/27/2028 DD 10/2717 405,000.000 405,044 15 406,911.60 1,867 .45
TUCF17813902 198280AH2 COLUMBIAPIPELINE GROUP INC §.200% 06/01/2045 DD 1210115 190,000.000 218,494.20 23715420 18,659.90
TUCF17813902 20080NAFS COMCAST CORP 5.680% 06/ 52035 DD 05/09/05 170,000.000 20317580 211,967 .90 879240
TUCF17813902 202795)G6 COMMONWEALTH EDISON CO 4.350% 111 5/2045 DD 111915 470,000.000 491,620.40 527,241 .30 35,611.90
TUCF17813902 21086PATS CONSTELLATION BRANDS INC 4.500% 05/09/2047 DD 050917 £0,000.000 79.647.20 87.750.40 8,103.20
TUCF17813902 210871AF7 EXELON CORP 7.600% 04/01/2032 DD 03/26/02 230000.000 302,956.00 302,601.80 -354.20
TUCF17813902 225433AF2 CREDIT SUISSE GROUP FUNDING GU 4.875% 051 5/2045DD 111515 40000.000 44,812.40 46,041.60 1,229.20
TUCF17813902 25156P ACT DEUTSCHE TELEKOM INTERNATIONAL VAR RT 06M5/2030 DD 07/06/00 200,000.000 204,024.00 205918.00 1,894.00
TUCF17813902 251799AA0 DEWON ENERGY CORP 7.950% 04/15/2032 DD 03/25/02 325000.000 411,521.80 445,659.50 34,138.00
TUCF17213902 25272KAR4 DELLINTERNATIONAL LLC /14448.350% 07/15/2046 DD 06/01M6 300,000.000 370,238.40 386,562.00 16,323.60
TUCF17813902 25470DASS DISCOVERY COMMUNICATIONS LLC 5.000% 08/20¢2037 DD 09/21M17 120000.000 119,880.00 124,330.80 4,450.80
TUCF17813902 25470DATE DISCOVERYCOMMUNICATIONS LLC 5.200% 09/20v2047 DD 09/21M7 325000.000 325117.30 339,200.00 14,091.70
TUCF17813902 26441CAY1 DUKE ENERGYCORP 3.950% 08/ 5/2047 DD 08M0M7 195,000.000 19421610 200,329.80 617370
TUCF17813902 28370TAFG KINDER MORGAN ENERGY PARTNERS 4.700% 11/01/2042 DD 110812 40000.000 38,286.00 38723.20 437.20
TUCF172813902 29103DAMS  EMERAUS FINANCE LP 4.780% 06/ 52046 DD 121516 165,000.000 180,587 .5 180,645.20 57.75
TUCF17813902 20273RAZ2 ENERGY TRANSFER PARTNERS LP 5.950% 10/01/2043DD 091813 140,000.000 14428820 148,852.20 4,564.00
TUCF17813902 20273RBES ENERGY TRANSFER PARTNERS LP 4.900% 0315/20350DD 031215 155,000.000 14485215 153,324 .45 847230
TUCF17813902 20273RBF5 ENERGY TRANSFER PARTNERS LP 5.150% 03/5/2045DD 031215 230000.000 220,588.40 223,640.50 305210
TUCF17813902 20273RBJT7 ENERGY TRANSFER PARTNERS LP 6.125% 12/15/2045DD 06/2315 180,000.000 191,509.20 195,465.60 3.956.40
TUCF17813902 20273RBL2 ENERGY TRANSFER PARTNERS LP 5.300% 04/15/2047 DD 011747 220000.000 218,576.67 218,297 .20 -279.47
TUCF17813902 203791 AFG ENTERPRISE PRODUCTS OPERATING 6.875% 03/01/2033DD 0241403 90000.000 109,988.10 118,302.30 831420
TUCF17813902 203791 AP4 ENTERPRISE PRODUCTS OPERATING 6.650% 10/ 5/2034 DD 10/04/04 170,000.000 20451510 221,149.60 16,634 .50
TUCF17813902 20379VAVS ENTERPRISE PRODUCTS OPERATING 5.700% 02/15/2042DD 08/24M11 70000.000 7672220 84,653.10 7.930.30
TUCF172813902 20379VBE2 ENTERPRISE PRODUCTS OPERATING 3.7509 02/15/2025DD 10/14M4 390000.000 305,623.35 402129.00 6.505.65
TUCF17813902 29379VBF3 ENTERFPRISE PRODUCTS OPERATING 4.9509 10/15/2054 DD 101414 150,000.000 145,369.50 164,112.00 18,742.50
TUCF17813902 29379vB.J1 ENTERPRISE PRODUCTS OPERATING 4.900% 051 5/2046 DD 050715 5000.000 513280 5,509.00 376.50
TUCF17813902 30M161MAN3  EXELON GENERATION CO LLC 5.600% 06815/2042 DD 12M5M2 440,000.000 407,374.00 482,446.80 7507280
TUCF17813902 30161NAQ4  EXELON CORP 4.9509 06M5/2035 DD 12M5M5 205000.000 217,486.55 23377175 16,285.20
TUCF172813902 30219GANE  EXPRESS SCRIPTS HOLDING CO 3.4009 03/01/2027 DD 070516 100,000.000 93,691.00 98131.00 4,440.00
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TUCF17813902 345277AE7 FORD HOLDINGS LLC 9.3009 (03/01/2030 DD 0310198 134 ,000.000 182,076.52 189,370.14 720362
TUCF17813902 345370BRO FORDMOTOR CO 7.400% 11/01/2046 DD 110195 105,000.000 1372255 14358015 6,354 .60
TUCF17813902 345370C AL FORDMOTOR CO 7.450% 074 &2031 DD 071699 140,000.000 175,707.00 183,0090.40 730240
TUCF17813902 3458370CS7 FORDMOTOR CO 5.291% 121082046 DD 120816 160,000.000 161,508.46 174,113.60 1260514
TUCF17813902 35177P AXS ORANGE SAS5.375% 0113/2042 DD 0143412 275000.000 307,697.50 331.735.25 24,037.75
TUCF17813902 37045VAFT GENERAL MOTORS CO £.250% 10/02/2043 DD 040214 310000.000 342,950.25 367185.70 24,235.35
TUCF17813902 37045VAKE GENERAL MOTORS CO £6.600% 04/01/2036 DD 02/2316 150,000.000 171,451 .80 182,758.50 11,307.00
TUCF17213902 37045VAPS GENERAL MOTORS CO 5.150% 04/01/2038 DD 080717 280000.000 2015385 309,183.50 17.644.95
TUCF17813902 38148LAF3 GOLDMAN SACHS GROUP INC/THE 5.150% 05/22/2045 DD 05/22M5 375000.000 304,372.80 434,868.75 40,496.25
TUCF17813902 416515AP9 HARTFORD FINANCIAL SERVICES GR 6.100% 10/01,/2041 DD 104006 50000.000 59,277.90 66,332.50 7.054 60
TUCF17813902 416515BA1 HARTFORD FINANCIAL SERVICES GR 6.625% 03/30/2040DD 03/23410 430,000.000 530,645.80 508,130.00 67,424 .20
TUCF17813902 437076BS0 HOME DEPOT INC/THE 2.900% 06/5/2047 DD 060517 330000.000 331,995.40 348,018.00 16,022.60
TUCF17813902 444359BE1 HUMANAINC 4.950% 10/01/2044 DD 091914 65000.000 68,319.55 74,865.05 6,545.50
TUCF17813902 460146CN1 INTERNATIONAL PAPER CO 5.150% 05/15/2046 DD 05/26M5 150,000.000 159,297 60 173,703.00 14,405.40
TUCF17813902 46046CS0 INTERNATIONAL PAPER CO 4.350% 03/15/2048 DD 080947 115,000.000 114,882.70 120,064 .60 5181.90
TUCF17813902 46625HLL2 JPMORG AN CHASE & CO 4.950% 06/01/2045 DD 05/2915 75000.000 7997325 87169.50 7.196.25
TUCF172813902 46625HRX0 JPMORG AN CHASE & CO 3.625% 12/01/2027 DD 111616 140,000.000 135,826.60 141,509.20 568260
TUCF17813902 46647P AA4 JPMORGAN CHASE & CO VAR RT 02/22/2048 DD 02/2217 15000.000 15,737.25 16,235.40 49815
TUCF17813902 478375AL2 JOHNSON CONTROLS INTERNATIONAL STEP 07/02/2044 DD 07/02/2016 190,000.000 188,614.90 209,283.10 20,668.20
TUCF17813902 478375ANS JOHNSON CONTROLS INTERNATIONAL STEP 07/02/2064 DD 07/02/2016 190,000.000 177.186.40 209,296 .40 32,110.00
TUCF17813902 494550AWE  KINDER MORGAN ENERGY PARTNERS 6.950% 014 5/2032 DD 06/21/.07 205000.000 250,218.90 254,886.75 4,667 .85
TUCF17213902 494550BNS HKINDER MORGAN ENERGY PARTNERS 5.000% 08/ 5/2042 DD 081312 25000.000 2482075 25370.00 540.25
TUCF17813902 494550854 KINDER MORGAN ENERGY PARTNERS 4.150% 02/01/2024 DD 0820513 1,280,000.000 1,307 60850 1,337,884.80 30,276.30
TUCF17813902 49456BAH4 KINDE R MORGAN INC/DE 5.550% 06/01/2045 DD 11/26M4 175,000.000 186,534.50 191,518.25 498375
TUCF17813902 S0077LAB2 KRAFT HEINZ FOODS CO 4.375% 06/ /2046 DD 05/24M6 540,000.000 508,120.20 534,897.00 26,767 .80
TUCF17813902 5S0077LALO KRAFT HEINZ FOODS CO 5.000% 07M5/2035 DD 07M5M6 290000.000 304,239.00 316613.30 12,374.30
TUCF17813902 S3079EAZ7 LIBERTY MUTUAL GROUP INC 1444 6.500% 05/01/2042DD 050442 335000.000 424 532,65 447,020.65 22,488.00
TUCF17813902 533330AZ2 LOCKHEED MARTIN CORP 4.850% 09/5/2041 DD 09/09/11 55000.000 60,527 .50 62,868.85 234135
TUCF17813902 539230BK4 LOCKHEED MARTIN CORP 4.5009 054 5/2035 DD 11/23M5 70000.000 7442260 78,491.00 4,062.40
TUCF17813902 55336VAL4 MPLX LP 5.200% 03/01/2047 DD 021017 110,000.000 109,675.1 120,717.30 11,042.29
TUCF17813902 565340AB2 MARATHON OIL CORP £.800% 0345/2032 DD 03/104/02 65000.000 7710756 79,086.20 1.979.25
TUCF17813902 S565340AMS MARATHON OIL CORP 5.200% 06/ /2045 DD 06M0MS 145000.000 148,176.80 160,716.55 12539.75
TUCF17813902 5652494AP1 MARATHON OIL CORP 4.400% 07M5/2027 DD 07/24M7 100,000.000 100,685.50 104,507.00 382150
TUCF17813902 5801 3MEV2 MCDONALD'S CORP 4.600% 05/26/2045 DD 0&26M5 260,000.000 268,465.60 200,243.20 2177760
TUCF17813902 588055BT2 MEDTRONIC INC 4.375% 03/15/2035 DD 03M5M5 291 000.000 307 857 .63 328,047.21 20,189.58
TUCF17213902 59852EAHS MIDAMERIC AN ENERGY CO 5200% 10/15/2036 DD 10,0606 30000.000 36,303.20 38647.20 2,343.90
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TUCF17813902 G0S7T1RAGS MOLSON COORS BREVWING CO 3.000% 07/45/2026 DD 07/07ME 195,000.000 184,335.456 190,862.10 6.526.65
TUCF17813902 GO0S7T1RAHS MOLSON COORS BREWING CO 4.200% 07/ 5/2046 DD 0707MG 105,000.000 97,894 .65 106,997 .10 910245
TUCF17813902 6174467Y3 MORGAN STANLEY 4.350% 09/03/2026 DD 09,0814 100,000.000 102,475.00 104,786.00 2,311.00
TUCF17813902 61747YDYS MORGAN STANLEY 4.300% 01/27/2045 DD 01/27M5 415000.000 413,576.55 447,610.70 3403415
TUCF17813902 617482v02 MORGAN STANLEY 6.375% 07/24/2042 DD 07/24M2 160,000.000 205,627.20 222,456.00 16,828.80
TUCF17813902 G2854AAPO MYLAN NV 5.250% 0615/2046 DD 121516 180,000.000 177.875.06 197,227 .80 19,352.74
TUCF17813902 B51639AEG NEVWMONT MINING CORP 5.875% 04/01,/2035 DD 03/22/05 255000.000 27224235 308998.20 36,156.45
TUCF17213902 651639AMS NEWMONT MINING CORP £5.250% 10/01/2039 DD 08413/09 205000.000 230,569.60 262,141.70 3157210
TUCF17813902 65473QBF9 NISOURCE INC 4375% 0515/2047 DD 05/2217 250,000.000 249.795.00 274,020.00 24,225.00
TUCF17813902 658044AG0 NOBLE ENERGY INC 5§.250% 1115/2042 DD 110813 35000.000 37.064.20 38,736.60 1,672.30
TUCF17813902 658044404 NOBLE ENERGY INC 5.050% 1115/2044 DD 110714 185,000.000 185,545.75 198162.75 12,617.00
TUCF172813902 B55044ANS NOBLE ENERGY INC 4.9509 028/15/2047 DD 081517 135000.000 137 864.60 144,471 60 6,607.00
TUCF17813902 655344BRS NORFOLK SOUTHERN CORP 4.650% 01/M5/20460DD 110315 75000.000 79,744 49 85,654 .50 591001
TUCF17813902 655344BU1 NORFOLK SOUTHERN CORP 144A44.050% 0841 5/2052 DD 08M5M7 3988 ,000.000 405,828 65 412,515.06 6,686.41
TUCF17813902 655244B0W7 NORFOLK SOUTHERN CORP 14443.9429 11/01/2047 DD 11M6M7 25000.000 2511325 25,658.50 54525
TUCF17213902 666207BH4 NORTHROP GRUMMAN CORP 4.750% 06/01/2042 DD 05/3113 440000.000 479,380.00 508173.60 28,793.60
TUCF17813902 B666207BPG NORTHROP GRUMMAN CORP 4.030% 104 5/2047 DD 101317 280000.000 279.563.20 2082,628.00 13,064.80
TUCF17813902 G67748AF4 NORTHWEST PIPELINE LLC 7.125% 12/01/2025 DD 121595 50000.000 59,457 .50 59,873.50 416.00
TUCF17813902 677052AA0 OGLETHORPE POWER CORP 5.375% 11/01/2040 DD 110940 425000.000 476,820.25 503,841.75 27,021.50
TUCF17813902 63339XBPQO ORACLE CORP 3.800% 11M&2037 DD 110017 1560,000.000 149,436.00 157,315.50 7.879.50
TUCF17813902 £68339XBQ7  ORACLE CORP 4.000% 11152047 DD 11/0917 290000.000 288,630.90 308815.20 20175.30
TUCF17213902 £694302HX8 PACIFIC GAS & ELECTRIC CO 144A 3.950% 12/01/2047 DD 11/2917 210000.000 209,084 .40 208,716.90 -367.50
TUCF17813902 713448DF0 PEPSICO INC 3.450% 10/06/2046 DD 10,0616 380,000.000 355,286.10 378,350.70 23,064 .60
TUCF17813902 71656LBQ3 PETROLEOS MEXICANOS 144A6.5009% (31 3/2027 DD 12M3M6 175,000.000 17962437 191,275.00 11,650.63
TUCF17813902 718546ALS PHILLIPS 66 4.875% 11M5/2044 DD 111714 135,000.000 142,569.45 154,627 65 12,058.20
TUCF17813902 728006AN1 BARRICK GOLD CORP £.450% 10/ 5/2035 DD 0441504 60,000.000 63,067.20 75729.60 12,661.80
TUCF17813902 744320AX0 PRUDENTIAL FINANCIAL INC 144A3.905% 12/07/2047 DD 1200717 266,000.000 273.307.02 271,322.66 -1,984 .36
TUCF17813902 761713AZ9 REYNOLDS AMERICAN INC 6.150% 09152043 DD 09M7M3 95000.000 115,659.65 122,103.50 5,443.85
TUCF17813902 761713BB1 REYNOLDS AMERICAN INC 5.850% 03M 52045 DD 061215 260,000.000 308,223.05 324,680.20 16,457 15
TUCF17813902 775109BB6 ROGERS COMMUNICATIONS INC 5.0009 03415/2044 DD 031014 170,000.000 181,849.00 196,324.70 14,485.70
TUCF172813902 80231LAGO SANTANDER UK GROUP HOLDINGS PL VAR RT 11/03/2023 DD 110317 145000.000 145,000.00 145336 .40 336.40
TUCF17813902 82431LAD1 SHIRE ACQUISITIONS INVESTMENTS 3.2009% 08/23/2026 DD 09/23M6 405,000.000 378,407.70 385988.75 17.581.05
TUCF17813902 24205VAJ4 SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23M5 180,000.000 177 606.85 217.411.20 39,804 .34
TUCF17813902 267220AC0 SUNCOR ENERGY INC 7.150% 02/01/2032 DD 01/29/02 220000.000 279,877.40 205134 .40 15,257 .00
TUCF17813902 S6755BAP4 SUNOCO LOGISTICS PARTNERS OPER 5.300% 04/01/2044 DD 0403414 50000.000 49,347 .00 49,345.00 -2.00
TUCF17813902 86765BAQ2  SUNOCO LOGISTICS PARTNERS OPER 5.350% 05/ 5/2045 DD 111714 445000.000 429,718.70 442,200.95 12,482.25
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TUCF17813902 86765BAV1  SUNOCO LOGISTICS PARTNERS OPER 5.400% 10/01/2047 DD 08/21417 145000.000 144,869.57 145978.75 110918
TUCF17813902 S7165BAMS  SYNCHRONY FINANCIAL 39509 12/01/2027 DD 12001417 185000.000 184.470.90 18422115 24875
TUCF17313902 830451438  TENNESSEE GAS PIPELINE CO LLC 7.000% 0345/2027 DD 03/13/97 35000.000 40,735.90 41,647 55 911.75
TUCF17313902 8304514V TENNESSEE GAS PIPELINE CO LLC 7.000% 10/5/2028 DD 10/08/93 250000.000 292102.50 302.925.00 10,822.50
TUCF17313902 882389CC1  TEXAS EASTERN TRANSMISSION LP 7.000% 07/15/2032 DD 07/02/02 100,000.000 122124.00 127.749.00 5,625.00
TUCF17813902 887317ARE  TIME WARNER INC 4.050% 1215/2023 DD 121613 355000.000 366.100.85 371,333.55 523270
TUCF17813902 887317BB0  TIME WARNER INC 3.800% 02/15/2027 DD 1200816 100000.000 99.432.00 99,906.00 474.00
TUCF17313902 88732JANS  TIME WARNER CABLE LLC 7.300% 07/01/2033 DD 06/18/08 115000.000 141, 466.10 144,147 .90 2,681.80
TUCF17313902 88732JA02  TIME WARNER CABLE LLC 6.750% 06/15/2039 DD 06/20/09 130000.000 151,135.40 15598440 4,349.00
TUCF17813902 88732JAY4  TIME WARNER CABLE LLC 5.875% 11/15/2040 DD 1141540 130,000.000 132,638.50 141,048.70 2.410.20
TUCF17813902 88732JBD8  TIME WARNER CABLE LLC 4.500% 09/15/2042 DD 0841012 155000.000 140,377.30 14542410 5.046.30
TUCF17813902 893574AF0  TRANSCONTINENTAL GAS PIPE LINE 4.450% 08/01/2042 DD 07432 £0,000.000 54,794.40 62.781.00 7.936.60
TUCF17313902 90131HAB1  21ST CENTURYFOX AMERICAINC 5.400% 10/01/2043 DD 08/3013 0,000.000 36.144.00 93.943.00 12,304.00
TUCF17313902 90131HBDE  21ST CENTURYFOX AMERICAINC 6.550% 03/15/2033 DD 08415106 100,000.000 121,390.00 131,437.00 10,047.00
TUCF17813902 S0131HBKO  21ST CENTURYFOX AMERIC A INC 6.1509% 03/01/2037 DD 03/02/07 180,000.000 222,349.40 248,331 60 26,482.20
TUCF17813902 90131HBQ7  21ST CENTURYFOX AMERICAINC 6.150% 02/15/2041 DD 08/15/11 120000.000 141,932.40 159,304.80 17.372.40
TUCF17813902 92343VCM4  VERIZON COMMUNICATIONS INC 5.0129% 08/21/2054 DD 02/21/15 249000.000 250,630.74 25497351 434277
TUCF17313902 92343VDS0  VERIZON COMMUNICATIONS INC 5.0129% 04/15/2049 DD 0200347 140,000,000 137 05260 146,330.60 9.778.00
TUCF17313902 92343VDU5  VERIZON COMMUNICATIONS INC 5.2509% 03/16/2037 DD 031647 405000.000 401,381.50 445370.40 43,488.90
TUCF17813902 92343VEAS  VERIZON COMMUNICATIONS INC 4.5009% 081042033 DD 081047 155000.000 154 ,562.90 162,568 65 8.005.75
TUCF17813902 928624AX8  VIACOM INC 6.375% 04/30/2036 DD 04/12/06 £5,000.000 70,879.25 73.752.90 237365
TUCF17813902 92653PAU6  VIACOM INC 5.350% 03/01/2043 DD 0819113 590000.000 579.018.25 61048480 31.466.55
TUCF17313902 931427AB4  WALGREENS BOOTS ALLIANCE INC 4.500% 11/18/2034 DD 11/18/14 105000.000 105 656.25 109,637 85 3.981.60
TUCF17813902 94973VBF3  ANTHEM INC 5.100% 01/15/2044 DD 08/06/13 125000.000 13319375 14539125 12,697 50
TUCF17813902 95(M0QACS  WELLTOWER INC 4.2509% 04/01/2026 DD 03/01/16 155000.000 160,671.45 162,266.40 1594.95
TUCF17813902 96949LACS  WILLIAMS PARTNERS LP 5.100% 09/15/2045 DD 0303/15 240000.000 242,204.50 263,944.80 21,740.30
TUCF17313902 96950FAF1  WILLIAMS PARTNERS LP 6.300% 04/15/2040 DD 0202410 335000.000 382,724.95 412,029.90 20,304.95
TUCF17313902 96950FAKD  WILLIAMS PARTNERS LP 5.300% 11/15/2043 DD 1141513 5,000,000 93,263.70 100,119.30 6.356.10
TUCF17313902 96950FAPS  WILLIAMS PARTNERS LP 4.900% 01/15/2045 DD 0627414 115000.000 114,728.15 122,000.05 7.271.80
IOTAL CORPORATE DEBT INSTRURENTS 8328719697 87,322 696,18 403549921

CORPORATE STOCHK - PREFERRED

TUCF17813702 1729067GD7  CITIGROUP INC VAR RT 12/31/2049 DD 10/2912 250000.000 25343780 265,937 .50 12,500.00
TUCF17813702 172067KD2  CITIGROUP INC VAR RT 12/31/2042 DD 111315 50000.000 51,750.00 53187 .50 1.437.50
TUCF17813702 902973AZ9 US BANCORP VAR RT 12/31/2049 DD 02M 317 100000.000 100,000.00 108,255.00 8,255.00
IQTAL CORPORATE STOCHK - PREFERRED 405,187.50 427,380.00 22,192.50
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OTHER INVESTMENTS
TUCF17813702 02765UDN1 AMERICAN MUNI PWR-OHIO INC OHR 5.939% 02/ 5/2047 DD 09/20M0 600,000.000 706,218.00 787,908.00 £81,690.00
TUCF17813702 12082TALG BURBANK CAWTR & PWR ELEC RE VE £6.323% 06/01/2040 DD 0231410 300000.000 363,780.00 385251.00 21,462.00
TUCF17813702 13063DAES CALIFORNIAST VAR RT 0401/2047 DD 04/27M7 700,000.000 700,000.00 701,722.00 1,722.00
TUCF17813702 13077CTLS CALIFORNIAST UNIV REVENUE £.484% 11/01/2041 DD 040610 400,000.000 504,376.00 550,720.00 46,344 .00
TUCF17813702 5446526E5 LOS ANGELES CAWSTWTR SYS REVE 5.713% 06/1/2039 DD 10/2110 400,000.000 477 544.00 506,020.00 28,536.00
TUCF17813702 54473ENSO LOS ANGELES CNTY CAPUBLIC WKS 7.618% 08/01/2040 DD 11/23410 500000.000 708,025.00 776,690.00 68,665.00
TUCF17213702 59259NZNG MET TRANSPRTN AUTH NY DEDICATE 6.089% 11/15/2040 DD 03/25M0 100000.000 126,840.00 133,792.00 6.952.00
TUCF17813702 6490022E2 NEW YORK ST DORM AUTH ST PERSO 5.289% 034 5/2033DD 101410 400,000.000 465,044.00 469,188.00 4144 .00
TUCF17813702 650035TDO NEWW YORK ST URBAN DEV CORP REV 5.770% 0315/2039 DD 12/01.09 400,000.000 481,204.00 489,028.00 7.824.00
TUCF17813702 682051 AD9 OMAN GOVERNMENT INTERNATI 1444 3.875% 03/08/2022DD 0320817 400,000.000 397,952.00 402,400.00 4,442.00
TUCF17813702 79765RTKS SAN FRANCISCO CITY & CNTY CAP 6.0009 11/01/2040DD 0810440 200,000.000 244,036.00 257,572.00 13,636.00
TUCF17813702 S0413TAFG SADI GOVERNMENT INTERNAT 144A4.625% 10/04/2047 DD 100417 400,000.000 397 ,560.00 408,520.00 10,960.00
TUCF17813702 88830LAA1 TOBACCO SETTLEMENT FIN AUTH WV 7.4679 0601/2047 DD 06/26/07 385000.000 37574375 38394395 8,200.20
TUCF17813702 89602NVM3  TRIBOROUGH NY BRIDGE & TUNNEL 5.550% 114 5/2040 DD 10/28M0 600,000.000 714,786.00 761,424.00 46,638.00
TUCF17813702 91412GEAQ UNIV OF CALIFORNIA CAREVENUES 6.296% 054 5/2050 DD 09/3010 200,000.000 227.278.00 244,796.00 17.518.00
TUCF17813702 99F133C8A US LONG BOND FUTURE (CBT)EXP MAR 18 11.000 000 3600.38 3.6090.38
TUCF172813702 99F139C8A US10YRNOTE FUTURE (CBT)EXP MAR 18 109.000 ono -66,718.76 £66,718.76
TUCF17813702 Q9F700CS8A US ULTRABOND (CBT)EXP MAR 18 7.000 ono 10,718.75 10,718.75
TUCF17813702 99QACE5J0 CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200,000.000 -3,06582 2857 .86 592368
TUCF17813702 99QACSCL2E CCP_IRSR LIB3M 100B8PS P 2.25% 2046 DEC 21 CME 1,800,000.000 144 672.20 124,424 35 -20,247 .95
TUCF17813702 99QADF492 CCP CDX SP UL CDX.NAIG 28 1.000% 06/20/2022 DD 03/20M7 2,500,000.000 43145.62 55,787 .50 12,641 .88
TUCF17813702 EDF306C8S EURO-BUND FUTURE EUX) EXP MAR 18 -12.000 000 2514475 2514475
TUCF17813702 LABD37817 ARGENTINABONAR BONDS VAR RT 04/03/2022 74000.000 4,309.24 3.911.29 -397.95
TUCF17813702 LABF116H4 ARGENTINAPOM POLITICAMONETAR VAR RT 06/21/2020 1,200,000.000 7383029 6820717 562312
TUCF17813702 LABZ4F1X6 ARGENTINE REPUBLIC GOVERNMENT £.280% 11/09/2047 500,000.000 579.781.89 608,313.27 2853138
TUCF17813702 LBOQF54wWS CCP_ZCS.P BRL-CDI 1D CME REC 8.189% 2020 JAN 02 3,600,000.000 o 248072 248971
TUCF17813702 LMIQE7QG62 CCPIRSP TIE28D 100BPS R 6.08 6.080%R 10 CME £,100,000.000 000 47 .118.03 -47,118.03
TUCF17813702 LMIQEX5S0 CCP_IRS.P MXN-TIE-BANXICO 28 REC 5.999% 2026 JAN 30 800,000.000 000 -4,824.92 4,824 .92
TUCF17813702 LMIQFM288 CCP_IRS.P MXN-TIE-BANXICO 28 REC 7.32% 2021 NOV 09 12,600,000.000 aful) -11,784.90 -11,784.90
TUCF17813702 LMIQFPZW4 CCP_IRS.P MXN-TIIE-BANXICO 28 7.740% 74% 2027 FEB 22 7.500,000.000 000 £5.525.21 £5.525.21
TUCF17813702 NASQC70P4 CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2018 DEC 20 100,000.000 -327.24 527.78 855.02
TUCF17813702 NAQQDIATO CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 600,000.000 -4,26349 8237711 12,501.20
TUCF17813702 NASQDIDO0O CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 600,000.000 -4,26349 823771 12,501.20
TUCF17813702 NAZQDIGHO CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 100,000.000 -710.482 137295 2,083.53
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TUCF17813702 NAZQDCEHS CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2018 DEC 20 400,000.000 -1,30894 211110 342004
TUCF17813702 NASQDJOM4 CDS SP UL REPUBLIC OF ITALYR 100BPS 2019 MAR 20 1,400,000.000 58783 12,585.99 11,998.16
TUCF17813702 NASQDRL43 CDS SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 100,000.000 -4,95024 244 .59 520383
TUCF17813702 NASQDUSAS CXTSP ULCDXNAIG21 R 100BPS 2018 DEC 20 1,100,000.000 18,855.90 10,557.07 -8,208.83
TUCF17813702 NAQQE3428 CDS SPULBHP BILLITON LIMITE R 100BP S 2021 JUN 20 100,000.000 2292 233425 2311.33
TUCF17813702 NAQQE3BME CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200000.000 -3,065382 285786 592362
TUCF17813702 NASQE3C02 CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200000.000 -3,06582 285786 592362
TUCF17213702 NAQQEGXP2 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 1.75% 2026 DEC 21 1,500,000.000 79,708.52 75,654 .86 -4,053.66
TUCF17813702 NASQEFSKS CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 200,000.000 -1.78751 284398 4,631.49
TUCF17813702 NAZQEJAVZ CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.33% 2025 AUG 19 900,000.000 -3.63721 853.54 4,490.75
TUCF17813702 NAZQEJG20 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.34% 2025 AUG 24 500,000.000 -216714 316.85 248399
TUCF17813702 NAGQENCFQ CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 DEC 20 1,100,000.000 -11,797 56 16170.48 27.968.04
TUCF17813702 NASQEWWYS CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.50% 2046 JUN 15 4,600,000.000 2502513 70,682.36 45,657.23
TUCF17813702 NAZQEXVLO CCP_CDS.SP ULBERKSHIRE HATHAREC 100BPS 2020 DEC 20 300,000.000 3.974.40 6,325.80 235140
TUCF17813702 NAQQF16E2 CDS SP UL ARGENTINE REPUBLIC R S00BPS 2022 JUN 20 100,000.000 10,498.60 11,702.61 1,204.01
TUCF17813702 NAQQF4268 CCP_CDX.SP ULCDXNAIG.29 V11.000% 00BPS 2022 DEC 20 100000.000 2,297.20 238370 86.50
TUCF17813702 NAQQF4904 CCP_CDS.SP ULMETLIFE INC.C REC 100BF S 2022 DEC 20 500,000.000 10,0628.73 11,915.50 1,846.77
TUCF17813702 NASQF4GX4 CDS SP UL REPUBLIC OF COLOMBIR 100BP S 2022 DEC 20 200,000.000 ono 416.56 416.56
TUCF17813702 NA9QF4HS54 CDS SP UL UNITED MEXICAN STATR 100BPS 2022 DEC 20 1,300,000.000 000 -3,603.95 -3,603.95
TUCF17813702 NAQQF4HZZ2 CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2022 DEC 20 600,000.000 000 -16,733.53 16,733.53
TUCF17813702 NASQF4J60 CDS SP UL UNITED MEXICAN STATR 100BPS 2022 DEC 20 100,000.000 000 277.23 -277.23
TUCF172813702 NAGQF4TR2 CDS SP UL REPUBLIC OF COLOMBIR 100BP S 2022 DEC 20 200000.000 000 416.56 416.56
TUCF17813702 NAQQF5679 CXT SP ULCDXNAHY29R 5S00BPS 2022 DEC 20 600,000.000 97.316.67 102,300.11 498344
TUCF17813702 NAQQF5CE4 CCP_CDX.BP ULCDXNAHY.Z28 V1 PAY S00BPS 2022 DEC 20 600,000.000 003 -49,707.00 -49,707.03
TUCF17813702 NAQQFSVES CCP_CDS. SP UL THE SHERWIN-VWILREC 100BPS 2022 DEC 20 100,000.000 1.536.05 201740 421.35
TUCF17813702 NAQQFED32 CCP_CDS.SP ULBRK CME REC 100BPS 2022 DEC 20 200000.000 4,280.03 448560 205.57
TUCF17813702 NASQFADA7 CCP_CDS. SP ULCHESAPEAKE ENER REC S00BPS 2018 JUN 20 100,000.000 5167.30 167810 -3,480.20
TUCF17813702 NASQFASLZ CDXSPULCMBXNABBB.9 1R 300BPS 2058 SEP 17 400,000.000 -52,531 .47 -44,376.08 8155.39
TUCF17813702 NAQQFCO62 CCP_CDS. SP ULBERKSHIRE HATHAREC 100BPS 2021 DEC 20 300,000.000 232020 6,961.20 4,632.00
TUCF17813702 NAQQFDEDO CXTSP ULCDXNAHY27 R S00BPS 2021 DEC 20 450,000.000 57,073.95 72156.07 15,082.11
TUCF172813702 NAGQFDTV4 CXTSP ULCDXNAHY.27 R 0BPS 2021 DEC 20 350000.000 44,390.25 56121.39 11,730.52
TUCF17813702 NAQQFESES CCP_CDS.SP ULMACOM INC.CME REC 100BP S 2021 MAR 20 100,000.000 -274.70 603.20 877.90
TUCF17813702 NAQQFESSS CCP_CDS.SP ULMETLIFE INC.C REC 100BP S 2020 MAR 20 250000.000 3.652.80 459275 940.25
TUCF17813702 NAQQFEQKS CXT SP ULCDXNAHY27 R S00BPS 2021 DEC 20 300,000.000 38,0493 48,104.05 10,054.74
TUCF17813702 NASQFENUO CCP_CDS.SP UL ANADARKO PETROL REC 100BPS 2020 DEC 20 100000.000 -246.90 1,623.50 1.870.40
TUCF172813702 NASQFESAS CCP_CDS.SP ULPRUDENTIALFINAREC 100BPS 2020 DEC 20 500,000.000 6.,836.50 10,800.00 3.963.50
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TUCF17813702 NASQFEWWE CCP_CDS.SP ULPRUDENTIALFINAREC 100BPS 2020 JUN 20 300000.000 4,586.40 5,822.40 1,236.00
TUCF17813702 NASQFQEG3 CCP_CDS.SP ULMETLIFE INC.C REC 100BP S 2022 JUN 20 450,000.000 453737 11.114.55 657718
TUCF17813702 NAZQFSX79 CDSSPUL UNITED MEXICAN STATR 100BPS 2022 JUN 20 200,000.000 0no 441.00 441.00
TUCF17813702 NAQQFT495 CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 400,000.000 301337 2916.36 -97.01
TUCF17813702 NAIQFTAL1 CCP _CDS. SP ULMORGAN STANLEY REC 100BPS 2020 DEC 20 300,000.000 454284 574710 1,204.26
TUCF17813702 NASQFTN45 CCP_CDS.SP UL THE GOLDMAN SAC REC 100BPS 2022 JUN 20 400000.000 4,458.10 8914.00 4,455.90
TUCF17813702 NASQFTNI4 CDS SP UL UNITED MEXICAN STATR 100BPS 2022 JUN 20 100,000.000 000 220.50 22050
TUCF17813702 NASQFTPH4 CCP_CDS.SP ULUNITED STATES SREC S00BPS 2022 JUN 20 200,000.000 onz 2319040 2319038
TUCF17813702 NAZQFTTKZ CCP_CDS.SP ULGS CME REC 100BP S 2020 DEC 20 300,000.000 4,641.90 5,769.00 112710
TUCF17813702 NASQFUAD4 CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 400000.000 280171 2916.36 114.65
TUCF17813702 NASQFUAQY CDSSPULPETROLEQOS MEXICANOS R 100BPS 2022 JUN 20 400000.000 000 9.305.88 9.30588
TUCF17813702 NA2QFW472 CCP_CDS. SP UL ANADARKO PETROL REC 100BPS 2022 JUN 20 100,000.000 om 532.80 53879
TUCF17313702 NAZQFYORE8 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.009 2023 JUL12 2,800,000.000 14,547 .92 3971341 2516543
TUCF17813702 NAZQFYOU1 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.009% 2019 DEC 20 2,200,000.000 om 281250 281249
TUCF17813702 XX9QF4NC1 CCP_CDX.BP ULITRAXX_EUROPE _2PAY 100BPS 2022 DEC 20 3,700,000.000 006 -120,630.81 -120,630.87
TUCF17813702 XX9QFCXG65 CCP BP CDXITRAXX MAIN26 5Y P 100BPS 2021 DEC 20 2,900,000.000 o -95415.57 0541558
TUCF17813702 XX9QFM7ES CCP_IRS.P EUR-EURIBOR-REUTERS REC 1.509 2048 MAR 21 100,000.000 1.505.23 472.50 1.977.73
TUCF17813702 XX9QFMQF1 CDS SP UL UNICREDIT SOCIETAR 100BP S 2019 DEC 20 100,000.000 ono 496.24 496.24
TUCF17313702 XX9QFSRM2Z CCP_CDS.SP ULTELEFONICAS. AREC 100BPS 2022 JUN 20 200,000.000 1.,061.81 3,661.96 260015
TUCF17813902 072024NDO BAY AREACATOLL AUTH TOLL BRI 6.263% 04/01/2049 DD 11/05/09 200000.000 271,703.99 295,464.00 23,760.01
TUCF17813202 13053A5GS  CALIFORNIAST 7.550% 04/01/2032 DD 04/28/09 900,000.000 1,336,509.00 1.416,249.00 79.740.00
TUCF17213902 13063BJC7 CALIFORNIAST 7.600% 11/01/2040DD 120110 75000.000 111,082.80 119769.75 8,687.25
TUCF17313902 168363CES CHILE GOVERNME NT INTERNATIONAL 3.860% 06/21/2047 DD 05/2117 125000.000 124,801.25 128,375.00 357375
TUCF17813902 195325BRS COLOMBIA GOVERNMENT INTERNATIO 5.625% 02/26/2044 DD M/28M14 340000.000 350,200.00 389,300.00 39,100.00
TUCF17813902 195325CU7 COLOMBIA GOVERNMENT INTERNATIO 5.000% 06/ 52045 DD M/28M5 475000.000 467,769.00 502,312.50 34,543.50
TUCF17813902 54438CPA4  LOS ANGELES CACMNTY CLG DIST 6.750% 08/01/2049DD 07/2210 675000.000 969,914.25 104771475 77.800.50
TUCF17313902 544646XZ0 LOS ANGELES CAUNIF SCH DIST §.780% 07012024 DD 101509 250000.000 308,215.00 318,797.50 10,582.50
TUCF17313902 57604TADS MASSACHUSETTS ST TRANSPRTN FUN 5.731% 06/01,/2040 DD 12/23M0 325000.000 411,521.80 423,858.50 12,337.00
TUCF17313902 64613935 NEW JERSEY ST TURNPIKE AUTH 7.414% 01/01/2040 DD 04/28/09 290000.000 417.753.70 447,620.80 29,867 .10
TUCF17813902 G64972F T30 NEW YORK CITY NY MUNI WTR FIN 5.7249 06/ 5/2042 DD 06/30M0 350,000.000 444 738.00 474,400.50 29,662.50
TUCF17813202 693299BG2  PANAMA GOVERNMENT INTERNATIONA 4.500% 054 5/2047 DD 051517 100000.000 99,924 .65 107,650.00 772535
TUCF17813902 73358WJA3 PORT AUTH OF NEW YORK & NEWW JE 4.458% 10/1/2062 DD 101012 285000.000 209551365 320,098.05 33,584 .40
TUCF17313902 7602942BAQ URUGUAY GOVERNME NT INTERNATION 5.100% 06/ 8/2050DD 06/ 814 475000.000 427 500.00 527,250.00 99,750.00
TUCF17813902 SO0M13TAFG SAUDI GOVERNMENT INTERNAT 144A4.625% 10/04/2047 DD 100417 505000.000 501,919.80 515,756.50 13,837.00
TUCF17813902 882722VNE TEXAS ST 4.68136 04/01/2040 DD 02/2910 450000.000 500,980.50 532,471 .50 22,491.00
TUCF17213902 91036QAZ1 MEXICO GOVERNMENT INTERNATIONAS.750% 10/ 2/2032 DD 104210 440000.000 405,900.00 468,600.00 62,700.00
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TUCF17813902 91036QBF4 MEXICO GOVERNMENT INTE RNATION A 4.600% 01/23/2046 DD 01/23M5 110000.000 98,725.00 108,460.00 9,735.00
TUCF17313202 91027BABEG MEXICO GOVERNMENT INTE RNATION A4.350% 011 5/2047 DD 08M1ME 420000.000 368,925.00 401,100.00 32175.00
TUCF17313902 9141 2F7Y7 UNIV OF CALIFORNIACAREVENUES 5.770% 0815/2043 DD 08/27/09 250000.000 305,665.00 326,990.00 21,325.00
TUCF17813902 91412GDZ5 UNIV OF CALIFORNIA CAREVENLUES 5.946% 0515/2045 DD 09/3010 300000.000 369,852.00 392,907.00 23,055.00
TUCF17813702 99QACSONC IRSP USD 30Y 47BPS R 3.23% PUT FEB 19 003.230 ED 021919 800,000.000 46178.80 9,580.80 -36,598.00
TUCF17813702 99QACS20K IRSP USD 30Y SBPSR 3.2%PUT MAR 19 003200 ED 031819 500000.000 30.531.75 7.082.75 -23,449.00
TUCF17813702 99QACE9QC IRSP USD 30YR 100BP S 27% PUT MAY 19 002.700ED 051319 700000.000 7447335 33519.50 -<40,953.85
TUCF17813702 99QACSORYV IRSP USD 30YR 100 BP S 245% PUT JUN 19002.450 ED 062819 300000.000 41,058.35 2346411 17.594.25
TUCF17813702 99QACS9RY IRSP 30R 100BPS 2.45% P UT JUN 19 002.450 ED 062819 £00000.000 109,488.95 62570.96 -46,918.00
TUCF17813702 99QAC99TE IRSP USD 30YR100BPS 271% PUT AUG 19 002.710 ED 032619 2,300,000.000 254,287.08 122,486.50 -131,800.58
TUCF17813702 99QADBOKK CCP IRS C USO006M R 1.65% CALLNOV 18 001.650 ED 111518 6,500,000.000 2698215 2574.00 -24,408.15
TUCF17813702 99QADJORC IRS R 2.7000000 P US0003M PUT JUN 18 002700 ED 61118 1,400,000.000 16,940.00 8,082.06 8.857.94
TUCF17313702 99QADJIRL IRS R 2.6950000 P USO003M PUT JUN 18 002695 ED 060818 1,800,000.000 22815.00 10,486.08 -12,328.92
TUCF17813702 01F032625 COMMIT TO PUR FNMA SF MTG 3.500% 02/01/2048 DD 020118 -1,200000.000 -1,328,03125 -1,332,656.00 462475
TUCF17313702 999CBKUST? SWAPASDACITI CASH COLLATERALVARRT 01/01/2049 DD 07108 -260,000.000 -260,000.00 -260,000.00 0.00
TUCF17813702 99QUPMUS3  SWAPASDAJPM CASH COLLATERAL VAR RT 01/01/2049 DD 070103 -160,000.000 -160,000.00 -160,000.00 0.00
TUCF17813702 99QACOAY4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 -200,000.000 0o 0.00 0.00
TUCF17813702 99QACSCM1 CCP IRSR LIB3M 100BP S P 2.25% 2.2809% 12/21/2046 DD 12/2116 -1,800000.000 ono 0.00 0.00
TUCF17313702 99QADBQEGS CXT_SP ULCDXNAMHY.27 R S00BPS 2021 DEC 20 -300,000.000 ono 0.00 0.00
TUCF17813702 99QADF5A8 CCP_CDX SP ULCDX.NAIG.28R 100BPS 2022 JUN 20 -2,500000.000 -0.15 0.00 015
TUCF17813702 LBOQF54X4 CCP_ZCS. P BRL-CDI 1D CME REC £.18% 2020 JAN 02 -3,600000.000 -364.49 0.00 364.49
TUCF17813702 LM2QE7Q54 CCP_IRSP TIE28D R 6.08% VAR RTR 10 CME -8,100000.000 -45,966.00 0.00 45,966.00
TUCF17813702 LMIQEXSTE CCP_IRS._P MXN-TIE-BANXICO 28 REC 5.99% 2026 JAN 30 -800,000.000 -4,73878 0.00 473878
TUCF17813702 LMIQFM3B2 CCP _IRS._P MXN-TIEBANXICO 28 REC 7.32% 2021 NOV 09 -12,600000.000 -3,928289 0.00 3,928.89
TUCF17813702 LM3QFPZX2 CCP_IRS._P MXN-TIE-BANXICO 28 REC 7.74% 2027 FEB 22 -7.,500000.000 -1.51615 0.00 151615
TUCF17813702 NA2QC70Q2 CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2018 DEC 20 -100,000.000 0no 0.00 0.00
TUCF17313702 NAZQDIALL7 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -600,000.000 ono 0.00 0.00
TUCF17313702 NA2QDID34 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -600,000.000 ono 0.00 0.00
TUCF17313702 NAZQDIGJE CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -100,000.000 0no 0.00 0.00
TUCF17813702 NAZQDCEJ1 CDS_SP UL FEDERATIVE REFUBUC R 100BPS 2018 DEC 20 -400,000.000 0no 0.00 0.00
TUCF17813702 NAZQDJONZ CDS_SP UL REPUBLIC OF ITALYR 100BPS 2019 MAR 20 -1,400000.000 000 0.00 0.00
TUCF17813702 NAZQDRLS0 CDS_SPULPETROLEO BRASILEIRO R 100BPS 2019 JUN 20 -100,000.000 ono 0.00 0.00
TUCF17813702 NA2QDUS9B4 CXT_SP ULCDXNAIG.21 R 100BPS 2018 DEC 20 -1,100000.000 ono 0.00 0.00
TUCF17813702 NASQE28HZ CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -200,000.000 ono 0.00 0.00
TUCF17813702 NAQQE3436 CDS_SP UL BHP BILLITON UMITE R 100BP S 2021 JUN 20 -100,000.000 000 0.00 0.00
TUCF17813702 NASQE3BRS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -200,000.000 0no 0.00 0.00
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BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss
TUCF17813702 NAQQE3C45 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -200,000.000 000 0.00 0.00
TUCF172813702 NAGQEGXS2 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 1.75% 2026 DEC 21 -1,500000.000 ono 0.00 0.00
TUCF17813702 NASQEJAYS CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.33% 2025 ALG 19 -200,000.000 000 0.00 0.00
TUCF17813702 NASQEJG79 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.34% 2025 AIG 24 -500,000.000 ono 0.00 0.00
TUCF17813702 NAZQENCHS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 DEC 20 -1,100000.000 000 0.00 0.00
TUCF17813702 NAQEWNDE CCP_IRS. R USD-LIBOR-BBA3M CMPAY 2.509% 2046 JUN 15 -4,600000.000 -33463.%3 0.00 33.463.83
TUCF17813702 NASQEXVMES CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2020 DEC 20 -300,000.000 000 0.00 0.00
TUCF17213702 NAQQF16HE CDS_SP UL ARGENTINE REPUBLIC R S00BPS 2022 JUN 20 -100,000.000 000 0.00 0.00
TUCF17813702 NAQQF4276 CCP_CDX._SP ULCDX.NAIG.29_V1 REC 100BPS 2022 DEC 20 -100,000.000 -0 0.00 0.0
TUCF17813702 NAQQF4912 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2022 DEC 20 -500,000.000 -0.01 0.00 0.0
TUCF17813702 NAZQF4G14 CDS_SP UL REPUBLIC OF COLOMBI R 100BP S 2022 DEC 20 -200,000.000 -2,57382 0.00 257382
TUCF17813702 NAQQF4H39 CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2022 DEC 20 -600,000.000 -28512.10 0.00 2951210
TUCF17813702 NASQF4J86 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2022 DEC 20 -100,000.000 -597.31 0.00 597.81
TUCF17813702 NASQF4JA1 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2022 DEC 20 -1,200000.000 -8,46615 0.00 846615
TUCF17813702 NAQQF4TT9 CDS_SP UL REPUBLIC OF COLOMBI R 100BP S 2022 DEC 20 -200,000.000 -3,10820 0.00 3108.80
TUCF17813702 NAQQFS5695 CXT_SP ULCDXNAHY29R S00BPS 2022 DEC 20 -600,000.000 000 0.00 0.00
TUCF17813702 NAQQFSC72 CCP_CDX._BP ULCDX NAHY.29_V1 PAY S00BPS 2022 DEC 20 -G00,000.000 -48,621.04 0.00 43,621.04
TUCF17813702 NASQF5VG1 CCP_CDS._SP UL THE SHERWIN-AWILREC 100BPS 2022 DEC 20 -100,000.000 -0.01 0.00 0.0
TUCF17813702 NAQQFED46 CCP_CDS._SP ULBRK CME REC 100BPS 2022 DEC 20 -200,000.000 -0.02 0.00 0.02
TUCF17813702 NAQQFADBS CCP_CDS._SP ULCHESAPEAKE ENER REC S00BPS 2018 JUN 20 -100,000.000 000 0.00 0.00
TUCF17813702 NASQFASM1 CDX_SP UL CMBX.NABBB.9 1R 300BPS 2058 SEP 17 -400,000.000 000 0.00 0.00
TUCF172813702 NAQQFCO70 CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2021 DEC 20 -300,000.000 000 0.00 0.00
TUCF17813702 NASQFDEFS CXT_SP ULCDXNAHY.27 R S00BPS 2021 DEC 20 -450,000.000 000 0.00 0.00
TUCF17813702 NAJQFDTW2 CXTSP ULCDXNAHY27R 0BPS 2021 DEC 20 -350,000.000 000 0.00 0.00
TUCF17813702 NAQQFESG1 CCP_CDS._SP ULVIACOM INC.CME REC 100BP S 2021 MAR 20 -100,000.000 000 0.00 0.00
TUCF17813702 NAQQFEST2 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2020 MAR 20 -250,000.000 000 0.00 0.00
TUCF17813702 NASQFENYS CCP_CDS._SP ULANADARKO PETROLREC 100BPS 2020 DEC 20 -100,000.000 000 0.00 0.00
TUCF17813702 NAQQFESB7 CCP_CDS._SP ULPRUDENTIALFINAREC 100BPS 2020 DEC 20 -500,000.000 000 0.00 0.00
TUCF17813702 NAQQFEWX4 CCP_CDS._SP ULPRUDENTIALFINAREC 100BPS 2020 JUN 20 -300,000.000 000 0.00 0.00
TUCF17813702 NAQQFQEI7 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2022 JUN 20 -450,000.000 -0.0 0.00 0.0
TUCF17813702 NAGQFSX95 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2022 JUN 20 -200,000.000 -2,88196 0.00 2,281.96
TUCF17813702 NASQFTS5A1  CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 -400,000.000 ono 0.00 0.00
TUCF17813702 NAQQFTAN7 CCP_CDS._SP ULMORGAN STANLEYREC 100BPS 2020 DEC 20 -300,000.000 -0.01 0.00 0.
TUCF17813702 NAQQFTNGO CCP_CDS._SP UL THE GOLDMAN SAC REC 100BPS 2022 JUN 20 -400,000.000 -0.01 0.00 0.0
TUCF17813702 NAZQFTPCS CDS_SP UL UNITED MEXICAN STATR 100BPS 2022 JUN 20 -100,000.000 -1,39574 0.00 1,395.74
TUCF172813702 NASQFTPJO CCP_CDS._SP ULUNITED STATES SREC 5S00BPS 2022 JUN 20 -200,000.000 -8.74120 0.00 8.741.20
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Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss
TUCF17813702 NAZQFTTN7? CCP_CDS._SP ULGS CME REC 100BP S 2020 DEC 20 -300,000.000 -0 0.00 0.01
TUCF17813702 NASQFUASZ CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 -400,000.000 ono 0.00 0.00
TUCF17813702 NAZQFUAT1 CDS_SPULPETROLEOSMEXICANOSR 100BPS 2022 JUN 20 -400,000.000 -20,220.87 0.00 2022087
TUCF17813702 NAZQFW430 CCP_CDS._SP ULANADARKO PETROL REC 100BPS 2022 JUN 20 -100,000.000 -361375 0.00 361375
TUCF17813702 NAZQFYOT4 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.009% 2023 JUL12 -2,200000.000 -0.m 0.00 0.0
TUCF17813702 NAQQFYW7 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.00% 2019 DEC 20 -2,200000.000 -11,61540 0.00 11,615.40
TUCF17813702 XX9QF4NDQ CCP _CDX._BP ULITRAXX_EUROPE _2PAY 100BPS 2022 DEC 20 -3,700000.000 -98318.60 0.00 98,318.60
TUCF17313702 XX9QFCX99 CCP _BP CDXITRAXX MAIN2G 5Y P 100BPS 2021 DEC 20 -2,900000.000 -51,056.95 0.00 51,056.96
TUCF17813702 XX9QFM7D7 CCP_IRS._R EUR-EURIBOR-REUTERS PAY 1.509 20428 MAR 21 -100,000.000 -0.m 0.00 0.01
TUCF17813702 XX9QFMQGQ CDS_SP UL UNICREDIT SOCIETAR 100BPS 2019 DEC 20 -100,000.000 527278 0.00 527278
TUCF17813702 XX9QFSRPS CCP_CDS._SP ULTELEFONICAS AREC 100BPS 2022 JUN 20 -200,000.000 -0 0.00 0.0
TUCF17813702 99F1389AC US10YRTREASNTSFUT MAR18 CALLFEB 12126.000 ED 012618 -5.000 -774.25 -234.38 53987
TUCF17313702 99F1389BWW US10YRTREAS NTSFUTMAR 18 CALLMAR 18125.500 ED 2/23M8 -7.000 -1.74052 £56.25 1,084 .37
TUCF17813702 99F1389NT US10YRTREAS NTSFUT MAR 18 PUT MAR 18122.500 ED 02/23M8 -7.000 -1,30312 -1.312.50 -9.38
TUCF17313702 99F1399MT US10YR NOTE FUT (CBT)MAR 18P UT FEB 18 123.000 ED 01/26M8 -5.000 -1,08675 £25.00 461.75
TUCF17813702 99F1399NS  US10YRTREASNTSFUT MAR 18 PUT MAR 18123.000 ED 02/2318 -4.000 -093.84 -1.187.50 193,66
TUCF17813702 99QABGAOD INF FLR CPURNSA 215949 PUT MAR 20 002.15949 ED 031220 -2,400000.000 -130.44 0.24 139.20
TUCF17813702 99QACSOND IRSP USD SY10BPSR 3% PUT FEB 19 003.000 ED 021919 -4,000000.000 -59.512.80 -11,716.80 47.796.00
TUCF17813702 99QACS30M IRSP USD SY10BPS R 3.05%PUT MAR 19 03.050 ED 031819 -2,500000.000 -36,764.75 -7.308.25 29,456.50
TUCF17813702 99QACHE3QJ IRSP USD_SY18BPSR 2.5%PUT MAY 19 002.500 ED 051319 -3,350000.000 -85,930.85 -36,020.21 49.910.64
TUCF17813702 99QACS9RYY IRSP USD 5Y100BPS 2.10%PUT JUN 19 002.100 ED 062819 -4,100000.000 -149,954 63 -89,601 .40 60,353.23
TUCF17813702 99QACBORX IRSP USD YR 100BP S 2.10% PUT JUN 19 002.100 ED 062819 -1,500000.000 -54 861 .45 -32,781.00 22,080.45
TUCF17813702 99QAC99TD IRSP USD §YR 100BPS 2.5% PUT AUG 19002.500 ED 082619 -11,500,000.000 -319.701 .15 -145596.90 174104.25
TUCF17813702 99QACZOPB IRS P US0003M R 3.00% 04/05/48 PUT APR 18 003.000 ED 04/03M8 -200,000.000 -10,465.28 503.76 9,961 .52
TUCF17813702 99QADBSOKJ CCP IRS C US0006M R 2.00% CALLNOV 18 002.000 ED 111518 -1,400000.000 -25912.18 -7.231.56 18,680.62
TUCF17813702 99QADMSND CDX_SP CDXNAIG.29 5Y 122022 PUT FEB 18 000.750 ED 022118 -600,000.000 -798.00 A76.29 621.71
TUCF17313702 99QADMSNL CDX_SP CDX.NAIG.20 5Y 122022 PUT FEB 18 000.750 ED 022118 -600,000.000 -798.00 -176.29 621.71
TUCF17813702 EDF3069BP EURO-BUND FUTURE MAR 18 CALL MAR 18 165.500 ED 2/23M18 -11.000 ono 024 62 02462
TUCF17313702 EDF3069NL EURO-BUND FUTURE MAR 18 PUT MAR 18 161 500 ED 02/2318 -11.000 000 1215210 1215210
TUCF17813702 NAITWV29AG BRLASDSPOT OPTION 2018 CALL JAN 18 003.400 ED 010918 -300,000.000 -1,701 00 474.30 1,226.70
TUCF17813702 NAQTV29A) BRLAJSDSPOT OPTION 2018 CALL JAN 18 003.400 ED 012918 -248,000.000 -1.51032 -1.611.50 10118
TUCF17813702 NAQVEOSAM MXNAUSD SPOT OPTION 2018 CALL JAN 18 019.600 ED 011918 -400,000.000 -1.844 00 -4.916.00 -3,072.00
TUCF17313702 NAIVNISAB RUBASD SPOT OPTION 2018 CALL JAN 18 060.500 ED 011018 -300,000.000 -1.86000 -49.50 1,810.50
TUCF17813702 NAQVNISAE RUBWSD SPOT OPTION 2018 CALL JAN 18 060.080 ED 011918 -300,000.000 -1,23000 324.00 906.00
TUCF17813702 XX9TE20AA USDEUR SPOT OPTION 2018 CALL JAN 12 001.216 ED 012918 -500,000.000 -2,561 50 21110 450.59
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Security ID Security Description Shares. Cost Market Value Urrealized Gainloss
IOTAL OTHER INVE STRENTS 14,421,44890 15,807, 358.75 1.385,909.85

COMMON/COLLECTIVE TRUST

TUCF17811902 996129775 SIGMAERISALIQUIDATING POOL VAR RT 12/31/2048 DD 05,0101 1,111 588.390 111158839 0.00 -1.111,588.39
TUCF17812702 992000325 COLLECTIVE US GOV'T STIF 15 BPS 3,381,272.460 3,381,27846 3.381,2728.46 0.00
TUCF172813502 99VWVAQSXS  NT COLLECTIVE MSCI ACYW EX-US INDEXFUND-NON LENDING 177 465.520 2272852833 3088521177 8,156,683 .44
TUCF17813502 99VvWAQSY3Z  NT COLLECTIVE RUSSELL 2000 IND NON LENDING 175310.520 4,066 46835 6,753,558.02 2,692,080.67
TUCF17813502 99VWAQSLE NT COLLECTIVE S&PS00INDEX FUND-NON LENDING 3086.710 16,186,568 41 28,262.378.83 12,065,2810.42
TUCF17813702 992000325 COLLECTIVE US GOV'T STIF 15 BPS 527 597 .450 527 697 .45 527697 45 0.00
TUCF17813902 992000325 COLLECTIVE US GOV'T STIF15BPS 481 973.360 481 ,973.35 481973.36 0.00

JOTAL COMMON/COLIECTIVE TRUST 4848410275 70,287,097.89 21,802,995.14

REGISTERED INVESTMENT COMPANIES

TUCF17813502 998257785 COLTY SHORT TERM INVT FD 300.640 30054 300.64 0.00
TUCF17813702 72201P613 PIMCO FDS SHORT TERM FLTG NAVPORT Il 136740.420 136842045 1.,368,361.38 -59.07
TUCF17813702 72201P878 PIMCO FDS LONG DURATION CORP BD PORTFOLIO 991 705.587 11,862,463 44 11,979,803 .49 111,240.05
JOTAL REGISTERED INVESTMENT COMPANIES 13,237,18453 13,348,465.51 111,280.98
GRAND TOTAL 304,525,46019 337,367,299.74 32,841,839.55

2552585¢C

3281631370 |
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Yo 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M2574E
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITES
Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
01F0308HM COMMIT TO PUR FNMASF MTG CALLAUG 17 103.48437 ED 08M7 900,000.000 2,030.056 -2,03906
023135BK1 AMAZON COM INC 14444 2509 02/22/2057 DD 08/22M7 115,000,000 -114,059.30 115,000.00
03349M AB1 ANDEAVOR 4.500% 04/01/2048 DD 12/21M7 £0,000.000 -59,144.40 59,692.40
03350WWABS ANDEAVOR LOGISTICS LP /TESORO 5.200% 12/01/2047 DD 11/2817 70,000.000 -69.767 .60 70,623.95
12129LBBE6 BURUNGTON NORTHERN SANTAFE L 4.125% 06/ 5/2047 DD 03,0917 65,000.000 -63,374.35 64,609.25
12636YABS CRH AMERICAFINANCE INC 1444 4 .400% 05/09/2047 DD 050017 70,000.000 -69,595 .40 70,926.20
151350 ANS CENOWVUS ENERGY INC 144A5.250% 061 5/2037 DD 040717 75,000,000 -72,630.00 7220265
151350 AQ2 CENOVUS ENERGY INC 144A5.400% 061 5/2047 DD 04007417 110,000.000 -106,717.05 102,141.70
172967LJ8 CITIGROUP INC VAR RT 04/24/2045 DD 04/2517 125,000.000 -123,623.40 131,626.25
195325DL6 COLOMBIA GOVERNMENT INTERNATIO 3.875% 04/252027 DD M/25M7 255,000,000 -251,419.80 25284065
20030NCBS COMCAST CORP 144A 3.969% 11/01/2047 DD 101917 536.200 -545.20 53620
2027 ADJNO COMMONWEALTH BANK OF AUST 144A3.900% 07/12/2047 DD 071217 210,000.000 -209,225.10 209,577 .80
269246BQ6 E*TRADE FINANCIAL CORP 3.800% 08/24/2027 DD 08/24M7 40,000,000 -39.940.20 40,642.80
20278GAC2 ENELFINANCE INTERNATIONA144A 4.750% 0&25/2047 DD 05/25M7 115,000.000 -114,81715 117 630.95
46556LALS ITAUUNIBANCO HOLDING SA/144A VAR RT 12/31/2049 DD 121217 400,000.000 -400,000.00 403,900.00
478160CM4 JOHNSON & JOHNSON 3.500% 011 5/2043 DD 111017 180,000.000 -179,321 .40 182,921 .40
594918CAD MICROSOFT CORP 4.250% 02/06/2047 DD 020617 105,000.000 -104,717 .56 114,691.70
T16768ACO PETSMART INC 144A5.875% 06/01/2025 DD 05/3117 100,000.000 -100,000.00 79,500.00
92343VDN1 VERIZON COMMUNICATIONS IN 14444 8129 0315/2039 DD 0210317 324 .200 -300.70 324380
983130AX3 WYNN LAS VEGAS LLC /WYNN 144A 5.280% 05M 52027 DD 05M1M7 400,000.000 -400,000.00 414,500.00
9OF133F7A US TREAS BD FUTURE (CBT)EXP JUN17 11.000 000 4014715
QOF 13317 A US TREAS BD FUTURE (CBT) EXP SEP 17 11.000 000 43,656.25
Q9F133L7 A US TREAS BD FUTURE (CBT) EXP DEC 17 11.000 000 -16,239.84
99F139C€ED US10YRTREAS NTS FUT JUN17 CALL JUN 17 126.000 ED 5/26/17 8.000 619363 -1.634 56
99F1395FU US10YR TREAS NTS FUT SEP 17 CALL JUL 17 121.500 ED 6/23M7 4.000 1,439.00 -67.23
99F1399QQ US10YRTREAS NTSFUT JUN 17 PUT JUN 17 121.000 ED 05/2617 3.000 98032 -50.46
99F 1395RM US10YRNOTE FUT (CBT) SEP 17 PUT JUL 17 122.000 ED 062317 4.000 97024 -67.28
99F 1398RN US10YRNOTE FUT (CBT) SEP 17 PUT JUL 17 123.500 ED 062317 10.000 269515 -420.70
QOF 13095 A US10YRTREAS NTS FUT SEP 17 PUT ALG 17 12500 ED 07/21M7 6.000 1,305.35 -383.54
Q9F139F7A US10YR TREAS NTS FUTURE(CBT)EXP JUN17 38.000 000 60875.01
QOF 13917 A US10YR TREAS NTS FUTURE(CBT)E XP SEP 17 54.000 000 44 ,265.07
QOF138L7 A US10YR TREAS NTS FUTURE (CBT)EXP DEC17 93.000 000 -64,671 .62
QOF 700F7A US ULTRABOND (CBT)EXP JUN17 7.000 000 33,250.00
Q9F 70017 A US ULTRABOND (CBT) EXP SEP 17 7.000 000 3073452
Q9F 700L7 A USULTRABOND (CBT) EXP DEC 17 7.000 000 -9.73
99QADFAOP IRS R 2.9700 P US000GM PUT MAR 19 002.970 ED 030819 5,700,000.000 8844828 -20,083.29
99QADF20Q IRS R 31000 P US000GM PUT MAR 19002100 ED 03/08M9 1,200,000.000 -87,750.00 31,6307
99QADGIPJ IRS R 2.9000 P US000GM PUT APR 18 002.900 ED 041718 4,600,000.000 490,922 .48 -9.6279
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Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
99QADGIOPK IRSR 312000 P US0003M PUT APR 18003120 ED 04M7M8 2,100,000.000 -48,650.00 10,820.00
99QADGIOPL IRSR 31200 P USOOGM PUT APR 18 003120 ED 044718 2,200,000.000 -49,866 .67 1212472
99QADGOPM CME IRS P US0003M R 2.9% PUT APR 18 002,900 ED 04M7H18 4,600,000.000 51,248.94 -10672.13
EDF306F 7S EURO-BUND FUTURE EUX) EXP JUN 17 12.000 000 -11,60225
EDF30&7S EURO-BUND FUTURE (EUX) EXP SEP 17 11.000 000 -16.414.75
EDF306L7S EURO-BUND FUTURE (EUX) EXP DEC17 12.000 000 -15,207 .81

ENQUUIXE5 UNITED GROUP BV 144AVAR RT 0710172023 100,000.000 -114,04000 118,210.40
LMBDAOC3N1 MEXICO CETES 0000% 03/1/2018 £,000,000.000 -281192.2 200,244 65
NAJQF GATZ CDS_SP UL FEDERATIVE REFUBUC R 100BPS 2021 DEC 20 300,000.000 19,650.93 -14,766.92
NAIQFKPKG CCP _IRS.R USD-LIBOR-BBA3M CM PAY 1.25% 2022 JUN 21 3,600,000.000 15071173 127 644 65
NASQFKPL4 CCP _IRS._R USD-LIBOR-BBA3M CMPAY 1.25% 2022 JUN 21 3,600,000.000 004 -0.04
NASQFMQOS CCP_CDS._SP ULUNITED STATES SREC S00BPS 2021 DEC 20 100,000.000 on -0.02
NASQFMQUQ CCP_CDS.SP ULUNITED STATES SREC S00BPS 2021 DEC 20 100,000.000 -2,73749 5853.83
NASQFMYSS CCP _CDX.BP ULCDX.NAHY.27_V2PAY S00BPS 2021 DEC 20 700,000.000 -0.01 005
NAIQFMYE3 CCP _CDX._BP ULCDX .NAHY.27_V2 5.000% 00BPS 2021 DEC 20 700,000.000 46,966.17 -57.224.51

NAIQFNME 7 CCP _IRS.P USD-LIBOR-BBA3M CM REC 2.40% 2027 FEB 21 450,000.000 -0. oo

NAIQFNMG2 CCP _IRS._P USD-LIBOR-BBA3M CM REC 2.40% 2027 FEB 21 450,000.000 o -733.41

NAIQFRES7 CDS SPULIMEX R 100BPS 2022 JUN 20 1,400,000.000 000 62598
NAIQFRCNG CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2022 JUN 20 600,000.000 38,880.13 -21,183.75
NAIQF SNS4 CCP _CDS. SP ULFREEPORT-MCMORAREC 100BPS 2022 JUN 20 200,000.000 -0.m o0z
NAQQF SNG2 CCP _CDS._SP ULFREEPORT-MCMORAREC 100BPS 2022 JUN 20 200,000.000 23482811 -11,28376
NASQFSUS0 CDS SP UL THE GOLDMAN SACHS G R 100BPS 2022 JUN 20 400,000.000 -4,664 08 481364
NAQUNIAGC RUBAISD SPOT OPTION 2017 CALL JUL 17 061 .000ED 072517 700,000.000 6,454.00 -140.00
XX9QFDIQB CDX SP CDXITRAXX MAIN2G 5Y PUT MAY 17 000.250 ED 051717 2,900,000.000 4,468.23 -284.70
XX OQFM7B1 CCP _IRS. R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 100,000.000 -1,50523 1.506.91

XXOQAFSTHK4 CCP CDX BP ITRAXX MAIN27 5Y P 100BPS 2022 JUN 20 3,700,000.000 -0.03 ons
XX9QFSTL2 CCP _CDX BP ITRAXX MAINZ27 5Y P 100BPS 2022 JUN 20 3,700,000.000 6372726 -104,962.56
XX9QFToQB CDX SP UL ITRAXK MAIN27 V1 PUT MAY 17 000950 ED 051717 1,100,000.000 1,382.78 -119.99
XX9QFT9QL CDX SP UL ITRAXX MAIN27 V1 PUT MAY 17 095000 ED 051717 600,000.000 63644 -65.45
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EIN 36-4833461 PN 002

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

Note: Refer to the enclosed Trustee statements for the required disclosures.
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

< Series of Transactions in Excess of Five Percent of Plan Assets Report ID: T6500
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 1172017 - 123172017 TEXAS UTILITIES
Cost of Proceeds of Cost of
Tran Count Si Security D ipti Shares Acquisitions Dispositions AssetsDisposed Gainlloss
5% VALUE : 14,646,297 33
a 01F032633 COMMIT TO PUR FNMASF MTG 14,700,000.000 0.00 15,008,187 52 15,012,796.88 -4,609.36
3.500% 03/01/2048 DD 030117
9 01F032633 COMMIT TO PUR FNMASF MTG 14,700,000.000 15,012,796.88 000 0.00 0.00
3.500% 03/01/2042 DD 030117
6 01F032641 COMMIT TO PUR FNMASF MTG 11,500,000.000 0.00 1171216047 11,742,492.20 3310547
3.500% 04/01/2042 DD 040118
4 01F032641 COMMIT TO PUR FNMASF MTG 10,500,000.000 10725421 .88 000 0.00 0.00
3.500% 04/01/20428 DD 040118
1 01F032658 COMMIT TO PUR FNMASF MTG 3.,600,000.000 3.635,562.50 000 0.00 0.00
3.500% 05/01/2048 DD 050118
3 01F032658 COMMIT TO PUR FNMASF MTG 10,800,000.000 0.00 11,104,804 59 11,068,312.50 36,49219
3.500% 05/01/2048 DD 050118
3 01FD32682 COMMIT TO PUR FNMASF MTG 10,800,000.000 0.00 11,126,25000 11,136,937 .50 -10,687.50
3.500% 02/01/2042 DD 080118
1 01F032682 COMMIT TO PUR FNMASF MTG 3,600,000.000 3,717 .5662.50 000 0.00 0.00
3.500% 08/01/2042 DD 080118
8 01F032690 COMMIT TO PUR FNMASF MTG 9,900,000.000 0.00 10,243,617 20 10,227 562.52 -41.101.56
3.500% 09/01/2048 DD 090118
2 01F032690 COMMIT TO PUR FNMASF MTG 5,700,000.000 5,880,934 .38 000 0.00 0.00
3.500% 09/01/2048 DD 090118
7 D1F0326A7 COMMIT TO PUR FNMASF MTG 8,500,000.000 8,786,773.46 ono 0.00 0.00
3.500% 10/01/2048 DD 100118
13 01F0326A7 COMMIT TO PUR FNMASF MTG 12,700,000.000 0.00 13,097,01563 13,109,023.46 8,851.55
3.500% 10/01/2042 DD 100118
23 T221PE13 FIMCO FDS 2,537,334.800 0.00 25,400,00000 25,400,161.35 A61.35
SHORT TERM FLTG NAVPORTII
51 T22MPB13 FIMCO FDS 2,657 803680 26,605,603.85 ono 0.00 0.00
SHORT TERM FLTG NAVPORTII
3 9128310P W2 U S TREASURY BOND 2,400,000.000 3,017,896.70 ono 0.00 0.00
4.375% 02M15/2038 DD 024508
8 912310PW2 US TREASURY BOND 7.700,000.000 0.00 9,744 12500 9,802,296 .41 S8171.41
4.375% 02M15/2038 DD 024508
1 912310PW2 U S TREASURY BOND 12,263,000.000 15,604,562.00 000 0.00 0.00
4.375% 02M5/2088 DD 0241508
3 912810P X0 U S TREASURY BOND 1,800,000.000 2,322196.03 ono 0.00 0.00
4.500% 054 5/2088 DD 0541 5/08
Q 912310P X0 U S TREASURY BOND £,329,000.000 10,783,145.69 000 0.00 0.00
4.500% 05M5/2068 DD 0541 5/08
7 912810P X0 U S TREASURY BOND 4,000,000.000 0.00 519171875 5157 855.62 3386313
4.500% 05M5/2088 DD 0541 5/08
51 912210RT7 U S TREASURY BOND 5,642,000.000 477357844 ono 0.00 0.00
2.250% 08M5/2046 DD 081516
54 912210RT7 U S TREASURY BOND 20,510,000.000 0.00 17,561 61731 17,414 ,366.32 147,251 .49
2.260% 08M5/2046 DD 081516
4/3/2018 7:42:35 AM EDT Page 1 0of 2 Workbench Reports
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

< Series of Transactions in Excess of Five Percent of Plan Assets Report ID: T6500
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES
Proceeds of Cost of
Tran Count ity 1D ity D ipti Shares Dispositions AssetsDisposed Gainloss
5% VALUE : 14,646,297 33
104 912310RU4 U S TREASURY BOND 19,997,000.000 19,442,521 14 000 0.00 0.00
2.875% 11M5/204600 1MM5ME
100 912310RU4 U S TREASURY BOND 19,175,000.000 0.00 18,644,70251 18,644 ,579.69 122.82
2.875% 11M5/20460D 111516
127 912310RV2 U S TREASURY BOND 93,510,000.000 100,780,129.38 000 0.00 0.00
3.000% 0245/2047 DD 021517
a9 91Z310RV2 U S TREASURY BOND 97 ,561,000.000 0.00 99,997 24852 99,767 112.40 230136.22
3.000%6 0215/2047 DD 024517
2 912310R X8 U S TREASURY BOND 3.231,000.000 340061548 000 0.00 0.00
3.000% 05M5/2047 DD 05A5M7
191 9128310R X8 U S TREASURY BOND 159,365,000.000 164,603,939.12 000 0.00 0.00
3.000% 05M5/2047 DD 051517
134 9128310R X8 U S TREASURY BOND 159,365,000.000 0.00 164,624 69877 164,599,130.91 25567 .86
3.00086 051 5/2047 DD 05A5M7
1 9128282R0 U S TREASURY NOTE £88,000.000 677.962.21 000 0.00 0.00
2.250%6 08M5/2027 DD 08A5M7
43 9128282R0 U S TREASURY NOTE 25,830,000.000 0.00 26,979,084 29 26,982,854 .36 -3,770.07
2.250% 08/M5/2027 DD 081517
49 9128282R0 U S TREASURY NOTE 25,830,000.000 26,982,854 .36 000 0.00 0.00
2.250% 08M5/2027 DD 08A5M7
26 9128283F5 U S TREASURY NOTE 29,654,000.000 0.00 30,256,09322 30,261 ,446.95 45356373
2.25086 11M5/2027 DD 1MMEMT
2l 9128283F5 U S TREASURY NOTE 41,801,000.000 41,382,986.24 000 0.00 0.00
2.250% 11M5/2027 DD 111517
53 912828024 U S TREASURY NOTE 45,517,000.000 43,804 474,39 000 0.00 0.00
2.000% 11M5/2026 DD 1MM5ME
33 912828024 U S TREASURY NOTE 40,547,000.000 0.00 48,880,594 24 43,606,386.95 274,207.29
2.000% 11M5/2026 DD 111516
1 912328Vvag US TREASURY NOTE 9,400,000.000 9,203,900.32 000 0.00 0.00
2.260% 02M5/2027 DD 024517
=1 912828Vv08 U S TREASURY NOTE 179,632,000.000 178,483 916.55 000 0.00 0.00
2.250%6 02M5/2027 DD 024517
25 912828Vva8 US TREASURY NOTE 177,616,000.000 0.00 176,490,208 48 176,458 602.24 31,696.24
2.250% 02M5/2027 DD 024517
356 99100325 COLLECTIVE US GOV'T STIF 15 52,062,831.150 52,062,831.15 000 0.00 0.00
BPS
295 99100325 COLLECTIVE US GOV'T STIF 15 £1,158,298.160 0.00 51,158,29816 51,158,2908.16 0.00
BPS
4/3/2018 7:42:35 AM EDT Page 2of 2 Workbench Reports
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Schedule SB, line 26—Schedule of Active Participant Data

Number of Participants

Attained Years of Credited Service
Age <1 1-4 5-9 10-14 |[ 15-19 || 20-24 |[ 25-29 || 30-34 |[ 35-39 40+
<25

1
25-29

9 3
30-34

11 7
35-39

11 11 2 1
40-44

11 10 5 g
45-49

15 12 8 26 6 42
50-54

9 26 11 12 23 239
55-59

8 5 19 10 9 35 81
60-64

2 6 2 3 10 3
65-69
1 1

70+

N-714

Proprietary & Confidential | 002_SB_Line26 Sch Active Participant Data 2017SB.docx Page 1 of 1



Schedule SB Attachment (Form 5500)—2017 Plan Year

Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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 segments 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 segments 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%.

3.50%.

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 A.

See Table B.

See Table C.

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

100% Lump sum.

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx Page 1 of 5



Schedule SB Attachment (Form 5500)—2017 Plan Year

Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Benefit Commencement Age
Active Participants
Retirement Eligible

Not Retirement Eligible
Traditional Participants

Cash Balance 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 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.

$977,456. Expenses are equal to the actual prior
year administrative expenses plus current year
PBGC premiums.

Standard unit credit cost method.

January 1, 2017.

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx Page 2 of 5



Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table A
Annual Rates of Retirement per 100 Eligible Participants
Age Rate
55 10.00
56 5.00
57 6.00
58 8.00
59 9.00
60 13.00
61 15.00
62 35.00
63 20.00
64 25.00
65+ 100.00

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx Page 3 of 5



Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan

EIN: 36-4833461 PN: 002

Table B

Annual Rates of Turnover per 100 Eligible Participants
Age Male Female Age Male Female
Rate Rate Rate Rate
15 7.2000 17.1606 40 4.9000 10.2636
16 7.2000 17.1606 41 4.7000 9.8804
17 7.2000 17.1606 42 4.5000 9.4972
18 7.2000 17.1606 43 4.2000 9.1141
19 7.2000 17.1606 44 3.9000 8.7309
20 7.2000 17.1606 45 3.6000 8.3477
21 7.1000 17.1606 46 3.3000 7.9646
22 7.0000 17.1606 47 3.0000 7.5814
23 6.9000 16.7774 48 2.9000 7.1982
24 6.8000 16.3943 49 2.8000 6.8151
25 6.7000 16.0111 50 2.7000 6.4319
26 6.6000 15.6279 51 2.6000 6.0487
27 6.5000 15.2448 52 2.5000 5.6656
28 6.4000 14.8616 53 2.3000 5.2824
29 6.3000 14.4784 54 2.1000 4.8992
30 6.2000 14.0953 55 1.9000 4.5161
31 6.1000 13.7121 56 1.7000 4.1329
32 6.0000 13.3289 57 1.5000 3.7497
33 5.9000 12.9458 58 1.2000 3.3666
34 5.8000 12.5626 59 0.9000 2.9834
35 5.7000 12.1794 60 0.6000 2.6002
36 5.6000 11.7963 61 0.0300 2.2170
37 5.5000 11.4131 62 0.0000 1.8339
38 5.3000 11.0299 63 0.0000 1.4507
39 5.1000 10.6467 64 0.0000 1.0675
65+ 0.0000 0.0000

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table C

Annual Rates of Disability per 100 Eligible Participants

Age Rate Age Rate
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

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx

Page 5 of 5



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

1210-0089
This ferm s required to be filed for employee benefit plans under sections 104
Departrment of the Treasury and 4065 of the Employee Retirement Income Securlty Act of 1974 (ERISA) and
Intsrnal Revenve Service sections 6057(h) and 8058(a} of the Internal Revenue Code (the Code). 2017
E Dlepaftfgem gg—gw i » Complete all entries in accordance with
o eamireragon Y 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 andending 12/31/2017
A This returnfreport is for: D a multismployer 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 I:l a DFE (specify)
B This returmvreport is: [ the first returnirepart [] the final return/report
|:| an amended return/report |:| a short plan year retum/freport (less than 12 months)
C Ifthe plan is a collectively-bargained plan, Chack NBIE. . .. ..o\t e 'ttt et e et e et e et e et » D
D Check box if filing under: I_—}gl Form 5558 |:| automatic extension D the DFVC program

D special extension {enter description)

|- Part i | Basic Plan Information—enter all requested infermation

1a Name of plan 1b Three-digit plan

2
VISTRA ENERGY RETIREMENT DLAN number (FN) » | 00

1¢ Effective date of plan
01/01/1947

2a Pian sponsor's name (employer, if for a single~employer plan) 2b Employer Identification
Mailing address (include room, apt., sulte no. and street, or P.O. Box) Number (EIN)
City or town, state or province, country, and ZIP or forsign postal code (if foreign, see instructions) 36-4833461

VISTRA OPERATIONS COMPANY LLC 2¢ Plan Sponsor's telephone

number
214-812-4600
6555 SIERRA DRIVE 38-20D 2d Business codo (soo
instructions)
551112
IRVING TX 75039 - :

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

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

sio | P’RM 190 [\ LuzQ,O 09 Lol 1 [18 [sarvars wenrer
] \gignature of plan administrator DataI ! Enter name of individual signing as plan administrator
SIGN
HERE
Signature of employeriplan sponsor Date Enter name of individual signing as employer or plan sponsor

SIGN

HERE

. Signature of DFE Date Enter name of individual signing 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 @ Same as Plan Sponscr 3b Administrator's EIN
3¢ Administrator’s telephone
number
4 If the name and/or EIN of the plan spansor 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/raport:
a Sponsor's name 4d PN
¢ Plan Name
8§  Total number of participants at the beginning of the plan year 5 | 1,099
6  Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1), o - ?
6a(2), 6b, 6¢, and 6d).
a1} Total number of active participants at the beginning of the PIaN YEaK .......revevceeeeeiesseeeeerveeecessseeeee oo sssssssnneennnnn] 8@(1) 714
a(2) Total number of active participants at the end of 18 PIaN YEar ....c.....c.iermmmessssnisiminnsssssssssssesssssssssssossns| 82(2) 550
b Retired or soparated paricipants rCEIVING DENGMES...........verceeierisisieceressteeses ieseres st semsseasesssesseesessessessseessnssseseesesseneess 6bh 339
¢ Other retired or separated participants entitled to future BERefitS ................ccciiver i eeresms e st ssesscrenennn] BG 60
d Subtotal. Add lines Ba(2), Bb, AN BC..........c..oivevereeriseerns st ssssssss st et sistesseesesseseses et eeeessssmessesseeaneeoneeneed 00 1,043
@ Degeased participants whose beneficiaries are receiving or are entitied to receive benefils. ... cseseeeseeenne| - 68 27
T Total. ADAIINES 6 AN BO...........cc.vveeerece et seaserseesssmseses s ass et st s s sesssea s st seeee s aemmaseenessseeereeeon 6f 1,076
9 Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIBLE HIS MY ... cceurevieii vttt ceessrsee et s cssi s e snenne s st snssensnsnsnnne| O
h Number of participants who terminated employment during the plan year with accrued benefits that were
1665 Hhan 100% VEBLEO .......ceeeeee i etttk kb bttt s Rt cncn et e cm st st 6h 0
7  Enter the total number of employers abligated to contribute te the plan (only multiemployer plans complete this item)......| 7
8a Ifthe plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Godes in the instructions;
1A 1¢ 1E 3F 3H
b ifthe 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}
(1) Insurance (1 Insurance
{2) Code section 412(e}3) insurance contracts (2} Code section 412(e)(3) insurance conftracts
{3) Trust ! (3} Trust
(4) General assets of the sponsor 4 General assets of the sponsor
10 Check all applicabls boxss 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} Igl H (Financial Information)
2) |:| I (Financial Information — Small Pian)
{2) D MB (Multiemployer Defined Benefit Plan and Certain Money )
Purchase Plan Actuarial Information) - signed by the plan 3 D . A (Insurance Information)
actuary (1) El C (Service Provider Information)
{3) BI SB (Single-Employer Defined Benefit Plan Actuarial (5) EI D (DFE/Participating Plan Information)
Information) - signed by the plan actuary (6) [:] G (Financial Transaction Schedulas)




Form 5500 (2017) Page 3

| Partlll | 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.) cvvvverresmmmmnsseenisee oo s || Yes  [] No

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

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

11¢ 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 Fonm 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




VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

Note: Refer to the enclosed Trustee statements for the required disclosures.
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

< Series of Transactions in Excess of Five Percent of Plan Assets Report ID: T6500
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 1172017 - 123172017 TEXAS UTILITIES
Cost of Proceeds of Cost of
Tran Count Si Security D ipti Shares Acquisitions Dispositions AssetsDisposed Gainlloss
5% VALUE : 14,646,297 33
a 01F032633 COMMIT TO PUR FNMASF MTG 14,700,000.000 0.00 15,008,187 52 15,012,796.88 -4,609.36
3.500% 03/01/2048 DD 030117
9 01F032633 COMMIT TO PUR FNMASF MTG 14,700,000.000 15,012,796.88 000 0.00 0.00
3.500% 03/01/2042 DD 030117
6 01F032641 COMMIT TO PUR FNMASF MTG 11,500,000.000 0.00 1171216047 11,742,492.20 3310547
3.500% 04/01/2042 DD 040118
4 01F032641 COMMIT TO PUR FNMASF MTG 10,500,000.000 10725421 .88 000 0.00 0.00
3.500% 04/01/20428 DD 040118
1 01F032658 COMMIT TO PUR FNMASF MTG 3.,600,000.000 3.635,562.50 000 0.00 0.00
3.500% 05/01/2048 DD 050118
3 01F032658 COMMIT TO PUR FNMASF MTG 10,800,000.000 0.00 11,104,804 59 11,068,312.50 36,49219
3.500% 05/01/2048 DD 050118
3 01FD32682 COMMIT TO PUR FNMASF MTG 10,800,000.000 0.00 11,126,25000 11,136,937 .50 -10,687.50
3.500% 02/01/2042 DD 080118
1 01F032682 COMMIT TO PUR FNMASF MTG 3,600,000.000 3,717 .5662.50 000 0.00 0.00
3.500% 08/01/2042 DD 080118
8 01F032690 COMMIT TO PUR FNMASF MTG 9,900,000.000 0.00 10,243,617 20 10,227 562.52 -41.101.56
3.500% 09/01/2048 DD 090118
2 01F032690 COMMIT TO PUR FNMASF MTG 5,700,000.000 5,880,934 .38 000 0.00 0.00
3.500% 09/01/2048 DD 090118
7 D1F0326A7 COMMIT TO PUR FNMASF MTG 8,500,000.000 8,786,773.46 ono 0.00 0.00
3.500% 10/01/2048 DD 100118
13 01F0326A7 COMMIT TO PUR FNMASF MTG 12,700,000.000 0.00 13,097,01563 13,109,023.46 8,851.55
3.500% 10/01/2042 DD 100118
23 T221PE13 FIMCO FDS 2,537,334.800 0.00 25,400,00000 25,400,161.35 A61.35
SHORT TERM FLTG NAVPORTII
51 T22MPB13 FIMCO FDS 2,657 803680 26,605,603.85 ono 0.00 0.00
SHORT TERM FLTG NAVPORTII
3 9128310P W2 U S TREASURY BOND 2,400,000.000 3,017,896.70 ono 0.00 0.00
4.375% 02M15/2038 DD 024508
8 912310PW2 US TREASURY BOND 7.700,000.000 0.00 9,744 12500 9,802,296 .41 S8171.41
4.375% 02M15/2038 DD 024508
1 912310PW2 U S TREASURY BOND 12,263,000.000 15,604,562.00 000 0.00 0.00
4.375% 02M5/2088 DD 0241508
3 912810P X0 U S TREASURY BOND 1,800,000.000 2,322196.03 ono 0.00 0.00
4.500% 054 5/2088 DD 0541 5/08
Q 912310P X0 U S TREASURY BOND £,329,000.000 10,783,145.69 000 0.00 0.00
4.500% 05M5/2068 DD 0541 5/08
7 912810P X0 U S TREASURY BOND 4,000,000.000 0.00 519171875 5157 855.62 3386313
4.500% 05M5/2088 DD 0541 5/08
51 912210RT7 U S TREASURY BOND 5,642,000.000 477357844 ono 0.00 0.00
2.250% 08M5/2046 DD 081516
54 912210RT7 U S TREASURY BOND 20,510,000.000 0.00 17,561 61731 17,414 ,366.32 147,251 .49
2.260% 08M5/2046 DD 081516
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

< Series of Transactions in Excess of Five Percent of Plan Assets Report ID: T6500
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES
Proceeds of Cost of
Tran Count ity 1D ity D ipti Shares Dispositions AssetsDisposed Gainloss
5% VALUE : 14,646,297 33
104 912310RU4 U S TREASURY BOND 19,997,000.000 19,442,521 14 000 0.00 0.00
2.875% 11M5/204600 1MM5ME
100 912310RU4 U S TREASURY BOND 19,175,000.000 0.00 18,644,70251 18,644 ,579.69 122.82
2.875% 11M5/20460D 111516
127 912310RV2 U S TREASURY BOND 93,510,000.000 100,780,129.38 000 0.00 0.00
3.000% 0245/2047 DD 021517
a9 91Z310RV2 U S TREASURY BOND 97 ,561,000.000 0.00 99,997 24852 99,767 112.40 230136.22
3.000%6 0215/2047 DD 024517
2 912310R X8 U S TREASURY BOND 3.231,000.000 340061548 000 0.00 0.00
3.000% 05M5/2047 DD 05A5M7
191 9128310R X8 U S TREASURY BOND 159,365,000.000 164,603,939.12 000 0.00 0.00
3.000% 05M5/2047 DD 051517
134 9128310R X8 U S TREASURY BOND 159,365,000.000 0.00 164,624 69877 164,599,130.91 25567 .86
3.00086 051 5/2047 DD 05A5M7
1 9128282R0 U S TREASURY NOTE £88,000.000 677.962.21 000 0.00 0.00
2.250%6 08M5/2027 DD 08A5M7
43 9128282R0 U S TREASURY NOTE 25,830,000.000 0.00 26,979,084 29 26,982,854 .36 -3,770.07
2.250% 08/M5/2027 DD 081517
49 9128282R0 U S TREASURY NOTE 25,830,000.000 26,982,854 .36 000 0.00 0.00
2.250% 08M5/2027 DD 08A5M7
26 9128283F5 U S TREASURY NOTE 29,654,000.000 0.00 30,256,09322 30,261 ,446.95 45356373
2.25086 11M5/2027 DD 1MMEMT
2l 9128283F5 U S TREASURY NOTE 41,801,000.000 41,382,986.24 000 0.00 0.00
2.250% 11M5/2027 DD 111517
53 912828024 U S TREASURY NOTE 45,517,000.000 43,804 474,39 000 0.00 0.00
2.000% 11M5/2026 DD 1MM5ME
33 912828024 U S TREASURY NOTE 40,547,000.000 0.00 48,880,594 24 43,606,386.95 274,207.29
2.000% 11M5/2026 DD 111516
1 912328Vvag US TREASURY NOTE 9,400,000.000 9,203,900.32 000 0.00 0.00
2.260% 02M5/2027 DD 024517
=1 912828Vv08 U S TREASURY NOTE 179,632,000.000 178,483 916.55 000 0.00 0.00
2.250%6 02M5/2027 DD 024517
25 912828Vva8 US TREASURY NOTE 177,616,000.000 0.00 176,490,208 48 176,458 602.24 31,696.24
2.250% 02M5/2027 DD 024517
356 99100325 COLLECTIVE US GOV'T STIF 15 52,062,831.150 52,062,831.15 000 0.00 0.00
BPS
295 99100325 COLLECTIVE US GOV'T STIF 15 £1,158,298.160 0.00 51,158,29816 51,158,2908.16 0.00
BPS
4/3/2018 7:42:35 AM EDT Page 2of 2 Workbench Reports
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SCHEDULE SB Single-Employer Defined Benefit Plan MR Ne SR
(Form 5500) Actuarial Information

2017
Department of the Trea_sury
InsmakRevende servics 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
: oo en to Public
Employee Benefits Security Administration Internal Revenue Code (the Code). Inspet?tion

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
» Round off amounts to nearest dollar.
» 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
VISTRA ENERGY RETIREMENT PLAN plan number (PN) » 002
C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF D Employer Identification Number (EIN)
VISTRA OPERATIONS COMPANY LLC 36-4833461
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
rPanl | Basic Information
1 Enter the valuation date: Month 01 Day 01 Year 2017
2 Assets:
A MAIKEE VAILE......e oo eee e e e eeesessseses s sses s ee e sssessssessnasenssenasesssnsnssnssnsssnssnsssnsnssssssssied] 2@ 292,925,994
DA Ctuaral valUe s v e S A R s e i 2D 292,925,994
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 ...........cccovvniniinninnns 315 101,005,063 101,005,063
b For terminated vested Participants ...........covowoeveeeereeseeesemeeesseessessesses e ssensenssens 70 6,866,705 6,866,705
C Foractive padlicipants ..o mnimimamamn i smnissanmnnisniviaaiae e 714 138,629,036 139,343,329
O Total o i e B A e TV AN S S SR SRS 1,099 246,500,804 247,215,097
4 Ifthe planis in at-risk status, check the box and complete lines (a) and (b)D
a Funding target disregarding prescribed at-risk assumptions ... e 4a

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

B Ehactive trlere st rater, v i T B R ey D 5.89%
6 TANGE MOMIAI COSE ..ovvoovvoivseses ettt st s 6 7,260,831
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 assumpticn 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 poL 07/09/2018
Signature of actuary Date
ALLISON LOGAN 1707794
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 D

instructions
For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or §500-SF. Schedule SB (Form 5500) 2017




Schedule SB (Form 5500) 2017

PaggZF |

Part Il

Beginning of Year Carryover and Prefunding Balances

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

(a) Carryover balance

(b) Prefunding balance

NTESEIT 5o o e S A R A S R 0 33,670,476
8 Portion elected for use to offset prior year's funding requirement (line 35 from prior
VBB .veveveeeeeee et eeesea e et e et ens ettt bbb b8 bbbttt eecrcecen 0
9 Amount remaining (IN€ 7 MINUS lINE B)...c.eeuiuiiiiiiiiiieiariirerteie s eesr e 33,670,476
10 Interest on line 9 using prior year's actual return of B .61% rorererreeeeerenreierenns 2,899,028
11 Prior year's excess contributions to be added to prefunding balance:
a Present value of excess contributions (line 38a from prior year) .........cccceeveeveininnne 0
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 6.09%%..ccunnee. .
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
N o L T A R B B O SRR PR ST s 0
C Total available at beginning of current plan year to add to prefunding balance............... 0
d Portion of (c) to be added to prefunding balance.........ceveveveeeeeeeeeceieie e 0
12 Other reductions in balances due to elections or deemed elections...............cccceeeeee 0

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

36,569,504

Part lll

Funding Percentages

14 Funding target attainment percentage

14 103.69%

15 Adjusted funding target attainment percentage...

15 118.49%

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

year's funding requirement ...

107.44%

17 If the current value of the assets of the plan is less than 70 percent of the fundmg target, enter such percentage. .......ccovoveeercrererennnd 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
Totals » | 18(b) of 18(c) | 0

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............cceveieeainninnannnnnd 19a 0

b Contributions made to avoid restrictions adjusted to valuation date ... 19b 0

C Contributions allocated toward minimum required contribution for current year adjusted to valuation date..................... 19¢ 0
20 Quarterly contributions and liquidity shortfalls:

a Did the plan have a “funding Shortfall” for the Prior YBATT .. ..ot |:| Yes @ No

b If line 20a is “Yes," were required quarterly installments for the current year made in a timely manner? |:| Yes D No

¢ If line 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




Schedule SB (Form 5500) 2017 Page 3

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

21 Discount rate:

a Segment rates: 1st ZE?TZ”;D 2nd ;?9;”29”:/; 3rd sgg?rz%ﬂut/; D NIA, full yield curve used
B Applicable:monthenter code) s s S R R ) 21b 4
22 WEIGItE AVETE T TEHTEMTENT B s mosarsmmesss s o o S v A S P R P00 22 61
23 Mortality table(s) (see instructions) D Prescribed - combined @ Prescribed - separate D Substitute
Part VI |Miscellaneous Items
24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If "Yes," see instructions regarding required
B T NBTIE s v g 0 R 4 S P A A 3 A 8 Y 24 LA L A 4O S LA 8 DA D Yes @ No

25 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment

26 Is 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
attachment ... Ty o O T Ty o
Part VIl |Reconciliation of Unpaid Minimum Required Contributions For Prior Years
28 Unpaid minimum required contributions for all Prior YEars ..........c.ocvicviiiiiii e 28 0
29 D_iscounted employer contributions allocated toward unpaid minimum required contributions from prior years 29
TS TOBY vt e b i e § v 20 H8 0B S S S BRSO B A AT S VB TV A e o) 0
30 Remaining amount of unpaid minimum required contributions (line 28 MINUS 1IN 29) ..........ocvvveiieiiiienn 30
Part VIl |Minimum Required Contribution For Current Year
31 Target normal cost and excess assets (see instructions):
@ Target NOMMEl COST (lINE B ...v.eeeeeereeeesieesis e sibes bttt b s ab ettt st 31a 7,260,831
b Excess assets, if applicable, but not greater than liNg 318 .....ccovvviieiirire s 31b 7,260,831
32 Amortization installments: Outstanding Balance Installment
a Net shortfall amortization installment. ... —— 0
b Waiver-amorfization Instalment s s s s s R R e 0
33 If a waiver has been approved for this plan year, enter the date of the rL_Jiing letter granting the approval 33
(Month Day Year } and the waived amount ...........coviiiiiiiiininnn,
34 Total funding requirement before reflecting carryover/prefunding balances (lines 31a - 31b + 32a + 32b - 33)....| 34 0
Carryover balance Prefunding balance Total balance
35 Balances elected for use to offset funding
L0 UL =T 2 =T ) O 0 0
36 Additional cash requirement (line 34 MINUS lINE 35).........oiiiiiiieiiriiiiisisarir e enen s 36
37 Contributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37
O L et b s R K S 8 Y A LN SR s M AR e e b ey LA SRR 0
38 Present value of excess contributions for current year (see instructions)
a Total (excess, if any, of INE 37 OVET INE 36) ..oo..oeuivirieiiiiiiiiiicii s 38a 0
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 line 37)............... 39 0
40 Unpaid minimum required contributions for all years .. 40 0

Part IX Pension Funding Relief Under Penswn Rellef Act of 2010 (See Instructlons)

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

b RS Teta 1= [N]SR =1 (=L =Lo [P OO TOIOR e |:| 2 plus 7 years D 15 years
b Eligible plan year(s) for which the election in ne 418 Was MAAE ................uiviesrerorereeerenresssssssimsssesserensssasiinenss []2008 []2009 []2010 [] 2011
42 AMOUNt O ACCEIETAtION BAJUSIMENT <...vorveeiecteecieesere st et ess ettt nsneias 42
43 Excess installment acceleration amount to be carried over to future plan YEars ............ccocvvooerierieinaerinnnennannd 43




Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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 10.0% 100 5,500.00
56 5.0% 45 2,520.00
57 6.0% 51 2,924.10
58 8.0% 64 3,729.17
59 9.0% 67 3,926.24
60 13.0% 87 5,248.29
61 15.0% 88 5,356.28
62 35.0% 174 10,797.45
63 20.0% 65 4,075.17
64 25.0% 65 4,139.85
65 100.0% 194 12,613.61
Total 1,000 60,830.16

Average Retirement
Age: 60.83016

Proprietary & Confidential | 002_SB_Line22 Weighted Avg Retirement Age 2017SB.docx
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Schedule SB, line 26—Schedule of Active Participant Data

Number of Participants

Attained Years of Credited Service
Age <1 1-4 5-9 10-14 |[ 15-19 || 20-24 |[ 25-29 || 30-34 |[ 35-39 40+
<25

1
25-29

9 3
30-34

11 7
35-39

11 11 2 1
40-44

11 10 5 g
45-49

15 12 8 26 6 42
50-54

9 26 11 12 23 239
55-59

8 5 19 10 9 35 81
60-64

2 6 2 3 10 3
65-69
1 1

70+

N-714

Proprietary & Confidential | 002_SB_Line26 Sch Active Participant Data 2017SB.docx Page 1 of 1



Schedule SB Attachment (Form 5500)—2017 Plan Year

Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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 segments 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 segments 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%.

3.50%.

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 A.

See Table B.

See Table C.

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

100% Lump sum.

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx Page 1 of 5



Schedule SB Attachment (Form 5500)—2017 Plan Year

Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Benefit Commencement Age
Active Participants
Retirement Eligible

Not Retirement Eligible
Traditional Participants

Cash Balance 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 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.

$977,456. Expenses are equal to the actual prior
year administrative expenses plus current year
PBGC premiums.

Standard unit credit cost method.

January 1, 2017.

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx Page 2 of 5



Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table A
Annual Rates of Retirement per 100 Eligible Participants
Age Rate
55 10.00
56 5.00
57 6.00
58 8.00
59 9.00
60 13.00
61 15.00
62 35.00
63 20.00
64 25.00
65+ 100.00

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx Page 3 of 5



Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan

EIN: 36-4833461 PN: 002

Table B

Annual Rates of Turnover per 100 Eligible Participants
Age Male Female Age Male Female
Rate Rate Rate Rate
15 7.2000 17.1606 40 4.9000 10.2636
16 7.2000 17.1606 41 4.7000 9.8804
17 7.2000 17.1606 42 4.5000 9.4972
18 7.2000 17.1606 43 4.2000 9.1141
19 7.2000 17.1606 44 3.9000 8.7309
20 7.2000 17.1606 45 3.6000 8.3477
21 7.1000 17.1606 46 3.3000 7.9646
22 7.0000 17.1606 47 3.0000 7.5814
23 6.9000 16.7774 48 2.9000 7.1982
24 6.8000 16.3943 49 2.8000 6.8151
25 6.7000 16.0111 50 2.7000 6.4319
26 6.6000 15.6279 51 2.6000 6.0487
27 6.5000 15.2448 52 2.5000 5.6656
28 6.4000 14.8616 53 2.3000 5.2824
29 6.3000 14.4784 54 2.1000 4.8992
30 6.2000 14.0953 55 1.9000 4.5161
31 6.1000 13.7121 56 1.7000 4.1329
32 6.0000 13.3289 57 1.5000 3.7497
33 5.9000 12.9458 58 1.2000 3.3666
34 5.8000 12.5626 59 0.9000 2.9834
35 5.7000 12.1794 60 0.6000 2.6002
36 5.6000 11.7963 61 0.0300 2.2170
37 5.5000 11.4131 62 0.0000 1.8339
38 5.3000 11.0299 63 0.0000 1.4507
39 5.1000 10.6467 64 0.0000 1.0675
65+ 0.0000 0.0000

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx
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Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table C

Annual Rates of Disability per 100 Eligible Participants

Age Rate Age Rate
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

Proprietary & Confidential | 002_SB_Stmt of Actuarial Assumptions-Methods 2017SB.docx
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Schedule SB, Part V—Summary of Plan Provisions

Effective Date

Participation

Applicable Benefit Formula

Proprietary & Confidential | 002_SB_Summary Plan Provisions 2017SB.docx

January 1, 1947; amended and restated January 1, 2017.

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

Employees (other than Employees of Oncor Electric
Delivery), who are first hired or rehired more than twelve
months following a severance from service on or after
October 1, 2007, shall not be eligible to participate in the
plan or to accrue any additional benefit.

Effective October 1, 2012, active, nonbargaining unit
employees of Luminant, TXU Energy, and Energy Future
Holdings Corp. were spun off to the EFH Active
Retirement Plan.

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

Participants in this plan on October 1, 2012, are active,
bargaining unit employees of Luminant, as of that date,
and alternate payees of these employees.

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.

Page 1 of 8



Schedule SB Attachment (Form 5500)—2017 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Normal Retirement
Eligibility Attainment of age 65.

Current Vistra Energy 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
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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
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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
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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.

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.

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.
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Vistra Energy Retirement Plan
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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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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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Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

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 10.0% 100 5,500.00
56 5.0% 45 2,520.00
57 6.0% 51 2,924.10
58 8.0% 64 3,729.17
59 9.0% 67 3,926.24
60 13.0% 87 5,248.29
61 15.0% 88 5,356.28
62 35.0% 174 10,797.45
63 20.0% 65 4,075.17
64 25.0% 65 4,139.85
65 100.0% 194 12,613.61
Total 1,000 60,830.16

Average Retirement
Age: 60.83016
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Schedule SB Attachment (Form 5500)—2017 Plan Year

Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Schedule SB, Part V—Summary of Plan Provisions

Effective Date

Participation

Applicable Benefit Formula
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January 1, 1947; amended and restated January 1, 2017.

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

Employees (other than Employees of Oncor Electric
Delivery), who are first hired or rehired more than twelve
months following a severance from service on or after
October 1, 2007, shall not be eligible to participate in the
plan or to accrue any additional benefit.

Effective October 1, 2012, active, nonbargaining unit
employees of Luminant, TXU Energy, and Energy Future
Holdings Corp. were spun off to the EFH Active
Retirement Plan.

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

Participants in this plan on October 1, 2012, are active,
bargaining unit employees of Luminant, as of that date,
and alternate payees of these employees.

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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Normal Retirement
Eligibility Attainment of age 65.

Current Vistra Energy 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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Vistra Energy Retirement Plan
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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
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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.

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.

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.
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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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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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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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

Note: Refer to the enclosed Trustee statements for the required disclosures.
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E

BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 1172017 - 12312017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss

INTEREST-BE ARING CASH

TUCF17813702 06742TANG  BARCLAYS BANK PLC/MNY VAR RT 0547/2018 DD 07A7A7 400000.000 400,000.00 400,000.00 0.00
TUCF17813702 999CSCUS7  SWAPASDASTANDARD CHARTERED C VAR RT 01/01/2048 DD 07/01/08 £0,000.000 60,000.00 £60,000.00 0.00
TUCF17813702 999010673  FUTURES CASH COLLATERAL HELD AT GOLDMAN 93000.000 93,000.00 93,000.00 0.00
TUCF17313702 99%FOBZUG FOBICE CCP COLLATERAL VAR RT 01/01/2048 DD 0701/08 573000.000 573,000.00 573,000.00 0.00
TUCF17813702 999GSCZAZ  GSICE CCP COLLAT VAR RT 01/01/2049 DD 07/01/08 282000.000 282,000.00 282,000.00 0.00
TUCF17813702 99227550  LCHCCP GOLDMAN SACHS & CO CAS VAR RT 01/01/2049 DD 07/01/08 72000.000 72,000.00 72,000.00 0.00
TUCF17813702 99VVAMVE?  CME CCP COLLHELD AT GSC 441 000.000 441,000.00 441,000.00 0.00
TUCF17813702 LA2123451  ARS (ARGENTINE PESO) 85734.430 4,790.20 4,554.29 -235.91
TUCF17813702 LM3123455  MXN (MEXICAN PESO) 449736640 2290266 22938.76 86.10
TUCF17813702 XX9123483  EUR (EURO) 37573.350 44,540.79 45118.08 577.28
TUCF17813702 XX9123482  EUR CURRENCY AT BROKER -2,832.520 -3.083.11 3101.09 -17.98
JOTALINTEREST-BEARING CASH 199515054 1.995,560.04 409.50

U.S. GOVERNMENT SECURITIES

TUCF17813702 01F030629 COMMIT TO PUR FNMA SF MTG 3.000% 02/01/2045 DD 020148 2,500,000.000 2,485,937 50 2,495,725.00 10,787.50
TUCF17813702 3019969L0 FHAINSD 12THPROJ MTG GMAC 7.430% 12/01/2021 12588.020 12,450.80 12728.36 277.56
TUCF17813702 302993BV0 FHAPROJ #23 REILLY MTG ASSOC 7.430% 03/25/2022 23885870 2276521 23961.81 1.196.60
TUCF17813702 312303DF1 FHLMC MULTICLASS MTG 105 | 884.500% 01/15/2021 111589 11.930 6770 9418 26.48
TUCF17813702 31358NCS9  FNMAGTD REMIC P/T 92-82 10 9.000% 05/25/2022 DD 05/01/92 64.437 an1 7.27 -1.74
TUCF17813702 3137FCLD4  FHLMC MULTICLASS MTG KO71 A2 3.286% 11/25/2027 DD 120117 £00000.000 82395120 826,416.00 246480
TUCF17813702 912303DV2 U S TREASURY BD PRIN STRIP 0.000% 02452042 DD 0211512 2,000,000.000 911 ,640.00 1,034,260.00 122,620.00
TUCF17813702 912303DZ3 U S TREASURY BD PRIN STRIP 0.000% 11/15/2042 DD 111512 1,500,000.000 665,370.00 756,690.00 91,320.00
TUCF17813702 912303EAT7 U S TREASURY BD PRIN STRIP 0.000% 02452043 DD 021513 300000.000 132,270.00 150177.00 17.907.00
TUCF17813702 912303EC3 U S TREASURY BD PRIN STRIP 0.000% 05/ 52043 DD 051513 3,300,000.000 1.441,90200 1.633,582.00 196,680.00
TUCF17813702 912303EFG U S TREASURY BD PRIN STRIP 0.000% 02452044 DD 0211814 1,500,000.000 643,275.00 728280.00 £5,005.00
TUCF17813702 912303EJ8 U S TREASURY BD PRIN STRIP 0.000% 084152044 DD 081514 100000.000 41,961.00 47.841.00 5,880.00
TUCF17813702 912303ENS U S TREASURY BD PRIN STRIP 0.000% 05452045 DD 051515 500000.000 204,695.00 233735.00 28,040.00
TUCF17813702 912310FR4 US TREAS-CP | INFLAT 2.375% 01/15/2025 DD 07/15/04 180588.180 206,573.24 205791.07 -782.27
TUCF17313702 912310PUS U S TREASURY BOND 5.000% 05/45/2037 DD 051507 2,183,000.000 3,001,28499 2,993176.79 -3,118.20
TUCF17813702 912310PW2 U S TREASURY BOND 4.375% 02/ 5/2038 DD 0241508 6,963,000.000 8,820,16229 £8,900,94216 80,779.87
TUCF17813702 912310PX0 U S TREASURY BOND 4.500% 05/5/2038 DD 051508 6,129,000.000 7.922,48610 7.965,800.01 4331391
TUCF17813702 912310QA8 U S TREASURY BOND 3.5009 02/15/2039DD 0241509 345000.000 39459375 394,041.75 -552.00
TUCF17813702 912810QB7 U S TREASURY BOND 4.250% 05/45/2039 DD 051509 1.,509,000.000 1.899,93521 1,907 ,300.55 736534
TUCF17813702 912310QD3 U S TREASURY BOND 4.375% 11/5/2039 DD 111509 120000.000 152,587 .50 154,401 60 181410
TUCF17813702 912310RF7 US TREAS-CP | INFLAT 1.375% 02/5/2044 DD 0241514 449815.750 490,047 .55 519,285.29 2023773
4/3/2018 7:42:07 AM EDT FPage 1 0of 25 Workbench Reports
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 1172017 - 12312017 TEXAS UTILITIES
Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss

TUCF17813702 912310RH3 U S TREASURY BOND 3.125% 08/15/2044 DD 0841514 £.100,000.000 634314182 6.555,341.00 21319918
TUCF17813702 912310RNO U S TREASURY BOND 2.875% 08/15/2045DD 08/1515 3,450,000.000 3.319,96950 3533147 .50 218478.00
TUCF17813702 912310RS9 U S TREASURY BOND 2.500% 05/15/2046DD 05/1516 2,512,000.000 223233904 2,389,540.00 15720096
TUCF17813702 912310RU4 U S TREASURY BOND 2.375% 11/15/2046 DD 1141516 1.172,000.000 1142607 45 1,202,261 .04 59,653.59
TUCF17813702 912310RV2 U S TREASURY BOND 3.000% 02/15/2047 DD 0241517 949,000,000 933.016.98 998,044.32 1502734
TUCF17813702 912310RWO  US TREAS-CP | INFLAT 0.875% 02/15/2047 DD 021517 403740.000 407,943.27 42474247 16,793.90
TUCF17813702 912310RX8 U S TREASURY BOND 3.000% 05/15/2047 DD 054517 3,231,000.000 3.419,42360 3,396,976.47 22,447 22
TUCF17313702 912310RY6 U S TREASURY BOND 2.750% 08/15/2047 DD 081517 4,293,000.000 4472,80944 4,203,366.25 125,456.81
TUCF17813702 9128282L3  US TREAS-CPIINFLAT 0.375% 07/15/2027 DD 071517 1,233,248.740 122014535 1,226,687 86 6.542.51
TUCF17813702 9128282N8 U S TREASURY NOTE 2.125% 07/31/2024 DD 073117 493,000,000 500,327.50 493,076.87 -7.250.63
TUCF17813702 9123282R0 U S TREASURY NOTE 2.250% 08/15/2027 DD 081517 £38/000.000 677.962.21 678326.72 364.51
TUCF17813702 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 114517 1,557,000.000 1,540,107 08 1.535,046.30 £.060.78
TUCF17313702 912328H45  US TREAS-CPIINFLAT 0.250% 01/15/2025 DD 011515 234321750 230,519.40 232,243.00 172860
TUCF17813702 912828N71  US TREAS-CPIINFLAT 0.625% 01/15/2026 DD 011516 415248.000 413,304.72 421,396.12 3.091.40
TUCF17813702 912828v48  US TREAS-CPIINFLAT 0.375% 01/15/2027 DD 011517 40346.000 40,674.84 40,551.50 123.34
TUCF17813702 91282888 U S TREASURY NOTE 2.250% 0215/2027 DD 02/1517 11,416,000.000 11,319.21463 11,268.222.08 £2,002.55
TUCF17813702 91282800 US TREAS-CPIINFLAT 0.125% 07/15/2024 DD 071514 311 552.000 306.428.65 307.990.09 1.561.44
TUCF17813702 912328XQ8 U S TREASURY NOTE 2.000% 07/31/2022 DD 0781415 1,200,000.000 1.185,59600 1.120,356.00 4.740.00
TUCF17313902 912310RY6 U S TREASURY BOND 2.750% 08/15/2047 DD 0841517 1.480,000.000 147213008 1.481,350.00 9.719.91
TUCF17813902 9128283F5 U S TREASURY NOTE 2.250% 11/15/2027 DD 114547 590000.000 581,432.21 581,681.00 248.79
JOTALU. S GOVERNMENT SECURITIES 7179867403 13,251.,08813 145241410

CORPORATE DEBTINSTRUMENTS - PREFERRED

TUCF17813702 00206RCU4  ATAT INC 5£550% 02/15/2047 DD 020916 100,000.000 107,250.00 109,442.00 219200
TUCF17813702 00206RDW1 ATET INC VAR RT 07/15/2021 DD 051917 100000.000 101,255.00 101,370.00 115.00
TUCF17313702 00237 YAYS ABBVIE INC 3.200% 05/ 4/2026 DD 05M2M16 200000.000 190,286.00 199,408.00 9,122.00
TUCF17813702 0160VATS ALIBABA GROUP HOLDING LTD 3.400% 12/062027 DD 120617 700000.000 695,772.00 £599,825.00 4,053.00
TUCF17813702 023135BA3 AMAZON . COM INC 144431509 08/22/2027 DD 08/2217 700000.000 598,747.00 701,057.00 2,310.00
TUCF17813702 023767AA4 AMERICAN AIRLINES 2011-1 CLASS 5250% 07/31/2022 DD 01/25M1 50963.350 54,040.12 53618.54 -430.52
TUCF17313702 031162CP3 AMGEN INC 2.6509% 05M1/2022 DD 05M1M7 400000.000 399,144.00 398,924.00 -220.00
TUCF17813702 035240AGS ANHEUSE R-BUSCH INBEV WORLDWIDE 4.9509% 01152042 DD 07M5ME 200000.000 217.712.00 231,504.00 13,792.00
TUCF17313702 035242AM8 ANHEUSE R-BUSCH INBEW FINANCE | 4.700% 02/01/2036 DD 0125M6 1,100,000.000 1,157 057 00 1,229,965.00 72,908.00
TUCF17813702 03524BAF3 ANHEUSE R-BUSCH INBEY FINANCE | 4.625% 02/01/2044 DD 012744 300000.000 312,015.00 331,008.00 18,993.00
TUCF17813702 037833BX7 APPLE INC 4.650% 02/232046 DD 02/23M6 300000.000 323,955.00 351,312.00 27,357.00
TUCF17813702 08357 AAA1 AVIATION CAPITAL GROUP LL 144A7 125% 101 5/2020 DD 100740 200000.000 231,000.00 22292000 -8,080.00
TUCF17813702 06051GGVS  BANK OF AMERICACORP 144AVAR RT 12/20/2023 DD 12/20M7 298000.000 298,056 .62 208,765.86 700.24
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TUCF17813702 06051GGW3 BANK OF AMERICACORP 144AVAR RT 12/20/2028 DD 122017 2,075,000.000 2,064,044 00 2,075,456.50 11.412.50
TUCF17813702 075387BV0 BECTON DICKINSON AND CO 3.363% 06/06/2024 DD 060617 200,000.000 200,000.00 200,558.00 558.00
TUCF17813702 09062XADS BIOGEN INC 5.200% 09/15/2045 DD 091515 200,000.000 214,030.00 237,416.00 23,386.00
TUCF17813702 09062XAF0 BIOGEN INC 4.050% 09/ 5/2025 DD 091515 100,000.000 102,956.00 105,820.00 2,864.00
TUCF17813702 096231LAD2 BOC AVIATION LTD 144A2.750% 09/18/2022 DD 09M8M7 700,000.000 696,213.00 685,146.00 -11,067.00
TUCF17813702 11134LAGY BROADCOM CORP /BROADCOM 144A3.875% 01 M5/2027 DD 011917 300000.000 298,674.00 295215.00 -3,459.00
TUCF17813702 125509BV0 CIGNACORP 3.050% 1015/2027 DD 021417 400000.000 309,232.00 392,896.00 -£,336.00
TUCF17813702 185608AG3 CLECO POWER LLC 6.000% 1201/2040 DD 111510 150,000.000 182,427.00 188,461.50 £6,034.50
TUCF17813702 20826FACO CONOCOPHILLIPS CO 4.300% 1115/2044DD 111214 300,000.000 208,413.00 328,074.00 29,661.00
TUCF17813702 21625/DF1 COOPERATIEVE RABOBANK UA 3.950% 11/09/2022DD 110912 500,000.000 514,360.00 521,300.00 6,940.00
TUCF17813702 233351CX0 DAIMLER FINANCE NORTH AME 144A VAR RT 05/05/2020 DD 050517 400,000.000 400,000.00 401,320.00 1,320.00
TUCF17813702 247361ZH4 DELTAAIR LINES 2010-2 CLASS A4.950% 11/23/2020 DD 11/22M0 184320538 193167 .92 189149.74 401818
TUCF17813702 24736TAAS DELTAAIR LINES 20091 CLASS A7.750% 06/17/2021 DD 11/24/09 45405.826 50,286.95 49,092.78 -1.194.17
TUCF17813702 24736VAAD DELTAAIR LINES 2010-1 CLASS AG.200% 01,/02/2020 DD 070210 117 588.680 123,762.09 119,646 .48 -4115.61
TUCF17813702 268317AQ7 ELECTRICITE DE FRANCE SA 1444 4.950% 101 3/2045 DD 104315 400,000.000 404,712.00 453,832.00 49,120.00
TUCF17813702 26834LAFG EQT CORP 3.900% 10/01/2027 DD 10/0447 200000.000 199,836.00 198,826.00 -1,010.00
TUCF17813702 20336UAG2 ENLINK MIDSTREAM PARTNERS LP 5.450% 06/01/2047 DD 05M1M7 300,000.000 209,943.00 317,007.00 17,064.00
TUCF17813702 372658BD4 GILEAD SCIENCE S INC 4.750% 03/01/2046 DD 09/1415 300,000.000 310,401.00 347,022.00 36,621.00
TUCF17813702 38141GCUG  GOLDMAN SACHS GROUP INC/THE 6.125% 024 5/2033 DD 02/ 3103 500,000.000 604,315.00 637,280.00 32,965.00
TUCF17813702 38239JAA0 GOODMAN US FINANCE THREE 144A3.7009 0341 5/2028 DD 09/27M7 100,000.000 99,631.00 99,230.00 -401.00
TUCF17813702 404280AF6 HSBC HOLDINGS PLC 7.625% 05/17/2032DD 05M7.05 100,000.000 129,611.00 135,867.00 6,256.00
TUCF172813702 4042280AH2 HSBC HOLDINGS PLC 6.500% 09/ 5/2037 DD 091207 100,000.000 123,969.00 131,508.00 7.529.00
TUCF17813702 4042Q1AD9 HSBC BANK USANAT.000% 0115/2030 DD 06/ 8/08 700,000.000 924,959.00 1,034,292.00 109,333.00
TUCF17813702 437076BF2 HOME DEPOT INC/THE 4.400% 03/15/2045 DD 061214 300,000.000 319,710.00 339,738.00 20,028.00
TUCF17813702 46625HHFO JPMORGAN CHASE & CO 6.400% 05/ 5/2038 DD 05/22/08 1,100,000.000 1.42535800 1.513,534.00 88,176.00
TUCF17813702 548561DN4 LOWE'S COS INC 3.700% 044 5/2046DD 04/2016 200000.000 186,690.00 200818.00 14,128.00
TUCF17813702 585055BD7 MEDTRONIC INC 4.625% 0315/2044 DD 02/2714 600,000.000 544 ,496.00 687,222.00 42,726.00
TUCF17813702 594918BC7 MICROSOFT CORP 3.500% 02/2/2035 DD 021215 275000.000 264,709.50 286,126.50 21,417.00
TUCF17813702 71654QBE1 PETROLEOS MEXIC ANOS 5.500% 06/27/2044 DD 06/26M2 125000.000 104,025.00 114,995.00 10,870.00
TUCF17813702 717021DKE PFIZER INC 4.400% 05/ 5/2044 DD 051514 200,000.000 211,252.00 220,564.00 18,312.00
TUCF17813702 718172AU3 PHILIP MORRIS INTERNATIONAL IN 3.875% 08/21/2042DD 08/2112 300000.000 278,556.00 209184.00 20,628.00
TUCF17813702 718172BL2 PHILIP MORRIS INTERNATIONAL IN 4.250% 11/ 0/2044 DD 1110/ 4 450,000.000 444,334 .50 474,327 .00 20,992.50
TUCF17813702 747525402 QUALCOMM INC 4.650% 05/20/2035 DD 05/20M5 275000.000 290,708.00 205,944 .00 5,236.00
TUCF17813702 204133AB2 SAIIDI ELECTRICITY GLOBAL 144A5.060% 04/08/2043 DD 04/0813 200,000.000 193,220.00 204,300.00 11,080.00
TUCF17813702 80413MABO0  SAUDI ELECTRICITY GLOBAL 144A5.500% 04/08/2044 DD 040814 100000.000 99,661.00 107,544.00 7.883.00
TUCF17813702 822582BF 2 SHELLINTERNATIONAL FINANCE BY 4.375% 05811/2045 DD 051115 400000.000 405,192.00 449,7428.00 44 ,556.00
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TUCF17813702 85771PAE2 STATOIL ASA4.2509 11/23/2041 DD 1123M1 400,000.000 309,232.00 432,556.00 33,324.00
TUCF17813702 872091BEG TEACHERS INSURANCE & ANNU 144A VAR RT 09415/2054 DD 091814 500000.000 490,625.00 507,250.00 16,625.00
TUCF17813702 878091BF3 TEACHERS INSURANCE & ANNU 1444 4 27086 051 5/2047 DD 050817 400,000.000 398,720.00 423,016.00 24,296.00
TUCF17813702 88167 AAE1 TEVAPHARMACEUTICAL FINANCE NE 3.1509 10/01/2026 DD 07/21M6 300,000.000 276,579.00 247,695.00 -28,884.00
TUCF17813702 902674XK1 UBS AGALONDON 1444 2450% 12/1/2020 DD 11/30M7 300,000.000 209,724.00 209,097.00 627.00
TUCF172813702 90345WVAAZ  US AIRWAYS 2012-1 CLASS APASS 5.900% 04/01/2026 DD 051412 36342875 40,522.20 40,336.96 -185.34
TUCF17813702 92343VCX0 VERIZON COMMUNICATIONS INC 4.5229% 0915/20428 DD 031315 100,000.000 95,891.00 98,465.00 2,.574.00
TUCF17813702 92343VCZI5 VERIZON COMMUNICATIONS INC 4.6729% 0315/2055 DD 031315 863000.000 810,451.93 83317472 2272279
TUCF17813702 92826CAE2 VISAINC 4.150% 121 4/20350D 121415 300,000.000 314,094.00 333,078.00 18,984.00
TUCF17813702 92076GAGE  WWELLS FARGO BANK NA 5.8509% 02/01/2037 DD 01/29/07 200,000.000 235,582.00 256,478.00 20,896.00
TUCF17813702 92976GAJ0 WELLS FARGO BANK NA 6.600% 011&2038 DD 120707 800,000.000 1.017 64000 1,115,824 .00 98,184.00
TUCF17813702 94974BGQ7 WELLS FARGO & CO 4.900% 11M72045DD 1M1MTHM5 300000.000 308,136.00 338,534.00 31,398.00
TUCF17813702 Q43830VAG3 WELLS FARGO BANK NA 5.950% 08/26/2036 DD 08/29/06 350000.000 412,037.50 448,563.50 36,526.00
TUCF17813902 00102yWABG  AEP TEXAS INC 144A3.800% 10/01/2047 DD 09/22M7 60,000.000 59,310.00 61,689.60 237960
TUCF17813902 0022324BF6 ABBOTT LABORATORIES 3.750% 11/30v2026 DD 11/22M6 125000.000 128,757.75 128,358.75 -399.00
TUCF172813902 002324BH2 ABBOTT LABORATORIES 4.900% 11/30v2046 DD 11/22M6 505000.000 544,100.25 578982.50 34,882.25
TUCF17813902 010392FB9 ALABAM A POWER CO 6.000% 03/01/2039DD 030609 55000.000 68,263.20 72175.40 3.911.60
TUCF17813902 02304WWANVS  AMERICAMOVIL SAB DE CV 6.125% 03/30v2040 DD 03/30M0 215000.000 25542335 27320265 17,779.30
TUCF17813902 026274AZ0 AMERICAN INTERNATIONAL GROUP | 6.250% 05/01/2036 DD 04/20/06 40000.000 47,832.80 51,630.00 3,797.20
TUCF17813902 031162CFS AMGEN INC 4.663% 06/15/2051 DD 12M5M6 385,000.000 38450175 430,626.35 46,034 .60
TUCF17813902 035242AMS ANHEUSE R-BUSCH INBEV FINANCE | 4.700% 02/01/2036 DD 012516 370000.000 389,191.90 413715.50 24,523.60
TUCF17213902 035242ANG ANHEUSE R-BUSCH INBEV FINANCE | 4.900% 02/01/2046 DD 0125416 1.115,000.000 121211741 1,202,273.85 80,156.44
TUCF17813902 035242AP1 ANHEUSER-BUSCH INBEWV FINANCE | 3.650% 02/01/2026 DD 012516 190,000.000 192,886.10 196,076.20 3189010
TUCF17813902 036752ADS ANTHEM INC 4.375% 12/01/2047 DD 1172117 340000.000 343176.05 361,501.60 18,325.55
TUCF17813902 03741145 APACHE CORP 5.100% 09/01/2040 DD 08/20M0 45000.000 47,398.80 4794255 544 .05
TUCF17813902 037411AY1 APACHE CORP 5.2509 02/01/2042 DD 12/03M0 30000.000 3195510 32481.60 526.50
TUCF17813902 037411BA2Z APACHE CORP 4.750% 044572043 DD 040012 110,000.000 110,984 .20 113,051 .40 2,066.60
TUCF17813902 037411BC2 APACHE CORP 4.250% 01142044 DD 120312 20000.000 18,931.80 19,375.40 443 60
TUCF17813902 037333AL4 APPLE INC 3.880% 05/04,2043 DD 050313 300,000.000 286,872.00 311,688.00 24,816.00
TUCF17813902 037233BA7 APPLE INC 3.4809% 02/09/2045 DD 020915 225000.000 198,596.25 219,584 .25 20,988.00
TUCF172813902 037333BWV8  APPLE INC 4.5009% 02/23/2036 DD (2/2316 105000.000 1213285 120,360.45 8,227 .80
TUCF17813902 037333BX7 APPLE INC 4.680% 02/23/2046 DD 02/23M6 380,000.000 422,744 10 456,705.60 33,861.50
TUCF17813902 037333CDO0 APPLE INC 3.880% 08/04,2046 DD 08/04M6 105,000.000 103,694.05 109,427 .85 573380
TUCF17813902 0372833CH1 APPLE INC 4.2809% 02/09/2047 DD 020917 25000.000 24,9498 2778075 283125
TUCF17813902 037333DD9 APPLE INC 3.750% 09122047 DD 081217 75000.000 74,252.25 76,860.00 280775
TUCF172813902 055451 AVD BHP BILLITON FINANCE USALTD 5.000% 09/30/2043 DD 09/30/13 70000.000 79,806.95 85823.50 6.016.55
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TUCF17813902 06050TJZE BANK OF AMERIC ANAG.000% 104 5/2036 DD 10/26/06 275000.000 331,779.25 358,622.00 2684275
TUCF17213902 06051GGA1 BANK OF AMERICACORP 3.248% 10/21/2027 DD 10v21M6 535000.000 506,857.04 530,891.20 2403416
TUCF17813902 06051 GGFO BANK OF AMERICACORP VAR RT 01/20/2028 DD 01/20M7 70000.000 70,360.80 72,405.90 2,045.40
TUCF17813902 06051GGGE8  BANK OF AMERICACORP VAR RT 01.20/2042 DD 01/20M7 25000.000 25,996.75 28174.00 217725
TUCF17813902 06051GGR4  BANK OF AMERICACORP VAR RT 0721/2028 DD 07/21M7 230000.000 23035176 233,783.50 3431.74
TUCF17813902 06051GGW3 BANK OF AMERICACORP 144ANVAR RT 12/20/2028 DD 122017 116,000.000 115,387.51 116,025.52 638.01
TUCF17813902 084664BV2 BERKSHIRE HATHAWAYFINANCE COR 4.200% 05/ 5/2043 DD 0515613 270000.000 279,360.65 301,857 .30 2248765
TUCF17813902 084670BK3 BERKSHIRE HATHAWAYINC 4.500% 02/1/2043DD 021113 35000.000 3721585 40,333.30 311745
TUCF17813902 097023AX3 BOEING CO/THE 6.875% 03/M5/2032 DD 031309 385,000.000 543,928.00 566,204.10 2227610
TUCF17813902 11134LAG4Y BROADCOM CORP /BROADCOM 144A3.875% 01M5/2027 DD 011917 385,000.000 383,208.30 378,850.25 -4,439.05
TUCF17813902 12189LACS BURUNGTON NORTHERN SANTAFE L 5.050% 03/01/2041 DD 094040 55000.000 6241565 66,353.10 393745
TUCF17813902 121289LAKT BURUNGTON NORTHERN SANTAFE L 4.375% 09/01/2042 DD 08/23M2 55000.000 5715710 61.432.25 427515
TUCF17813902 12189LAW1 BURUNGTON NORTHERN SANTAFE L 4.150% 04/01/2045 DD 030815 125000.000 125,750.40 135,836.25 10,085.85
TUCF17813902 12189TAZ7 BURUNGTON NORTHERN SANTAFE L 6.150% 05/01/2037 DD 0441307 385,000.000 491,722.00 516,020.95 24,358.95
TUCF17813902 136385AY7 CANADIAN NATURAL RESOURCES LTD 4.9509 06/01/2047 DD 05/30M7 215000.000 21687095 24061510 2374415
TUCF17213902 144141DB1 DUKE ENERGYPROGRESS LLC 4.100% 05/5/2042 DD 051812 185000.000 183.945.50 20035315 16,407 65
TUCF172813902 142123CEQ CATERPILLAR INC 4.750% 05/5/2064 DD 050214 310000.000 330,546.20 364,284 .10 33.737.30
TUCF17813902 20080NBH3 COMCAST CORP 4.250% 01152033 DD MM4M3 45000.000 46,830.15 49,048.65 221850
TUCF17813902 20080NBM2  COMCAST CORP 4.200% 08452034 DD 081214 275000.000 280,904.25 203,834.75 12,930.50
TUCF17813902 20030NBS9 COMCAST CORP 3.180% 03/01/2026 DD 02/23M6 30000.000 2042580 30,222.90 797 .40
TUCF17813902 20030NCC3  COMCAST CORP 3.968% 11/01/2047 DD 101917 £83000.000 897 .816.74 912,209.64 14,392.90
TUCF17213902 208251 AES CONOCOPHILLIPS HOLDING CO £.950% 04/15/2029 DD 04/20/99 330000.000 414,994 .20 433425.30 18,430.50
TUCF17813902 20825UACS CONOCO FUNDING CO 7.250% 10M5/2031 DD 104101 240000.000 308,121 .60 330,969.60 22,848.00
TUCF17813902 201 11FK4 CONSOLIDATED EDISON CO OF NEWV 4.300% 12/01/2056 DD 11M6M6 105,000.000 10485615 114,573.90 9.717.75
TUCF17813902 21937BARS CORP NACIONAL DEL COBRE D 1444 42509 0717/2042 DD 07M7M2 240000.000 21781260 248,304.00 30,491 .40
TUCF17813902 21937BAXE CORP NACIONAL DEL COBRE D 1444 4.5009 08/01,/2047 DD 08/ M M7 215000.000 214,896.18 231,047 .60 16,151 .42
TUCF17813902 225401 AC2 CREDIT SUISSE GROUP AG 1444 4.282% 01.09/2028 DD 010917 510,000.000 509,2805.00 531,726.00 21,8921.00
TUCF17813902 233335AQ0 DAIMLER FINANCE NORTH AMERIC A8.500% 01/8/2031 DD 0148101 55000.000 82,838.25 83,0286.85 24860
TUCF17813902 25243YAV1 DIAGEOQ CAPITAL PLC 3.875% 04/29/2043 DD 04/2913 300,000.000 285,786.00 313,941.00 28155.00
TUCF17813902 263901 AAS DUKE ENERGYINDIANALLC 6350% 08/15/2032 DD 08/21/02 325000.000 423,377.80 446,361 .50 22,984.00
TUCF17813902 263901AF7 DUKE ENERGYINDIANALLC 4900% 0745/2043 DD 071113 170000.000 188,371.90 204,559.30 16,187 .40
TUCF17813902 264399DK3 DUKE ENERGY CAROLINAS LLC 6.000% 12/1/2028 DD 12/04/8 45000.000 55,801.20 55,769.40 -32.40
TUCF17813902 26442CAME  DUKE ENERGYCAROLINAS LLC 4.2509 1245/2041 DD 1220811 45000.000 46,034 .55 49,528.80 349425
TUCF17813902 26442CAT1 DUKE ENERGYCAROLINAS LLC 3.7009% 12/1/2047 DD 111417 20000.000 20,375.40 20,602.80 227 .40
TUCF17813902 268317ALS ELECTRICITE DE FRANCE SA 144A 6.000% 01/22/2039 DD 012214 250000.000 242552.80 279137 .50 36.585.00
TUCF172813902 268317APQ ELECTRICITE DE FRANCE SA 1444 4.750% 101 3/2085 DD 104315 135000.000 13544415 149,073.75 13,629.60
4/3/2018 7:42:07 AM EDT Page 5of 26 Workbench Reports

21



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

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 Report ID: M1102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITIES

Security ID Security Description Shares. Cost Market Value Urmrealized GainlLoss
TUCF17813902 268317AQ7 ELECTRICITE DE FRANCE SA 14444 .950% 101 3/2045 DD 101315 65000.000 65,765.70 73.747.70 7.982.00
TUCF17813902 278062AD6 EATON CORP 4.000% 11,02/2032 DD 110213 170000.000 167 .592.80 175,535.20 7.942.40
TUCF17813902 20354yWAMO  ENTERGY LOUISIANALLC 4.440% 0145/2026 DD 09/24M0 10000.000 10,601.50 10,837.30 23580
TUCF17813902 30219GAP3 EXPRESS SCRIPTS HOLDING CO 4.800% 0715/2046 DD 070516 405,000.000 3871835 430,834.95 43,651 .44
TUCF17813902 337932AJ6 FIRSTENERGY CORP 4.850% 07/15/2047 DD 06/21M17 90000.000 80,432.10 100,439.10 11,007.00
TUCF17813902 341081EQ6 FLORIDAPOWER & LIGHT CO 5.625% 04/01/2034 DD 04/04/03 20000.000 24,236.20 25182.00 945.280
TUCF17813902 341021ER4 FLORIDAPOWER & LIGHT CO 5.950% 10/01/2032 DD 101503 45000.000 56,117.70 57977.55 1,859.85
TUCF17813902 341081FAD FLORIDAPOWER & LIGHT CO 5.950% 02/01/2038 DD 01M6/08 30000.000 38,451.00 40,099.50 1,648.50
TUCF17813902 341021FG7 FLORIDAPOWER & LIGHT CO 4.050% 06/01/2042 DD 051512 225000.000 229,374.00 246,703.50 17,329.50
TUCF17813902 341099CHO DUKE ENERGYFLORIDALLC 6.350% 09/15/2037 DD 091807 300,000.000 386,577.00 417,672.00 31,095.00
TUCF17813902 341099CL1 DUKE ENERGYFLORIDALLC 6.400% 06/M5/2038 DD 0618108 55000.000 7251880 7740535 4.886.75
TUCF17813902 36164QNAZ  GE CAPITAL INTERNATIONAL FUNDI 4.418% 11415/2035 DD 051516 1,822,000.000 1,909,20202 197187772 62,585.70
TUCF17813902 369504BF9 GENERAL ELECTRIC CO 4.125% 10/09/2042 DD 10,0942 215000.000 216,902.75 225,234.00 833125
TUCF17813902 373334JWW2 GEORGIAPOWER CO 4.3009% (0815/2042 DD 031061 2 220000.000 222,626.80 233917.20 11,290 .40
TUCF17813902 375658BAD GILEAD SCIENCE S INC 4.500% 02/01/2045 DD 1117414 150,000.000 149,874.00 166,714.50 16,840.50
TUCF17813902 375552BD4 GILEAD SCIENCES INC 4.7509 03/01/2046 DD 091415 195000.000 201,760.64 225564.30 23,2803.66
TUCF17813902 378652BG7 GILEAD SCIENCE S INC 4.6009% 09/01,/2035 DD 091415 240000.000 24392560 27042420 21,499.20
TUCF17813902 372658BJ1 GILEAD SCIENCE S INC 4.000% 09/01/2035 DD 09/2016 100,000.000 95,887.00 105,793.00 9,906.00
TUCF17813902 38141EC31 GOLDMAN SACHS GROUP INC/THE 4.800% 07/08/2044 DD 07,0814 475000.000 502,570.35 541,766.00 3919565
TUCF17813902 38141GCUS  GOLDMAN SACHS GROUP INC/THE 6.125% 0245/2033 DD 0213103 40000.000 48,345.20 50,982 .40 2,637.20
TUCF17813902 38141GVS0  GOLDMAN SACHS GROUP INC/THE 4.750% 10/21/2045 DD 10/21M5 120000.000 126,676.20 137.461.20 10,784 .40
TUCF172813902 38145GAHZ  GOLDMAN SACHS GROUP INC/THE 3.500% 111 6/2026 DD 1116M6 295000.000 288,212.05 206,725.75 8.513.70
TUCF17813902 38148YAAL GOLDMAN SACHS GROUP INC/THE VAR RT 10/31/2033 DD 10/31M7 180,000.000 180,000.00 185,110.20 5110.20
TUCF17813902 404280BK4 HSBC HOLDINGS PLC VAR RT 03M3/2028 DD UBM3M7 55000.000 55,000.00 57,317.70 231770
TUCF17813902 4042Q1AA5 HSBC BANK USA NANEWY YORK NY 5.875% 11/01/2034 DD 10/25/04 90000.000 104,720.70 116,077 .50 11,296.80
TUCF17813902 4042Q1AB3  HSBC BANK USANAMNEW YORK NY 5.625% 08/M5/2035 DD 081705 175000.000 204,710.60 220,566.50 15,855.90
TUCF17813902 4042Q1AD3 HSBC BANK USANAT.000% 01/15/2030 DD 06/ 8/08 135000.000 178,384.95 199,470.60 21,085.65
TUCF17813902 406216BJ9 HALLIBURTON CO 4.850% 111 5/2035 DD 111315 235000.000 247838.05 263,632.40 15,794 .35
TUCF17813902 406216BKG HALLIBURTON CO 5.000% 111 5/2045 DD 111315 495,000.000 532,664.25 568,438.20 3577395
TUCF17813902 427366A/V8 HERSHEY CO/THE 3.375% 08M15/2046 DD 08,0946 105,000.000 92,961.75 100,019.85 7.058.10
TUCF172813902 437076BD3 HOME DEPOT INC/THE 4.875% 02/15/2044 DD 091013 240000.000 269,659.20 200188.280 20,529.60
TUCF17813902 458140AND INTEL CORP 4.000% 1215/2032 DD 12M1M12 210000.000 216,501 .60 231,084.00 14,582.40
TUCF17813902 458140BFG INTEL CORP 144A 3.734% 12/082047 DD 120817 326000.000 342,200.00 338,531 .44 -3,758.56
TUCF17813902 46M46CQ4 INTERNATIONAL PAPER CO 4.400% 03/15/2047 DD 08M1M16 30000.000 28,752.20 31,348.80 2,596.50
TUCF17813902 46115HBB2 INTESA SANPAOLO SPA144A 3.875% 0714/2027 DD 071447 220000.000 219,520.20 219,896.60 367.40
TUCF172813902 46625HHVS  JPMORGAN CHASE & CO 5.500% 104 5/2040 DD 10/2110 85000.000 100,403.70 107,047 .20 6.643.60
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TUCF17813902 46625HRYS JPMORGAN CHASE & CO VAR RT 02/01/2023 DD 020117 400,000.000 404,030.00 414,500.00 10,470.00
TUCF17813902 46647P AK2 JPMORG AN CHASE & CO VAR RT 07/24/2048 DD 07/24M7 340,000.000 342,267 .50 354,582.60 1231510
TUCF17813902 46647P ALOD JPMORGAN CHASE & COVARRT 11M5/20453 DD 111017 150,000.000 150,003.40 154,879.50 487610
TUCF17813902 48126BAA1 JPMORGAN CHASE & CO 5.400% 01/06/2042 DD 12/22M1 210000.000 246,054.90 263,711.70 17 656.80
TUCF17813902 48305QADS KAISER FOUNDATION HOSPITALS 4.150% 05/01,/2047 DD 0510617 90000.000 8914590 97,248.60 810270
TUCF17813902 491674BG1 KENTUCKY UTILITIES CO 5§125% 11/01/2040 DD 050111 440000.000 503,650.40 542,907 .20 39,256.80
TUCF17213902 4904363BLG KIMBERLY-CLARK CORP 3.700% 06/01/2043 DD 05/23M3 90,000.000 85,584.60 £89,742.00 4,163.40
TUCF17813902 548561DJ3 LOWE'S COS INC 4.375% 09M15/2045DD 091615 155,000.000 159,679.45 171,316.85 11,637 .40
TUCF17813902 585055BUS MEDTRONIC INC 4.625% 0315/2045 DD 031515 285,000.000 319,018.20 343,680.75 2467085
TUCF17813902 589331 AS6 MERCK & CO INC 2.600% 09/5/2042 DD 091312 70000.000 65,827.20 71,462.30 5,635.00
TUCF17813902 58083YAT2 MERCK & CO INC 3.700% 02/ 0/2045 DD 021015 480,000.000 457 699.20 501,091.20 43,392.00
TUCF17813902 53156RBN7  METUFE INC 4.050% 03/01/2045 DD 030515 360,000.000 345,222.00 377.550.00 32,328.00
TUCF17813902 594918403 MICROSOFT CORP 4.500% 10/01/2040 DD 09/27M0 115000.000 122197.85 134,405.10 12,207.25
TUCF17813902 594918BC7 MICROSOFT CORP 3.500% 02/ 2/2035 DD 021215 55000.000 52,941.90 57,225.30 4,283.40
TUCF17813902 594918BDS MICROSOFT CORP 3.750% 02/ 2/2045 DD 02M2M5 70000.000 65,642.80 73,745.00 8,102.50
TUCF17213902 594018BE3 MICROSOFT CORP 4.000% 02/2/2055 DD 021215 165000.000 156,053.70 176521 .95 20,468.25
TUCF17813902 5949138BS2 MICROSOFT CORP 2.450% 02/08/2036 DD 08/03M6 285,000.000 280,356.20 304,142.05 2378585
TUCF17813902 594918BTO MICROSOFT CORP 3.700% 08/08/2045 DD 08/08M 6 465,000.000 444 567.95 434,767 15 40,199.20
TUCF17813902 594918BU7 MICROSOFT CORP 3.950% 08/08/2056 DD 08/08M 6 280000.000 264,454 .40 208,869.20 3441480
TUCF17813902 594918BZ6 MICROSOFT CORP 4.100% 02/06/2037 DD 020617 595,000.000 609,248.20 664,323.45 5507515
TUCF17813902 610202BP7 MONONGAHELAPOWER CO 144A5.400% 12/ 5/2042 DD 11/2713 415000.000 4285,060.20 516,662.55 31.,602.25
TUCF17213902 £174463C6 MORGAN STANLEY 4.000% 07/23/2025 DD 07/23M5 320000.000 328,006.40 335,056.00 7.049.60
TUCF17813902 61744YAK4 MORGAN STANLEY VAR RT 07/22/2028 DD 07/24M7 40000.000 40,346.40 40,368.00 21.60
TUCF17813902 61744YAL2 MORGAN STANLEY VAR RT 07/22/2038 DD 07/24M7 195,000.000 195,000.00 201,920.55 5,920.55
TUCF17813902 61746BEFQ MORGAN STANLEY 3.625% 01/20/2027 DD 01/20M7 75000.000 7404675 76,758.75 271200
TUCF17813902 61761J3RS MORGAN STANLEY 3.125% 07/27/2026 DD 07/25M6 120000.000 114,645.60 118,359.60 3.714.00
TUCF17813902 63%46BAJI NBCUNIVERSAL MEDIALLC 4.450% 01/15/2043 DD 100542 55000.000 56,204.50 60,017.10 381260
TUCF17813902 641423BU1 NEVADAP OWER CO 6.780% 07/01,2037 DD 06/28107 15000.000 19,707 .45 21,218.40 151095
TUCF17813902 G41423CA4 NEWVAD AP OWER CO 5.4809 05452041 DD 051211 70000.000 81,989.60 86,710.40 4,720.80
TUCF17813902 665772CJ6 NORTHERN STATES POWER COMN 3.400% 08/ 5/2042 DD 081312 155,000.000 142,223.35 153,401.95 11,178.60
TUCF17813902 B67274ACS NORTHWELL HEALTHCARE INC 4.260% 11/01/2047 DD 092617 70000.000 70,000.00 7158410 1.584.10
TUCF17813902 G68138AA2 NORTHWESTERN MUTUALLIFE 144A3.850% 08/30/2047 DD 09/26M7 50000.000 49,893.50 50,688.00 794.50
TUCF17813902 G6339HAH1 NOVARTIS CAPITAL CORP 4.400% 05/06/2044 DD 02/2114 375000.000 404,415.00 420,041 .25 25526.25
TUCF17813902 68233JBC7 ONCOR ELECTRIC DELIVERY C 144A 3.800% 09/30v2047 DD 02/2117 £10,000.000 208,841.70 £841,500.00 32,667.30
TUCF17813902 G3339XAHS ORACLE CORP 6.125% 07/08/2039 DD 07,08/09 45000.000 58,443.75 61,799.40 3.35565
TUCF17213902 68339XANT ORACLE CORP 4.300% 07/08/2034 DD 07,0814 455000.000 470,460.90 505,664.25 35,203.35
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TUCF17813902 G63339XBF1 ORACLE CORP 4.125% 05/15/2045 DD 050515 275000.000 266,519.00 206,598.50 30,079.50
TUCF17813902 695114CLO PACIFICORP 6.000% 01/5/2039 DD 01/08/09 410000.000 521,688.10 550,945.70 20,257 60
TUCF17813902 713448CCO PEPSICO INC 3.600% 08M3/2042 DD 08M3M2 260/000.000 242,392.80 260,442.00 18,049.20
TUCF17813902 71654QBE1 PETROLEOS MEXICANOS 5.500% 06/27/2044 DD 06/26M2 139,000.000 15,675.20 127,874 .44 12,198.64
TUCF17813902 71654QBR2 PETROLEOS MEXICANOS 6.375% 01/23/2045 DD 07/2314 325000.000 201,659.75 326,738.75 35,079.00
TUCF17813902 71654QCC4  PETROLEOS MEXICANOS 6.7509 09/21/2047 DD 09/2116 827 p00.000 792,236.60 863,263.95 71.027.35
TUCF17813902 717021EC3 PFIZER INC 4.000% 12/15/2036 DD 11/21M6 215000.000 220,278.25 235528.20 15,240.95
TUCF17813902 717081ED1 PFIZER INC 4.125% 12M5/2046 DD 11/2116 360,000.000 366,213.60 309,646.20 33.433.20
TUCF17813902 718172AU3 PHILIP MORRIS INTERNATIONAL IN 3.875% 08/21/2042DD 08/2112 255000.000 236,772.60 254,306 .40 17,533.80
TUCF17813902 718172409 PHILIP MORRIS INTERNATIONAL IN 4 125% 03/04/2043DD 030413 185,000.000 179,022.65 190,252.15 11,229.50
TUCF17813902 718172BD0 PHILIP MORRIS INTERNATIONAL IN 4.875% 11M5/2043 DD 111213 220000.000 236,638.60 251,279.60 14,641.00
TUCF17813902 718546AK0 PHILLIPS 66 4.850% 11/5/2034 DD 111714 100,000.000 104,002.00 108,565.00 5.473.00
TUCF17813902 737679DB3 POTOMAC ELECTRIC P OWER CO £6.500% 111 5/2037 DD 1116007 55000.000 7207365 76,188.20 411455
TUCF17813902 737679DE7 POTOMAC ELECTRIC P OWER CO 4.150% 03152043 DD 031813 155,000.000 157,893.85 169,001 15 11,107.30
TUCF17813902 744448BZ3 PUBLIC SERVICE CO OF COLORADO 6.250% 09/01/2037 DD 084507 140,000.000 179,085.20 190,605.80 11,520.60
TUCF17813902 744443CJ2 PUBLIC SERVICE CO OF COLORADO 3.9509 03/15/2043 DD 03/2513 410000.000 409,147.20 427101 10 17.953.90
TUCF17813902 747525AVSE QUALCOMM INC 4.300% 05/20/2047 DD 05/26M7 180,000.000 179.971.20 181,333.280 1,362.60
TUCF17813902 775371 A1 ROHM & HAAS CO 7.850% 07142020 DD 07/06/09 570,000.000 770,594 .40 781,903.20 11,308.80
TUCF17813902 78413MAAG SFAVE COMMERCIAL SAVE A1 144A VAR RT 01/05/2043 DD 0210115 25000.000 24587850 25137.50 550.00
TUCF17813902 822582ATQ SHELLINTERNATIONAL FINANCE BV 3.625% 0&/21/2042 DD 08/2112 35000.000 3163545 34,556.20 292075
TUCF17813902 822582BE1 SHELLINTERNATIONAL FINANCE BY 4.125% 05811/2035 DD 051115 490,000.000 500,319.40 534,521 .40 34,202.00
TUCF17213902 8225282BF2 SHELLINTERNATIONAL FINANCE BY 4.375% 05811/2045 DD 051115 100,000.000 101,298.00 112,437.00 11,139.00
TUCF17813902 822582BQ4 SHELLINTERNATIONAL FINANCE BV 4.000% 058410/2046 DD 05M0M G 100,000.000 96,671.18 106,505.00 983382
TUCF17813902 822582BY7 SHELLINTERNATIONAL FINANCE BY 3.750% 094 2/2046 DD 091216 115,000.000 110,720.74 117,290.80 6.570.06
TUCF17813902 8282307CL9 SIMON PROPERTY GROUP LP 4.750% 03/5/2042 DD 031312 365,000.000 38762090 409,520.00 2190910
TUCF17813902 828307CT2 SIMON PROPERTY GROUP LP 4.250% 10/01/2044 DD 0910/ 4 45000.000 4491045 46,957 .50 2,047.05
TUCF17813902 828307CZ3 SIMON PROPERTY GROUP LP 4.250% 11/30/2045 DD 11/23M6 15000.000 15,136.95 15,809.55 672,60
TUCF17813902 837004CH1 SOUTH CAROLINAELECTRIC & GAS 4.500% 0601/2064 DD 05/27M4 170,000.000 167,584.30 176,300.20 8,715.90
TUCF17813902 837004CJ7 SOUTH CAROLINAELECTRIC & GAS 5.100% 0601,/2065 DD 05/22M5 115000.000 126,089.46 131,583.00 5,493.55
TUCF17813902 25771P AN2 STATOIL ASA3.7009% (3/01/2024 DD 110813 135,000.000 141,203.15 141,831.00 527.85
TUCF172813902 87612EBA3 TARGET CORP 4.0009 07/01/2042 DD 06/25M2 255000.000 253,582.20 263825.55 10,243.35
TUCF17813902 878091BCO TEACHERS INSURANCE & ANNU 1444 6.850% 12/16/2038 DD 1216/08 9000.000 1167948 12,715.56 1,036.08
TUCF17813902 878091BDS8 TEACHERS INSURANCE & ANNU 1444 4 9003 09/15/2044 DD 081814 230000.000 248,804 .80 263,092 .40 14,287 60
TUCF17813902 872091BF3 TEACHERS INSURANCE & ANNU 1444 4 270% 051 5/2047 DD 050817 345,000.000 344,322,900 364,851.30 20,528.40
TUCF17813902 S7B2WAUT7  TELEFONICAEMISIONE S SAU 5.213% 0308/2047 DD 030817 415000.000 415,000.00 470962.75 55,962.75
TUCF17213902 S88579YAZ4 3M CO 3.625% 1015/2047 DD 1000217 95000.000 9410510 97.495.65 3.,390.55
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TUCF17813902 89352HAM1  TRANSCANADAPIPELINES LTD 4.625% (3/01/2034 DD 02/28/14 285000.000 311,074.5 320,391.10 18,316.55
TUCF17813902 89417EAM1  TRAVELERS COS INC/THE 4.000% 05/30/2047 DD 05/2217 0000.000 83.035.20 85187.20 2152.00
TUCF17313902 90131HBZ7  21ST CENTURYFOX AMERICAINC 4.950% 10/15/2045DD 1042115 55000.000 56.523.50 64,731.70 8.208.20
TUCF17313902 90352JACT  UBS GROUP FUNDING SWIT ZER 1444 4 253% 03/23/2028 DD 03/2317 250000.000 250,892.60 263.422.50 12,520.80
TUCF17313902 904764AH0  UNILEVER CAPITAL CORP 5.900% 11/15/2032 DD 11412102 225000.000 291,786.75 202977.00 1190225
TUCF17313902 908548CJ9  UNIONELECTRIC CO 3.900% 09/15/2042DD 091112 285000.000 280,782.00 302:332.45 2205045
TUCF17813902 908548CK6  UNION ELECTRIC CO 3.500% 04/15/2024 DD 04/04/14 285000.000 293,350.50 205,502.25 215175
TUCF17313902 907818EME  UNION PACIFIC CORP 3.793% 10/01/2051 DD 10/04/16 302000.000 281,907 .94 307.916.18 26,008.24
TUCF17813902 913017857  UNITED TECHNOLOGIES CORP 5.700% 04/15/2040 DD 0212610 365000.000 446,172.35 464,937.00 18.764.65
TUCF17813902 9130178T5  UNITED TECHNOLOGIES CORP 4.500% 06/01/2042 DD 0601412 405000.000 433,512.00 448,389.85 15377.85
TUCF17813902 91324PBN1  UNITEDHE ALTH GROUP INC 5.700% 10/15/2040 DD 10/25/10 130000.000 158,489.50 168.743.90 10,254.40
TUCF17813902 91324PCAZ  UNITEDHE ALTH GROUP INC 3.950% 10/15/2042 DD 10422112 75000.000 73,039.590 7795725 4917.75
TUCF17313902 91324PCQ3  UNITEDHE ALTH GROUP INC 4.625% 07/15/2035 DD 07423115 140,000,000 152 605,60 163,041.20 10,435.60
TUCF17813902 91324PCR1  UNITEDHE ALTH GROUP INC 4.750% 07/15/2045 DD 07423115 90,000.000 99.145.80 106,308.00 716220
TUCF17813902 91324PCZ3  UNITEDHE ALTH GROUP INC 4.250% 04/15/2047 DD 031317 15000.000 16,205.25 16,508.85 303.60
TUCF17813902 91324PDF6  UNITEDHE ALTH GROUP INC 3.750% 10/15/2047 DD 1042517 170000.000 168,429.20 17344590 5.016.70
TUCF17813902 914386AA4  UNIVERSITY OF SOUTHERN CALIFOR 5250% 10/01/2111 DD 08M7A1 310000.000 351.391.20 390401 60 39,010.40
TUCF17313902 92343VCV4  VERIZON COMMUNICATIONS INC 4.2729% 01/15/2036 DD 074545 180,000,000 181.854.70 189,012.00 715730
TUCF17313902 92343VCX0  VERIZON COMMUNICATIONS INC 4.5229 09/15/2048 DD 03413/15 1,546,000.000 1,479,661 54 1.522,268.90 42,607 36
TUCF17813902 92343VCZ5  VERIZON COMMUNICATIONS INC 4.6729% 03/15/2055 DD 03/13/15 279,000,000 260,764.74 269,357.76 8,593.02
TUCF17813902 92826CAFS  VISAINC 4.300%12/14/2045DD 1241445 435000.000 459,146.95 494,999 55 3585270
TUCF17813902 92890HAD4  WEAFINANCE LLC /WESTFIE 144A 4750% 09/17/2044 DD 09417114 200,000,000 286,321 66 316178.30 20,356.64
TUCF17813902 949746RFO0  WELLS FARGO & CO 5.606% 01/15/2044 DD 1112613 160,000,000 181,286.40 197,264.00 15977 60
TUCF17813902 94974BFP0  WELLS FARGO & CO 5.375% 11/022043 DD 1042813 230,000.000 26792010 273,381.70 5,961 60
TUCF17813902 94974BGE4  WELLS FARGO & CO 4.650% 11/042044 DD 1104114 235000.000 231,284.05 256,265.15 2497110
TUCF17813902 94974BGKO  WELLS FARGO & CO 3.900% 05101/2045 DD 04/30115 0,000.000 75,330.80 82,978.40 7.097 60
TUCF17313902 94974BGQ7  WELLS FARGO & CO 4.900% 114172045 DD 111715 215000.000 220,330.80 243332.70 22,501.80
TUCF17313902 94974BGT1  WELLS FARGO & CO 4.400% 06M4/2046 DD 061416 335000.000 320,791.15 353,304.40 32513.25
TUCF17313902 94974BGUS  WELLS FARGO & CO 4.750% 12107/2046 DD 1210816 605,000.000 624,404.80 676,172.20 51,767 .40
IOTAL CORPORATE DEBT INSTRURENTS - PREFERRED 70,896,51497 74,927,653.24 403113827

CORPORATE DEBTINSTRUMENTS

TUCF17813702 00206RBK7  AT&T INC 4.350% 06/15/2045 DD 061513 500000.000 445,515.00 461,300.00 15,785.00
TUCF17813702 00206RDKS  AT&T INC 4550% 03/02/2049 DD 090716 1,299,000.000 117334773 1.222,592.82 49,245.09
TUCF17813702 00206RDU3 ATET INC VAR RT 01/M5/2020 DD 03/28M17 700000.000 700,000.00 70417200 4172.00
TUCF17813702 00206RENS ATET INC 4200% 08M14/2037 DD 080717 100000.000 99,822.00 101,260.00 1,438.00
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TUCF17813702 00237YARD ABBVIE INC 4.5009 05/ 4/2035 DD 051415 350,000.000 343,885.90 384,419.00 40,533.50
TUCF17813702 00772BAD3 AERCAP IRELAND CAPITALDAC /A3.750% 05M5/2019 DD 051515 300000.000 308,220.00 304,749.00 -3,480.00
TUCF17813702 015271408 ALEXANDRIAREAL ESTATE EQUITIE 3.950% 01/15/2027 DD 06M0ME 400,000.000 398,232.00 408,616.00 10,384.00
TUCF17813702 02005NBG4 ALLY FINANCIAL INC 4.280% 04152021 DD 04M1M 6 100,000.000 102,500.00 102,500.00 0.00
TUCF17813702 026874DA2 AMERICAN INTERNATIONAL GROUP | 4.500% 07/ 6/2044 DD 071614 400,000.000 304,432.00 430,840.00 36,408.00
TUCF17813702 026374DH7 AMERICAN INTERNATIONAL GROUP | 3.900% 04/01/2026 DD 03/2216 400000.000 407,032.00 414,804.00 777200
TUCF17813702 0311628E9 AMGEN INC 4.950% 10/01/2041 DD 091610 500,000.000 622,560.00 695,424.00 72,264.00
TUCF17813702 037735CK1 APPALACHIAN POWER CO 5.700% 081 5/2037 DD 081707 500,000.000 540,720.00 677,830.00 37.110.00
TUCF17813702 037735CM7 APPALACHIAN POWER CO 7.000% 04/01/2038 DD 03/25/08 300,000.000 305,622.00 427,089.00 31,467.00
TUCF17813702 04363UADS ASCIANO FINANCE LTD 144A6.000% 04/07/2023 DD 040741 200,000.000 215,688.00 220,464.00 4,776.00
TUCF17813702 046850NABO ATET INC 53509 09,2040 DD 0310111 125,000.000 128,375.00 131,911.25 3.536.25
TUCF17813702 052769AD8 AUTODESK INC 4.375% 064 5/2025 DD 060515 200000.000 205,452.00 209,872.00 4,420.00
TUCF17813702 05526DBCS BAT CAPITAL CORP 1444 4.300% 0815/2037 DD 08M5M7 500,000.000 500,000.00 525,050.00 25,050.00
TUCF17813702 059438AK7 BANK ONE CORP 2.0009% 04/202027 DD 04/20/97 300,000.000 391,899.00 401,193.00 9,204 .00
TUCF17813702 DG732EAAZ BARCLAYS PLC VAR RT 1231/2049 DD 11/2013 400,000.000 427,490.00 419,300.00 -8,190.00
TUCF17813702 067901 AAG BARRICK GOLD CORP 5.800% 11/5/2034 DD 1141 2/04 200000.000 197 524.00 220,902.00 32,378.00
TUCF17813702 06249RACE BARRICK NORTH AME RICAFINANCE 7.500% 09/ 5/2038 DD 094102 200,000.000 232,056.00 276170.00 44,114.00
TUCF17813702 09258BACS BLACKSTONE CQP HOLDCO LP 144A6.500% 03/20/2021 DD 03/20M7 200,000.000 200,000.00 203,000.00 3,000.00
TUCF17813702 101137ARS BOSTON SCIENTIFIC CORP 3.850% 051 &2025 DD 051215 500,000.000 500,985.00 514,040.00 13,055.00
TUCF17813702 11134LAQ2 BROADCOM CORP /BROADCOM 144A3.500% 01/M5/2028 DD 101717 400,000.000 309,820.00 381,324.00 -18,496.00
TUCF17813702 120568AZ3 BUNGE LTD FINANCE CORP 3750% 09/25/2027 DD 09/25M7 400000.000 398,944.00 394,232.00 -4,712.00
TUCF17213702 124857AN3 CBS CORP 4.600% 0115/2045 DD 011215 200000.000 192,490.00 203924.00 11.,434.00
TUCF17813702 128681GQ5 CIT GROUP INC 5.000% 08415/2022 DD 0810312 100,000.000 102,812.50 106,000.00 3187.50
TUCF17813702 128681GR3 CIT GROUP INC 5.0009 08/01/2023 DD 0810113 200,000.000 206,500.00 213,000.00 6,500.00
TUCF17813702 126650BS8 CVS PASS-THROUGH TRUST 144A7 5079 (M M0/2032 DD 12/22/09 3320£43.615 405,050.16 407,624 .69 263453
TUCF17813702 12667FMFQ ALTERNATIVE LOAN TRUS 16CB 5A1 6.0009 08/252034 DD 05/01/04 274909.715 28711295 28738787 274.92
TUCF17813702 15670BABS CENTURYLINK 517 COV-LITE TLB 500,000.000 497 500.00 4381,720.00 -15,780.00
TUCF17813702 161175AZ7 CHARTER COMMURNICATIONS OPERATI 6.384% 10/23/2035 DD 10/23M6 500,000.000 570,916.00 583,815.00 12,899.00
TUCF17813702 161175BK9 CHARTER COMMURNICATIONS OPE RATI 4.200% 03/ 5/2028 DD 091817 200,000.000 199,514.00 198,514.00 -1,000.00
TUCF17813702 16117LBL2 CHARTER COMM OPERATING 1246 TLI 196099.720 196,999.72 196,999.72 0.00
TUCF17813702 172067EW7  CITIGROUP INC 8.125% 07/15/2039 DD 07/23/09 112000.000 166,424 16 179,080.16 12,656.00
TUCF17813702 172967KNO CITIGROUP INC 3.400% 05/01/2026 DD 050216 400,000.000 388,664.00 402,388.00 13,724.00
TUCF17813702 212015ALS CONTINENTAL RESOURCES INC/OK 4.500% 04/15/2023 DD 04/051 3 100,000.000 98,000.00 102,000.00 4,000.00
TUCF17813702 212015AR2 CONTINENTALRESOURCES INC 14444 .375% 01/5/2028 DD 120817 300,000.000 300,000.00 206,160.00 -3,840.00
TUCF17813702 21634AAF3 COOPERATIEVE RABOBANK UA 3.750% 07/21/2026 DD 07/2116 400000.000 392,100.00 405,216.00 13,116.00
TUCF17213702 225433AT2 CREDIT SUISSE GROUP FUNDING GU 3.800% 06/09/2023DD 0610416 400000.000 389,560.00 412516.00 12,956.00
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TUCF17813702 251541 AQ1 DEUTSCHE BANK AG 4.250% 10/14/2021 DD 041417 600,000.000 602,316.00 624,222.00 21,906.00
TUCF17813702 25156P ACT DEUTSCHE TELEKOM INTERNATIONAL VAR RT 06M5/2030 DD 070600 500,000.000 735,060.00 739,795.00 4,735.00
TUCF17813702 25272KADS DELLINTERNATIONALLLC /144A44.420% 06M5/2021 DD 0610116 700,000.000 737,030.00 729,414.00 -7,625.00
TUCF17813702 257375AK1 DOMINION ENERGY GAS HOLDINGS L 2.800% 1115/2020 DD 111715 400,000.000 406,124.00 403,072.00 -3,052.00
TUCF17813702 26835BABG EQT MIDSTREAM PARTNERS LP 4.125% 12/ /2026 DD 110416 100,000.000 a7475.00 99,522.00 2107.00
TUCF17813702 2780842AF0 EBAYINC 4.000% 0715/2042 DD 07/24M2 375000.000 313,008.75 346278.75 33.270.00
TUCF17813702 202505AE4 ENCANA CORP 6.625% (8/M5/2037 DD 08413107 100,000.000 107,825.00 127,304.00 19.,479.00
TUCF17813702 20271LAE4 ENDO FINANCE LLC JENDO F 144A VAR RT 01/M5/2023 DD 06/30M14 100,000.000 84,500.00 78,000.00 -6,500.00
TUCF17813702 20273RAJS ENERGY TRANSFER PARTNERS LP 7.500% 07/01/2038 DD 03/2808 500,000.000 579,735.00 619,965.00 40,230.00
TUCF17813702 29379vBCE ENTERPRISE PRODUCTS OPERATING 5.100% 021 5/20450D 021214 300,000.000 316,395.00 342,321.00 25,926.00
TUCF17813702 309501 AE2 FARMERS INSURANCE EXCHANG 144AVAR RT 11/01/2057 DD 10M6M7 300,000.000 300,000.00 300,240.00 840.00
TUCF17813702 31428XBB1 FEDEX CORP 4.100% 02/01/2045 DD 010915 50,000.000 46,817.00 51,539.00 4,722.00
TUCF17813702 31428XBN5 FEDEX CORP 4.400% 01/M5/2047 DD 0106417 50000.000 51,861.00 53,351 .50 1,490.50
TUCF17813702 33766JAF0 FIRSTENERGY SOLUTIONS CORP £.800% 08/ 5/2039 DD 08/07/09 300,000.000 106,500.00 123,000.00 16,500.00
TUCF17813702 37045VAKE GENERAL MOTORS CO 6.600% 04/01/2036 DD 02/23M6 200,000.000 228,602.00 243,678.00 15,076.00
TUCF17813702 37045VAPS GENERAL MOTORS CO 5.150% 04/01/2038 DD 080717 400000.000 309,748.00 426,460.00 26,712.00
TUCF17813702 37045XAZ3 GENERAL MOTORS FINANCIAL CO IN 4.300% 074 3/20250D 07M 315 100,000.000 99,199.00 104,209.00 5,010.00
TUCF17813702 380856AD4 GOLDCORP INC 3.700% 034 5/2023 DD 03/20M3 450,000.000 44271450 460,975.50 18,261.00
TUCF17813702 38141GFD1 GOLDMAN SACHS GROUP INC/THE 6.750% 10/01/2037 DD 10/03/.07 300,000.000 370,455.00 401,592.00 31,137.00
TUCF17813702 42307TAH1 KRAFT HEINZ FOODS CO 144A 7 .125% 08/01/2039 DD 07/20/09 125000.000 159,247 .80 169,207 .50 9,960.00
TUCF17813702 42824CAYS HEWLETT PACKARD ENTERPRISE CO VAR RT 10M5/2045 DD 101516 100,000.000 101,010.00 105,866.00 4,856.00
TUCF172813702 458140AY5 INTEL CORP 4.100% 05/1/2047 DD 0511417 200000.000 198,838.00 220,360.00 21,522.00
TUCF17813702 459745GC3 INTERNATIONAL LEASE FINAN 1444 7.125% 09/01/2018 DD 022010 100,000.000 107,750.00 103,187.00 -4,563.00
TUCF17813702 4945650AQ9 KINDER MORGAN ENERGY PARTNERS 7.300% 0841 5/2033 DD 031 9/02 100,000.000 117.354.00 124,923.00 7.569.00
TUCF17813702 4945650A/NG KINDER MORGAN ENERGY PARTNERS 6.950% 01/45/2038 DD 06/21/.07 500,000.000 579,985.00 621,675.00 41,690.00
TUCF17813702 49466BAN1 KINDER MORGAN INC/DE VAR RT 0145/2023 DD 08M0M7 500000.000 500,000.00 508,280.00 8,280.00
TUCF17813702 S0077LAP1 KRAFT HEINZ FOODS CO VAR RT 0240/2021 DD 08M0M7 300,000.000 300,000.00 300,753.00 753.00
TUCF17813702 565349AMS MARATHON OIL CORP 5.200% 06/ /2045 DD 06M0MS 200,000.000 188,510.00 221,678.00 33,168.00
TUCF17813702 571748AV4 MARSH & MCLENNAN COS INC 3.500% 06/03/2024 DD 053014 100,000.000 101,758.00 103,323.00 1.,565.00
TUCF17813702 S8 3MEYE MCDONALD'S CORP 3.700% 01/30/2026 DD 120915 200,000.000 203,620.00 208,478.00 4,858.00
TUCF17813702 59012YNG4 BANK OF AMERICACORP 6.875% 04/25/2018 DD 04/25/02 200000.000 212,582.00 203,056.00 -9,526.00
TUCF17813702 59020UACS MERRILL LYNCH MORTGAGE A1 2A2 VAR RT 02/25/2034 DD 02/01/104 129209300 129,646.04 129,046.50 -599.54
TUCF17813702 S9156RAP3 METUFE INC 5.400% 124 5/2066 DD 12/21/06 300,000.000 324,000.00 345,093.00 21,093.00
TUCF17813702 6174467P8 MORGAN STANLEY 5.500% 07/24/2020 DD 07/26M0 400,000.000 438,084.00 428,872.00 -9,212.00
TUCF17813702 637417AK2 NATIONAL RETAILPROPERTIES INC 3.500% 10/5/2027 DD 091417 300000.000 298,779.00 204,756.00 -4,023.00
TUCF172813702 63333CAC2  NAVIENT CORP 5.875% 03/25/2021 DD 032715 100,000.000 103,750.00 103,250.00 -500.00
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TUCF17813702 651639AP1 NEWMONT MINING CORP 4.875% 03M5/2042 DD 030812 100,000.000 93,825.00 110,970.00 17145.00
TUCF17813702 B5804LAG2 NOBLE HOLDING INTERNATIONAL LT 6.0509 03/01/2041 DD 02,0311 200000.000 138,000.00 137,000.00 -1,000.00
TUCF17813702 G66207BPG NORTHROP GRUMMAN CORP 4.030% 10M5/2047 DD 10M3M7 600,000.000 599,064.00 627,060.00 27,896.00
TUCF17813702 680223AK0 OLD REPUBLIC INTERNATIONAL COR 3.875% 08/26/2026 DD 08/26/16 100,000.000 95122.00 100,663.00 5,541.00
TUCF17813702 G8268NADS ONEOK PARTNERS LP 6.850% 104 5/2037 DD 09/28/107 100,000.000 116,278.00 124,751.00 8.473.00
TUCF17813702 700M4LAAS PARK AEROSPACE HOLDINGS L 144A 5.250% 08452022 DD 020317 100000.000 99,500.00 99,375.00 -125.00
TUCF17813702 70014LABG PARK AEROSPACE HOLDINGS L 144A 5.500% 02452024 DD 020317 300000.000 302,750.00 297,750.00 -5,000.00
TUCF17213702 71B47NAKS PETROBRAS GLOBAL FINANCE BV 7.250% 03/17/2044 DD 031714 25000.000 22,067.50 26,000.00 393250
TUCF17813702 71647NARO PETROBRAS GLOBALFINANCE BV 6.125% 01M7/2022DD 011747 300,000.000 300,000.00 318,375.00 18,375.00
TUCF17813702 T1B47TNATE PETROBRAS GLOBAL FINANCE 144A5.209% 01/27/2025 DD 09/2717 100,000.000 100,000.00 100,300.00 3200.00
TUCF17813702 71647NANI  PETROBRAS GLOBAL FINANCE 144A45.999% 01/27/2028 DD 09/27M7 817 000.000 815,063.71 £19,042.50 397879
TUCF17813702 71654QCBE  PETROLEOS MEXICANOS 6.875% 08/04/2026 DD 080416 200000.000 211,000.00 226,750.00 15,750.00
TUCF17813702 71656LBSA PETROLEOS MEXICANOS 144A6.5009 0841 3/2027 DD 03M3M7 400,000.000 421,943.00 437,200.00 15,252.00
TUCF17813702 723787AB3 PIONEER NATURAL RESOURCES CO 7.200% 01/15/2028 DD 01113/33 100,000.000 120,205.00 124,622.00 3817.00
TUCF17813702 72650RBA9 PLAINS ALL AMERIC AN PIPELINE L 5.150% 06/01/2042 DD 03/22M2 300,000.000 278157.00 202,110.00 13,853.00
TUCF17813702 72650RBCS  PLAINS ALL AMERICAN PIPELINE L 4.300% 01/31/2043 DD 1210412 100000.000 82,851.00 £88312.00 5,461.00
TUCF17813702 74166NAAZ ADT CORP/THE 14444 .875% 07M5/2032 DD 050216 200,000.000 164,000.00 189,000.00 25,000.00
TUCF17813702 747262AHEG QVC INC 5.125% 07/02/2022 DD 010213 600,000.000 621,108.00 634,572.00 13,464.00
TUCF17813702 749585A52 RPM INTERNATION AL INC 3.450% 111 5/2022 DD 10/23M2 600,000.000 594,954.00 614,862.00 19,908.00
TUCF17813702 761713BGO REYNOLDS AMERICAN INC 4.450% 06/M 22025 DD 061215 300,000.000 316,743.00 319,875.00 3132.00
TUCF17813702 77240RADS  ROCKIES EXPRESS PIPELINE 144A 7 500% 07/45/2032 DD 06/2708 100,000.000 102,500.00 115,625.00 13.125.00
TUCF17813702 77240RAMS  ROCKIES EXPRESS PIPELINE 144A 6275% 04/45/2040 DD 03/22M0 150,000.000 149,250.00 168,750.00 19,500.00
TUCF17813702 77509ALS ROGERS COMMURNICATIONS INC 7.500% 08/ 5/2038 DD 08/06/08 200,000.000 263,034.00 283,780.00 20,746.00
TUCF17813702 780097BA2 ROYAL BANK OF SCOTLAND GROUP P 4.800% 04/05/2026 DD 040516 350,000.000 350,395.50 376,061.00 25,665.50
TUCF17813702 7380099CK1 ROYAL BANK OF SCOTLAND GROUP P VAR RT 12/31/2049 DD 08M0M5 200,000.000 191,500.00 228,750.00 37,250.00
TUCF17813702 78442FAZ1 NAVIENT CORP §.625% 03/01/2083 DD 072103 594 000.000 572,550.00 605515.00 32,965.00
TUCF17813702 80231LAAZ SANTANDER UK GROUP HOLDIN 144A4.750% 091 5/2025 DD 091515 300,000.000 293,700.00 314,517.00 20817.00
TUCF17813702 81733HAB2 SEQUA4M T COV-UTE TL 0.0009 11/28/2021 DD 040417 199,000.000 200,990.00 200,120.37 -869.63
TUCF17813702 21744FBSS SEQUOIAMORTGAGE TRUST 20 5 A1 VAR RT 06/20/2034 DD 05/01/04 244917.712 23559860 241,623.57 6,024.97
TUCF17813702 242587CX3 SOUTHERN CO/THE 4.4009% 07/01/2046 DD 05/24M6 400,000.000 305,6458.00 425,988.00 30,340.00
TUCF17813702 84265VAN4 SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23M5 125000.000 122716.25 150,980.00 28,263.75
TUCF17813702 24756NAG4H SPECTRAENERGY PARTNERS LP 4.500% 0315/2045 DD 031215 350000.000 332,797.80 360,895.50 28,098.00
TUCF17813702 85172FAL3 SPRINGLEAF FINANCE CORP 5.625% 0345/2023 DD 120817 400,000.000 400,000.00 400,880.00 880.00
TUCF17813702 852060AG7 SPRINT CAPITAL CORP 6.900% 05/01/2019 DD 05/06/99 300,000.000 317,625.00 313,875.00 -3,750.00
TUCF17813702 87124VAD1 SYDNEYAIRPORT FINANCE CO 144439009 03/22/2023 DD 10/23M2 £00000.000 818,424.00 823336.00 4,912.00
TUCF172813702 884903BT1 THOMSON REUTERS CORP 3.8509 09/29/2024 DD 09/2914 300000.000 306,090.00 310986.00 4,2896.00
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TUCF17813702 88731EAJQ TIME WARNER ENTERTAINMENT CO L 8.375% 0715/2033 DD 0111 5/94 250,000.000 327.552.90 343,975.00 16,422.50
TUCF17813702 S93330AF6 TRANSOCEAN INC 7.500% 04/15/2031 DD 040501 100,000.000 84,500.00 88,500.00 4,000.00
TUCF17813702 893330ATE TRANSOCEAN INC 6.800% (3M5/20328 DD 1211207 200,000.000 155,500.00 160,500.00 5,000.00
TUCF17813702 90131HBQ7 215T CENTURYFOX AMERIC A INC 5.150% 02/ 5/2041 DD 081 5M1 300,000.000 354,831.00 3098,262.00 43,431.00
TUCF17813702 90352JADS UBS GROUP FUNDING SWIT ZER 144A VAR RT 0845/2023 DD 08M5M7 300,000.000 300,000.00 301,260.00 1,260.00
TUCF17813702 91AN1TAHG VALE OVERSEAS LTD 6.8759% 11/21/2036 DD 11/2106 100000.000 113,400.00 122,500.00 9,100.00
TUCF17813702 91AN2EAAS VALE SAS5.625% 09/M1/2042 DD 091112 100,000.000 £88,500.00 108,500.00 21,000.00
TUCF17813702 92343VCKS VERIZON COMMUNICATIONS INC 4.8629% 08/21/2046 DD 02/2115 783000.000 793,406.07 815,588 .46 22182.39
TUCF17813702 92343VCM4  VERIZON COMMUNICATIONS INC 5.012% 08/21/2054 DD 02/2115 381 000.000 388,951 .16 400,320.09 11,428.93
TUCF17813702 92343VDR2 VERIZON COMMURNICATIONS INC 4.812% 034 5/2039 DD 020317 86/000.000 96,157 .64 £0,974.06 £,183.58
TUCF17813702 92343VDZI4 VERIZON COMMUNICATIONS INC VAR RT 05/22/2020 DD 05/22M7 400,000.000 400,000.00 402,324.00 2,324.00
TUCF17813702 92343VEBG VERIZON COMMUNICATIONS IN 144A3.376% 02/15/2025DD 081617 173000.000 170,579.72 173653.94 3.074.22
TUCF17813702 931427 AQ1 WALGREENS BOOTS ALLIANCE INC 3.450% 06/01,/2026 DD 060116 100,000.000 98,160.00 98,886.00 726.00
TUCF17813702 94106LBC2 WASTE MANAGEMENT INC 4.100% 03/01/2045 DD 02/26M5 450,000.000 445,351 .50 483,237.00 37,885.50
TUCF17813702 962166BR4 WEYERHAEUSER CO 7.375% 03442032 DD 094502 100,000.000 139,757.00 138,128.00 -1,629.00
TUCF17813702 969457BM1 WILLIAMS COS INC/THE VAR RT (3M5/2032 DD 0315203 341 000.000 411,757.80 450,120.00 38,362.50
TUCF172813702 980236AMS WOODSIDE FINANCE LTD 144A 3.650% 03082025 DD 0305415 575,000.000 561,706.00 578,484 .50 16,778.50
TUCF17813702 980236APS WOODSIDE FINANCE LTD 1444 3.7009 034522028 DD 091317 500,000.000 499 ,655.00 496,565.00 -3,090.00
TUCF17813702 98417EAR1 GLENCORE FINANCE CANADAL 144AVAR RT 10/25/2042DD 10/2512 250000.000 240,210.00 276,235.00 36,025.00
TUCF17813702 98956P AFQ ZIMMER BIOMET HOLDINGS INC 3.5809% 04/01/2025 DD 0GM9M5 575,000.000 560,044.25 574,620.50 14 576.25
TUCF17813702 98973VABI ZOETIS INC 3.250% 02/01/2023 DD 020113 200000.000 199,562.00 203,078.00 3.516.00
TUCF172813702 99AA13119 *CENTENE 1017 BRIDGE 300,000.000 208,875.00 300,000.00 1,125.00
TUCF17813702 99AAAT268 LIGHTSTONE 3M7 COV-LITE TLB 646 623.650 545,007.089 648,983.83 3976.74
TUCF17813702 Q9AAAT433 LIGHTSTONE 317 COV-LITE TLC 41 058.730 40,956.03 41,208.59 252.51
TUCF17813702 99AAAB423 FENDO PHARMACEUTICALS 417 TLB 0.000% 04/20/2024 DD 04/04M7 208 250.630 206,750.33 200,741 .88 298250
TUCF17813702 99AAB7432 PETROBRAS 6/14 ADVANCE TL 200000.000 193,300.00 198319.20 5.019.20
TUCF17813702 EIBF929858 WIND TRE SPA144A VAR RT 01/20/2024 300,000.000 352,830.00 35419517 136517
TUCF17813702 ENBDH3TGS UNITED GROUP BV 144AVAR RT 07/01/2023 100,000.000 114,040.00 120,819.69 6,779.69
TUCF17813702 EXBH4P3B2 BARCLAYS PLC VAR RT 12/31/2049 400,000.000 444 952 62 552,368.00 10741538
TUCF17813702 L21779AA2 CSNRESOURCES SAREGS 6.5009 07/21/2020 DD 072140 100,000.000 24,500.00 93,750.00 9,250.00
TUCF172813902 00206RBK7 ATZT INC 4 350% 06/5/2045 DD 06M 513 530000.000 472,245.90 488978.00 16,732.10
TUCF17213902 00206RCGS  AT&T INC 42009 06/15/2044 DD 06/ 014 140,000.000 13215310 138,471.20 631810
TUCF17813902 00206RCPS ATET INC 4500% 05M5/2035 DD 050415 600,000.000 579,702.00 596,442.00 16,740.00
TUCF17813902 00206RCQ3  AT&TINC 4750% 05M5/2046 DD 050415 410,000.000 300,354.70 401,000.50 10,645.80
TUCF17813902 00206RDES  AT&T INC 63509 03/15/2040 DD 031516 100000.000 113,936.00 118,214.00 4,278.00
TUCF172813902 00206RDFE ATZT INC 6000% 0845/2040 DD 021516 155000.000 170,483.10 175.411.95 4,928.85
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TUCF17813902 00206RDJS ATET INC 4500% 03/02/2042 DD 09/07ME 2989,000.000 26867243 280157.02 11,484 .59
TUCF17813902 00206RDKS ATZT INC 4 550% 03/09/2049 DD 090716 407 000.000 367,630.89 383,060.26 15,429.37
TUCF17813902 00206RENS ATET INC 4.900% 08M4/2037 DD 080717 65000.000 65,291.85 65,819.00 52715
TUCF17813902 00206REP3 ATET INC 5150% 0214,/2050 DD 0807M7 95000.000 9491230 96,183.70 1.271.40
TUCF17813902 00206REQ1 ATE&T INC 5300% 08/14,/2052 DD 080717 150,000.000 149,649.00 150,492.00 £843.00
TUCF17213902 00237YARO ABBVIE INC 4.500% 054 4/2035 DD 051415 615,000.000 604,255.95 675479.10 7122315
TUCF172813902 00237YASES ABBVIE INC 4.700% 054 4/2045 DD 051415 85000.000 £83,396.05 95,308.20 191275
TUCF17813902 00507UAH4 ALLERGAN FUNDING SCS 4.8509 06/ 5/2044 DD 0619/ 4 40000.000 39,660.00 42,817.20 3157.20
TUCF17813902 00807UAUS ALLERGAN FUNDING SCS 4.7509 03415/2045 DD 03M2M5 131 000.000 13259613 139,457 .36 6,861.23
TUCF17813902 013716AU9 RIO TINTO ALCAN INC 6.1258% 12M5/2033 DD 1210803 100,000.000 110,683.00 127,426.00 16,743.00
TUCF17813902 015271AH2 ALEXANDRIAREALESTATE EQUITIE 4.300% 0115/2026 DD 11M7M5 85000.000 87,3570 £0,061.30 1,703.40
TUCF17813902 02209SAVS ALTRIA GROUP INC 3.875% 09/ 6/2046 DD 09M6M 6 230000.000 22083565 228231.30 7.395.65
TUCF17813902 023135BD7 AMAZON .COM INC 144A3.875% 08/22/2037 DD 08/22M7 315000.000 31421565 334,246.50 20,030.85
TUCF17813902 023135BGO AMAZON .COM INC 1444 4.050% 08/22/2047 DD 08/22M7 430,000.000 426,822.20 463,419.60 36,597.30
TUCF17813902 026274DA2 AMERICAN INTERNATIONAL GROUP | 4.500% 07/ 6/2044 DD 071614 615,000.000 600,939.00 662,416.50 61,477 .50
TUCF17213902 031162822 AMGEN INC 4.400% 05/01/2045 DD 0510115 110000.000 105,440.580 119,684 .40 14,243.90
TUCF172813902 032479AD9 ANADARKO FINANCE CO 75009 05//2031 DD 04/26/01 585,000.000 744,500.25 750,906.00 6.405.75
TUCF17813902 032511BP1 ANADARKO PETROLEUM CORP 6.600% 0345/2046 DD 03M7M6 155000.000 191,420.85 199,373 .40 794355
TUCF17813902 04E650NABO ATET INC 5350% 091 ,/2040 DD 0320111 35000.000 35,945.00 3693515 99015
TUCF17813902 05526DBCS BAT CAPITAL CORP 1444 4.300% 08/15/2037 DD 08M5M7 265,000.000 27285090 278,276.50 5416.60
TUCF17813902 05526DBE4 BAT CAPITAL CORP 1444 4.540% 084 5/2047 DD 081517 725000.000 730190.80 763359.75 33.169.25
TUCF17213902 05723KACY BAKER HUGHES A GE CO LLC 1444 4.080% 12/15/2047 DD 121147 145000.000 145,000.00 14747515 247515
TUCF17813902 05954HAF 2 BANCO SANTANDER SA3.800% 02/23/2028 DD 10/23M7 110,000.000 109,492.90 110,015.40 522.50
TUCF17813902 06051GFC8 BANK OF AMERICACORP 5.000% 01/21/2044 DD 01/21M4 60,000.000 65,705.40 72478.80 677340
TUCF17813902 06051GFUS BANK OF AMERICACORP 4.450% 03/03/2026 DD 0203M6 70000.000 7213720 74,718.00 258020
TUCF17813902 06051GGC7  BANK OF AMERICACORP 4.183% 11/25/2027 DD 11/25M6 40000.000 40,025.60 41,770.80 1.745.20
TUCF17813902 0G6738EANVT BARCLAYS PLC 4.9508 01M10/2047 DD 014017 300,000.000 209.721.00 332,901.00 33,180.00
TUCF17813902 06849UAD7 BARRICK PD AUSTRALIAFINANCE P 5.950% 10/ 5/2029 DD 10M6/09 60,000.000 6345779 74,847 .00 11,389.21
TUCF17813902 O7177MAN3  BAXALTAINC 5.250% 06/23/2045 DD 12/23M5 330,000.000 352,248.60 384,591 .90 32,343.30
TUCF17813902 116663ACO BRUCE MANSFIELD UNIT 1 2007 PAG.850% 05/01/2034 DD 071307 40551.810 1219554 1341510 1,219.56
TUCF172813902 126650CNS CWVS HEALTH CORP 5.125% 07/20/2045 DD 07/2015 165000.000 183,884.25 18910485 5,220.60
TUCF17813902 126650CU2 CVS HEALTH CORP 2.875% 06/01/2026 DD 052516 120,000.000 114,380.40 115,051.20 670.80
TUCF17813902 13645R AX2 CANADIAN PACIFIC RAILNVAY CO 6.125% 0915/2115 DD 091115 655,000.000 784,224 .95 874,520.80 90,304 .85
TUCF17813902 14149YBD9 CARDINAL HEALTH INC 4.900% 09/5/2045 DD 06/23M15 95000.000 96,646.25 10211075 5,464 .40
TUCF17813902 1611758AZ7 CHARTER COMMUNICATIONS OPERATI 6.384% 10/23/2035 DD 10/23M6 515,000.000 588,043.48 601,329.45 13,285.97
TUCF17213902 172967BL4 CITIGROUP INC 6.625% 06/5/2032 DD 06/06/02 70000.000 84,916.20 £89,203.10 4,286.80
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TUCF17813902 172967JC6 CITIGROUP INC 4.2009 11/20/2026 DD 11/2014 £0000.000 80,730.40 £83,657.60 292720
TUCF17813902 172967KAS CITIGROUP INC 4.450% 09/29/2027 DD 09/2915 580,000.000 589,230.32 614,046.00 24,806 .68
TUCF17813902 172967KJ9 CITIGROUP INC 4.600% (3/08/2026 DD 0310916 210000.000 216,866.30 223,486.20 6,619.90
TUCF17813902 172967KR1 CITIGROUP INC 4.750% 05/ 8/2046 DD 0511816 175000.000 174,621 .46 192,911.25 18,289.79
TUCF17813902 172967KYE CITIGROUP INC 3.2009 10/21/2026 DD 10/2116 120000.000 114,746.40 119,062.80 4,316.40
TUCF17813902 172967LD1 CITIGROUP INC VAR RT 01/10/2028 DD 011017 80,000.000 £82,202.40 £82,806.40 604.00
TUCF17813902 172967LP4 CITIGROUP INC VAR RT 07/24/2028 DD 07/24M7 165,000.000 166,078.40 167,400.75 1,322.35
TUCF17213902 172967LS8 CITIGROUP INC VAR RT 10/27/2028 DD 10/2717 405,000.000 405,044 15 406,911.60 1,867 .45
TUCF17813902 198280AH2 COLUMBIAPIPELINE GROUP INC §.200% 06/01/2045 DD 1210115 190,000.000 218,494.20 23715420 18,659.90
TUCF17813902 20080NAFS COMCAST CORP 5.680% 06/ 52035 DD 05/09/05 170,000.000 20317580 211,967 .90 879240
TUCF17813902 202795)G6 COMMONWEALTH EDISON CO 4.350% 111 5/2045 DD 111915 470,000.000 491,620.40 527,241 .30 35,611.90
TUCF17813902 21086PATS CONSTELLATION BRANDS INC 4.500% 05/09/2047 DD 050917 £0,000.000 79.647.20 87.750.40 8,103.20
TUCF17813902 210871AF7 EXELON CORP 7.600% 04/01/2032 DD 03/26/02 230000.000 302,956.00 302,601.80 -354.20
TUCF17813902 225433AF2 CREDIT SUISSE GROUP FUNDING GU 4.875% 051 5/2045DD 111515 40000.000 44,812.40 46,041.60 1,229.20
TUCF17813902 25156P ACT DEUTSCHE TELEKOM INTERNATIONAL VAR RT 06M5/2030 DD 07/06/00 200,000.000 204,024.00 205918.00 1,894.00
TUCF17813902 251799AA0 DEWON ENERGY CORP 7.950% 04/15/2032 DD 03/25/02 325000.000 411,521.80 445,659.50 34,138.00
TUCF17213902 25272KAR4 DELLINTERNATIONAL LLC /14448.350% 07/15/2046 DD 06/01M6 300,000.000 370,238.40 386,562.00 16,323.60
TUCF17813902 25470DASS DISCOVERY COMMUNICATIONS LLC 5.000% 08/20¢2037 DD 09/21M17 120000.000 119,880.00 124,330.80 4,450.80
TUCF17813902 25470DATE DISCOVERYCOMMUNICATIONS LLC 5.200% 09/20v2047 DD 09/21M7 325000.000 325117.30 339,200.00 14,091.70
TUCF17813902 26441CAY1 DUKE ENERGYCORP 3.950% 08/ 5/2047 DD 08M0M7 195,000.000 19421610 200,329.80 617370
TUCF17813902 28370TAFG KINDER MORGAN ENERGY PARTNERS 4.700% 11/01/2042 DD 110812 40000.000 38,286.00 38723.20 437.20
TUCF172813902 29103DAMS  EMERAUS FINANCE LP 4.780% 06/ 52046 DD 121516 165,000.000 180,587 .5 180,645.20 57.75
TUCF17813902 20273RAZ2 ENERGY TRANSFER PARTNERS LP 5.950% 10/01/2043DD 091813 140,000.000 14428820 148,852.20 4,564.00
TUCF17813902 20273RBES ENERGY TRANSFER PARTNERS LP 4.900% 0315/20350DD 031215 155,000.000 14485215 153,324 .45 847230
TUCF17813902 20273RBF5 ENERGY TRANSFER PARTNERS LP 5.150% 03/5/2045DD 031215 230000.000 220,588.40 223,640.50 305210
TUCF17813902 20273RBJT7 ENERGY TRANSFER PARTNERS LP 6.125% 12/15/2045DD 06/2315 180,000.000 191,509.20 195,465.60 3.956.40
TUCF17813902 20273RBL2 ENERGY TRANSFER PARTNERS LP 5.300% 04/15/2047 DD 011747 220000.000 218,576.67 218,297 .20 -279.47
TUCF17813902 203791 AFG ENTERPRISE PRODUCTS OPERATING 6.875% 03/01/2033DD 0241403 90000.000 109,988.10 118,302.30 831420
TUCF17813902 203791 AP4 ENTERPRISE PRODUCTS OPERATING 6.650% 10/ 5/2034 DD 10/04/04 170,000.000 20451510 221,149.60 16,634 .50
TUCF17813902 20379VAVS ENTERPRISE PRODUCTS OPERATING 5.700% 02/15/2042DD 08/24M11 70000.000 7672220 84,653.10 7.930.30
TUCF172813902 20379VBE2 ENTERPRISE PRODUCTS OPERATING 3.7509 02/15/2025DD 10/14M4 390000.000 305,623.35 402129.00 6.505.65
TUCF17813902 29379VBF3 ENTERFPRISE PRODUCTS OPERATING 4.9509 10/15/2054 DD 101414 150,000.000 145,369.50 164,112.00 18,742.50
TUCF17813902 29379vB.J1 ENTERPRISE PRODUCTS OPERATING 4.900% 051 5/2046 DD 050715 5000.000 513280 5,509.00 376.50
TUCF17813902 30M161MAN3  EXELON GENERATION CO LLC 5.600% 06815/2042 DD 12M5M2 440,000.000 407,374.00 482,446.80 7507280
TUCF17813902 30161NAQ4  EXELON CORP 4.9509 06M5/2035 DD 12M5M5 205000.000 217,486.55 23377175 16,285.20
TUCF172813902 30219GANE  EXPRESS SCRIPTS HOLDING CO 3.4009 03/01/2027 DD 070516 100,000.000 93,691.00 98131.00 4,440.00
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TUCF17813902 345277AE7 FORD HOLDINGS LLC 9.3009 (03/01/2030 DD 0310198 134 ,000.000 182,076.52 189,370.14 720362
TUCF17813902 345370BRO FORDMOTOR CO 7.400% 11/01/2046 DD 110195 105,000.000 1372255 14358015 6,354 .60
TUCF17813902 345370C AL FORDMOTOR CO 7.450% 074 &2031 DD 071699 140,000.000 175,707.00 183,0090.40 730240
TUCF17813902 3458370CS7 FORDMOTOR CO 5.291% 121082046 DD 120816 160,000.000 161,508.46 174,113.60 1260514
TUCF17813902 35177P AXS ORANGE SAS5.375% 0113/2042 DD 0143412 275000.000 307,697.50 331.735.25 24,037.75
TUCF17813902 37045VAFT GENERAL MOTORS CO £.250% 10/02/2043 DD 040214 310000.000 342,950.25 367185.70 24,235.35
TUCF17813902 37045VAKE GENERAL MOTORS CO £6.600% 04/01/2036 DD 02/2316 150,000.000 171,451 .80 182,758.50 11,307.00
TUCF17213902 37045VAPS GENERAL MOTORS CO 5.150% 04/01/2038 DD 080717 280000.000 2015385 309,183.50 17.644.95
TUCF17813902 38148LAF3 GOLDMAN SACHS GROUP INC/THE 5.150% 05/22/2045 DD 05/22M5 375000.000 304,372.80 434,868.75 40,496.25
TUCF17813902 416515AP9 HARTFORD FINANCIAL SERVICES GR 6.100% 10/01,/2041 DD 104006 50000.000 59,277.90 66,332.50 7.054 60
TUCF17813902 416515BA1 HARTFORD FINANCIAL SERVICES GR 6.625% 03/30/2040DD 03/23410 430,000.000 530,645.80 508,130.00 67,424 .20
TUCF17813902 437076BS0 HOME DEPOT INC/THE 2.900% 06/5/2047 DD 060517 330000.000 331,995.40 348,018.00 16,022.60
TUCF17813902 444359BE1 HUMANAINC 4.950% 10/01/2044 DD 091914 65000.000 68,319.55 74,865.05 6,545.50
TUCF17813902 460146CN1 INTERNATIONAL PAPER CO 5.150% 05/15/2046 DD 05/26M5 150,000.000 159,297 60 173,703.00 14,405.40
TUCF17813902 46046CS0 INTERNATIONAL PAPER CO 4.350% 03/15/2048 DD 080947 115,000.000 114,882.70 120,064 .60 5181.90
TUCF17813902 46625HLL2 JPMORG AN CHASE & CO 4.950% 06/01/2045 DD 05/2915 75000.000 7997325 87169.50 7.196.25
TUCF172813902 46625HRX0 JPMORG AN CHASE & CO 3.625% 12/01/2027 DD 111616 140,000.000 135,826.60 141,509.20 568260
TUCF17813902 46647P AA4 JPMORGAN CHASE & CO VAR RT 02/22/2048 DD 02/2217 15000.000 15,737.25 16,235.40 49815
TUCF17813902 478375AL2 JOHNSON CONTROLS INTERNATIONAL STEP 07/02/2044 DD 07/02/2016 190,000.000 188,614.90 209,283.10 20,668.20
TUCF17813902 478375ANS JOHNSON CONTROLS INTERNATIONAL STEP 07/02/2064 DD 07/02/2016 190,000.000 177.186.40 209,296 .40 32,110.00
TUCF17813902 494550AWE  KINDER MORGAN ENERGY PARTNERS 6.950% 014 5/2032 DD 06/21/.07 205000.000 250,218.90 254,886.75 4,667 .85
TUCF17213902 494550BNS HKINDER MORGAN ENERGY PARTNERS 5.000% 08/ 5/2042 DD 081312 25000.000 2482075 25370.00 540.25
TUCF17813902 494550854 KINDER MORGAN ENERGY PARTNERS 4.150% 02/01/2024 DD 0820513 1,280,000.000 1,307 60850 1,337,884.80 30,276.30
TUCF17813902 49456BAH4 KINDE R MORGAN INC/DE 5.550% 06/01/2045 DD 11/26M4 175,000.000 186,534.50 191,518.25 498375
TUCF17813902 S0077LAB2 KRAFT HEINZ FOODS CO 4.375% 06/ /2046 DD 05/24M6 540,000.000 508,120.20 534,897.00 26,767 .80
TUCF17813902 5S0077LALO KRAFT HEINZ FOODS CO 5.000% 07M5/2035 DD 07M5M6 290000.000 304,239.00 316613.30 12,374.30
TUCF17813902 S3079EAZ7 LIBERTY MUTUAL GROUP INC 1444 6.500% 05/01/2042DD 050442 335000.000 424 532,65 447,020.65 22,488.00
TUCF17813902 533330AZ2 LOCKHEED MARTIN CORP 4.850% 09/5/2041 DD 09/09/11 55000.000 60,527 .50 62,868.85 234135
TUCF17813902 539230BK4 LOCKHEED MARTIN CORP 4.5009 054 5/2035 DD 11/23M5 70000.000 7442260 78,491.00 4,062.40
TUCF17813902 55336VAL4 MPLX LP 5.200% 03/01/2047 DD 021017 110,000.000 109,675.1 120,717.30 11,042.29
TUCF17813902 565340AB2 MARATHON OIL CORP £.800% 0345/2032 DD 03/104/02 65000.000 7710756 79,086.20 1.979.25
TUCF17813902 S565340AMS MARATHON OIL CORP 5.200% 06/ /2045 DD 06M0MS 145000.000 148,176.80 160,716.55 12539.75
TUCF17813902 5652494AP1 MARATHON OIL CORP 4.400% 07M5/2027 DD 07/24M7 100,000.000 100,685.50 104,507.00 382150
TUCF17813902 5801 3MEV2 MCDONALD'S CORP 4.600% 05/26/2045 DD 0&26M5 260,000.000 268,465.60 200,243.20 2177760
TUCF17813902 588055BT2 MEDTRONIC INC 4.375% 03/15/2035 DD 03M5M5 291 000.000 307 857 .63 328,047.21 20,189.58
TUCF17213902 59852EAHS MIDAMERIC AN ENERGY CO 5200% 10/15/2036 DD 10,0606 30000.000 36,303.20 38647.20 2,343.90
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TUCF17813902 G0S7T1RAGS MOLSON COORS BREVWING CO 3.000% 07/45/2026 DD 07/07ME 195,000.000 184,335.456 190,862.10 6.526.65
TUCF17813902 GO0S7T1RAHS MOLSON COORS BREWING CO 4.200% 07/ 5/2046 DD 0707MG 105,000.000 97,894 .65 106,997 .10 910245
TUCF17813902 6174467Y3 MORGAN STANLEY 4.350% 09/03/2026 DD 09,0814 100,000.000 102,475.00 104,786.00 2,311.00
TUCF17813902 61747YDYS MORGAN STANLEY 4.300% 01/27/2045 DD 01/27M5 415000.000 413,576.55 447,610.70 3403415
TUCF17813902 617482v02 MORGAN STANLEY 6.375% 07/24/2042 DD 07/24M2 160,000.000 205,627.20 222,456.00 16,828.80
TUCF17813902 G2854AAPO MYLAN NV 5.250% 0615/2046 DD 121516 180,000.000 177.875.06 197,227 .80 19,352.74
TUCF17813902 B51639AEG NEVWMONT MINING CORP 5.875% 04/01,/2035 DD 03/22/05 255000.000 27224235 308998.20 36,156.45
TUCF17213902 651639AMS NEWMONT MINING CORP £5.250% 10/01/2039 DD 08413/09 205000.000 230,569.60 262,141.70 3157210
TUCF17813902 65473QBF9 NISOURCE INC 4375% 0515/2047 DD 05/2217 250,000.000 249.795.00 274,020.00 24,225.00
TUCF17813902 658044AG0 NOBLE ENERGY INC 5§.250% 1115/2042 DD 110813 35000.000 37.064.20 38,736.60 1,672.30
TUCF17813902 658044404 NOBLE ENERGY INC 5.050% 1115/2044 DD 110714 185,000.000 185,545.75 198162.75 12,617.00
TUCF172813902 B55044ANS NOBLE ENERGY INC 4.9509 028/15/2047 DD 081517 135000.000 137 864.60 144,471 60 6,607.00
TUCF17813902 655344BRS NORFOLK SOUTHERN CORP 4.650% 01/M5/20460DD 110315 75000.000 79,744 49 85,654 .50 591001
TUCF17813902 655344BU1 NORFOLK SOUTHERN CORP 144A44.050% 0841 5/2052 DD 08M5M7 3988 ,000.000 405,828 65 412,515.06 6,686.41
TUCF17813902 655244B0W7 NORFOLK SOUTHERN CORP 14443.9429 11/01/2047 DD 11M6M7 25000.000 2511325 25,658.50 54525
TUCF17213902 666207BH4 NORTHROP GRUMMAN CORP 4.750% 06/01/2042 DD 05/3113 440000.000 479,380.00 508173.60 28,793.60
TUCF17813902 B666207BPG NORTHROP GRUMMAN CORP 4.030% 104 5/2047 DD 101317 280000.000 279.563.20 2082,628.00 13,064.80
TUCF17813902 G67748AF4 NORTHWEST PIPELINE LLC 7.125% 12/01/2025 DD 121595 50000.000 59,457 .50 59,873.50 416.00
TUCF17813902 677052AA0 OGLETHORPE POWER CORP 5.375% 11/01/2040 DD 110940 425000.000 476,820.25 503,841.75 27,021.50
TUCF17813902 63339XBPQO ORACLE CORP 3.800% 11M&2037 DD 110017 1560,000.000 149,436.00 157,315.50 7.879.50
TUCF17813902 £68339XBQ7  ORACLE CORP 4.000% 11152047 DD 11/0917 290000.000 288,630.90 308815.20 20175.30
TUCF17213902 £694302HX8 PACIFIC GAS & ELECTRIC CO 144A 3.950% 12/01/2047 DD 11/2917 210000.000 209,084 .40 208,716.90 -367.50
TUCF17813902 713448DF0 PEPSICO INC 3.450% 10/06/2046 DD 10,0616 380,000.000 355,286.10 378,350.70 23,064 .60
TUCF17813902 71656LBQ3 PETROLEOS MEXICANOS 144A6.5009% (31 3/2027 DD 12M3M6 175,000.000 17962437 191,275.00 11,650.63
TUCF17813902 718546ALS PHILLIPS 66 4.875% 11M5/2044 DD 111714 135,000.000 142,569.45 154,627 65 12,058.20
TUCF17813902 728006AN1 BARRICK GOLD CORP £.450% 10/ 5/2035 DD 0441504 60,000.000 63,067.20 75729.60 12,661.80
TUCF17813902 744320AX0 PRUDENTIAL FINANCIAL INC 144A3.905% 12/07/2047 DD 1200717 266,000.000 273.307.02 271,322.66 -1,984 .36
TUCF17813902 761713AZ9 REYNOLDS AMERICAN INC 6.150% 09152043 DD 09M7M3 95000.000 115,659.65 122,103.50 5,443.85
TUCF17813902 761713BB1 REYNOLDS AMERICAN INC 5.850% 03M 52045 DD 061215 260,000.000 308,223.05 324,680.20 16,457 15
TUCF17813902 775109BB6 ROGERS COMMUNICATIONS INC 5.0009 03415/2044 DD 031014 170,000.000 181,849.00 196,324.70 14,485.70
TUCF172813902 80231LAGO SANTANDER UK GROUP HOLDINGS PL VAR RT 11/03/2023 DD 110317 145000.000 145,000.00 145336 .40 336.40
TUCF17813902 82431LAD1 SHIRE ACQUISITIONS INVESTMENTS 3.2009% 08/23/2026 DD 09/23M6 405,000.000 378,407.70 385988.75 17.581.05
TUCF17813902 24205VAJ4 SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23M5 180,000.000 177 606.85 217.411.20 39,804 .34
TUCF17813902 267220AC0 SUNCOR ENERGY INC 7.150% 02/01/2032 DD 01/29/02 220000.000 279,877.40 205134 .40 15,257 .00
TUCF17813902 S6755BAP4 SUNOCO LOGISTICS PARTNERS OPER 5.300% 04/01/2044 DD 0403414 50000.000 49,347 .00 49,345.00 -2.00
TUCF17813902 86765BAQ2  SUNOCO LOGISTICS PARTNERS OPER 5.350% 05/ 5/2045 DD 111714 445000.000 429,718.70 442,200.95 12,482.25
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TUCF17813902 86765BAV1  SUNOCO LOGISTICS PARTNERS OPER 5.400% 10/01/2047 DD 08/21417 145000.000 144,869.57 145978.75 110918
TUCF17813902 S7165BAMS  SYNCHRONY FINANCIAL 39509 12/01/2027 DD 12001417 185000.000 184.470.90 18422115 24875
TUCF17313902 830451438  TENNESSEE GAS PIPELINE CO LLC 7.000% 0345/2027 DD 03/13/97 35000.000 40,735.90 41,647 55 911.75
TUCF17313902 8304514V TENNESSEE GAS PIPELINE CO LLC 7.000% 10/5/2028 DD 10/08/93 250000.000 292102.50 302.925.00 10,822.50
TUCF17313902 882389CC1  TEXAS EASTERN TRANSMISSION LP 7.000% 07/15/2032 DD 07/02/02 100,000.000 122124.00 127.749.00 5,625.00
TUCF17813902 887317ARE  TIME WARNER INC 4.050% 1215/2023 DD 121613 355000.000 366.100.85 371,333.55 523270
TUCF17813902 887317BB0  TIME WARNER INC 3.800% 02/15/2027 DD 1200816 100000.000 99.432.00 99,906.00 474.00
TUCF17313902 88732JANS  TIME WARNER CABLE LLC 7.300% 07/01/2033 DD 06/18/08 115000.000 141, 466.10 144,147 .90 2,681.80
TUCF17313902 88732JA02  TIME WARNER CABLE LLC 6.750% 06/15/2039 DD 06/20/09 130000.000 151,135.40 15598440 4,349.00
TUCF17813902 88732JAY4  TIME WARNER CABLE LLC 5.875% 11/15/2040 DD 1141540 130,000.000 132,638.50 141,048.70 2.410.20
TUCF17813902 88732JBD8  TIME WARNER CABLE LLC 4.500% 09/15/2042 DD 0841012 155000.000 140,377.30 14542410 5.046.30
TUCF17813902 893574AF0  TRANSCONTINENTAL GAS PIPE LINE 4.450% 08/01/2042 DD 07432 £0,000.000 54,794.40 62.781.00 7.936.60
TUCF17313902 90131HAB1  21ST CENTURYFOX AMERICAINC 5.400% 10/01/2043 DD 08/3013 0,000.000 36.144.00 93.943.00 12,304.00
TUCF17313902 90131HBDE  21ST CENTURYFOX AMERICAINC 6.550% 03/15/2033 DD 08415106 100,000.000 121,390.00 131,437.00 10,047.00
TUCF17813902 S0131HBKO  21ST CENTURYFOX AMERIC A INC 6.1509% 03/01/2037 DD 03/02/07 180,000.000 222,349.40 248,331 60 26,482.20
TUCF17813902 90131HBQ7  21ST CENTURYFOX AMERICAINC 6.150% 02/15/2041 DD 08/15/11 120000.000 141,932.40 159,304.80 17.372.40
TUCF17813902 92343VCM4  VERIZON COMMUNICATIONS INC 5.0129% 08/21/2054 DD 02/21/15 249000.000 250,630.74 25497351 434277
TUCF17313902 92343VDS0  VERIZON COMMUNICATIONS INC 5.0129% 04/15/2049 DD 0200347 140,000,000 137 05260 146,330.60 9.778.00
TUCF17313902 92343VDU5  VERIZON COMMUNICATIONS INC 5.2509% 03/16/2037 DD 031647 405000.000 401,381.50 445370.40 43,488.90
TUCF17813902 92343VEAS  VERIZON COMMUNICATIONS INC 4.5009% 081042033 DD 081047 155000.000 154 ,562.90 162,568 65 8.005.75
TUCF17813902 928624AX8  VIACOM INC 6.375% 04/30/2036 DD 04/12/06 £5,000.000 70,879.25 73.752.90 237365
TUCF17813902 92653PAU6  VIACOM INC 5.350% 03/01/2043 DD 0819113 590000.000 579.018.25 61048480 31.466.55
TUCF17313902 931427AB4  WALGREENS BOOTS ALLIANCE INC 4.500% 11/18/2034 DD 11/18/14 105000.000 105 656.25 109,637 85 3.981.60
TUCF17813902 94973VBF3  ANTHEM INC 5.100% 01/15/2044 DD 08/06/13 125000.000 13319375 14539125 12,697 50
TUCF17813902 95(M0QACS  WELLTOWER INC 4.2509% 04/01/2026 DD 03/01/16 155000.000 160,671.45 162,266.40 1594.95
TUCF17813902 96949LACS  WILLIAMS PARTNERS LP 5.100% 09/15/2045 DD 0303/15 240000.000 242,204.50 263,944.80 21,740.30
TUCF17313902 96950FAF1  WILLIAMS PARTNERS LP 6.300% 04/15/2040 DD 0202410 335000.000 382,724.95 412,029.90 20,304.95
TUCF17313902 96950FAKD  WILLIAMS PARTNERS LP 5.300% 11/15/2043 DD 1141513 5,000,000 93,263.70 100,119.30 6.356.10
TUCF17313902 96950FAPS  WILLIAMS PARTNERS LP 4.900% 01/15/2045 DD 0627414 115000.000 114,728.15 122,000.05 7.271.80
IOTAL CORPORATE DEBT INSTRURENTS 8328719697 87,322 696,18 403549921

CORPORATE STOCHK - PREFERRED

TUCF17813702 1729067GD7  CITIGROUP INC VAR RT 12/31/2049 DD 10/2912 250000.000 25343780 265,937 .50 12,500.00
TUCF17813702 172067KD2  CITIGROUP INC VAR RT 12/31/2042 DD 111315 50000.000 51,750.00 53187 .50 1.437.50
TUCF17813702 902973AZ9 US BANCORP VAR RT 12/31/2049 DD 02M 317 100000.000 100,000.00 108,255.00 8,255.00
IQTAL CORPORATE STOCHK - PREFERRED 405,187.50 427,380.00 22,192.50
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OTHER INVESTMENTS
TUCF17813702 02765UDN1 AMERICAN MUNI PWR-OHIO INC OHR 5.939% 02/ 5/2047 DD 09/20M0 600,000.000 706,218.00 787,908.00 £81,690.00
TUCF17813702 12082TALG BURBANK CAWTR & PWR ELEC RE VE £6.323% 06/01/2040 DD 0231410 300000.000 363,780.00 385251.00 21,462.00
TUCF17813702 13063DAES CALIFORNIAST VAR RT 0401/2047 DD 04/27M7 700,000.000 700,000.00 701,722.00 1,722.00
TUCF17813702 13077CTLS CALIFORNIAST UNIV REVENUE £.484% 11/01/2041 DD 040610 400,000.000 504,376.00 550,720.00 46,344 .00
TUCF17813702 5446526E5 LOS ANGELES CAWSTWTR SYS REVE 5.713% 06/1/2039 DD 10/2110 400,000.000 477 544.00 506,020.00 28,536.00
TUCF17813702 54473ENSO LOS ANGELES CNTY CAPUBLIC WKS 7.618% 08/01/2040 DD 11/23410 500000.000 708,025.00 776,690.00 68,665.00
TUCF17213702 59259NZNG MET TRANSPRTN AUTH NY DEDICATE 6.089% 11/15/2040 DD 03/25M0 100000.000 126,840.00 133,792.00 6.952.00
TUCF17813702 6490022E2 NEW YORK ST DORM AUTH ST PERSO 5.289% 034 5/2033DD 101410 400,000.000 465,044.00 469,188.00 4144 .00
TUCF17813702 650035TDO NEWW YORK ST URBAN DEV CORP REV 5.770% 0315/2039 DD 12/01.09 400,000.000 481,204.00 489,028.00 7.824.00
TUCF17813702 682051 AD9 OMAN GOVERNMENT INTERNATI 1444 3.875% 03/08/2022DD 0320817 400,000.000 397,952.00 402,400.00 4,442.00
TUCF17813702 79765RTKS SAN FRANCISCO CITY & CNTY CAP 6.0009 11/01/2040DD 0810440 200,000.000 244,036.00 257,572.00 13,636.00
TUCF17813702 S0413TAFG SADI GOVERNMENT INTERNAT 144A4.625% 10/04/2047 DD 100417 400,000.000 397 ,560.00 408,520.00 10,960.00
TUCF17813702 88830LAA1 TOBACCO SETTLEMENT FIN AUTH WV 7.4679 0601/2047 DD 06/26/07 385000.000 37574375 38394395 8,200.20
TUCF17813702 89602NVM3  TRIBOROUGH NY BRIDGE & TUNNEL 5.550% 114 5/2040 DD 10/28M0 600,000.000 714,786.00 761,424.00 46,638.00
TUCF17813702 91412GEAQ UNIV OF CALIFORNIA CAREVENUES 6.296% 054 5/2050 DD 09/3010 200,000.000 227.278.00 244,796.00 17.518.00
TUCF17813702 99F133C8A US LONG BOND FUTURE (CBT)EXP MAR 18 11.000 000 3600.38 3.6090.38
TUCF172813702 99F139C8A US10YRNOTE FUTURE (CBT)EXP MAR 18 109.000 ono -66,718.76 £66,718.76
TUCF17813702 Q9F700CS8A US ULTRABOND (CBT)EXP MAR 18 7.000 ono 10,718.75 10,718.75
TUCF17813702 99QACE5J0 CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200,000.000 -3,06582 2857 .86 592368
TUCF17813702 99QACSCL2E CCP_IRSR LIB3M 100B8PS P 2.25% 2046 DEC 21 CME 1,800,000.000 144 672.20 124,424 35 -20,247 .95
TUCF17813702 99QADF492 CCP CDX SP UL CDX.NAIG 28 1.000% 06/20/2022 DD 03/20M7 2,500,000.000 43145.62 55,787 .50 12,641 .88
TUCF17813702 EDF306C8S EURO-BUND FUTURE EUX) EXP MAR 18 -12.000 000 2514475 2514475
TUCF17813702 LABD37817 ARGENTINABONAR BONDS VAR RT 04/03/2022 74000.000 4,309.24 3.911.29 -397.95
TUCF17813702 LABF116H4 ARGENTINAPOM POLITICAMONETAR VAR RT 06/21/2020 1,200,000.000 7383029 6820717 562312
TUCF17813702 LABZ4F1X6 ARGENTINE REPUBLIC GOVERNMENT £.280% 11/09/2047 500,000.000 579.781.89 608,313.27 2853138
TUCF17813702 LBOQF54wWS CCP_ZCS.P BRL-CDI 1D CME REC 8.189% 2020 JAN 02 3,600,000.000 o 248072 248971
TUCF17813702 LMIQE7QG62 CCPIRSP TIE28D 100BPS R 6.08 6.080%R 10 CME £,100,000.000 000 47 .118.03 -47,118.03
TUCF17813702 LMIQEX5S0 CCP_IRS.P MXN-TIE-BANXICO 28 REC 5.999% 2026 JAN 30 800,000.000 000 -4,824.92 4,824 .92
TUCF17813702 LMIQFM288 CCP_IRS.P MXN-TIE-BANXICO 28 REC 7.32% 2021 NOV 09 12,600,000.000 aful) -11,784.90 -11,784.90
TUCF17813702 LMIQFPZW4 CCP_IRS.P MXN-TIIE-BANXICO 28 7.740% 74% 2027 FEB 22 7.500,000.000 000 £5.525.21 £5.525.21
TUCF17813702 NASQC70P4 CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2018 DEC 20 100,000.000 -327.24 527.78 855.02
TUCF17813702 NAQQDIATO CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 600,000.000 -4,26349 8237711 12,501.20
TUCF17813702 NASQDIDO0O CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 600,000.000 -4,26349 823771 12,501.20
TUCF17813702 NAZQDIGHO CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 100,000.000 -710.482 137295 2,083.53
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TUCF17813702 NAZQDCEHS CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2018 DEC 20 400,000.000 -1,30894 211110 342004
TUCF17813702 NASQDJOM4 CDS SP UL REPUBLIC OF ITALYR 100BPS 2019 MAR 20 1,400,000.000 58783 12,585.99 11,998.16
TUCF17813702 NASQDRL43 CDS SP UL PETROLEO BRASILEIRO R 100BPS 2019 JUN 20 100,000.000 -4,95024 244 .59 520383
TUCF17813702 NASQDUSAS CXTSP ULCDXNAIG21 R 100BPS 2018 DEC 20 1,100,000.000 18,855.90 10,557.07 -8,208.83
TUCF17813702 NAQQE3428 CDS SPULBHP BILLITON LIMITE R 100BP S 2021 JUN 20 100,000.000 2292 233425 2311.33
TUCF17813702 NAQQE3BME CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200000.000 -3,065382 285786 592362
TUCF17813702 NASQE3C02 CDS SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200000.000 -3,06582 285786 592362
TUCF17213702 NAQQEGXP2 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 1.75% 2026 DEC 21 1,500,000.000 79,708.52 75,654 .86 -4,053.66
TUCF17813702 NASQEFSKS CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 200,000.000 -1.78751 284398 4,631.49
TUCF17813702 NAZQEJAVZ CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.33% 2025 AUG 19 900,000.000 -3.63721 853.54 4,490.75
TUCF17813702 NAZQEJG20 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.34% 2025 AUG 24 500,000.000 -216714 316.85 248399
TUCF17813702 NAGQENCFQ CDS SP UL REPUBLIC OF ITALYR 100BPS 2020 DEC 20 1,100,000.000 -11,797 56 16170.48 27.968.04
TUCF17813702 NASQEWWYS CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.50% 2046 JUN 15 4,600,000.000 2502513 70,682.36 45,657.23
TUCF17813702 NAZQEXVLO CCP_CDS.SP ULBERKSHIRE HATHAREC 100BPS 2020 DEC 20 300,000.000 3.974.40 6,325.80 235140
TUCF17813702 NAQQF16E2 CDS SP UL ARGENTINE REPUBLIC R S00BPS 2022 JUN 20 100,000.000 10,498.60 11,702.61 1,204.01
TUCF17813702 NAQQF4268 CCP_CDX.SP ULCDXNAIG.29 V11.000% 00BPS 2022 DEC 20 100000.000 2,297.20 238370 86.50
TUCF17813702 NAQQF4904 CCP_CDS.SP ULMETLIFE INC.C REC 100BF S 2022 DEC 20 500,000.000 10,0628.73 11,915.50 1,846.77
TUCF17813702 NASQF4GX4 CDS SP UL REPUBLIC OF COLOMBIR 100BP S 2022 DEC 20 200,000.000 ono 416.56 416.56
TUCF17813702 NA9QF4HS54 CDS SP UL UNITED MEXICAN STATR 100BPS 2022 DEC 20 1,300,000.000 000 -3,603.95 -3,603.95
TUCF17813702 NAQQF4HZZ2 CDS SP UL FEDERATIVE REPUBLIC R 100BPS 2022 DEC 20 600,000.000 000 -16,733.53 16,733.53
TUCF17813702 NASQF4J60 CDS SP UL UNITED MEXICAN STATR 100BPS 2022 DEC 20 100,000.000 000 277.23 -277.23
TUCF172813702 NAGQF4TR2 CDS SP UL REPUBLIC OF COLOMBIR 100BP S 2022 DEC 20 200000.000 000 416.56 416.56
TUCF17813702 NAQQF5679 CXT SP ULCDXNAHY29R 5S00BPS 2022 DEC 20 600,000.000 97.316.67 102,300.11 498344
TUCF17813702 NAQQF5CE4 CCP_CDX.BP ULCDXNAHY.Z28 V1 PAY S00BPS 2022 DEC 20 600,000.000 003 -49,707.00 -49,707.03
TUCF17813702 NAQQFSVES CCP_CDS. SP UL THE SHERWIN-VWILREC 100BPS 2022 DEC 20 100,000.000 1.536.05 201740 421.35
TUCF17813702 NAQQFED32 CCP_CDS.SP ULBRK CME REC 100BPS 2022 DEC 20 200000.000 4,280.03 448560 205.57
TUCF17813702 NASQFADA7 CCP_CDS. SP ULCHESAPEAKE ENER REC S00BPS 2018 JUN 20 100,000.000 5167.30 167810 -3,480.20
TUCF17813702 NASQFASLZ CDXSPULCMBXNABBB.9 1R 300BPS 2058 SEP 17 400,000.000 -52,531 .47 -44,376.08 8155.39
TUCF17813702 NAQQFCO62 CCP_CDS. SP ULBERKSHIRE HATHAREC 100BPS 2021 DEC 20 300,000.000 232020 6,961.20 4,632.00
TUCF17813702 NAQQFDEDO CXTSP ULCDXNAHY27 R S00BPS 2021 DEC 20 450,000.000 57,073.95 72156.07 15,082.11
TUCF172813702 NAGQFDTV4 CXTSP ULCDXNAHY.27 R 0BPS 2021 DEC 20 350000.000 44,390.25 56121.39 11,730.52
TUCF17813702 NAQQFESES CCP_CDS.SP ULMACOM INC.CME REC 100BP S 2021 MAR 20 100,000.000 -274.70 603.20 877.90
TUCF17813702 NAQQFESSS CCP_CDS.SP ULMETLIFE INC.C REC 100BP S 2020 MAR 20 250000.000 3.652.80 459275 940.25
TUCF17813702 NAQQFEQKS CXT SP ULCDXNAHY27 R S00BPS 2021 DEC 20 300,000.000 38,0493 48,104.05 10,054.74
TUCF17813702 NASQFENUO CCP_CDS.SP UL ANADARKO PETROL REC 100BPS 2020 DEC 20 100000.000 -246.90 1,623.50 1.870.40
TUCF172813702 NASQFESAS CCP_CDS.SP ULPRUDENTIALFINAREC 100BPS 2020 DEC 20 500,000.000 6.,836.50 10,800.00 3.963.50
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TUCF17813702 NASQFEWWE CCP_CDS.SP ULPRUDENTIALFINAREC 100BPS 2020 JUN 20 300000.000 4,586.40 5,822.40 1,236.00
TUCF17813702 NASQFQEG3 CCP_CDS.SP ULMETLIFE INC.C REC 100BP S 2022 JUN 20 450,000.000 453737 11.114.55 657718
TUCF17813702 NAZQFSX79 CDSSPUL UNITED MEXICAN STATR 100BPS 2022 JUN 20 200,000.000 0no 441.00 441.00
TUCF17813702 NAQQFT495 CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 400,000.000 301337 2916.36 -97.01
TUCF17813702 NAIQFTAL1 CCP _CDS. SP ULMORGAN STANLEY REC 100BPS 2020 DEC 20 300,000.000 454284 574710 1,204.26
TUCF17813702 NASQFTN45 CCP_CDS.SP UL THE GOLDMAN SAC REC 100BPS 2022 JUN 20 400000.000 4,458.10 8914.00 4,455.90
TUCF17813702 NASQFTNI4 CDS SP UL UNITED MEXICAN STATR 100BPS 2022 JUN 20 100,000.000 000 220.50 22050
TUCF17813702 NASQFTPH4 CCP_CDS.SP ULUNITED STATES SREC S00BPS 2022 JUN 20 200,000.000 onz 2319040 2319038
TUCF17813702 NAZQFTTKZ CCP_CDS.SP ULGS CME REC 100BP S 2020 DEC 20 300,000.000 4,641.90 5,769.00 112710
TUCF17813702 NASQFUAD4 CDS SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 400000.000 280171 2916.36 114.65
TUCF17813702 NASQFUAQY CDSSPULPETROLEQOS MEXICANOS R 100BPS 2022 JUN 20 400000.000 000 9.305.88 9.30588
TUCF17813702 NA2QFW472 CCP_CDS. SP UL ANADARKO PETROL REC 100BPS 2022 JUN 20 100,000.000 om 532.80 53879
TUCF17313702 NAZQFYORE8 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.009 2023 JUL12 2,800,000.000 14,547 .92 3971341 2516543
TUCF17813702 NAZQFYOU1 CCP_IRS.R USD-LIBOR-BBA3M CM PAY 2.009% 2019 DEC 20 2,200,000.000 om 281250 281249
TUCF17813702 XX9QF4NC1 CCP_CDX.BP ULITRAXX_EUROPE _2PAY 100BPS 2022 DEC 20 3,700,000.000 006 -120,630.81 -120,630.87
TUCF17813702 XX9QFCXG65 CCP BP CDXITRAXX MAIN26 5Y P 100BPS 2021 DEC 20 2,900,000.000 o -95415.57 0541558
TUCF17813702 XX9QFM7ES CCP_IRS.P EUR-EURIBOR-REUTERS REC 1.509 2048 MAR 21 100,000.000 1.505.23 472.50 1.977.73
TUCF17813702 XX9QFMQF1 CDS SP UL UNICREDIT SOCIETAR 100BP S 2019 DEC 20 100,000.000 ono 496.24 496.24
TUCF17313702 XX9QFSRM2Z CCP_CDS.SP ULTELEFONICAS. AREC 100BPS 2022 JUN 20 200,000.000 1.,061.81 3,661.96 260015
TUCF17813902 072024NDO BAY AREACATOLL AUTH TOLL BRI 6.263% 04/01/2049 DD 11/05/09 200000.000 271,703.99 295,464.00 23,760.01
TUCF17813202 13053A5GS  CALIFORNIAST 7.550% 04/01/2032 DD 04/28/09 900,000.000 1,336,509.00 1.416,249.00 79.740.00
TUCF17213902 13063BJC7 CALIFORNIAST 7.600% 11/01/2040DD 120110 75000.000 111,082.80 119769.75 8,687.25
TUCF17313902 168363CES CHILE GOVERNME NT INTERNATIONAL 3.860% 06/21/2047 DD 05/2117 125000.000 124,801.25 128,375.00 357375
TUCF17813902 195325BRS COLOMBIA GOVERNMENT INTERNATIO 5.625% 02/26/2044 DD M/28M14 340000.000 350,200.00 389,300.00 39,100.00
TUCF17813902 195325CU7 COLOMBIA GOVERNMENT INTERNATIO 5.000% 06/ 52045 DD M/28M5 475000.000 467,769.00 502,312.50 34,543.50
TUCF17813902 54438CPA4  LOS ANGELES CACMNTY CLG DIST 6.750% 08/01/2049DD 07/2210 675000.000 969,914.25 104771475 77.800.50
TUCF17313902 544646XZ0 LOS ANGELES CAUNIF SCH DIST §.780% 07012024 DD 101509 250000.000 308,215.00 318,797.50 10,582.50
TUCF17313902 57604TADS MASSACHUSETTS ST TRANSPRTN FUN 5.731% 06/01,/2040 DD 12/23M0 325000.000 411,521.80 423,858.50 12,337.00
TUCF17313902 64613935 NEW JERSEY ST TURNPIKE AUTH 7.414% 01/01/2040 DD 04/28/09 290000.000 417.753.70 447,620.80 29,867 .10
TUCF17813902 G64972F T30 NEW YORK CITY NY MUNI WTR FIN 5.7249 06/ 5/2042 DD 06/30M0 350,000.000 444 738.00 474,400.50 29,662.50
TUCF17813202 693299BG2  PANAMA GOVERNMENT INTERNATIONA 4.500% 054 5/2047 DD 051517 100000.000 99,924 .65 107,650.00 772535
TUCF17813902 73358WJA3 PORT AUTH OF NEW YORK & NEWW JE 4.458% 10/1/2062 DD 101012 285000.000 209551365 320,098.05 33,584 .40
TUCF17313902 7602942BAQ URUGUAY GOVERNME NT INTERNATION 5.100% 06/ 8/2050DD 06/ 814 475000.000 427 500.00 527,250.00 99,750.00
TUCF17813902 SO0M13TAFG SAUDI GOVERNMENT INTERNAT 144A4.625% 10/04/2047 DD 100417 505000.000 501,919.80 515,756.50 13,837.00
TUCF17813902 882722VNE TEXAS ST 4.68136 04/01/2040 DD 02/2910 450000.000 500,980.50 532,471 .50 22,491.00
TUCF17213902 91036QAZ1 MEXICO GOVERNMENT INTERNATIONAS.750% 10/ 2/2032 DD 104210 440000.000 405,900.00 468,600.00 62,700.00
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TUCF17813902 91036QBF4 MEXICO GOVERNMENT INTE RNATION A 4.600% 01/23/2046 DD 01/23M5 110000.000 98,725.00 108,460.00 9,735.00
TUCF17313202 91027BABEG MEXICO GOVERNMENT INTE RNATION A4.350% 011 5/2047 DD 08M1ME 420000.000 368,925.00 401,100.00 32175.00
TUCF17313902 9141 2F7Y7 UNIV OF CALIFORNIACAREVENUES 5.770% 0815/2043 DD 08/27/09 250000.000 305,665.00 326,990.00 21,325.00
TUCF17813902 91412GDZ5 UNIV OF CALIFORNIA CAREVENLUES 5.946% 0515/2045 DD 09/3010 300000.000 369,852.00 392,907.00 23,055.00
TUCF17813702 99QACSONC IRSP USD 30Y 47BPS R 3.23% PUT FEB 19 003.230 ED 021919 800,000.000 46178.80 9,580.80 -36,598.00
TUCF17813702 99QACS20K IRSP USD 30Y SBPSR 3.2%PUT MAR 19 003200 ED 031819 500000.000 30.531.75 7.082.75 -23,449.00
TUCF17813702 99QACE9QC IRSP USD 30YR 100BP S 27% PUT MAY 19 002.700ED 051319 700000.000 7447335 33519.50 -<40,953.85
TUCF17813702 99QACSORYV IRSP USD 30YR 100 BP S 245% PUT JUN 19002.450 ED 062819 300000.000 41,058.35 2346411 17.594.25
TUCF17813702 99QACS9RY IRSP 30R 100BPS 2.45% P UT JUN 19 002.450 ED 062819 £00000.000 109,488.95 62570.96 -46,918.00
TUCF17813702 99QAC99TE IRSP USD 30YR100BPS 271% PUT AUG 19 002.710 ED 032619 2,300,000.000 254,287.08 122,486.50 -131,800.58
TUCF17813702 99QADBOKK CCP IRS C USO006M R 1.65% CALLNOV 18 001.650 ED 111518 6,500,000.000 2698215 2574.00 -24,408.15
TUCF17813702 99QADJORC IRS R 2.7000000 P US0003M PUT JUN 18 002700 ED 61118 1,400,000.000 16,940.00 8,082.06 8.857.94
TUCF17313702 99QADJIRL IRS R 2.6950000 P USO003M PUT JUN 18 002695 ED 060818 1,800,000.000 22815.00 10,486.08 -12,328.92
TUCF17813702 01F032625 COMMIT TO PUR FNMA SF MTG 3.500% 02/01/2048 DD 020118 -1,200000.000 -1,328,03125 -1,332,656.00 462475
TUCF17313702 999CBKUST? SWAPASDACITI CASH COLLATERALVARRT 01/01/2049 DD 07108 -260,000.000 -260,000.00 -260,000.00 0.00
TUCF17813702 99QUPMUS3  SWAPASDAJPM CASH COLLATERAL VAR RT 01/01/2049 DD 070103 -160,000.000 -160,000.00 -160,000.00 0.00
TUCF17813702 99QACOAY4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 -200,000.000 0o 0.00 0.00
TUCF17813702 99QACSCM1 CCP IRSR LIB3M 100BP S P 2.25% 2.2809% 12/21/2046 DD 12/2116 -1,800000.000 ono 0.00 0.00
TUCF17313702 99QADBQEGS CXT_SP ULCDXNAMHY.27 R S00BPS 2021 DEC 20 -300,000.000 ono 0.00 0.00
TUCF17813702 99QADF5A8 CCP_CDX SP ULCDX.NAIG.28R 100BPS 2022 JUN 20 -2,500000.000 -0.15 0.00 015
TUCF17813702 LBOQF54X4 CCP_ZCS. P BRL-CDI 1D CME REC £.18% 2020 JAN 02 -3,600000.000 -364.49 0.00 364.49
TUCF17813702 LM2QE7Q54 CCP_IRSP TIE28D R 6.08% VAR RTR 10 CME -8,100000.000 -45,966.00 0.00 45,966.00
TUCF17813702 LMIQEXSTE CCP_IRS._P MXN-TIE-BANXICO 28 REC 5.99% 2026 JAN 30 -800,000.000 -4,73878 0.00 473878
TUCF17813702 LMIQFM3B2 CCP _IRS._P MXN-TIEBANXICO 28 REC 7.32% 2021 NOV 09 -12,600000.000 -3,928289 0.00 3,928.89
TUCF17813702 LM3QFPZX2 CCP_IRS._P MXN-TIE-BANXICO 28 REC 7.74% 2027 FEB 22 -7.,500000.000 -1.51615 0.00 151615
TUCF17813702 NA2QC70Q2 CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2018 DEC 20 -100,000.000 0no 0.00 0.00
TUCF17313702 NAZQDIALL7 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -600,000.000 ono 0.00 0.00
TUCF17313702 NA2QDID34 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -600,000.000 ono 0.00 0.00
TUCF17313702 NAZQDIGJE CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -100,000.000 0no 0.00 0.00
TUCF17813702 NAZQDCEJ1 CDS_SP UL FEDERATIVE REFUBUC R 100BPS 2018 DEC 20 -400,000.000 0no 0.00 0.00
TUCF17813702 NAZQDJONZ CDS_SP UL REPUBLIC OF ITALYR 100BPS 2019 MAR 20 -1,400000.000 000 0.00 0.00
TUCF17813702 NAZQDRLS0 CDS_SPULPETROLEO BRASILEIRO R 100BPS 2019 JUN 20 -100,000.000 ono 0.00 0.00
TUCF17813702 NA2QDUS9B4 CXT_SP ULCDXNAIG.21 R 100BPS 2018 DEC 20 -1,100000.000 ono 0.00 0.00
TUCF17813702 NASQE28HZ CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -200,000.000 ono 0.00 0.00
TUCF17813702 NAQQE3436 CDS_SP UL BHP BILLITON UMITE R 100BP S 2021 JUN 20 -100,000.000 000 0.00 0.00
TUCF17813702 NASQE3BRS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -200,000.000 0no 0.00 0.00
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TUCF17813702 NAQQE3C45 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 -200,000.000 000 0.00 0.00
TUCF172813702 NAGQEGXS2 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 1.75% 2026 DEC 21 -1,500000.000 ono 0.00 0.00
TUCF17813702 NASQEJAYS CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.33% 2025 ALG 19 -200,000.000 000 0.00 0.00
TUCF17813702 NASQEJG79 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.34% 2025 AIG 24 -500,000.000 ono 0.00 0.00
TUCF17813702 NAZQENCHS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 DEC 20 -1,100000.000 000 0.00 0.00
TUCF17813702 NAQEWNDE CCP_IRS. R USD-LIBOR-BBA3M CMPAY 2.509% 2046 JUN 15 -4,600000.000 -33463.%3 0.00 33.463.83
TUCF17813702 NASQEXVMES CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2020 DEC 20 -300,000.000 000 0.00 0.00
TUCF17213702 NAQQF16HE CDS_SP UL ARGENTINE REPUBLIC R S00BPS 2022 JUN 20 -100,000.000 000 0.00 0.00
TUCF17813702 NAQQF4276 CCP_CDX._SP ULCDX.NAIG.29_V1 REC 100BPS 2022 DEC 20 -100,000.000 -0 0.00 0.0
TUCF17813702 NAQQF4912 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2022 DEC 20 -500,000.000 -0.01 0.00 0.0
TUCF17813702 NAZQF4G14 CDS_SP UL REPUBLIC OF COLOMBI R 100BP S 2022 DEC 20 -200,000.000 -2,57382 0.00 257382
TUCF17813702 NAQQF4H39 CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2022 DEC 20 -600,000.000 -28512.10 0.00 2951210
TUCF17813702 NASQF4J86 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2022 DEC 20 -100,000.000 -597.31 0.00 597.81
TUCF17813702 NASQF4JA1 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2022 DEC 20 -1,200000.000 -8,46615 0.00 846615
TUCF17813702 NAQQF4TT9 CDS_SP UL REPUBLIC OF COLOMBI R 100BP S 2022 DEC 20 -200,000.000 -3,10820 0.00 3108.80
TUCF17813702 NAQQFS5695 CXT_SP ULCDXNAHY29R S00BPS 2022 DEC 20 -600,000.000 000 0.00 0.00
TUCF17813702 NAQQFSC72 CCP_CDX._BP ULCDX NAHY.29_V1 PAY S00BPS 2022 DEC 20 -G00,000.000 -48,621.04 0.00 43,621.04
TUCF17813702 NASQF5VG1 CCP_CDS._SP UL THE SHERWIN-AWILREC 100BPS 2022 DEC 20 -100,000.000 -0.01 0.00 0.0
TUCF17813702 NAQQFED46 CCP_CDS._SP ULBRK CME REC 100BPS 2022 DEC 20 -200,000.000 -0.02 0.00 0.02
TUCF17813702 NAQQFADBS CCP_CDS._SP ULCHESAPEAKE ENER REC S00BPS 2018 JUN 20 -100,000.000 000 0.00 0.00
TUCF17813702 NASQFASM1 CDX_SP UL CMBX.NABBB.9 1R 300BPS 2058 SEP 17 -400,000.000 000 0.00 0.00
TUCF172813702 NAQQFCO70 CCP_CDS._SP ULBERKSHIRE HATHAREC 100BPS 2021 DEC 20 -300,000.000 000 0.00 0.00
TUCF17813702 NASQFDEFS CXT_SP ULCDXNAHY.27 R S00BPS 2021 DEC 20 -450,000.000 000 0.00 0.00
TUCF17813702 NAJQFDTW2 CXTSP ULCDXNAHY27R 0BPS 2021 DEC 20 -350,000.000 000 0.00 0.00
TUCF17813702 NAQQFESG1 CCP_CDS._SP ULVIACOM INC.CME REC 100BP S 2021 MAR 20 -100,000.000 000 0.00 0.00
TUCF17813702 NAQQFEST2 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2020 MAR 20 -250,000.000 000 0.00 0.00
TUCF17813702 NASQFENYS CCP_CDS._SP ULANADARKO PETROLREC 100BPS 2020 DEC 20 -100,000.000 000 0.00 0.00
TUCF17813702 NAQQFESB7 CCP_CDS._SP ULPRUDENTIALFINAREC 100BPS 2020 DEC 20 -500,000.000 000 0.00 0.00
TUCF17813702 NAQQFEWX4 CCP_CDS._SP ULPRUDENTIALFINAREC 100BPS 2020 JUN 20 -300,000.000 000 0.00 0.00
TUCF17813702 NAQQFQEI7 CCP_CDS._SP ULMETLIFE INC.C REC 100BPS 2022 JUN 20 -450,000.000 -0.0 0.00 0.0
TUCF17813702 NAGQFSX95 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2022 JUN 20 -200,000.000 -2,88196 0.00 2,281.96
TUCF17813702 NASQFTS5A1  CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 -400,000.000 ono 0.00 0.00
TUCF17813702 NAQQFTAN7 CCP_CDS._SP ULMORGAN STANLEYREC 100BPS 2020 DEC 20 -300,000.000 -0.01 0.00 0.
TUCF17813702 NAQQFTNGO CCP_CDS._SP UL THE GOLDMAN SAC REC 100BPS 2022 JUN 20 -400,000.000 -0.01 0.00 0.0
TUCF17813702 NAZQFTPCS CDS_SP UL UNITED MEXICAN STATR 100BPS 2022 JUN 20 -100,000.000 -1,39574 0.00 1,395.74
TUCF172813702 NASQFTPJO CCP_CDS._SP ULUNITED STATES SREC 5S00BPS 2022 JUN 20 -200,000.000 -8.74120 0.00 8.741.20
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TUCF17813702 NAZQFTTN7? CCP_CDS._SP ULGS CME REC 100BP S 2020 DEC 20 -300,000.000 -0 0.00 0.01
TUCF17813702 NASQFUASZ CDS_SP UL KINGDOM OF SAUDI AR R 100BPS 2022 JUN 20 -400,000.000 ono 0.00 0.00
TUCF17813702 NAZQFUAT1 CDS_SPULPETROLEOSMEXICANOSR 100BPS 2022 JUN 20 -400,000.000 -20,220.87 0.00 2022087
TUCF17813702 NAZQFW430 CCP_CDS._SP ULANADARKO PETROL REC 100BPS 2022 JUN 20 -100,000.000 -361375 0.00 361375
TUCF17813702 NAZQFYOT4 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.009% 2023 JUL12 -2,200000.000 -0.m 0.00 0.0
TUCF17813702 NAQQFYW7 CCP_IRS._R USD-LIBOR-BBA3M CMPAY 2.00% 2019 DEC 20 -2,200000.000 -11,61540 0.00 11,615.40
TUCF17813702 XX9QF4NDQ CCP _CDX._BP ULITRAXX_EUROPE _2PAY 100BPS 2022 DEC 20 -3,700000.000 -98318.60 0.00 98,318.60
TUCF17313702 XX9QFCX99 CCP _BP CDXITRAXX MAIN2G 5Y P 100BPS 2021 DEC 20 -2,900000.000 -51,056.95 0.00 51,056.96
TUCF17813702 XX9QFM7D7 CCP_IRS._R EUR-EURIBOR-REUTERS PAY 1.509 20428 MAR 21 -100,000.000 -0.m 0.00 0.01
TUCF17813702 XX9QFMQGQ CDS_SP UL UNICREDIT SOCIETAR 100BPS 2019 DEC 20 -100,000.000 527278 0.00 527278
TUCF17813702 XX9QFSRPS CCP_CDS._SP ULTELEFONICAS AREC 100BPS 2022 JUN 20 -200,000.000 -0 0.00 0.0
TUCF17813702 99F1389AC US10YRTREASNTSFUT MAR18 CALLFEB 12126.000 ED 012618 -5.000 -774.25 -234.38 53987
TUCF17313702 99F1389BWW US10YRTREAS NTSFUTMAR 18 CALLMAR 18125.500 ED 2/23M8 -7.000 -1.74052 £56.25 1,084 .37
TUCF17813702 99F1389NT US10YRTREAS NTSFUT MAR 18 PUT MAR 18122.500 ED 02/23M8 -7.000 -1,30312 -1.312.50 -9.38
TUCF17313702 99F1399MT US10YR NOTE FUT (CBT)MAR 18P UT FEB 18 123.000 ED 01/26M8 -5.000 -1,08675 £25.00 461.75
TUCF17813702 99F1399NS  US10YRTREASNTSFUT MAR 18 PUT MAR 18123.000 ED 02/2318 -4.000 -093.84 -1.187.50 193,66
TUCF17813702 99QABGAOD INF FLR CPURNSA 215949 PUT MAR 20 002.15949 ED 031220 -2,400000.000 -130.44 0.24 139.20
TUCF17813702 99QACSOND IRSP USD SY10BPSR 3% PUT FEB 19 003.000 ED 021919 -4,000000.000 -59.512.80 -11,716.80 47.796.00
TUCF17813702 99QACS30M IRSP USD SY10BPS R 3.05%PUT MAR 19 03.050 ED 031819 -2,500000.000 -36,764.75 -7.308.25 29,456.50
TUCF17813702 99QACHE3QJ IRSP USD_SY18BPSR 2.5%PUT MAY 19 002.500 ED 051319 -3,350000.000 -85,930.85 -36,020.21 49.910.64
TUCF17813702 99QACS9RYY IRSP USD 5Y100BPS 2.10%PUT JUN 19 002.100 ED 062819 -4,100000.000 -149,954 63 -89,601 .40 60,353.23
TUCF17813702 99QACBORX IRSP USD YR 100BP S 2.10% PUT JUN 19 002.100 ED 062819 -1,500000.000 -54 861 .45 -32,781.00 22,080.45
TUCF17813702 99QAC99TD IRSP USD §YR 100BPS 2.5% PUT AUG 19002.500 ED 082619 -11,500,000.000 -319.701 .15 -145596.90 174104.25
TUCF17813702 99QACZOPB IRS P US0003M R 3.00% 04/05/48 PUT APR 18 003.000 ED 04/03M8 -200,000.000 -10,465.28 503.76 9,961 .52
TUCF17813702 99QADBSOKJ CCP IRS C US0006M R 2.00% CALLNOV 18 002.000 ED 111518 -1,400000.000 -25912.18 -7.231.56 18,680.62
TUCF17813702 99QADMSND CDX_SP CDXNAIG.29 5Y 122022 PUT FEB 18 000.750 ED 022118 -600,000.000 -798.00 A76.29 621.71
TUCF17313702 99QADMSNL CDX_SP CDX.NAIG.20 5Y 122022 PUT FEB 18 000.750 ED 022118 -600,000.000 -798.00 -176.29 621.71
TUCF17813702 EDF3069BP EURO-BUND FUTURE MAR 18 CALL MAR 18 165.500 ED 2/23M18 -11.000 ono 024 62 02462
TUCF17313702 EDF3069NL EURO-BUND FUTURE MAR 18 PUT MAR 18 161 500 ED 02/2318 -11.000 000 1215210 1215210
TUCF17813702 NAITWV29AG BRLASDSPOT OPTION 2018 CALL JAN 18 003.400 ED 010918 -300,000.000 -1,701 00 474.30 1,226.70
TUCF17813702 NAQTV29A) BRLAJSDSPOT OPTION 2018 CALL JAN 18 003.400 ED 012918 -248,000.000 -1.51032 -1.611.50 10118
TUCF17813702 NAQVEOSAM MXNAUSD SPOT OPTION 2018 CALL JAN 18 019.600 ED 011918 -400,000.000 -1.844 00 -4.916.00 -3,072.00
TUCF17313702 NAIVNISAB RUBASD SPOT OPTION 2018 CALL JAN 18 060.500 ED 011018 -300,000.000 -1.86000 -49.50 1,810.50
TUCF17813702 NAQVNISAE RUBWSD SPOT OPTION 2018 CALL JAN 18 060.080 ED 011918 -300,000.000 -1,23000 324.00 906.00
TUCF17813702 XX9TE20AA USDEUR SPOT OPTION 2018 CALL JAN 12 001.216 ED 012918 -500,000.000 -2,561 50 21110 450.59
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IOTAL OTHER INVE STRENTS 14,421,44890 15,807, 358.75 1.385,909.85

COMMON/COLLECTIVE TRUST

TUCF17811902 996129775 SIGMAERISALIQUIDATING POOL VAR RT 12/31/2048 DD 05,0101 1,111 588.390 111158839 0.00 -1.111,588.39
TUCF17812702 992000325 COLLECTIVE US GOV'T STIF 15 BPS 3,381,272.460 3,381,27846 3.381,2728.46 0.00
TUCF172813502 99VWVAQSXS  NT COLLECTIVE MSCI ACYW EX-US INDEXFUND-NON LENDING 177 465.520 2272852833 3088521177 8,156,683 .44
TUCF17813502 99VvWAQSY3Z  NT COLLECTIVE RUSSELL 2000 IND NON LENDING 175310.520 4,066 46835 6,753,558.02 2,692,080.67
TUCF17813502 99VWAQSLE NT COLLECTIVE S&PS00INDEX FUND-NON LENDING 3086.710 16,186,568 41 28,262.378.83 12,065,2810.42
TUCF17813702 992000325 COLLECTIVE US GOV'T STIF 15 BPS 527 597 .450 527 697 .45 527697 45 0.00
TUCF17813902 992000325 COLLECTIVE US GOV'T STIF15BPS 481 973.360 481 ,973.35 481973.36 0.00

JOTAL COMMON/COLIECTIVE TRUST 4848410275 70,287,097.89 21,802,995.14

REGISTERED INVESTMENT COMPANIES

TUCF17813502 998257785 COLTY SHORT TERM INVT FD 300.640 30054 300.64 0.00
TUCF17813702 72201P613 PIMCO FDS SHORT TERM FLTG NAVPORT Il 136740.420 136842045 1.,368,361.38 -59.07
TUCF17813702 72201P878 PIMCO FDS LONG DURATION CORP BD PORTFOLIO 991 705.587 11,862,463 44 11,979,803 .49 111,240.05
JOTAL REGISTERED INVESTMENT COMPANIES 13,237,18453 13,348,465.51 111,280.98
GRAND TOTAL 304,525,46019 337,367,299.74 32,841,839.55

2552585¢C

3281631370 |
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01F0308HM COMMIT TO PUR FNMASF MTG CALLAUG 17 103.48437 ED 08M7 900,000.000 2,030.056 -2,03906
023135BK1 AMAZON COM INC 14444 2509 02/22/2057 DD 08/22M7 115,000,000 -114,059.30 115,000.00
03349M AB1 ANDEAVOR 4.500% 04/01/2048 DD 12/21M7 £0,000.000 -59,144.40 59,692.40
03350WWABS ANDEAVOR LOGISTICS LP /TESORO 5.200% 12/01/2047 DD 11/2817 70,000.000 -69.767 .60 70,623.95
12129LBBE6 BURUNGTON NORTHERN SANTAFE L 4.125% 06/ 5/2047 DD 03,0917 65,000.000 -63,374.35 64,609.25
12636YABS CRH AMERICAFINANCE INC 1444 4 .400% 05/09/2047 DD 050017 70,000.000 -69,595 .40 70,926.20
151350 ANS CENOWVUS ENERGY INC 144A5.250% 061 5/2037 DD 040717 75,000,000 -72,630.00 7220265
151350 AQ2 CENOVUS ENERGY INC 144A5.400% 061 5/2047 DD 04007417 110,000.000 -106,717.05 102,141.70
172967LJ8 CITIGROUP INC VAR RT 04/24/2045 DD 04/2517 125,000.000 -123,623.40 131,626.25
195325DL6 COLOMBIA GOVERNMENT INTERNATIO 3.875% 04/252027 DD M/25M7 255,000,000 -251,419.80 25284065
20030NCBS COMCAST CORP 144A 3.969% 11/01/2047 DD 101917 536.200 -545.20 53620
2027 ADJNO COMMONWEALTH BANK OF AUST 144A3.900% 07/12/2047 DD 071217 210,000.000 -209,225.10 209,577 .80
269246BQ6 E*TRADE FINANCIAL CORP 3.800% 08/24/2027 DD 08/24M7 40,000,000 -39.940.20 40,642.80
20278GAC2 ENELFINANCE INTERNATIONA144A 4.750% 0&25/2047 DD 05/25M7 115,000.000 -114,81715 117 630.95
46556LALS ITAUUNIBANCO HOLDING SA/144A VAR RT 12/31/2049 DD 121217 400,000.000 -400,000.00 403,900.00
478160CM4 JOHNSON & JOHNSON 3.500% 011 5/2043 DD 111017 180,000.000 -179,321 .40 182,921 .40
594918CAD MICROSOFT CORP 4.250% 02/06/2047 DD 020617 105,000.000 -104,717 .56 114,691.70
T16768ACO PETSMART INC 144A5.875% 06/01/2025 DD 05/3117 100,000.000 -100,000.00 79,500.00
92343VDN1 VERIZON COMMUNICATIONS IN 14444 8129 0315/2039 DD 0210317 324 .200 -300.70 324380
983130AX3 WYNN LAS VEGAS LLC /WYNN 144A 5.280% 05M 52027 DD 05M1M7 400,000.000 -400,000.00 414,500.00
9OF133F7A US TREAS BD FUTURE (CBT)EXP JUN17 11.000 000 4014715
QOF 13317 A US TREAS BD FUTURE (CBT) EXP SEP 17 11.000 000 43,656.25
Q9F133L7 A US TREAS BD FUTURE (CBT) EXP DEC 17 11.000 000 -16,239.84
99F139C€ED US10YRTREAS NTS FUT JUN17 CALL JUN 17 126.000 ED 5/26/17 8.000 619363 -1.634 56
99F1395FU US10YR TREAS NTS FUT SEP 17 CALL JUL 17 121.500 ED 6/23M7 4.000 1,439.00 -67.23
99F1399QQ US10YRTREAS NTSFUT JUN 17 PUT JUN 17 121.000 ED 05/2617 3.000 98032 -50.46
99F 1395RM US10YRNOTE FUT (CBT) SEP 17 PUT JUL 17 122.000 ED 062317 4.000 97024 -67.28
99F 1398RN US10YRNOTE FUT (CBT) SEP 17 PUT JUL 17 123.500 ED 062317 10.000 269515 -420.70
QOF 13095 A US10YRTREAS NTS FUT SEP 17 PUT ALG 17 12500 ED 07/21M7 6.000 1,305.35 -383.54
Q9F139F7A US10YR TREAS NTS FUTURE(CBT)EXP JUN17 38.000 000 60875.01
QOF 13917 A US10YR TREAS NTS FUTURE(CBT)E XP SEP 17 54.000 000 44 ,265.07
QOF138L7 A US10YR TREAS NTS FUTURE (CBT)EXP DEC17 93.000 000 -64,671 .62
QOF 700F7A US ULTRABOND (CBT)EXP JUN17 7.000 000 33,250.00
Q9F 70017 A US ULTRABOND (CBT) EXP SEP 17 7.000 000 3073452
Q9F 700L7 A USULTRABOND (CBT) EXP DEC 17 7.000 000 -9.73
99QADFAOP IRS R 2.9700 P US000GM PUT MAR 19 002.970 ED 030819 5,700,000.000 8844828 -20,083.29
99QADF20Q IRS R 31000 P US000GM PUT MAR 19002100 ED 03/08M9 1,200,000.000 -87,750.00 31,6307
99QADGIPJ IRS R 2.9000 P US000GM PUT APR 18 002.900 ED 041718 4,600,000.000 490,922 .48 -9.6279
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART IV, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2017

Yo 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M2574E
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG17814600 1172017 - 1231/2017 TEXAS UTILITES

Security ID Security Description Shares Cost of Acquisitions Proceeds of Dispositions
99QADGIOPK IRSR 312000 P US0003M PUT APR 18003120 ED 04M7M8 2,100,000.000 -48,650.00 10,820.00
99QADGIOPL IRSR 31200 P USOOGM PUT APR 18 003120 ED 044718 2,200,000.000 -49,866 .67 1212472
99QADGOPM CME IRS P US0003M R 2.9% PUT APR 18 002,900 ED 04M7H18 4,600,000.000 51,248.94 -10672.13
EDF306F 7S EURO-BUND FUTURE EUX) EXP JUN 17 12.000 000 -11,60225
EDF30&7S EURO-BUND FUTURE (EUX) EXP SEP 17 11.000 000 -16.414.75
EDF306L7S EURO-BUND FUTURE (EUX) EXP DEC17 12.000 000 -15,207 .81

ENQUUIXE5 UNITED GROUP BV 144AVAR RT 0710172023 100,000.000 -114,04000 118,210.40
LMBDAOC3N1 MEXICO CETES 0000% 03/1/2018 £,000,000.000 -281192.2 200,244 65
NAJQF GATZ CDS_SP UL FEDERATIVE REFUBUC R 100BPS 2021 DEC 20 300,000.000 19,650.93 -14,766.92
NAIQFKPKG CCP _IRS.R USD-LIBOR-BBA3M CM PAY 1.25% 2022 JUN 21 3,600,000.000 15071173 127 644 65
NASQFKPL4 CCP _IRS._R USD-LIBOR-BBA3M CMPAY 1.25% 2022 JUN 21 3,600,000.000 004 -0.04
NASQFMQOS CCP_CDS._SP ULUNITED STATES SREC S00BPS 2021 DEC 20 100,000.000 on -0.02
NASQFMQUQ CCP_CDS.SP ULUNITED STATES SREC S00BPS 2021 DEC 20 100,000.000 -2,73749 5853.83
NASQFMYSS CCP _CDX.BP ULCDX.NAHY.27_V2PAY S00BPS 2021 DEC 20 700,000.000 -0.01 005
NAIQFMYE3 CCP _CDX._BP ULCDX .NAHY.27_V2 5.000% 00BPS 2021 DEC 20 700,000.000 46,966.17 -57.224.51

NAIQFNME 7 CCP _IRS.P USD-LIBOR-BBA3M CM REC 2.40% 2027 FEB 21 450,000.000 -0. oo

NAIQFNMG2 CCP _IRS._P USD-LIBOR-BBA3M CM REC 2.40% 2027 FEB 21 450,000.000 o -733.41

NAIQFRES7 CDS SPULIMEX R 100BPS 2022 JUN 20 1,400,000.000 000 62598
NAIQFRCNG CDS_SP UL FEDERATIVE REPUBUC R 100BPS 2022 JUN 20 600,000.000 38,880.13 -21,183.75
NAIQF SNS4 CCP _CDS. SP ULFREEPORT-MCMORAREC 100BPS 2022 JUN 20 200,000.000 -0.m o0z
NAQQF SNG2 CCP _CDS._SP ULFREEPORT-MCMORAREC 100BPS 2022 JUN 20 200,000.000 23482811 -11,28376
NASQFSUS0 CDS SP UL THE GOLDMAN SACHS G R 100BPS 2022 JUN 20 400,000.000 -4,664 08 481364
NAQUNIAGC RUBAISD SPOT OPTION 2017 CALL JUL 17 061 .000ED 072517 700,000.000 6,454.00 -140.00
XX9QFDIQB CDX SP CDXITRAXX MAIN2G 5Y PUT MAY 17 000.250 ED 051717 2,900,000.000 4,468.23 -284.70
XX OQFM7B1 CCP _IRS. R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 100,000.000 -1,50523 1.506.91

XXOQAFSTHK4 CCP CDX BP ITRAXX MAIN27 5Y P 100BPS 2022 JUN 20 3,700,000.000 -0.03 ons
XX9QFSTL2 CCP _CDX BP ITRAXX MAINZ27 5Y P 100BPS 2022 JUN 20 3,700,000.000 6372726 -104,962.56
XX9QFToQB CDX SP UL ITRAXK MAIN27 V1 PUT MAY 17 000950 ED 051717 1,100,000.000 1,382.78 -119.99
XX9QFT9QL CDX SP UL ITRAXX MAIN27 V1 PUT MAY 17 095000 ED 051717 600,000.000 63644 -65.45
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