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

be and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and
partment of the Treasury N

Internal Revenue Service sections 6057(b) and 6058(a) of the Internal Revenue Code (the Code). 20 18

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 2018 or fiscal plan year beginning 01/01/2018 and ending  12/31/2018
A This return/report is for: D 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: D the first return/report D the final return/report
D 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. . ... ... ... .. . . e » 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 2¢ 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. 10/15/2019 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 signing as DFE
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Form 5500 (2018)

v. 171027
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3a Plan administrator's name and address 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 I 1076
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 PlaN YE&T ............ccc.coevevieeveieeeieeece e 6a(1) 650
a(2) Total number of active participants at the end of the PIAN YEAT ........c.curieririeiinieeree e 6a(2) 467
b Retired or separated participants reCEIVING DENEILS. ...........c.ovcuiveeeeeereeeeeeeeees e eee s s s esere st enes e en e esseneseenneees 6b 410
C Other retired or separated participants entitled to future BenefitS ... 6¢C 91
d  Subtotal. Add INES BA(2), BB, ANU BC.........ceveieeeeeeieeeeeeee et eeeeeeeeseeeee et ee st es et e et es st es s s s s es et en s e en et eneneeeas 6d 968
€ Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. .........c.ccovcieiiiiiiiiic e, 6e 29
T Total. AA lINES BA AN BE.........cucvveviteveeeeeececect ettt te ettt ettt ettt s s es s eea et et et ettt et s s sees s et st et et et eses s e esnaetetetesasans of 997
0 Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIELE ThIS IEMY ... vttt ettt e et e et et e s et s es e sesee e et e e et et et es e s e s e s e e e e e et e s e e ee et e e e e e ee et et ee et et et et s s s s eeeteseeeeesen e 69
h  Number of participants who terminated employment during the plan year with accrued benefits that were
€S5S ThAN 100%6 VESIEA ... cvces et ettt stee et et ee et estee et et ee s et st ee e et onsee s et et ee s et et em et et ee st et en st et en st et en et et en st et en st nses e 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 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)
Q) D Insurance 1) D Insurance
2 D Code section 412(e)(3) insurance contracts ) D Code section 412(e)(3) insurance contracts
(©)] 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)
) D | (Financial Information — Small Plan)
2 D MB (Multiemployer Defined Benefit Plan and Certain Money )
Purchase Plan Actuarial Information) - signed by the plan @) D 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) D G (Financial Transaction Schedules)
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Part IlI | 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.) oo [] Yyes [] 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 2018 Form M-1 annual report. If the plan was not required to file the 2018 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. 1210-0110
(Form 5500) Actuarial Information 2018

Department of the Treasury

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

Department of Labor i i i . . .
Employee Benefits Security Administration Retirement Incomel r?tz(lfrl:gltyRé\szegL;gggd(fang())(ijn(gSecuon 6059 of the This FOFTIT;]ISSp(e)(?“e(:\ntO Public

Pension Benefit Guaranty Corporation

» File as an attachment to Form 5500 or 5500-SF.

For calendar plan year 2018 or fiscal plan year beginning 01/01/2018 and ending  12/31/2018

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 Type of plan: Single D Multiple-A D Multiple-B F Prior year plan size: D 100 or fewer D 101-500 More than 500
‘ Part | | Basic Information
1  Enter the valuation date: Month _ 01 Day _ 01 Year 2018
2  Assets:
BUMATKEE VAIUE. ....cveveeeeivteteeesesi ettt ettt s ettt et bbb s s et s bbbt s et e s e bbb s e st s bbbt e e s s s s s enen s 2a 319191984
D) ACHUAHEI VAIUE .......coocoocvceceeeee ettt n et ena s n e st ena e enaensnsand 2b 319191984
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 ...........cccccovvveeviiiennns 362 118197505 118197505
b For terminated vested PartiCipants ...............ccceeveveveveuererieeeereeeeeeeeses e enennas 64 6028868 6028868
C FOr aCtiVE PAITICIPANTS ....eeivieeiiiie ettt ettt et e s e et e e e naneeas 650 141956105 142327295
O TOUA .o 1076 266182478 266553668
4 Ifthe plan is in at-risk status, check the box and complete lines (a) and (0) .............ccceveeerenee. D
a Funding target disregarding prescribed at-risk @SSUMPLIONS .........coiuiiiiiiiiiiiiie e 4a
b Fun_ding target reflecting at—ri_sk assumptiqns, but disregarding trgnsition r_ule for plans that have been in 4b
at-risk status for fewer than five consecutive years and disregarding loading factor ..............cccoccceeviieiiineennns
D EffECHVE INEIESE FALE ... cuvvi.iieeetetesisitete e tetesese ettt e bbb e s se sttt e bt e s e s e s e bbb s e et b et b et et e e s b s ebese e s s b sns 5 5.69 %
(ST I V(o L= 1o 0 P Ut X OO 6 6400015

Statement by Enrolled Actuary

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

SIGN
HERE 09/24/2019
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)

5005 LBJ FREEWAY
SUITE 1400
DALLAS, TX 75244

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 5500-SF. Schedule SB (Form 5500) 2018

v. 171027
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Page2-[1_|

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
L= L PR 0 36569504
8 Portion elected for use to offset prior year’s funding requirement (line 35 from prior
== L I 0 0
9 Amount remaining (line 7 minus line 8) 0 36569504
10 Interest on line 9 using prior year's actual return of 13.62 % 0 4980766
11 Prior year's excess contributions to be added to prefunding balance:
a Present value of excess contributions (line 38a from prior year).........cccceeevcveennnnnd) 0
b(l) 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 5.89%.....cueen 0
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
=] (010 D TP TS PP R UP PP ORI 0
C Total available at beginning of current plan year to add to prefunding balance
d Portion of (c) to be added to prefunding balance...............ccccocveuerereerererereeeeeennnn) 0
12 Other reductions in balances due to elections or deemed elections................cccceevene..] 0 0
13 Balance at beginning of current year (line 9 + line 10 + line 11d — line 12)................... 0 41550270
Part 11l Funding Percentages
14 Funding target attaiNMENt PEFCENTAGE .......c..c.evveiviriieeseieisesiessessssse st st ss st s bbbt s s s bbbt s s bbbt s bbbt n st st ba 14 104.15%
15 Adjusted funding target attaiNMENt PEICENMTAGE. .........ceiviveietiiiteeieteteetetet ettt ese st ete st et et ete e e s esesaese st ese s ebe e ebesessese st ebessebe e et enesbese e sensens 15 119.74%
16 Prior year's funding percentage for purposes of determining whether carryover/prefunding balances may be used to reduce current 16
YEAI'S FUNGING TEOUITEBIMENE ........v.vvseeeeeeeeeeeeteeete ettt ee et ee et eete s aet et et et eneeas s e s st sansasan s e eeeaeanantetat et asennenananenenenanennaninsees 103.69%
17 If the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. ............c.cccceervevenn.n. 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(h) 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............cccccceeviieiiineennd 19a 0

b Contributions made to avoid restrictions adjusted to VAIUALION JALE ..............cccveveveveeererereteececee e eeeees e 19 0

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

a Did the plan have a “funding shortfall” for the PriOr YEAI?...........ei et e et e et e et e e e ab e e ebbeeeanneeas U Yes No

b Ifline 20a is “Yes,” were required quarterly installments for the current year made in a timely Manner? .............c.ccococovveeeeveverevevenecennnn, [[ Yes [[ 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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Part V |Assumptions Used to Determine Funding Target and Target Normal Cost

21 Discount rate:

D Applicable MONth (ENTEF COUE)..........c.iieeeeiieeeeeee ettt ettt e et en s et e s tenee e e ennaneseneeenand 21b 4

22 Weighted average retirement age 22 61
23 Mortality table(s) (see instructions)  Prior regulation: D Prescribed - combined Prescribed - separate D Substitute
Current regulation: D Prescribed - combined D Prescribed - separate D Substitute

Part VI |Miscellaneous ltems

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

=i £= T 4= o PSSO P RSP PR T Yes D No
25 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment. ..................cc.c........ 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

L= o) 1 (=T o | PP PP PPPPPPPPPP

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

28 Unpaid minimum required contributions for @ll PriOr YEAIS .............ccceueeveueoeeeeeeeeeeeeeee e ee e esee e eeen e 28 0
29 D_iscounted employer contributions allocated toward unpaid minimum required contributions from prior years 29 0
[T T ) PP PPPPNt
30 Remaining amount of unpaid minimum required contributions (line 28 minus line 29) 30 0
Part VIII [Minimum Required Contribution For Current Year
31 Target normal cost and excess assets (see instructions):
A Target NOrMAal COSE (INE B) .......veiiiiiieiit ettt ettt ab et e e et e s e e e sbneee e 3la 6400015
b Excess assets, if applicable, but not greater than liN@ 31a .............ccceveueueueviierieeeeeeeeeeee e sese s 31b 6400015
32 Amortization installments: Outstanding Balance Installment
a Net shortfall amortization iNStallMENt.............cooiiiiiiiiii e
b Waiver amortization iNStallMENt ................c.cveveveerrceieeeeeere et eeesseeeeee e enenens
33 If awaiver has been approved for this plan year, enter the date of the ruling letter granting the approval
(Month Day Year ) and the waived amount ...........cccceeviveeinieeeniiieeennn 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
TEQUITEMENT. ... .eeiiieieeieiieii ettt 0 0 0
36 Additional cash requirement (line 34 MINUS INE 35)...........c.coviuiieiiirerereeieeeeeesete ettt eess s sens 36 0
37 fgn)tributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37 0
Lo} TSRS
38 Present value of excess contributions for current year (see instructions)
a Total (excess, if any, of iNE 37 OVEN INE 36) ..........ccoeevevveeeeeeeeeeeeeeeeeeeeeeeeeeeee e ses e ses et enenned 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)...........ccccco.o....... 39 0
40 Unpaid minimum required coONtribUtions fOr @ll YEATS .............ccceveveveveueueeeeeeeeeeeeeeeeeeeeeee e eseses e 40 0
Part I1X 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:
o RS ol g [To (U] Lo (=T ox (=T AT OO PRP R POPPPPIN D 2 plus 7 years D 15 years

b Eligible plan year(s) for which the election in iNe 418 WAS MAUE .......v..veeevvererereererereseeeeeeessseeeessreereseseeseesees [ ]2008 []2009 [ ]2010 [] 2011




SCHEDULE C Service Provider Information OM8 No. 12100110
Form 5500
( : 2018

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 B:r?eafli'trsnggcarityaAz:‘ninistration D File as an attachment to Form 5500. This Form is Open to Public
Pension Benefit Guaranty Corporation Inspectlon.
For calendar plan year 2018 or fiscal plan year beginning  01/01/2018 and ending 12/31/2018
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 | | 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).. .. ............ D 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) 2018
v.180523
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(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
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Page 3 -

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

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

AON CONSULTING

22-2232264

(b)

()

(d)

(e)

()

(@)

(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 -O-. 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
(). If none, enter -0-.
112950 ACTUARY 819278

Yes D No

Yes D No D

Yes [[ No [[

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

PACIFIC INVESTMENT MANAGEMENT CO

33-0629048

(b)

(c)

(d)

(€)

()

(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 -O-. 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 267293 0
Yes N0|:| Yes NOD Yes[[ No
(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 -O-. 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
(). If none, enter -0-.
2150 NONE 178069 0

Yes No D

Yes No D

Yes D No




Schedule C (Form 5500) 2018

Page 3 -

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

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

LEGAL & GENERAL INVESTMENT MGMT

20-8058531

(b)

()

(d)

(e)

()

(@)

(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 -O-. 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
(). If none, enter -0-.
2851 INV MANAGEMENT 121784

Yes D No

Yes D No D

Yes [[ No [[

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

NORTHERN TRUST CORPORATION

36-2723087

(b)

(c)

(d)

(€)

()

(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 -O-. 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 17881 0
Yes N0|:| Yes NOD Yes[[ No
(a) Enter name and EIN or address (see instructions)
(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
person known to be
a party-in-interest

by the plan. If none,
enter -O-.

compensation? (sources
other than plan or plan
Sponsor)

compensation, for which the
plan received the required
disclosures?

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

formula instead of
an amount or
estimated amount?

Yes D No D

Yes D No D

Yes D No D




Schedule C (Form 5500) 2018 Page 4 -

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

(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

(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

(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

(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
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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
Employee Benefits Security Administration

DFE/Participating Plan 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).

2018

P File as an attachment to Form 5500.

This Form is Open to Public

Inspection.
For calendar plan year 2018 or fiscal plan year beginning  01/01/2018 and ending 12/31/2018
A Name of plan B Three-digit
VISTRA ENERGY RETIREMENT PLAN plan number (PN) > 002

C Plan or DFE sponsor’s name as shown o
VISTRA OPERATIONS COMPANY LLC

n line 2a of Form 5500 D Employer Identification Number (EIN)

36-4833461

Part | | Information on interests

in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFES)

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

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

COLLECTIVE US GOV'T STIF 15

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) 6166081
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 e Dollar value of interest in MTIA, CCT, PSA, or
- - - ' ’ ’ 21397450
C EIN-PN 45-6138589-002 code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: NT COLLECTIVE RUSSELL 2000 INDEX NL
_— . NORTHERN TRUST GLOBAL ADVISORS
b Name of sponsor of entity listed in (a):
d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
- 45-6138589-096 N o 5342163
C EIN-PN 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 ADVISORS
b Name of sponsor of entity listed in (a):
d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
- - - ' ’ ’ 21752293
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 |E:
b Name of sponsor of entity listed in (a):
C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 |E:
b Name of sponsor of entity listed in (a):
C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 |E:
b Name of sponsor of entity listed in (a):
d Entity € Dollar value of interest in MTIA, CCT, PSA, or

C EIN-PN

code 103-12 IE at end of year (see instructions)

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

Schedule D (Form 5500) 2018

v.171027
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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 |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 |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 |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 |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 |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)
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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)

Plan name

Name of C EIN-PN
plan sponsor

Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor

Plan name

Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

Name of C EIN-PN
plan sponsor

Plan name

Name of C EIN-PN
plan sponsor

Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor

a Plan name

Name of C EIN-PN
plan sponsor

Plan name

Name of C EIN-PN
plan sponsor

a Plan name

b Name of C EIN-PN
plan sponsor




SCHEDULE H Financial Information

(Form 5500)

Department of the Treasury

Department of Labor
Employee Benefits Security Administration

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

» File as an attachment to Form 5500.

OMB No. 1210-0110

2018

This Form is Open to Public

Pension Benefit Guaranty Corporation Ins pecti on
For calendar plan year 2018 or fiscal plan year beginning 01/01/2018 and ending 12/31/2018
A Name of plan B  Three-digit
VISTRA ENERGY RETIREMENT PLAN plan number (PN) Y 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 | IAsset 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), 1c(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 ...........cceiiiiiiiiiie e la
b Receivables (less allowance for doubtful accounts):
(1) EMPIOYEr CONtHBULIONS. ........cvouvevveeeeeeeseee et 1b(1)
(2) Participant CONtIBULIONS ...............oviveveeeeeeeeeeeeeeeeseee e s 1b(2)
(3) OHNET. ...t 1b(3) 17006369 9620278
C General investments:
2) Ir;tfeégzt(;l;%aring cash (include money market accounts & certificates 1c(1) 2172347 270471
(2) U.S. GOVEIMMENE SECUNMHES ......v.vveveeeeeeeeereseseeesessseeeeseneseensessennesians 1c(2) 73251088 64769036
(3) Corporate debt instruments (other than employer securities):
(A) PIETEITEA ... 1c(3)(A) 74927653 73253858
(B) AlLONEY ..o 1c(3)(B) 87322696 81572585
(4) Corporate stocks (other than employer securities):
(A) Preferred ... 1c(4)(A)
(B) COMMON.......oveeverereerreennn. 1c(4)(B)
(5) Partnership/joint venture interests .. 1c(5)
(6) Real estate (other than employer real property)............c.ccceeveveveeeeeennn. 1c(6)
(7) Loans (other than to PArtiCIPANLS) ............coeveuevreeeeeieeeeeesseessreneseeeans 1c(7)
(8) PartiCiPANt I0BNS..........cevveieeeeeeeeeee st eeeeee et enneeeans 1c(8)
(9) Value of interest in common/collective trusts ............ccccevceververieeieenennnn 1c(9) 70287098 54657987
(10) Value of interest in pooled separate aCCOUNtS ..........ccceevevvevererrereenenns 1c(10)
(11) Value of interest in master trust investment accounts ................cc......... 1c(11)
(12) Value of interest in 103-12 investment eNtities. ..............occoveevereveserenn. 1c(12)
(13) \f/uarllléz)of interest in registered investment companies (e.g., mutual 1c(13) 13348466 7702414
(14) Value of funds held in insurance company general account (unallocated [
(oo 01 17= 1od ) PPV PPPPPPP
[R5 T 43T TSRS 1c(15) 16254367 13889615

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

Schedule H (Form 5500) 2018
v.171027
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1d Employer-related investments: (a) Beginning of Year (b) End of Year
(1) EMPIOYET SECUNMHES ...v.vvevveerseeeeeeeeteteesieessesesen et seeeses s s s enseseeeeens 1d(1)
(2) EMPIOYET FAl PrOPEILY ......veveveviveeeeeeeeeeeeieeeseseees s e seeeeseaesssesesenenneseseeens 1d(2)
€ Buildings and other property used in plan operation ............c.ccccevvieeeiiineenns le
f Total assets (add all amounts in lines 1a through 1€) .........cccccccvoveeeveennnne. 1f 354570084 305736244
Liabilities
0 Benefit Claims PaYabIE.........coriririiiiieicieieireir ettt 19
' Operating PayabIes .............cccccvovivieeeeeeeeee e 1h 343659 544815
| ACQUISItION INDEDEANESS .......c.e.vveeeeececeeeeeee e Li
] Other lIADIIHES ........cvvieceieeieee ettt 1j 35378059 24546359
K Total liabilities (add all amounts in lines 1g throughlj) .........cccocevrrevevevennne. 1k 35721718 25091174
Net Assets
| Net assets (subtract line 1k from liNe 1) .........cccoeveveveveeeeeeeeeeeeeeesenesennas ‘ 1l ‘ 318848366 280645070

Part 1l |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 (a) Amount (b) Total
a Contributions:

(1) Received or receivable in cash from: (A) EMpIOYers..........c.ccccceeuevevenen. 2a(1)(A)

(B)  PAMICIDANES. ... ...voeeeeeeeeeeseeseee e tes st en s ene s 2a(1)(B)

(C) Others (INCIUING FOIOVETS) ..........vveeeeveeeeeeeeeeeeee e 2a(1)(C)
(2) NONCASh CONHBULIONS ......cevveieeeeeieeee st 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:

) Certiicatos of eposi). ) T B A ] 22O 874

(B) U.S. GOVEINMENE SECUMHES .........vovevevereieeeeeseeeseseseenesesesesenneseans 2b(1)(B) 1328172

(C) Corporate debt INSIUMENLS.............oevereieeeeeeeeeeeeeeeseseseeeeenesesins 2b(1)(C) 7346954

(D) Loans (other than to PArtiCiPants).............cooveeeereereesseresesenenseans 2b(1)(D)

(E)  PartiCipant 08NS ...........ccoveviveeieeeeeeeeeeseeeeteeseeeseesenesen s enneses 2b(1)(E)

(F) OHNET oottt 2b(1)(F) 1096144

(G) Total interest. Add lines 2b(1)(A) through (F)........c.cceevveriereeererenn. 2b(1)(G) 9770396
(2) Dividends: (A) Preferred StOCK.............cvirvveereeereeeeessereeeenseseseennen 2b(2)(A)

(B)  COMMON SIOCK.........eveieieeseeeseeeseeeeeesee s eeeteee s enesen s 2b(2)(B)

(C) Registered investment company shares (e.g. mutual funds)............ 2b(2)(C) 331960

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 331960
(B) RENES.....oieiieeeeeeeeeeeete ettt ee ettt s sttt en e sttt 2b(3)
(4) Net gain (loss) on sale of assets: (A) Aggregate proceeds..................... 2b(4)(A) 449233837

(B) Aggregate carrying amount (S€e iNStruCtions) ............c.co.ocevveverenn. 2b(4)(B) 455021577

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result ............... 2b(4)(C) -5787740
(5) Unrealized appreciation (depreciation) of assets: (A) Real estate...................... 2b(5)(A)

(B) ONET .ot n e 2b(5)(B) -14775159

) A e 2GR 1 B) e e 26(5)(C) 14775159
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(a) Amount (b) Total
(6) Net investment gain (loss) from common/collective trusts....................... 2b(6) -5236231
(7) Net investment gain (loss) from pooled separate accounts........... o 2b(@)
(8) Net investment gain (loss) from master trust investment accounts... 2b(8)
(9) Net investment gain (loss) from 103-12 investment entities ...................... 2b(9)

O TIPANES (0.0, TIUUAI TG e 20(10) 936147
C Other iNCOME.....eiiiicice e 2c 122782
d Total income. Add all income amounts in column (b) and enter total...................., 2d -16510139

Expenses

€ Benefit payment and payments to provide benefits:

(1) Directly to participants or beneficiaries, including direct rollovers.............. 2e(1) 19757611

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

(B) OHNET ..o ena e 2e(3)

(4) Total benefit payments. Add lines 2e(1) through (3).......ccccevurvevruerevnuenns 2e(4) 19757611
f  Corrective distributions (S€e INSTUCHONS) ..........c.eevevreeeeeereieeereeesereeeeeeeenans 2f
g Certain deemed distributions of participant loans (see instructions)................. 29
N INEEIESE EXPENSE ...ttt 2h
i Administrative expenses: (1) Professional fees..............ccoceerurvevererererenenenensd 2i(1) 438087

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

(3) Investment advisory and management fees..........ccoocvverriiienniieeniiiee e, 2i(3) 783493

() ONET .o 2i(4) 713966

(5) Total administrative expenses. Add lines 2i(1) through (4)........cccceevennnnn, 2i(5) 1935546
| Total expenses. Add all expense amounts in column (b) and enter total ........ 2j 21693157

Net Income and Reconciliation

k Net income (loss). Subtract line 2j from line 2d 2k -38203296
| Transfers of assets:

(1) TOHHIS PIAN ..ot en e 21(2)

(2) FrOM this PIAN........eeieeeceeeeeeeeeeeeee e eeee e en e eneneeeand 21(2)

‘ Part Il lAccountant’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) [{ unqualified @) [ ] Qualified (3) [ ] Disclaimer @[] 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) D 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, 4f, 4q, 4h, 4k, 4m, 4n, or 5.
103-12 IEs also do not complete lines 4j and 4l. MTIAs also do not complete line 4l.

During the plan year: Yes No Amount

a  Was there afailure 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.).................... da 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
CRECKEEA.) ..ottt a ettt a et as 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.) .........ccccoeeeriiiiininiennnnne. 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 Ill if “Yes” is
Lo Y=ot =Y 1) OO 4d X
€  Was this plan covered by a fidelity DONA? ...........cocooviiiiiiiiiicce 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 dISNONESLY? .. ...ttt e e e et e e e e e e e e sabb bt e e e e e e s nnbb b e e e e e e e anbnbeeeeas Af 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?.........cccccceevcvveeniieeiiieeesiieeennns 49 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?.................. 4h X
i Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked, and
see instructions for format reqUIrEMENTS.) ......ooouiiiiiiie et e e e 4 X
i 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 reqUIrEMENES.) .........uiiiiiiiiiiii e 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? ......c..uiiiiiiiiiiiie et ak X
| Has the plan failed to provide any benefit when due under the plan?...........cccccoeiiiiiiiiciiciieee 4] X
m If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR
2520.100-3.) c1eeeureeeiee ettt e R Rt n e nRr et e e n 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.........c.cceiivieeniieeniieeeniineenns 4n
5a  Has a resolution to terminate the plan been adopted during the plan year or any prior plan year?........ [[ 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)

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

If “Yes” is checked, enter the My PAA confirmation number from the PBGC premium filing for this plan year 4165819

. (See instructions.)




SCHEDULE R Retirement Plan Information OM No. 1210-0110

(Form 5500)

Department of the Treasury This schedule is required to be filed under sections 104 and 4065 of the 2018
Internal Revenue Service Employee Retirement Income Security Act of 1974 (ERISA) and section

6058(a) of the Internal Revenue Code (the Code).

Department of Labor
Employee Benefits Security Administration

This Form is Open to Public

» File as an attachment to Form 5500. Inspection.
Pension Benefit Guaranty Corporation
For calendar plan year 2018 or fiscal plan year beginning 01/01/2018 and ending 12/31/2018
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
instructions

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 78
=z T PP PPTPPOPPPRPPO
Part I 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()(2)? ........couvvvrrrreenens D Yes D No N/A
If the plan is a defined benefit plan, go to line 8.

5  If awaiver 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

- . 6a
deficiency not walved)

b  Enter the amount contributed by the employer to the plan for this plan year.............ccccocoeveeeevevereveeeceeeenns 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 @ Nnegative @amMOUNL) ...........cciiiiiiiiiiii e 6¢C

If you completed line 6c, skip lines 8 and 9.

7 Will the minimum funding amount reported on line 6¢ be met by the funding deadline?...............ccco.cvevveveverrrecnnne. D Yes D No D N/A
8 Ifa chgnge in.af:tuarial cost_ method was made for this plan year pu_rsuant to a revenue procedure or other
Ao 30166 W (he CHANGS? e o e o o P [Jves  [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 NO, CHECK the “NO” DOX.....euviviiiiiiiiiiiiiiitiiitete ittt beberereresesareseseserererenens D Increase Decrease D Both D 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 Doesthe ESOP hold any Preferr@d STOCK? ...........c.oviveuieveueeeeeeeeeeeeeeee ettt et eeete e et eee e et et eeeteas e e e eteae et eseee et e s eteseeaean et ereenesenneee 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” I08N.) ..........iiiiiiiii ettt
12  Does the ESOP hold any stock that is not readily tradable on an established SECUMtIES MAKE? .............covoveveeeeeeeeee oo []Yes [] No
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule R (Form 5500) 2018

v. 171027
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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 EN 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

b EN 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

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

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 I:I 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

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

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 I:I 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 YEAI ......eeeeeieeeeeeee ettt s et ee st e et e e et e e e e e et s e st en e et s s e s e neetene s s st enesaeneensanens 14a
b The plan year immediately preceding the CUITeNt PIAN YEAT ...........cc.cc.c.vvveueueueieieieeeeeee et 14b
C  The second PreCeding PIAN YEAT ..........cuuii ittt ettt et e et e e e bt eeaabeeeananeeas 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............c.cccocevevnnen. 15a

b The corresponding number for the second preceding PIaN YEar .................ccccueueereererereiiieeeeeerererererennns 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 ..........ccccoccevviiiiiiiiiiniiienineen, 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 ...ttt e e e s s e e e e s s sibb e e aeessanbereaaaeas

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. ...t e e e et e et e e e s s s e e e rara s s s r e e e n e e s nananrnanans

| 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 to be INCIUdEd @S AN @IACKMENT ..........ii ittt e et e ettt e ottt e e e s b bt e e oa ket a4ttt e e ea b b e e e oa ket e o2 Eb e e e e as bt e e aabe e e e bt e e e e anbeeesnbeeeeannneas

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: 20.0% Investment-Grade Debt: 75.0% High-Yield Debt: 4.0% Real Estate: 0.0% Other: 1.0%

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

D 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 D Other (specify):
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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, 2018 and 2017,
and the related Statement of Changes in Net Assets Available for Benefits for the year ended December
31, 2018, 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, 2018 and 2017, and the changes in net assets
available for benefits for the year ended December 31, 2018, 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, 2018
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 relates directly to

1



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.

{Y\(,Cmm&i & Tou» wf

Houston, Texas
October 14, 2019



VISTRA ENERGY RETIREMENT PLAN

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS

DECEMBER 31, 2018 AND 2017

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,

2018 2017
270,471 $ 2,172,347
64,769,036 73,251,088
154,826,443 162,250,349
7,702,414 13,348,466
54,657,987 70,287,098
10,429,810 12,573,456
1,206,886 346,403
2,252.919 3,334,508
296,115,966 337,563,715
5,867,467 9,199,189
994,853 5,148,701
2,757,958 2,658,479
305,736,244 354,570,084
544,815 343,659
18,640,867 25,941,050
5,880,852 9,351,949
24,640 85,060
25,091,174 35,721,718
$ 280,645,070 $ 318,848,366




VISTRA ENERGY RETIREMENT PLAN

STATEMENTS OF CHANGES IN NET ASSETS AVAILABLE FOR BENEFITS
YEARS ENDED DECEMBER 31, 2018 AND 2017

For the Year Ended December 31,

2018 2017
ADDITIONS:
Net appreciation (depreciation) in fair value of investments $  (26,735277) $ 29,522,475
Interest and dividends 10,102,356 9,975,010
Other investment income 122,782 159,183
Total investment income 10,225,138 10,134,193
Total additions (16,510,139) 39,656,668
DEDUCTIONS:
Benefits paid to participants 19,757,611 11,390,508
Administrative expenses (Note 2) 1,935,546 2,001,716
Total deductions 21,693,157 13,392,224
NET INCREASE (DECREASE) IN NET ASSETS AVAILABLE FOR BENEFITS (38,203,296) 26,264,444
NET ASSETS AVAILABLE FOR BENEFITS:
Beginning of year 318,848,366 292,583,922
End of year § 280,645,070 § 318,848,366

See Notes to Financial Statements.



VISTRA ENERGY RETIREMENT PLAN

NOTES TO FINANCIAL STATEMENTS

1. THE PLAN

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™).

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 was the Plan's trustee (the "Trustee") through December 31, 2018 and held the
Plan's assets at December 31, 2018. On January 1, 2019, The Northern Trust Company replaced The Bank of New York Mellon
Corporation as the Plan's trustee. Aon is 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.

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.



VISTRA ENERGY RETIREMENT PLAN

NOTES TO FINANCIAL STATEMENTS

The Plan closed to new hires as of October 1, 2007. Eligible employees hired prior to October 1, 2007 generally became
participants in the Plan after attainment of age 21 and completion of one Year of Service (as defined in the Plan document). 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.

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.



VISTRA ENERGY RETIREMENT PLAN

NOTES TO FINANCIAL STATEMENTS

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 2018 and 2017. The Company made no contribution to the Plan for the
2018 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 [ ], 2019, 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.

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. See Note 4 for additional information on fair value measurements.
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NOTES TO FINANCIAL STATEMENTS
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, 2018, 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
January 1, 2018, include:

e use of an annual rate of interest of 4.69% for January 1, 2018;
e use of a cash balance interest crediting rate of 3.50% for January 1, 2018;

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-2018 for January 1, 2018, and

e the assumed rates of retirement at various ages at January 1, 2018 for all Company participants are the following:

Ages Rates Assumed
55-59 5-12%
60-61 13-15%
62-64 20-35%
65-69 35%

70 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, 2018 and 2017.

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.
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NOTES TO FINANCIAL STATEMENTS

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, 2018 and 2017:

December 31, 2018 December 31, 2017
Asset Liability Notional (a) Asset Liability Notional (a)
Foreign currency contracts $ 32,410 $ 45794 § 5,855,241 $ 11,461 $ 164221 $ 9,246,250
Futures contracts 681,290 11,284 35,033,700 39,473 66,719 13,900,000
Written options — 393,509 48,750,000 — 357,691 39,198,000
Purchase options 322,959 — 8,550,000 279,847 — 15,100,000
Credit default swaps 343,113 275,993 51,800,000 547,644 340,883 61,400,000
Interest rate swaps 662,084 121,773 30,400,000 314,458 69,726 86,800,000

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

At December 31, 2018 and 2017, 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, 2018, there were no
gains or losses related to derivatives recognized in, or reclassified from, other comprehensive income.

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, 2018:

Year Ended
December 31, 2018

Gain/(Loss)
Foreign currency contracts $ 33,567
Futures contracts (107,378)
Written options 234,168
Purchase options (31,715)
Credit default swaps (214,582)
Interest rate swaps 483,693
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NOTES TO FINANCIAL STATEMENTS

3. INVESTMENTS
The investment managers during the 2018 and 2017 plan years were as follows:

e Northern Trust Global Investors ("NTGI") (U.S. and International Equity);
e Pacific Investment Management Co. ("PIMCO") (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:

e  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.

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 65%-75%
Global equity securities 16%-24%
Real estate 4%-8%
Credit strategies 3%-7%

10
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NOTES TO FINANCIAL STATEMENTS

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 4.0%
Global equity securities 7.5%
Real estate 5.4%
Credit strategies 6.8%
Weighted average 4.8%

Significant Concentrations of Risk

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

4. FAIR VALUE MEASUREMENTS

Accounting standards related to the determination of fair value define fair value as the price that would be received to sell
an asset, or paid to transfer a liability in an orderly transaction between 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.

e 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:
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—  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;

—  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

—  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.

e Level 3 valuations use unobservable inputs for the asset. Unobservable inputs are used to the extent observable inputs
are not available, thereby allowing for situations in which there is little, if any, market activity for the asset at the
measurement date. 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.

At December 31, 2018 and 2017, all Plan investments measured at fair value on a recurring basis are set forth in the
following table:

December 31,
2018 2017

Investments categorized as Level 2 under the fair value hierarchy:
Interest bearing cash $ 270,471 $ 2,172,347

Fixed income securities:

U.S. government 64,769,036 73,251,088
Corporate bonds (a) 154,826,442 162,250,349
Taxable municipal bonds 10,429,810 12,573,456
Derivative financial instruments 1,206,886 346,403
Other investments 2,252,919 3,334,508
Total investments categorized as Level 2 under the fair value hierarchy $ 233,755,564 $ 253,928,151
Common funds whose fair value is estimated using net asset value per share:
Mutual funds 7,702,414 13,348,466
Commingled trusts 54,657,987 70,287,098
Common funds whose fair value is estimated using net asset value per share $ 62,360,401 $ 83,635,564
Total investments § 296,115965 $ 337,563,715

(a) The substantial majority of all corporate bonds are rated investment grade by a major rating agency such as Moody's
Investors Services, Inc.
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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, 2018 and 2017.
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

NAYV of the investments.

Fair Value Estimated Using NAV per Share

December 31, 2018 and 2017

Fair Value Fair Value Unfunded Redemption R Other. Redem.ption
at December 31, 2018 at December 31, 2017 Commitment Frequency pi‘j:‘l::l:r‘?: 532:3

The Bank of New York Mellon
Corporation — Collective U.S.
Government Short-Term Investment ¢ 6,166,081 $ 4,390,949  None Daily None 1-day
NTGI — Collective S&P 500 Index )
Fund 21,397,450 28,252,379 None Daily None 1-day
NTGI — MSCI All Country World .
Index ex-US Fund 21,752,293 30,885,212 None Daily None 1-day
PIMCO - Long Duration Corporate .
Bond Portfolio (a) 6,324,839 11,979,804 None Daily None 1-day
NTGI — Collective Russell 2000 Index )
Tl 5,342,163 6,758,558 None Daily None 1-day
PIMCO - Short-Term Floating NAV .
Portfolio II (b) 1,377,268 1,368,361 None Daily None 1-day
Other 307 301

Total $ 62,360,401 $ 83,635,564

(a) 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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5.  ACTUARIAL PRESENT VALUE OF ACCUMULATED PLAN BENEFITS

The actuarial present value of accumulated Plan benefits at January 1, 2018 is as follows:

January 1, 2018

Vested benefits:
Participants currently receiving payment $ 130,602,131
Participants with deferred benefits 7,023,672
Active participants 161,456,599
Total 299,082,402
Non-vested benefits 681,260
Total actuarial present value of accumulated benefits $ 299,763,662

Changes in the actuarial present value of accumulated Plan benefits for the year ended January 1, 2018, are as follows:

Year Ended
January 1, 2018

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

Increase for interest due to decrease in the discount period 13,547,953

Benefits paid to participants (11,390,508)
Assumption changes 14,371,276
Benefits accumulated 7,729,871
Net increase 24,258,592
Actuarial present value of accumulated benefits at end of year $ 299,763,662

The annual rate of interest used to discount estimated future benefit payments decreased from 5.02% to 4.69% in 2017.

The valuation was performed using data as of January 1, 2018 (see Note 2). If the valuation had been performed as of
December 31, 2018, results could have been materially different.

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.
The Plan has recorded no uncertain tax positions.
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2018

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 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2018

= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 172018 - 12312018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss

INTEREST-BE ARING CASH

TUCFITE137T02 220010673 FUTURES CASH COLLATERALHELD AT GOLOM.AN 131,000,000 131,000,00 131,000.00 0.00
TUCF17813702 999FOBZUG  FOBICE CCP COLLATERAL VAR RT 0140142043 DD 070108 530,000.000 530,000.00 5:30,000.00 0.00
TUCFITE13T02 Q90GSCEAZ2  GEICE CCP COLLAT VAR RT 01./01/2040 DD 0701 02 71,000,000 271,000,00 271,000.00 0.00
TUCF17813702 90oHUSUSE SWWAPASDAHSBEC CASH COLLATERAL VAR RT 01./01/2049 DD 0701028 20000000 20,000.00 20,000.00 0.00
TUCFI7E13702 Q00J27559 LTH CCF GOLDMAMN SATHS & CO CAS VAR RT 01/01/2040 DD 0701 02 51,000,000 51,000.00 51,000.00 0.00
TUCF17813702 999RBCUSZ  ROYAL BAMH OF CACASH COLL VAR RT 01012043 DD 0701 /08 20,000,000 20,000.00 20,000.00 0.00
TUCFI7E13702 QOWARMVEY  CME CCTP COLLHELD AT GEC 23,000,000 22,000.00 22,000.00 0.00
TUCFI7813702 LA 23451 ARS (ARGEMNTIMNE PESO) 1,234,067 630 3317342 32765866 404 76
TUCFITE13702 LMO123455 MM MEXIC AR FESD) 790100 003 4012 1.04
TUCF17813702 =x9123458 EUR (ELURC) 26749 660 20,304 .32 2043572 1:31.40
TUCFATE1 3702 39123482 EUR CURREMCY AT BROKER 17,081 150 19 441 22 1952632 8510
JOTAL INTEREST-EEARING CASH 123795804 1237 77082 AFF.22
U. 5 GOVERNMENT SECURITIES
TUCF17213702 D1FO30620 COMMIT TO PUR FMMASF MTG 2.000% 02/01/2040 DD 020119 2,500,000.000 243208432 2,435,260.00 1.265.62
TUCF17813702 O1FO040628 COMMIT TO PUR FMMASE MTG 4.000% 02401 /2049 DD 0200118 300,000,000 30225000 a05.532.00 3.282.00
TUCF17813702 23019969L0 FHAIMSD AZTHPROJ MTG GMAC 7.430% 12101 2021 1 260.240 1,264 .25 1,261 .80 -2.45
TUCF17813702 30299280 FHAPROC] #2323 REILLY MTG ASS0C 7 .430% 03/25/2022 160292350 16,048 .54 1604917 0.63
TUCFA17813702 231 29030F1 FHLMC MULTICLASS MTG 105 | 834 500% 01 152021 111 5489 3.880 1019 1782 773
TUCFITE137T02 Z1358MCS2 FMMAGTD REMIC FT 92-82 [0 9.000% 05/25/2022 DD 0510102 26.707 414 381 -0.53
TUCF17813702 912303202 U S TREASURY BD PRIN STRIP 0.000% 02 52042 DD 02M 512 2,000,000.000 1,034 26000 9a5,860.00 =37 400.00
TUCF17813702 9123030253 U 5 TREASURY BD PRIM STRIP 0.000% 11M 52042 0D 114542 1.500,000.000 756,690.00 726,655.00 -31.035.00
TUCF17813702 91 2303E A7 U S TREASURY BD PRIM STRIP 0.000% 021 52043 DD 021513 200,000.000 1504A77.00 143,934 .00 ££5,243.00
TUCFI7813702 912303ECE U S TREASURY BD FRIM STRIF 0.000% 054 52043 DD 05M 51 3 3,300,000.000 1,638 .55200 1.569,711.00 42871.00
TUCF17813702 912303EFG U S TREASURY BD PRIM STRIP 0.000% 021 52044 DD 02181 4 1,500,000.000 72828000 B96,225.00 -32,055.00
TUCFI7E137T02 212303EJ8 U S TREASURT BD FRIM STRIF 0.000% 024 52044 DD 02M 51 4 100,000,000 47 241,00 45,240.00 -1 992.00
TUCF17813702 9123032EMT U S TREASURY BD PRIN STRIP 0.000% 051 52045 DD 05151 5 S00,000.000 23373500 224,060.00 0675.00
TUCFI7813702 912310PUG U S TREASURY BOMND 5.000% 05 5/2037 D0 051507 2,182.000.000 299217679 2.865,187.50 -127.980.20
TUCF17813702 91231 0PW2 U S TREASURY BOMD 4.375% 02M 5203800 02M 508 5,963,000.000 9,064 561 46 8,529,396 48 464 73502
TUCFITE137T02 21231 0F 0 U S TREASURY BOMD 4.500% 051 5/2032 D0 054 508 G,129,000.000 T445,052.11 TOZ.05017 18298506
TUCF17813702 912310249 U S TREASURY BOMD 3.500% 02M 52030900 02M 509 345000000 30404175 377,357 .55 -16 624 20
TUCFA7813702 912310003 S TREASURY BOMD 4.375% 111 5/2039 DD 114 509 120,000.000 154 401 60 14712240 F279.20
TUCF17813702 91231 0RFY S TREAS-CPIIMFLAT 1.375% 024 5/2044 DD 024 54 4 461 129250 530.592.79 47604217 54 556 .62
TUCF17813702 912310RH2 U S TREASURY BOMND 3125% 02M5/2044 D0 081514 5,100,000.000 643647802 5,227 002.00 -209.476.02
TUCF17E13702 913310RMNO U 5 TREASURY BOMD 2.575% 051 5/204500 081 SH S 3.4590,000.000 353814750 3.360.231.00 177 816.50
3/25/2M9 2:02:01 AM EDT Fage 1 of 29 Workbench Reparts
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EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES
Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss

TUCF17813702 @12310RG3 U S TREASURY BOND 2.500% 024 5/2046 DD DZMSA 6 192 000,000 177 B&2 50 173,330.52 4347 .95
TUCF17813702 ©12810RSS U S TREASURY BOMD 2.500% 05/ 52046 DD 05M5A 6 2 5172,000.000 2,350,540 00 2 265 422 08 24117 .92
TUCF17813702 Q122310RU4 U S TREASURY BOMND 2.875% 114 52046 DD 111516 1,172,000.000 1,202,261 04 1,130,547 22 £2,71372
TUCFITE13702 QI2810RYZ U S TREASURY BOMD 3.000% 024 52047 DD 02MSA T 049 000,000 008 Ddd 32 046,333 31 51,7110
TUCF17813702 12810RWD  US TREAS-CP I INFLAT 0.875% 02M5/2047 DD 024517 419020000 435 022 17 364,615 .45 50,403 71
TUCF17813702 ©12310R%E U S TREASURY BOMD 3.000% 05/ 5/2047 DD 05M5A7 1,731,000.000 1,810,921 47 1,723 566,70 OF 364 77
TUCF17813702 M2310RYE U S TREASURY BOND 2.750% 084 5/2047 DD 08MS5A7 1,356,000.000 1,357 BA5 00 1,284 226 92 7346808
TUCFITE13702 QI2810SB5  US TREAS-CFIIMFLAT 1.000% 02H 5/2048 DD 024 54 & 206 082,000 101 273,21 1604,340.50 3,076.38
TUCF17813702 12310501 U S TREASURY BOND 3.000% 081 52048 D0 D8MS5AS 750,000,000 T43,411 44 746,452 50 3,041 06
TUCFITE13702 Q12828203 US TREAS-CFIINFLAT 03T6% 07H5/2027 DD OTASHT 1 24,264 020 1,267 70314 1180 366 71 8,346 43
TUCF17813702 @128282R0 U S TREASURY NOTE 2.260% 054 5/2027 DD 0SHASH T 58 000,000 678,326 72 66552576 412 50096
TUCF17813702 Q128283F5 U S TREASURY NOTE 2.260% 11/5/2027 DD 1MASAT 260,000,000 340 524 .05 246,726.82 5,201 87
TUCF17813702 @1282830E U S TREASURY NOTE 2.750% 024 5/2028 DD 024518 1,394,000.000 1,376,755 28 1.4 193 .04 24 437 76
TUCFITE13702 O12828vd0  US TREAS-CFIINFLAT 0.376% 014 6/2027 DD (MASHT 41 Z73.200 41 578,70 3077242 A 80628
TUCF17813702 ©12828v08 U S TREASURY NOTE 2.260% 024 Sr2027 DD 028517 11,441 6,000.000 10,740,144 54 11,085,164 32 33601048
TUCFITE13702 QI2828XA8 U S TREASURY NOTE 2.000% 07431 /2022 DD 0TG4S 1, 200,000,000 1,100,858 00 1,180,224.00 A10,552.00
TUCF17813002 ©12310501 U S TREASURY BOMD 3.000% 08/ 5204300 08M5AS 3,200,000.000 303610270 3184,864.00 148 671 21
TUCF17813002 Q128285M8 U S TREASURY NOTE 2.125% 11/5/2028 DD 11 ASA S 26,000,000 34,650.00 36,204 45 165445
IQTALU. S GOVERNMENT SECURITIES £4,921,238.09 64,769, 025,69 152,202 40

CORPORATE DEET INSTRUMENTS - PREFERRED

TUCFITE13702 Q020GRCU4  ATET INC S550% 02M5/2047 DD 0ZM0OM G 100,000,000 100,442,000 09,264.00 2.578.00
TUCF17813702 00237B0O0 ABBWIE IMC 4.875% 11M4/2048 DD 094818 400,000.000 92.943.00 93,300.00 5.643.00
TUCF17813702 01 GOSWAT S ALIBABA GROUP HOLDIMG LTD 3.400% 1 20672027 DD 120647 FO0.000.000 59982500 G47,262.00 =52 863.00
TUCFITE13T02 D23TETAAY AMERICAM ARLIMNES 2011-1 CLASS S260% 07/3142022 0D 01/25M1 432252.860 45,000 05 44,1732.00 -, 736.05
TUCF17E13702 O31MG2CR2 AMGEM IMC 2.650% 05112022 DD OSMIMT 400,000,000 2020240 201,015.00 -7.902.00
TUCF17813702 03522AAEQ AMHEUSER-BUSCH COS LLC /1444 4 700% 0201 /2036 D0 030118 1.100,000.000 1060, 290100 1.020.140.00 -40,150.00
TUCFA7813702 035240855 AMHEUSE R-BUSCH INBEY WORLDWADE 4.950% 01452042 DD 07MSM G 200,000.000 231 .504.00 186,662.00 -44 84200
TUCF17813702 02524BAF3 AMHEUSE R-BUSCH INBEYW FIMAMCE | 4.6258% 02012044 OD 012714 300000000 331.,002.00 266,820.00 4 128.00
TUCFA17813702 026752405 AMTHEM IMC 4 375% 12001/2047 DD 1121847 300,000.000 277 B6az2.00 279,01 2.00 1,320.00
TUCFITE137T02 037333687 AFFLE IMNT 4.500% 027232045 DD 02/23M G0 200,000,000 |1 Hzm 217.862.00 -33.750.00
TUCF17813702 053678 A1 AVATION CAPITAL GROUP LL 14447 425% 10/ 5/2020 DD 10/0740 200,000.000 22292000 210,332.00 -12.588.00
TUCF17E13702 06051 GHCE  BAMK OF AMERICACORP VAR RT 122002023 DD 12/20M7 203,000,000 203765 55 28065308 910688
TUCFA7813702 06051 GHD4 BAME OF AMERICACORP WAR RT A220/2028 DD 12/2017 2,075,000.000 2,075 456 50 1,938,361 .25 137 09525
TUCF17E137T02 O7S3E7ENV0 BECTOM DICKINSOM AMD ©0 3.363% 06062024 OO 0606MT 200,000,000 20055200 102,005.00 -2.4G62.00
TUCF17813702 073360440 BELLSCUTHLLT 1444 AR RT 04/26/2021 DD 042618 400,000.000 405 604.00 401, 256.00 -4.:345.00
3/25/2M9 2:02:01 AM EDT Fage Zof 29 Workbench Reparts
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SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813702 DO0BZXADS  BIOGEM INC 52000 0DM 5/2045 DD DAM5M 5 100,000.000 118,708.00 103,252.00 15 456.00
TUCF17813702 DO0GZXAFD  BIOGEN INC 4.050% 09/ 5/2025 DD DV 515 100,000.000 105,820 09,544.00 5,276.00
TUCF17813702 0965W2ZF0  BNP PARIBAS SA 14444 .400% 084 /2028 DD 0811413 200,000,000 192 646,00 195,208.00 2,562.00
TUCFI7813702 DOG81LADZ  BOC AVIATION LTD 1444 2 TH0% 00M 8/2022 DD 09MEMT 700,000.000 £85,146.00 673,512.00 -1 B34 .00
TUCF17813702 125430EB5  CHSCOMMUNITY HE ALTH SYYST 14448 525% 014 5/2024 DD 070818 100,000,000 00,457 .00 08,750.00 -F07.00
TUCF17813702 12860080 CIGNAHCOLDING CO 3.080% 10452027 DD 00M 417 400,000.000 302,805, 365,802.00 27,004 .00
TUCF17813702 185608AG3  CLECO POWER LLEC B.000% 12012040 DD MM S5M0 150,000.000 188,461 50 160,320.00 19,141 .50
TUCF17813702 20030MCM1  COMCAST CORF 4.700% 104 52048 DD 10/051 & 400,000,000 300,672.00 404,352.00 4,680.00
TUCF17813702 208887CE0 COMNAGRABRANDS INC 5.400% 11/01 /2048 DD 102218 £00,000.000 506,928.00 552,582.00 44 4085.00
TUCF17813702 20826FACO  CONOCOFHILLIFS ©O 4.300% 114 5/2044 DD 1M 244 300,000.000 328,074.00 205,080.00 32 08500
TUCF17813702 212015450  COMTINENTAL RESOURCES INC fOK 4.375% 01 M 5/2028 DD 12/08M7 300,000.000 206,160.00 282,228.00 413,932.00
TUCF17813702 216850D0F1  COOPERATIEVE RABCBANK UA 3.9509 11/09/2022 DD 1109412 500,000,000 521,200 492,370.00 22,930.00
TUCF17813702 225433ATE  CREDIT SUISSE GROUP FUNMDING GU 3.200% D6/09/2023 DD 06MOA 6 400,000,000 412,516 2092,516.00 -20,000.00
TUCF17813702 2Z33851Cx0  DAIMLER FINANCE MORTH AME 1444 VAR RT (5/05/2020 DO 050547 400,000,000 401,320.00 308,5608.00 271200
TUCF17813702 24736TASS  DELTAAIR LINES 200941 CLASS A7 7509 06/ 7/2021 DD 11/24/00 34404016 3720591 35,624.28 167163
TUCF17813702 25466A4FG  DISCOVER BAMK 4.550% 00M 32028 DD 0041318 300,000,000 200,550,00 204,203.00 £157.00
TUCF17813702 268317AQ7  ELECTRICITE DE FRANCE SA 1444 4 0508 10/ 3/2045 DD 104315 400,000.000 453,832 361,848.00 01 ,984.00
TUCF17813702 26884LAFE  EQT CORP 2.000% 10/01/2027 DD 100417 200,000,000 198,826 172,416.00 26,410.00
TUCF7813702 20336UAG2  EMLINK MIDSTREAM PARTHERS LP 5.450% 05/01/2047 DD OSM1MT 300,000.000 317 ,007.00 242,610.00 7438800
TUCF17813702 345307ZJ5  FORDMOTOR CREDIT €O LLC 4.687% O06/0X2025 DD 08004 2 300,000,000 300,000,00 278,232.00 21,768.00
TUCF17813702 375658804  GILEAD SCIENCE S INC 4.750% 03/01 /2046 DD 094415 100,000.000 115 674.00 09,200.00 1646500
TUCF17813702 382300440  GOODMANUS FINANCE THREE 14443 700% 03M 5/2028 DD DQU2THT 100,000.000 90,230.00 05,173.00 405700
TUCF17813702 404280AF6  HSBC HOLDINGS FLC 7.625% 051 7/2032D0 054 705 100,000,000 135,867.00 126,017.00 0,850.00
TUCF17813702 404280AH2  HSBC HOLDINGS PLC 6.500% 09/15/2037 DD 094207 100,000,000 131,508 113,336.00 -18172.00
TUCF17813702 404221400  HSBC BAMK USAMAT 000% 014 5/2030 DD 06M 808 700,000.000 1,034 20200 £78,535.00 166,757 .00
TUCF17813702 40573LASS  CIGNACCORF 14444 375% 104 5/2028 DD 0941718 100,000,000 00 867,00 100,552.00 631.00
TUCF17813702 437076BFE  HOME DEFPOT IMC/THE 4.400% 034 52045 DD 061214 300,000.000 330,738 202,151.00 37 587.00
TUCF17813702 46625HHFO0  JPMORG AN CHASE & CO 6 400% 05/ 5/2038 DD 05/22/08 1,100,000.000 1,513,534 00 1,337 566.00 75 ,868.00
TUCF17813702 475705402  JELD-WEN ING 14444 875% 124 5/2027 DD 12M417 100,000,000 86,750.00 £4,500.00 2,250.00
TUCF17813702 548661DM4  LOWE'S COS ING 2.700% 044 5/2046 DD 042001 6 200,000.000 200,818.mM 163,102.00 37,7000
TUCFI7813702 5533GVART  MPLX LP 4.000% 034 5/2028 DD 02084 & 200,000.000 1891020 187,450.00 -1 652 .00
TUCF17813702 585055607  MEDTROMIC INC 4 625% 034 5/2044 DD 022714 £00,000.000 687,222 622,554.00 54 562,00
TUCF17813702 588270ACS  MELJ YASUDALIFE INSURAN 1444 VAR RT 04/26/2048 DD 04/261 8 400,000,000 400,000.00 305,000.00 £,000.00
TUCF17813702 504918BC7  MICROSOFT CORP 3.500% 024 2/2035 DD 02M 215 275,000.000 286,126 .50 26246275 23 563275
TUCFI7813702 61744421 MORGAN STANLEY VAR RT 04/24/2024 DD 04/241 8 200,000,000 300,000.00 207,444.00 -2,556.00
TUCF17813702 641062ALE  MNESTLE HOLDIMGS ING 1444 3 000% 09/24/2038 DD 024418 200,000.000 197 86200 193,982.00 3.880.00
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
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TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813702 624308GTE  PACIFIC GAS & ELECTRIC CO 3.500% 4 001,/2020 DD 094 5410 100,000,000 95,393 75 95285800 A05.75
TUCF17813702 7170210KE  FFIZER INC 4.400% 051 5/2044 DD 054514 200,000,000 220 564 (0 208,270.00 21,204 .00
TUCF17813702 TISI72A02  PHILIP MORRIS INTERMATIONAL IM 2.875% 02/21/2042 DD 0821412 300,000.000 20018400 258,072.00 <1 ,106.00
TUCFITE13702 TASITZELZ  FHILIF MORRIS INTERMATIONAL IM 4 260% 114 072044 DD 11404 4 450,000.000 474,327 410,305 50 3,951 50
TUCF17813702 7476254J2  QUALCOMM ING 4 B50% 05/20/2035 DD 05/20M1 5 275 000,000 205 44 (0 26547125 5047275
TUCF17813702 204133482  SAUDI ELECTRICITY GLOBAL 14445 060% 04/05/2043 DD 04084 3 200,000.000 204,300.00 160,500.00 -13,500.00
TUCF17813702 S043MAB0  SAUDI ELECTRICITY GLOBAL 14445 500% 04/05/2044 DD 04084 4 100,000,000 107 544 00 100,831.00 £,713.00
TUCFITE13702 S23582BFE  SHELLINTERMATIOMAL FIMAMCE B 4.375% 054 1/2045 DD 05H1M 5 400,000,000 440,748 .00 410,160.00 30,588.00
TUCF17813702 85771FAEZ  EQUINOR ASA 4 250% 11/23/2041 DD 14/23M1 400,000,000 432 556 .00 306,512.00 35,744 00
TUCFITE13702 ETIR4HAES  SYNGEMTAFIMANCE MY 1dd A3 O33% 04232021 DD 04/24M & 500,000.000 500,000.00 463170.00 £,830.00
TUCF17813702 S75127BFE  TAMPAELECTRIC CO 4.450% 06M 5/2049 DO 10/044 8 200,000,000 198 878.mM 194,974 .00 -4 ,004.00
TUCF17813702 27S001BES  TEACHERS INSURAMCE & AMMU 1444 %AR RT 004 5/2054 DD 091844 500,000,000 £07 250,00 507,020.00 A70.00
TUCF17813702 S7E02MBF3  TEACHERS INSURAMCE & AMMU 1444 4 2705 D5M 52047 DD 050817 400,000,000 42301600 362,852.00 40,164 .00
TUCFITE13702 SB16TAMET  TEVAFHARMACEUTICAL FINAMCE ME 3150% 1001 /2026 D0 O7/214 6 200,000,000 247 505,00 228,066.00 A8,720.00
TUCF17813702 8825086056  TEXAS INSTRUMENTS ING 4 150% 05 5/2048 DD 050748 500,000.000 407 720,00 408,915.00 113500
TUCFITE13702 S0362HAZZ  TRAMSCANADAFIFELINES LTD 5.100% 06/ 52040 DD 104 2M 2 200,000,000 100 456,00 100,344.00 A1z.00
TUCF17813702 QO3MEWAAZ  US AIRVWAYS 201241 CLASS APASS 5.500% 04012026 DD 051 44 2 327651 215 36,350 58 3403670 41388
TUCF17813702 OM27KAAD  UMITED OVERSEAS BAMK LTD 1444 2,.200% 04/23/2021 DD 04231 8 700,000,000 £00,167.00 £00,062.00 408,00
TUCF17813702 Q233VEX0  VERIZOM COMMUMICATIONS IMC 4 522% 004 52048 DD 034 3M5 100,000.000 08 465,00 0372600 4740000
TUCFITE13702 Q233VCES  VERIZOM COMMUNMICATIONS IMC 4.572% 031 5/2055 DD 034 3M S 547,000,000 2 B30 6 50,140,100 30,400 58
TUCF17813702 Q2E26CAEZ  VISAING 4.150% 124 45203500 121 415 300,000.000 333,078.mM 310,263.00 2281600
TUCF17813702 Q2076GAGE  WELLS FARGO B ANK MA 5.850% 02012037 DD 01 /2907 200,000,000 256,478 .00 225,854.00 30,624 .00
TUCFITE13702 Q2OTGGAN  WELLS FARGO BANK MA G 600% 01 A S2038 DD 1 20707 200,000,000 1,115,824 00 0E0,376.00 126 ,442.00
TUCF17813702 Q4E80VAGE  WELLS FARGO BANK MA 5.950% DS/262036 DD 08/29/08 350,000,000 448 563 50 402,720.00 4578350
TUCFI7E13702 OB GOER4  WEYERHAEUSER CO 7.375% 03M &2032 DD 09M 502 100,000.000 138,128.mM 12225400 15,844 00
TUCF17813002 ODMOSWAFT  AEF TE XAS INC 3.800% 1001 /2047 DD 02247 £0,000.000 51,659 .60 54,084 60 7 B05.00
TUCF17813002 O0Z2824BF6  ABBCTT LABORATORIES 3.750% 11/3002026 DD 11 /2216 £2,000.000 70 864,03 65144 40 270063
TUCF17813002 O0Z824BHZ  ABBOTT LABORATORIES 4 .000% 113002046 DD 11 /224 6 505 000,000 578 852 50 530,108 .60 4857390
TUCFITE13002 ODZBTVAND  ABBVIE INC 4.450% 05/ 4/2046 DD DSMZH & 05,000,000 101,935.00 2310020 A8 83470
TUCF17813002 O0287¥EID0  ABEVIE INC 4.875%11/M4/2048 DD 094 88 195,000.000 103,524 35 181,935.00 -1 58036
TUCFI7813002 O0ZBTVEFS  ABEVIE INC 4.260% 11M4/2028 DD 094 &8 170,000.000 168,634 .10 1165,036.00 559810
TUCF17813002 O0440EA4T  CHUBB INAHOLDINGS INC 4.350% 11032045 DD 114051 5 165 000.000 170,706 &0 168,867 50 538,30
TUCF17813002 DIC202FB0  ALABAMAFOWER CO 6.000% 0301/2020DD 03/0600 55,000,000 72,175.40 6507195 £,202.45
TUCF17813002 023 35BF2  AMAZON COMINGC 3.575% D8/22/2037 DD 0222Ms 300,000,000 31833000 280,728.00 28 ,602.00
TUCFITE13002 023 35B04  AMAZON COM IMC 4.050% D8/22/2047 DD D222ME 275,000,000 20537300 26870250 27 ET0.50
TUCF17813002 026H0ANS  AMERICAMOWL SAB DE CW 6.125% 034302040 DD 03530110 216,000.000 273,202 65 25312380 2007885
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TUCF17813002 D2ZEET4AZD  AMERICAM INTERMATIOMAL GROUP | 6.250% 05/01 /2036 DD 04/20/08 40,000.000 51 630,00 43,494.00 8136.00
TUCF17813002 026874DK0  AMERICAM INTERNATIONAL GROUP | 4.200% 04/01/2028 DD 03/26/M 8 00,000,000 50 664,30 86,702.40 2961 .80
TUCF17813902 0311G2CF5  AMGEN INC 4.683% 0GM5/2051 DD 121516 385,000.000 430,626,325 362,743.15 57 ,883.20
TUCF17813002 036224402  ANHEUSER-BUSCH COS LLC /1444 3 .650% 0201 /2026 DD 080118 190,000.000 180,127 60 170,654.50 47310
TUCF17813002 03522A4E0  AMHEUSER-BUSCH COS LLC /4444 4 700% 0201 /2036 DD 020118 £05,000.000 583,150,850 561,077.00 22 08250
TUCF17813002 03622A4F7  ANHEUSER-BUSCH COS LLC /1444 4 000% 0201 /20456 DD 020118 970,000.000 023,450.40 £00,562.30 2380110
TUCF17813002 036752405  AMTHEM INC 4 375% 1 2/01/2047 DD 1142147 230,000.000 240,545 91 £13,900.20 26 53671
TUCF17813002 036752AHG  ANTHEM INC 4.550% 03/01/2048 DD 030218 265,000,000 260,574.25 252,764.05 7 200,30
TUCF17813002 037411845  APACHE CORP 5100% 09/01/2040 DD 02/20M0 20,000,000 20,061.40 18,114.80 1 946 50
TUCF17813002 037411471 APACHE CORF 5.250% 02/01/2042 DD 12/0310 30,000.000 32,481 60 27.720.00 4 761 60
TUCF17813002 037411BAZ  APACHE CORP 4.750% 0441 52043 DD 04/09/4 2 75,000.000 77,080 .51 64,332.00 412,742 .51
TUCF17813002 037411BC8  APACHE CORF 4.250% 014152044 DD 120342 65,000,000 61,264.10 52,334.75 802035
TUCF17813002 037833AL4  APPLE INC 3.850% 05042043 DD 050313 330,000.000 340,774.20 1 2,503.40 28,270.80
TUCF17813002 037833847  APFLE INC 3.480% 02/00/2045 DD 0200415 225,000,000 210,584 .25 190,230.75 20,252.50
TUCF17813002 037833EWW0  APPLE INC 4.500% 02/23/2036 DD 02/23M16 105,000.000 120,360.45 110,410.05 0941 .40
TUCF17813002 0378337  APFLE INC 4.680% 02/23/2046 DD 0223016 200,000,000 456,705 60 412,830.60 43,875.00
TUCF17813002 037833C00  APPLE INC 3.880% 02/04/2046 DD 0804016 105,000.000 100,427 85 07,547.90 -11,770.95
TUCF17813002 037833000  APFLE ING 2.780% 00M 22047 DD 091217 75/000.000 76,260.00 62,297.50 797250
TUCFA7813002 05545140 BHP BILLITOMN FINANCE USA LTD 5.000% 00/30/2043 DD 00/30/M 3 05 ,000.000 113 514,25 103,786 .55 072770
TUCF17813002 0S050TJZ6  BAMK OF AMERICAMAS.000% 10/ 52036 DD 10/26/06 275,000,000 358,622.00 317,330.75 41,201 .25
TUCF17813002 0B051GGAT  BAMK OF AMERICACORP 3.245% 10/21/2027 DD 10621116 535,000.000 530,801 .20 405,222 75 36 BEE 45
TUCF178130902 0B051GGFD  BAMK OF AMERICACORP WAR RT O1,20/2028 DD 01/20M7 F0,000.000 72,405.90 67,807.00 449890
TUCF17813002 06051GHAD  BAMK OF AMERICACORF WAR RT 0123/2040 DD 01/23418 15,000,000 14 084,25 12,360,565 A 62360
TUCF17813902 08051GHD4  BAMK OF AMERICACORP WAR RT 1220/2028 DD 12/2017 176,000,000 171,403 72 164,410.40 §,993.32
TUCF17813002 06051GHMY  BAMK OF AMERICACORF WAR RT 0723/2020 DD 07/2318 115,000,000 115,030.28 114,460.65 063
TUCF17813002 0758E7EWE  BECTON DICKINSON AND O 3.700% 05/06/2027 DD 0B/O6M 7 1:35,000.000 127 432 35 127,682.40 256.05
TUCF17813002 07888706 BECTOM DICKINSON AND CO 4.560% 05/06/2047 DD 0B/O6M 7 130,000.000 120 645 B0 122,272.80 FETZED
TUCF17813002 084650404  BERKSHIRE HATHAWAYE NERGY 1444 4.450% 01M5/2040 DD 072518 120,000.000 119 961 60 118,676.40 A,285.20
TUCF17813002 084664BU4  BERKSHIRE HATHAWATFINANCE COR 4.400% 054 5/2042 DD 051512 35,000,000 38 576,65 35,608.25 27840
TUCF17813002 08466482 BERKSHIRE HATHAWAYFINANCE COR 4 300% 05/ 5/2043 DD D551 3 270,000.000 301 85730 274,217 .40 27 53090
TUCF17813002 084664C22  BERKSHIRE HATHAWAYFINANCE COR 4 200% 084 5/2048 DD 08H 518 410,000.000 407 921 30 406,531 .40 435000
TUCF17813002 0O7023A%3  BOEING CO/THE 6.575% 03/ 5/2030 DD 03¢ 2/09 385,000.000 566,204 .10 524,002.10 42 195.00
TUCF17813002 12180LACS  BURUNGTOM MORTHERM SANTAFE L 5.050% 0301/2041 DD 091040 55,000,000 66,352.10 60,178.25 £174.85
TUCF17813002 12180LAK7  BURLNGTOM MORTHE RM SANTAFE L 4 375% D001 /2042 DD 02/23M 2 55,000.000 6143225 54,870.55 £,552.70
TUCF17813002 1218004 BURUNGTON MORTHE RM SANTAFE L 4.150% 04/01/2045 DD 03004 5 125,000,000 135,836.25 121,190.00 14 545,25
TUCF17813002 12180LBC4  BURLNGTONM MORTHE RM SANTAFE L 4. 050% D6/ 5/2042 DD 03054 8 £5,000.000 54,783.25 21,016.20 2 E67.05
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TUCF17813002 12189TAZ7  BURLIMGTOMN NORTHE RM SAMTAFE L 6.450% 05/01,/2037 DD 04M 3007 236 000,000 315,010 45 266,265.25 2874520
TUCF17813002 1266580CZ1  CWSHEALTH CORP 5.080% 03/25/2048 DD 030948 900,000,000 500,404 50 575,340.00 2414550
TUCF17813002 134420BH1  CAMPBELL SOUP CO 4.800% 03152042 DD 03 6A12 125,000.000 120,211.30 107,192.75 1301255
TUCF17813002 14040HBWY4  CAPITAL OMNE FIMANCIAL CORF 3.800% 01 /31/2028 DD 01 /304 8 155,000.000 154 633 .10 143,244 80 -1 448 30
TUCF17813002 144 410B4  DUKE EMERGYFROGRESS LLC 4.100% 06/ 5/2042 DD 05M5H 2 185 000,000 200,353 15 179,461 10 20,8092 05
TUCF17813002 1401 23CEQ  CATERPILLAR INC 4.750% 05/ 5/2064 DD OS08M 4 310,000.000 364,284 10 314,350.30 40,903 80
TUCF17813002 20030MEHS  COMCAST CORP 4 280% 01 MS2033 DD M M443 45000.000 40048 65 4469310 435555
TUCFI7E13002 Z00G0MBMZ  COMOCAST CORF 4.200% 0SH 52034 DD 08M 244 275,000,000 203 834,75 2665,155.00 2B ETOTS
TUCF17813002 20030MESS  COMCAST CORP 3480% 03401 2026 DD (2/23M 6 30,000,000 30,222 .90 25,704 30 A 51860
TUCFI7813002 200G0MCCE  COMCAST CORF 3 980% 110172047 DD 10M94 7 485 000.000 504,143 .04 436,198 80 7 Ddd 24
TUCF17813002 20030MCJE  COMCAST CORP 3.800% 034012038 DD 02A08M S 185 000,000 184,102 75 171,256.35 12,846 40
TUCF17813002 20020MCLE  COMCAST CORP 4 600% 10452038 DD 10/054 2 205,000,000 20220005 207,004.90 310405
TUCF17813002 20030MCMY  COMCAST CORP 4 700% 104 52048 DD 10/05M 8 930,000,000 921 130 70 04011540 18,987 70
TUCFITE13002 2027050G6  COMMORNWE ALTH EDISOM CO 4 250% 114 52045 DD 11 H0M 5 410,000,000 450 033 40 411,852.20 <48 ,080.70
TUCF17813002 20605FAKT7  COMCHO RESOURCES ING 4.300% 08M 572028 DD 07024 8 40,000.000 38,079.20 30128.00 14880
TUCFI7E13002 Z08261AE8  COMOCOPHILLIFS HOLDING CO 60509 O/ 52020 DD 0d/20/00 230,000,000 433 425,30 40E,048.30 25,377.00
TUCF17813002 20826UACE  COMOCO FUNDING GO 7.260% 10¢ 52031 DD 1041101 240000000 330 969 &0 312,590.40 18,370.20
TUCF17813002 200 11FK4  COMSCLIDATED EDISOM CO OF MEWY 43008 12001 /2056 DD 111616 105,000,000 114 ,572.00 07,608.20 1627560
TUCF17813002 212015450  COMTIMENTAL RESOURCES INCIOK 4.375% 01 M 5/2028 DD 120847 135,000.000 133,073 55 127,002 60 £.070.05
TUCFI7E13002 ZI08TEBARD  CORF MACIOMAL DEL COBRE D 1ddA 4.250% 0TH 742042 DD OFTHTH 2 220,000,000 22T E12.00 203,352 .60 24,260.40
TUCF17813002 225401ACZ  CREDIT SUISSE GROUF AG 144A 4.282% 01/00/2028 DD 01/094 7 285000.000 207 141.m 27404235 22198 65
TUCF17813002 233835400  DAIMLER FINANCE NORTH AMERIC AS S00% 01 A 8/2031 DD 01 MS/01 55,000,000 53,086 .25 7515370 FE2TAS
TUCFITE13002 25243 7a1  DIAGEQ CARITAL FLC 3.875% 042002043 DD Oi20M 3 200,000,000 200 204,00 105452.00 A3812.00
TUCF17813002 25470DASE  DISCOVERY COMMUMICATIONS LLC 5.000% 09/20/2037 DD 02117 120,000,000 124,330,280 111,302.40 13,022.40
TUCF17813002 254T0DATE  DISCOVERYCOMMUNICATIONS LLC 5.200% 00/20/2047 DD 09024 T 160,000.000 166,905.20 147 046 40 10,048 &0
TUCF17813002 2E07SJAF7  DOWDUR OMT IMC 5.419% 114 5/2045 DD 1172848 580,000,000 585,752 B02,555.20 16,833.00
TUCF17813002 252001AAS  DUKE EMERGYINDIAMALLC 6350% 0SM5/2038 DD 0872108 326,000.000 446,361 80 400,955.25 36,403 25
TUCF17813002 2590 ABS  DUKE EMERGYINDIANALLC 5450% 04/ /2039 DD 03/23.09 45000.000 58,8320 57105.00 472740
TUCFI7E13002 253001 AF7  DUKE EMERGYINDIAMALLGC 4200% OTH&/2043 DD OTH1 M 3 170,000,000 204 550,30 184,006.30 20,563.00
TUCF17813002 2643000K9  DUKE EMERGY CAROLINAS LLC 6.000% 1 270 /2028 DD 120488 45000.000 55,760.40 £2.736.40 3.033.00
TUCF17E13002 26442CAME  DUKE EMNERGY CAROLINAS LLE 4.250% 12452041 DD 12081 45 ,000.000 40 528 .80 45,115 65 44315
TUCF17813002 266317AKD  ELECTRICITE DE FRAMCE SA 1444 4 875% 01 /22/2044 DD 012214 25000.000 26,431 75 2248200 394075
TUCF17813002 252317ALE  ELECTRICITE DE FRAMCE SA 1444 6.000% 01/22/2020 DD 012214 260,000,000 270,137 80 242,910.00 36,227 50
TUCF17813002 262317APS  ELECTRICITE DE FRAMCE SA 1444 4 750% 10/ /2035 DD 104345 135 000,000 148,073 75 12717540 21,808.35
TUCFI7E13002 258317AQT  ELECTRICITE DE FRAMCE Sa 1444 4 050% 10/ 32045 DD 104 215 5,000,000 5,672.00 4,522.10 A,140.80
TUCF17813002 27E062A06  EATON CORP 4.000% 11022032 DD 110243 170,000.000 175,5365.20 167,893.70 7 E41 80
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TUCF17813002 2O640AMO  ENTERGY LOUISIAN A LLC 4 440% 014 5/2026 DD 09/24M0 10,000.000 10,837.20 10,360.30 477.00
TUCF17813002 30210GANS  EXPRESS SCRIPTS HOLDING CO 3.400% 0301 22027 DD 07/05M6 100,000,000 98131 .00 02, 766,00 £,365.00
TUCF17813002 30219GAPS  EXPRESS SCRIPTS HOLDING CO 4.800% 071 5/2046 DD 07/05M 6 260,000,000 276,585 .40 240,254.20 2733 .20
TUCF17813002 3HOZEQS  FLORIDAFOGWER & LIGHT CO 5 625% 001 /2034 DD 040403 20,000.000 25,182.00 353000 A F43.00
TUCF17813002 3M031ER4  FLORIDAFPOGWER & LIGHT CO 5.950% 1 0/01/2033 DD 10M 5103 45000000 57 977 56 54,687 60 5,280.05
TUCF17813002 3H031FAD FLORIDAFPOWER & LIGHT CO 5.950% 02/01/2038 DD 01 A 603 30,000,000 40,0099 .50 3657330 3.226.20
TUCF17813002 3M031FG7  FLORIDAFOGWER & LIGHT CO 4.050% 06012042 DD 05M5M 2 225 000,000 246,703 50 224,254 50 22,419.00
TUCF17813002 3H000CHD  DUKE EMERGYFLORIDALLC 5.350% 0945/2057 DD 0OH S07 265,000,000 368043 60 3,386.15 37 55845
TUCF17813002 341099CL1  DUKE EMERGYFLORIDALLC 6.400% 06452038 DD O6M /035 55000000 77 405 35 70,207 50 749785
TUCFI7E13002 3733340v2  GEORGIAPOWER CO 4.300% 0G4 52042 DD O306H 2 220,000.000 23391720 202,550 60 31 267 60
TUCF17813002 375650840  GILEAD SCIEMCE S INC 4.500% 02/01/2045 DD 114714 115,000.000 127 514 45 140,596 65 4721780
TUCF17813002 275658B04  GILEAD SCIEMCE S IMC 4.750% 02/01/2046 DD 094415 195,000,000 226 564,30 103,457 55 2210675
TUCF17813002 375650BG7  GILEAD SCIEMCE S INC 4.600% 09/01/2035 DD 094 415 240000000 270 424 &0 242,313 60 -28,111.20
TUCFI7E13002 37568601  GILEAD SCIEMCE S IMC 4.000% 00/01 /2036 DD 0020016 75,000,000 70,344.75 68371 .50 A0 07325
TUCF17813002 377372AM7  GLAXOSMITHKLIME CARITAL INC 3.875% 05M 5/2028 DD 051 541 8 1:30,000.000 120,920 80 13210860 2119.00
TUCFITE13002 341ECH  GOLDMAMN SATHS GROUR IMC/THE 4.800% 07082044 DD 07 A08M 4 475,000,000 541 766,00 45235675 50,400,285
TUCF17813002 38141GWL4  GOLDMAN SACHS GROUP INC/THE VAR RT 06052028 DD 06057 £,000.000 474200 4,646 55 0605
TUCF17813002 2141GWES  GOLDMAN SACHS GROUP INC/THE WAR RT 05101 /2020 DD 045234 2 105,000,000 101 977,05 101,050.95 02610
TUCF17813002 3S141GXAT  GOLDMAN SACHS GROUP INC/THE VAR RT 04232030 DD 040234 & 55,000.000 53,335.07 £0.413 55 E-Y- )
TUCFITE12002 381456GAHE  GOLDMAN SACHS GROUF INC/THE 2.500% 114 6/2026 DD HAGHE 205,000,000 205 725,75 272 ATETE 24,240.00
TUCF17813002 381487AAG  GOLDMAN SACHS GROUP INC/THE VAR RT 10/31 /2038 DD 10631 M7 290,000.000 200,520.70 266,202.90 36,336.80
TUCF17813002 404201445  HSEC BAMK USAMAMEW YORK MY 5.875% 11/01/2034 DD 10/2504 90,000,000 116,077 .50 100,836.00 5,241 50
TUCFI7E13002 404201483 HSBC BAMK USAMAMEWY TORK MY 5.625% 081 5/2035 DD 0SM 705 255,000,000 310,260 10 278,541 .05 <40,710.05
TUCF17813002 404201409 HSBC BAMK LUSAMAT 000% 01/ 5/2030 DD 061 808 180,000,000 264,416,285 225,900.00 38,507 85
TUCFI7E13002 40873LASS  CIGNACORF 14444 375% 10/ 52028 DD 00M 7HE F0,000.000 £9,006.00 70,300 60 45370
TUCF17813002 40573LAL0  CIGNACORF 14444 800% 08H 52038 DD 09M 7MS 280,000,000 270,549 0 274,993 60 4 55560
TUCF17813002 40573LAWE  CIGNACORF 14444 000% 124 52048 DD 09M 7HS 275,000.000 27290320 260,060.00 384320
TUCF17813002 406216808  HALLIBURTOM CO 4 850%11M 5/2035 DD 1A 315 235 000,000 263 632 40 230,730.45 32,802.95
TUCFI7E13002 406216BKE  HALLIBURTOM CO 5.000% 11M 52045 DD HA 31 S 415,000,000 476 560,40 07 453 60 £0,108.80
TUCF17813002 437076603  HOME DEPOT INC/THE 4 875% 02M 52044 DD 0941013 240,000.000 200188 80 26615680 34,032.00
TUCFI7E13002 454850AT3  INDIANA MICHIGAN FOWER CO ¢ 260% D&M 52048 DD 05051 & 185,000.000 186,341 80 181,830.05 451085
TUCF17813002 453140AM0  INTEL CORP 4.000% 124 5/2032 DD 121142 175 000,000 192 57000 179,250.75 1331925
TUCF17813002 48625HHYS  JPMORGAM CHASE & CO 5.500% 1041 5/2040 DD 10/21/40 25,000,000 107 047,20 0415110 1220620
TUCF17813002 46625HRYS  JPMORGAN CHASE & CO VAR RT 0204 /2028 DD 02A01A 7 320,000,000 331 600 310,630.40 20 969 60
TUCFITE13002 45647F A5 JPMORGAN CHASE & CO VAR RT 07242038 DD OT/24M T 25,000,000 23,020,588 2270475 E2643
TUCF17813002 46647FAKZ  JPMORGAN CHASE & CO VAR RT 077242048 DD 07/24M 7 185,000.000 102 924 B5 165,567 60 27 36705
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TUCF17813002 46647PAMNE  JPMORGAN CHASE & CO VAR RT 01/23/2040 DD 01./2318 260,000.000 260,000.00 £28,038.20 31 961 .80
TUCF17813002 481268441  JPMORGAM CHASE & CO 5.400% 01/06/2042 DD 1272241 195,000.000 244 87515 21418215 30 ,59:2.00
TUCF17813902 483052405  KAISER FOUNDATION HOSPITALS 4.150% 05/01/2047 DD 05/03M17 90,000,000 97 248,60 58,290.30 9,358.30
TUCF17813002 401674BG1  KEMTUCKY UTILITIES ©O 5125% 11/01/2040 DD 050141 440,000.000 54200720 493,878.00 40,020 20
TUCF17813002 548661DJ3 LOWE'S COS INC 4.375% 09M 5:2045 DD DOME1 S 155,000.000 171,316.85 130,185.35 32431 .50
TUCF17813002 548661DQ7  LOWE'S COS ING 4.050% 05/03/2047 DD 05031 7 120,000.000 118,783.20 103,474.80 16,308 .40
TUCF17813002 55336WVAM2  MPLX LP 4.500% 044 520088 DD O2/08HM 8 235,000.000 231 53312 205,237 .25 26,295 .87
TUCF17813002 S533GWVATT  MPLX LP 5.500% 024 5/2040 DD 114 5H8 220,000,000 214,018 55 213,006.20 Kkl
TUCF17813002 585055872 MEDTROMIC INC 4.375% 034 5/2035 DD 031515 201 pO0.000 328,047 21 207,937 44 3040077
TUCF17813002 585055BU8  MEDTROMIC INC 4.625% 034 5/2045 DD 031545 205,000.000 343,680 75 300,280.80 34,30005
TUCF17813002 580331ASE  MERCHK & CO INC 3.600% 00/ 5/2042 DD 09M3M 2 F0,000.000 71 462,30 66,120.60 5,341 .70
TUCF17813002 58033vAT2  MERCK & €O INC 3.700% 02/10/2045 DD 02M0M 5 105,000,000 100,612.70 100,245.15 8,768.55
TUCF17813002 50156REM7  METUFE ING 4 050% 03012045 DD 03051 5 360,000.000 377 55000 335,566.80 41,983 .20
TUCF17813002 504018AJ3  MICROSOFT CORF 4.500% 10401/2040 DD 0027 M0 115,000,000 134,405 .10 123,508.85 -10,805.25
TUCF17813002 504918BC7  MICROSOFT CORP 3.500% 024 2/2035 DD 021215 55,000.000 57 225.30 52,402 55 473275
TUCF17813002 504018BD5  MICROSOFT CORF 3.750% 024 2/2045 DD 021 2M 5 F0,000.000 73,746.00 57,720.80 §,024.20
TUCF17813002 504918BE3  MICROSOFT CORP 4.000% 024 2/2055 DD 021215 165,000.000 176,521 05 162,036.60 14 48535
TUCF17813002 534918852  MICROSOFT CORFP 3.450% 08/02/2036 DD 020216 320,000.000 327 847,30 301,395.20 2645210
TUCF7813002 504018BT0  MICROSOFT CORP 3.700% 08A2/2046 DD 08/02M 6 465 ,000.000 484 767 15 445,460.70 30,306 45
TUCF17813002 504218BU7  MICROSOFT CORF 3.050% 08A08/2056 DD OS02M 6 280,000,000 208,860.20 27319040 25 678.80
TUCF17813002 504918BZ6  MICROSOFT CORP 4.100% 02/06/2037 DD 020601 7 570,000.000 £36,410.70 584,911 .20 £1,400 50
TUCF17813002 610202BF7  MOMOMGAHELAFCWER CO 14445 400% 1241 5/2043 DD 11/271 3 355,000.000 441 964 35 413,592.75 28,371 .60
TUCF17813002 617446806  MORGAN STANLEY 4.000% 07/23/2025 DD 0742315 120,000,000 125,646,00 118,386.00 7,260.00
TUCF17813902 G1744vALZ  MORGAN STANLEY VAR RT 07/22/203% DD 07/2417 195,000,000 201,920.55 177,695.70 24,224.35
TUCF17813002 61746BEFS  MORGAN STANLEY 3.6525% 01/20/2027 DD 01/20017 5,000,000 5117 .25 4,752.00 6525
TUCF17813002 61747vDY8  MORGAN STANLEY 4.300% 01 /27,2045 DD 012715 110,000,000 118 643,80 102,882.50 -15,755.30
TUCF17813002 61761J3RE  MORGAN STANLEY 3.125% 07/27/2026 DD 07/25M16 £0,000.000 78,006.40 73,070.40 4.936.00
TUCF17813002 6304684J0  NBCUNIVERSAL MEDIALLE 4 450% 011 5/2043 DD 100512 55,000.000 £0,017.10 5301615 700095
TUCF17813002 641062ALE  MNESTLE HOLDIMGS INC 1444 3.000% 00/24/2038 DD ON244 8 105,000,000 103,877 55 101,840.55 203700
TUCF17813002 641062AM4  NESTLE HOLDIMGS ING 1444 4 000% 09/24/2048 DD 024418 1:35,000.000 133,186 .05 132,397.20 FE07E
TUCF17813002 641423BU1  MNEWADAF OWER CO 6.780% 07/01.2037 DD O6/28/07 15,000.000 21,218.40 10,430.10 A.770.30
TUCF17813002 641423CA4  NEWADAP OWER CO 5.450% 05M 52041 DD 05M2M1 F0,000.000 86,710.40 20,605.70 510470
TUCF17813002 655844CE2  MNORFOLK SOUTHERN CORF 5.100% 02/01/2019D0 02/02M8 260,000,000 250,405 80 255,110.80 427580
TUCF17813002 685772C)6  MORTHERM STATES POWER COMM 3 4009 084 5/2042 DD 081342 155,000.000 153,401 85 1:30,690.65 -13,711.30
TUCF7813002 6E7274ACE  NORTHWELL HEALTHCARE INC 4.260% 11/01/2047 DD ONZEMT F0,000.000 71 584,10 66,526,560 5,057 .50
TUCF17813002 6EBOHAHT  NOVARTIS CAPITAL CORP 4.400% 05/06/2044 DD 0202114 375,000.000 420,041 25 400,597 50 2034375
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TUCF17813002 68233JB05  OMCOR ELECTRIC DELIVERY €O LLC 3.800% 09/30,/2047 DD 03/450M S 210,000,000 541 509 .00 765,992.70 75 51630
TUCF17813002 G8380XAHE  ORACLE CORP 6.125% 07/05/2030 DD 070809 45000.000 1,700 .40 54,014 40 778500
TUCF17813002 G8280XAYT  ORACLE CORP 4.200% O7F/02/2034 DD 070814 455,000,000 505 BE4 .25 456,724 .45 48,9230.80
TUCF17813002 GE380XBF1  ORACLE CORF 4 .125% 05M 5/2045 DD 0505416 305,000.000 325,750.70 268,504 .05 37 16565
TUCF17813002 B8380XEJ3  ORACLE CORP 4.000% OFM 5/2046 DD 070716 25000.000 24 B30 75 23,327 25 A 36250
TUCF17813002 694308GE1  PACIFIC GAS & ELECTRIC CO 6.050% 0301/2034 DD 0372304 400,000.000 437,711,680 370,624.00 £7.087 80
TUCF17813002 695114CL0  PACIFICORP £.000% 01 4 5/2039 DD 01/05/09 410,000,000 550,845 70 402,237 80 8,707 90
TUCFI7E13002 TIS448C00  FEPSICO IMNGC 3.600% D8M 22042 DD DBA M2 260,000,000 260 442,00 242,550.20 A7 28280
TUCF17813002 71664QBR2  PETROLEOS MEXICANGCS 6.375% 01/23/2045 DD 07 /2314 310,000,000 11 655,50 248,550.00 6210850
TUCFI7813002 TIE64QCC4  FETROLECS MEXICANOS 6. 750% 0062142047 DD 00721 16 367 000.000 363,034 6 303468 63 50 5 0f
TUCF17813002 7A7021ECE  PFIZER IMC 4.000% 12M 52036 DD 12116 190,000,000 208,141 0 188,098.10 2004310
TUCF17813002 TIS172402  PHILIF MORRIS INTERMATIONAL IM 2 876% 02/21/2042 DD 0821412 265,000.000 264 206 .40 210,366.30 24,040.10
TUCF17813002 718172400 PHILIP MORRIS INTERMATIONAL IM 4 125% 03/04/2045 DD 030413 140,000,000 143 974 60 123,545 80 20,428 80
TUCFITE13002 TASITZE00  FHILIF MORRIS INTERMATIONAL IM 4. 875% 114 5/2043 DD 111 24 3 220,000,000 251 27060 21812120 2316840
TUCF17813002 718546AK0  PHILLIFS 66 4 650% 114 52064 DD 114 7M4 100,000.000 109 ,565.00 97,401 .00 1216400
TUCFI7E13002 TE76TODEE  FOTOMAC ELECTRIC FCWVER CO 6500% 1145/2037 DD 1M &07 55,000,000 76,188.20 6033685 585135
TUCF17813002 7376700E7  POTOMAC ELECTRIC P CWER CO 4 150% 034 52043 DD 034 81 3 165 000,000 169,001 15 153,230.20 18,761 95
TUCF17813002 744320478  PRUDEMTIAL FIMANCIAL INC 2.008% 12072047 DD 120747 266,000.000 271 322 66 237,502.28 3352038
TUCF17813002 744320840  PRUDEMTIAL FINANCIAL INC 30353 1 2072040 DD 120747 50,000.000 45,072 .80 4450000 427380
TUCFI7E13002 T444d8BZ3  FUBLIC SERVICE CO OF COLORADO §.250% 09/01 /2057 DD 0SMS0T 140,000,000 100 5605 &0 17744020 A2 ,168.60
TUCF17813002 744448CJ8  PUBLIC SERVICE CO OF COLORADO 3.950% 034 5/2043 DD 036264 3 410,000.000 427101 10 302,804 60 34,206 50
TUCF17813002 77537144 ROHM & HAAS CO 7 850% 07M 52020 DD 07/06/99 570,000,000 781 803 0 742,044 60 68 958 60
TUCF17813002 TEOOOFEHD  ROYAL BAMK OF SCOTLAMD GROUF F AAR RT 01/27/2030 DD OWETHE 55,000,000 64,166.30 GZETT .55 A 48875
TUCF17813002 TEHM3MAAS  SFAVE COMMERCIAL SAVE A1 1444 VAR RT 01/05/2042 DD 020145 25000.000 25137.50 2312525 20z.28
TUCFITE13002 S23582AT0  SHELLINTERNATIOMAL FINAMNCE B 3 626% 08212042 DD 08721 M 2 35,000.000 34 55620 3,727 A6 282005
TUCF17813002 S225520E1  SHELLINTERMATIOMAL FIMAMCE BV 4.125% 05M1/2035 DD 054145 490,000,000 534 521 40 456,305 40 4821600
TUCF17813002 S225G2BF8  SHELLINTERMATIOMAL FIMAMNCE BV 4.375% 054 1/2045 DD 054145 100,000.000 111 BE0.62 102,540.00 Q12082
TUCF17813002 52258204  SHELL INTERNMATIONAL FINANCE B 4.000% 054 052046 DD 054 0M & 225 000,000 231 679 .04 24727350 14,405 54
TUCFITE13002 S28807CLO  SIMOM PROFERTY GROUF LF 4.750% 03/ 5/2042 DD 03431 2 215,000,000 241 220,00 221,862,850 10,367 20
TUCF17813002 S28807CT2  SIMOM PROPERTY GROUF LP 4.260% 10/01 2044 DD 0940714 45000.000 46 057 80 43191 .90 376560
TUCF17813002 §37004CH1  SOUTH CAROLINAELECTRIC & GAS 4.600% 0601 /2064 DD 05/2TH 4 120,000.000 124 44720 11081280 A3 G54 40
TUCF17813802 S37004CJ7  SOUTH CAROLINAELECTRIC & GAS 5.100% 0601/2065 DD 05/22M 5 25000.000 28 605.00 25,703 25 280175
TUCF17813002 242400GK2  SOUTHERM CALIFORMIAEDISOM CO 4.125% 03/01/2042 DD 020512 160,000,000 144,708 75 142,011.00 278775
TUCF17813002 S4346LAAS  SOUTHERN MATURAL GAS CO L1444 4 800% 034 52047 DD 031447 100,000,000 101 504 M0 95,093 .00 £,501.00
TUCFI7E13002 S7HIZEBAR  TARGET CORF 4.000% 0T/01/2042 DD O6/254 2 255,000,000 263 825,55 24047775 23,347 80
TUCF17813002 S7E021B08  TEACHERS INSURAMCE & AMMU 1444 4 000% D9M 52044 DD 09151 4 220,000.000 251 B53 80 22812240 23531 20
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TUCF17813002 S7E021BF3  TEACHERS INSURANCE & AMMU 1444 4 2705 D5M 52047 DD 050517 390,000,000 408 G645 573,280.70 3538875
TUCF17813002 S82334AE0  TEXAS EASTERM TRAMSMISSIO 1444 4.160% 0141 6/2048 DD 010948 145 000,000 143710 65 120,054 35 14 BES .30
TUCF17813002 20352HAM1  TRAMSCANMADA PIPELINES LTD 4.625% 05/01/2034 DD 02/22M4 195,000,000 21773310 186,392.55 21,234 55
TUCFI7E13002 80362HAXT  TRAMNSCANADAFIFELINES LTD 4 750% 06/ 52038 DD 0507H S 170,000.000 170,640 05 163,854 50 £.704 55
TUCF17813002 29362HAYS  TRAMSCANMADA PIFELINES LTD 4.875% 06/ 5/2048 DD 050713 170,000,000 168 566 G0 164,094 20 447270
TUCF17813002 QM3THBE?  215T CEMTURYFOX AMERICAING 4 050% 10/ 5204500 10/21 15 55,000.000 £4,731.70 60,303 65 442805
TUCF17813002 QDEET4XNSE  UBS AGLOMDON 1444 4 500% 06/26.2048 DD D6/26M S 145 000,000 144 385 14079225 5407 05
TUCFITE13002 QD3BZIACT  UBS GROUF FUNDIMG SwiT ZER 1444 4 253% 03/232028 DD 03/23M7 210,000,000 221 27400 207,068.40 1420650
TUCF17813002 Q04764AH0  UMILEVER CAPITAL CORP 5.900% 114 5/2032 DD 114 202 225 000,000 2929770 274,977.00 -18,000.00
TUCFI7813002 QOGG48CJ0  UMIOM ELECTRIC CO 3.000% 094 52042 DO 09H14 2 285,000.000 302 8532 45 2761655 2671600
TUCF17813002 QOES48CKE  UMION ELECTRIC CO 3.500% 04 5/2024 DD 04/04414 285 000.000 205 502 25 267,049.15 545310
TUCF17813002 QO7212EME  UMION PACIFIC CORP 2.700% 10/01/2051 DD 10/04416 202,000.000 307 21618 26614432 £1,771.86
TUCF17813002 913017857 UMITED TECHMOLOGIES CORP 5.700% D44 5/2040 DD 02/26M0 365 000,000 464 937 (0 400,525 45 64,411 55
TUCFI7E13002 GI3MTETS  UMITED TECHMOLOGIES CORF 4.500% D5/01/2042 DD D&M 2 450,000,000 501 570,30 434,550.40 565,008,090
TUCF17813002 ©1324FBM1  UMITEDHE ALTH GROUP INC 5.700% 104 /2040 DD 1072540 1:30,000.000 168,743 @0 15363400 1510090
TUCFI7E13002 Q1324FCAE  UMITEDHE ALTH GROUF INC 2.050% 104 502042 DD 10/224 2 75,000,000 77 057 25 71,496.00 546125
TUCF17813002 ©1324PC02  UMITEDHE ALTH GROUP INC 4.260% 034 /2043 DD 027284 3 £,000.000 5,024 60 4,050 25 65 55
TUCF17813002 Q1324PCQ2  UMITEDHE ALTH GROUF INC 4.626% 074 5/2036 DD 0772215 140,000,000 163,041, 20 148,302.60 14 642 60
TUCF17813002 ©1Z324PCR1 UMITEDHE ALTH GROUP INC 4.750% 074 /2045 DD 077234 5 16,000.000 17,718.00 1557000 A 4800
TUCFI7E13002 Q1324FCxE  UMITEDHE ALTH GROUF IMC 4.200% 01 4 /2047 DD 12201 & 110,000,000 0,830,860 0,036.30 10870
TUCF17813002 ©1324F0FE  UMITEDHE ALTH GROUP INC 3.750% 10/ /2047 DD 1072517 170,000.000 173,445 @0 156,575.90 -7 867.00
TUCF17813002 @1324F0LS  UMITEDHE ALTH GROUP INC 4.250% 064 5/2048 DD 064948 380,000,000 377 385 60 379,757.20 2401 60
TUCFI7E13002 014886444  UMIVERSITY OF SOUTHERM CALIFOR §250% 10/ 2111 DD 08 TA1 210,000,000 300401 &0 261,755.50 ZEEIEAD
TUCF17813002 92343vCX0  WERIZOM COMMUMICATIONS IMC 4.522% 00152042 DD 034215 1,126,000.000 1,102,71590 1,055,342 50 £3,372.40
TUCFITE13002 QZ33VEES  VERIZOM COMMUNMICATIONS IMC 4 572% 031 52055 DD 034 3M5 370,000.000 350 06E o6 34803570 -1 05326
TUCF17813002 Q2E26CAFD  VISAINC 4.300% 124 4/20450D 121415 435000000 404 000 55 440,563 .80 4543575
TUCF17813002 Q2E6GAL6  VOLKSWAGEN GROUP OF AMERI 1444 4 750% 114 3/2026 DD 114318 310,000.000 306 528 .00 300,235.00 £,293.00
TUCF17813002 Q2000HAD4  WEAFIMANCE LLC MAWESTFIE 1444 4 750% 094 7/2044 DD 094 71 4 290,000,000 31617850 280,656.80 26,491 50
TUCFITE13002 Q3M4ERS  WALMART INC 2.050% D6/28/203 DD OBZTH & 210,000,000 207 222,30 208,055.40 22340
TUCF17813002 O40746RF0 WELLS FARGO & CO §606% 01/ 5/2044 DD 172613 115,000,000 141 783 80 124718 65 17 064 85
TUCF17813002 O4074BGES WELLS FARGO & CO 4 650% 11042044 DD 1104414 235,000.000 266 266 15 22122000 EE6.03615
TUCF17813002 Q4074BGK0  WELLS FARGO & CO 3.800% 0501/2045 DD 04304 5 10,000.000 10,372,230 917580 4119650
TUCF17813002 Q4074BGT1  WELLS FARGO & CO 4.400% 061 4/2046 DD 0641 4416 430,000,000 440 516,78 204,442.30 4617348
TUCF17813002 Q4074BGUS  WELLS FARGO & CO 4.750% 1 207/2046 DD 120841 6 485 000,000 542 055 40 466,952.25 7507315
TUCFITE13002 OSO040LAES  WWILLIAMS COS INCTHE 4.850% 03012048 DD 03/05H 8 145,000,000 142 460,45 131,572.00 0887 45
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IQTAl CORPORATE DEET INSTRUMENTS - PREFERRED 79,559,901.13 13,253 857.68 £,306,042.51

COURPORATE DEET INSTRUNMENTS

TUCF17813702 00205RBHT ATAT IMNGC 4350% 06M5/2045 D0 06M 54 3 S00,000.000 461 300.00 42253500 -38,765.00
TUCFI7213702 DD206RDKS  ATET INC 4.550% 03/00/2040 DD 0907H G 1,299,000.000 1,22250282 111817020 -104,4132.62
TUCF17813702 D0206RFWT  ATET INC 4900% 08M5/2037 DD 03M4M & 100,000,000 101 26000 03223000 -5.021.00
TUCFA7813702 00287 vARD ABBWIE IMC 4 .500% 054 472035 DD 05M4M15 250,000.000 384 .419.00 323,788.50 S50 ,6:20.50
TUCF17813702 00237 AS ABBWIE IMC 3.200% 054 472026 DD 05M2M16 200000000 199.402.00 185,356.00 -14,052.00
TUCF17813702 00507WARD ACTRASION BUZZARD IMC 4 500% 064 572047 DD 05264 7 100,000.000 98,501 .00 89,709.00 £,792.00
TUCF17E13702 00772BADS AERTAP IRELAMD CAPITALDAC /A2 TS0% 05M 52010 DD 05HM5M S 200,000,000 204,740.00 200972.00 -4 770,00
TUCF17813702 00 ZXBFO AR LEASE CORP 4.625% 100012028 DD 021 7HME 200,000,000 28615400 2833259.00 1279500
TUCFI7E137T02 015271 A48 ALEXAMDRIAREALESTATE EQUITIE 3.850% 014 5/2027 DD 061 OM G 400,000,000 402 516.00 283132.00 -20.484.00
TUCFA17813702 02005MBG4 ALLY FIMAMCIAL IMC 4 280% 04152021 DD MA1ME 100,000.000 102 .500.00 92,141 .00 -4,359.00
TUCFITE13T02 0208740 AZ AMERICARM INTE RMATIOMAL GROUP | 4.500% O7M 6/2044 DD O7HGM 4 400,000,000 430,240.00 266,072.00 -T3862.00
TUCFA7813702 028374DHT AMERICAR INTE RMATIOMAL GROUP | 3.900% 0401 /2026 DD 03/22M6 400,000.000 414 804.00 384,828.00 =29 .976.00
TUCF17E137T02 026274DLE AMERICARM INTERMATIOMAL GROURP | 4.750% 04/01 /2043 DD 0342618 100,000,000 08.4132.00 o1,512.00 -7.a01.00
TUCF17813702 021162BEQ AMGEM IMNC 4.950% 1000172041 DD 091 6M0 G00,000.000 595 424.00 B11,232.00 £4192.00
TUCFI7E13702 037735CH1 APPALACHIAM POVER C0O 6.700% 084 5/2037 DD 024707 500,000,000 G770 B11,210.00 -66,620.00
TUCF17813702 O37735CMY APPALACHIAM POWER CO 7.000% 04001 /2038 DD 0202503 200,000.000 427 029.00 ITTE2TT.00 4981 2.00
TUCFI7E13702 043630408  PACIFIC MATIOMALFIMANCE 14446.000% 04072023 0D 0407 M1 200,000,000 22046400 2127452.00 171200
TUCF17813702 04570 ABS ASSOCIATED MATERIALS LLC 14449.000% M01:2024 00 11/22M6 300000000 217 250,00 280,500.00 =27 .Fae0.00
TUCF17E13702 040500 ABO ATET INC 5250% 09401 /2040 DD 020141 125,000,000 131.01.25 12143275 -10477.50
TUCF17813702 04255040 ATMOS EMERGY CORP 4.3009% 10:01./2042 DD 10404418 400,000.000 99.499.00 100,476.00 a77.00
TUCF17813702 052769408 AUTODESH IMC 4.375% 064 5/2025 DD 060515 200,000.000 209872.00 202,082.00 =7.ra4.00
TUCFi17813702 055260BDGS  BAT CAPRITAL CORP 4.300% 08M5/2037 DD 02MGME 00,000,000 525,050.00 400,225.00 -116,815.00
TUCF17E13702 05823JAE2 BFCE SA 1444 4 G25% 091 2/2022 DD 091218 200,000,000 20224500 204,825.00 -2.420.00
TUCF17813702 059438AKT BAMK OME CORP 8.000% 04/282027 DD /20007 300,000,000 401 19300 267.692.00 -33495.00
TUCF17813702 0573 GAED BACARDI LTD 1444 4 450% 054 572025 00 04:304 8 400,000.000 398 964.00 394,644 .00 -4,320.00
TUCF17813702 057301 AA5 BARRICK GOLD CORP 5.800% 111572034 DO 114 204 200000000 220.902.00 207,590.00 223200
TUCF17813702 05849 ACE BARRICHK MORTH AME RIC AFIMANCE 7.500% 094 52038 DD 094108 200,000.000 276A70.00 242,264 .00 =33 .906.00
TUCFI7E13T02 D9255BACO BLACHKSTOME TQP HOLDTO LP 14446 500% 03/20/2021 DD 022047 200,000,000 2032,000,00 200515.00 -2.484.00
TUCF17813702 101137ARE BOSTOM SCIEMTIFIC CORP 3.850% 054 52025 DD 051 2M5 S00,000.000 514 ,040.00 491,880.00 22 A60.00
TUCF17E13702 111 20%AGE BRIZMOR OFERATIMNG FPARTMERSHIF VAR RT 02/01/2022 DD 0843118 100,000,000 100,000.00 08,524 .00 -376.00
TUCF17813702 11134LAHZ BROADCOM CORP BROADCONM CAYMA 3875% 01 M5/2027 DD O1MSHE 300,000.000 29521500 269,133.00 -26,082.00
TUCFITE13702 11134LARD BROADCOM CORFP /BROADCOM CAYMA 3500% 01 M5/2028 DD 10MTHT 400,000,000 28122400 246,554.00 -34,760.00
TUCF17813702 120668473 BUMGE LTD FINARCE CORP 3750% 09/25/2027 DD 092547 400,000.000 304 232.00 355,720.00 -38.4812.00
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TUCF17813702 124857AMS  CHS CORP 4.600% 014 5/2045 DD 04 M 2M 5 200,000,000 203 G240 177,662.00 26,262.00
TUCF17813702 12543KAN4  COMMUMITY HEALTH SMSTLH 188 362 820 185 537 = 180,604 57 4547 81
TUCF17813702 1258581605  CIT GROUP INC 5.000% 08/5/2022 DD 0803412 100,000,000 108,000.00 02,525.00 7.375.00
TUCFITE13702 128681GRE  CIT GROUF ING 5.000% 0801 /2023 DD 080143 200000000 213,000 .00 196,000.00 -17,000.00
TUCF17813702 126408HL0  CSX CORP 4.650% 03012068 DD 02/20M 8 300,000,000 208,539 M0 271,071.00 27 768.00
TUCF17813702 126650BS8 WS PASS-THROUGH TRUST 144A7 507% 014 0/2032 DD 12/22/00 310557 765 301 B46.51 360,3092.80 2225401
TUCF17813702 126650C%4  CWSHEALTH CORP 4 780% 03/25/2038 DD 0309418 500,000,000 490,070.00 479,130.00 -10,940.00
TUCFITE13702 12667FMFD ALTERMATIVE LOAM TRUS 16CE 541 6.000% 02/262034 DD 0601 04 ZEE A0 .H 5 236 TEE 45 236,044.00 158 .54
TUCF17813702 134420BE8  CAMPBELL SOUP CO 3.650% 031 52023 DD 03M6A S 100,000,000 97 B37.00 97,554 00 -83.00
TUCFITE13702 143 4CAAT  CARLYLE FINAMCE LLC 14445 550% 004 52048 DD 094 44 8 300,000,000 200,742 .00 207 55700 2 085.00
TUCF17813702 1611784Z7  CHARTER COMMURNIC ATIONS OPE RATI B 35849 10623/2035 DD 1 052346 500,000,000 553,815 £13,225.00 -70,580.00
TUCF17813702 16M7SBKY  CHARTER COMMUNMIC ATIONS CPE RAT 42009 03M /2028 DD 094817 200,000,000 108 514,00 188,400.00 -10,114.00
TUCF17813702 16M7LBS7  CHARTER COMM OPERATING 1247 TLB 195 030,000 195,030 .00 186,522.79 5,507 .21
TUCFITE13702 1T26TEWT  CITIGROUR NG 8.125% O7H 5/2030 DD 07 /2300 112,000,000 170,080 16 168,353.20 2350606
TUCF17813702 172067KN0 CITIGROUP ING 3.400% 0501 /2026 DD 050246 400,000,000 402 356 .00 376,248.00 2614000
TUCFITE13702 21201548 COMTIMEMNTAL RESOURCES IMCIOK 4.500% 041 5/2023 DD 0408 3 100,000,000 102,000.00 0841800 2,582.00
TUCF17813702 21684A4F3  COOPERATIEVE RABOBANK UA 37500 07/21/2026 DD 0721 M6 400,000,000 405 216 .00 374,856.00 -30,360.00
TUCF17813702 225401 AFS  CREDIT SUISSE GROUR AG 1444 VAR RT 014202020 DD MM 2M8 400,000,000 400,000,00 272124.00 27 276.00
TUCF17813702 226227B06  CROWM CASTLE IMTERNATIONAL COR & 280% 01 4 2023 DD 10M 54 2 200000000 200154 00 207 554,00 A 470,00
TUCFITE13702 23371DADG  DAE FUNDIMG LLC 14445 250% 11/ 52021 DD 114418 300,000,000 300,000,00 2051 25.00 4875.00
TUCF17813702 247361ZH4  DELTAAIR LINES 20M0-2 CLASS A4 050% 11/23/2020 DD 11/22M0 56545148 £2,020.7 £6,850.16 147055
TUCF17813702 251526856  DEUTSCHE BANK AGMEW ¥ORK MY 4.250% 104 4/2021 DD 041418 500,000,000 598,578 .0 586,650.00 -1 92800
TUCFITE13702 25186FACT  DEUTSCHE TELEKOM INTERMATIONAL WAR RT O8M 52030 DD 07 D600 500,000,000 730,705.00 652,140.00 57 55500
TUCF17813702 25272HADS  DELLINTERMATIOMAL LLE /14444 420% 06M5/2021 DD 0616 700,000,000 72041400 505,545.00 -20,569.00
TUCFITE13702 252727vAES  DIAMOND RESORTS 648 COVLITE TLB 00405 740 07 508 76 02347 77 £.160.09
TUCF17813702 2573754K1  DOMINION ENERGY G AS HOLDINGS L 2 800% 11 M5/2020 DD MAHTHS 400,000,000 403,072 304,064.00 4,008.00
TUCF17813702 26441C4v  DUKE ENERGY CORP 3.950% 054 552047 DD 0S4 0A7 100,000,000 91.518.00 Q0,255 .00 A 263.00
TUCF17813702 256850ABE6  EQM MIDSTREAM PARTMERS LP 4.125% 12001 /2026 DD 11 /04M 6 100,000,000 99 ,552.00 a0,777.00 5,805.00
TUCFITE13702 ZTE642AF0  EBATING 4.000% OFAS/2042 DD OTi24M 2 376000000 346 27875 270,206,256 5707250
TUCF17813702 202505AE4  EMCAMA CORP 6 625% 084572037 DD 084 307 100,000,000 127 304 M 106,673.00 20,631 .00
TUCFITE13702 20271LAE4  EMNDOFIMANCE LLC FEMDOF 1ddi itk RT 01 A 5/2023 DD 06304 4 100,000,000 7800000 T6,000.00 -2,000.00
TUCF17813702 20273RAIS  EMERGY TRAMSFER OPERATING LP 7 S00% 0701 /2038 DD 0362808 500,000,000 £19 965 0 £58,120.00 £1,545.00
TUCF17813702 20873UACS  EMWISION HEALTHC ARE 942 0.000% 10/0,2025 DD 061148 200,000,000 100,500,00 186,922.00 A2 572.00
TUCF17815702 20379VBICE  EMTERPRISE PRODUCTS OPERATING 5.100% 02/ 52045 DD 02H 2H 4 300,000,000 342 321 .M 301,059.00 <41 25200
TUCFITE13702 20570VBUS  EMTERFRISE FRODUCTS OFERATIMNG 4,800% 0201 2040 D0 10M1 4 & 300,000,000 20817000 201 ,435.00 £,735.00
TUCF17813702 Z00601AE2  FARMERS INSURANCE EXCHANG 144A%AR RT 11/01/2057 DD 10M 64 7 300,000,000 300 ,540.00 265,158.00 36 ,652.00
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TUCF17813702 31428XBE1  FEDEX CORF 4.100% 02/01/2045 DD 01094 5 50,000.000 51,530.00 42,311 50 572750
TUCF17813702 31428XBIMNS  FEDEX CORF 4.400% 01 A 52047 DD 01064 7 50,000,000 53,351 80 44017 50 5.434.00
TUCF17813702 21428XBS4  FEDEX CORP 4.950% 10/ 7/2042 DD 1047418 300,000,000 207 219.m 280,811.00 7.902.00
TUCFITE13702 3IT40MACS  REFIMITIV/THOMSON REUTERS (F &R) 104 & (USD) COMLITE TLB 400 000,000 300,000 00 350,000.00 -18,000.00
TUCF17813702 34540RACO  FORDMOTOR CREDIT COLLC WAR RT 09/24/2020 DD 09/2441 8 300,000,000 300,000 .00 204,627 .00 £,373.00
TUCF17813702 37046VAKE  GEMERAL MOTORS CO B600% 04012036 DD 027234 6 200,000,000 243 678 194,700.00 4897800
TUCF17813702 37045VAPS  GEMERAL MOTORS CO 5.450% 04/01/2038 DD 08/07M7 400,000,000 426 460 00 341,744 .00 54,7600
TUCFITE13702 3T046XAZ0  GEMERAL MOTORS FINANCIAL €O 1M 4.300% 0TH 22025 D0 OFH3H5 100,000,000 10¢ 200,00 04,762.00 044700
TUCF17813702 380956404  GOLDCORP INC 3.700% 034 5/2023 DD 0342043 450000000 450 975 50 445,524 .00 45151 50
TUCFITE13702 38141GFD1  GOLDMAN SACHS GROUR INC/THE 6.750% 10/01 /2037 DD 1040307 300,000,000 401 502 00 33875400 2,808 .00
TUCF17813702 42307TAHY  KRAFT HEIMZ FOODS CO 1444 7.125% 080142039 DD 072009 126 000,000 168,207 50 143196.25 26,011 25
TUCF17813702 42824CAvS  HEWLETT PACKARD EMTERFRISE CO WAR RT 10/156/2045 DD 104516 100,000,000 105 266,00 03243.00 1252300
TUCF17813702 453140AY5  INTEL CORP 4.100% 0541/2047 DD 05H1M7 200,000,000 2720 360 .00 191 ,966.00 28,304 .00
TUCFITE13702 460600BQ2  INTERFUBLIC GROUF OF COS IMC/T 5.400% 10/01 2043 DD 0072118 200,000,000 108 78,00 1£0,400.00 047200
TUCF17813702 404550408  KINDER MORGAMN EMERGY PARTHNERS 7.300% 054 /2033 DD 0&M 0102 100,000,000 124 9230 1416,556.00 0.337.00
TUCF17E13702 404550405  KINDER MORGAN EMERGY PARTHNERS 5.050% 01 A 572038 DD 0621 07 200,000,000 248 570,00 223,070.00 25,600.00
TUCF17813702 404568AM1  KINDER MORGANM INC/DE VAR RT O1/M5/2023 DD 08M 01 7 500,000,000 £08 280 .00 488,835.00 -10,445.00
TUCF17813702 S00FTLAR1  KRAFT HEIMZ FOODS CO VAR RT 02402021 DD 084017 300,000,000 300,753, 20751000 2,242.00
TUCF17813702 SOO77LATE  KRAFT HEIMZ FOODS CO 4625% (1 /20,2020 DD O6M 5M S 300,000,000 208 23300 20651 6.00 A E17.00
TUCFI7E13702 S52053CEQ  MGM RESORTS INTERMATIONAL 5.750% 051 5/2025 DD 06H M S 100,000,000 100,000,000 05,500.00 -2,500.00
TUCF17813702 S68840AMS  MARATHON OIL CORF 5:200% 0640 /2045 DD 0641 04 & 200,000,000 221 678 184,808.00 36,570.00
TUCF17813702 5717484%4  MARSH & MCLENM AN COS INC 35008 06/03/2024 DD 05304 4 100,000,000 103 32300 95,503 .00 4820.00
TUCFI7E13702 S0020UACO  MERRILL LYNCH MORTGASE Al 242 WAR RT 02/26/2034 DD 02101 0d 104 584,360 104 452 57 10e,532.07 T0.50
TUCF17813702 S156RAPE  METUFE INC 5.400% 121 52066 DD 1272108 300,000,000 345,003 ,00 204,752.00 40,235.00
TUCFITE13702 S9501TAJS  MICROCHIF TECHMOLOGY ING 1ddi 3 02% 0601 2021 DD 0572001 8 500,000,000 500,000 .00 465,005.00 -4 00500
TUCF17813702 B15360A08  MOODYS CORP 4 875% 124 7/2045 D0 12M 748 100,000,000 98,328.00 102,341 .00 401300
TUCF17813702 G174467F8  MORGAMN STAMLEY S500% 075242020 DD 072641 0 400,000,000 428572.M 412,352.00 1652000
TUCF17813702 B37417AK2  MATIONAL RETAIL PROPERTIES INC 3.500% 10M5/2027 DD 09M 447 300,000,000 204 756 M0 286,212.00 5,544.00
TUCFITE13702 G3OESCACE  MAVIEMT CORF 5.875% O/26/201 DD 03ETHE 100,000,000 103 250,00 05,750.00 7.500.00
TUCF17813702 GSI630AP1  MEWMONT MINING CORF 4.875% 03/ 52042 DD 030841 2 100,000,000 11097000 04,556 .00 A16.412.00
TUCFITE13702 GEER0TEFG  MORTHROF GRUMMAN CORF ¢ 030% 104 52047 DD 10/ 317 00 000,000 f27 OG0 .00 545 70600 1,354 .00
TUCF17813702 G80223AK0  OLD REFUBLIC INTE RMATIONAL COR 3 875% DS/26/2026 DD D826 6 100,000,000 100 B&3 .00 95,4858 .00 £475.00
TUCF17813702 G2268MADS  OMEOK FARTMERS LF 6.850% 1041 52037 DD 09/28/07 100,000,000 124,751, 112,401.00 12,260.00
TUCF17813702 7OM4LAAS  PARK AEROSPACE HOLDINGS L1444 5.250% 08M 52022 DD 02031 7 100,000,000 99,375.00 95,750.00 2 B25.00
TUCFITE13702 TOM4LABG  FARK AEROSPACE HOLDIMGS L1444 5.500% 02M 52024 DD 020317 300,000,000 207 750,00 280,500.00 £,260.00
TUCF17813702 7IG47MAKS  PETROBRAS GLOBAL FINAMCE BV 7 250% 034 7/2044 DD 03M 744 25000.000 26,000.00 24637 75 A 36225
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TUCF17813702 7TAG47MARD  PETROBRAS GLOBAL FINAMCE BY 6.125% 01 M 7/202200 MMTAT 102 000,000 108 247 50 104,677 50 3,570.00
TUCF17813702 7I647MA  PETROBRAS GLOBAL FINAMCE BV 5.200% 01/27/2026 DD 07/27A8 100,000,000 100,300 .00 05,500.00 -4,800.00
TUCF17813702 TIG4TMAYS  PETROBRAS GLOBAL FINAMCE BY 5.990% 01/27/2028 DD 07/27A8 817 000,000 510,042 50 TEIZ1 26T 4022883
TUCFI7E13702 TIG64QCEE  FETROLECS MEXICANOS 6 575% 08042026 DD 080416 200,000,000 226,750 .00 16, 400,00 3236000
TUCF17813702 71664QCG5  PETROLEOS MEXICANGCS 6 500% 034 342027 DD 031318 400,000,000 437 200,00 576,000.00 £1,200.00
TUCF17813702 71654QCL4  *PETROLEDS MEXIC ANOS 6 350% 02M 2/2048 DD 0841 218 115,000.000 11421005 92,000.00 2221005
TUCF17813702 7ATOSMEKS  FFIZER INC 4.200% 09M5/2048 DD 090748 200,000,000 199 524 M 202,924.00 340000
TUCFI7E13702 T2ETETABS  FIOMEER NATURAL RESOURCES CO 7.200% 01 4 S/2028 DD 014 308 100,000,000 124 522,00 121,205.00 2227.00
TUCF17813702 72660REAS  FLAIMS ALL AMERIC AN PIPELIME L 5.150% 06/01/2042 DD 0S/22H2 300,000,000 202 110,00 260,724.00 22 ,366.00
TUCFITE13702 T2E60RBCS  FLAIMS ALL AMERIC AM FIFELINE L 4.300% 01/31/2043 DD 124042 100,000,000 88,312.00 TEOE2 .00 0,350.00
TUCF17813702 7HIE6MAAZ  ADT SECURITY CORP/THE 1444 4 875% 07/ 5/2032 DD 0502M 6 200,000,000 189,000 .00 148,000.00 ~41,000.00
TUCF17813702 T47262AHE6 QW INC 5.125% OFD2/2022 DD 0102412 500,000,000 §24 572,00 B05,226.00 28,236.00
TUCF17813702 74840LARS  QUICKEM LOANS INC 14445 250% 014 5/2028 DD 4 2081 7 200,000,000 18375000 177,000.00 £,750.00
TUCFITE13702 T4O6S5AS2  RFM INTERMATIONAL INC 3 450% 11 4 52022 DD 10/231 2 00,000,000 514 £52.00 504, 330.00 20 552,00
TUCF17813702 7E17138G0  REYMNOLDS AMERIC AM IMC 4 450% 06 22025 DD 064 241 5 300,000,000 319576 280,272.00 -30,603.00
TUCFITE13702 TTHI00ALS  ROGERS COMMUNICATIONS INC 7 500% 08M 5/2058 DD 020608 200,000,000 283, TE0.00 262,574.00 21 ,106.00
TUCF17813702 780007BAS  ROYAL BAMK OF SCOTLAND GROUF P 4.800% 04052026 DD 04054 6 360,000,000 376,061 0 341 656.00 -34,408.00
TUCF17813702 TEO0QOCK!  ROYAL BAMK OF SCOTLAMD GROUR P AR RT 12/31/2040 DD 021045 200,000,000 228,750,000 109,500.00 -20,260.00
TUCF17813702 784660E05  SS53C TECHNOLOGIES 448 COV-0.000% 04/ 6/2025 DD 024 64 & 28783400 55 561 45 358336 487300
TUCF17E13702 TE4GGDBEE S50 TECHMOLOGIES 448 COVE0.000% 04/ 6/2025 DD 021 61 & FEETE.TE0 33,502 88 31,704,231 A 888,27
TUCF17813702 S0281LAAS  SANTANDER UK GROUP HOLDIN 1444 4 750% 0941 572025 DD 094 545 300,000,000 314517.M 262,060.00 32,457 .00
TUCF17813702 S1733HABE  SEQUA 4M7 COV-UTE TL 0.000% 11 /28/2021 DD 040447 197 000,000 198 10814 187,396.25 40,7286
TUCFITE13702 S1T44FBSS  SEQUOIAMORTGASE TRUST 20 541 WaR RT 06:20/20%4 DD 0501 04 1060 2,302 103 3756 02 162,531.00 44,83
TUCF17813702 242587C%3  SOUTHERM COUTHE 4.400% 0701 /2046 DD 05/24116 300,000,000 310,491, 275,822.00 43 653,00
TUCFI7E13702 S4766MAGY  SFECTRAEMERGY PARTMERS LF 4.500% 034 /2045 DD 034 245 360,000,000 360 805 50 316,450,560 <44 41500
TUCF17813702 S5172FALE  SPRINGLEAF FINANCE CORP 5.625% 03M5/2023 DD 120817 400,000,000 400 850 .00 368,000.00 21 ,880.00
TUCF17813702 S5M0G0AGT  SPRINT CAPITAL CORP 6.900% 05/01/2019 DD DS/06/99 300,000,000 313876.mM 301,500.00 12,376.00
TUCF17813702 S5208MAAS  SPRINT SPECTRUM €O LLC /1444 VAR RT 03/20/2023 DD 10/27HE 137 A00.000 137 541 25 13575125 A.760.00
TUCFITE13702 S70EEWAVS  TELEFOMIC AEMISIONE S SA4.665% O056/2038 DD 03/064 & 400,000,000 400,000,000 261,836.00 3E,164.00
TUCF17813702 S849038T1  THOMSOM REUTERS CORP 3.850% 09/20/2024 DO 005204 4 92000.000 05,360.04 a017472 £194.32
TUCFITE13702 S8731EAJD  TIME WaRNMER ENTERTAINMENT CO L& 3T5% 074 572033 DD 01 M 504 260000000 343 07500 304, 750.00 30,195.00
TUCF17813702 S93830AF6  TRAMSOCEAM INC 7 500% D4M5/2031 DD 0408501 100,000,000 £8,500.00 75,750.00 -12,750.00
TUCF17813702 202830ATE  TRAMSOCEAM INC 6.200% (252038 DD 124107 200,000,000 16050000 1:22,000.00 27 500,00
TUCF17813702 QM3THBQF  215T CENTURYFOX AMERIC A INC 6.150% D2M 5/2041 DD 0841 5M1 300,000,000 398 262 M0 572,549.00 25713.00
TUCFITE13702 G3M7CYE  UMITED TECHMOLOGIES CORF 4.128% 11462028 DD 08HG6AS 100,000,000 00,064.00 00,070.00 04,00
TUCF17813702 @IQ1TAHE  WVALE OWERSEAS LTD 6 .575% 11/21/2036 DD 11/21/06 45000000 £2,500.00 £4.888.00 F812.00
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TUCF17813702 92343VCKE  VERIZOM COMMUNICATIONS INC 4 862% O5/21 /2046 DD 022115 783 000,000 515 588 46 769,508.91 46,079.55
TUCF17813702 Q2343VCM4  VERIZOM COMMUMICATIONS IMC §.012% 08212054 DD 022115 203 000,000 300,020 07 28312004 -16,900.03
TUCF17813702 92343VDR2  WERIZOM COMMUNMICATIONS [MC 4.812% 03152020 DD 020317 26,000,000 80,974.06 8421804 575512
TUCFITE13702 QZ33VEND  WERIZOM COMMUNMICATIONS IMC 3 376% 021 52025 DD 08H6M 7 17:3000.000 173 653 &4 16785003 £773.01
TUCF17813702 92346MABS  VERIFOME 8M8 COVAITE TL 100,000,000 99,500.00 95,293 .00 5407.00
TUCF17813702 Q2E663AR1  WMIWARE INC 2 .050% D8/21/2022 DD 082117 400,000.000 383,340 381,268.00 207200
TUCF17813702 Q2E668ARS  WVOLKSWAGEN GROUP OF AMERI 1444 4 250% 114342023 DD 114318 400,000,000 397 63600 306,724.00 412,00
TUCFITE13702 Q342TAG1  WALGREENMS BOOTS ALLIAMCE MG 3.450% 0601 /2026 DD 0601 16 100,000,000 08 856,00 04,080.00 4.797.00
TUCF17813702 QM0GLECE  WASTE MAMASEMENT INC 4.100% 03/01/2045 DD 02/26/5 450000000 483 237 M0 434,350 .50 48,547 50
TUCFI7E13702 O4O74BGQT  WELLS FARGO & O 4.000% 11472045 DD MHMTHS 300,000.000 330 A3 00 202524 .00 <47.010.00
TUCF17813702 Q5040QAD6  WELLTCWER INC 4.250% 0441 5/2028 DD 044 0M8 100,000,000 93,948.00 95,891 .00 43.00
TUCF17813702 Q582544K0  WESTERM MIDSTREAM OFERATIMG LP 4.750% 02/ 5/2028 DD 02/001 8 100,000,000 00.818.00 05,192.00 4526.00
TUCF17813702 QS03S6AM0  WABTE C CORP VAR RT 03/45/2024 DD 09M 44 200,000,000 199 610,00 193,270.00 £,340.00
TUCFITE13702 O5045TEMT  WILLIAMS COS INCTHE VAR RT 08H 52032 DD 034 503 344,000,000 450,120,00 443,527 .36 5,402,654
TUCF17813702 OS0236AMS  WOODSIDE FINANCE LTD 1444 3 650% 03082025 DD 0308545 575,000.000 £78 454 80 546,152,256 3233225
TUCFITE13702 OB0236AFE  WWOODSIDE FINANCE LTD 1444 3 700% 034 &2028 DD 094 347 500,000,000 405 565,00 452,470.00 24,005.00
TUCF17813702 0531 MWAMO  WYMDHAM DESTIMNATIOMS IMC VAR RT 10/01/2025 DD 09M5M 5 100,000,000 102 576 97,000.00 £,875.00
TUCF17813702 O8M7EART  GLEMCORE FINAMCE CAMADAL 1444 VAR RT 10/26/2042 DD 10/25M12 260,000,000 276 235,00 226,020.00 £1,205.00
TUCF17813702 OS056FAFD  ZMMER BIOMET HOLDINGS ING 35509 0401/2025 DD (GH 945 575,000.000 £74 520 80 54650875 2841175
TUCFI7E13702 OBOTEVARD  ZOETIS IMC 3.250% 0201 /2023 DD 08014 3 200,000,000 20307800 195,972.00 £,100.00
TUCF17813702 00AADZ033  “MUMERICABLE fYPSO FALTICE 7ME B13 TLE 100,000.000 07 500.00 04.250.00 3.260.00
TUCF17813702 Q0AADS0SS  *REGIONALC ARELIFER GIMT HE ALTH 4118 TL 100,000,000 93,500.00 9452500 3,875.00
TUCF17813702 EIBFOZ058  wND TRE SPA144A VAR RT 012002024 300,000,000 354,105 17 205,075 421676
TUCF17813702 ENBDH3TGS  UMITED GROUP BY 1444 VAR RT 07/01,/2023 100,000,000 120219 69 113171.85 754784
TUCF17813702 ENBFYFORT  TEWAFHARMACEUTICAL FIMANCE ME 3 250% 040 512022 400,000.000 406,100 .00 458 445 fi5 37 G54 32
TUCF17813702 EXBH4P3BE  BARCLAYS FLC VAR RT 12/31/2049 400,000,000 552 366 .00 454,146 .89 63,221 1
TUCF17813702 NABDOFERS SANDS CHIMNALTD 1444 5125% 02052025 200,000.000 196 920 .00 198,050.00 143000
TUCF17813702 NABF4MTR4  REFIMITIV US HOLDINGS INC REGS B.875% 1141 5/2026 100,000,000 116,995.00 105,455 59 -1 53941
TUCFI7E13002 ODZGRBKT  ATAT INC 4350% 0645/2045 DD 061 513 500,000,000 451 200,00 422,535.00 38,765.00
TUCF17813002 ODAGRCGS  ATET INC 4800% 06/45/2044 DD 06/ 04 4 193,000.000 186 463 &5 172057 83 1347605
TUCFITE13002 ODHGRCFS  ATAT ING 4 500% 0545/2035 DD 060415 572.000.000 68 608 4 513,541 £0 55 06 44
TUCF17813002 ODHGRCQS  ATET INC 4 750% 0545/2046 DD 0504415 305 000.000 208,305 25 270,806 45 27,498 80
TUCF17813002 ODZ06RDED  ATAT INC 6250% 0245/2040 DD 031516 100,000,000 118,214,0 107,224.00 -10,880.00
TUCF17813002 ODZGRDFE  ATAT INC 6000% 0545/2040 DD 021 516 155 000,000 17541185 156,594 95 A8,817.00
TUCFITE13002 ODZGRDJE  ATAT INC 4500% 0300/2048 DD 0007H G 200,000,000 280,157 .02 266,857.20 2420073
TUCF17813002 ODZGRDKS — ATET INC 4550% 03/00/2040 DD 090746 365,000.000 34271000 314.192.00 2852701
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TUCF17813002 ODZGRDSE  ATAT INC 5450% 0340 /2047 DD 020947 412 000,000 402 159 45 40240040 24095
TUCF17813002 DDMGRHAS  ATET INC 5150% 11/ 5/2046 DD 11 M5A8E 140,000,000 133 519 8 1:30,009.20 3,520.40
TUCF17813002 002824BG4  ABBOTT LABORATORIES 4.750% 11/3002036 DD 11/2216 25,000,000 94131 .55 82,734.90 5,396.65
TUCFI7E13002 ODZBTVARD  ABEVIE INC 4.500% 0541 4/2035 DD D545 £15,000.000 £75.470.10 5,042 fi5 106 536 .45
TUCF17813002 ODZB7VASE  ABEVIE INC 4 700% 05/ 4/2045 DD D5M445 £5,000.000 95,308 .50 7720085 18,008 .95
TUCF17813002 (M&271AHZ  ALEXAMDRIA REALESTATE EQUITIE 4.300% 01 4 S/2026 DD 111 7HS £5,000.000 50,061.30 84087 265 407405
TUCF17813002 02H095AWS  ALTRIA GROUP INC 3 875% 09/ 62046 DD 094 616 170,000,000 168,692 70 120,492 40 -38,200.30
TUCFITE13002 026874042 AMERICAM INTERMATIONAL GROUR | 4.500% 0TH /2044 DD 07 614 470,000,000 502 251 80 41044210 5220070
TUCF17813002 026874008  AMERICAM INTE RMATIONAL GROUP | 4.750% 04/01 /2048 DD 0S/26M 8 120,000,000 119,205 60 109,514 40 048120
TUCFI7E13002 O3MGIEZE  AMGEM INC 4 400% 0501 /2045 DD 0501 M5 110,000,000 110 684 40 102,870,090 A6 ,81350
TUCF17813002 0324704098  AMADARKO FINAMCE CO 7 500% 05/ /2031 DD 042601 £70,000.000 731 652 M £74,053.50 £7 508 50
TUCF17813002 0325114Y2  AMADARKO PETROLEUM CORP 64508 00/ 5/2036 DD 001 Q06 160,000,000 128 067,70 172,800.00 AB167.70
TUCF17813002 032511BK2  AMADARKO FETROLEUM CORP 4 50066 O7H 5/ 044 DD OF07H 4 45000000 42140 25 35133.00 401625
TUCFITE13002 03360WABS  AMDEAVOR LOGISTICS LF JTESORO 5.200% 12012047 DD 112817 05,000,000 04,201 .06 25,526,560 £574.45
TUCF17813002 035240AM2  AMHEUSE R-BUSCH INBEV WORLDWADE 4. 375% 044 S2038 DD 040418 200,000.000 286,353 M0 258,738.00 27 64500
TUCFI7E13002 035240AM0  AMHEUSE R-BUSCH INBEY WWORLDYADE 4.600% 044 &2048 DD 004 & 435,000,000 415,030 45 2E0.87EAD 25,166,365
TUCF17813002 D46353ATS  ASTRAZEMECAPLC 4.000% 01M 72020 DD 084 7MS 75,000,000 74 602 50 73827 TE 6475
TUCF17813002 046353402  ASTRAZEMECAPLE 4.375% 02M 7/2042 DD 024 7M 2 75/000.000 74,208.00 7118025 20ers
TUCF17813002 0S5260BD6  BAT CAPITAL CORP 4.300% 05452037 DD OSM S48 7E5,000.000 780,008 72 5261 2055 46377023
TUCF17813002 OS526DBF1  BAT CARITAL CORF 4.540% DSA5/2047 DD 08/ 518 320,000,000 320,004,851 264,736.00 455,268 .81
TUCF17813002 OB0S1GFUS  BAMNK OF AMERICACORF 4.450% 030032026 DD 0303M 6 F0,000.000 74,718.00 £0,202.00 £.516.00
TUCF17813002 05051GGCT  BAMK OF AMERICACORF 4.18%% 11 /25/2027 DD 11/25M 6 40,000,000 41,770.60 35,446 80 3,324.00
TUCF17813002 05051GHGT  BAMK OF AMERICACORF WAR RT 0305/2020 DD 03/0541 8 130,000,000 128481 10 126,365.20 2500
TUCF17813002 05S40UAD7  BARRICK PD AUSTRALIAFINANCE P 5.950% 10/ 5/2020 DD 10M600 60,000,000 74,847.00 6308040 410,257 60
TUCFI7813002 1G6G3AC0  BRUCE MAMSFIELD UMIT 1 2007 PAG S50% 0601 2034 DD OTH 307 40551 810 1341510 20472 56 16057 46
TUCF17813002 12180LE02  BURLINGTOMN MORTHE RM SAMTAFE L 4.450% 124 5/2048 DD 0802 S 105000000 104 214 £ 102,255.30 495030
TUCF17813002 126650CNS  CWSHEALTH CORP §.125% 07/20/2045 DD 07720415 165,000.000 180,104 85 160,612 65 28,402 20
TUCF17813002 126650CU2  CWSHEALTH CORP 2.875% 0601 /2026 DD D525 6 120,000,000 115,051.20 109,295 40 £752.80
TUCFI7E13002 126650026  CWSHEALTH CORF 4.300% D3/25/2028 DD O&00M 8 185,000,000 182 208 40 180,857 .85 A.541.08
TUCF17813002 126650C%4  CWSHEALTH CORP 4.780% 03/25/2038 DD 030948 380,000.000 372453 36413580 S314.40
TUCFI7E13002 13646RAXE  CAMADIAN FACIFIC RR CO 6.125% 00452115 DD 094145 £55,000.000 874,520 80 761,791 20 12738 .60
TUCF17813002 14149¥BID8  CARDIMAL HE ALTH INC 4 .900% 0941 5/2045 DD 062345 55,000,000 59,116 75 49601 20 Q51555
TUCF17813002 16M75AZF  CHARTER COMMUNMIC ATIONS CPE RAT 6 2849 10623/2035 DD 1 /23416 515,000,000 601,220 45 528521.75 7270770
TUCF17813002 161 780N3  CHARTER COMMUNIC ATIGNS OPE RATI 5 750% 04/01 /2048 DD 044 7HE 236 000,000 234 208 72 220,058.70 4415002
TUCFITE13002 1720676L4  CITIGROUR ING 5525% 06M 5/2052 DD 060602 F0,000.000 20,202 10 1,471 60 77350
TUCF17813002 172067HSS  CITIGROUP ING 5 300% 0506/2044 DD 050641 4 31 000.000 3500016 30,804 20 £014.87
3/25/2M9 2:02:01 AM EDT Fage 16 of 20 Workbench Reparts

31



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813002 172967JC6  CITIGROUP INC 4 300% 14 /20/2026 DD 11201 4 50,000,000 53,657 60 76,929 60 £,728.00
TUCF17813002 172067KAS  CITIGROUP ING 4 450% 00/20/2027 DD 022045 260,000,000 264 57500 240,955.00 2372000
TUCF17813002 172967HJ2  CITIGROUP INC 4 B00% 0300/2026 DD 030916 210,000,000 223 486,20 207,257 .40 1622880
TUCFITE13002 1726THR1  CITIGROUR ING ¢ 750% 054 8/2046 DD 051 8416 135,000.000 147 452 70 12480210 22 550 60
TUCF17813002 172967KYE  CITIGROUP INC 3 200% 10/21 /2026 DD 4 021 M6 120,000,000 119,062 60 140,752.80 5,280.00
TUCF17813002 172967001  CITIGROUP INC VAR RT 01/ 0/2028 DD 014047 £0,000.000 52 806,40 77192 80 £E1360
TUCF17813002 172967LF4  CITIGROUP INC VAR RT O7/24/2028 DD 072447 165 000,000 167 400 75 155872.20 -1 528 55
TUCFI7E13002 172067LEE  CITIGROUR INC WAR RT 10/27/2028 DD 10/27H T 405,000,000 405,211,860 27750805 2021265
TUCF17813002 172967LU3  CITIGROUP INC VAR RT 01/24/2039 DD 01/24M8 255000000 254,015 70 227 TE3.65 26,231 85
TUCFI7813002 198280AHZ  COLUMBIAFIFELINE GROUF ING 5 800% 0601 /2045 DD 1 20146 190,000.000 23T 1540 20373510 E341010
TUCF17813002 20030MAFS  COMCAST CORP 5§ BS0% 06/ 52035 DD 060905 170,000,000 211 967 .40 186,367 60 25 60030
TUCF17813002 20020MCHMO  COMCAST CORP 4.080% 104152058 DD 10,0542 173000000 172101 .33 17582045 268012
TUCF17813002 20E05FPALS  COMCHO RESOURCES INC 4 850% 084 5/2048 DD 07021 8 75000.000 74,805.00 71,762 25 504275
TUCFITE13002 ZI086FATS  COMSTELLATION BRAMDS IMC 4.500% 05002047 DD 05004 7 20,000,000 £7,750.40 TEIT 60 A4,752.80
TUCF17813002 21086PAZ1  COMSTELLATION BRAMDS IMC 4.100% 02M 52048 DD 020718 210,000.000 20371676 177.002.70 2671605
TUCFI7813002 210E6FECT  COMSTELLATION BRAMDS IMC 4.650% 11/ 5/2028 DD 1062018 55,000,000 54 848,00 5477305 TZ08
TUCF17813002 21036PEDY  COMSTELLATION BRAMDS INC 5 250% 11/ 5/2048 DD 1062045 50,000,000 40,706 .00 £0173.50 377 50
TUCF17813002 21037T1AF7  EXELOMCORP 7.600% 04/01 /2032 DD 0352602 230,000,000 302,601 .80 286,344.00 A7,266.00
TUCF17813002 212015404  COMTIMENTAL RESOURCES IMC/AOK 4.000% 06/01 /2044 DD 05494 4 120,000.000 116,461 65 106,208 40 005328
TUCF17E13002 Z25433AFE  CREDIT SUISSE GROUF FUMDIMG GU 4,875% DSM 5204500 1MASHS 400,000,000 45,041 &0 3047640 £,565.20
TUCF17813002 25156PACT  DEUTSCHE TELEKOM INTERMATIOMAL WAR RT OFM 52030 DO 07 0600 200,000.000 205918 260,856.00 3606200
TUCF17813002 25179MANS  DEYOM ENERGY CORP 4.750% 05/ 5/2042 DD 05M 44 2 10,000,000 9,087 .40 ,648.70 44820
TUCF17813002 2517OMAJT  DEVOM ENERGY CORF 5.000% 06/ 5/2045 DD 0GHGH 5 00,000,000 83,021 .40 TOZE1.00 454040
TUCF17813002 25272KAR4  DELLINTERMATIOMAL LLE /14448 250% 07/ 5/2046 DD 060116 200,000,000 257,708, 216,552.00 <41,150.00
TUCF17813002 26441CA™  DUKE EMERGY CORF 3.060% 084 5r2047 DD 084 0MT 00,000,000 02 487 60 &1,220.50 -1,26810
TUCF17813002 2EM6EEAEE  KINDER MORGAN INC/DE 7.750% 01 M 5/2032 DD 014102 20,000,000 25,455 60 23,840.20 A 545 60
TUCF17813002 2B70TAFS  KINDER MORGAN ENERGY PARTHERS 4.700% 1101 /2042 DD 11084 2 40,000,000 38,723.20 34514 .00 3.800.20
TUCF17813002 20103DAME  EMERAUS FINANCE LP 4.750% 06/ 52046 DD 124516 165 000,000 180 645 20 158,647 50 21,967 80
TUCFITE13002 20273RATE  EMERGY TRAMSFER OFERATING LF 5.150% 0200 /2043 DD 01 f22H 2 15,000,000 1354010 1200870 550,40
TUCF17813002 20273RAZZ  EMERGY TRAMSFER OPERATING LP 5.0850% 10,01 /2043 DD 09M9M 3 155,000.000 164,477 26 14737245 4710840
TUCF17813002 20273REEE  EMERGY TRAMSFER OFERATING LF 4 000% 034 5/2035 DD 03245 155,000.000 163 324 45 138754 45 14 570,00
TUCF17813002 20273REFS  EMERGY TRAMSFER OPERATING LP 5.150% 03H 572045 DD 03M2ZM 5 165 000.000 150 250 &3 1:34,090.50 ABAB01E
TUCF17813002 20273RBJ7  EMERGY TRAMSFER OFERATIMG LP 6.126% 12/ 5/2045 DD 0G/Z3M 5 135,000.000 146 500,21 122,020.00 14 560,21
TUCF17813902 20273RELZ  EMERGY TRAMSFER OPERATIMG LP 5.300% 04M 5/2047 DD 01 MTH7 170,000,000 166,704 17 148,534 60 16,860 .57
TUCFI7E13002 2027SMAER  EMERGY TRAMSFER OFERATING LF §.000% 05/ S/2048 DD OGDEH & 5,000,000 4,945.00 4,860.05 75085
TUCF17813002 203721AF6  EMTERPRISE PRODUCTS OPERATING 6.875% 0301 2033 DD 02M 4103 00,000,000 118,202.30 140,203.20 500910
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TUCF17813002 203721 AP4  EMTERPRISE PRODUCTS OPERATING 6.650% 10/ 5/2034 DD 1 0/04104 170,000,000 221 149 &6 20344920 A7,700.40
TUCF17813002 20370v4wE  EMTERPRISE PRODUCTS OPERATING 5.700% 024 52042 DD 082441 45000.000 54,410,656 47,862 45 6,567 .40
TUCF17813002 20379vBAD  EMTERPRISE PRODUCTS OPERATIMNG 4.850% 03/ 5/2044 DD 031542 25,000,000 25 650,75 2424075 A.41000
TUCF17813002 2037OVBEZ  EMTERFRISE FRODUCTS OFERATIMNG 3.750% 021 /2025 D0 10M 444 300,000,000 402 12000 366,850.40 16,230 60
TUCF17813002 20379VBFY  EMTERPRISE PRODUCTS OPERATING 4.850% 10/ 5/2054 DD 104 414 150,000,000 164 112.00 145776.00 -18,336.00
TUCF17813002 20379vBM EMTERPRISE PRODUCTS OPERATING 4.000% 05/ S/2046 DD 0507 5 £000.000 £500.00 4,542.90 £66.10
TUCF17813002 20379vBIQ5  EMTERPRISE PRODUCTS OPERATING 4 .250% 02/ 52048 D0 02M 51 S 200,000,000 199,730 .m0 177.276.00 22,454 00
TUCFI7E13002 20570VBUE  EMTERFRISE FRODUCTS OFERATIMNG 4,800% 0201 2040 D0 1041 4 & 226 000,000 221 580 &2 218,576,265 201357
TUCF17813002 30161MANS  EXELON GEMERATION CO LLC 5600% 06M 52042 DD 12451 2 440000000 452 446 20 428,353.20 54,093 60
TUCFI7813002 30161MAQY  EXELON CORF 4 050% DGM /2035 DD 124154 6 206 000,000 ZEZTTI TS 206,44 50 27 367 26
TUCF17813002 31428XBS4  FEDEX CORF 4.950% 10/ 7/2045 DD 104 718 105 000,000 102 728 40 101 468 .85 A1 25055
TUCF17813002 2370324068 FIRSTEMERGY CORP 4.250% 07/ 5/2047 DD 06/2147 00,000,000 10042910 20,266,090 1058220
TUCF17813002 345277AE7  FORD HOLDINGS LLC 9.300% 0601 /2030 DD 03401 /28 134 000,000 180,370 14 156,793 40 5257674
TUCFITE13002 348370BRO FORD MOTOR CO 7.400% 1140172046 DD 110145 108 000,000 143 580 15 108,130.50 36,440.65
TUCF17813002 348370CA6  FORD MOTOR CO 7.450% O7M 62031 DD 074609 115,000.000 160,320 15 118,567 .30 21,761 85
TUCFI7E13002 351TTRAXS  ORAMGE SAS375% 014 3/2042 DD A ZH 2 1165 000,000 100,041 15 172,875.45 2616870
TUCF17813002 36164Q@NAZ  GE CAPITAL INTERMATICNAL FUMDI 4.418% 11A 52035 DD 0541 516 1,162,000.000 1,270,231 32 000,007 .74 PBO223 68
TUCF17813002 250604BF0  GEMERAL ELECTRIC CO 4.125% 10/00/2042 DD 10/0942 216,000,000 226 234,00 167,922.10 £7,245.00
TUCF17813002 37046VAF7  GEMERAL MOTORS CO 6.250% 1 0M02/2043 DD 04/02H 4 286000000 337 ETILE 267441 .00 70,452 05
TUCFI7E13002 37046VAKE  GEMERAL MOTORS CO 6.600% 0401 2035 DD 02/23H G 150,000,000 182,758 80 146,025.00 36,723.50
TUCF17813002 38146LAF3  GOLDMAMN SACHS GROUR INC/THE 5.150% 05/22/2045 DD 05/22M5 376 000,000 434 86 76 350,677 50 54,101 25
TUCF17813002 416515841  HARTFORD FINAMCIAL SERVICES GR 6.625% 033042040 D0 03/2340 150,000,000 208 650 .00 176,816.00 21,7534 .00
TUCFI7E13002 437076650  HOME DEFOT IMC/THE .000% 06M 52047 DD 060517 180,000,000 180 228,00 169,810.20 20,008 80
TUCF17813002 444850BE1  HUMARNAINC 4.950% 10,01 /2044 DD 094 414 55,000,000 74,865.05 6576735 £,097.70
TUCF17813002 458140B8G4  INTEL CORP 3 734% 12082047 DD OG08H & 201 000000 208 26 44 186,100,092 22 G682
TUCF17813002 45666FAHT  INTERCOMTINEMTAL EXCHAMSE INC 4 250% 09/21 /2048 DD 054 31 8 175 000,000 173,754 M 172,504 .33 A 24067
TUCF17813002 460146CN1  INTERMNATIONAL PAPER CO 5.150% 06/ 52046 DD 05/26/M 5 130,000,000 150 542 £ 122,049.20 28,403 40
TUCF17813002 46625HRX0  JPMORGAN CHASE & O 3 625% 1 201 2027 DD 1M 616 140,000,000 141 509 20 130,279,680 -1,220.40
TUCFITE13002 45647F fd  JPMORGAN CHASE & CO VAR RT 02222045 DD 0222HT 70,000,000 71,754.06 65,108,560 454845
TUCF17813002 46647FALD JPMORGAM CHASE & CO VAR RT 11416/2048 DD 1140417 170,000,000 173893 10 150,477 .20 2351690
TUCFITE13002 47E3THANE  JOHNSOMN CONTROLS INTERMATIOMAL STEF 07022064 DD 0702201 6 20,000,000 88124 .80 74,354 40 4377040
TUCF17813002 404550446  KINDER MORGAN EMERGY PARTHNERS 5.950% 014 572038 DD 062107 120,000,000 148,202 M 133,842.00 415 ,360.00
TUCF17813002 404550854  KIMDER MORGAM EMERGY PARTHERS 4.1509% 02/01/2024 DD 0205M 2 1,200,000.000 1,337 824 20 1,272,420.20 50,404 50
TUCF17813002 404568AH4  KINDER MORGAN INC/DE 5.550% 0601 /2045 DD 11 /26M 4 155 000,000 168,333 49 153,507 35 452614
TUCFITE13002 SO0TTLABZ  KRAFT HEIMZ FOODS CO 4.375% 05/ 2048 DD 05/24M G 410,000,000 401 157,20 2ETTT0.30 53 ,366.00
TUCF17813002 SO0P7LALD  KRAFT HEIMZ FOODS CO 5000% 07452035 DD 071 5M 6 200,000,000 3166133 272150.20 44,454 10
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TUCF17813002 53079EAZ7  LIBERTY MUTUAL GROUP INC 1444 5.500% 05/01 /2042 DD 051044 2 336 000.000 447 020 65 307,270.65 40,740.80
TUCF17813002 530830AZ2  LOCKHEED MARTIN CORP 4 S50% 094572041 DD 090911 £5,000.000 f2 56855 55,406 35 437280
TUCF17813002 53C830BK4  LOCKHEED MARTIN CORP 4 500% 05 5/2035 DD 11/231 5 70,000,000 72,491.00 T222810 £,262.90
TUCF17813002 55336VALd  MPLX LF 5.200% 03401 2047 DD O2ZH0AT 110,000,000 120,717 30 101, 25600 18 462 30
TUCF17813002 555122AE8  KEURIG DR PEPPER INC 14444 985% 05/25/2038 DD 05/25M 8 90,000,000 90,000.00 87,571 80 242820
TUCF17813002 S66122AG3  KEURIG DR PEPPER INC 14445 085% 05/26/2048 DD 0572508 200,000.000 200,000 .00 160,190.00 481000
TUCF17813002 555840402  MARATHON OIL CORP B200% 0345/2052 DD 030402 75000.000 90,625 58 22171 50 545408
TUCFITE13002 S58840AEG  MARATHON OIL CORF G500% 1040 /2037 DD 00/27.07 50,000,000 73154 .60 67.248.00 5,006,650
TUCF17813002 5S55840AMS  MARATHON OIL CORP 5200% 0640 /2045 DD 064 045 140,000,000 150,475 (8 120,365 60 2111249
TUCFITE13002 A58840AF1  MARATHON OIL CORF 4.400% 07452027 DD 072447 45 ,000.000 47 02814 4275000 426014
TUCF17813902 58013MEVZ  MCDOMALD'S CORP 4 600% D5/26/2045 DD 0S/26M5 260,000,000 200,243 20 252,009.80 3733340
TUCF17813002 S086ZEAHE  MIDAMERIC AN EMERGY CO 5200% 10/5/2026 DD 100606 30,000,000 32,647 .20 35,080,820 2 B6E.40
TUCF17813002 BOSTIRAGS  MOLSON COORS BREVING CO 3.000% 07M5/2026 DD 0707H 6 195 000,000 190 862 10 173,665.05 47187 05
TUCFITE13002 G1744G7Y0  MORGAN STAMLEY 4.250% 00082026 DD 0008 4 100,000,000 10, TE6,00 07.180.00 7 50600
TUCF17813002 617482v02  MORGAMN STAMLEY 6.375% 077242042 DD 071241 2 160,000.000 222 456 M 195,808.00 2664800
TUCFITE13002 GSIG30AES  MEWMONT MINIMNG CORF 5.875% 040142035 DD 032205 255,000,000 308008 20 27445650 24 54230
TUCF17813002 GSI630AME  MEWMONT MINING CORF 6.250% 100142030 DD 094 809 206 000,000 262141 70 224,451 15 37 BE0 .55
TUCF17813002 G5473QBFD  MISOURCE INC 4275% 05/5/2047 DD 0S/2217 250,000,000 274,020,000 222572.50 41,447 50
TUCF17813002 G5A044AG0  MOBLE EMERGY IMNC & 250% 114 52043 DD 11084 3 36,000.000 38,736.60 1,067 05 7 BROES
TUCF17813002 656044404  MOBLE EMERGY MG 5.050% 114 52044 DD 110714 205,000,000 216,161 15 176,550.85 30,580,230
TUCF17813002 G5S044AMS  MOBLE EMERGY IMC 4.950% 08/ 5/2047 DD 054 51 7 236,000.000 246 533 24 203,322.00 43,211 24
TUCF17813002 G55844BRE  MORFOLK SOUTHERM CORP 4 650% 01 5/2046 D0 110315 45000.000 51,392.70 45,868 95 £523.75
TUCFI7E13002 G58844E%D  MORFOLK SOUTHERM CORF 4.050% 08/ 52052 DD 0ZH 51 & 208,000,000 2515606 265,440.82 57 065,24
TUCF17813002 G55844BX5  MORFOLK SOUTHERM CORFP 2.842% 11012047 DD 05101 A1 8 55,000,000 56,407.00 40,264 65 £,542.35
TUCFITE13002 GEER07TEH4  MORTHROF GRUMMAN CORF ¢ T50% 0601 /2043 DD 0531 1 3 425,000.000 400 &40 A0 420545 25 £1 204 25
TUCF17813002 G86807EFPE  MORTHROP GRUMMAN CORP 4 030% 10M5/2047 DD 404 31 7 236 000.000 244 801 61 24373485 21 066 76
TUCF17813002 G677050AMS  OGLETHORPE POWER CORP 14445 050% 10/01/2048 DD 107304 8 290,000.000 287 975 &0 201 96620 3009040
TUCF17813002 677052440  OGLETHORPE POWER CORP 5.375% 11/01/2040 DD 11/084 0 425000000 503,841 75 468,865.50 3497325
TUCFI7813002 GE380XBFD  ORACLE CORF 2.200% 114 82037 DD 110047 150,000,000 157 216,80 140,274.00 7,041 50
TUCF17813002 G68380XBQ7F  ORACLE CORP 4.000% 11452047 DD 110047 236, 000.000 260 246 &0 218,940 50 31,267 30
TUCF17813002 GO4308HNO  FACIFIC GAS & ELECTRIC CO 4.260% 034 5/2046 DD 10515 401,000,000 37.035.60 31,0740 £057.20
TUCF17813002 G94308HYE  PACIFIC GAS & ELECTRIC CO 3.950% 1201/2047 DD 11,2017 50,000,000 49 694 50 37,556.00 1213950
TUCF17813002 T134480F0  PEPSICO IMNGC 2.480% 10/06/2046 DD 10/06M 6 120,000,000 16,415,680 106,502.40 o91z.20
TUCF17813002 71654QCL4  *PETROLECS MEXIC ANOS 6 350% 02M 2/2048 DD 084 218 183 000,000 171 264 &3 146,400.00 24,564 95
TUCFI7E13002 T18646ALE  FHILLIFS 66 4.875% 11/ 52044 DD 1M TH4 135,000,000 154 527 65 131,736.70 22,201 .05
TUCF17813002 7280064M1  BARRICK GOLD CORP 6.450% 104 52035 DD 04415104 £0,000.000 75,720,680 67.766.80 794280
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TUCF17813002 764713479  REYMNOLDS AMERIC AM IMC 5 150% 094 52043 DD 094 74 3 95,000,000 122 103 80 92,587 95 20 51555
TUCF17813002 7E17138B1  REYMNOLDS AMERIC AM IMC 5 850% 08/ 52045 DD 064 21 5 260,000,000 324 650 20 241,547 80 5313240
TUCF17813002 TE7Z0AAGT  RIO TINTO FIMANCE USA PLC 4.125% 02/21,/2042 DD 0821412 105 000,000 102 52575 101,210,558 431520
TUCFI7813002 TTHI00BEG  ROGERS COMMUNICATIONS INC 5.000% 034 5/2044 DD 03404 4 100,000,000 115,401 .00 103,950.00 -1 50200
TUCF17813002 7E516FARS  SABAL TRAIL TRANSMISSION 1444 4 632% 05/01/2038 DD 045048 190,000,000 190 164 40 184,562.20 £,602.20
TUCF17813002 78516FACE  SABAL TRAIL TRANSMISSION 1444 4 832% 05/01/2048 DD 04E0M 8 160,000,000 140 527 60 141,555.00 5242 60
TUCF17813002 S16851BH1  SEMPRAEMNERGY 3.800% 02/01,/2038 DD 014 248 135 000,000 133 539 50 115418.25 4842105
TUCFI7E13002 #16851BJ7  SEMFRAENERGY 4.000% 02/01/2048 DD 014 2H 8 55,000,000 54,260.70 4720815 7 051,55
TUCF17813002 S22582AM2  SHELL INTERMATIONAL FINANCE BY 5.500% 0325/2040 DD 032540 55000000 £9,146.00 6351070 £,635.30
TUCFITE13002 S225826%7  SHELLINTERNATIONAL FINAMNCE B 3.750% 004 202046 DD 004 24 & 501,000,000 50 46 20 65537 20 582000
TUCF17813002 S4#65vAl4  SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23M5 55,000,000 97 412.60 8654110 0,571 70
TUCF17813002 267220AC0  SUMCOR EMERGY IMC 7.150% 02/01,/2022 DD 01/2002 220,000,000 205,134 .40 268,572.80 26,461 &0
TUCF17813002 S6765BA02  SUMOCO LOGISTICS PARTHMERS OPER 5.350% 05M 5/2045 DD 114 7M4 480,000,000 47652079 424,867 20 £1 962 59
TUCFITE13002 S5765E441  SUMOCO LOGISTICS FARTMERS OFER 5.400% 10101 /2047 DD DQE1H T 260,000,000 236 520 57 22655250 006807
TUCF17813002 S7038WAL7  TELEFOMICAEMISIONES SAS213% O308/2047 DD 03054 7 310,000,000 351,803 80 283774.00 68,020 50
TUCF17813002 2804514%1  TENMESSEE GAS FIFELIME COLLC 7.000% 10A5/2028 DD 100008 260,000,000 302 025,00 283,057 .50 10 267 50
TUCF17813002 S82380CC1  TEXAS EASTERM TRAMSMISSION LP 7.000% 074 5/2032 DD 07 0202 100,000,000 127 740.mM 120,714.00 7 035.00
TUCF17813002 287217BB0  WWARMER MEDIALLC 2 200% 02A 52027 DD 120816 100,000,000 00,008.00 03220.00 £,076.00
TUCF17813002 S8732JANS  TIME WARNER CABLE LLC 7 300% 0701 /2055 DD 064908 145,000,000 144 147 .00 124, 56690 18,481 00
TUCFITE13002 887320402 TIME WARNMER CABLE LLC & 750% D6M 5/2030 DD 05/2000 176 000,000 204 033 15 17782275 ST 1040
TUCF17813002 S873204Y4  TIME WARNER CABLE LLC §.575% 11/ 5/2040 DD 1M ASM0 130,000,000 141 048 70 124157 80 -16,800.90
TUCF17813002 S8732JB08  TIME WARNER CABLE LLC 4 500% 094 5/2042 DD 08404 2 155 000,000 145 424 10 124,604 50 20,1960
TUCFI7E13002 S035T4AF0  TRAMSCOMTIMEMTAL GAS FIFE LINE .450% 08/01/2042 DD OTH 34 2 50,000,000 52,751.00 55,236,560 7 54,40
TUCF17813002 Q13THAB1  21ST CEMTURYFOX AMERIC A INGC 5.400% 10/01 /2043 DD 093013 20,000,000 92,942.00 02,324 80 £522.20
TUCF17813002 OM3THBDE  215T CEMTURYFOX AMERIC A ING & 550% 03A 52033 DD 0041 510G 100,000,000 131 437 .00 126,447 .00 499000
TUCF17813002 Q3THBEKD  215ST CENTURYF OX AMERIC A INGC 6 .150% 03/01 /2037 DD 0302407 190,000,000 248 831 £ 23305210 577950
TUCF17813002 O131HBQF  215T CEMTURYFOX AMERIC A NG 6.150% D2A /2041 DD 084151 120,000,000 160,304 &0 149,019 60 -10,2685.20
TUCF17813002 QO7E18EVE  UNMION PACIFIC CORP 4.375% 094 042035 DD 06/054 8 150,000,000 148,773 80 14740350 2 670,00
TUCFITE13002 QOTE1EEWYd  UMION FACIFIC CORP 4.500% 00/ 0/2045 DD 06/02H & 230,000,000 22076770 226,701 .50 2076.20
TUCF17813002 ©13017C%6  UMITED TECHMOLOGIES CORP 4.625% 1146204300 0816 S 170,000,000 166 676 85 164,167 .30 2511 65
TUCFI7813002 S13017CYE  UMITED TECHMOLOGIES CORF 4.128% 1146202800 084 6A S 186 000,000 184 D33 40 183270560 A 55300
TUCF17813002 @1324F0KS  UMITEDHE ALTH GROUP INC 3.850% 06/ /2028 DD 064948 40,000,000 39,931 20 40,436.00 504 80
TUCF17813002 Q1324PDQ2  UMITEDHE ALTH GROUF INC 4.450% 124 52048 DD 121 THE 160,000,000 160,720.00 164,592.80 305280
TUCF17813002 92343VCM4  VERIZOM COMMUNICATIONS IMC 5.01 2% 08/21 /2054 DD 022115 284 000000 200 442 13 274423 52 416,018 61
TUCFITE13002 0233VENVE  VERIZOM COMMUNMICATIONS IMC 4,.272% 01/ 52036 DD OTHSMS 100,000,000 180,012.00 177.435.30 -1 &TET0
TUCF17813002 02343vDUS  VERIZOM COMMUNMICATIONS IMC §.250% 031 62037 DD 034 6M 7 405 000,000 445 370 40 421 87635 23,404 05
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TUCF17813002 92343VEAS  WVERIZOM COMMUNMICATIONS IMC 4 500% 081 042033 DD 0SM0M 7 155 000.000 162 566 65 152,095 .95 0,569.70
TUCF17813002 Q2E624AX8  VIACOM INGC 6 .875% 0430/2036 DD 044 206 £5,000.000 73,752.00 60,755 40 3,997 50
TUCF17813002 Q2563PAUG  WIACOM IMC 5.850% 090012043 DD 02194 2 405 000,000 51218640 485,505.90 26 ,680.50
TUCFI7813002 Q2E8TWELS  VODAFONE GROUF PLC 5.000% 05/30/2038 DD 05/30/ & 75,000,000 73 678.00 TOETETS 530225
TUCF17813002 92857WEIM1  WVODAF ONE GROUP PLC 5.250% 05/30/2048 DD 05/30M 8 150,000,000 140,783 27 140,826.00 595727
TUCF17813002 Q20160AYS  “VULCAMN MATERIALS CO 4 700% 0301 /2045 D0 090148 245 000,000 244 72315 212,711 45 32,011 70
TUCF17813002 Q3M42EC3  WALMART INC 4.050% 06/29/2048 DD 0627 & 250,000,000 246 747 50 248,755.00 2,007 50
TUCFI7E13002 Q4073VEFE  AMTHEM INC 5.100% 01 M 52044 DD 08061 3 126 000,000 145801 25 126,841 .26 -10,050.00
TUCF17813002 Q40748507 WELLS FARGO & CO 4.900% 11172045 DD M MTHS 150,000,000 168 550.4 146,262.00 23,268 41
TUCFI7E13002 OSO467EES  WILLIAMS COS INCTHE 7 800% 01 M &2031 DO 01 A 701 50,000,000 50,278 10 50685 50 02 60
TUCF17813002 QB457E%  WILLIAMS COS INCTHE 5.750% O6/24/2044 DO O6/24/14 £0,000.000 £4,218.00 60,301 80 S816.20
TUCF17813002 OBO40LACO  WWILLIAMS COS INCTHE 5.100% 094 &2045 DD 0203415 260,000,000 281 528 04 240,210.20 41,408 24
TUCF17813002 QBS50FAF1  WALLIAMS COS INCTHE 6.500% 044 52040 DD 020940 390,000,000 460 145 52 414,574.20 £4,271 B2
TUCFITE13002 OS0S0FAKD  WWILLIAMS COS INCTHE 5.800% 11/ 5/2043 DD 114843 26,000,000 100,119.80 25,380,320 14,720.50
TUCF17813002 OBOSOFAPD  WILLIAMS COS INCTHE 4.900% 01 4 S2045 DD 06/27/M 4 115,000.000 122,000 05 104,267 05 47.733.00
IQTAL CORPORATE DEET INSTRUMENTS £9.644,33008 81,572,584.66 4.071,745.42

CORPORATE STOCH - PREFE RRED

TUCF17813702 0G0605FL3 BAME OF AMERIC ACORP WAR RT 12031/2040 DD 03M 518 200,000.000 200,000.00 182,000.00 -18,000.00
TUCF17213702 172067G07 CITIGROUP IMNC WAR RT 12/31/2040 DD 10/20M 2 250,000,000 265.027.00 2221450.00 -37.7ET.A0
TUCF17813702 17296702 CITIGROUP INC WAR RT 12/31/2042 00 1M 3M5 S0,000.000 53187.80 48.812.50 -4.375.00
TUCFI7E13T02 2300604805 GEMERAL ELECTRIC CO VAR RT 12/31/204900 014201 G 00,000,000 584,170.00 450,000.00 -125,170.00
TUCF17813702 902973470 US BAMNCORP VAR RT 1273152040 DD 02M 347 400,000.000 108 .255.00 94,000.00 -14.255.00
JOTAL CORPORATE STOCH - PREFERRED 1.211,550.00 1.011,962.50 199.587.50
OTHER INVESTRNENTS
TUCFI1TE13702 0ZT6SUDM AMERICAM MUMI PWwWwR-OHIC INC OH 5.939% 02152047 DD 09/28M0 G00,000.000 a7 .a0s.m TAZE2G.00 -35.082.00
TUCFI7213702 12022TALG BURBAMK CAWTR & PWyR ELET REWE §.323% 06/01/2040 DD 033110 200,000,000 28625100 287162.00 1.917.00
TUCF17813702 130630 AES CALIFORMIAST WAR RT 040152047 OD 0452747 F00,000.000 70172200 694,921 .00 £.741.00
TUCFA7813702 12077CTLE CALIFORMIAST UMY REVEMUE 6.484% 11401/2041 DD 040640 400,000.000 550,720.00 531,508.00 -19.212.00
TUCFI7E13T02 5446526ES LOS ANGELES CAWSTWTR S5 REVE 5.713% 06012030 DD 10/ 2140 400,000,000 S06,020,00 427 .544.00 -18536.00
TUCFA7813702 S44T3EMNSD LoS AMGELES CHTY CAPUBLIC WyHS 7 .61 8% 08401 /2040 DD 4172340 S00,000.000 F76 690.00 3027500 46,41 5.00
TUCFI7E137T02 592500 ZMG MET TRAMSFRTM AUTH MY DEDICATE 6.020% 11M5/2040 DD 0342510 100,000,000 13270200 122071.00 -10.721.00
TUCF17813702 G429022E2 MEW ORH ST DORM ALUTH ST PERSO 5.289% 031 5/2033 00 10M410 400,000.000 469 182.00 457 152.00 -12,026.00
TUCF17813702 650035700 MEWY YORHK ST URBAMN DEV CORP REV 5.770% 03M 5/2039 D0 120408 400,000,000 480,028.00 450,433.00 -28.,540.00
TUCF17813702 622051409 O AR GOVERMMEMT IMTERMATI 1444 3.875% 03/08/2022 DD 030347 400,000.000 402 400.00 373444 .00 =28 956.00
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TUCF17813702 74727P AN QATAR GOVERMMENT INTERMAT 1444 3 .875% 04/23/2023 D0 0442315 300,000,000 207 966 0 303,399.00 5433.00
TUCF17813702 74727 AX0  QATAR GOVERMMEMT INTERMAT 1444 4 500% 04/23/2025 DD 042315 200,000,000 100,346 M 208,750.00 0.404.00
TUCF17813702 TOTBSRTHS  SAN FRAMCISCO CITY 8 CHMTY CA P 6.000% 11/01/2040 DD 020440 200,000,000 257 572,00 247,322.00 -10,234.00
TUCFITE13702 804 3TAJE  SAUDI GOVERMMENT INTERMAT 14446 000% D4M 72040 DD 044 THE 400,000.000 301 304 .00 386,044 .00 £.260.00
TUCF17813702 S8E80LAAT  TOBACCO SETTLEMENT FIN ALTH W 7.467% 0601/2047 DD 062607 385 000,000 374 223 85 377196.05 287220
TUCF17813702 Q1412GEAD UMV OF CALIFORMIA CA REVEMUES 6.206% 051 5/2050 DD 09/30/0 200,000.000 244 706 M 230.452.00 £:314.00
TUCF17813702 QOF133C84  US TREAS BD FUTURE (CBT) EXP MAR 18 25.000 ooo 167,968.75 167 96875
TUCFITE13702 QOF130004  US10WR TREAS MTSFUT (CBT) EXF MAR 10 114,000 ] 727003 AT ETO.03
TUCF17813702 QOF167L0C  90DAY EUROFFUTURE (CMEYE XP DEC 20 £41.000 ooo 108,057 .50 108,037 50
TUCF17813702 QOFZ07TAQ4A  FED FUND 30DAY FUTURE (CETIEXF JaM 18 11.000 oon A,305.05 A 30505
TUCF17813702 QOFFO0CEA  US ULTRABCMD (CBT) EXP MAR 19 5.000 ooo 67,004 95 7 004 95
TUCF17813702 Q0QACESJ0  CDSSFULREFUBLIC OF ITALYR 100BRS 2021 JUN 20 200,000,000 2,867,596 f28.24 216052
TUCF17813702 Q9QACECLS  CCP RS R LIBSM 100BPS P 2.25% 2046 DEC 21 CME 1,800,000.000 124 424 35 223,241 78 98,817 43
TUCFI7E13702 Q0QADTMIG  CCF CDX.EF UL CDX.MAIG 31 R1% 2023 DEC 20 I1CE 4,4000,000.000 50,751.00 24424 40 45,367 50
TUCF17813702 EDF306C95  EUROCBUNMD FUTURE (EUX) EXP MAR 19 -£.000 ooo 0.858.25 0.888.25
TUCFITE13702 LABDETENT  ARGEMTINABOMNAR BONDS VAR RT OH03/2022 74,000,000 3,011.2 188242 202887
TUCF17813702 LABF1GH4  ARGEMTINAFPOM POLITICAMONETAR VAR RT O8/21/2020 4 262,000.000 233 BES 43 126071 69 10859374
TUCF17813702 NASQDOATO CDSSFULREFUBLIC OF ITALYR 100BFS 2020 JUM 20 600,000,000 823771 3,061 48 £,186.25
TUCF17813702 NASQDIDOD CDSSPULREFUBLIC OF ITALY R 100BPS 2020 JUM 20 £00,000.000 5,237 7 3,051 46 18625
TUCF17E13702 NASQDIGHD CDSSFULREFUBLIC OF ITALY R 100BFS 2020 JUM 20 100,000,000 1,372.05 508 .58 64,37
TUCF17813702 NASQDJOM4 CDSSPUL REFUBLIC OF ITALYR 100BPS 2019 MAR 20 1.,400,000.000 1252509 235818 10,227 80
TUCF17813702 NASQDRL43Z CDS SFUL PETROLEO BRASILEIRC R 100BPS 2019 JUN 20 100,000,000 244 59 10078 4381
TUCFI7E13702 NADQEZ428  CDS SF UL BHF BILLITON LMITE R 100BF S 2021 JUKM 20 100,000,000 2,334.25 1,552.42 FE0.EE
TUCF17813702 NASQEZBME CDSSPULREPUBLIC OF ITALYR 100BPS 2021 JUN 20 200,000,000 2,957,956 fag.24 216052
TUCFI7E13702 NASQEZCOZ CDSSFULREFUBLIC OF ITALY R 100BFS 2021 JUN 20 200,000.000 2867 86 fEE a4 2 A6052
TUCF17813702 NASQEEXPE CCP _IRS. R USD-LIBOR-BBASM CM PAY 1 75% 2026 DEC 21 1,500,000.000 75 654 56 97,797 29 2214243
TUCF17813702 NASQEFSKS CDSSFUL REFUBLIC OF ITALY R 100BFS 2020 SEP 20 200,000.000 284308 1,012.60 183120
TUCF17813702 NASQEJAVZ CCP _IRS. R USD-LIBOR-BEAIM CM PAY 233% 2025 ALG19 200,000,000 18967 3,600.90 3411 23
TUCF17E13702 NADQENFD  CDSSFULREFUBLIC OF ITALYR 100BFS 2020 DEC 20 1,100,000.000 1617048 5,545,560 062470
TUCF17813702 NASQEAWND CCP _IRS. R USD-LIBOR-BEAIM CM PAY 2 50% 2046 JUM 15 4 600,000.000 70,652,526 337 44367 266,761 31
TUCF1TE13702 NASQEXWLD CCF_CDS. SF ULBERKSHIRE HATHAREC 100BFS 2020 DEC 20 300,000.000 5,325.80 387270 245310
TUCF17813702 NASQF1EES  CDS SP UL ARGENTINE REPUBLIC R S00BFS 2022 JUM 20 100,000,000 11,702 B 557387 2027648
TUCF17813702 NADQF4004 CCP_CDS. SP ULMETLIFE INC. C REC 100BFS 2022 DEC 20 500,000,000 1,215.80 5472.00 £,442.50
TUCF17813702 NASQF4GK4 CDSSPUL REFUBLIC OF COLOMEI R 100BPS 2022 DEC 20 200,000,000 -HE 56 227056 A 863.00
TUCF17813702 NADOF4TRE  CDSSFUL REFUBLIC OF COLOMBEI R 100BF S 2022 DEC 20 200,000,000 -416.56 227056 A 863,00
TUCF17813702 NASGFSETS  CXTSP ULCDXMAHY29R SO0BPS 2022 DEC 20 £00,000.000 102,300.14 TEEI0.31 2868080
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TUCF17813702 MASQFSVES CCP_CDS. SP UL THE SHERWNAML REC 100BPS 2022 DEC 20 100,000,000 2,017 .40 B68.50 4,348 60
TUCF17813702 NASQFED3E CCP_CDS.SP ULBRK CME REC 100BPS 2022 DEC 20 200,000,000 4 485 £0 2,606.40 1,879.20
TUCF17813702 NASQFOWCZ  CCP_CDS. SP ULDISHM_DDBSC CME REC  S00BPS 2022 DEC 20 200,000,000 2,667 .43 £,095.40 15 662,88
TUCFI7E13702 NASQFASLE  CDX SF UL CMBXMABEE S 1 R 300BFS 2055 SEF 17 400,000.000 -44 376,08 45,574 00 4109801
TUCF17813702 NASQFCOS2 CCP_CDS. SP UL BERKSHIRE HATHAREC 100BPS 2021 DEC 20 300,000,000 595120 4,410.90 2550.30
TUCF17813702 NASQFDEDD CXT SP ULCDXMAHY2? R SO0BPS 2021 DEC 20 450,000.000 72,156.07 53,260 56 18,586 51
TUCF17813702 NASQFDTY4 CXTSP ULCDXMAHYZ7 R OBPS 2021 DEC 20 350,000,000 56121.29 41,431 88 14 659 51
TUCFITE13702 NADOFESES CCF_CDS. SF ULWIACOM INC.CME REC 100BF S 2021 MAR 20 100,000,000 603 20 118510 551,00
TUCF17813702 NASQFESSS CCP_CDS.SP ULMETLIFE INC. € REC 400BP S 2020 MAR 20 250,000,000 45092 75 2,446 75 2 446.00
TUCF1TE13702 NASGFEOKE CXT SF ULCDXMNAHYZT R SO0BFS 2021 DEC 20 300,000.000 48,104 .05 3551304 250101
TUCF17813702 NASQFEMUD CCP_CDS. SP UL AMADARKO PETROL REC  100BPS 2020 DEC 20 100,000,000 162380 112820 494 30
TUCF17813702 NASQFESAD CCP_CDS. SP ULPRUDENTIALFINAREC 100BFS 2020 DEC 20 500,000,000 10,200.00 6,770.00 4,021.00
TUCF17813702 NASQFEWAS CCP_CDS.SP ULPRUDENTIALFINAREC 100BPS 2020 JUN 20 300,000,000 5822 40 347550 2346890
TUCF17E13702 NADQFQGEE CCF_CDS. SF ULMETLIFE IMC. C REC 100BF S 2022 JUN 20 450,000,000 11,114 55 5,068.70 £,045.85
TUCF17813702 NASGFT405  CDS SP UL KINGDOM OF SAUDI AR R 100BP S 2022 JUN 20 400,000.000 201636 227212 44 24
TUCFITE13702 NADOFTALY  CCF_CDS. SF ULMORGAN STAMLEY REC 100BFS 2020 DEC 20 300,000,000 5747.10 311850 252860
TUCF17813702 NASQFTMN4S CCF_CDS.SP UL THE GOLDMAN SAC REC 100BPS 2022 JUM 20 400,000,000 591400 3,206.80 £E17.20
TUCF17813702 NASQFTTKE CCP_CDS. SF ULGS CME REC 100BF S 2020 DEC 20 200,000.000 5,760.00 2,770.50 298050
TUCF17813702 NASGFUADY CDSSP UL KINGDOM OF SAUDI AR R 400BP S 2022 JUN 20 400,000.000 201636 2272A2 44 24
TUCF1TE13702 NASQFUAQT CDSSFULFETROLEOS MEXICANOS R 100BFS 2022 JUN 20 400,000,000 0,305 58 23053 58 A3747.70
TUCF17813702 NASQGEZAI  CDSSPULREFUBLIC OF SOUTH AR 100BP S 2023 JUM 20 100,000.000 000 450790 450790
TUCF17813702 NASQGE363  CDSSPUL UMITEDMEXICAN STATR 100BPS 2023 DEC 20 100,000,000 ooo 2,450.06 2 480.06
TUCFITE13702 NADQGSAT?  CDSSFUL UMITED MEXICAN STATR 100BFS 2023 DEC 20 400,000,000 000 0,056,268 005626
TUCF17813702 NASQGSKGZ CDSSPULREPUBLIC OF SOUTH AR 100BP S 2023 DEC 20 300,000.000 000 -16,250.07 -16,250.07
TUCF17E13702 NASQGEHNS CCP _CDX. BF UL COXMAHY.3 CMPAY SO0BFS 2023DEC 20 500,000.000 00z 0,066 50 0.0 52
TUCF17813702 NASQGTSSY  CCP_CDS.SP UL GEMERAL ELECTRIREC 00BPS 2023 DEC 20 500,000,000 003 27401 40 27401 43
TUCF17813702 NASQGTIOE  CXTSP ULCDXMAHY3 R SO00BPS 2023 DEC 20 100,000.000 12612.22 837625 423507
TUCF17813702 NASQGTUS! CCP_CDS.SP ULFORDMOTOR CRED REC S00BPS 2023 DEC 20 200,000,000 26,951 .00 22,507 .00 4 444 00
TUCFITE13702 NADQGHWST CCF_CDS. SF ULDISH DBS CORFORREC SO0BFS 2023 JUNM 20 300,000,000 00z 803540 EEY-cE
TUCF17813702 NASQGKKIZ CCP_CDS.SP ULDELL IMC. CME REC  100BFS 2023 JUM 20 100,000.000 oo 587110 8871
TUCF17E13702 NASQGLNES CDSSFULIMEXR 100BPS 2023 JUN 20 200,000.000 000 557740 557740
TUCF17813702 NASQGMHOZ CDS SPUL UMITEDMEXICAN STATR 100BFS 2023 JUM 20 1,000,000.000 ooo -17,886.98 17 866,98
TUCF17813702 MNASQGMYES CCP_CDS. SP ULFORDMOTOR COMP REC S00BFS 2023 JUM 20 100,000,000 14,211.70 10,588.90 427280
TUCF17813702 NASQGYDHS CCF _IRS. R USD-LIBOR-BEASM CM PAY 275% 2020 DEC 19 1,100,000.000 7 22555 A.757.280 5982 64
TUCFITE13702 NADQGEID4 CCF_CDS. SF ULTOLL BROTHERS REC 100BFS 2023 JUM 20 100,000,000 oo 2,520.00 2530.01
TUCF17813702 NASGHAMA1 CCP_CDS.SP UL GEMERAL ELECTRI REC 100BPS 2020 DEC 20 200,000.000 00z 2,304 .80 230482
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TUCF17813702 NASQHBEE CCF _IRS. R USD-LIBOR-BBEASM CM PAY 319% 2023 NOW 27 400,000,000 001 0,596 65 0,596 66
TUCF17813702 NASQHCCEE CCF _IRS. R USD-LIBOR-BBASM CM PAY 3% 2028 DEC 03 400,000,000 001 1290052 1290053
TUCF17813702 NASQHCUKE CCP RS, R USD-LIBOR-BEAIM CM PAY 3.05% 2023 DEC 05 400,000,000 001 £,596.40 £,596.41
TUCFI7E13702 NASQHCYKEZ  CCF RS, R USD-LIBOR-BEASM CM PAY 306% 2023 DEC 07 500,000,000 oot 1098095 10,950 96
TUCF17813702 NASQHDRUG CCF RS R USD-LIBOR-BBASM CM PAY 308% 2023 DEC 11 400,000,000 001 Q417522 947523
TUCF17813702 NASQHDZE! CCF RS, R USD-LIBOR-BEAIM CM PAY 312% 2023 DEC 12 400,000,000 001 009149 0991 80
TUCF17813702 NASQHELSS CCF _IRS. R USD-LIBOR-BEASM CM PAY 304% 2023 DECA7 400,000,000 001 545822 £458.23
TUCFITE13702 NADOHE YKE CCF RS, R USD-LIBOR-BEASM CM PAY 205% 2023 DEC 10 400,000,000 oo £,057.70 £057.71
TUCF17813702 NASQHFGRO CCP _IRS. R USD-LIBOR-BEASM CM PAY 2 0% 2023 DEC 21 300,000,000 001 432424 452425
TUCFI7E13702 NASQHG083 CCF RS R USD-LIBOR-BEASM CM PAY 2 03% 2023 DEC 27 400 000,000 oot 31002 £.31003
TUCF17813702 NASQHGZYE CCP _IRS. R USD-LIBOR-BEAIM CM PAY 2.91% 2023 DEC 28 400,000,000 001 £,040.84 £,040.85
TUCF17813702 NASQHHBHZ CCF _IRS.R USD-LIBOR-BBASM CM PAY 203% 2023 DEC 31 700,000,000 iyl -11,525.82 -1 52680
TUCF17813702 NASQHHGEY CCP RS R USD-LIBOR-BBASM CM PAY 203% 2024 JAN 02 500,000,000 001 5,031.40 5,031 .4
TUCFITE13702 NASOHHKLY CCF RS, R USD-LIBOR-BBASM CM PAY 2E7% 2024 JAM 03 300,000,000 oo 2,067.80 2067 81
TUCF17813702 XXOQF4MC1  CCP_CDX.BP ULITRAXX_EUROPE _2FAY 100BPS 2022 DEC 20 3,700,000.000 120630 81 5451602 65,114 79
TUCF17E13702 XxX0QFMQF1  CDSSFUL UMICREDIT SOCIETAR 100BF S 2010 DEC 20 100,000,000 406 24 471744 221343
TUCF17813702 XXOQFSRM2 CCF_CDS.SP UL TELEFOMICAS AREC 100BPS 2022 JUN 20 200,000,000 366106 222023 44173
TUCF17813702 XxX0QGOK07 CCP_CDS. SF ULWWYCME REC 100BFS 2022 JUM 20 200,000,000 025 36 £07.18 A.582.54
TUCF17813702 Xx0QG3G7  CCF RS R EUR-EURIBOR-REUTERS PAY 1.5% 2040 MAR 20 100,000,000 2301 £ ZA4062 £.532.26
TUCFI7E13702 Xx0QGE747  CCF_CDS. SF ULROLLS CME REC 100BFS 2023 DEC 20 100,000,000 oo A,528.00 A,520.00
TUCF17813002 O72024M00  BAY AREACATOLL AUTH TOLL BRI 6.263% 0401/2040 DD 110508 95,000,000 140,345 40 12020310 -11,052 30
TUCF17813002 13063A5G5  CALIFORMIAST 7 5508 04/01 /2050 DD 042509 740,000,000 1,164,471 40 1,060,087 .00 104,384 40
TUCFI7813002 130638007  CALIFORMIAST 76008 11/01/2040 DD 12/01 M0 75,000,000 110,760.75 100,215,758 -10,554.00
TUCF17813002 168863CE6  CHILE GOVERNMEMT INTERMATIORN AL 3 S60% 06¢21/2047 DD 0621417 125 000,000 128375 116,562.50 -1,212.50
TUCFI7813002 108325BRS  COLOMELA GOVE RMMENT INTERMATIO 5 G25% 02262044 DD M /254 4 340000000 380,300 .00 360,540.00 -38,760.00
TUCF17813902 1953250F7  COLOMEIA GOVE RMMENT INTERMATIO 4 500% 03M 52020 DD 10M 24 8 75000000 74,521 50 74157 50 38400
TUCF17813002 38611TAVE  GRAMD PARKWAY TRANSPRTN CORP T 5.154% 10,01 /2042 DD 080113 200,000,000 2332160 234,855.00 167200
TUCF17813002 54433CPA4  LOS ANGELES CACMNMTY CLG DIST 6.750% 05/01/2049 DD 072210 375 000,000 552 063 75 542,201 .25 38,862 50
TUCFITE13002 544645520  LOS ANGELES CAUMIF SCH DIST 5.7580% 0701 2034 DD 104 500 260,000,000 318,707 80 205,827 50 22,070.00
TUCF17813002 S7604TADS  MASSACHUSETTS ST TRAMSPRTM FUN 573196 O6/01/2040 DD 12/23M0 326,000,000 423 858 80 306,396.00 27 462 50
TUCFI7E13002 G461 300035 MEWY JERSEY ST TURMFIKE AUTH 7.4 4% 01 /01,2040 DD 028109 190,000,000 203 268 &0 267.710.00 26 568 &0
TUCF17813002 G4972FT30  MEW YORK CITY MY MUMIWTR FIN 5.724% 064 552042 DD 06/20/0 350,000,000 474 400 50 43797950 36,421 .00
TUCF17813002 T3358WJAZ  FPORT AUTH OF NEWY YORK & MEWY JE 4.458% 1041 /2062 DD 10/ 042 286 000,000 320,008 .05 280,061 .85 2012620
TUCF17813002 750942849  URUGUAY GOVERNME NT INTERNATION 5.100% 064 82050 DD 06H M4 310,000,000 344 100,00 304, 265.00 -30,835.00
TUCFITE13002 SB272EWME  TEXAS ST 4.5681% 0401 /2040 DD 0X/201 0 450 000,000 53247180 S0, 873,00 27 50850
TUCF17813002 QIB6QATI  MEXICO GOVERMMENMT INTE RMATIOM AS 750% 10M 2/2110 DD 104 240 440,000,000 468,600 .00 413,600.00 £5,000.00
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TUCF17813002 Q1086QBF4  MEXICO GOVERMMENMT INTE RMATIOM A 4 B00% 01/23/2046 DD 012315 190,000,000 181 76G 25 168,245.00 1352325
TUCF17813002 Q1087EABE  MEXICO GOVERMMENMT INTE RMATIOM A4 350% 014 572047 DD 084146 280,000,000 267,400 .00 230,960.00 27.,440.00
TUCF17813002 Q1087BADZ  MEXICO GOVERMMEMT IMTE RRATIOM A 4 B00% 02/ 0/2048 DD 104047 55,000,000 51,700.00 42,212.50 288750
TUCFI7E13002 I ZFTYT UMV OF CALIFORMIA CAREVENUES 5.770% 051 5/2043 DD 0872700 250,000.000 326,000 00 300,802 .50 26,187 50
TUCF17813002 @41 2GDF5 UMV OF CALIFORNIA CA REVENUES 5.946% 051 5/2045 DD 09/3040 300,000,000 392 807 M 372,546.00 20,361 .00
TUCF17813702 QOQACSONC RSP USD 307 47BPS R 3.23% PUT FEB 10 003.230 ED 021919 500,000.000 0,580.50 13712 5,200 63
TUCF17813702 Q9QACS90K RSP USD 30% SBFS R 3.2% PUT MAR 19 003200 ED 031819 500,000,000 708275 2,085.90 4 095 85
TUCFI7E13702 Q0QACE0QC  IRSF USD 307 R 100 BF S 27% PUT MAY 10 002 TOOED 054 3M4 700,000,000 33,510.80 3686802 334852
TUCF17813702 QOQACEOIRY  IRS P USD 30% R 100 BPS 245% PUT JUN 19002 450 ED 062818 300,000,000 23,464 11 20,050 61 5 56650
TUCFI7E13702 QOQACEORY IRSF 30R 100 BFS 2.45% FUT JUN 190 002 450 ED Of2819 800,000.000 5257006 77414 06 1484400
TUCF17813702 Q9QACOSTE  IRSP USD 307 R 100 BPS 271% PUT ALIG 19 002.710 ED 082619 2 300,000,000 122 486 50 141,635.38 1914888
TUCF17813702 NASQGECSEE CCF IRSFP US0003W R 2.04% CALLFEB 20 02,040 ED 021820 3,150,000.000 23,100.00 34,562 67 11,452 67
TUCF17813702 (MFO32625  COMMIT TO PUR FRMA SF MTG 3 S00% 0201 /2040 DD 020149 -1,000,000.000 993 125.m -909,070.00 £,945.00
TUCFITE13702 QOOCEKUST  SWAPASDACITI CASH COLLATERAL VAR RT 01/01/2040 DD O7AH 02 260,000,000 -260,000,00 -260,000.00 0.00
TUCF17813702 Q0QU23070  MOMURAFIM. CASH COLLATERAL WAR RT O1/01/2040 DD 07 /0108 -10,000.000 -10,000.00 -10,000.00 0.00
TUCFITE13702 QOOUFMUSE  SWAPASDAJFM CASH COLLATERAL WAR RT O01/01/2040 DD 07/ 08 100,000,000 -100,000.00 -100,000.00 0.00
TUCF17813702 QOMSCDOS  DOM MFACASH COLL MSC VAR RT 01401/2040 DD 070108 260,000,000 -260,000 .00 -260,000.00 0.00
TUCF17813702 QOOUBSDO1  DOM MFACASH COLLUBS WAR RT 01/01/2040 DD 070102 260,000,000 -250,000.00 -260,000.00 0.00
TUCF17813702 00QACOAY4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 -200,000.000 oon 0.00 0.00
TUCFITE13702 QOQACECMA  CCF IRS R LIBEM 100BF S F 2 25% 2.260% 12/21 2046 DD 12721 16 -1,800,000.000 000 0.00 0.00
TUCF17813702 00QADTM24  CCP_CDX.SP ULCDXMAIG 31 R1% 2023 DEC 20 ICE -4,400,000.000 -0.m 0.00 0.09
TUCF17813702 Q0QADBCES CXT_SP ULCDXMAHY.27 R S00BPS 2021 DEC 20 -300,000.000 ooo 0.00 0.00
TUCFITE13702 NADODOALT CDS_SF UL REFUBLIC OF ITALYR 100BFS 2020 JUM 20 -500,000.000 000 0.00 0.00
TUCF17813702 NASQDIDE4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -600,000.000 000 0.00 0.00
TUCFITE13702 NASGDOGISE CDS_SF UL REFUBLIC OF ITALYR 100BFS 2020 JUM 20 100,000,000 oon 0.00 0.00
TUCF17813702 NASQDJIONZ  C€DS_SP UL REPUBLIC OF ITALY R 100BPS 2049 MAR 20 -1,400,000.000 ooo 0.00 0.00
TUCF17813702 NASQDRLED CDS_SP UL PETROLEO BRASILEIRO R 100BFS 2019 JUN 20 100,000,000 ooo 0.00 0.00
TUCF17813702 NASQEZEHZ CDS_SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 200,000,000 ooo 0.00 0.00
TUCFI7E13702 NADQEZ435  CDS_SP UL BHF BILLITOM UMITE R 100BF S 2061 JUN 20 100,000,000 000 0.00 0.00
TUCF17813702 NASQEZBRS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200,000,000 ooo 0.00 0.00
TUCF1TE13702 NASQERCHS CDS_SF UL REFUBLIC OF ITALYR 100BFS 2021 JUN 20 -200,000.000 oon 0.00 0.00
TUCF17813702 NASQEEXSZ CCP _IRS._R USD-LIBOR-BBASM CMFPAY 1 75% 2026 DEC 21 -1 500 ,000.000 ooo 0.00 0.00
TUCF17813702 NASQEJAYE CCP _IRS. R USD-LIBOR-BBAZM CMPAY 2.33% 2025 AUG 10 200,000,000 iyl 0.00 -0m
TUCF17815702 NASQEMIHS CDS_SP UL REPUBLIC OF ITALY R 100BPS 2020 DEC 20 -1,100,000.000 ooo 0.00 0.00
TUCFITE13702 NADQEWADD CCF RS, R USD-LIBOR-BBAZM CMPAY 2.50% 2046 JUM 15 -4,500,000.000 000 0.00 0.00
TUCF17813702 NASQEXWMS CCF_CDS._SF ULBERKSHIRE HATHAREC 100BPS 2020 DEC 20 -300,000.000 ooo 0.00 0.00
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TUCF17813702 NASQF1EHE CDS_SP UL ARGENTINE REPUBLIC R S00BFPS 2022 JUM 20 100,000,000 000 0.00 0.00
TUCF17813702 NASQF4912  CCP_CDS._SP ULMETUFE INC. C REC 100BPS 2022 DEC 20 -500,000.000 ooo 0.00 0.00
TUCF17813702 NASQF4G14  CDS_SP UL REFUBLIC OF COLOMEI R 100BP S 2022 DEC 20 200,000,000 000 0.00 0.00
TUCF17813702 NASQF4TTS  CDS_SP UL REFUBLIC OF COLOMEI R 100BF S 2022 DEC 20 -200,000.000 oon 0.00 0.00
TUCF17813702 NASQFSES5  CXT_SP ULCDXMAHY.29R S00BP S 2022 DEC 20 -600,000.000 ooo 0.00 0.00
TUCF17813702 NASQFEVGY CCP_CDS._SP UL THE SHERWNAAL REC 100BPS 2022 DEC 20 100,000,000 ooo 0.00 0.00
TUCF17813702 NASQFED4s CCP_CDS._SP ULBRK CME REC 100BPS 2022 DEC 20 200,000,000 ooo 0.00 0.00
TUCFITE13702 NADOFOVDD CCF_CDS._SF ULDISHM_DDBSC CME REC S00BF S 2022 DEC 20 200,000,000 Y] 0.00 0.0z
TUCF17813702 NASQFASMA  CDX_SP UL CMEX MNABEE S 1 R 300BPS 2055 SEP 17 -400,000.000 ooo 0.00 0.00
TUCF17813702 NASQFCOT0  CCF_CDS._SF ULBERKSHIRE HATHAREC 100BFS 2021 DEC 20 -300,000.000 oon 0.00 0.00
TUCF17813702 NASQFDEFS CXT_SP ULCDXMAHY.27 R S00BP S 202 DEC 20 -450,000.000 ooo 0.00 0.00
TUCF17813702 MNASQFDTWZ CXT SF ULCDXMAHY.27 R OBPS 2021 DEC 20 260,000,000 000 0.00 0.00
TUCF17813702 NASQFESGY  CCP_CDS._SP ULWVIACOM INC. CME REC 400BPS 2021 MAR 20 100,000,000 ooo 0.00 0.00
TUCFITE13702 NADQFESTE  CCF_CDS._SF ULMETLFE INC, C REC 100BFS 2020 MAR 20 260,000,000 ] 0.00 0.00
TUCF17813702 NASQFENYE CCF_CDS._SP ULAMADARKO PETROL REC 100BPS 2020 DE C 20 100,000,000 ooo 0.00 0.00
TUCF17E13702 NADQFESBT CCF_CDS._SF ULFRUDEMTIALFIMAREC 100BFS 2020 DEC 20 500,000,000 000 0.00 0.00
TUCF17813702 NASQFEWX4 CCP_CDS._SP ULPRUDEMTIALFINAREC 100BPS 2020 JUM 20 300,000,000 0oo 0.00 0.00
TUCF17813702 NASQFQRIT CCP_CDS._SP ULMETLFE INC.C REC 100BRS 2022 JUM 20 450,000,000 ] 0.00 0.00
TUCF17813702 NASQFTSEAT  CDS_SP UL KINGDOM OF SAUDI AR R 100BFS 2022 JUN 20 -400,000.000 oon 0.00 0.00
TUCF17E13702 NASOFTANT CCF_CDS._SF ULMORGAM STAMLEY REC 100BFS 2020 DEC 20 300,000,000 ] 0.00 0.00
TUCF17813702 NASQFTHED CCP_CDS._SP UL THE GOLDMANM SAC REC 100BPS 2022 JUN 20 -400,000.000 ooo 0.00 0.00
TUCF17813702 NASQFTTNZ CCP_CDS._SP UL GS CME REC 100BP S 2020 DEC 20 -300,000.000 ooo 0.00 0.00
TUCFITE13702 NADOFUASE  CDS_SP UL KINGDOM OF SAUDI AR R 100BFS 2022 JUN 20 400,000,000 000 0.00 0.00
TUCF17813702 NASQFUATY  CDS_SPULPETROLEDS MEXICANOS R 100BPS 2022 JUN 20 400,000,000 000 0.00 0.00
TUCFITE13702 NASQGE3ET  CDS_SF UL REFUBLIC OF SOUTH AR 100BF S 2023 JUM 20 100,000,000 -4 T35 A 0.00 4 73686
TUCF17813702 NASQGS388  CDS_SP UL UNITED MEXICAN STATR 400BPS 2023 DEC 20 100,000,000 910 54 0.00 21054
TUCF17813702 NASQGSAU4  CDS_SP UL UMITEDMEXICAM STATR 400BPS 2023 DEC 20 400,000,000 528591 0.00 5288.01
TUCF17813702 NASQGSKKS CDS_SP UL REPUBLIC OF SOUTH AR 100BPS 2023 DEC 20 -300,000.000 15,308 29 0.00 15,308.20
TUCFITE13702 NASQGEHFY CCF_CDX. PR ULCDX. MAHY.3 CM PAY S00BF S 2023 DEC 20 -5000,000.000 3673272 0.00 36,7272
TUCF17813702 NASQGTEA?7 CCF_CDS._SP UL GEMERAL ELECTRIREC 100BPS 2023 DEC 20 -600,000.000 15471 54 0.00 18,471 54
TUCFI7E13702 NASQGTRHE CXT_SF ULCDXMAHY.31 R S00BF S 2023 DEC 20 100,000,000 oon 0.00 0.00
TUCF17813702 NASQGTUES CCP_CDS._SP ULFORD MOTOR CRED REC SO0BPS 2023 DEC 20 -200,000.000 -0 0.00 002
TUCF17813702 NASQGHWTS CCP_CDS._SF ULDISH DBS CORFORREC SO0BPS 2022 JUM 20 200,000,000 445622 0.00 4,456.23
TUCF17813702 NASQGKKEZ0 CCP_CDS._SP ULDELLING. CME REC 100BIFS 2023 JUN 20 100,000,000 -FABEAS 0.00 FABGAS
TUCFI7E13702 NADQGLNA! CDS_SPULIMEXR 100BFS 2023 JUM 20 200,000,000 244 56 0.00 2dd 66
TUCF17813702 NASQGMNHIE CDS_SP UL UMITEDMEXICAN STATR 100BPS 2023 JUN 20 -1,000,000.000 -7.24027 0.00 724027
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TUCFA7813702 RASQAGHYI4 CCP_CDS._SP ULFORD MOTOR COMP REC S00BPS 2023 JUM 20 -100,000.000 -0.M 0.00 0.01
TUCF17813702 RA9QGYDM  CCP_IRS._R USD-LIBOR-BBAZM CMPAY 275% 2020 DEC 19 -1,100,000.000 -0 0.00 0.01
TUCFI7E13702 MA9QGEIDSE CCP_CDS._SP ULTOLL BROTHERSREC 100BPS 2023 JUM 20 -100,000.000 -303078 0.00 203078
TUCF17813702 MAagQHAMBS CCP_CDS._SP ULGEMERAL ELECTRI RET 100BFS 2020 DEC 20 -200,000.000 -4, 70032 0.00 4,700.32
TUCFA7813702 RASOHBOMT CCP_IRS._R USD-LIBOR-BBEAIM CMPAY 3.1% 2023 MOV 27 -400,000.000 -0.M 0.00 0.01
TUCF17813702 RAQQHTCCY CCP_IRS_R USOD-LIBOR-BBAZM CMPAY 3.1% 2028 DEC 03 -400,000.000 -0.H 0.00 0.01
TUCFA7813702 RASQHTULY CCP_IRS._R USD-LIBOR-BBAIM CMPAY 3.05% 2023 DEC 05 -400,000.000 -0.M 0.00 0.01
TUCFITE13702 MAQQHCYLD CCP_IRS._R USD-LIBOR-BBAZM CMPAY 3.00% 2023 DEC 07 -500,000.000 -0.m 0.00 0.
TUCF17813702 RASOHDREYY CCP_RS._R USD-LIBOR-BBAIM CMPAY 3.03% 2023 DEC 11 -400,000.000 -0.M 0.00 0.01
TUCF17E13702 MA9QHDEZS CCP_RS._R USD-LIBOR-BBASM CMPAY 312% 2023 DEC1Z -400,000.000 -0.m 0.00 0.0
TUCF17813702 RASQHELGZ CCP_IRS_R USD-LIBOR-BBA3M CMPAY 3.04% 2023 DEC1T -400,000.000 -0.H 0.00 0.01
TUCF17E13702 MAQQHEYLE CCP_IRE._R USD-LIBOR-BBAZM CMPAY 2.06% 20232 DEC19 -400,000.000 -0.m 0.00 o.m
TUCFA7813702 RAQOQHFGSE CCP_RS_R USD-LIBOR-BBAIM CMPAY 2.9% 2023 DEC 21 -300,000.000 -0.H 0.00 0.01
TUCFITE13702 MA9QHGE06  CCP_IRS._R USD-LIBOR-BBAZM CMPAY 2.03% 2023 DEC 27 -400,000.000 -0.m 0.00 0.0
TUCF17813702 RAQQHG2EE  CCP_IRS_R USD-LIBOR-BBAZM CMPAY 2.01% 2023 DEC 28 -400,000.000 -0 0.00 0.01
TUCFITE13702 MA9QHHBIY CCFP_IRS._R USD-LIBOR-BBAZM CTM 2.930% 93% 2023 DEC 3 -700,000.000 -0.m 0.00 0.0
TUCF17813702 RAQQHHGGE0 CCP_IRS._R USOD-LIBOR-BBAIM CMPAY 2.03% 2024 1AM 02 -500,000.000 -0 0.00 0.01
TUCFI7213702 MAQQHHKMO CCP_IRS._R USD-LIBOR-BBAZM TMPAY 2.237% 2024 JAN 02 -200,000.000 -0.m 0.00 o.M
TUCFI7813702 xx9QF4mMD9  CCP_CDX._BP ULITRAXC_EURCOFPE _2PAY 100BPS 2022 DEC 20 -2.700000.000 uuii} 0.00 0.00
TUCFITE137T02 xx9QFMQG2 CDS _SFULUMICREDIT SOCIETAR 100BF S 2ZMODEC 20 -100,000.000 000 0.00 0.00
TUCF17813702 XXOQQFSRPS  CCP_CDS._SP ULTELEFONICAS AREC 100BPS 2022 JURM 20 -200,000.000 aiuii] 0.00 0.00
TUCFA7813702 Xx9aG0KAS CCP_CDS._SP UL CME REC 100BPS 2022 JUK 20 -200,000.000 -0.M 0.00 0.01
TUCFITE13T02 xx00G3KE CCP_RS._R EUR-EURIBOR-REUTERS PAY 1.5% 2040 MAR 20 -100,000.000 -0.m 0.00 0.
TUCFI7E13702 Xx92G3754 CCP_CDS._SP ULROLLS CME REC 100BPS 2023 DEC 20 -100,000.000 -1,284 26 0.00 1,384.26
TUCF17813702 99QABGA0D  IMFFLR CPURMSA 215.948 FUT MAR 20 0021549 ED 031220 -2.400000.000 -0.24 .24 0.00
TUCFA17813702 990AC59MD  IRSP USD SY10BPS R 2% PUT FEB 19 003.000 ED 021919 -4,000,000.000 -11.716:80 -1,03%.00 10,678.80
TUCF17813702 99QACS90M  IRSP USD S¥10BPS R 3.05%PUT MAR 19 03050 ED 0342849 -2,500,000.000 -F.20825 -1,204.00 G104 .25
TUCFA7813702 990ACH20)  IRSP USD_SYA1SBPSR 248% PUT MAY 19 002500 ED 051319 -3,350,000.000 -36,020.4 -32,562 67 3457 .54
TUCFITE13702 200AC20RYY IRSF USD Sv100BPS 210%FUT JUN 190024100 ED 052319 -4,100000.000 -20,601 .40 -100,544 .20 -10942.90
TUCF17813702 90QACEORY IRSP USD 5% R 100 BP S 210% PUT JUM 19 002100 ED 062819 -1.500,000.000 -32781.00 -36,784 .50 -4,003.50
TUCF17E13702 992AC99TD  IRSF USD Sv R 100BFS 2.5% FPUT AUG 19002500 ED 082518 -11.500,000.000 -145.505.00 -142955.285 1.641.05
TUCF17813702 990QA07aMA  COX_SPMAIG3 %1 SY 01MGMEPUT JAM 19000850 ED 011619 -500,000.000 -456.25 -1,374.83 £18.68
TUCFI7E13702 Q0QADTOME  COX_SPMAIG.21 W1 8 01MEMQPUT JAM 10000000 ED 011610 -Q00,000.000 -1.26000 -1.460.65 21085
TUCFA7813702 990A07IMC  CD_SPMANGZ %1 SYPUT JARM 19 000.250ED 01 MEM9 -400,000.000 -585.00 -1,099.94 514 .94
TUCFITE13702 200ADTOMD  COX_SPMAIG.E1 W1 851220023 F UT JAM 19001 000 ED 011619 -1, 200,000,000 -1.045 50 760032 23687
TUCF17813702 90QA07IMG  COX_SPMANIG.ZT %1 Y PUT JAM 19 001 000ED 01 MEM9 -400,000.000 -336.00 23413 101.87
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813702 Q9QADTOM)  COX_SPMAIG.31 %1 57 PUT JAN 19 000950 ED 011619 -400,000.000 -510.80 38625 124 55
TUCF17813702 Q0QADTOMK  CDX_SPMAIG.31 %1 5% PUT JAM 19 000.900ED 011619 -500,000.000 -750.00 51147 6147
TUCF17813702 Q0QADTOML  CDX_SPMAIG.31 %1 57 01A6M2P UT JAN 19000900 ED 011618 -500,000.000 -548.00 21147 26347
TUCFI7E13702 00QADTONA  COX_SPMAIG.E Wi &7 024204 0F UT FEB 19 000950 ED 022019 400,000,000 -504.00 A 424 86 2086
TUCF17813702 Q9QADTOME  CDX_SPMAIG.31 % 57 PUT FEE 19 000,950 ED 022019 -400,000.000 -550.00 A,09014 24014
TUCF17813702 Q0QADTOME  COX_SPMAIG.31 % &7 12020023 P UT FEB 19 000950 ED 022019 400,000,000 72500 41,0004 E65.14
TUCF17813702 Q9QADTONF  CDX_SPMAIG.31 %1 57 PUTFEE 19 0M 000 ED 022019 400,000,000 -560.00 55538 462
TUCFITE13702 00QADTONG  CDX_SPEMAIG.3 Wi §vFPUTFEE 10 00 .050 ED 022014 300,000,000 -510.00 505,05 12.04
TUCF17813702 Q9QADTOMH  CDX_SPMAIG.31 % 57 PUT FEE 19 0 050 ED 022019 -200,000.000 -340.00 33798 202
TUCFITE13702 Q0QADTOML  CDX_SFEMAIG.3 Wi 57 FUT FEE 10 000,050 ED 022019 -400,000.000 740,00 A.00014 E60.14
TUCF17813702 Q9QADTOMM  CDX_SPMAIG.31 %1 57 PUT FEE 19 00 .000 ED 022019 -400,000.000 -530.00 55538 2538
TUCF17813702 Q0QADTOMM  CDX_SPMAIG.31 w1 57 022010 F UT FEB 10 000,900 ED 022014 400,000,000 -1,01000 4,424,826 414,26
TUCF17813702 Q9QADTOMP  CDX_SPMAIG.31 % 5YPUTFEE 19 0M 100 ED 022019 200,000,000 -240.00 26027 027
TUCFITE13702 00QADTOMNR  CDX_SPEMAIG.3 w1 §7FUTFEE 10 00,100 ED 022014 200,000,000 158,00 260,27 A1z27
TUCF17813702 00QADTOMS  CDX_SPMAIG.31 %1 §YPUTFEE 1900 100 ED 022019 -200,000.000 -195.00 26027 7427
TUCFITE13702 00QADTONT  CDX_SPEMAIG.3 w1 §7FPUTFEE 1000 .100 ED 022014 400,000,000 426,00 538,55 A1z.58
TUCF17813702 Q0QADTO0B  CODX_SPMAIG.31 %1 57 PUT MAR 10001 200 ED 032019 -500,000.000 -550.00 53087 “2a0.87
TUCF17813702 Q0QADTOOD  CDX_SPMAIGS.Z W1 57 02201 0F UT MAR 19 001,100 ED 032019 200,000,000 -254.00 481 .22 40722
TUCF17813702 00QADTOOF  COX_SPMAISE Wi 57 1220023 P UT MAR 19 001 000 EQ 032019 -300,000.000 -547 A0 o703 42333
TUCFI7E13702 00QADTOOH  CDX_SPMAIG.E i 57 FUT MAR 10 001.050 ED 032010 300,000,000 45875 £17.27 24852
TUCF17813702 Q0QADTOOK  COX_SPMAIG.31 %1 57 PUT MAR 10 001 200 ED 032019 -500,000.000 -565.00 53087 27487
TUCF17813702 Q9QAD7TI0L  COX_SPMAIS.S1 % 57 PUT MAR 19 001 100 ED 032019 -300,000.000 637 A0 01 .83 -54.33
TUCFITE13702 00QADTOOM  CDX_SPMAIG.E Wi 57 032010F UT MAR 10 001,200 ED 032014 300,000,000 -558.00 503,02 54.08
TUCF17813702 Q0QADTOPL  CDX_SPMAIG.31 %1 57 PUT APR 19001 400 ED 041718 300,000,000 -558.00 474 .46 82,54
TUCFI7E13702 00QADTILY  COX_SPMAIS.E Wi 57 091819F UT SEF 10 002400 ED 09 &19 400,000,000 -6&0.00 76518 &89
TUCF17813702 QOQAECOAA CCF IRSR 286 P USO003M CME CALL JAN 19 002.890 ED 010318 -400,000.000 -460.00 £,534.04 £374.04
TUCF17813702 QOQAECOAD CCF IRSR 285% P USO003M CME CALL JAN 19 002,850 ED 010418 -500,000.000 -570.00 £,356.20 £.786.20
TUCF17813702 QOQAECOAM CCF IRSR 2 76% P USO003M CME CALL JAN 19 002,760 ED 010718 400,000,000 -450.00 L4072 206072
TUCFITE13702 QOQMECOAS CCF IRSR 2723 P USO00EM CME CALL JAN 10 002,720 ED 011110 400,000,000 540,00 253036 2,200,365
TUCF17813702 QOQAECOAT CCF IRSR 2 76% P USO003M CME CALL JAN 19 002,760 ED 011419 -500,000.000 -662 50 4 53055 3.868.05
TUCFI7E13702 QOQAECOME CCF IRSR 3.07% F USO003M CME FUT JAN 19 003.070ED 010410 -500,000.000 400,00 005 45005
TUCF17813702 Q9QAECOMJ CCF IRSR 299% P USO003M CME PUT JAN 19 002 990ED 010719 -400,000.000 -450.00 004 440 96
TUCF17813702 QOQAECOML CCP IRSR 21%F USD00EM CME PUT JAM 19002, 100ED 010219 400,000,000 400,00 004 20096
TUCF17813702 QOQAECOMT CCF IRSR 296% P USO003M CME PUT JAN 19 002 S960ED 014118 -400,000.000 -505.00 220 502 80
TUCFI7E13702 QOQAEDOAE  CCF IRSUSD R 271 F USO003M CALL JAN 19 002,710 ED 011719 -5000,000.000 -6550.00 2517.20 286720
TUCF17813702 QOQAEDOAR CCF IRSR 2 653% P USO003M CME CALL JAN 19 002650 ED 011819 400,000,000 -520.00 2,000.32 448032
3/25/2M9 2:02:01 AM EDT Fage 2&of 20 Workbench Reparts
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
e Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES
Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813702 QOQAEDSAY CCF IRSR 2520 P USO003M CME CALL JAN 19 002,520 ED 012818 -400,000.000 -640.00 o7o.88 33088
TUCF17813702 QOQAEDOMG CCF IRSUSD R 2.04 F USO003M PUT JAM 19 002940 ED (1719 -500,000.000 -550.00 640 533 60
TUCF17813702 QOQAEDOMP  CCP IRSR 2.29% P USO003M CME PUT JAN 19 002 890ED 011219 400,000,000 -420.00 34,26 445 G
TUCFI7E13702 QOQAEDOMY CCF IRSR 2 78% F USO003M CME FUT JAN 19 002 TE0ED 012810 -40i0,000.000 -530.00 28340 2TH G0
TUCF17813702 NASQGESBA CCP IRSP USD00M R 3.086% CALL FEB 20 003086 E D 021820 -300,000.000 -23,400.00 SRE61E FEEAR
TUCF17813702 Xx0QGSOUE  CODX_SPITRAXX MAINZ0091819 PUT SEF 19 002400 ED 021819 -300,000.000 -552.00 474 36 107 73
IOTAl OTHER INVE STMENTS 1306647671 12,881.339.75 185,136 96

COMMUN/COLLECTIVE TRUST

TUCF17211202 00 20775 SIGMAERISALIQUIDATING P OOL VAR RT 12431/2040 DD 0501 401 1,111 588,200 1111 58220 0.00 -1.111 588,20
TUCF7E 2702 900325 COLLECTIVE US GONT STIFASBRS 5,554,007 330 5,504,007 33 5,504,007 33 0.o0
TUCF17313802 29VAWAQExS MNT COLLECTIVE MSCI AT EX-US INDEXFUND-MCO M LEMNDING 144 223330 18,661,305 22 21,752 293.05 3.100,297 23
TUCF178135802 99VARasYy2  MT COLLECTIVE RUSSELL 2000 IMD MOM LEMDIMNG 1856703130 35611 65916 5342 16271 1,730,502 .55
TUCFI72125802 00WWAQSLE MT COLLECTIVE S&FS00IMNDEX FUMDOMN LEMDIMNG 2445210 12,82200555 21 207 4504 2574325470
TUCF17813702 Q09000325 COLLECTIVE US GOWT STIF15BPS 265 559,290 265 659,29 265,669.29 0.o0
TUCF17212002 200000325 COLLECTIVE US GOVT STIF1SBRS 245414460 245414 46 245414465 0.00

JOTAL COMMON/COLIECTIVE TRUST 42,273.313.50 34,657 IBT.25 12,284167 75

REGISTERED INVESTRMENT CORPANIES

TUCF172132502 Q90257785 COLTY SHORT TERM IMYT FD 306.920 20693 306.93 0.00
TUCFA7813702 72201PE13 FIMC O FOS SHORT TERM FLTS MAW PORT I 137 55T 965 1,377 556325 1,377 267 .94 28841
TUCFI7E137T02 TZ2)MFPETS FIMZ O FDS LOMG DURATION CORF BD FORTFOLIC 521 2E1 822 6,035,707 27 0,224 ,228.60 G611 .868.71
I0TAL REGISTERED INVE STRENT COMPANIES 231457065 002 41353 £12157.12
GRAND TOTAL 300,229,844 26 297 086 951 88 =1142 892 38

A166822450C

-2AT6,060.03 |
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2018

E 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M257TAE
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES
Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
015271 ARG ALEXANDRIAREAL ESTATE EQUITIE 4.700% 0701 /2030 DD 062148 00,000,000 -80,0924 .40 00,244 80
105860405 COLOMIAL PIPELINE CO 1444 4.250% 04/15/2048 DD 0%20M18 05,000.000 -04,040.30 0334010
20030MNCKS COMCAST CORP 4.000% 03/01/2048 DD 0208418 150,000,000 -146,345.25 133,183.10
202712803 COMMONWE ALTH BANK OF AUST 14444 316% 011 0/2048 DD 011048 145,000,000 -145,000.00 145,072,
3167TICV0 FIFTH THIRD BANCORP 3.950% 023M /2028 DD 034 418 35,000,000 -34,871.20 34,619,720
A0009VAAS GROWTHPOINT PROPERTIES IM 14445 872% 05/02/2023 DD 0510248 400,000,000 -400,000.00 407 500,00
46115HEES INTESA SANFACLO SPA 1444 4 3T5% 014 2/2048D0 01M 248 125,000,000 12416425 08,170.00
4E64TPART JPMORGAN CHASE & CO VAR RT 04/22/2020 DD 04/2318 220,000,000 -220,000.00 220,458 80
BOBEZ2AVE MITSUBISHI UFJ FIMANCIAL GROUP 3.061% 03022028 DD 0302M8 190,000,000 -188,571.20 188,800.00
51744 ¥ARD MORGAN STANLEY VAR RT 04/22/2030 DD 04/24M 8 45,000,000 -44,410.80 44,500 45
£2E530BHI MYLAM MG 14445 200% 044 5/2048 DD 040918 55,000,000 -63,121.00 60,7458 55
BIEE1 VA3 MATICNWIDE BUILDING SOCIE 144AWAR RT 03/02/2020 DD 0308418 30,000.000 -20,171 .40 28,880.10
B70S0LAAZ MUVEEN LLC 14444 000% 11/01/2028 DD 10/22418 70,000,000 -60,582.10 50,206 40
71654QC .9 FETROLEOS MEXICANOS 14446 350% (24 2/2048 DD 0201218 1,530,000 -1,52000 1,530.00
FOOTOYAES SANCHEZ ENERGY CORP 1444 7.250% 02/ 2023 DD 021418 100,000,000 -08,0973.00 03,250.00
85208MNADZ SPRINT SPECTRUM €O LLC /1444 4 738% 00/20/2029 DD 0221118 200,000,000 -200,000.00 199,190.00
S5208MNAED SPRINT SPECTRUM €O LLC /144451 52% 09/20/2029 DD 0221118 150,000,000 -150,000.00 1562,606.25
O33EOKAEN MATIONSTAR MORTS AGE HOLDI 1444 0 125% 074 52026 D0 071348 100,000,000 -100,000.00 104,500.00
DOAACII6H LIGHTSTOME 2M8 COVLITE TLB 541,286,020 -630,652.80 B44,121 31
OOAACII08 LIGHTSTOME 2M8TLG 41,058 730 -40 056,08 41,240 27
OOF 133F2A US LONG BOND FUTURE (CBTIEXF JUN 18 25.000 000 15,820,338
OOF 13384 US LONG BOND FUTURE (CBTIEXF SEF 18 25.000 000 62,045 36
QOF 133L8A US LONG BOND FUTURE (CBTIEXF DEC 18 25.000 000 123,437 50
QOF 1380E K US10vR TREAS NTS FUT JUN 18 CALL JUM 18 122 500 ED Si25/18 2000 52816 -34.35
QOF 13806 % US10¥R MOTE FUTURE JUME 2018 CALL JUN 18 122.000 ED 052518 15.000 3,227.80 402 0
QOF 13800 C US10¥R MOTE FUTURE JUM 18 PUT M&Y 18 118,500 ED 04/20M 8 4,000 1,308,532 6732
QOF 138080 US10¥R MOTE FUTURE JUM 18 FUT JUM 18418500 ED D5/25M8 4,000 807 02 -504 50
0OF 13805F US10vR MOTE FUTURE SEP 18 PUT AUG 18 117 500 ED 072718 4,000 Baz7z2 REIRi]
00F 13805 US 10¥R MOTE FUTURE SEP 18 PUT AUG 18 119,000 ED 072718 2000 434 40 -34.35
QOF1300F S US10¥R MOTE FUT (CBT) JUN 18F UT MAY 181128000 ED 042012 3.000 97974 14520
QOF 139F2A US10¥R MOTE FUTURE (CET) EXP JUN 18 141 000 000 2507812
QOF 130124 US 10¥R MOTE FUTURE (CET) EXP SEF 18 140,000 000 13115624
QOF 139184 US10¥R MOTE FUTURE (CBT) EXP DEC 18 114.000 000 4401335
QOF 7OOFEA US ULTRABOND (CBT) EXP JUN 18 5.000 000 16,625 .15
QOF 700124 US ULTRABOND (CBT) EXF SEF 18 5.000 000 15,500.00
QaF 700LEA US ULTRABOND (CET)EXP DEC 18 2,000 000 -57 217 46
2924D39KL CCP IRS R 3% P US0003M CME CALLMOY 18 003,000 ED 110218 300,000,000 27900 78
00QADINVE CCF IRS R 2.2% P US000EM CME FUT MOV 18 002 200ED 110218 200,000,000 28500 -22.50
3/25/2M8 2:01:58 AM EDT Fage 1 of 4 Workbench Reparts
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BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES
Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
09QADMORD COX_SP COXMAIG 20 57 122022 PUT MAY 18 000 800 ED 051618 500,000,000 50000 -50.00
09QADMORE COX_SP CDXMAIG 20 57 122022 PUT MAY 18 000,750 ED 051618 900,000,000 94500 -45.00
09QADMORL COX_SP COXMAIG 20 57 122062 PUT MAY 18 000,800 ED 051618 500,000,000 70000 -37 80
00QADMOR A COX_SP COXMAIG 20 57 122022 PUT JUN 18 000 900 ED 062018 200,000,000 30000 -44.00
QOQADR QAL IRS R 2.45% P UBOR 3M 013121 CALL JAN 19 002 450 ED 012919 £,600,000.000 -17,424.00 1,458 64
QOQADR Q& IRS R 2.54% P UBOR 3M 013120 CALL JAN 19 002,550 ED 012919 1,320,000.000 17,424.00 -1,96352
00QADR QAT IRS R 2.5525% F US0003M CaLL JAM 10 002 5525 ED 0120149 020,000,000 10,925.00 -1,35021
00QADROAT IRS R 2.45% P UBOR 3M CALL JAN 10002.450 ED 01209 4 600,000,000 -10,925.00 10285
00QADTOQF COX_SP CDXMAIG 20 57 122022 PUT MAY 18 000 800 ED 051618 700,000,000 98000 -70.00
00QADUORF COX_SP CDXMAIG 20 57 062023 PUT JUN 18 000 900 ED 062018 200,000,000 28500 -30.00
09QADUGSP COX SP CDX.NAIG.30 V1 062023 PUT JUL 18 000,750 ED 071818 300,000,000 28500 -2250
29QADUATE COX SP CDXNAIG30 V1 6/20/23 PUT AUG 18 000800 ED 081518 1,400,000.000 1,444.00 -70.00
09@ADUATD COX SP CDXNAIG.30 V1 062023 PUT AUG 18 000.850 ED 081518 500,000,000 50000 1875
09@ADUATH COX SPCDX.NAIG.30 v PUT AUG 18 000.800 ED 081518 300,000,000 17400 -15.00
0OQADVWID A CCF IRS R 2.95% F USO003M CALL APR 19 002.950 ED 041719 2,100,000.000 45,000.00 -0,354 89
00QADWIDE IRS USD R 2.945% P USO003M CME CALL APR 190 002.045 ED 041719 9,660,000.000 -45,000.00 11,262 .41
00QADVWIEF CCF IRS USD R 2.07% P US0003M CALL MAY 19 002 970 ED 050119 1,300,000.000 2241778 6,770 51
00QADWIEQ CCF IRS USD R 2.05% P US0003M CALL MAY 19 002 950 ED 050119 £,100,000.000 -21 640,48 705555
OOQAE COMU CCF IRS R 2.99% F USO003M CME PUT JAN 19 002 990ED 011419 500,000,000 46500 -50.00
EDF 306F 85 EURC-BUND FUTURE (EUX) EXP JUN 18 3.000 000 1215820
EDF 30625 EURC-BUND FUTURE (EUX) EXP SEP 18 5.000 000 527354
EDF 306LES EURO-BUND FUTURE (EUX) EXP DEC 18 5.000 000 4,831 91
L 2068E ABS ENDO PHARMACEUTICALS 447 0.000% 04/20/2024 DO 040447 74,064.070 -73,693.75 73,508 59
M ADQF 80%2 CCP_RS. R USD-LIBOR-BBASM CM PAY 2.00% 2023 JUN 20 2,800,000.000 -108,080.2¢ 137,283.24
M ASQF 800 CCP_RS,_R USD-LIBOR-BBAIM CM P &Y 200% 2023 JUN 20 2,900,000.000 003 0.4
MASQEZLE CCP_RS. P USDLIBOR-BBASM CM REC  2.0% 2023 SEF 04 500,000,000 -501.38 oo
MASQEZLZD CCP_RS,_P USDLIBOR-BBAZM CM REC  2.99 2023 SEP 04 500,000,000 o001 -0
MASQEZL CCP_RS. P USDLIBOR-BBAZM CM REC 2.80% 2023 SEP 04 500,000,000 0.0 16538
MASQEZLTE CCP_RS._P USDLIBOR-BEAZM CM REC 2809 2023 SEP 04 500,000,000 o001 -0
MASQE3TDE CCP_RS. P USDLIBOR-BBAZM CM REC 029 2023 SEP 18 400,000,000 0.0 oo
MASQE3TGE CCP_RS._P USDLIBOR-BEASM CM REC 3029 2023 SEP 18 400,000,000 o001 12655
M ASQEADP 3 CCP_RS. P USDLIBOR-BBASM CM REC 3.0% 2023 SEF 19 300,000,000 0.0 oo
M ASQE4D0 CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 SEP 19 300,000,000 o001 1,052 30
M ASQE AL CCP_RS. P USDLIBOR-BBASM CM REC 3.0% 2023 SEF 24 300,000,000 0.0 oo
MASQGHARD CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 SEP 24 300,000,000 o001 -1,07349
MASQGESTDO CCP_RS. P USD-LIBOR-BBA3M CM REC 2.96% 2023 SEP 26 400,000,000 -0 oo
MAIQGSTES CCP_RS._P USD-LIBOR-BEA3M CM REC 2.96% 2023 SEP 26 400,000,000 o001 2,565 44
MAJQGESTFS CCP_RS.F USDLIBOR-BBAZM CM REC 2.0% 2023 SEF 26 500,000,000 -0 oo
3/25/2M8 2:01:58 AM EDT Fage Zof 4 Workbench Reparts
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2018

E 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M257TAE
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES
Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
MADQESTGE CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 SEP 26 500,000,000 o001 -2,821 07
M ASQGEFO CCF_RS. P USDLIBOR-BBAZM CM REC .04% 2023 OCT 02 1,300,000.000 0.0 oo
MADQEEF1D CCP_RS._P USDLIBOR-BEAZM CM REC 2049 2023 OCT 02 1,300,000.000 001 -4,040 07
M ASQEEFJO CCP_RS. P USDLIBOR-BBAZM CM REC 3.0% 2023 OCT 02 300,000,000 0.0 oo
M ASQEEFM 3 CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 OCT 02 300,000,000 001 1,756 72
M ASQGET CCF_RS. P USDLIBOR-BBA3M CM REC 2.04% 2023 OCT 09 500,000,000 0.0 00z
M ADQGEETSS CCF_RS._P USDLIBOR-BEAZM CM REC 3.04% 2023 OCT 00 800,000,000 00z -1,43327
MASQGET7I CCP_RS. P USDLIBOR-BBAZM CMREC 32% 2028 OCT 18 300,000,000 0.0 3037
MADQETEF CCP_RS,_P USDLIBOR-BBAZM CM REC  3.29 2028 OCT 18 300,000,000 001 -0
MADQGTIER CCP_RS. P USDLIBOR-BBAZM CM REC 2.14% 2023 0CT 19 1,300,000.000 0.0 141308
MADQGETEAR CCP_RS._P USDLIBOR-BEAZM CM REC 2.14% 2023 OCT 19 1,300,000.000 001 -0m
MADQETEE CCF _RS. P USDLIBOR-BBAZM CM REC 3.17% 2023 OCT 22 400,000,000 0.0 53336
MADQETETZ CCP_RS._P USDLIBOR-BEAZM CM REC 2179 2023 OCT 22 400,000,000 001 -0
MASQGETORE CCFP_RS. P USDLIBOR-BBA3M CM REC 2.085% 2023 OCT 11 400,000,000 0.0 o001
MADQGETDR4 CCF _RS,_P USDLIBOR-BBAZM CM REC 3.05% 2023 OCT 1 400,000,000 001 -1,37230
M ASQETHUA CCF_RS. P USDLIBOR-BBAZM CM REC 2.00% 2023 OCT 12 100,000,000 0.0 o001
M ASQGETHYD CCP _RS._P USDLIBOR-BEAZM CM REC 2.00% 2023 OCT 12 100,000,000 001 28384
MADQGETIO CCF_RS. P USDLIBOR-BBAZM CM REC 2.18% 2028 OCT 15 200,000,000 0.0 oo
M ADQETVAD CCP_RS._P USDLIBOR-BEAZM CM REC 2.18% 2028 OCT 15 200,000,000 001 -330 67
ARG TG CCF_RS. P USDLIBOR-BBAZM CM REC 2119 2023 OCT 16 700,000,000 0.0 o0
MADQGETACE CCP_RS._P USD-LIBOR-BEAZM CM REC 2.119% 2023 OCT 16 700,000,000 001 -7 54
MASQGECIES CCP_RS. P USDLIBOR-BBAZM CM REC 2.75% 2028 JUM 12 336,000,000 0.0 o001
MASQGECIHT CCP_RS._P USD-LIBOR-BEAZM CM REC 2.75% 2028 JUN 12 336,000,000 o001 -0
P ASQGEGEP A CCF IRS P US0003M R 3.09% PUT APR 12003.090 ED 0441218 200,000,000 48000 -55.00
MASQGEHTFY CCP_CDX. SP UL CDX NAIG 30CM REC 100BPS 2023 JUN 20 3,500,000.000 -62,290.05 66,200,265
MASQGEHTHS CCP_CDX._SP ULCDX MAIG 20 CM REC 100BFS 2023 JUN 20 3,500,000.000 010 015
M ASQGENGE A1 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2023 JUN 20 100,000,000 50565 27590
MABQGEN) 42 CCF_RS. P USDLIBOR-BBAZM CM REC 2.85% 2023 MAY 08 400,000,000 0.0 oo
MASQGENIET CCP_RS._P USDLIBOR-BEASM CM REC 2.865% 2023 MAY 08 400,000,000 o001 1,077 85
MARQES15T CCP_RS. R USD-LIBOR-BBASM CM PAY 2.7% 2028 JUM 12 1,200,000.000 0.0 33,607 53
MARQES TS CCP_RS, R USD-LIBOR-BBAIM CM P AY 2.7% 2028 JUN 12 1,200,000.000 o001 -0
MASQESES0 CCP_RS,_R USD-LIBOR-BBAIM CM P AY 2.7% 2028 JUN 13 500,000,000 o001 -0
MASQESGEN2 CDS_SP UL FEDERATIVE REFUBLC R 100BPS 2023 JUM 20 500,000,000 36,700.3 2377808
MASQETD M CCP_RS. R USD-LIBOR-BBASM CM PAY 2.79% 2028 JUM 13 500,000,000 0.0 24,522 15
MASQEUT 94 CCP_RS. R USD-LIBOR-BBASM CM PAY 295% 2023 JUN 20 400,000,000 0.0 1947
MAIQGEUUET CCP_RS._R USD-LIBOR-EBA3M CM P &Y 2.85% 2023 JUN 20 400,000,000 o0 -0m
LXGAFMTEN CCP_RS. R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 100,000,000 -0 21308
L% 0AGEFROT CCP_CDS. SF ULDAIMLER A3 CME REC 100BFS 2020 DEC 20 100,000,000 -1,63230 2,797 .32
3/25/2M8 2:01:58 AM EDT Fage Zof 4 Workbench Reparts
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2018

Y- 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M257TAE
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES
Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
XXOQGEFRA CCF_CDS._SP ULDAIMLER AG CME REC 100BPS 2020 DEC 20 100,000,000 o001 -0
AXDDEHOGA ITRX EUR.20.1 5¥RSP CALL JUL 18 000 475 ED 071818 900,000,000 501 27 18812
AXDAGEHHGS CCF_RS. R EUR-EURIBOR-REUTERS PAY 1.5% 2048 SEP 19 100,000,000 -1,82220 1,325 60
AXDAEHHKHS CCF RS, R EUR-EURIBOR-REUTERS PAY 1.5% 2048 SEF 10 100,000,000 001 -0
3/25/2M8 2:01:58 AM EDT Fage 4 of 4 Workbench Reparts
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4j
SUPPLEMENTAL SCHEDULE OF REPORTABLE TRANSACTIONS
YEAR ENDED DECEMBER 31, 2018

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 1V, LINE 4;j
SUPPLEMENTAL SCHEDULE OF REPORTABLE TRANSACTIONS
YEAR ENDED DECEMBER 31, 2018

B Series of Transactions in Excess of Five Percent of Plan Ass ets ReportID: TE500
BNY MELLON Status: FINAL
TU CONMEINED MANAGER - TUCG1 7814600 112018 - 12312018 TEXAS UTILITIES
Cost of Proceeds of Cost of
Tran Count Security 1D Security Description Shares Acquisitions Digpositions AssetsDisposed Gainloss
5% WALUE : 15,959,601.25
1 JZ2MPE1Z PIMCO FDS 22z.000 222110 afal] 0.o0 0.0o
SHORT TERM FLTG M AYPORT I
=3} T2HOMPE13 FIMCO FDS 1,220,654 420 12,306,840.87 npuli] 0. 0.00
SHORT TERM FLTG M AYPORT I
20 JZ2MPE12 FIMZO FOS 1.228,950.220 0.00 12,200,00000 12,290926.07 63.03
SHORT TERM FLTG MAYVPORT I
12 01231 0Pz U s TREASURY BOMD 27 700,000,000 0.00 2250286250 3328473080 T2l 16830
4. 378% 02M5/2058 DD 024 5108
17 91281 0PWY2 U s TREASURY BOMD 23,300,000.000 27,435,981 .09 apuli] 0. 0.00
4 375% 02M:5/2038 DD 0245102
16 91231 0P =0 U s TREASURY BOMD A7 . 400,000.000 0.oo 2,332 687 80 21,794.252.409 -461 564 .99
4 .500% 05M 52038 0D 054 5/02
16 2123 0P A0 U s TREASURY BOMD A7 400,000,000 21,215,007 .28 000 0.00 0.00
4 85003 05M5/2058 DD 054 5/08
101 S9123M10R I3 US TREASURY BOMD 72 .486,000.000 0.oo 67,289,734 09 G7,388,763.74 -£0,029.65
275000 MM 52047 DD 1M E5MT
196 123 0R 23 U S TREASURY BOMD 72 486,000,000 67,388,763.74 npuli] 0. 0.00
275000 MM 52047 DD 11M5MT
100 1230547 U s TREASURY BOMD 16,638,000.000 15.492,1723.26 000 0.00 0.00
2.000% 02M 52048 DD 02ZH5ME
71 1230547 U s TREASURY BOMD 16,638,000.000 0.00 15,512,764 21 1549217236 20,586.45
30009 02M 52042 DD 02ZA5ME
103 9123105C3 U s TREASURY BOMD 20,2:32,000.000 0.oo 20,987 822 30,211,191 48 223,367 67
3.125% 05M5/2042 DD 054 5M2
129 9123105C3 U s TREASURY BOMD 20,2:32,000.000 30,211,191 48 apuii] 0. 0.00
3.128% 05M 520428 DD 054 5M3
43 01232283FS US TREASURY MOTE 51 132,000,000 0.00 48,507 35205 48 ,676,212.97 -72,080.02
225000 11 ME2027 00 11MEMT
A3 9128283F5 US TREASURY MOTE 48 344 000.000 46,895,364 63 apuii] 0. 0.00
2258000 M MSZ2027 00D 11M5M7T
fate] 91282838 US TREASURY MOTE 58,7.35,000.000 0. 52,040,502 79 52049131 12 £.622.33
275000 02M5/2028 DD 02A5M8
20 012323208 US TREASURY MOTE 50,120,000.000 50,425,886 .40 000 0.00 0.00
275090 02M 52028 DD 02ZH5ME
5] o1z328Vvoe US TREASURY MOTE 50,022,000.000 0.00 95,921 33751 5545210721 545, 750,20
225000 02M 52027 DD 02ZASMT
5 91282808 U S TREASURY MOTE 47 ,848,000.000 45,377 ,852.54 apuli] 0. 0.00
228000 02M 52027 DD 0O2ZASMT
219 008000325 COLLECTIVE US GOW'T STIF 15 62,235,781 680 62,235,781 68 000 0.00 0.00
BFS
221 008000325 COLLECTIVE US GOW'T STIF 15 G0 560,649,270 0.00 60,550,640 87 G0.560,640.87 0.00
BFS
3/25/2M8 2:01:59 AM EDT Fage 1 of 1 Workbench Reparts
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Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan

EIN: 36-4833461 PN: 002

Schedule SB, line 26—Schedule of Active Participant Data as of January 1, 2018

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
25-29

7 2
30-34

8 8 1
35-39

9 11 3 2
40-44

8 8 5 5 1
45-49

15 6 14 21 4 20
50-54

9 9 22 13 13 212 1
55-59

7 3 20 9 2 31 107
60-64

1 2 1 6 2 4 13 3
65-69

1 1

70+

Aon

N-650

Proprietary & Confidential | 002_SB_VERP_Line26 Sch Active Participant Data Page 1 of 1



Schedule SB Attachment (Form 5500)—2018 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

1st Segment Rate
2nd Segment Rate
3rd Segment Rate

Interest Rates for Maximum Tax Purposes

1st Segment Rate
2nd Segment Rate
3rd Segment Rate
Pay Increases Rates

Cash Balance Interest Crediting Rate

Mortality Rates

Retirement Rates
Withdrawal Rates
Disability Rates
Payment Form

Traditional Participants

Cash Balance Participants

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods

Based on segment rates with a four-month lookback
(as of September 2017), each adjusted as needed to
fall within the 25-year average interest rate
stabilization corridor.

3.92%.
5.52%.
6.29%.

Based on segment rates with a four-month lookback
(as of September 2017), without regard to interest rate
stabilization.
1.75%.
3.76%.
4.66%.
See Table A.
3.50%.

2018 static mortality table (with new basis adoption
deferred to 2019) for annuitants and non-annuitants
per §1.430(h)(3)-1(e).

See Table B.

See Table C.

See Table D.

85% Joint and 100% survivor annuity.
15% Single life annuity.

100% Lump sum.

Page 1 of 6



Schedule SB Attachment (Form 5500)—2018 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

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods

Immediate.

Age 61 if at least 15 years of service, otherwise 65.

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

Age 65.

Age 61 if at least 15 years of service; otherwise 65.
Age 60 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
$220,000 and the IRC section 401(a)(17)
compensation limit of $275,000.

Fair market value.

$1,716,253. Expenses are equal to the actual prior

year administrative expenses plus current year PBGC

premiums.
Standard unit credit cost method.

January 1, 2018.

Page 2 of 6



Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table A
Pay Increase Rates
Cash Cash
Age Traditional Balance Age Traditional Balance
Participants Participants Participants Participants
20 3.00% 9.50% 45 3.00% 5.70%
21 3.00% 9.50% 46 3.00% 5.60%
22 3.00% 9.50% 47 3.00% 5.50%
23 3.00% 18.30% 48 3.00% 5.50%
24 3.00% 16.60% 49 3.00% 5.50%
25 3.00% 9.50% 50 3.00% 5.50%
26 3.00% 9.50% 51 3.00% 5.50%
27 3.00% 9.50% 52 3.00% 5.50%
28 3.00% 9.50% 53 3.00% 5.30%
29 3.00% 9.50% 54 3.00% 5.10%
30 3.00% 9.50% 55 3.00% 4.90%
31 3.00% 9.50% 56 3.00% 4.70%
32 3.00% 9.50% 57 3.00% 4.50%
33 3.00% 8.90% 58 3.00% 4.40%
34 3.00% 8.30% 59 3.00% 4.30%
35 3.00% 7.70% 60 3.00% 4.20%
36 3.00% 7.10% 61 3.00% 4.10%
37 3.00% 6.50% 62 3.00% 4.00%
38 3.00% 6.40% 63 3.00% 4.00%
39 3.00% 6.30% 64 3.00% 4.00%
40 3.00% 6.20% 65+ 3.00% 4.00%
41 3.00% 6.10%
42 3.00% 6.00%
43 3.00% 5.90%
44 3.00% 5.80%

Aon
Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods Page 3 of 6



Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table B
Retirement Rates
Age Rate
55 10.00%
56 5.00%
57 6.00%
58 8.00%
59 12.00%
60 13.00%
61 15.00%
62 35.00%
63 20.00%
64 25.00%
65 35.00%
66 35.00%
67 35.00%
68 35.00%
69 35.00%
70+ 100.00%

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods
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Schedule SB Attachment (Form 5500)—2018 Plan Year

Vistra Energy Retirement Plan

EIN: 36-4833461 PN: 002

Table C
Withdrawal Rates

Age Rate Age Rate
15 7.20% 40 4.90%
16 7.20% 41 4.70%
17 7.20% 42 4.50%
18 7.20% 43 4.20%
19 7.20% 44 3.90%
20 7.20% 45 3.60%
21 7.10% 46 3.30%
22 7.00% 47 3.00%
23 6.90% 48 2.90%
24 6.80% 49 2.80%
25 6.70% 50 2.70%
26 6.60% 51 2.60%
27 6.50% 52 2.50%
28 6.40% 53 2.30%
29 6.30% 54 2.10%
30 6.20% 55 1.90%
31 6.10% 56 1.70%
32 6.00% 57 1.50%
33 5.90% 58 1.20%
34 5.80% 59 0.90%
35 5.70% 60 0.60%
36 5.60% 61 0.03%
37 5.50% 62 0.00%
38 5.30% 63 0.00%
39 5.10% 64 0.00%
65+ 0.00%

" Employees affected by the layoffs as a result of plant closures in 2018 are assumed to withdraw in 2018.

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods
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Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table D
Disability Rates

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%

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods
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Form 5500 Annual Return/Report of Employee Benefit Plan OME Nos. 1210-0110
This form is required to be filed for employee benefit plans under sections 104 i
and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and
'J.ﬁ'i’g‘,’ntﬂ"é‘;\?;ﬁﬁig:i?é’éy sactions 6057(b) and 6058(a) of the Internal Revenue Code (the Code). 201 8
E qepﬂftféwnlg"s‘-gbm " » Complete all entries in accordance with
e °y§§m|§|'§raﬁmecur ¥ the instructions to the Form 5500.
Pension Benefit Guaranty Corporation This Form is Open {o Public
_ Inspection
| Part| | Annual Report Identification Information '
For calendar plan year 2018 or fiscal plan vear beginning 01/01/2018 and ending 12/31/2018
A This returnireport Is for: D 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 I:I a DFE (specify}
B This retumireport is: |:| the first returnireport |:| the final return/report
|:| an amended returnfreport |:| a short plan year returnfreport (less than 12 months)
C Ifthe plan is a collectively-bargained plan, chack here. . . .. ... .ot e e » I:]
D Check box if filing under: @ Form 5558 |:| automatic extension D the DFVC pregram
D special extension (enter description}
|' Partil | Basic Plan Information—enter all requested information

1a Name of plan 1b  Three-digit plan

VISTRA ENERGY RETIREMENT PLAN number (PN} » 002

1¢ FEffective 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 38-20D 2d Business code (see
instructions)
551112

Trving TX 75039

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 angl attachments, as well as the electronic versian of this return/repert, and to the best of my knowledge and belief, It is true, correct, and complete.

sion | )ka 54 N4 M,LA QQQ 2 olis '/ [ sarbara muetler
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 {2018)

v. 171027




Form 5500 (2018) Page 2

3a Plan administrator's name and address !g Same as Plan Sponsor 3b Administrator's EIN
3¢ Adminisirator’s telephone
number
4 [fthe 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 Ad PN
C Plan Name
5  Total number of participants at the beginning of tha plan year 5 | 1,076
6  Number of participants as of the end of the plan vear unless otherwise stated {welfare plans complate only lines 6a(1), S FE
6a(2), &b, B¢, and 6d).
a{1) Total number of active participants at the beginning of the PIAN YBAT ..........c...crieerirrmierrseeesissssssesss e sssmsesees 6ai1) 650
af{2) Total number of active participants at the &nd of the Plan YBar .......c...cc.cvieieeereiveeresesssses e eesasessnesances] DA(Z) 467
b Retired or separated participants reCeiVING DENMEAS........c.icie e b st easeas bbb bas b ses st s vesasnane s 6b 410
C Other retired or separated parlicipants enfitled to future benefils.......oceeecr e 6c o1
d Subtotal. Add INES Ba(2), B, BNA BC..........crmmmrmrrrrsrssresirssnnsesssaseessissmmianssssssssssssssssssssssssssssssssssssssasassssssssssssssssssssssssnsssnsen 6d 268
€ Deceased parlicipants whose beneficiaries are receiving or are entitled to receive benefits. ........ccoeeeeevevveiceccrcescsiinionene| 6@ 29
T Total. Add NGBS BU AN BB. ...ceeeee.eecee et eeeeeeteeesseeescese st canestes e ses st esresessstesssisasesetassssasssmsssssssnessassssssseansessnssssnsrnes] O 997
g Number of partlmpants with account balances as of the end of the plan year (only defined contribution plans
complete this item)... .60
h Number of participants who tenminated employment during the plan year with accrued benefits that were
less than 100% vested .. ....| 6h 0
7 Enter the total number of employers obltgated to contrlbute to the plan (on[y multlemployer plans complete lhlS |tem) ...... 7
Ba If the plan provides pension benefits, enier the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions:
12 1C¢ 1E 3F 3H
b Ifthe plan provides welfare bensfils, 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) Cods 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 schadulss 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) |:| | (Flnanmal Information — Small Plan)
(2) |:| MB (Multiemployer Defined Benefit Plan and Certain Money
Purchase Plan Actuarial Information) - signed by the plan 3 D (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} D G (Financial Transaction Schedules)




Form 5500 (2018) Page 3

[ Part lll | 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.) cerrerrcrrerncrenaseee s || Yes [] No

If "Yes” Is checked, complete lines 11b and 11e,

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

11¢ Enter the Recsipt Confirmation Code for the 2018 Form M-1 annual report. If the plan was not required to file the 2018 Form M-1 annual repart, enter the
Receipt Confirmation Code for the most recent Farm 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 asincomplete.)

Receipt Confirmation Code




VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4j
SUPPLEMENTAL SCHEDULE OF REPORTABLE TRANSACTIONS
YEAR ENDED DECEMBER 31, 2018

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 1V, LINE 4;j
SUPPLEMENTAL SCHEDULE OF REPORTABLE TRANSACTIONS
YEAR ENDED DECEMBER 31, 2018

B Series of Transactions in Excess of Five Percent of Plan Ass ets ReportID: TE500
BNY MELLON Status: FINAL
TU CONMEINED MANAGER - TUCG1 7814600 112018 - 12312018 TEXAS UTILITIES
Cost of Proceeds of Cost of
Tran Count Security 1D Security Description Shares Acquisitions Digpositions AssetsDisposed Gainloss
5% WALUE : 15,959,601.25
1 JZ2MPE1Z PIMCO FDS 22z.000 222110 afal] 0.o0 0.0o
SHORT TERM FLTG M AYPORT I
=3} T2HOMPE13 FIMCO FDS 1,220,654 420 12,306,840.87 npuli] 0. 0.00
SHORT TERM FLTG M AYPORT I
20 JZ2MPE12 FIMZO FOS 1.228,950.220 0.00 12,200,00000 12,290926.07 63.03
SHORT TERM FLTG MAYVPORT I
12 01231 0Pz U s TREASURY BOMD 27 700,000,000 0.00 2250286250 3328473080 T2l 16830
4. 378% 02M5/2058 DD 024 5108
17 91281 0PWY2 U s TREASURY BOMD 23,300,000.000 27,435,981 .09 apuli] 0. 0.00
4 375% 02M:5/2038 DD 0245102
16 91231 0P =0 U s TREASURY BOMD A7 . 400,000.000 0.oo 2,332 687 80 21,794.252.409 -461 564 .99
4 .500% 05M 52038 0D 054 5/02
16 2123 0P A0 U s TREASURY BOMD A7 400,000,000 21,215,007 .28 000 0.00 0.00
4 85003 05M5/2058 DD 054 5/08
101 S9123M10R I3 US TREASURY BOMD 72 .486,000.000 0.oo 67,289,734 09 G7,388,763.74 -£0,029.65
275000 MM 52047 DD 1M E5MT
196 123 0R 23 U S TREASURY BOMD 72 486,000,000 67,388,763.74 npuli] 0. 0.00
275000 MM 52047 DD 11M5MT
100 1230547 U s TREASURY BOMD 16,638,000.000 15.492,1723.26 000 0.00 0.00
2.000% 02M 52048 DD 02ZH5ME
71 1230547 U s TREASURY BOMD 16,638,000.000 0.00 15,512,764 21 1549217236 20,586.45
30009 02M 52042 DD 02ZA5ME
103 9123105C3 U s TREASURY BOMD 20,2:32,000.000 0.oo 20,987 822 30,211,191 48 223,367 67
3.125% 05M5/2042 DD 054 5M2
129 9123105C3 U s TREASURY BOMD 20,2:32,000.000 30,211,191 48 apuii] 0. 0.00
3.128% 05M 520428 DD 054 5M3
43 01232283FS US TREASURY MOTE 51 132,000,000 0.00 48,507 35205 48 ,676,212.97 -72,080.02
225000 11 ME2027 00 11MEMT
A3 9128283F5 US TREASURY MOTE 48 344 000.000 46,895,364 63 apuii] 0. 0.00
2258000 M MSZ2027 00D 11M5M7T
fate] 91282838 US TREASURY MOTE 58,7.35,000.000 0. 52,040,502 79 52049131 12 £.622.33
275000 02M5/2028 DD 02A5M8
20 012323208 US TREASURY MOTE 50,120,000.000 50,425,886 .40 000 0.00 0.00
275090 02M 52028 DD 02ZH5ME
5] o1z328Vvoe US TREASURY MOTE 50,022,000.000 0.00 95,921 33751 5545210721 545, 750,20
225000 02M 52027 DD 02ZASMT
5 91282808 U S TREASURY MOTE 47 ,848,000.000 45,377 ,852.54 apuli] 0. 0.00
228000 02M 52027 DD 0O2ZASMT
219 008000325 COLLECTIVE US GOW'T STIF 15 62,235,781 680 62,235,781 68 000 0.00 0.00
BFS
221 008000325 COLLECTIVE US GOW'T STIF 15 G0 560,649,270 0.00 60,550,640 87 G0.560,640.87 0.00
BFS
3/25/2M8 2:01:59 AM EDT Fage 1 of 1 Workbench Reparts
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SCHEDULE SB Single-Employer Defined Benefit Plan OMB No. 12100110

(Form 5500) Actuarial Information 2018
Department of the Treasury
Internal Revenue Service This schedule is required to be filed under section 104 of the Employee
Departmentoftabor Retirement Income Security Act of 1974 (ERISA) and section 6059 of the This Form is Open to Public
Employee Benefits Securlty Administration Internal Revenuse Code (the Code). mspe:;ieon
Pension Benefit Guaranty Corporation
P File as an attachment to Form 6500 or 5500-SF.
For calendar plan year 2018 or fiscal plan year beginning 01/01/2018 and ending 12/31/2018

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) > 002
C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF D Employer ldentification Number (EIN)
VISTRA OPERATIONS COMPANY LLC 36-4833461
E Type of plan: @ Single D Muitiple-A D MuKiple-B F Prior year plan size: [] 100 or fewer D 101-500 @ More than 500
l Part | | Basic information
1  Enter the valuation date: Month __ 01 Day 01 Year 2018
2 Assets:
QUIMIAMKEL VBIUE. .........ooeceeceeeee e eene st ee e eeeees s s setete bt e s s eesa s e sae s e se st s e e s e s e rrmacacacse s naensns st nRanenn .| 2a 319,191,984
B AGHUAHAI VAIUE .......oeeoeeee e seeeceee e seeeees e sss e e eent e sen et ciemmentesenemsessasnseininnnins 2b 319,191,984
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............cocevnevinnnnes 362 118,197,505 118,197,505
b For terminated vested PartiGiPANTS ...............oc.ooweermmeeueiosoreossecsesssessseesssessasesssscanes 64 6,028,868 6,028,868
€ For active PartiCiPaNES ..........ccocooveeereeereircercrest et an 650 141,956,105 142,327,295
D TOMA ...t de b e n e e aea bt nennt e necanmeut st nene s 1,076 266,182,478 266,552,668
4 Ifthe plan is in at-risk status, check the box and complete lines (a) and (b) ........ccccomeerenn D
a Funding target disregarding prescribed at-risk assumptions 4a
b Funding target reflecting at-risk assumptions, but disregarding transition rule for plans that have been in 4b
at-risk status for fewer than five consecutive years and disregarding loading factor ..
B EffECHVE INMEIESE TAIG.......ce..eoceeeeeeeeeeeeveeeeeteeeoee oo aeesesesessase s s assasnssaan st s sen s st et s e et et sasemcmsesnaens 5 5.69%
B TGOt NOMMA COSE .....oo.oooeioceeeiceece et eeene st esseeeaeesea e sese s a st crs e asenmcaeenseeana s 6 6,400,015
Statement by Enrolled Actuary
To the best of my knowledge, the information supplied in this schedule and accompanying schedules, its and hments, if any, is plete and accurate. Each prescribed assumption was applied in

accordance with applicable law and regulations. in my oplmon each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and stuch other assumptions, in
combination, offer my best estimate of anticipated experience under the plan.

SIGN
HERE [Allison Logan AL 09/24/2019
Signature of actuary Date
ATLLISON LOGAN 1707754
Type or print name of actuary Most recent enroliment number
AON CONSULTING, INC. 214-989-2641
Firm name Telephone number (including area code)
5005 LBJ Freeway
SUITE 1400
DALLAS TX 75244
Address of the fim
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 6600 or 5600-SF. Schedule SB (Form 5600) 2018

v. 171027




Schedule SB (Form 5500) 2018 Page 2 - l l
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
YEAT). e et st et s et sees b enn et et nn st ennene et erseeeeseremeeeeeene 0 36,569,504
8 Portion elected for use to offset prior year's funding requirement (line 35 from prior 0
YEAT) ootttk st e sttt a e e a st ab e s et eeaseneensaeneesennensesesensassenenen
9 Amount remaining (line 7 MinuS e 8)..........c..eveeromeeoeeoooeeoeeeeeeeeeseeeeeeeoeeees oo 36,569,504
10 interest on line 9 using prior year's actual retum of _ 13 . 62%.......oooooveerevrerrnn... 4,980,766
11 Prior year's excess contributions to be added to prefunding balance:
a Present value of excess contributions (line 38a from prior year)...........ocoveeveeecenee. 0
b{(1) Interest on the excess, if any, of line 38a over fine 38b from prior year
Schedule SB, using prior year's effective interest rate of 5.89%............] 0
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
TERUITL ..ottt et s e st er s ees e s s saes st ee s s e s e s s canane 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. ...........o.coveeoveeeevveeeeeeeeeoeeesv ] 0
12 Other reductions in balances due to elections or deemed elections...........coovooo......... 0 0
Balance at beginning of current year (line 9 + line 10 + fine 11d =line 12).................. 0 41,550,270

Funding Percentages

13
| Partin
14

Funding target attainment percentage

14 | 104.15%

16 Adjusted funding target attainment percentage

16 | 119.74%

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

103.69%

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

Part IV

Contributions and Liquidity Shortfalls

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

(a) Date
(MM-DD-YYYY)

(b) Amount paid by
employer(s)

(e) Amount paid by
employees

(a) Date
(MM-DD-YYYY)

{b) Amount paid by
employer(s)

(¢) Amount paid by
employees

Totalis »

| 18(p)

(=]

18(c) | 0

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

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

b Contributions made to avoid restrictions adjusted to valuation date

€ Contributions allocated toward minimum required contribution for current year adjusted to valuation date

19a

19b

19¢

20 Quarterly contributions and liquidity shortfalis:
a Did the plan have a “funding shortfall” for the prior year?

b If line 20a is *Yes,” were required quarterly instaliments for the current year made In a timely manner? ........

€ If line 20a is “Yes,” see instructions and complete the following table as applicable:

Liquidity shorifall as of end of quarter of this plan year

(1) 1st

(2) 2nd

(3) 3rd

(4) 4th




Schedule SB (Form 5500) 2018 Page 3

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

21 Discount rate:

a Segment rates: 1st ?9';‘;“;0 2nd Es’egglzer:; 3rd sggnzlegn; D N/A, full yield curve used

b Applicable month (Enter COE)............................oovvvoereeeeeeereeeseeeeeereerrereesssesereeesssreeseeereeseeeeeeresemeereneeeeone] 24D 4
22 Weighted average retifMENt A0E ............................oooceooevveeereeeeoseeseseeseeeeeseesees e ceessesessseeseesseessseesseseesenseseseeenee 22 61
23 Mortality table(s) (see instructions)  Prior regulation: I:] Prescribed - combined @ Prescribed - separate D Substitute

Current regulation: D Prescribed - combined D 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

BRACKITIENL. ... re et st seee e s e e s s es s e s b ns s e se s ae e s te et o £rea P aem e e ae s a A sasa e s e £ St R e aE st semneeesanteeareesteessmeacaenen @ Yes D No
26 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment. ................cc........ I:] Yes @ No
26 Is the plan required to provide a Schedule of Active Parficipants? If “Yes,” gee instructions regarding required attachment. ...................... Xl Yes D No
27 ifthe plan is subject to alternative funding rules, enter applicable code and see instructions regarding 27
AHACKMENL ...ttt e et e et e et ee e ee e nsnsrennnennneenie]
Part VIl | Reconciliation of Unpaid Minimum Required Contributions For Prior Years
28 Unpaid minimum required contributions fOr @ll PrIOr VEAIS ............c..v..veeueeeeeeeoreereeeeeseeeeseoeeeseeeeeeseeseeseeesaeseeeeens 28 0
29 Discounted employer contributions allocated toward unpaid minimum required contributions from prior years 29 0
(N D8] ..ottt ee e e e e e e et e et e e e s en e et e et e e e n e emeee e e et e eeeemneeme et e et e er e et e e e s enend
30 Remaining amount of unpaid minimum required contributions (line 28 Minus 1iN€ 29) w.....c.evevereeeveeeeveerernnn 30 0

Part Vill | Minimum Required Contribution For Current Year

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

A Target NOMIAl COSE (lIN€ B).........c..ueeeeeeieeeece e tee et seses et s eessseres e e st seesesasseanneeemsmeeeseemeesaseaene] 31a 6,400,015

b Excess assets, if applicable, but not greater than Ne 318 ..o eeoeeeereoees e eeeeeee oo s 31b 6,400,015
32 Amortization installments: Outstanding Balance Installment

Q Net shortfall amortization inStaliment.............cc..ooeveecovirieereceeee e 0 0

b Waiver amortization installment ...................o.cooooovvvmmveimeeeeeeeeeeeeeeeees e 0 0
33 I a waiver has been approved for this plan year, enter the date of the nljling letter granting the approval 33

{Month Day Year } and the waived amount ............cccceceeiniicnieceenens ]
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

TEQUITBMENt. ... eae e 0 0 0
36 Additional cash requirement (line 34 MINUS HNE 35)..................coou.oivorveeeeereeeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeereesseeeseressenee 36 0
37 ?g:}tributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37 o
38 Present value of excess contributions for current year (see instructions)

A Total (excess, if any, of HNE 37 OVEI BN 36) ...........o.ooiooeioceeceeeeee oo eeeeee e seseeseeeseesmseseeeeeseasreeereed 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 ine 37).............covevcunen.... 39 0
40 Unpaid minimum required CONDULIONS fOT @l YEALS .............c...o.oveeeeeeereeeeseeeeereeseeeeeeeeseeeseseeseseeseeseeeeeseneeasene 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:

A Schedule @Iected ..ottt er e sn e es s s e te st e eaeeb s e reeasassa ast e ntesenassasns et enntaanesaeeesaenntante D 2 plus 7 years D 15 years

b Eligible plan year(s) for which the election in line 418 Was Made .............cc.ccrreceererssmmecsecmmersscmeneasscsseresen []2008 []2009 []2010 [] 2011




Schedule SB Attachment (Form 5500)—2018 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 Weighted
Age Percentage Retired Age

Per 1,000
55 10.00% 100 5,500.00
56 5.00% 45 2,520.00
57 6.00% 51 2,924.10
58 8.00% 64 3,729.17
59 12.00% 89 5,234.98
60 13.00% 85 5,075.27
61 15.00% 85 5,179.70
62 35.00% 168 10,441.49
63 20.00% 63 3,940.82
64 25.00% 63 4,003.37
65 35.00% 66 4,269.22
66 35.00% 43 2,817.54
67 35.00% 28 1,859.25
68 35.00% 18 1,226.72
69 35.00% 12 809.37
70 100.00% 22 1,523.90
Total 1,000 61,054.90

Average Retirement Age: 61.05476

Aon
Proprietary & Confidential | 002_SB_VERP_Line22 Weighted Avg Retirement Age Page 1 of 1



Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Schedule SB, line 24—Change in Actuarial Assumptions

The funding valuation reflects the following assumption changes:

= The cash balance interest crediting rate assumption changed from 4.00% to 3.50%.

= The retirement rates, withdrawal rates, pay increase rates, benefit commencement age, and payment
form assumptions were updated based on the completion of an assumption study.

These changes were made to better reflect the anticipated plan experience. The funding assumption
changes did not reduce the funding shortfall more than the thresholds stated in the Internal Revenue
Code Section 430(h)(5), so the approval of the Commissioner is not required.

Aon
Proprietary & Confidential | 002_SB_VERP_Line24 Change in Actuarial Assumptions Page 1 of 1



Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan

EIN: 36-4833461 PN: 002

Schedule SB, line 26—Schedule of Active Participant Data as of January 1, 2018

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
25-29

7 2
30-34

8 8 1
35-39

9 11 3 2
40-44

8 8 5 5 1
45-49

15 6 14 21 4 20
50-54

9 9 22 13 13 212 1
55-59

7 3 20 9 2 31 107
60-64

1 2 1 6 2 4 13 3
65-69

1 1

70+

Aon

N-650

Proprietary & Confidential | 002_SB_VERP_Line26 Sch Active Participant Data Page 1 of 1



Schedule SB Attachment (Form 5500)—2018 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

1st Segment Rate
2nd Segment Rate
3rd Segment Rate

Interest Rates for Maximum Tax Purposes

1st Segment Rate
2nd Segment Rate
3rd Segment Rate
Pay Increases Rates

Cash Balance Interest Crediting Rate

Mortality Rates

Retirement Rates
Withdrawal Rates
Disability Rates
Payment Form

Traditional Participants

Cash Balance Participants

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods

Based on segment rates with a four-month lookback
(as of September 2017), each adjusted as needed to
fall within the 25-year average interest rate
stabilization corridor.

3.92%.
5.52%.
6.29%.

Based on segment rates with a four-month lookback
(as of September 2017), without regard to interest rate
stabilization.
1.75%.
3.76%.
4.66%.
See Table A.
3.50%.

2018 static mortality table (with new basis adoption
deferred to 2019) for annuitants and non-annuitants
per §1.430(h)(3)-1(e).

See Table B.

See Table C.

See Table D.

85% Joint and 100% survivor annuity.
15% Single life annuity.

100% Lump sum.

Page 1 of 6



Schedule SB Attachment (Form 5500)—2018 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

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods

Immediate.

Age 61 if at least 15 years of service, otherwise 65.

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

Age 65.

Age 61 if at least 15 years of service; otherwise 65.
Age 60 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
$220,000 and the IRC section 401(a)(17)
compensation limit of $275,000.

Fair market value.

$1,716,253. Expenses are equal to the actual prior

year administrative expenses plus current year PBGC

premiums.
Standard unit credit cost method.

January 1, 2018.

Page 2 of 6



Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table A
Pay Increase Rates
Cash Cash
Age Traditional Balance Age Traditional Balance
Participants Participants Participants Participants
20 3.00% 9.50% 45 3.00% 5.70%
21 3.00% 9.50% 46 3.00% 5.60%
22 3.00% 9.50% 47 3.00% 5.50%
23 3.00% 18.30% 48 3.00% 5.50%
24 3.00% 16.60% 49 3.00% 5.50%
25 3.00% 9.50% 50 3.00% 5.50%
26 3.00% 9.50% 51 3.00% 5.50%
27 3.00% 9.50% 52 3.00% 5.50%
28 3.00% 9.50% 53 3.00% 5.30%
29 3.00% 9.50% 54 3.00% 5.10%
30 3.00% 9.50% 55 3.00% 4.90%
31 3.00% 9.50% 56 3.00% 4.70%
32 3.00% 9.50% 57 3.00% 4.50%
33 3.00% 8.90% 58 3.00% 4.40%
34 3.00% 8.30% 59 3.00% 4.30%
35 3.00% 7.70% 60 3.00% 4.20%
36 3.00% 7.10% 61 3.00% 4.10%
37 3.00% 6.50% 62 3.00% 4.00%
38 3.00% 6.40% 63 3.00% 4.00%
39 3.00% 6.30% 64 3.00% 4.00%
40 3.00% 6.20% 65+ 3.00% 4.00%
41 3.00% 6.10%
42 3.00% 6.00%
43 3.00% 5.90%
44 3.00% 5.80%

Aon
Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods Page 3 of 6



Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Table B
Retirement Rates
Age Rate
55 10.00%
56 5.00%
57 6.00%
58 8.00%
59 12.00%
60 13.00%
61 15.00%
62 35.00%
63 20.00%
64 25.00%
65 35.00%
66 35.00%
67 35.00%
68 35.00%
69 35.00%
70+ 100.00%

Aon

Proprietary & Confidential | 002_SB_VERP_PartV Stmt of Actuarial Assumptions-Methods

Page 4 of 6



Schedule SB Attachment (Form 5500)—2018 Plan Year

Vistra Energy Retirement Plan

EIN: 36-4833461 PN: 002

Table C
Withdrawal Rates

Age Rate Age Rate
15 7.20% 40 4.90%
16 7.20% 41 4.70%
17 7.20% 42 4.50%
18 7.20% 43 4.20%
19 7.20% 44 3.90%
20 7.20% 45 3.60%
21 7.10% 46 3.30%
22 7.00% 47 3.00%
23 6.90% 48 2.90%
24 6.80% 49 2.80%
25 6.70% 50 2.70%
26 6.60% 51 2.60%
27 6.50% 52 2.50%
28 6.40% 53 2.30%
29 6.30% 54 2.10%
30 6.20% 55 1.90%
31 6.10% 56 1.70%
32 6.00% 57 1.50%
33 5.90% 58 1.20%
34 5.80% 59 0.90%
35 5.70% 60 0.60%
36 5.60% 61 0.03%
37 5.50% 62 0.00%
38 5.30% 63 0.00%
39 5.10% 64 0.00%
65+ 0.00%

" Employees affected by the layoffs as a result of plant closures in 2018 are assumed to withdraw in 2018.

Aon
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Table D
Disability Rates

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%

Aon
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Schedule SB, Part V—Summary of Plan Provisions

Effective Date

Participation

Applicable Benefit Formula

Aon

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, non-bargaining 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—January 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 Years of
Accredited Service Percentage
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.

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

35, but less than 50
50, but less than 65
65 or more

Aon
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(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.

Late Retirement
Eligibility Actively employed after normal retirement eligibility.

Benefits 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.

Vested Terminations

Eligibility
Traditional Formula Five years of Vesting Service and termination of
employment for reasons other than disability and death.
Cash Balance Formula Three years of Vesting Service and termination of

employment for reasons other than disability and death.

Aon
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Benefits 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.

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

Benefits Service for purposes of Accredited Service will continue.
However, average annual Earnings at the time of disability
will be used to calculate retirement benefits.

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.

Aon
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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.

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.
Aon
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Vesting Service

Earnings

Final Average Earnings

Aon

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.

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

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

Final Average Earnings 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.

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

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

Number of
Retirement Retirement Employees Weighted
Age Percentage Retired Age

Per 1,000
55 10.00% 100 5,500.00
56 5.00% 45 2,520.00
57 6.00% 51 2,924.10
58 8.00% 64 3,729.17
59 12.00% 89 5,234.98
60 13.00% 85 5,075.27
61 15.00% 85 5,179.70
62 35.00% 168 10,441.49
63 20.00% 63 3,940.82
64 25.00% 63 4,003.37
65 35.00% 66 4,269.22
66 35.00% 43 2,817.54
67 35.00% 28 1,859.25
68 35.00% 18 1,226.72
69 35.00% 12 809.37
70 100.00% 22 1,523.90
Total 1,000 61,054.90

Average Retirement Age: 61.05476

Aon
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Schedule SB, Part V—Summary of Plan Provisions

Effective Date

Participation

Applicable Benefit Formula

Aon

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, non-bargaining 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—January 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 Years of
Accredited Service Percentage
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.

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

35, but less than 50
50, but less than 65
65 or more

Aon
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(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.

Late Retirement
Eligibility Actively employed after normal retirement eligibility.

Benefits 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.

Vested Terminations

Eligibility
Traditional Formula Five years of Vesting Service and termination of
employment for reasons other than disability and death.
Cash Balance Formula Three years of Vesting Service and termination of

employment for reasons other than disability and death.

Aon
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Benefits 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.

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

Benefits Service for purposes of Accredited Service will continue.
However, average annual Earnings at the time of disability
will be used to calculate retirement benefits.

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.

Aon
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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.

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.
Aon
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Vesting Service

Earnings

Final Average Earnings

Aon

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.

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

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

Final Average Earnings 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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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 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)
DECEMBER 31, 2018

= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 172018 - 12312018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss

INTEREST-BE ARING CASH

TUCFITE137T02 220010673 FUTURES CASH COLLATERALHELD AT GOLOM.AN 131,000,000 131,000,00 131,000.00 0.00
TUCF17813702 999FOBZUG  FOBICE CCP COLLATERAL VAR RT 0140142043 DD 070108 530,000.000 530,000.00 5:30,000.00 0.00
TUCFITE13T02 Q90GSCEAZ2  GEICE CCP COLLAT VAR RT 01./01/2040 DD 0701 02 71,000,000 271,000,00 271,000.00 0.00
TUCF17813702 90oHUSUSE SWWAPASDAHSBEC CASH COLLATERAL VAR RT 01./01/2049 DD 0701028 20000000 20,000.00 20,000.00 0.00
TUCFI7E13702 Q00J27559 LTH CCF GOLDMAMN SATHS & CO CAS VAR RT 01/01/2040 DD 0701 02 51,000,000 51,000.00 51,000.00 0.00
TUCF17813702 999RBCUSZ  ROYAL BAMH OF CACASH COLL VAR RT 01012043 DD 0701 /08 20,000,000 20,000.00 20,000.00 0.00
TUCFI7E13702 QOWARMVEY  CME CCTP COLLHELD AT GEC 23,000,000 22,000.00 22,000.00 0.00
TUCFI7813702 LA 23451 ARS (ARGEMNTIMNE PESO) 1,234,067 630 3317342 32765866 404 76
TUCFITE13702 LMO123455 MM MEXIC AR FESD) 790100 003 4012 1.04
TUCF17813702 =x9123458 EUR (ELURC) 26749 660 20,304 .32 2043572 1:31.40
TUCFATE1 3702 39123482 EUR CURREMCY AT BROKER 17,081 150 19 441 22 1952632 8510
JOTAL INTEREST-EEARING CASH 123795804 1237 77082 AFF.22
U. 5 GOVERNMENT SECURITIES
TUCF17213702 D1FO30620 COMMIT TO PUR FMMASF MTG 2.000% 02/01/2040 DD 020119 2,500,000.000 243208432 2,435,260.00 1.265.62
TUCF17813702 O1FO040628 COMMIT TO PUR FMMASE MTG 4.000% 02401 /2049 DD 0200118 300,000,000 30225000 a05.532.00 3.282.00
TUCF17813702 23019969L0 FHAIMSD AZTHPROJ MTG GMAC 7.430% 12101 2021 1 260.240 1,264 .25 1,261 .80 -2.45
TUCF17813702 30299280 FHAPROC] #2323 REILLY MTG ASS0C 7 .430% 03/25/2022 160292350 16,048 .54 1604917 0.63
TUCFA17813702 231 29030F1 FHLMC MULTICLASS MTG 105 | 834 500% 01 152021 111 5489 3.880 1019 1782 773
TUCFITE137T02 Z1358MCS2 FMMAGTD REMIC FT 92-82 [0 9.000% 05/25/2022 DD 0510102 26.707 414 381 -0.53
TUCF17813702 912303202 U S TREASURY BD PRIN STRIP 0.000% 02 52042 DD 02M 512 2,000,000.000 1,034 26000 9a5,860.00 =37 400.00
TUCF17813702 9123030253 U 5 TREASURY BD PRIM STRIP 0.000% 11M 52042 0D 114542 1.500,000.000 756,690.00 726,655.00 -31.035.00
TUCF17813702 91 2303E A7 U S TREASURY BD PRIM STRIP 0.000% 021 52043 DD 021513 200,000.000 1504A77.00 143,934 .00 ££5,243.00
TUCFI7813702 912303ECE U S TREASURY BD FRIM STRIF 0.000% 054 52043 DD 05M 51 3 3,300,000.000 1,638 .55200 1.569,711.00 42871.00
TUCF17813702 912303EFG U S TREASURY BD PRIM STRIP 0.000% 021 52044 DD 02181 4 1,500,000.000 72828000 B96,225.00 -32,055.00
TUCFI7E137T02 212303EJ8 U S TREASURT BD FRIM STRIF 0.000% 024 52044 DD 02M 51 4 100,000,000 47 241,00 45,240.00 -1 992.00
TUCF17813702 9123032EMT U S TREASURY BD PRIN STRIP 0.000% 051 52045 DD 05151 5 S00,000.000 23373500 224,060.00 0675.00
TUCFI7813702 912310PUG U S TREASURY BOMND 5.000% 05 5/2037 D0 051507 2,182.000.000 299217679 2.865,187.50 -127.980.20
TUCF17813702 91231 0PW2 U S TREASURY BOMD 4.375% 02M 5203800 02M 508 5,963,000.000 9,064 561 46 8,529,396 48 464 73502
TUCFITE137T02 21231 0F 0 U S TREASURY BOMD 4.500% 051 5/2032 D0 054 508 G,129,000.000 T445,052.11 TOZ.05017 18298506
TUCF17813702 912310249 U S TREASURY BOMD 3.500% 02M 52030900 02M 509 345000000 30404175 377,357 .55 -16 624 20
TUCFA7813702 912310003 S TREASURY BOMD 4.375% 111 5/2039 DD 114 509 120,000.000 154 401 60 14712240 F279.20
TUCF17813702 91231 0RFY S TREAS-CPIIMFLAT 1.375% 024 5/2044 DD 024 54 4 461 129250 530.592.79 47604217 54 556 .62
TUCF17813702 912310RH2 U S TREASURY BOMND 3125% 02M5/2044 D0 081514 5,100,000.000 643647802 5,227 002.00 -209.476.02
TUCF17E13702 913310RMNO U 5 TREASURY BOMD 2.575% 051 5/204500 081 SH S 3.4590,000.000 353814750 3.360.231.00 177 816.50
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TUCF17813702 @12310RG3 U S TREASURY BOND 2.500% 024 5/2046 DD DZMSA 6 192 000,000 177 B&2 50 173,330.52 4347 .95
TUCF17813702 ©12810RSS U S TREASURY BOMD 2.500% 05/ 52046 DD 05M5A 6 2 5172,000.000 2,350,540 00 2 265 422 08 24117 .92
TUCF17813702 Q122310RU4 U S TREASURY BOMND 2.875% 114 52046 DD 111516 1,172,000.000 1,202,261 04 1,130,547 22 £2,71372
TUCFITE13702 QI2810RYZ U S TREASURY BOMD 3.000% 024 52047 DD 02MSA T 049 000,000 008 Ddd 32 046,333 31 51,7110
TUCF17813702 12810RWD  US TREAS-CP I INFLAT 0.875% 02M5/2047 DD 024517 419020000 435 022 17 364,615 .45 50,403 71
TUCF17813702 ©12310R%E U S TREASURY BOMD 3.000% 05/ 5/2047 DD 05M5A7 1,731,000.000 1,810,921 47 1,723 566,70 OF 364 77
TUCF17813702 M2310RYE U S TREASURY BOND 2.750% 084 5/2047 DD 08MS5A7 1,356,000.000 1,357 BA5 00 1,284 226 92 7346808
TUCFITE13702 QI2810SB5  US TREAS-CFIIMFLAT 1.000% 02H 5/2048 DD 024 54 & 206 082,000 101 273,21 1604,340.50 3,076.38
TUCF17813702 12310501 U S TREASURY BOND 3.000% 081 52048 D0 D8MS5AS 750,000,000 T43,411 44 746,452 50 3,041 06
TUCFITE13702 Q12828203 US TREAS-CFIINFLAT 03T6% 07H5/2027 DD OTASHT 1 24,264 020 1,267 70314 1180 366 71 8,346 43
TUCF17813702 @128282R0 U S TREASURY NOTE 2.260% 054 5/2027 DD 0SHASH T 58 000,000 678,326 72 66552576 412 50096
TUCF17813702 Q128283F5 U S TREASURY NOTE 2.260% 11/5/2027 DD 1MASAT 260,000,000 340 524 .05 246,726.82 5,201 87
TUCF17813702 @1282830E U S TREASURY NOTE 2.750% 024 5/2028 DD 024518 1,394,000.000 1,376,755 28 1.4 193 .04 24 437 76
TUCFITE13702 O12828vd0  US TREAS-CFIINFLAT 0.376% 014 6/2027 DD (MASHT 41 Z73.200 41 578,70 3077242 A 80628
TUCF17813702 ©12828v08 U S TREASURY NOTE 2.260% 024 Sr2027 DD 028517 11,441 6,000.000 10,740,144 54 11,085,164 32 33601048
TUCFITE13702 QI2828XA8 U S TREASURY NOTE 2.000% 07431 /2022 DD 0TG4S 1, 200,000,000 1,100,858 00 1,180,224.00 A10,552.00
TUCF17813002 ©12310501 U S TREASURY BOMD 3.000% 08/ 5204300 08M5AS 3,200,000.000 303610270 3184,864.00 148 671 21
TUCF17813002 Q128285M8 U S TREASURY NOTE 2.125% 11/5/2028 DD 11 ASA S 26,000,000 34,650.00 36,204 45 165445
IQTALU. S GOVERNMENT SECURITIES £4,921,238.09 64,769, 025,69 152,202 40

CORPORATE DEET INSTRUMENTS - PREFERRED

TUCFITE13702 Q020GRCU4  ATET INC S550% 02M5/2047 DD 0ZM0OM G 100,000,000 100,442,000 09,264.00 2.578.00
TUCF17813702 00237B0O0 ABBWIE IMC 4.875% 11M4/2048 DD 094818 400,000.000 92.943.00 93,300.00 5.643.00
TUCF17813702 01 GOSWAT S ALIBABA GROUP HOLDIMG LTD 3.400% 1 20672027 DD 120647 FO0.000.000 59982500 G47,262.00 =52 863.00
TUCFITE13T02 D23TETAAY AMERICAM ARLIMNES 2011-1 CLASS S260% 07/3142022 0D 01/25M1 432252.860 45,000 05 44,1732.00 -, 736.05
TUCF17E13702 O31MG2CR2 AMGEM IMC 2.650% 05112022 DD OSMIMT 400,000,000 2020240 201,015.00 -7.902.00
TUCF17813702 03522AAEQ AMHEUSER-BUSCH COS LLC /1444 4 700% 0201 /2036 D0 030118 1.100,000.000 1060, 290100 1.020.140.00 -40,150.00
TUCFA7813702 035240855 AMHEUSE R-BUSCH INBEY WORLDWADE 4.950% 01452042 DD 07MSM G 200,000.000 231 .504.00 186,662.00 -44 84200
TUCF17813702 02524BAF3 AMHEUSE R-BUSCH INBEYW FIMAMCE | 4.6258% 02012044 OD 012714 300000000 331.,002.00 266,820.00 4 128.00
TUCFA17813702 026752405 AMTHEM IMC 4 375% 12001/2047 DD 1121847 300,000.000 277 B6az2.00 279,01 2.00 1,320.00
TUCFITE137T02 037333687 AFFLE IMNT 4.500% 027232045 DD 02/23M G0 200,000,000 |1 Hzm 217.862.00 -33.750.00
TUCF17813702 053678 A1 AVATION CAPITAL GROUP LL 14447 425% 10/ 5/2020 DD 10/0740 200,000.000 22292000 210,332.00 -12.588.00
TUCF17E13702 06051 GHCE  BAMK OF AMERICACORP VAR RT 122002023 DD 12/20M7 203,000,000 203765 55 28065308 910688
TUCFA7813702 06051 GHD4 BAME OF AMERICACORP WAR RT A220/2028 DD 12/2017 2,075,000.000 2,075 456 50 1,938,361 .25 137 09525
TUCF17E137T02 O7S3E7ENV0 BECTOM DICKINSOM AMD ©0 3.363% 06062024 OO 0606MT 200,000,000 20055200 102,005.00 -2.4G62.00
TUCF17813702 073360440 BELLSCUTHLLT 1444 AR RT 04/26/2021 DD 042618 400,000.000 405 604.00 401, 256.00 -4.:345.00
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Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813702 DO0BZXADS  BIOGEM INC 52000 0DM 5/2045 DD DAM5M 5 100,000.000 118,708.00 103,252.00 15 456.00
TUCF17813702 DO0GZXAFD  BIOGEN INC 4.050% 09/ 5/2025 DD DV 515 100,000.000 105,820 09,544.00 5,276.00
TUCF17813702 0965W2ZF0  BNP PARIBAS SA 14444 .400% 084 /2028 DD 0811413 200,000,000 192 646,00 195,208.00 2,562.00
TUCFI7813702 DOG81LADZ  BOC AVIATION LTD 1444 2 TH0% 00M 8/2022 DD 09MEMT 700,000.000 £85,146.00 673,512.00 -1 B34 .00
TUCF17813702 125430EB5  CHSCOMMUNITY HE ALTH SYYST 14448 525% 014 5/2024 DD 070818 100,000,000 00,457 .00 08,750.00 -F07.00
TUCF17813702 12860080 CIGNAHCOLDING CO 3.080% 10452027 DD 00M 417 400,000.000 302,805, 365,802.00 27,004 .00
TUCF17813702 185608AG3  CLECO POWER LLEC B.000% 12012040 DD MM S5M0 150,000.000 188,461 50 160,320.00 19,141 .50
TUCF17813702 20030MCM1  COMCAST CORF 4.700% 104 52048 DD 10/051 & 400,000,000 300,672.00 404,352.00 4,680.00
TUCF17813702 208887CE0 COMNAGRABRANDS INC 5.400% 11/01 /2048 DD 102218 £00,000.000 506,928.00 552,582.00 44 4085.00
TUCF17813702 20826FACO  CONOCOFHILLIFS ©O 4.300% 114 5/2044 DD 1M 244 300,000.000 328,074.00 205,080.00 32 08500
TUCF17813702 212015450  COMTINENTAL RESOURCES INC fOK 4.375% 01 M 5/2028 DD 12/08M7 300,000.000 206,160.00 282,228.00 413,932.00
TUCF17813702 216850D0F1  COOPERATIEVE RABCBANK UA 3.9509 11/09/2022 DD 1109412 500,000,000 521,200 492,370.00 22,930.00
TUCF17813702 225433ATE  CREDIT SUISSE GROUP FUNMDING GU 3.200% D6/09/2023 DD 06MOA 6 400,000,000 412,516 2092,516.00 -20,000.00
TUCF17813702 2Z33851Cx0  DAIMLER FINANCE MORTH AME 1444 VAR RT (5/05/2020 DO 050547 400,000,000 401,320.00 308,5608.00 271200
TUCF17813702 24736TASS  DELTAAIR LINES 200941 CLASS A7 7509 06/ 7/2021 DD 11/24/00 34404016 3720591 35,624.28 167163
TUCF17813702 25466A4FG  DISCOVER BAMK 4.550% 00M 32028 DD 0041318 300,000,000 200,550,00 204,203.00 £157.00
TUCF17813702 268317AQ7  ELECTRICITE DE FRANCE SA 1444 4 0508 10/ 3/2045 DD 104315 400,000.000 453,832 361,848.00 01 ,984.00
TUCF17813702 26884LAFE  EQT CORP 2.000% 10/01/2027 DD 100417 200,000,000 198,826 172,416.00 26,410.00
TUCF7813702 20336UAG2  EMLINK MIDSTREAM PARTHERS LP 5.450% 05/01/2047 DD OSM1MT 300,000.000 317 ,007.00 242,610.00 7438800
TUCF17813702 345307ZJ5  FORDMOTOR CREDIT €O LLC 4.687% O06/0X2025 DD 08004 2 300,000,000 300,000,00 278,232.00 21,768.00
TUCF17813702 375658804  GILEAD SCIENCE S INC 4.750% 03/01 /2046 DD 094415 100,000.000 115 674.00 09,200.00 1646500
TUCF17813702 382300440  GOODMANUS FINANCE THREE 14443 700% 03M 5/2028 DD DQU2THT 100,000.000 90,230.00 05,173.00 405700
TUCF17813702 404280AF6  HSBC HOLDINGS FLC 7.625% 051 7/2032D0 054 705 100,000,000 135,867.00 126,017.00 0,850.00
TUCF17813702 404280AH2  HSBC HOLDINGS PLC 6.500% 09/15/2037 DD 094207 100,000,000 131,508 113,336.00 -18172.00
TUCF17813702 404221400  HSBC BAMK USAMAT 000% 014 5/2030 DD 06M 808 700,000.000 1,034 20200 £78,535.00 166,757 .00
TUCF17813702 40573LASS  CIGNACCORF 14444 375% 104 5/2028 DD 0941718 100,000,000 00 867,00 100,552.00 631.00
TUCF17813702 437076BFE  HOME DEFPOT IMC/THE 4.400% 034 52045 DD 061214 300,000.000 330,738 202,151.00 37 587.00
TUCF17813702 46625HHFO0  JPMORG AN CHASE & CO 6 400% 05/ 5/2038 DD 05/22/08 1,100,000.000 1,513,534 00 1,337 566.00 75 ,868.00
TUCF17813702 475705402  JELD-WEN ING 14444 875% 124 5/2027 DD 12M417 100,000,000 86,750.00 £4,500.00 2,250.00
TUCF17813702 548661DM4  LOWE'S COS ING 2.700% 044 5/2046 DD 042001 6 200,000.000 200,818.mM 163,102.00 37,7000
TUCFI7813702 5533GVART  MPLX LP 4.000% 034 5/2028 DD 02084 & 200,000.000 1891020 187,450.00 -1 652 .00
TUCF17813702 585055607  MEDTROMIC INC 4 625% 034 5/2044 DD 022714 £00,000.000 687,222 622,554.00 54 562,00
TUCF17813702 588270ACS  MELJ YASUDALIFE INSURAN 1444 VAR RT 04/26/2048 DD 04/261 8 400,000,000 400,000.00 305,000.00 £,000.00
TUCF17813702 504918BC7  MICROSOFT CORP 3.500% 024 2/2035 DD 02M 215 275,000.000 286,126 .50 26246275 23 563275
TUCFI7813702 61744421 MORGAN STANLEY VAR RT 04/24/2024 DD 04/241 8 200,000,000 300,000.00 207,444.00 -2,556.00
TUCF17813702 641062ALE  MNESTLE HOLDIMGS ING 1444 3 000% 09/24/2038 DD 024418 200,000.000 197 86200 193,982.00 3.880.00
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TUCF17813702 624308GTE  PACIFIC GAS & ELECTRIC CO 3.500% 4 001,/2020 DD 094 5410 100,000,000 95,393 75 95285800 A05.75
TUCF17813702 7170210KE  FFIZER INC 4.400% 051 5/2044 DD 054514 200,000,000 220 564 (0 208,270.00 21,204 .00
TUCF17813702 TISI72A02  PHILIP MORRIS INTERMATIONAL IM 2.875% 02/21/2042 DD 0821412 300,000.000 20018400 258,072.00 <1 ,106.00
TUCFITE13702 TASITZELZ  FHILIF MORRIS INTERMATIONAL IM 4 260% 114 072044 DD 11404 4 450,000.000 474,327 410,305 50 3,951 50
TUCF17813702 7476254J2  QUALCOMM ING 4 B50% 05/20/2035 DD 05/20M1 5 275 000,000 205 44 (0 26547125 5047275
TUCF17813702 204133482  SAUDI ELECTRICITY GLOBAL 14445 060% 04/05/2043 DD 04084 3 200,000.000 204,300.00 160,500.00 -13,500.00
TUCF17813702 S043MAB0  SAUDI ELECTRICITY GLOBAL 14445 500% 04/05/2044 DD 04084 4 100,000,000 107 544 00 100,831.00 £,713.00
TUCFITE13702 S23582BFE  SHELLINTERMATIOMAL FIMAMCE B 4.375% 054 1/2045 DD 05H1M 5 400,000,000 440,748 .00 410,160.00 30,588.00
TUCF17813702 85771FAEZ  EQUINOR ASA 4 250% 11/23/2041 DD 14/23M1 400,000,000 432 556 .00 306,512.00 35,744 00
TUCFITE13702 ETIR4HAES  SYNGEMTAFIMANCE MY 1dd A3 O33% 04232021 DD 04/24M & 500,000.000 500,000.00 463170.00 £,830.00
TUCF17813702 S75127BFE  TAMPAELECTRIC CO 4.450% 06M 5/2049 DO 10/044 8 200,000,000 198 878.mM 194,974 .00 -4 ,004.00
TUCF17813702 27S001BES  TEACHERS INSURAMCE & AMMU 1444 %AR RT 004 5/2054 DD 091844 500,000,000 £07 250,00 507,020.00 A70.00
TUCF17813702 S7E02MBF3  TEACHERS INSURAMCE & AMMU 1444 4 2705 D5M 52047 DD 050817 400,000,000 42301600 362,852.00 40,164 .00
TUCFITE13702 SB16TAMET  TEVAFHARMACEUTICAL FINAMCE ME 3150% 1001 /2026 D0 O7/214 6 200,000,000 247 505,00 228,066.00 A8,720.00
TUCF17813702 8825086056  TEXAS INSTRUMENTS ING 4 150% 05 5/2048 DD 050748 500,000.000 407 720,00 408,915.00 113500
TUCFITE13702 S0362HAZZ  TRAMSCANADAFIFELINES LTD 5.100% 06/ 52040 DD 104 2M 2 200,000,000 100 456,00 100,344.00 A1z.00
TUCF17813702 QO3MEWAAZ  US AIRVWAYS 201241 CLASS APASS 5.500% 04012026 DD 051 44 2 327651 215 36,350 58 3403670 41388
TUCF17813702 OM27KAAD  UMITED OVERSEAS BAMK LTD 1444 2,.200% 04/23/2021 DD 04231 8 700,000,000 £00,167.00 £00,062.00 408,00
TUCF17813702 Q233VEX0  VERIZOM COMMUMICATIONS IMC 4 522% 004 52048 DD 034 3M5 100,000.000 08 465,00 0372600 4740000
TUCFITE13702 Q233VCES  VERIZOM COMMUNMICATIONS IMC 4.572% 031 5/2055 DD 034 3M S 547,000,000 2 B30 6 50,140,100 30,400 58
TUCF17813702 Q2E26CAEZ  VISAING 4.150% 124 45203500 121 415 300,000.000 333,078.mM 310,263.00 2281600
TUCF17813702 Q2076GAGE  WELLS FARGO B ANK MA 5.850% 02012037 DD 01 /2907 200,000,000 256,478 .00 225,854.00 30,624 .00
TUCFITE13702 Q2OTGGAN  WELLS FARGO BANK MA G 600% 01 A S2038 DD 1 20707 200,000,000 1,115,824 00 0E0,376.00 126 ,442.00
TUCF17813702 Q4E80VAGE  WELLS FARGO BANK MA 5.950% DS/262036 DD 08/29/08 350,000,000 448 563 50 402,720.00 4578350
TUCFI7E13702 OB GOER4  WEYERHAEUSER CO 7.375% 03M &2032 DD 09M 502 100,000.000 138,128.mM 12225400 15,844 00
TUCF17813002 ODMOSWAFT  AEF TE XAS INC 3.800% 1001 /2047 DD 02247 £0,000.000 51,659 .60 54,084 60 7 B05.00
TUCF17813002 O0Z2824BF6  ABBCTT LABORATORIES 3.750% 11/3002026 DD 11 /2216 £2,000.000 70 864,03 65144 40 270063
TUCF17813002 O0Z824BHZ  ABBOTT LABORATORIES 4 .000% 113002046 DD 11 /224 6 505 000,000 578 852 50 530,108 .60 4857390
TUCFITE13002 ODZBTVAND  ABBVIE INC 4.450% 05/ 4/2046 DD DSMZH & 05,000,000 101,935.00 2310020 A8 83470
TUCF17813002 O0287¥EID0  ABEVIE INC 4.875%11/M4/2048 DD 094 88 195,000.000 103,524 35 181,935.00 -1 58036
TUCFI7813002 O0ZBTVEFS  ABEVIE INC 4.260% 11M4/2028 DD 094 &8 170,000.000 168,634 .10 1165,036.00 559810
TUCF17813002 O0440EA4T  CHUBB INAHOLDINGS INC 4.350% 11032045 DD 114051 5 165 000.000 170,706 &0 168,867 50 538,30
TUCF17813002 DIC202FB0  ALABAMAFOWER CO 6.000% 0301/2020DD 03/0600 55,000,000 72,175.40 6507195 £,202.45
TUCF17813002 023 35BF2  AMAZON COMINGC 3.575% D8/22/2037 DD 0222Ms 300,000,000 31833000 280,728.00 28 ,602.00
TUCFITE13002 023 35B04  AMAZON COM IMC 4.050% D8/22/2047 DD D222ME 275,000,000 20537300 26870250 27 ET0.50
TUCF17813002 026H0ANS  AMERICAMOWL SAB DE CW 6.125% 034302040 DD 03530110 216,000.000 273,202 65 25312380 2007885
3/25/2M9 2:02:01 AM EDT Fage 4 of 29 Workbench Reparts

19



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813002 D2ZEET4AZD  AMERICAM INTERMATIOMAL GROUP | 6.250% 05/01 /2036 DD 04/20/08 40,000.000 51 630,00 43,494.00 8136.00
TUCF17813002 026874DK0  AMERICAM INTERNATIONAL GROUP | 4.200% 04/01/2028 DD 03/26/M 8 00,000,000 50 664,30 86,702.40 2961 .80
TUCF17813902 0311G2CF5  AMGEN INC 4.683% 0GM5/2051 DD 121516 385,000.000 430,626,325 362,743.15 57 ,883.20
TUCF17813002 036224402  ANHEUSER-BUSCH COS LLC /1444 3 .650% 0201 /2026 DD 080118 190,000.000 180,127 60 170,654.50 47310
TUCF17813002 03522A4E0  AMHEUSER-BUSCH COS LLC /4444 4 700% 0201 /2036 DD 020118 £05,000.000 583,150,850 561,077.00 22 08250
TUCF17813002 03622A4F7  ANHEUSER-BUSCH COS LLC /1444 4 000% 0201 /20456 DD 020118 970,000.000 023,450.40 £00,562.30 2380110
TUCF17813002 036752405  AMTHEM INC 4 375% 1 2/01/2047 DD 1142147 230,000.000 240,545 91 £13,900.20 26 53671
TUCF17813002 036752AHG  ANTHEM INC 4.550% 03/01/2048 DD 030218 265,000,000 260,574.25 252,764.05 7 200,30
TUCF17813002 037411845  APACHE CORP 5100% 09/01/2040 DD 02/20M0 20,000,000 20,061.40 18,114.80 1 946 50
TUCF17813002 037411471 APACHE CORF 5.250% 02/01/2042 DD 12/0310 30,000.000 32,481 60 27.720.00 4 761 60
TUCF17813002 037411BAZ  APACHE CORP 4.750% 0441 52043 DD 04/09/4 2 75,000.000 77,080 .51 64,332.00 412,742 .51
TUCF17813002 037411BC8  APACHE CORF 4.250% 014152044 DD 120342 65,000,000 61,264.10 52,334.75 802035
TUCF17813002 037833AL4  APPLE INC 3.850% 05042043 DD 050313 330,000.000 340,774.20 1 2,503.40 28,270.80
TUCF17813002 037833847  APFLE INC 3.480% 02/00/2045 DD 0200415 225,000,000 210,584 .25 190,230.75 20,252.50
TUCF17813002 037833EWW0  APPLE INC 4.500% 02/23/2036 DD 02/23M16 105,000.000 120,360.45 110,410.05 0941 .40
TUCF17813002 0378337  APFLE INC 4.680% 02/23/2046 DD 0223016 200,000,000 456,705 60 412,830.60 43,875.00
TUCF17813002 037833C00  APPLE INC 3.880% 02/04/2046 DD 0804016 105,000.000 100,427 85 07,547.90 -11,770.95
TUCF17813002 037833000  APFLE ING 2.780% 00M 22047 DD 091217 75/000.000 76,260.00 62,297.50 797250
TUCFA7813002 05545140 BHP BILLITOMN FINANCE USA LTD 5.000% 00/30/2043 DD 00/30/M 3 05 ,000.000 113 514,25 103,786 .55 072770
TUCF17813002 0S050TJZ6  BAMK OF AMERICAMAS.000% 10/ 52036 DD 10/26/06 275,000,000 358,622.00 317,330.75 41,201 .25
TUCF17813002 0B051GGAT  BAMK OF AMERICACORP 3.245% 10/21/2027 DD 10621116 535,000.000 530,801 .20 405,222 75 36 BEE 45
TUCF178130902 0B051GGFD  BAMK OF AMERICACORP WAR RT O1,20/2028 DD 01/20M7 F0,000.000 72,405.90 67,807.00 449890
TUCF17813002 06051GHAD  BAMK OF AMERICACORF WAR RT 0123/2040 DD 01/23418 15,000,000 14 084,25 12,360,565 A 62360
TUCF17813902 08051GHD4  BAMK OF AMERICACORP WAR RT 1220/2028 DD 12/2017 176,000,000 171,403 72 164,410.40 §,993.32
TUCF17813002 06051GHMY  BAMK OF AMERICACORF WAR RT 0723/2020 DD 07/2318 115,000,000 115,030.28 114,460.65 063
TUCF17813002 0758E7EWE  BECTON DICKINSON AND O 3.700% 05/06/2027 DD 0B/O6M 7 1:35,000.000 127 432 35 127,682.40 256.05
TUCF17813002 07888706 BECTOM DICKINSON AND CO 4.560% 05/06/2047 DD 0B/O6M 7 130,000.000 120 645 B0 122,272.80 FETZED
TUCF17813002 084650404  BERKSHIRE HATHAWAYE NERGY 1444 4.450% 01M5/2040 DD 072518 120,000.000 119 961 60 118,676.40 A,285.20
TUCF17813002 084664BU4  BERKSHIRE HATHAWATFINANCE COR 4.400% 054 5/2042 DD 051512 35,000,000 38 576,65 35,608.25 27840
TUCF17813002 08466482 BERKSHIRE HATHAWAYFINANCE COR 4 300% 05/ 5/2043 DD D551 3 270,000.000 301 85730 274,217 .40 27 53090
TUCF17813002 084664C22  BERKSHIRE HATHAWAYFINANCE COR 4 200% 084 5/2048 DD 08H 518 410,000.000 407 921 30 406,531 .40 435000
TUCF17813002 0O7023A%3  BOEING CO/THE 6.575% 03/ 5/2030 DD 03¢ 2/09 385,000.000 566,204 .10 524,002.10 42 195.00
TUCF17813002 12180LACS  BURUNGTOM MORTHERM SANTAFE L 5.050% 0301/2041 DD 091040 55,000,000 66,352.10 60,178.25 £174.85
TUCF17813002 12180LAK7  BURLNGTOM MORTHE RM SANTAFE L 4 375% D001 /2042 DD 02/23M 2 55,000.000 6143225 54,870.55 £,552.70
TUCF17813002 1218004 BURUNGTON MORTHE RM SANTAFE L 4.150% 04/01/2045 DD 03004 5 125,000,000 135,836.25 121,190.00 14 545,25
TUCF17813002 12180LBC4  BURLNGTONM MORTHE RM SANTAFE L 4. 050% D6/ 5/2042 DD 03054 8 £5,000.000 54,783.25 21,016.20 2 E67.05
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813002 12189TAZ7  BURLIMGTOMN NORTHE RM SAMTAFE L 6.450% 05/01,/2037 DD 04M 3007 236 000,000 315,010 45 266,265.25 2874520
TUCF17813002 1266580CZ1  CWSHEALTH CORP 5.080% 03/25/2048 DD 030948 900,000,000 500,404 50 575,340.00 2414550
TUCF17813002 134420BH1  CAMPBELL SOUP CO 4.800% 03152042 DD 03 6A12 125,000.000 120,211.30 107,192.75 1301255
TUCF17813002 14040HBWY4  CAPITAL OMNE FIMANCIAL CORF 3.800% 01 /31/2028 DD 01 /304 8 155,000.000 154 633 .10 143,244 80 -1 448 30
TUCF17813002 144 410B4  DUKE EMERGYFROGRESS LLC 4.100% 06/ 5/2042 DD 05M5H 2 185 000,000 200,353 15 179,461 10 20,8092 05
TUCF17813002 1401 23CEQ  CATERPILLAR INC 4.750% 05/ 5/2064 DD OS08M 4 310,000.000 364,284 10 314,350.30 40,903 80
TUCF17813002 20030MEHS  COMCAST CORP 4 280% 01 MS2033 DD M M443 45000.000 40048 65 4469310 435555
TUCFI7E13002 Z00G0MBMZ  COMOCAST CORF 4.200% 0SH 52034 DD 08M 244 275,000,000 203 834,75 2665,155.00 2B ETOTS
TUCF17813002 20030MESS  COMCAST CORP 3480% 03401 2026 DD (2/23M 6 30,000,000 30,222 .90 25,704 30 A 51860
TUCFI7813002 200G0MCCE  COMCAST CORF 3 980% 110172047 DD 10M94 7 485 000.000 504,143 .04 436,198 80 7 Ddd 24
TUCF17813002 20030MCJE  COMCAST CORP 3.800% 034012038 DD 02A08M S 185 000,000 184,102 75 171,256.35 12,846 40
TUCF17813002 20020MCLE  COMCAST CORP 4 600% 10452038 DD 10/054 2 205,000,000 20220005 207,004.90 310405
TUCF17813002 20030MCMY  COMCAST CORP 4 700% 104 52048 DD 10/05M 8 930,000,000 921 130 70 04011540 18,987 70
TUCFITE13002 2027050G6  COMMORNWE ALTH EDISOM CO 4 250% 114 52045 DD 11 H0M 5 410,000,000 450 033 40 411,852.20 <48 ,080.70
TUCF17813002 20605FAKT7  COMCHO RESOURCES ING 4.300% 08M 572028 DD 07024 8 40,000.000 38,079.20 30128.00 14880
TUCFI7E13002 Z08261AE8  COMOCOPHILLIFS HOLDING CO 60509 O/ 52020 DD 0d/20/00 230,000,000 433 425,30 40E,048.30 25,377.00
TUCF17813002 20826UACE  COMOCO FUNDING GO 7.260% 10¢ 52031 DD 1041101 240000000 330 969 &0 312,590.40 18,370.20
TUCF17813002 200 11FK4  COMSCLIDATED EDISOM CO OF MEWY 43008 12001 /2056 DD 111616 105,000,000 114 ,572.00 07,608.20 1627560
TUCF17813002 212015450  COMTIMENTAL RESOURCES INCIOK 4.375% 01 M 5/2028 DD 120847 135,000.000 133,073 55 127,002 60 £.070.05
TUCFI7E13002 ZI08TEBARD  CORF MACIOMAL DEL COBRE D 1ddA 4.250% 0TH 742042 DD OFTHTH 2 220,000,000 22T E12.00 203,352 .60 24,260.40
TUCF17813002 225401ACZ  CREDIT SUISSE GROUF AG 144A 4.282% 01/00/2028 DD 01/094 7 285000.000 207 141.m 27404235 22198 65
TUCF17813002 233835400  DAIMLER FINANCE NORTH AMERIC AS S00% 01 A 8/2031 DD 01 MS/01 55,000,000 53,086 .25 7515370 FE2TAS
TUCFITE13002 25243 7a1  DIAGEQ CARITAL FLC 3.875% 042002043 DD Oi20M 3 200,000,000 200 204,00 105452.00 A3812.00
TUCF17813002 25470DASE  DISCOVERY COMMUMICATIONS LLC 5.000% 09/20/2037 DD 02117 120,000,000 124,330,280 111,302.40 13,022.40
TUCF17813002 254T0DATE  DISCOVERYCOMMUNICATIONS LLC 5.200% 00/20/2047 DD 09024 T 160,000.000 166,905.20 147 046 40 10,048 &0
TUCF17813002 2E07SJAF7  DOWDUR OMT IMC 5.419% 114 5/2045 DD 1172848 580,000,000 585,752 B02,555.20 16,833.00
TUCF17813002 252001AAS  DUKE EMERGYINDIAMALLC 6350% 0SM5/2038 DD 0872108 326,000.000 446,361 80 400,955.25 36,403 25
TUCF17813002 2590 ABS  DUKE EMERGYINDIANALLC 5450% 04/ /2039 DD 03/23.09 45000.000 58,8320 57105.00 472740
TUCFI7E13002 253001 AF7  DUKE EMERGYINDIAMALLGC 4200% OTH&/2043 DD OTH1 M 3 170,000,000 204 550,30 184,006.30 20,563.00
TUCF17813002 2643000K9  DUKE EMERGY CAROLINAS LLC 6.000% 1 270 /2028 DD 120488 45000.000 55,760.40 £2.736.40 3.033.00
TUCF17E13002 26442CAME  DUKE EMNERGY CAROLINAS LLE 4.250% 12452041 DD 12081 45 ,000.000 40 528 .80 45,115 65 44315
TUCF17813002 266317AKD  ELECTRICITE DE FRAMCE SA 1444 4 875% 01 /22/2044 DD 012214 25000.000 26,431 75 2248200 394075
TUCF17813002 252317ALE  ELECTRICITE DE FRAMCE SA 1444 6.000% 01/22/2020 DD 012214 260,000,000 270,137 80 242,910.00 36,227 50
TUCF17813002 262317APS  ELECTRICITE DE FRAMCE SA 1444 4 750% 10/ /2035 DD 104345 135 000,000 148,073 75 12717540 21,808.35
TUCFI7E13002 258317AQT  ELECTRICITE DE FRAMCE Sa 1444 4 050% 10/ 32045 DD 104 215 5,000,000 5,672.00 4,522.10 A,140.80
TUCF17813002 27E062A06  EATON CORP 4.000% 11022032 DD 110243 170,000.000 175,5365.20 167,893.70 7 E41 80
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TUCF17813002 2O640AMO  ENTERGY LOUISIAN A LLC 4 440% 014 5/2026 DD 09/24M0 10,000.000 10,837.20 10,360.30 477.00
TUCF17813002 30210GANS  EXPRESS SCRIPTS HOLDING CO 3.400% 0301 22027 DD 07/05M6 100,000,000 98131 .00 02, 766,00 £,365.00
TUCF17813002 30219GAPS  EXPRESS SCRIPTS HOLDING CO 4.800% 071 5/2046 DD 07/05M 6 260,000,000 276,585 .40 240,254.20 2733 .20
TUCF17813002 3HOZEQS  FLORIDAFOGWER & LIGHT CO 5 625% 001 /2034 DD 040403 20,000.000 25,182.00 353000 A F43.00
TUCF17813002 3M031ER4  FLORIDAFPOGWER & LIGHT CO 5.950% 1 0/01/2033 DD 10M 5103 45000000 57 977 56 54,687 60 5,280.05
TUCF17813002 3H031FAD FLORIDAFPOWER & LIGHT CO 5.950% 02/01/2038 DD 01 A 603 30,000,000 40,0099 .50 3657330 3.226.20
TUCF17813002 3M031FG7  FLORIDAFOGWER & LIGHT CO 4.050% 06012042 DD 05M5M 2 225 000,000 246,703 50 224,254 50 22,419.00
TUCF17813002 3H000CHD  DUKE EMERGYFLORIDALLC 5.350% 0945/2057 DD 0OH S07 265,000,000 368043 60 3,386.15 37 55845
TUCF17813002 341099CL1  DUKE EMERGYFLORIDALLC 6.400% 06452038 DD O6M /035 55000000 77 405 35 70,207 50 749785
TUCFI7E13002 3733340v2  GEORGIAPOWER CO 4.300% 0G4 52042 DD O306H 2 220,000.000 23391720 202,550 60 31 267 60
TUCF17813002 375650840  GILEAD SCIEMCE S INC 4.500% 02/01/2045 DD 114714 115,000.000 127 514 45 140,596 65 4721780
TUCF17813002 275658B04  GILEAD SCIEMCE S IMC 4.750% 02/01/2046 DD 094415 195,000,000 226 564,30 103,457 55 2210675
TUCF17813002 375650BG7  GILEAD SCIEMCE S INC 4.600% 09/01/2035 DD 094 415 240000000 270 424 &0 242,313 60 -28,111.20
TUCFI7E13002 37568601  GILEAD SCIEMCE S IMC 4.000% 00/01 /2036 DD 0020016 75,000,000 70,344.75 68371 .50 A0 07325
TUCF17813002 377372AM7  GLAXOSMITHKLIME CARITAL INC 3.875% 05M 5/2028 DD 051 541 8 1:30,000.000 120,920 80 13210860 2119.00
TUCFITE13002 341ECH  GOLDMAMN SATHS GROUR IMC/THE 4.800% 07082044 DD 07 A08M 4 475,000,000 541 766,00 45235675 50,400,285
TUCF17813002 38141GWL4  GOLDMAN SACHS GROUP INC/THE VAR RT 06052028 DD 06057 £,000.000 474200 4,646 55 0605
TUCF17813002 2141GWES  GOLDMAN SACHS GROUP INC/THE WAR RT 05101 /2020 DD 045234 2 105,000,000 101 977,05 101,050.95 02610
TUCF17813002 3S141GXAT  GOLDMAN SACHS GROUP INC/THE VAR RT 04232030 DD 040234 & 55,000.000 53,335.07 £0.413 55 E-Y- )
TUCFITE12002 381456GAHE  GOLDMAN SACHS GROUF INC/THE 2.500% 114 6/2026 DD HAGHE 205,000,000 205 725,75 272 ATETE 24,240.00
TUCF17813002 381487AAG  GOLDMAN SACHS GROUP INC/THE VAR RT 10/31 /2038 DD 10631 M7 290,000.000 200,520.70 266,202.90 36,336.80
TUCF17813002 404201445  HSEC BAMK USAMAMEW YORK MY 5.875% 11/01/2034 DD 10/2504 90,000,000 116,077 .50 100,836.00 5,241 50
TUCFI7E13002 404201483 HSBC BAMK USAMAMEWY TORK MY 5.625% 081 5/2035 DD 0SM 705 255,000,000 310,260 10 278,541 .05 <40,710.05
TUCF17813002 404201409 HSBC BAMK LUSAMAT 000% 01/ 5/2030 DD 061 808 180,000,000 264,416,285 225,900.00 38,507 85
TUCFI7E13002 40873LASS  CIGNACORF 14444 375% 10/ 52028 DD 00M 7HE F0,000.000 £9,006.00 70,300 60 45370
TUCF17813002 40573LAL0  CIGNACORF 14444 800% 08H 52038 DD 09M 7MS 280,000,000 270,549 0 274,993 60 4 55560
TUCF17813002 40573LAWE  CIGNACORF 14444 000% 124 52048 DD 09M 7HS 275,000.000 27290320 260,060.00 384320
TUCF17813002 406216808  HALLIBURTOM CO 4 850%11M 5/2035 DD 1A 315 235 000,000 263 632 40 230,730.45 32,802.95
TUCFI7E13002 406216BKE  HALLIBURTOM CO 5.000% 11M 52045 DD HA 31 S 415,000,000 476 560,40 07 453 60 £0,108.80
TUCF17813002 437076603  HOME DEPOT INC/THE 4 875% 02M 52044 DD 0941013 240,000.000 200188 80 26615680 34,032.00
TUCFI7E13002 454850AT3  INDIANA MICHIGAN FOWER CO ¢ 260% D&M 52048 DD 05051 & 185,000.000 186,341 80 181,830.05 451085
TUCF17813002 453140AM0  INTEL CORP 4.000% 124 5/2032 DD 121142 175 000,000 192 57000 179,250.75 1331925
TUCF17813002 48625HHYS  JPMORGAM CHASE & CO 5.500% 1041 5/2040 DD 10/21/40 25,000,000 107 047,20 0415110 1220620
TUCF17813002 46625HRYS  JPMORGAN CHASE & CO VAR RT 0204 /2028 DD 02A01A 7 320,000,000 331 600 310,630.40 20 969 60
TUCFITE13002 45647F A5 JPMORGAN CHASE & CO VAR RT 07242038 DD OT/24M T 25,000,000 23,020,588 2270475 E2643
TUCF17813002 46647FAKZ  JPMORGAN CHASE & CO VAR RT 077242048 DD 07/24M 7 185,000.000 102 924 B5 165,567 60 27 36705
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TUCF17813002 46647PAMNE  JPMORGAN CHASE & CO VAR RT 01/23/2040 DD 01./2318 260,000.000 260,000.00 £28,038.20 31 961 .80
TUCF17813002 481268441  JPMORGAM CHASE & CO 5.400% 01/06/2042 DD 1272241 195,000.000 244 87515 21418215 30 ,59:2.00
TUCF17813902 483052405  KAISER FOUNDATION HOSPITALS 4.150% 05/01/2047 DD 05/03M17 90,000,000 97 248,60 58,290.30 9,358.30
TUCF17813002 401674BG1  KEMTUCKY UTILITIES ©O 5125% 11/01/2040 DD 050141 440,000.000 54200720 493,878.00 40,020 20
TUCF17813002 548661DJ3 LOWE'S COS INC 4.375% 09M 5:2045 DD DOME1 S 155,000.000 171,316.85 130,185.35 32431 .50
TUCF17813002 548661DQ7  LOWE'S COS ING 4.050% 05/03/2047 DD 05031 7 120,000.000 118,783.20 103,474.80 16,308 .40
TUCF17813002 55336WVAM2  MPLX LP 4.500% 044 520088 DD O2/08HM 8 235,000.000 231 53312 205,237 .25 26,295 .87
TUCF17813002 S533GWVATT  MPLX LP 5.500% 024 5/2040 DD 114 5H8 220,000,000 214,018 55 213,006.20 Kkl
TUCF17813002 585055872 MEDTROMIC INC 4.375% 034 5/2035 DD 031515 201 pO0.000 328,047 21 207,937 44 3040077
TUCF17813002 585055BU8  MEDTROMIC INC 4.625% 034 5/2045 DD 031545 205,000.000 343,680 75 300,280.80 34,30005
TUCF17813002 580331ASE  MERCHK & CO INC 3.600% 00/ 5/2042 DD 09M3M 2 F0,000.000 71 462,30 66,120.60 5,341 .70
TUCF17813002 58033vAT2  MERCK & €O INC 3.700% 02/10/2045 DD 02M0M 5 105,000,000 100,612.70 100,245.15 8,768.55
TUCF17813002 50156REM7  METUFE ING 4 050% 03012045 DD 03051 5 360,000.000 377 55000 335,566.80 41,983 .20
TUCF17813002 504018AJ3  MICROSOFT CORF 4.500% 10401/2040 DD 0027 M0 115,000,000 134,405 .10 123,508.85 -10,805.25
TUCF17813002 504918BC7  MICROSOFT CORP 3.500% 024 2/2035 DD 021215 55,000.000 57 225.30 52,402 55 473275
TUCF17813002 504018BD5  MICROSOFT CORF 3.750% 024 2/2045 DD 021 2M 5 F0,000.000 73,746.00 57,720.80 §,024.20
TUCF17813002 504918BE3  MICROSOFT CORP 4.000% 024 2/2055 DD 021215 165,000.000 176,521 05 162,036.60 14 48535
TUCF17813002 534918852  MICROSOFT CORFP 3.450% 08/02/2036 DD 020216 320,000.000 327 847,30 301,395.20 2645210
TUCF7813002 504018BT0  MICROSOFT CORP 3.700% 08A2/2046 DD 08/02M 6 465 ,000.000 484 767 15 445,460.70 30,306 45
TUCF17813002 504218BU7  MICROSOFT CORF 3.050% 08A08/2056 DD OS02M 6 280,000,000 208,860.20 27319040 25 678.80
TUCF17813002 504918BZ6  MICROSOFT CORP 4.100% 02/06/2037 DD 020601 7 570,000.000 £36,410.70 584,911 .20 £1,400 50
TUCF17813002 610202BF7  MOMOMGAHELAFCWER CO 14445 400% 1241 5/2043 DD 11/271 3 355,000.000 441 964 35 413,592.75 28,371 .60
TUCF17813002 617446806  MORGAN STANLEY 4.000% 07/23/2025 DD 0742315 120,000,000 125,646,00 118,386.00 7,260.00
TUCF17813902 G1744vALZ  MORGAN STANLEY VAR RT 07/22/203% DD 07/2417 195,000,000 201,920.55 177,695.70 24,224.35
TUCF17813002 61746BEFS  MORGAN STANLEY 3.6525% 01/20/2027 DD 01/20017 5,000,000 5117 .25 4,752.00 6525
TUCF17813002 61747vDY8  MORGAN STANLEY 4.300% 01 /27,2045 DD 012715 110,000,000 118 643,80 102,882.50 -15,755.30
TUCF17813002 61761J3RE  MORGAN STANLEY 3.125% 07/27/2026 DD 07/25M16 £0,000.000 78,006.40 73,070.40 4.936.00
TUCF17813002 6304684J0  NBCUNIVERSAL MEDIALLE 4 450% 011 5/2043 DD 100512 55,000.000 £0,017.10 5301615 700095
TUCF17813002 641062ALE  MNESTLE HOLDIMGS INC 1444 3.000% 00/24/2038 DD ON244 8 105,000,000 103,877 55 101,840.55 203700
TUCF17813002 641062AM4  NESTLE HOLDIMGS ING 1444 4 000% 09/24/2048 DD 024418 1:35,000.000 133,186 .05 132,397.20 FE07E
TUCF17813002 641423BU1  MNEWADAF OWER CO 6.780% 07/01.2037 DD O6/28/07 15,000.000 21,218.40 10,430.10 A.770.30
TUCF17813002 641423CA4  NEWADAP OWER CO 5.450% 05M 52041 DD 05M2M1 F0,000.000 86,710.40 20,605.70 510470
TUCF17813002 655844CE2  MNORFOLK SOUTHERN CORF 5.100% 02/01/2019D0 02/02M8 260,000,000 250,405 80 255,110.80 427580
TUCF17813002 685772C)6  MORTHERM STATES POWER COMM 3 4009 084 5/2042 DD 081342 155,000.000 153,401 85 1:30,690.65 -13,711.30
TUCF7813002 6E7274ACE  NORTHWELL HEALTHCARE INC 4.260% 11/01/2047 DD ONZEMT F0,000.000 71 584,10 66,526,560 5,057 .50
TUCF17813002 6EBOHAHT  NOVARTIS CAPITAL CORP 4.400% 05/06/2044 DD 0202114 375,000.000 420,041 25 400,597 50 2034375
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TUCF17813002 68233JB05  OMCOR ELECTRIC DELIVERY €O LLC 3.800% 09/30,/2047 DD 03/450M S 210,000,000 541 509 .00 765,992.70 75 51630
TUCF17813002 G8380XAHE  ORACLE CORP 6.125% 07/05/2030 DD 070809 45000.000 1,700 .40 54,014 40 778500
TUCF17813002 G8280XAYT  ORACLE CORP 4.200% O7F/02/2034 DD 070814 455,000,000 505 BE4 .25 456,724 .45 48,9230.80
TUCF17813002 GE380XBF1  ORACLE CORF 4 .125% 05M 5/2045 DD 0505416 305,000.000 325,750.70 268,504 .05 37 16565
TUCF17813002 B8380XEJ3  ORACLE CORP 4.000% OFM 5/2046 DD 070716 25000.000 24 B30 75 23,327 25 A 36250
TUCF17813002 694308GE1  PACIFIC GAS & ELECTRIC CO 6.050% 0301/2034 DD 0372304 400,000.000 437,711,680 370,624.00 £7.087 80
TUCF17813002 695114CL0  PACIFICORP £.000% 01 4 5/2039 DD 01/05/09 410,000,000 550,845 70 402,237 80 8,707 90
TUCFI7E13002 TIS448C00  FEPSICO IMNGC 3.600% D8M 22042 DD DBA M2 260,000,000 260 442,00 242,550.20 A7 28280
TUCF17813002 71664QBR2  PETROLEOS MEXICANGCS 6.375% 01/23/2045 DD 07 /2314 310,000,000 11 655,50 248,550.00 6210850
TUCFI7813002 TIE64QCC4  FETROLECS MEXICANOS 6. 750% 0062142047 DD 00721 16 367 000.000 363,034 6 303468 63 50 5 0f
TUCF17813002 7A7021ECE  PFIZER IMC 4.000% 12M 52036 DD 12116 190,000,000 208,141 0 188,098.10 2004310
TUCF17813002 TIS172402  PHILIF MORRIS INTERMATIONAL IM 2 876% 02/21/2042 DD 0821412 265,000.000 264 206 .40 210,366.30 24,040.10
TUCF17813002 718172400 PHILIP MORRIS INTERMATIONAL IM 4 125% 03/04/2045 DD 030413 140,000,000 143 974 60 123,545 80 20,428 80
TUCFITE13002 TASITZE00  FHILIF MORRIS INTERMATIONAL IM 4. 875% 114 5/2043 DD 111 24 3 220,000,000 251 27060 21812120 2316840
TUCF17813002 718546AK0  PHILLIFS 66 4 650% 114 52064 DD 114 7M4 100,000.000 109 ,565.00 97,401 .00 1216400
TUCFI7E13002 TE76TODEE  FOTOMAC ELECTRIC FCWVER CO 6500% 1145/2037 DD 1M &07 55,000,000 76,188.20 6033685 585135
TUCF17813002 7376700E7  POTOMAC ELECTRIC P CWER CO 4 150% 034 52043 DD 034 81 3 165 000,000 169,001 15 153,230.20 18,761 95
TUCF17813002 744320478  PRUDEMTIAL FIMANCIAL INC 2.008% 12072047 DD 120747 266,000.000 271 322 66 237,502.28 3352038
TUCF17813002 744320840  PRUDEMTIAL FINANCIAL INC 30353 1 2072040 DD 120747 50,000.000 45,072 .80 4450000 427380
TUCFI7E13002 T444d8BZ3  FUBLIC SERVICE CO OF COLORADO §.250% 09/01 /2057 DD 0SMS0T 140,000,000 100 5605 &0 17744020 A2 ,168.60
TUCF17813002 744448CJ8  PUBLIC SERVICE CO OF COLORADO 3.950% 034 5/2043 DD 036264 3 410,000.000 427101 10 302,804 60 34,206 50
TUCF17813002 77537144 ROHM & HAAS CO 7 850% 07M 52020 DD 07/06/99 570,000,000 781 803 0 742,044 60 68 958 60
TUCF17813002 TEOOOFEHD  ROYAL BAMK OF SCOTLAMD GROUF F AAR RT 01/27/2030 DD OWETHE 55,000,000 64,166.30 GZETT .55 A 48875
TUCF17813002 TEHM3MAAS  SFAVE COMMERCIAL SAVE A1 1444 VAR RT 01/05/2042 DD 020145 25000.000 25137.50 2312525 20z.28
TUCFITE13002 S23582AT0  SHELLINTERNATIOMAL FINAMNCE B 3 626% 08212042 DD 08721 M 2 35,000.000 34 55620 3,727 A6 282005
TUCF17813002 S225520E1  SHELLINTERMATIOMAL FIMAMCE BV 4.125% 05M1/2035 DD 054145 490,000,000 534 521 40 456,305 40 4821600
TUCF17813002 S225G2BF8  SHELLINTERMATIOMAL FIMAMNCE BV 4.375% 054 1/2045 DD 054145 100,000.000 111 BE0.62 102,540.00 Q12082
TUCF17813002 52258204  SHELL INTERNMATIONAL FINANCE B 4.000% 054 052046 DD 054 0M & 225 000,000 231 679 .04 24727350 14,405 54
TUCFITE13002 S28807CLO  SIMOM PROFERTY GROUF LF 4.750% 03/ 5/2042 DD 03431 2 215,000,000 241 220,00 221,862,850 10,367 20
TUCF17813002 S28807CT2  SIMOM PROPERTY GROUF LP 4.260% 10/01 2044 DD 0940714 45000.000 46 057 80 43191 .90 376560
TUCF17813002 §37004CH1  SOUTH CAROLINAELECTRIC & GAS 4.600% 0601 /2064 DD 05/2TH 4 120,000.000 124 44720 11081280 A3 G54 40
TUCF17813802 S37004CJ7  SOUTH CAROLINAELECTRIC & GAS 5.100% 0601/2065 DD 05/22M 5 25000.000 28 605.00 25,703 25 280175
TUCF17813002 242400GK2  SOUTHERM CALIFORMIAEDISOM CO 4.125% 03/01/2042 DD 020512 160,000,000 144,708 75 142,011.00 278775
TUCF17813002 S4346LAAS  SOUTHERN MATURAL GAS CO L1444 4 800% 034 52047 DD 031447 100,000,000 101 504 M0 95,093 .00 £,501.00
TUCFI7E13002 S7HIZEBAR  TARGET CORF 4.000% 0T/01/2042 DD O6/254 2 255,000,000 263 825,55 24047775 23,347 80
TUCF17813002 S7E021B08  TEACHERS INSURAMCE & AMMU 1444 4 000% D9M 52044 DD 09151 4 220,000.000 251 B53 80 22812240 23531 20
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TUCF17813002 S7E021BF3  TEACHERS INSURANCE & AMMU 1444 4 2705 D5M 52047 DD 050517 390,000,000 408 G645 573,280.70 3538875
TUCF17813002 S82334AE0  TEXAS EASTERM TRAMSMISSIO 1444 4.160% 0141 6/2048 DD 010948 145 000,000 143710 65 120,054 35 14 BES .30
TUCF17813002 20352HAM1  TRAMSCANMADA PIPELINES LTD 4.625% 05/01/2034 DD 02/22M4 195,000,000 21773310 186,392.55 21,234 55
TUCFI7E13002 80362HAXT  TRAMNSCANADAFIFELINES LTD 4 750% 06/ 52038 DD 0507H S 170,000.000 170,640 05 163,854 50 £.704 55
TUCF17813002 29362HAYS  TRAMSCANMADA PIFELINES LTD 4.875% 06/ 5/2048 DD 050713 170,000,000 168 566 G0 164,094 20 447270
TUCF17813002 QM3THBE?  215T CEMTURYFOX AMERICAING 4 050% 10/ 5204500 10/21 15 55,000.000 £4,731.70 60,303 65 442805
TUCF17813002 QDEET4XNSE  UBS AGLOMDON 1444 4 500% 06/26.2048 DD D6/26M S 145 000,000 144 385 14079225 5407 05
TUCFITE13002 QD3BZIACT  UBS GROUF FUNDIMG SwiT ZER 1444 4 253% 03/232028 DD 03/23M7 210,000,000 221 27400 207,068.40 1420650
TUCF17813002 Q04764AH0  UMILEVER CAPITAL CORP 5.900% 114 5/2032 DD 114 202 225 000,000 2929770 274,977.00 -18,000.00
TUCFI7813002 QOGG48CJ0  UMIOM ELECTRIC CO 3.000% 094 52042 DO 09H14 2 285,000.000 302 8532 45 2761655 2671600
TUCF17813002 QOES48CKE  UMION ELECTRIC CO 3.500% 04 5/2024 DD 04/04414 285 000.000 205 502 25 267,049.15 545310
TUCF17813002 QO7212EME  UMION PACIFIC CORP 2.700% 10/01/2051 DD 10/04416 202,000.000 307 21618 26614432 £1,771.86
TUCF17813002 913017857 UMITED TECHMOLOGIES CORP 5.700% D44 5/2040 DD 02/26M0 365 000,000 464 937 (0 400,525 45 64,411 55
TUCFI7E13002 GI3MTETS  UMITED TECHMOLOGIES CORF 4.500% D5/01/2042 DD D&M 2 450,000,000 501 570,30 434,550.40 565,008,090
TUCF17813002 ©1324FBM1  UMITEDHE ALTH GROUP INC 5.700% 104 /2040 DD 1072540 1:30,000.000 168,743 @0 15363400 1510090
TUCFI7E13002 Q1324FCAE  UMITEDHE ALTH GROUF INC 2.050% 104 502042 DD 10/224 2 75,000,000 77 057 25 71,496.00 546125
TUCF17813002 ©1324PC02  UMITEDHE ALTH GROUP INC 4.260% 034 /2043 DD 027284 3 £,000.000 5,024 60 4,050 25 65 55
TUCF17813002 Q1324PCQ2  UMITEDHE ALTH GROUF INC 4.626% 074 5/2036 DD 0772215 140,000,000 163,041, 20 148,302.60 14 642 60
TUCF17813002 ©1Z324PCR1 UMITEDHE ALTH GROUP INC 4.750% 074 /2045 DD 077234 5 16,000.000 17,718.00 1557000 A 4800
TUCFI7E13002 Q1324FCxE  UMITEDHE ALTH GROUF IMC 4.200% 01 4 /2047 DD 12201 & 110,000,000 0,830,860 0,036.30 10870
TUCF17813002 ©1324F0FE  UMITEDHE ALTH GROUP INC 3.750% 10/ /2047 DD 1072517 170,000.000 173,445 @0 156,575.90 -7 867.00
TUCF17813002 @1324F0LS  UMITEDHE ALTH GROUP INC 4.250% 064 5/2048 DD 064948 380,000,000 377 385 60 379,757.20 2401 60
TUCFI7E13002 014886444  UMIVERSITY OF SOUTHERM CALIFOR §250% 10/ 2111 DD 08 TA1 210,000,000 300401 &0 261,755.50 ZEEIEAD
TUCF17813002 92343vCX0  WERIZOM COMMUMICATIONS IMC 4.522% 00152042 DD 034215 1,126,000.000 1,102,71590 1,055,342 50 £3,372.40
TUCFITE13002 QZ33VEES  VERIZOM COMMUNMICATIONS IMC 4 572% 031 52055 DD 034 3M5 370,000.000 350 06E o6 34803570 -1 05326
TUCF17813002 Q2E26CAFD  VISAINC 4.300% 124 4/20450D 121415 435000000 404 000 55 440,563 .80 4543575
TUCF17813002 Q2E6GAL6  VOLKSWAGEN GROUP OF AMERI 1444 4 750% 114 3/2026 DD 114318 310,000.000 306 528 .00 300,235.00 £,293.00
TUCF17813002 Q2000HAD4  WEAFIMANCE LLC MAWESTFIE 1444 4 750% 094 7/2044 DD 094 71 4 290,000,000 31617850 280,656.80 26,491 50
TUCFITE13002 Q3M4ERS  WALMART INC 2.050% D6/28/203 DD OBZTH & 210,000,000 207 222,30 208,055.40 22340
TUCF17813002 O40746RF0 WELLS FARGO & CO §606% 01/ 5/2044 DD 172613 115,000,000 141 783 80 124718 65 17 064 85
TUCF17813002 O4074BGES WELLS FARGO & CO 4 650% 11042044 DD 1104414 235,000.000 266 266 15 22122000 EE6.03615
TUCF17813002 Q4074BGK0  WELLS FARGO & CO 3.800% 0501/2045 DD 04304 5 10,000.000 10,372,230 917580 4119650
TUCF17813002 Q4074BGT1  WELLS FARGO & CO 4.400% 061 4/2046 DD 0641 4416 430,000,000 440 516,78 204,442.30 4617348
TUCF17813002 Q4074BGUS  WELLS FARGO & CO 4.750% 1 207/2046 DD 120841 6 485 000,000 542 055 40 466,952.25 7507315
TUCFITE13002 OSO040LAES  WWILLIAMS COS INCTHE 4.850% 03012048 DD 03/05H 8 145,000,000 142 460,45 131,572.00 0887 45
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IQTAl CORPORATE DEET INSTRUMENTS - PREFERRED 79,559,901.13 13,253 857.68 £,306,042.51

COURPORATE DEET INSTRUNMENTS

TUCF17813702 00205RBHT ATAT IMNGC 4350% 06M5/2045 D0 06M 54 3 S00,000.000 461 300.00 42253500 -38,765.00
TUCFI7213702 DD206RDKS  ATET INC 4.550% 03/00/2040 DD 0907H G 1,299,000.000 1,22250282 111817020 -104,4132.62
TUCF17813702 D0206RFWT  ATET INC 4900% 08M5/2037 DD 03M4M & 100,000,000 101 26000 03223000 -5.021.00
TUCFA7813702 00287 vARD ABBWIE IMC 4 .500% 054 472035 DD 05M4M15 250,000.000 384 .419.00 323,788.50 S50 ,6:20.50
TUCF17813702 00237 AS ABBWIE IMC 3.200% 054 472026 DD 05M2M16 200000000 199.402.00 185,356.00 -14,052.00
TUCF17813702 00507WARD ACTRASION BUZZARD IMC 4 500% 064 572047 DD 05264 7 100,000.000 98,501 .00 89,709.00 £,792.00
TUCF17E13702 00772BADS AERTAP IRELAMD CAPITALDAC /A2 TS0% 05M 52010 DD 05HM5M S 200,000,000 204,740.00 200972.00 -4 770,00
TUCF17813702 00 ZXBFO AR LEASE CORP 4.625% 100012028 DD 021 7HME 200,000,000 28615400 2833259.00 1279500
TUCFI7E137T02 015271 A48 ALEXAMDRIAREALESTATE EQUITIE 3.850% 014 5/2027 DD 061 OM G 400,000,000 402 516.00 283132.00 -20.484.00
TUCFA17813702 02005MBG4 ALLY FIMAMCIAL IMC 4 280% 04152021 DD MA1ME 100,000.000 102 .500.00 92,141 .00 -4,359.00
TUCFITE13T02 0208740 AZ AMERICARM INTE RMATIOMAL GROUP | 4.500% O7M 6/2044 DD O7HGM 4 400,000,000 430,240.00 266,072.00 -T3862.00
TUCFA7813702 028374DHT AMERICAR INTE RMATIOMAL GROUP | 3.900% 0401 /2026 DD 03/22M6 400,000.000 414 804.00 384,828.00 =29 .976.00
TUCF17E137T02 026274DLE AMERICARM INTERMATIOMAL GROURP | 4.750% 04/01 /2043 DD 0342618 100,000,000 08.4132.00 o1,512.00 -7.a01.00
TUCF17813702 021162BEQ AMGEM IMNC 4.950% 1000172041 DD 091 6M0 G00,000.000 595 424.00 B11,232.00 £4192.00
TUCFI7E13702 037735CH1 APPALACHIAM POVER C0O 6.700% 084 5/2037 DD 024707 500,000,000 G770 B11,210.00 -66,620.00
TUCF17813702 O37735CMY APPALACHIAM POWER CO 7.000% 04001 /2038 DD 0202503 200,000.000 427 029.00 ITTE2TT.00 4981 2.00
TUCFI7E13702 043630408  PACIFIC MATIOMALFIMANCE 14446.000% 04072023 0D 0407 M1 200,000,000 22046400 2127452.00 171200
TUCF17813702 04570 ABS ASSOCIATED MATERIALS LLC 14449.000% M01:2024 00 11/22M6 300000000 217 250,00 280,500.00 =27 .Fae0.00
TUCF17E13702 040500 ABO ATET INC 5250% 09401 /2040 DD 020141 125,000,000 131.01.25 12143275 -10477.50
TUCF17813702 04255040 ATMOS EMERGY CORP 4.3009% 10:01./2042 DD 10404418 400,000.000 99.499.00 100,476.00 a77.00
TUCF17813702 052769408 AUTODESH IMC 4.375% 064 5/2025 DD 060515 200,000.000 209872.00 202,082.00 =7.ra4.00
TUCFi17813702 055260BDGS  BAT CAPRITAL CORP 4.300% 08M5/2037 DD 02MGME 00,000,000 525,050.00 400,225.00 -116,815.00
TUCF17E13702 05823JAE2 BFCE SA 1444 4 G25% 091 2/2022 DD 091218 200,000,000 20224500 204,825.00 -2.420.00
TUCF17813702 059438AKT BAMK OME CORP 8.000% 04/282027 DD /20007 300,000,000 401 19300 267.692.00 -33495.00
TUCF17813702 0573 GAED BACARDI LTD 1444 4 450% 054 572025 00 04:304 8 400,000.000 398 964.00 394,644 .00 -4,320.00
TUCF17813702 057301 AA5 BARRICK GOLD CORP 5.800% 111572034 DO 114 204 200000000 220.902.00 207,590.00 223200
TUCF17813702 05849 ACE BARRICHK MORTH AME RIC AFIMANCE 7.500% 094 52038 DD 094108 200,000.000 276A70.00 242,264 .00 =33 .906.00
TUCFI7E13T02 D9255BACO BLACHKSTOME TQP HOLDTO LP 14446 500% 03/20/2021 DD 022047 200,000,000 2032,000,00 200515.00 -2.484.00
TUCF17813702 101137ARE BOSTOM SCIEMTIFIC CORP 3.850% 054 52025 DD 051 2M5 S00,000.000 514 ,040.00 491,880.00 22 A60.00
TUCF17E13702 111 20%AGE BRIZMOR OFERATIMNG FPARTMERSHIF VAR RT 02/01/2022 DD 0843118 100,000,000 100,000.00 08,524 .00 -376.00
TUCF17813702 11134LAHZ BROADCOM CORP BROADCONM CAYMA 3875% 01 M5/2027 DD O1MSHE 300,000.000 29521500 269,133.00 -26,082.00
TUCFITE13702 11134LARD BROADCOM CORFP /BROADCOM CAYMA 3500% 01 M5/2028 DD 10MTHT 400,000,000 28122400 246,554.00 -34,760.00
TUCF17813702 120668473 BUMGE LTD FINARCE CORP 3750% 09/25/2027 DD 092547 400,000.000 304 232.00 355,720.00 -38.4812.00
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TUCF17813702 124857AMS  CHS CORP 4.600% 014 5/2045 DD 04 M 2M 5 200,000,000 203 G240 177,662.00 26,262.00
TUCF17813702 12543KAN4  COMMUMITY HEALTH SMSTLH 188 362 820 185 537 = 180,604 57 4547 81
TUCF17813702 1258581605  CIT GROUP INC 5.000% 08/5/2022 DD 0803412 100,000,000 108,000.00 02,525.00 7.375.00
TUCFITE13702 128681GRE  CIT GROUF ING 5.000% 0801 /2023 DD 080143 200000000 213,000 .00 196,000.00 -17,000.00
TUCF17813702 126408HL0  CSX CORP 4.650% 03012068 DD 02/20M 8 300,000,000 208,539 M0 271,071.00 27 768.00
TUCF17813702 126650BS8 WS PASS-THROUGH TRUST 144A7 507% 014 0/2032 DD 12/22/00 310557 765 301 B46.51 360,3092.80 2225401
TUCF17813702 126650C%4  CWSHEALTH CORP 4 780% 03/25/2038 DD 0309418 500,000,000 490,070.00 479,130.00 -10,940.00
TUCFITE13702 12667FMFD ALTERMATIVE LOAM TRUS 16CE 541 6.000% 02/262034 DD 0601 04 ZEE A0 .H 5 236 TEE 45 236,044.00 158 .54
TUCF17813702 134420BE8  CAMPBELL SOUP CO 3.650% 031 52023 DD 03M6A S 100,000,000 97 B37.00 97,554 00 -83.00
TUCFITE13702 143 4CAAT  CARLYLE FINAMCE LLC 14445 550% 004 52048 DD 094 44 8 300,000,000 200,742 .00 207 55700 2 085.00
TUCF17813702 1611784Z7  CHARTER COMMURNIC ATIONS OPE RATI B 35849 10623/2035 DD 1 052346 500,000,000 553,815 £13,225.00 -70,580.00
TUCF17813702 16M7SBKY  CHARTER COMMUNMIC ATIONS CPE RAT 42009 03M /2028 DD 094817 200,000,000 108 514,00 188,400.00 -10,114.00
TUCF17813702 16M7LBS7  CHARTER COMM OPERATING 1247 TLB 195 030,000 195,030 .00 186,522.79 5,507 .21
TUCFITE13702 1T26TEWT  CITIGROUR NG 8.125% O7H 5/2030 DD 07 /2300 112,000,000 170,080 16 168,353.20 2350606
TUCF17813702 172067KN0 CITIGROUP ING 3.400% 0501 /2026 DD 050246 400,000,000 402 356 .00 376,248.00 2614000
TUCFITE13702 21201548 COMTIMEMNTAL RESOURCES IMCIOK 4.500% 041 5/2023 DD 0408 3 100,000,000 102,000.00 0841800 2,582.00
TUCF17813702 21684A4F3  COOPERATIEVE RABOBANK UA 37500 07/21/2026 DD 0721 M6 400,000,000 405 216 .00 374,856.00 -30,360.00
TUCF17813702 225401 AFS  CREDIT SUISSE GROUR AG 1444 VAR RT 014202020 DD MM 2M8 400,000,000 400,000,00 272124.00 27 276.00
TUCF17813702 226227B06  CROWM CASTLE IMTERNATIONAL COR & 280% 01 4 2023 DD 10M 54 2 200000000 200154 00 207 554,00 A 470,00
TUCFITE13702 23371DADG  DAE FUNDIMG LLC 14445 250% 11/ 52021 DD 114418 300,000,000 300,000,00 2051 25.00 4875.00
TUCF17813702 247361ZH4  DELTAAIR LINES 20M0-2 CLASS A4 050% 11/23/2020 DD 11/22M0 56545148 £2,020.7 £6,850.16 147055
TUCF17813702 251526856  DEUTSCHE BANK AGMEW ¥ORK MY 4.250% 104 4/2021 DD 041418 500,000,000 598,578 .0 586,650.00 -1 92800
TUCFITE13702 25186FACT  DEUTSCHE TELEKOM INTERMATIONAL WAR RT O8M 52030 DD 07 D600 500,000,000 730,705.00 652,140.00 57 55500
TUCF17813702 25272HADS  DELLINTERMATIOMAL LLE /14444 420% 06M5/2021 DD 0616 700,000,000 72041400 505,545.00 -20,569.00
TUCFITE13702 252727vAES  DIAMOND RESORTS 648 COVLITE TLB 00405 740 07 508 76 02347 77 £.160.09
TUCF17813702 2573754K1  DOMINION ENERGY G AS HOLDINGS L 2 800% 11 M5/2020 DD MAHTHS 400,000,000 403,072 304,064.00 4,008.00
TUCF17813702 26441C4v  DUKE ENERGY CORP 3.950% 054 552047 DD 0S4 0A7 100,000,000 91.518.00 Q0,255 .00 A 263.00
TUCF17813702 256850ABE6  EQM MIDSTREAM PARTMERS LP 4.125% 12001 /2026 DD 11 /04M 6 100,000,000 99 ,552.00 a0,777.00 5,805.00
TUCFITE13702 ZTE642AF0  EBATING 4.000% OFAS/2042 DD OTi24M 2 376000000 346 27875 270,206,256 5707250
TUCF17813702 202505AE4  EMCAMA CORP 6 625% 084572037 DD 084 307 100,000,000 127 304 M 106,673.00 20,631 .00
TUCFITE13702 20271LAE4  EMNDOFIMANCE LLC FEMDOF 1ddi itk RT 01 A 5/2023 DD 06304 4 100,000,000 7800000 T6,000.00 -2,000.00
TUCF17813702 20273RAIS  EMERGY TRAMSFER OPERATING LP 7 S00% 0701 /2038 DD 0362808 500,000,000 £19 965 0 £58,120.00 £1,545.00
TUCF17813702 20873UACS  EMWISION HEALTHC ARE 942 0.000% 10/0,2025 DD 061148 200,000,000 100,500,00 186,922.00 A2 572.00
TUCF17815702 20379VBICE  EMTERPRISE PRODUCTS OPERATING 5.100% 02/ 52045 DD 02H 2H 4 300,000,000 342 321 .M 301,059.00 <41 25200
TUCFITE13702 20570VBUS  EMTERFRISE FRODUCTS OFERATIMNG 4,800% 0201 2040 D0 10M1 4 & 300,000,000 20817000 201 ,435.00 £,735.00
TUCF17813702 Z00601AE2  FARMERS INSURANCE EXCHANG 144A%AR RT 11/01/2057 DD 10M 64 7 300,000,000 300 ,540.00 265,158.00 36 ,652.00
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TUCF17813702 31428XBE1  FEDEX CORF 4.100% 02/01/2045 DD 01094 5 50,000.000 51,530.00 42,311 50 572750
TUCF17813702 31428XBIMNS  FEDEX CORF 4.400% 01 A 52047 DD 01064 7 50,000,000 53,351 80 44017 50 5.434.00
TUCF17813702 21428XBS4  FEDEX CORP 4.950% 10/ 7/2042 DD 1047418 300,000,000 207 219.m 280,811.00 7.902.00
TUCFITE13702 3IT40MACS  REFIMITIV/THOMSON REUTERS (F &R) 104 & (USD) COMLITE TLB 400 000,000 300,000 00 350,000.00 -18,000.00
TUCF17813702 34540RACO  FORDMOTOR CREDIT COLLC WAR RT 09/24/2020 DD 09/2441 8 300,000,000 300,000 .00 204,627 .00 £,373.00
TUCF17813702 37046VAKE  GEMERAL MOTORS CO B600% 04012036 DD 027234 6 200,000,000 243 678 194,700.00 4897800
TUCF17813702 37045VAPS  GEMERAL MOTORS CO 5.450% 04/01/2038 DD 08/07M7 400,000,000 426 460 00 341,744 .00 54,7600
TUCFITE13702 3T046XAZ0  GEMERAL MOTORS FINANCIAL €O 1M 4.300% 0TH 22025 D0 OFH3H5 100,000,000 10¢ 200,00 04,762.00 044700
TUCF17813702 380956404  GOLDCORP INC 3.700% 034 5/2023 DD 0342043 450000000 450 975 50 445,524 .00 45151 50
TUCFITE13702 38141GFD1  GOLDMAN SACHS GROUR INC/THE 6.750% 10/01 /2037 DD 1040307 300,000,000 401 502 00 33875400 2,808 .00
TUCF17813702 42307TAHY  KRAFT HEIMZ FOODS CO 1444 7.125% 080142039 DD 072009 126 000,000 168,207 50 143196.25 26,011 25
TUCF17813702 42824CAvS  HEWLETT PACKARD EMTERFRISE CO WAR RT 10/156/2045 DD 104516 100,000,000 105 266,00 03243.00 1252300
TUCF17813702 453140AY5  INTEL CORP 4.100% 0541/2047 DD 05H1M7 200,000,000 2720 360 .00 191 ,966.00 28,304 .00
TUCFITE13702 460600BQ2  INTERFUBLIC GROUF OF COS IMC/T 5.400% 10/01 2043 DD 0072118 200,000,000 108 78,00 1£0,400.00 047200
TUCF17813702 404550408  KINDER MORGAMN EMERGY PARTHNERS 7.300% 054 /2033 DD 0&M 0102 100,000,000 124 9230 1416,556.00 0.337.00
TUCF17E13702 404550405  KINDER MORGAN EMERGY PARTHNERS 5.050% 01 A 572038 DD 0621 07 200,000,000 248 570,00 223,070.00 25,600.00
TUCF17813702 404568AM1  KINDER MORGANM INC/DE VAR RT O1/M5/2023 DD 08M 01 7 500,000,000 £08 280 .00 488,835.00 -10,445.00
TUCF17813702 S00FTLAR1  KRAFT HEIMZ FOODS CO VAR RT 02402021 DD 084017 300,000,000 300,753, 20751000 2,242.00
TUCF17813702 SOO77LATE  KRAFT HEIMZ FOODS CO 4625% (1 /20,2020 DD O6M 5M S 300,000,000 208 23300 20651 6.00 A E17.00
TUCFI7E13702 S52053CEQ  MGM RESORTS INTERMATIONAL 5.750% 051 5/2025 DD 06H M S 100,000,000 100,000,000 05,500.00 -2,500.00
TUCF17813702 S68840AMS  MARATHON OIL CORF 5:200% 0640 /2045 DD 0641 04 & 200,000,000 221 678 184,808.00 36,570.00
TUCF17813702 5717484%4  MARSH & MCLENM AN COS INC 35008 06/03/2024 DD 05304 4 100,000,000 103 32300 95,503 .00 4820.00
TUCFI7E13702 S0020UACO  MERRILL LYNCH MORTGASE Al 242 WAR RT 02/26/2034 DD 02101 0d 104 584,360 104 452 57 10e,532.07 T0.50
TUCF17813702 S156RAPE  METUFE INC 5.400% 121 52066 DD 1272108 300,000,000 345,003 ,00 204,752.00 40,235.00
TUCFITE13702 S9501TAJS  MICROCHIF TECHMOLOGY ING 1ddi 3 02% 0601 2021 DD 0572001 8 500,000,000 500,000 .00 465,005.00 -4 00500
TUCF17813702 B15360A08  MOODYS CORP 4 875% 124 7/2045 D0 12M 748 100,000,000 98,328.00 102,341 .00 401300
TUCF17813702 G174467F8  MORGAMN STAMLEY S500% 075242020 DD 072641 0 400,000,000 428572.M 412,352.00 1652000
TUCF17813702 B37417AK2  MATIONAL RETAIL PROPERTIES INC 3.500% 10M5/2027 DD 09M 447 300,000,000 204 756 M0 286,212.00 5,544.00
TUCFITE13702 G3OESCACE  MAVIEMT CORF 5.875% O/26/201 DD 03ETHE 100,000,000 103 250,00 05,750.00 7.500.00
TUCF17813702 GSI630AP1  MEWMONT MINING CORF 4.875% 03/ 52042 DD 030841 2 100,000,000 11097000 04,556 .00 A16.412.00
TUCFITE13702 GEER0TEFG  MORTHROF GRUMMAN CORF ¢ 030% 104 52047 DD 10/ 317 00 000,000 f27 OG0 .00 545 70600 1,354 .00
TUCF17813702 G80223AK0  OLD REFUBLIC INTE RMATIONAL COR 3 875% DS/26/2026 DD D826 6 100,000,000 100 B&3 .00 95,4858 .00 £475.00
TUCF17813702 G2268MADS  OMEOK FARTMERS LF 6.850% 1041 52037 DD 09/28/07 100,000,000 124,751, 112,401.00 12,260.00
TUCF17813702 7OM4LAAS  PARK AEROSPACE HOLDINGS L1444 5.250% 08M 52022 DD 02031 7 100,000,000 99,375.00 95,750.00 2 B25.00
TUCFITE13702 TOM4LABG  FARK AEROSPACE HOLDIMGS L1444 5.500% 02M 52024 DD 020317 300,000,000 207 750,00 280,500.00 £,260.00
TUCF17813702 7IG47MAKS  PETROBRAS GLOBAL FINAMCE BV 7 250% 034 7/2044 DD 03M 744 25000.000 26,000.00 24637 75 A 36225
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TUCF17813702 7TAG47MARD  PETROBRAS GLOBAL FINAMCE BY 6.125% 01 M 7/202200 MMTAT 102 000,000 108 247 50 104,677 50 3,570.00
TUCF17813702 7I647MA  PETROBRAS GLOBAL FINAMCE BV 5.200% 01/27/2026 DD 07/27A8 100,000,000 100,300 .00 05,500.00 -4,800.00
TUCF17813702 TIG4TMAYS  PETROBRAS GLOBAL FINAMCE BY 5.990% 01/27/2028 DD 07/27A8 817 000,000 510,042 50 TEIZ1 26T 4022883
TUCFI7E13702 TIG64QCEE  FETROLECS MEXICANOS 6 575% 08042026 DD 080416 200,000,000 226,750 .00 16, 400,00 3236000
TUCF17813702 71664QCG5  PETROLEOS MEXICANGCS 6 500% 034 342027 DD 031318 400,000,000 437 200,00 576,000.00 £1,200.00
TUCF17813702 71654QCL4  *PETROLEDS MEXIC ANOS 6 350% 02M 2/2048 DD 0841 218 115,000.000 11421005 92,000.00 2221005
TUCF17813702 7ATOSMEKS  FFIZER INC 4.200% 09M5/2048 DD 090748 200,000,000 199 524 M 202,924.00 340000
TUCFI7E13702 T2ETETABS  FIOMEER NATURAL RESOURCES CO 7.200% 01 4 S/2028 DD 014 308 100,000,000 124 522,00 121,205.00 2227.00
TUCF17813702 72660REAS  FLAIMS ALL AMERIC AN PIPELIME L 5.150% 06/01/2042 DD 0S/22H2 300,000,000 202 110,00 260,724.00 22 ,366.00
TUCFITE13702 T2E60RBCS  FLAIMS ALL AMERIC AM FIFELINE L 4.300% 01/31/2043 DD 124042 100,000,000 88,312.00 TEOE2 .00 0,350.00
TUCF17813702 7HIE6MAAZ  ADT SECURITY CORP/THE 1444 4 875% 07/ 5/2032 DD 0502M 6 200,000,000 189,000 .00 148,000.00 ~41,000.00
TUCF17813702 T47262AHE6 QW INC 5.125% OFD2/2022 DD 0102412 500,000,000 §24 572,00 B05,226.00 28,236.00
TUCF17813702 74840LARS  QUICKEM LOANS INC 14445 250% 014 5/2028 DD 4 2081 7 200,000,000 18375000 177,000.00 £,750.00
TUCFITE13702 T4O6S5AS2  RFM INTERMATIONAL INC 3 450% 11 4 52022 DD 10/231 2 00,000,000 514 £52.00 504, 330.00 20 552,00
TUCF17813702 7E17138G0  REYMNOLDS AMERIC AM IMC 4 450% 06 22025 DD 064 241 5 300,000,000 319576 280,272.00 -30,603.00
TUCFITE13702 TTHI00ALS  ROGERS COMMUNICATIONS INC 7 500% 08M 5/2058 DD 020608 200,000,000 283, TE0.00 262,574.00 21 ,106.00
TUCF17813702 780007BAS  ROYAL BAMK OF SCOTLAND GROUF P 4.800% 04052026 DD 04054 6 360,000,000 376,061 0 341 656.00 -34,408.00
TUCF17813702 TEO0QOCK!  ROYAL BAMK OF SCOTLAMD GROUR P AR RT 12/31/2040 DD 021045 200,000,000 228,750,000 109,500.00 -20,260.00
TUCF17813702 784660E05  SS53C TECHNOLOGIES 448 COV-0.000% 04/ 6/2025 DD 024 64 & 28783400 55 561 45 358336 487300
TUCF17E13702 TE4GGDBEE S50 TECHMOLOGIES 448 COVE0.000% 04/ 6/2025 DD 021 61 & FEETE.TE0 33,502 88 31,704,231 A 888,27
TUCF17813702 S0281LAAS  SANTANDER UK GROUP HOLDIN 1444 4 750% 0941 572025 DD 094 545 300,000,000 314517.M 262,060.00 32,457 .00
TUCF17813702 S1733HABE  SEQUA 4M7 COV-UTE TL 0.000% 11 /28/2021 DD 040447 197 000,000 198 10814 187,396.25 40,7286
TUCFITE13702 S1T44FBSS  SEQUOIAMORTGASE TRUST 20 541 WaR RT 06:20/20%4 DD 0501 04 1060 2,302 103 3756 02 162,531.00 44,83
TUCF17813702 242587C%3  SOUTHERM COUTHE 4.400% 0701 /2046 DD 05/24116 300,000,000 310,491, 275,822.00 43 653,00
TUCFI7E13702 S4766MAGY  SFECTRAEMERGY PARTMERS LF 4.500% 034 /2045 DD 034 245 360,000,000 360 805 50 316,450,560 <44 41500
TUCF17813702 S5172FALE  SPRINGLEAF FINANCE CORP 5.625% 03M5/2023 DD 120817 400,000,000 400 850 .00 368,000.00 21 ,880.00
TUCF17813702 S5M0G0AGT  SPRINT CAPITAL CORP 6.900% 05/01/2019 DD DS/06/99 300,000,000 313876.mM 301,500.00 12,376.00
TUCF17813702 S5208MAAS  SPRINT SPECTRUM €O LLC /1444 VAR RT 03/20/2023 DD 10/27HE 137 A00.000 137 541 25 13575125 A.760.00
TUCFITE13702 S70EEWAVS  TELEFOMIC AEMISIONE S SA4.665% O056/2038 DD 03/064 & 400,000,000 400,000,000 261,836.00 3E,164.00
TUCF17813702 S849038T1  THOMSOM REUTERS CORP 3.850% 09/20/2024 DO 005204 4 92000.000 05,360.04 a017472 £194.32
TUCFITE13702 S8731EAJD  TIME WaRNMER ENTERTAINMENT CO L& 3T5% 074 572033 DD 01 M 504 260000000 343 07500 304, 750.00 30,195.00
TUCF17813702 S93830AF6  TRAMSOCEAM INC 7 500% D4M5/2031 DD 0408501 100,000,000 £8,500.00 75,750.00 -12,750.00
TUCF17813702 202830ATE  TRAMSOCEAM INC 6.200% (252038 DD 124107 200,000,000 16050000 1:22,000.00 27 500,00
TUCF17813702 QM3THBQF  215T CENTURYFOX AMERIC A INC 6.150% D2M 5/2041 DD 0841 5M1 300,000,000 398 262 M0 572,549.00 25713.00
TUCFITE13702 G3M7CYE  UMITED TECHMOLOGIES CORF 4.128% 11462028 DD 08HG6AS 100,000,000 00,064.00 00,070.00 04,00
TUCF17813702 @IQ1TAHE  WVALE OWERSEAS LTD 6 .575% 11/21/2036 DD 11/21/06 45000000 £2,500.00 £4.888.00 F812.00
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TUCF17813702 92343VCKE  VERIZOM COMMUNICATIONS INC 4 862% O5/21 /2046 DD 022115 783 000,000 515 588 46 769,508.91 46,079.55
TUCF17813702 Q2343VCM4  VERIZOM COMMUMICATIONS IMC §.012% 08212054 DD 022115 203 000,000 300,020 07 28312004 -16,900.03
TUCF17813702 92343VDR2  WERIZOM COMMUNMICATIONS [MC 4.812% 03152020 DD 020317 26,000,000 80,974.06 8421804 575512
TUCFITE13702 QZ33VEND  WERIZOM COMMUNMICATIONS IMC 3 376% 021 52025 DD 08H6M 7 17:3000.000 173 653 &4 16785003 £773.01
TUCF17813702 92346MABS  VERIFOME 8M8 COVAITE TL 100,000,000 99,500.00 95,293 .00 5407.00
TUCF17813702 Q2E663AR1  WMIWARE INC 2 .050% D8/21/2022 DD 082117 400,000.000 383,340 381,268.00 207200
TUCF17813702 Q2E668ARS  WVOLKSWAGEN GROUP OF AMERI 1444 4 250% 114342023 DD 114318 400,000,000 397 63600 306,724.00 412,00
TUCFITE13702 Q342TAG1  WALGREENMS BOOTS ALLIAMCE MG 3.450% 0601 /2026 DD 0601 16 100,000,000 08 856,00 04,080.00 4.797.00
TUCF17813702 QM0GLECE  WASTE MAMASEMENT INC 4.100% 03/01/2045 DD 02/26/5 450000000 483 237 M0 434,350 .50 48,547 50
TUCFI7E13702 O4O74BGQT  WELLS FARGO & O 4.000% 11472045 DD MHMTHS 300,000.000 330 A3 00 202524 .00 <47.010.00
TUCF17813702 Q5040QAD6  WELLTCWER INC 4.250% 0441 5/2028 DD 044 0M8 100,000,000 93,948.00 95,891 .00 43.00
TUCF17813702 Q582544K0  WESTERM MIDSTREAM OFERATIMG LP 4.750% 02/ 5/2028 DD 02/001 8 100,000,000 00.818.00 05,192.00 4526.00
TUCF17813702 QS03S6AM0  WABTE C CORP VAR RT 03/45/2024 DD 09M 44 200,000,000 199 610,00 193,270.00 £,340.00
TUCFITE13702 O5045TEMT  WILLIAMS COS INCTHE VAR RT 08H 52032 DD 034 503 344,000,000 450,120,00 443,527 .36 5,402,654
TUCF17813702 OS0236AMS  WOODSIDE FINANCE LTD 1444 3 650% 03082025 DD 0308545 575,000.000 £78 454 80 546,152,256 3233225
TUCFITE13702 OB0236AFE  WWOODSIDE FINANCE LTD 1444 3 700% 034 &2028 DD 094 347 500,000,000 405 565,00 452,470.00 24,005.00
TUCF17813702 0531 MWAMO  WYMDHAM DESTIMNATIOMS IMC VAR RT 10/01/2025 DD 09M5M 5 100,000,000 102 576 97,000.00 £,875.00
TUCF17813702 O8M7EART  GLEMCORE FINAMCE CAMADAL 1444 VAR RT 10/26/2042 DD 10/25M12 260,000,000 276 235,00 226,020.00 £1,205.00
TUCF17813702 OS056FAFD  ZMMER BIOMET HOLDINGS ING 35509 0401/2025 DD (GH 945 575,000.000 £74 520 80 54650875 2841175
TUCFI7E13702 OBOTEVARD  ZOETIS IMC 3.250% 0201 /2023 DD 08014 3 200,000,000 20307800 195,972.00 £,100.00
TUCF17813702 00AADZ033  “MUMERICABLE fYPSO FALTICE 7ME B13 TLE 100,000.000 07 500.00 04.250.00 3.260.00
TUCF17813702 Q0AADS0SS  *REGIONALC ARELIFER GIMT HE ALTH 4118 TL 100,000,000 93,500.00 9452500 3,875.00
TUCF17813702 EIBFOZ058  wND TRE SPA144A VAR RT 012002024 300,000,000 354,105 17 205,075 421676
TUCF17813702 ENBDH3TGS  UMITED GROUP BY 1444 VAR RT 07/01,/2023 100,000,000 120219 69 113171.85 754784
TUCF17813702 ENBFYFORT  TEWAFHARMACEUTICAL FIMANCE ME 3 250% 040 512022 400,000.000 406,100 .00 458 445 fi5 37 G54 32
TUCF17813702 EXBH4P3BE  BARCLAYS FLC VAR RT 12/31/2049 400,000,000 552 366 .00 454,146 .89 63,221 1
TUCF17813702 NABDOFERS SANDS CHIMNALTD 1444 5125% 02052025 200,000.000 196 920 .00 198,050.00 143000
TUCF17813702 NABF4MTR4  REFIMITIV US HOLDINGS INC REGS B.875% 1141 5/2026 100,000,000 116,995.00 105,455 59 -1 53941
TUCFI7E13002 ODZGRBKT  ATAT INC 4350% 0645/2045 DD 061 513 500,000,000 451 200,00 422,535.00 38,765.00
TUCF17813002 ODAGRCGS  ATET INC 4800% 06/45/2044 DD 06/ 04 4 193,000.000 186 463 &5 172057 83 1347605
TUCFITE13002 ODHGRCFS  ATAT ING 4 500% 0545/2035 DD 060415 572.000.000 68 608 4 513,541 £0 55 06 44
TUCF17813002 ODHGRCQS  ATET INC 4 750% 0545/2046 DD 0504415 305 000.000 208,305 25 270,806 45 27,498 80
TUCF17813002 ODZ06RDED  ATAT INC 6250% 0245/2040 DD 031516 100,000,000 118,214,0 107,224.00 -10,880.00
TUCF17813002 ODZGRDFE  ATAT INC 6000% 0545/2040 DD 021 516 155 000,000 17541185 156,594 95 A8,817.00
TUCFITE13002 ODZGRDJE  ATAT INC 4500% 0300/2048 DD 0007H G 200,000,000 280,157 .02 266,857.20 2420073
TUCF17813002 ODZGRDKS — ATET INC 4550% 03/00/2040 DD 090746 365,000.000 34271000 314.192.00 2852701
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TUCF17813002 ODZGRDSE  ATAT INC 5450% 0340 /2047 DD 020947 412 000,000 402 159 45 40240040 24095
TUCF17813002 DDMGRHAS  ATET INC 5150% 11/ 5/2046 DD 11 M5A8E 140,000,000 133 519 8 1:30,009.20 3,520.40
TUCF17813002 002824BG4  ABBOTT LABORATORIES 4.750% 11/3002036 DD 11/2216 25,000,000 94131 .55 82,734.90 5,396.65
TUCFI7E13002 ODZBTVARD  ABEVIE INC 4.500% 0541 4/2035 DD D545 £15,000.000 £75.470.10 5,042 fi5 106 536 .45
TUCF17813002 ODZB7VASE  ABEVIE INC 4 700% 05/ 4/2045 DD D5M445 £5,000.000 95,308 .50 7720085 18,008 .95
TUCF17813002 (M&271AHZ  ALEXAMDRIA REALESTATE EQUITIE 4.300% 01 4 S/2026 DD 111 7HS £5,000.000 50,061.30 84087 265 407405
TUCF17813002 02H095AWS  ALTRIA GROUP INC 3 875% 09/ 62046 DD 094 616 170,000,000 168,692 70 120,492 40 -38,200.30
TUCFITE13002 026874042 AMERICAM INTERMATIONAL GROUR | 4.500% 0TH /2044 DD 07 614 470,000,000 502 251 80 41044210 5220070
TUCF17813002 026874008  AMERICAM INTE RMATIONAL GROUP | 4.750% 04/01 /2048 DD 0S/26M 8 120,000,000 119,205 60 109,514 40 048120
TUCFI7E13002 O3MGIEZE  AMGEM INC 4 400% 0501 /2045 DD 0501 M5 110,000,000 110 684 40 102,870,090 A6 ,81350
TUCF17813002 0324704098  AMADARKO FINAMCE CO 7 500% 05/ /2031 DD 042601 £70,000.000 731 652 M £74,053.50 £7 508 50
TUCF17813002 0325114Y2  AMADARKO PETROLEUM CORP 64508 00/ 5/2036 DD 001 Q06 160,000,000 128 067,70 172,800.00 AB167.70
TUCF17813002 032511BK2  AMADARKO FETROLEUM CORP 4 50066 O7H 5/ 044 DD OF07H 4 45000000 42140 25 35133.00 401625
TUCFITE13002 03360WABS  AMDEAVOR LOGISTICS LF JTESORO 5.200% 12012047 DD 112817 05,000,000 04,201 .06 25,526,560 £574.45
TUCF17813002 035240AM2  AMHEUSE R-BUSCH INBEV WORLDWADE 4. 375% 044 S2038 DD 040418 200,000.000 286,353 M0 258,738.00 27 64500
TUCFI7E13002 035240AM0  AMHEUSE R-BUSCH INBEY WWORLDYADE 4.600% 044 &2048 DD 004 & 435,000,000 415,030 45 2E0.87EAD 25,166,365
TUCF17813002 D46353ATS  ASTRAZEMECAPLC 4.000% 01M 72020 DD 084 7MS 75,000,000 74 602 50 73827 TE 6475
TUCF17813002 046353402  ASTRAZEMECAPLE 4.375% 02M 7/2042 DD 024 7M 2 75/000.000 74,208.00 7118025 20ers
TUCF17813002 0S5260BD6  BAT CAPITAL CORP 4.300% 05452037 DD OSM S48 7E5,000.000 780,008 72 5261 2055 46377023
TUCF17813002 OS526DBF1  BAT CARITAL CORF 4.540% DSA5/2047 DD 08/ 518 320,000,000 320,004,851 264,736.00 455,268 .81
TUCF17813002 OB0S1GFUS  BAMNK OF AMERICACORF 4.450% 030032026 DD 0303M 6 F0,000.000 74,718.00 £0,202.00 £.516.00
TUCF17813002 05051GGCT  BAMK OF AMERICACORF 4.18%% 11 /25/2027 DD 11/25M 6 40,000,000 41,770.60 35,446 80 3,324.00
TUCF17813002 05051GHGT  BAMK OF AMERICACORF WAR RT 0305/2020 DD 03/0541 8 130,000,000 128481 10 126,365.20 2500
TUCF17813002 05S40UAD7  BARRICK PD AUSTRALIAFINANCE P 5.950% 10/ 5/2020 DD 10M600 60,000,000 74,847.00 6308040 410,257 60
TUCFI7813002 1G6G3AC0  BRUCE MAMSFIELD UMIT 1 2007 PAG S50% 0601 2034 DD OTH 307 40551 810 1341510 20472 56 16057 46
TUCF17813002 12180LE02  BURLINGTOMN MORTHE RM SAMTAFE L 4.450% 124 5/2048 DD 0802 S 105000000 104 214 £ 102,255.30 495030
TUCF17813002 126650CNS  CWSHEALTH CORP §.125% 07/20/2045 DD 07720415 165,000.000 180,104 85 160,612 65 28,402 20
TUCF17813002 126650CU2  CWSHEALTH CORP 2.875% 0601 /2026 DD D525 6 120,000,000 115,051.20 109,295 40 £752.80
TUCFI7E13002 126650026  CWSHEALTH CORF 4.300% D3/25/2028 DD O&00M 8 185,000,000 182 208 40 180,857 .85 A.541.08
TUCF17813002 126650C%4  CWSHEALTH CORP 4.780% 03/25/2038 DD 030948 380,000.000 372453 36413580 S314.40
TUCFI7E13002 13646RAXE  CAMADIAN FACIFIC RR CO 6.125% 00452115 DD 094145 £55,000.000 874,520 80 761,791 20 12738 .60
TUCF17813002 14149¥BID8  CARDIMAL HE ALTH INC 4 .900% 0941 5/2045 DD 062345 55,000,000 59,116 75 49601 20 Q51555
TUCF17813002 16M75AZF  CHARTER COMMUNMIC ATIONS CPE RAT 6 2849 10623/2035 DD 1 /23416 515,000,000 601,220 45 528521.75 7270770
TUCF17813002 161 780N3  CHARTER COMMUNIC ATIGNS OPE RATI 5 750% 04/01 /2048 DD 044 7HE 236 000,000 234 208 72 220,058.70 4415002
TUCFITE13002 1720676L4  CITIGROUR ING 5525% 06M 5/2052 DD 060602 F0,000.000 20,202 10 1,471 60 77350
TUCF17813002 172067HSS  CITIGROUP ING 5 300% 0506/2044 DD 050641 4 31 000.000 3500016 30,804 20 £014.87
3/25/2M9 2:02:01 AM EDT Fage 16 of 20 Workbench Reparts

31



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813002 172967JC6  CITIGROUP INC 4 300% 14 /20/2026 DD 11201 4 50,000,000 53,657 60 76,929 60 £,728.00
TUCF17813002 172067KAS  CITIGROUP ING 4 450% 00/20/2027 DD 022045 260,000,000 264 57500 240,955.00 2372000
TUCF17813002 172967HJ2  CITIGROUP INC 4 B00% 0300/2026 DD 030916 210,000,000 223 486,20 207,257 .40 1622880
TUCFITE13002 1726THR1  CITIGROUR ING ¢ 750% 054 8/2046 DD 051 8416 135,000.000 147 452 70 12480210 22 550 60
TUCF17813002 172967KYE  CITIGROUP INC 3 200% 10/21 /2026 DD 4 021 M6 120,000,000 119,062 60 140,752.80 5,280.00
TUCF17813002 172967001  CITIGROUP INC VAR RT 01/ 0/2028 DD 014047 £0,000.000 52 806,40 77192 80 £E1360
TUCF17813002 172967LF4  CITIGROUP INC VAR RT O7/24/2028 DD 072447 165 000,000 167 400 75 155872.20 -1 528 55
TUCFI7E13002 172067LEE  CITIGROUR INC WAR RT 10/27/2028 DD 10/27H T 405,000,000 405,211,860 27750805 2021265
TUCF17813002 172967LU3  CITIGROUP INC VAR RT 01/24/2039 DD 01/24M8 255000000 254,015 70 227 TE3.65 26,231 85
TUCFI7813002 198280AHZ  COLUMBIAFIFELINE GROUF ING 5 800% 0601 /2045 DD 1 20146 190,000.000 23T 1540 20373510 E341010
TUCF17813002 20030MAFS  COMCAST CORP 5§ BS0% 06/ 52035 DD 060905 170,000,000 211 967 .40 186,367 60 25 60030
TUCF17813002 20020MCHMO  COMCAST CORP 4.080% 104152058 DD 10,0542 173000000 172101 .33 17582045 268012
TUCF17813002 20E05FPALS  COMCHO RESOURCES INC 4 850% 084 5/2048 DD 07021 8 75000.000 74,805.00 71,762 25 504275
TUCFITE13002 ZI086FATS  COMSTELLATION BRAMDS IMC 4.500% 05002047 DD 05004 7 20,000,000 £7,750.40 TEIT 60 A4,752.80
TUCF17813002 21086PAZ1  COMSTELLATION BRAMDS IMC 4.100% 02M 52048 DD 020718 210,000.000 20371676 177.002.70 2671605
TUCFI7813002 210E6FECT  COMSTELLATION BRAMDS IMC 4.650% 11/ 5/2028 DD 1062018 55,000,000 54 848,00 5477305 TZ08
TUCF17813002 21036PEDY  COMSTELLATION BRAMDS INC 5 250% 11/ 5/2048 DD 1062045 50,000,000 40,706 .00 £0173.50 377 50
TUCF17813002 21037T1AF7  EXELOMCORP 7.600% 04/01 /2032 DD 0352602 230,000,000 302,601 .80 286,344.00 A7,266.00
TUCF17813002 212015404  COMTIMENTAL RESOURCES IMC/AOK 4.000% 06/01 /2044 DD 05494 4 120,000.000 116,461 65 106,208 40 005328
TUCF17E13002 Z25433AFE  CREDIT SUISSE GROUF FUMDIMG GU 4,875% DSM 5204500 1MASHS 400,000,000 45,041 &0 3047640 £,565.20
TUCF17813002 25156PACT  DEUTSCHE TELEKOM INTERMATIOMAL WAR RT OFM 52030 DO 07 0600 200,000.000 205918 260,856.00 3606200
TUCF17813002 25179MANS  DEYOM ENERGY CORP 4.750% 05/ 5/2042 DD 05M 44 2 10,000,000 9,087 .40 ,648.70 44820
TUCF17813002 2517OMAJT  DEVOM ENERGY CORF 5.000% 06/ 5/2045 DD 0GHGH 5 00,000,000 83,021 .40 TOZE1.00 454040
TUCF17813002 25272KAR4  DELLINTERMATIOMAL LLE /14448 250% 07/ 5/2046 DD 060116 200,000,000 257,708, 216,552.00 <41,150.00
TUCF17813002 26441CA™  DUKE EMERGY CORF 3.060% 084 5r2047 DD 084 0MT 00,000,000 02 487 60 &1,220.50 -1,26810
TUCF17813002 2EM6EEAEE  KINDER MORGAN INC/DE 7.750% 01 M 5/2032 DD 014102 20,000,000 25,455 60 23,840.20 A 545 60
TUCF17813002 2B70TAFS  KINDER MORGAN ENERGY PARTHERS 4.700% 1101 /2042 DD 11084 2 40,000,000 38,723.20 34514 .00 3.800.20
TUCF17813002 20103DAME  EMERAUS FINANCE LP 4.750% 06/ 52046 DD 124516 165 000,000 180 645 20 158,647 50 21,967 80
TUCFITE13002 20273RATE  EMERGY TRAMSFER OFERATING LF 5.150% 0200 /2043 DD 01 f22H 2 15,000,000 1354010 1200870 550,40
TUCF17813002 20273RAZZ  EMERGY TRAMSFER OPERATING LP 5.0850% 10,01 /2043 DD 09M9M 3 155,000.000 164,477 26 14737245 4710840
TUCF17813002 20273REEE  EMERGY TRAMSFER OFERATING LF 4 000% 034 5/2035 DD 03245 155,000.000 163 324 45 138754 45 14 570,00
TUCF17813002 20273REFS  EMERGY TRAMSFER OPERATING LP 5.150% 03H 572045 DD 03M2ZM 5 165 000.000 150 250 &3 1:34,090.50 ABAB01E
TUCF17813002 20273RBJ7  EMERGY TRAMSFER OFERATIMG LP 6.126% 12/ 5/2045 DD 0G/Z3M 5 135,000.000 146 500,21 122,020.00 14 560,21
TUCF17813902 20273RELZ  EMERGY TRAMSFER OPERATIMG LP 5.300% 04M 5/2047 DD 01 MTH7 170,000,000 166,704 17 148,534 60 16,860 .57
TUCFI7E13002 2027SMAER  EMERGY TRAMSFER OFERATING LF §.000% 05/ S/2048 DD OGDEH & 5,000,000 4,945.00 4,860.05 75085
TUCF17813002 203721AF6  EMTERPRISE PRODUCTS OPERATING 6.875% 0301 2033 DD 02M 4103 00,000,000 118,202.30 140,203.20 500910
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TUCF17813002 203721 AP4  EMTERPRISE PRODUCTS OPERATING 6.650% 10/ 5/2034 DD 1 0/04104 170,000,000 221 149 &6 20344920 A7,700.40
TUCF17813002 20370v4wE  EMTERPRISE PRODUCTS OPERATING 5.700% 024 52042 DD 082441 45000.000 54,410,656 47,862 45 6,567 .40
TUCF17813002 20379vBAD  EMTERPRISE PRODUCTS OPERATIMNG 4.850% 03/ 5/2044 DD 031542 25,000,000 25 650,75 2424075 A.41000
TUCF17813002 2037OVBEZ  EMTERFRISE FRODUCTS OFERATIMNG 3.750% 021 /2025 D0 10M 444 300,000,000 402 12000 366,850.40 16,230 60
TUCF17813002 20379VBFY  EMTERPRISE PRODUCTS OPERATING 4.850% 10/ 5/2054 DD 104 414 150,000,000 164 112.00 145776.00 -18,336.00
TUCF17813002 20379vBM EMTERPRISE PRODUCTS OPERATING 4.000% 05/ S/2046 DD 0507 5 £000.000 £500.00 4,542.90 £66.10
TUCF17813002 20379vBIQ5  EMTERPRISE PRODUCTS OPERATING 4 .250% 02/ 52048 D0 02M 51 S 200,000,000 199,730 .m0 177.276.00 22,454 00
TUCFI7E13002 20570VBUE  EMTERFRISE FRODUCTS OFERATIMNG 4,800% 0201 2040 D0 1041 4 & 226 000,000 221 580 &2 218,576,265 201357
TUCF17813002 30161MANS  EXELON GEMERATION CO LLC 5600% 06M 52042 DD 12451 2 440000000 452 446 20 428,353.20 54,093 60
TUCFI7813002 30161MAQY  EXELON CORF 4 050% DGM /2035 DD 124154 6 206 000,000 ZEZTTI TS 206,44 50 27 367 26
TUCF17813002 31428XBS4  FEDEX CORF 4.950% 10/ 7/2045 DD 104 718 105 000,000 102 728 40 101 468 .85 A1 25055
TUCF17813002 2370324068 FIRSTEMERGY CORP 4.250% 07/ 5/2047 DD 06/2147 00,000,000 10042910 20,266,090 1058220
TUCF17813002 345277AE7  FORD HOLDINGS LLC 9.300% 0601 /2030 DD 03401 /28 134 000,000 180,370 14 156,793 40 5257674
TUCFITE13002 348370BRO FORD MOTOR CO 7.400% 1140172046 DD 110145 108 000,000 143 580 15 108,130.50 36,440.65
TUCF17813002 348370CA6  FORD MOTOR CO 7.450% O7M 62031 DD 074609 115,000.000 160,320 15 118,567 .30 21,761 85
TUCFI7E13002 351TTRAXS  ORAMGE SAS375% 014 3/2042 DD A ZH 2 1165 000,000 100,041 15 172,875.45 2616870
TUCF17813002 36164Q@NAZ  GE CAPITAL INTERMATICNAL FUMDI 4.418% 11A 52035 DD 0541 516 1,162,000.000 1,270,231 32 000,007 .74 PBO223 68
TUCF17813002 250604BF0  GEMERAL ELECTRIC CO 4.125% 10/00/2042 DD 10/0942 216,000,000 226 234,00 167,922.10 £7,245.00
TUCF17813002 37046VAF7  GEMERAL MOTORS CO 6.250% 1 0M02/2043 DD 04/02H 4 286000000 337 ETILE 267441 .00 70,452 05
TUCFI7E13002 37046VAKE  GEMERAL MOTORS CO 6.600% 0401 2035 DD 02/23H G 150,000,000 182,758 80 146,025.00 36,723.50
TUCF17813002 38146LAF3  GOLDMAMN SACHS GROUR INC/THE 5.150% 05/22/2045 DD 05/22M5 376 000,000 434 86 76 350,677 50 54,101 25
TUCF17813002 416515841  HARTFORD FINAMCIAL SERVICES GR 6.625% 033042040 D0 03/2340 150,000,000 208 650 .00 176,816.00 21,7534 .00
TUCFI7E13002 437076650  HOME DEFOT IMC/THE .000% 06M 52047 DD 060517 180,000,000 180 228,00 169,810.20 20,008 80
TUCF17813002 444850BE1  HUMARNAINC 4.950% 10,01 /2044 DD 094 414 55,000,000 74,865.05 6576735 £,097.70
TUCF17813002 458140B8G4  INTEL CORP 3 734% 12082047 DD OG08H & 201 000000 208 26 44 186,100,092 22 G682
TUCF17813002 45666FAHT  INTERCOMTINEMTAL EXCHAMSE INC 4 250% 09/21 /2048 DD 054 31 8 175 000,000 173,754 M 172,504 .33 A 24067
TUCF17813002 460146CN1  INTERMNATIONAL PAPER CO 5.150% 06/ 52046 DD 05/26/M 5 130,000,000 150 542 £ 122,049.20 28,403 40
TUCF17813002 46625HRX0  JPMORGAN CHASE & O 3 625% 1 201 2027 DD 1M 616 140,000,000 141 509 20 130,279,680 -1,220.40
TUCFITE13002 45647F fd  JPMORGAN CHASE & CO VAR RT 02222045 DD 0222HT 70,000,000 71,754.06 65,108,560 454845
TUCF17813002 46647FALD JPMORGAM CHASE & CO VAR RT 11416/2048 DD 1140417 170,000,000 173893 10 150,477 .20 2351690
TUCFITE13002 47E3THANE  JOHNSOMN CONTROLS INTERMATIOMAL STEF 07022064 DD 0702201 6 20,000,000 88124 .80 74,354 40 4377040
TUCF17813002 404550446  KINDER MORGAN EMERGY PARTHNERS 5.950% 014 572038 DD 062107 120,000,000 148,202 M 133,842.00 415 ,360.00
TUCF17813002 404550854  KIMDER MORGAM EMERGY PARTHERS 4.1509% 02/01/2024 DD 0205M 2 1,200,000.000 1,337 824 20 1,272,420.20 50,404 50
TUCF17813002 404568AH4  KINDER MORGAN INC/DE 5.550% 0601 /2045 DD 11 /26M 4 155 000,000 168,333 49 153,507 35 452614
TUCFITE13002 SO0TTLABZ  KRAFT HEIMZ FOODS CO 4.375% 05/ 2048 DD 05/24M G 410,000,000 401 157,20 2ETTT0.30 53 ,366.00
TUCF17813002 SO0P7LALD  KRAFT HEIMZ FOODS CO 5000% 07452035 DD 071 5M 6 200,000,000 3166133 272150.20 44,454 10
3/25/2M9 2:02:01 AM EDT Fage 1% of 20 Workbench Reparts

33



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
= Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES

Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813002 53079EAZ7  LIBERTY MUTUAL GROUP INC 1444 5.500% 05/01 /2042 DD 051044 2 336 000.000 447 020 65 307,270.65 40,740.80
TUCF17813002 530830AZ2  LOCKHEED MARTIN CORP 4 S50% 094572041 DD 090911 £5,000.000 f2 56855 55,406 35 437280
TUCF17813002 53C830BK4  LOCKHEED MARTIN CORP 4 500% 05 5/2035 DD 11/231 5 70,000,000 72,491.00 T222810 £,262.90
TUCF17813002 55336VALd  MPLX LF 5.200% 03401 2047 DD O2ZH0AT 110,000,000 120,717 30 101, 25600 18 462 30
TUCF17813002 555122AE8  KEURIG DR PEPPER INC 14444 985% 05/25/2038 DD 05/25M 8 90,000,000 90,000.00 87,571 80 242820
TUCF17813002 S66122AG3  KEURIG DR PEPPER INC 14445 085% 05/26/2048 DD 0572508 200,000.000 200,000 .00 160,190.00 481000
TUCF17813002 555840402  MARATHON OIL CORP B200% 0345/2052 DD 030402 75000.000 90,625 58 22171 50 545408
TUCFITE13002 S58840AEG  MARATHON OIL CORF G500% 1040 /2037 DD 00/27.07 50,000,000 73154 .60 67.248.00 5,006,650
TUCF17813002 5S55840AMS  MARATHON OIL CORP 5200% 0640 /2045 DD 064 045 140,000,000 150,475 (8 120,365 60 2111249
TUCFITE13002 A58840AF1  MARATHON OIL CORF 4.400% 07452027 DD 072447 45 ,000.000 47 02814 4275000 426014
TUCF17813902 58013MEVZ  MCDOMALD'S CORP 4 600% D5/26/2045 DD 0S/26M5 260,000,000 200,243 20 252,009.80 3733340
TUCF17813002 S086ZEAHE  MIDAMERIC AN EMERGY CO 5200% 10/5/2026 DD 100606 30,000,000 32,647 .20 35,080,820 2 B6E.40
TUCF17813002 BOSTIRAGS  MOLSON COORS BREVING CO 3.000% 07M5/2026 DD 0707H 6 195 000,000 190 862 10 173,665.05 47187 05
TUCFITE13002 G1744G7Y0  MORGAN STAMLEY 4.250% 00082026 DD 0008 4 100,000,000 10, TE6,00 07.180.00 7 50600
TUCF17813002 617482v02  MORGAMN STAMLEY 6.375% 077242042 DD 071241 2 160,000.000 222 456 M 195,808.00 2664800
TUCFITE13002 GSIG30AES  MEWMONT MINIMNG CORF 5.875% 040142035 DD 032205 255,000,000 308008 20 27445650 24 54230
TUCF17813002 GSI630AME  MEWMONT MINING CORF 6.250% 100142030 DD 094 809 206 000,000 262141 70 224,451 15 37 BE0 .55
TUCF17813002 G5473QBFD  MISOURCE INC 4275% 05/5/2047 DD 0S/2217 250,000,000 274,020,000 222572.50 41,447 50
TUCF17813002 G5A044AG0  MOBLE EMERGY IMNC & 250% 114 52043 DD 11084 3 36,000.000 38,736.60 1,067 05 7 BROES
TUCF17813002 656044404  MOBLE EMERGY MG 5.050% 114 52044 DD 110714 205,000,000 216,161 15 176,550.85 30,580,230
TUCF17813002 G5S044AMS  MOBLE EMERGY IMC 4.950% 08/ 5/2047 DD 054 51 7 236,000.000 246 533 24 203,322.00 43,211 24
TUCF17813002 G55844BRE  MORFOLK SOUTHERM CORP 4 650% 01 5/2046 D0 110315 45000.000 51,392.70 45,868 95 £523.75
TUCFI7E13002 G58844E%D  MORFOLK SOUTHERM CORF 4.050% 08/ 52052 DD 0ZH 51 & 208,000,000 2515606 265,440.82 57 065,24
TUCF17813002 G55844BX5  MORFOLK SOUTHERM CORFP 2.842% 11012047 DD 05101 A1 8 55,000,000 56,407.00 40,264 65 £,542.35
TUCFITE13002 GEER07TEH4  MORTHROF GRUMMAN CORF ¢ T50% 0601 /2043 DD 0531 1 3 425,000.000 400 &40 A0 420545 25 £1 204 25
TUCF17813002 G86807EFPE  MORTHROP GRUMMAN CORP 4 030% 10M5/2047 DD 404 31 7 236 000.000 244 801 61 24373485 21 066 76
TUCF17813002 G677050AMS  OGLETHORPE POWER CORP 14445 050% 10/01/2048 DD 107304 8 290,000.000 287 975 &0 201 96620 3009040
TUCF17813002 677052440  OGLETHORPE POWER CORP 5.375% 11/01/2040 DD 11/084 0 425000000 503,841 75 468,865.50 3497325
TUCFI7813002 GE380XBFD  ORACLE CORF 2.200% 114 82037 DD 110047 150,000,000 157 216,80 140,274.00 7,041 50
TUCF17813002 G68380XBQ7F  ORACLE CORP 4.000% 11452047 DD 110047 236, 000.000 260 246 &0 218,940 50 31,267 30
TUCF17813002 GO4308HNO  FACIFIC GAS & ELECTRIC CO 4.260% 034 5/2046 DD 10515 401,000,000 37.035.60 31,0740 £057.20
TUCF17813002 G94308HYE  PACIFIC GAS & ELECTRIC CO 3.950% 1201/2047 DD 11,2017 50,000,000 49 694 50 37,556.00 1213950
TUCF17813002 T134480F0  PEPSICO IMNGC 2.480% 10/06/2046 DD 10/06M 6 120,000,000 16,415,680 106,502.40 o91z.20
TUCF17813002 71654QCL4  *PETROLECS MEXIC ANOS 6 350% 02M 2/2048 DD 084 218 183 000,000 171 264 &3 146,400.00 24,564 95
TUCFI7E13002 T18646ALE  FHILLIFS 66 4.875% 11/ 52044 DD 1M TH4 135,000,000 154 527 65 131,736.70 22,201 .05
TUCF17813002 7280064M1  BARRICK GOLD CORP 6.450% 104 52035 DD 04415104 £0,000.000 75,720,680 67.766.80 794280
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TUCF17813002 764713479  REYMNOLDS AMERIC AM IMC 5 150% 094 52043 DD 094 74 3 95,000,000 122 103 80 92,587 95 20 51555
TUCF17813002 7E17138B1  REYMNOLDS AMERIC AM IMC 5 850% 08/ 52045 DD 064 21 5 260,000,000 324 650 20 241,547 80 5313240
TUCF17813002 TE7Z0AAGT  RIO TINTO FIMANCE USA PLC 4.125% 02/21,/2042 DD 0821412 105 000,000 102 52575 101,210,558 431520
TUCFI7813002 TTHI00BEG  ROGERS COMMUNICATIONS INC 5.000% 034 5/2044 DD 03404 4 100,000,000 115,401 .00 103,950.00 -1 50200
TUCF17813002 7E516FARS  SABAL TRAIL TRANSMISSION 1444 4 632% 05/01/2038 DD 045048 190,000,000 190 164 40 184,562.20 £,602.20
TUCF17813002 78516FACE  SABAL TRAIL TRANSMISSION 1444 4 832% 05/01/2048 DD 04E0M 8 160,000,000 140 527 60 141,555.00 5242 60
TUCF17813002 S16851BH1  SEMPRAEMNERGY 3.800% 02/01,/2038 DD 014 248 135 000,000 133 539 50 115418.25 4842105
TUCFI7E13002 #16851BJ7  SEMFRAENERGY 4.000% 02/01/2048 DD 014 2H 8 55,000,000 54,260.70 4720815 7 051,55
TUCF17813002 S22582AM2  SHELL INTERMATIONAL FINANCE BY 5.500% 0325/2040 DD 032540 55000000 £9,146.00 6351070 £,635.30
TUCFITE13002 S225826%7  SHELLINTERNATIONAL FINAMNCE B 3.750% 004 202046 DD 004 24 & 501,000,000 50 46 20 65537 20 582000
TUCF17813002 S4#65vAl4  SOUTHERN COPPER CORP 5.875% 04/23/2045 DD 04/23M5 55,000,000 97 412.60 8654110 0,571 70
TUCF17813002 267220AC0  SUMCOR EMERGY IMC 7.150% 02/01,/2022 DD 01/2002 220,000,000 205,134 .40 268,572.80 26,461 &0
TUCF17813002 S6765BA02  SUMOCO LOGISTICS PARTHMERS OPER 5.350% 05M 5/2045 DD 114 7M4 480,000,000 47652079 424,867 20 £1 962 59
TUCFITE13002 S5765E441  SUMOCO LOGISTICS FARTMERS OFER 5.400% 10101 /2047 DD DQE1H T 260,000,000 236 520 57 22655250 006807
TUCF17813002 S7038WAL7  TELEFOMICAEMISIONES SAS213% O308/2047 DD 03054 7 310,000,000 351,803 80 283774.00 68,020 50
TUCF17813002 2804514%1  TENMESSEE GAS FIFELIME COLLC 7.000% 10A5/2028 DD 100008 260,000,000 302 025,00 283,057 .50 10 267 50
TUCF17813002 S82380CC1  TEXAS EASTERM TRAMSMISSION LP 7.000% 074 5/2032 DD 07 0202 100,000,000 127 740.mM 120,714.00 7 035.00
TUCF17813002 287217BB0  WWARMER MEDIALLC 2 200% 02A 52027 DD 120816 100,000,000 00,008.00 03220.00 £,076.00
TUCF17813002 S8732JANS  TIME WARNER CABLE LLC 7 300% 0701 /2055 DD 064908 145,000,000 144 147 .00 124, 56690 18,481 00
TUCFITE13002 887320402 TIME WARNMER CABLE LLC & 750% D6M 5/2030 DD 05/2000 176 000,000 204 033 15 17782275 ST 1040
TUCF17813002 S873204Y4  TIME WARNER CABLE LLC §.575% 11/ 5/2040 DD 1M ASM0 130,000,000 141 048 70 124157 80 -16,800.90
TUCF17813002 S8732JB08  TIME WARNER CABLE LLC 4 500% 094 5/2042 DD 08404 2 155 000,000 145 424 10 124,604 50 20,1960
TUCFI7E13002 S035T4AF0  TRAMSCOMTIMEMTAL GAS FIFE LINE .450% 08/01/2042 DD OTH 34 2 50,000,000 52,751.00 55,236,560 7 54,40
TUCF17813002 Q13THAB1  21ST CEMTURYFOX AMERIC A INGC 5.400% 10/01 /2043 DD 093013 20,000,000 92,942.00 02,324 80 £522.20
TUCF17813002 OM3THBDE  215T CEMTURYFOX AMERIC A ING & 550% 03A 52033 DD 0041 510G 100,000,000 131 437 .00 126,447 .00 499000
TUCF17813002 Q3THBEKD  215ST CENTURYF OX AMERIC A INGC 6 .150% 03/01 /2037 DD 0302407 190,000,000 248 831 £ 23305210 577950
TUCF17813002 O131HBQF  215T CEMTURYFOX AMERIC A NG 6.150% D2A /2041 DD 084151 120,000,000 160,304 &0 149,019 60 -10,2685.20
TUCF17813002 QO7E18EVE  UNMION PACIFIC CORP 4.375% 094 042035 DD 06/054 8 150,000,000 148,773 80 14740350 2 670,00
TUCFITE13002 QOTE1EEWYd  UMION FACIFIC CORP 4.500% 00/ 0/2045 DD 06/02H & 230,000,000 22076770 226,701 .50 2076.20
TUCF17813002 ©13017C%6  UMITED TECHMOLOGIES CORP 4.625% 1146204300 0816 S 170,000,000 166 676 85 164,167 .30 2511 65
TUCFI7813002 S13017CYE  UMITED TECHMOLOGIES CORF 4.128% 1146202800 084 6A S 186 000,000 184 D33 40 183270560 A 55300
TUCF17813002 @1324F0KS  UMITEDHE ALTH GROUP INC 3.850% 06/ /2028 DD 064948 40,000,000 39,931 20 40,436.00 504 80
TUCF17813002 Q1324PDQ2  UMITEDHE ALTH GROUF INC 4.450% 124 52048 DD 121 THE 160,000,000 160,720.00 164,592.80 305280
TUCF17813002 92343VCM4  VERIZOM COMMUNICATIONS IMC 5.01 2% 08/21 /2054 DD 022115 284 000000 200 442 13 274423 52 416,018 61
TUCFITE13002 0233VENVE  VERIZOM COMMUNMICATIONS IMC 4,.272% 01/ 52036 DD OTHSMS 100,000,000 180,012.00 177.435.30 -1 &TET0
TUCF17813002 02343vDUS  VERIZOM COMMUNMICATIONS IMC §.250% 031 62037 DD 034 6M 7 405 000,000 445 370 40 421 87635 23,404 05
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TUCF17813002 92343VEAS  WVERIZOM COMMUNMICATIONS IMC 4 500% 081 042033 DD 0SM0M 7 155 000.000 162 566 65 152,095 .95 0,569.70
TUCF17813002 Q2E624AX8  VIACOM INGC 6 .875% 0430/2036 DD 044 206 £5,000.000 73,752.00 60,755 40 3,997 50
TUCF17813002 Q2563PAUG  WIACOM IMC 5.850% 090012043 DD 02194 2 405 000,000 51218640 485,505.90 26 ,680.50
TUCFI7813002 Q2E8TWELS  VODAFONE GROUF PLC 5.000% 05/30/2038 DD 05/30/ & 75,000,000 73 678.00 TOETETS 530225
TUCF17813002 92857WEIM1  WVODAF ONE GROUP PLC 5.250% 05/30/2048 DD 05/30M 8 150,000,000 140,783 27 140,826.00 595727
TUCF17813002 Q20160AYS  “VULCAMN MATERIALS CO 4 700% 0301 /2045 D0 090148 245 000,000 244 72315 212,711 45 32,011 70
TUCF17813002 Q3M42EC3  WALMART INC 4.050% 06/29/2048 DD 0627 & 250,000,000 246 747 50 248,755.00 2,007 50
TUCFI7E13002 Q4073VEFE  AMTHEM INC 5.100% 01 M 52044 DD 08061 3 126 000,000 145801 25 126,841 .26 -10,050.00
TUCF17813002 Q40748507 WELLS FARGO & CO 4.900% 11172045 DD M MTHS 150,000,000 168 550.4 146,262.00 23,268 41
TUCFI7E13002 OSO467EES  WILLIAMS COS INCTHE 7 800% 01 M &2031 DO 01 A 701 50,000,000 50,278 10 50685 50 02 60
TUCF17813002 QB457E%  WILLIAMS COS INCTHE 5.750% O6/24/2044 DO O6/24/14 £0,000.000 £4,218.00 60,301 80 S816.20
TUCF17813002 OBO40LACO  WWILLIAMS COS INCTHE 5.100% 094 &2045 DD 0203415 260,000,000 281 528 04 240,210.20 41,408 24
TUCF17813002 QBS50FAF1  WALLIAMS COS INCTHE 6.500% 044 52040 DD 020940 390,000,000 460 145 52 414,574.20 £4,271 B2
TUCFITE13002 OS0S0FAKD  WWILLIAMS COS INCTHE 5.800% 11/ 5/2043 DD 114843 26,000,000 100,119.80 25,380,320 14,720.50
TUCF17813002 OBOSOFAPD  WILLIAMS COS INCTHE 4.900% 01 4 S2045 DD 06/27/M 4 115,000.000 122,000 05 104,267 05 47.733.00
IQTAL CORPORATE DEET INSTRUMENTS £9.644,33008 81,572,584.66 4.071,745.42

CORPORATE STOCH - PREFE RRED

TUCF17813702 0G0605FL3 BAME OF AMERIC ACORP WAR RT 12031/2040 DD 03M 518 200,000.000 200,000.00 182,000.00 -18,000.00
TUCF17213702 172067G07 CITIGROUP IMNC WAR RT 12/31/2040 DD 10/20M 2 250,000,000 265.027.00 2221450.00 -37.7ET.A0
TUCF17813702 17296702 CITIGROUP INC WAR RT 12/31/2042 00 1M 3M5 S0,000.000 53187.80 48.812.50 -4.375.00
TUCFI7E13T02 2300604805 GEMERAL ELECTRIC CO VAR RT 12/31/204900 014201 G 00,000,000 584,170.00 450,000.00 -125,170.00
TUCF17813702 902973470 US BAMNCORP VAR RT 1273152040 DD 02M 347 400,000.000 108 .255.00 94,000.00 -14.255.00
JOTAL CORPORATE STOCH - PREFERRED 1.211,550.00 1.011,962.50 199.587.50
OTHER INVESTRNENTS
TUCFI1TE13702 0ZT6SUDM AMERICAM MUMI PWwWwR-OHIC INC OH 5.939% 02152047 DD 09/28M0 G00,000.000 a7 .a0s.m TAZE2G.00 -35.082.00
TUCFI7213702 12022TALG BURBAMK CAWTR & PWyR ELET REWE §.323% 06/01/2040 DD 033110 200,000,000 28625100 287162.00 1.917.00
TUCF17813702 130630 AES CALIFORMIAST WAR RT 040152047 OD 0452747 F00,000.000 70172200 694,921 .00 £.741.00
TUCFA7813702 12077CTLE CALIFORMIAST UMY REVEMUE 6.484% 11401/2041 DD 040640 400,000.000 550,720.00 531,508.00 -19.212.00
TUCFI7E13T02 5446526ES LOS ANGELES CAWSTWTR S5 REVE 5.713% 06012030 DD 10/ 2140 400,000,000 S06,020,00 427 .544.00 -18536.00
TUCFA7813702 S44T3EMNSD LoS AMGELES CHTY CAPUBLIC WyHS 7 .61 8% 08401 /2040 DD 4172340 S00,000.000 F76 690.00 3027500 46,41 5.00
TUCFI7E137T02 592500 ZMG MET TRAMSFRTM AUTH MY DEDICATE 6.020% 11M5/2040 DD 0342510 100,000,000 13270200 122071.00 -10.721.00
TUCF17813702 G429022E2 MEW ORH ST DORM ALUTH ST PERSO 5.289% 031 5/2033 00 10M410 400,000.000 469 182.00 457 152.00 -12,026.00
TUCF17813702 650035700 MEWY YORHK ST URBAMN DEV CORP REV 5.770% 03M 5/2039 D0 120408 400,000,000 480,028.00 450,433.00 -28.,540.00
TUCF17813702 622051409 O AR GOVERMMEMT IMTERMATI 1444 3.875% 03/08/2022 DD 030347 400,000.000 402 400.00 373444 .00 =28 956.00
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TUCF17813702 74727P AN QATAR GOVERMMENT INTERMAT 1444 3 .875% 04/23/2023 D0 0442315 300,000,000 207 966 0 303,399.00 5433.00
TUCF17813702 74727 AX0  QATAR GOVERMMEMT INTERMAT 1444 4 500% 04/23/2025 DD 042315 200,000,000 100,346 M 208,750.00 0.404.00
TUCF17813702 TOTBSRTHS  SAN FRAMCISCO CITY 8 CHMTY CA P 6.000% 11/01/2040 DD 020440 200,000,000 257 572,00 247,322.00 -10,234.00
TUCFITE13702 804 3TAJE  SAUDI GOVERMMENT INTERMAT 14446 000% D4M 72040 DD 044 THE 400,000.000 301 304 .00 386,044 .00 £.260.00
TUCF17813702 S8E80LAAT  TOBACCO SETTLEMENT FIN ALTH W 7.467% 0601/2047 DD 062607 385 000,000 374 223 85 377196.05 287220
TUCF17813702 Q1412GEAD UMV OF CALIFORMIA CA REVEMUES 6.206% 051 5/2050 DD 09/30/0 200,000.000 244 706 M 230.452.00 £:314.00
TUCF17813702 QOF133C84  US TREAS BD FUTURE (CBT) EXP MAR 18 25.000 ooo 167,968.75 167 96875
TUCFITE13702 QOF130004  US10WR TREAS MTSFUT (CBT) EXF MAR 10 114,000 ] 727003 AT ETO.03
TUCF17813702 QOF167L0C  90DAY EUROFFUTURE (CMEYE XP DEC 20 £41.000 ooo 108,057 .50 108,037 50
TUCF17813702 QOFZ07TAQ4A  FED FUND 30DAY FUTURE (CETIEXF JaM 18 11.000 oon A,305.05 A 30505
TUCF17813702 QOFFO0CEA  US ULTRABCMD (CBT) EXP MAR 19 5.000 ooo 67,004 95 7 004 95
TUCF17813702 Q0QACESJ0  CDSSFULREFUBLIC OF ITALYR 100BRS 2021 JUN 20 200,000,000 2,867,596 f28.24 216052
TUCF17813702 Q9QACECLS  CCP RS R LIBSM 100BPS P 2.25% 2046 DEC 21 CME 1,800,000.000 124 424 35 223,241 78 98,817 43
TUCFI7E13702 Q0QADTMIG  CCF CDX.EF UL CDX.MAIG 31 R1% 2023 DEC 20 I1CE 4,4000,000.000 50,751.00 24424 40 45,367 50
TUCF17813702 EDF306C95  EUROCBUNMD FUTURE (EUX) EXP MAR 19 -£.000 ooo 0.858.25 0.888.25
TUCFITE13702 LABDETENT  ARGEMTINABOMNAR BONDS VAR RT OH03/2022 74,000,000 3,011.2 188242 202887
TUCF17813702 LABF1GH4  ARGEMTINAFPOM POLITICAMONETAR VAR RT O8/21/2020 4 262,000.000 233 BES 43 126071 69 10859374
TUCF17813702 NASQDOATO CDSSFULREFUBLIC OF ITALYR 100BFS 2020 JUM 20 600,000,000 823771 3,061 48 £,186.25
TUCF17813702 NASQDIDOD CDSSPULREFUBLIC OF ITALY R 100BPS 2020 JUM 20 £00,000.000 5,237 7 3,051 46 18625
TUCF17E13702 NASQDIGHD CDSSFULREFUBLIC OF ITALY R 100BFS 2020 JUM 20 100,000,000 1,372.05 508 .58 64,37
TUCF17813702 NASQDJOM4 CDSSPUL REFUBLIC OF ITALYR 100BPS 2019 MAR 20 1.,400,000.000 1252509 235818 10,227 80
TUCF17813702 NASQDRL43Z CDS SFUL PETROLEO BRASILEIRC R 100BPS 2019 JUN 20 100,000,000 244 59 10078 4381
TUCFI7E13702 NADQEZ428  CDS SF UL BHF BILLITON LMITE R 100BF S 2021 JUKM 20 100,000,000 2,334.25 1,552.42 FE0.EE
TUCF17813702 NASQEZBME CDSSPULREPUBLIC OF ITALYR 100BPS 2021 JUN 20 200,000,000 2,957,956 fag.24 216052
TUCFI7E13702 NASQEZCOZ CDSSFULREFUBLIC OF ITALY R 100BFS 2021 JUN 20 200,000.000 2867 86 fEE a4 2 A6052
TUCF17813702 NASQEEXPE CCP _IRS. R USD-LIBOR-BBASM CM PAY 1 75% 2026 DEC 21 1,500,000.000 75 654 56 97,797 29 2214243
TUCF17813702 NASQEFSKS CDSSFUL REFUBLIC OF ITALY R 100BFS 2020 SEP 20 200,000.000 284308 1,012.60 183120
TUCF17813702 NASQEJAVZ CCP _IRS. R USD-LIBOR-BEAIM CM PAY 233% 2025 ALG19 200,000,000 18967 3,600.90 3411 23
TUCF17E13702 NADQENFD  CDSSFULREFUBLIC OF ITALYR 100BFS 2020 DEC 20 1,100,000.000 1617048 5,545,560 062470
TUCF17813702 NASQEAWND CCP _IRS. R USD-LIBOR-BEAIM CM PAY 2 50% 2046 JUM 15 4 600,000.000 70,652,526 337 44367 266,761 31
TUCF1TE13702 NASQEXWLD CCF_CDS. SF ULBERKSHIRE HATHAREC 100BFS 2020 DEC 20 300,000.000 5,325.80 387270 245310
TUCF17813702 NASQF1EES  CDS SP UL ARGENTINE REPUBLIC R S00BFS 2022 JUM 20 100,000,000 11,702 B 557387 2027648
TUCF17813702 NADQF4004 CCP_CDS. SP ULMETLIFE INC. C REC 100BFS 2022 DEC 20 500,000,000 1,215.80 5472.00 £,442.50
TUCF17813702 NASQF4GK4 CDSSPUL REFUBLIC OF COLOMEI R 100BPS 2022 DEC 20 200,000,000 -HE 56 227056 A 863.00
TUCF17813702 NADOF4TRE  CDSSFUL REFUBLIC OF COLOMBEI R 100BF S 2022 DEC 20 200,000,000 -416.56 227056 A 863,00
TUCF17813702 NASGFSETS  CXTSP ULCDXMAHY29R SO0BPS 2022 DEC 20 £00,000.000 102,300.14 TEEI0.31 2868080
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TUCF17813702 MASQFSVES CCP_CDS. SP UL THE SHERWNAML REC 100BPS 2022 DEC 20 100,000,000 2,017 .40 B68.50 4,348 60
TUCF17813702 NASQFED3E CCP_CDS.SP ULBRK CME REC 100BPS 2022 DEC 20 200,000,000 4 485 £0 2,606.40 1,879.20
TUCF17813702 NASQFOWCZ  CCP_CDS. SP ULDISHM_DDBSC CME REC  S00BPS 2022 DEC 20 200,000,000 2,667 .43 £,095.40 15 662,88
TUCFI7E13702 NASQFASLE  CDX SF UL CMBXMABEE S 1 R 300BFS 2055 SEF 17 400,000.000 -44 376,08 45,574 00 4109801
TUCF17813702 NASQFCOS2 CCP_CDS. SP UL BERKSHIRE HATHAREC 100BPS 2021 DEC 20 300,000,000 595120 4,410.90 2550.30
TUCF17813702 NASQFDEDD CXT SP ULCDXMAHY2? R SO0BPS 2021 DEC 20 450,000.000 72,156.07 53,260 56 18,586 51
TUCF17813702 NASQFDTY4 CXTSP ULCDXMAHYZ7 R OBPS 2021 DEC 20 350,000,000 56121.29 41,431 88 14 659 51
TUCFITE13702 NADOFESES CCF_CDS. SF ULWIACOM INC.CME REC 100BF S 2021 MAR 20 100,000,000 603 20 118510 551,00
TUCF17813702 NASQFESSS CCP_CDS.SP ULMETLIFE INC. € REC 400BP S 2020 MAR 20 250,000,000 45092 75 2,446 75 2 446.00
TUCF1TE13702 NASGFEOKE CXT SF ULCDXMNAHYZT R SO0BFS 2021 DEC 20 300,000.000 48,104 .05 3551304 250101
TUCF17813702 NASQFEMUD CCP_CDS. SP UL AMADARKO PETROL REC  100BPS 2020 DEC 20 100,000,000 162380 112820 494 30
TUCF17813702 NASQFESAD CCP_CDS. SP ULPRUDENTIALFINAREC 100BFS 2020 DEC 20 500,000,000 10,200.00 6,770.00 4,021.00
TUCF17813702 NASQFEWAS CCP_CDS.SP ULPRUDENTIALFINAREC 100BPS 2020 JUN 20 300,000,000 5822 40 347550 2346890
TUCF17E13702 NADQFQGEE CCF_CDS. SF ULMETLIFE IMC. C REC 100BF S 2022 JUN 20 450,000,000 11,114 55 5,068.70 £,045.85
TUCF17813702 NASGFT405  CDS SP UL KINGDOM OF SAUDI AR R 100BP S 2022 JUN 20 400,000.000 201636 227212 44 24
TUCFITE13702 NADOFTALY  CCF_CDS. SF ULMORGAN STAMLEY REC 100BFS 2020 DEC 20 300,000,000 5747.10 311850 252860
TUCF17813702 NASQFTMN4S CCF_CDS.SP UL THE GOLDMAN SAC REC 100BPS 2022 JUM 20 400,000,000 591400 3,206.80 £E17.20
TUCF17813702 NASQFTTKE CCP_CDS. SF ULGS CME REC 100BF S 2020 DEC 20 200,000.000 5,760.00 2,770.50 298050
TUCF17813702 NASGFUADY CDSSP UL KINGDOM OF SAUDI AR R 400BP S 2022 JUN 20 400,000.000 201636 2272A2 44 24
TUCF1TE13702 NASQFUAQT CDSSFULFETROLEOS MEXICANOS R 100BFS 2022 JUN 20 400,000,000 0,305 58 23053 58 A3747.70
TUCF17813702 NASQGEZAI  CDSSPULREFUBLIC OF SOUTH AR 100BP S 2023 JUM 20 100,000.000 000 450790 450790
TUCF17813702 NASQGE363  CDSSPUL UMITEDMEXICAN STATR 100BPS 2023 DEC 20 100,000,000 ooo 2,450.06 2 480.06
TUCFITE13702 NADQGSAT?  CDSSFUL UMITED MEXICAN STATR 100BFS 2023 DEC 20 400,000,000 000 0,056,268 005626
TUCF17813702 NASQGSKGZ CDSSPULREPUBLIC OF SOUTH AR 100BP S 2023 DEC 20 300,000.000 000 -16,250.07 -16,250.07
TUCF17E13702 NASQGEHNS CCP _CDX. BF UL COXMAHY.3 CMPAY SO0BFS 2023DEC 20 500,000.000 00z 0,066 50 0.0 52
TUCF17813702 NASQGTSSY  CCP_CDS.SP UL GEMERAL ELECTRIREC 00BPS 2023 DEC 20 500,000,000 003 27401 40 27401 43
TUCF17813702 NASQGTIOE  CXTSP ULCDXMAHY3 R SO00BPS 2023 DEC 20 100,000.000 12612.22 837625 423507
TUCF17813702 NASQGTUS! CCP_CDS.SP ULFORDMOTOR CRED REC S00BPS 2023 DEC 20 200,000,000 26,951 .00 22,507 .00 4 444 00
TUCFITE13702 NADQGHWST CCF_CDS. SF ULDISH DBS CORFORREC SO0BFS 2023 JUNM 20 300,000,000 00z 803540 EEY-cE
TUCF17813702 NASQGKKIZ CCP_CDS.SP ULDELL IMC. CME REC  100BFS 2023 JUM 20 100,000.000 oo 587110 8871
TUCF17E13702 NASQGLNES CDSSFULIMEXR 100BPS 2023 JUN 20 200,000.000 000 557740 557740
TUCF17813702 NASQGMHOZ CDS SPUL UMITEDMEXICAN STATR 100BFS 2023 JUM 20 1,000,000.000 ooo -17,886.98 17 866,98
TUCF17813702 MNASQGMYES CCP_CDS. SP ULFORDMOTOR COMP REC S00BFS 2023 JUM 20 100,000,000 14,211.70 10,588.90 427280
TUCF17813702 NASQGYDHS CCF _IRS. R USD-LIBOR-BEASM CM PAY 275% 2020 DEC 19 1,100,000.000 7 22555 A.757.280 5982 64
TUCFITE13702 NADQGEID4 CCF_CDS. SF ULTOLL BROTHERS REC 100BFS 2023 JUM 20 100,000,000 oo 2,520.00 2530.01
TUCF17813702 NASGHAMA1 CCP_CDS.SP UL GEMERAL ELECTRI REC 100BPS 2020 DEC 20 200,000.000 00z 2,304 .80 230482
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TUCF17813702 NASQHBEE CCF _IRS. R USD-LIBOR-BBEASM CM PAY 319% 2023 NOW 27 400,000,000 001 0,596 65 0,596 66
TUCF17813702 NASQHCCEE CCF _IRS. R USD-LIBOR-BBASM CM PAY 3% 2028 DEC 03 400,000,000 001 1290052 1290053
TUCF17813702 NASQHCUKE CCP RS, R USD-LIBOR-BEAIM CM PAY 3.05% 2023 DEC 05 400,000,000 001 £,596.40 £,596.41
TUCFI7E13702 NASQHCYKEZ  CCF RS, R USD-LIBOR-BEASM CM PAY 306% 2023 DEC 07 500,000,000 oot 1098095 10,950 96
TUCF17813702 NASQHDRUG CCF RS R USD-LIBOR-BBASM CM PAY 308% 2023 DEC 11 400,000,000 001 Q417522 947523
TUCF17813702 NASQHDZE! CCF RS, R USD-LIBOR-BEAIM CM PAY 312% 2023 DEC 12 400,000,000 001 009149 0991 80
TUCF17813702 NASQHELSS CCF _IRS. R USD-LIBOR-BEASM CM PAY 304% 2023 DECA7 400,000,000 001 545822 £458.23
TUCFITE13702 NADOHE YKE CCF RS, R USD-LIBOR-BEASM CM PAY 205% 2023 DEC 10 400,000,000 oo £,057.70 £057.71
TUCF17813702 NASQHFGRO CCP _IRS. R USD-LIBOR-BEASM CM PAY 2 0% 2023 DEC 21 300,000,000 001 432424 452425
TUCFI7E13702 NASQHG083 CCF RS R USD-LIBOR-BEASM CM PAY 2 03% 2023 DEC 27 400 000,000 oot 31002 £.31003
TUCF17813702 NASQHGZYE CCP _IRS. R USD-LIBOR-BEAIM CM PAY 2.91% 2023 DEC 28 400,000,000 001 £,040.84 £,040.85
TUCF17813702 NASQHHBHZ CCF _IRS.R USD-LIBOR-BBASM CM PAY 203% 2023 DEC 31 700,000,000 iyl -11,525.82 -1 52680
TUCF17813702 NASQHHGEY CCP RS R USD-LIBOR-BBASM CM PAY 203% 2024 JAN 02 500,000,000 001 5,031.40 5,031 .4
TUCFITE13702 NASOHHKLY CCF RS, R USD-LIBOR-BBASM CM PAY 2E7% 2024 JAM 03 300,000,000 oo 2,067.80 2067 81
TUCF17813702 XXOQF4MC1  CCP_CDX.BP ULITRAXX_EUROPE _2FAY 100BPS 2022 DEC 20 3,700,000.000 120630 81 5451602 65,114 79
TUCF17E13702 XxX0QFMQF1  CDSSFUL UMICREDIT SOCIETAR 100BF S 2010 DEC 20 100,000,000 406 24 471744 221343
TUCF17813702 XXOQFSRM2 CCF_CDS.SP UL TELEFOMICAS AREC 100BPS 2022 JUN 20 200,000,000 366106 222023 44173
TUCF17813702 XxX0QGOK07 CCP_CDS. SF ULWWYCME REC 100BFS 2022 JUM 20 200,000,000 025 36 £07.18 A.582.54
TUCF17813702 Xx0QG3G7  CCF RS R EUR-EURIBOR-REUTERS PAY 1.5% 2040 MAR 20 100,000,000 2301 £ ZA4062 £.532.26
TUCFI7E13702 Xx0QGE747  CCF_CDS. SF ULROLLS CME REC 100BFS 2023 DEC 20 100,000,000 oo A,528.00 A,520.00
TUCF17813002 O72024M00  BAY AREACATOLL AUTH TOLL BRI 6.263% 0401/2040 DD 110508 95,000,000 140,345 40 12020310 -11,052 30
TUCF17813002 13063A5G5  CALIFORMIAST 7 5508 04/01 /2050 DD 042509 740,000,000 1,164,471 40 1,060,087 .00 104,384 40
TUCFI7813002 130638007  CALIFORMIAST 76008 11/01/2040 DD 12/01 M0 75,000,000 110,760.75 100,215,758 -10,554.00
TUCF17813002 168863CE6  CHILE GOVERNMEMT INTERMATIORN AL 3 S60% 06¢21/2047 DD 0621417 125 000,000 128375 116,562.50 -1,212.50
TUCFI7813002 108325BRS  COLOMELA GOVE RMMENT INTERMATIO 5 G25% 02262044 DD M /254 4 340000000 380,300 .00 360,540.00 -38,760.00
TUCF17813902 1953250F7  COLOMEIA GOVE RMMENT INTERMATIO 4 500% 03M 52020 DD 10M 24 8 75000000 74,521 50 74157 50 38400
TUCF17813002 38611TAVE  GRAMD PARKWAY TRANSPRTN CORP T 5.154% 10,01 /2042 DD 080113 200,000,000 2332160 234,855.00 167200
TUCF17813002 54433CPA4  LOS ANGELES CACMNMTY CLG DIST 6.750% 05/01/2049 DD 072210 375 000,000 552 063 75 542,201 .25 38,862 50
TUCFITE13002 544645520  LOS ANGELES CAUMIF SCH DIST 5.7580% 0701 2034 DD 104 500 260,000,000 318,707 80 205,827 50 22,070.00
TUCF17813002 S7604TADS  MASSACHUSETTS ST TRAMSPRTM FUN 573196 O6/01/2040 DD 12/23M0 326,000,000 423 858 80 306,396.00 27 462 50
TUCFI7E13002 G461 300035 MEWY JERSEY ST TURMFIKE AUTH 7.4 4% 01 /01,2040 DD 028109 190,000,000 203 268 &0 267.710.00 26 568 &0
TUCF17813002 G4972FT30  MEW YORK CITY MY MUMIWTR FIN 5.724% 064 552042 DD 06/20/0 350,000,000 474 400 50 43797950 36,421 .00
TUCF17813002 T3358WJAZ  FPORT AUTH OF NEWY YORK & MEWY JE 4.458% 1041 /2062 DD 10/ 042 286 000,000 320,008 .05 280,061 .85 2012620
TUCF17813002 750942849  URUGUAY GOVERNME NT INTERNATION 5.100% 064 82050 DD 06H M4 310,000,000 344 100,00 304, 265.00 -30,835.00
TUCFITE13002 SB272EWME  TEXAS ST 4.5681% 0401 /2040 DD 0X/201 0 450 000,000 53247180 S0, 873,00 27 50850
TUCF17813002 QIB6QATI  MEXICO GOVERMMENMT INTE RMATIOM AS 750% 10M 2/2110 DD 104 240 440,000,000 468,600 .00 413,600.00 £5,000.00
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Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813002 Q1086QBF4  MEXICO GOVERMMENMT INTE RMATIOM A 4 B00% 01/23/2046 DD 012315 190,000,000 181 76G 25 168,245.00 1352325
TUCF17813002 Q1087EABE  MEXICO GOVERMMENMT INTE RMATIOM A4 350% 014 572047 DD 084146 280,000,000 267,400 .00 230,960.00 27.,440.00
TUCF17813002 Q1087BADZ  MEXICO GOVERMMEMT IMTE RRATIOM A 4 B00% 02/ 0/2048 DD 104047 55,000,000 51,700.00 42,212.50 288750
TUCFI7E13002 I ZFTYT UMV OF CALIFORMIA CAREVENUES 5.770% 051 5/2043 DD 0872700 250,000.000 326,000 00 300,802 .50 26,187 50
TUCF17813002 @41 2GDF5 UMV OF CALIFORNIA CA REVENUES 5.946% 051 5/2045 DD 09/3040 300,000,000 392 807 M 372,546.00 20,361 .00
TUCF17813702 QOQACSONC RSP USD 307 47BPS R 3.23% PUT FEB 10 003.230 ED 021919 500,000.000 0,580.50 13712 5,200 63
TUCF17813702 Q9QACS90K RSP USD 30% SBFS R 3.2% PUT MAR 19 003200 ED 031819 500,000,000 708275 2,085.90 4 095 85
TUCFI7E13702 Q0QACE0QC  IRSF USD 307 R 100 BF S 27% PUT MAY 10 002 TOOED 054 3M4 700,000,000 33,510.80 3686802 334852
TUCF17813702 QOQACEOIRY  IRS P USD 30% R 100 BPS 245% PUT JUN 19002 450 ED 062818 300,000,000 23,464 11 20,050 61 5 56650
TUCFI7E13702 QOQACEORY IRSF 30R 100 BFS 2.45% FUT JUN 190 002 450 ED Of2819 800,000.000 5257006 77414 06 1484400
TUCF17813702 Q9QACOSTE  IRSP USD 307 R 100 BPS 271% PUT ALIG 19 002.710 ED 082619 2 300,000,000 122 486 50 141,635.38 1914888
TUCF17813702 NASQGECSEE CCF IRSFP US0003W R 2.04% CALLFEB 20 02,040 ED 021820 3,150,000.000 23,100.00 34,562 67 11,452 67
TUCF17813702 (MFO32625  COMMIT TO PUR FRMA SF MTG 3 S00% 0201 /2040 DD 020149 -1,000,000.000 993 125.m -909,070.00 £,945.00
TUCFITE13702 QOOCEKUST  SWAPASDACITI CASH COLLATERAL VAR RT 01/01/2040 DD O7AH 02 260,000,000 -260,000,00 -260,000.00 0.00
TUCF17813702 Q0QU23070  MOMURAFIM. CASH COLLATERAL WAR RT O1/01/2040 DD 07 /0108 -10,000.000 -10,000.00 -10,000.00 0.00
TUCFITE13702 QOOUFMUSE  SWAPASDAJFM CASH COLLATERAL WAR RT O01/01/2040 DD 07/ 08 100,000,000 -100,000.00 -100,000.00 0.00
TUCF17813702 QOMSCDOS  DOM MFACASH COLL MSC VAR RT 01401/2040 DD 070108 260,000,000 -260,000 .00 -260,000.00 0.00
TUCF17813702 QOOUBSDO1  DOM MFACASH COLLUBS WAR RT 01/01/2040 DD 070102 260,000,000 -250,000.00 -260,000.00 0.00
TUCF17813702 00QACOAY4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 SEP 20 -200,000.000 oon 0.00 0.00
TUCFITE13702 QOQACECMA  CCF IRS R LIBEM 100BF S F 2 25% 2.260% 12/21 2046 DD 12721 16 -1,800,000.000 000 0.00 0.00
TUCF17813702 00QADTM24  CCP_CDX.SP ULCDXMAIG 31 R1% 2023 DEC 20 ICE -4,400,000.000 -0.m 0.00 0.09
TUCF17813702 Q0QADBCES CXT_SP ULCDXMAHY.27 R S00BPS 2021 DEC 20 -300,000.000 ooo 0.00 0.00
TUCFITE13702 NADODOALT CDS_SF UL REFUBLIC OF ITALYR 100BFS 2020 JUM 20 -500,000.000 000 0.00 0.00
TUCF17813702 NASQDIDE4 CDS_SP UL REPUBLIC OF ITALYR 100BPS 2020 JUN 20 -600,000.000 000 0.00 0.00
TUCFITE13702 NASGDOGISE CDS_SF UL REFUBLIC OF ITALYR 100BFS 2020 JUM 20 100,000,000 oon 0.00 0.00
TUCF17813702 NASQDJIONZ  C€DS_SP UL REPUBLIC OF ITALY R 100BPS 2049 MAR 20 -1,400,000.000 ooo 0.00 0.00
TUCF17813702 NASQDRLED CDS_SP UL PETROLEO BRASILEIRO R 100BFS 2019 JUN 20 100,000,000 ooo 0.00 0.00
TUCF17813702 NASQEZEHZ CDS_SP UL REPUBLIC OF ITALY R 100BPS 2021 JUN 20 200,000,000 ooo 0.00 0.00
TUCFI7E13702 NADQEZ435  CDS_SP UL BHF BILLITOM UMITE R 100BF S 2061 JUN 20 100,000,000 000 0.00 0.00
TUCF17813702 NASQEZBRS CDS_SP UL REPUBLIC OF ITALYR 100BPS 2021 JUN 20 200,000,000 ooo 0.00 0.00
TUCF1TE13702 NASQERCHS CDS_SF UL REFUBLIC OF ITALYR 100BFS 2021 JUN 20 -200,000.000 oon 0.00 0.00
TUCF17813702 NASQEEXSZ CCP _IRS._R USD-LIBOR-BBASM CMFPAY 1 75% 2026 DEC 21 -1 500 ,000.000 ooo 0.00 0.00
TUCF17813702 NASQEJAYE CCP _IRS. R USD-LIBOR-BBAZM CMPAY 2.33% 2025 AUG 10 200,000,000 iyl 0.00 -0m
TUCF17815702 NASQEMIHS CDS_SP UL REPUBLIC OF ITALY R 100BPS 2020 DEC 20 -1,100,000.000 ooo 0.00 0.00
TUCFITE13702 NADQEWADD CCF RS, R USD-LIBOR-BBAZM CMPAY 2.50% 2046 JUM 15 -4,500,000.000 000 0.00 0.00
TUCF17813702 NASQEXWMS CCF_CDS._SF ULBERKSHIRE HATHAREC 100BPS 2020 DEC 20 -300,000.000 ooo 0.00 0.00
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TUCF17813702 NASQF1EHE CDS_SP UL ARGENTINE REPUBLIC R S00BFPS 2022 JUM 20 100,000,000 000 0.00 0.00
TUCF17813702 NASQF4912  CCP_CDS._SP ULMETUFE INC. C REC 100BPS 2022 DEC 20 -500,000.000 ooo 0.00 0.00
TUCF17813702 NASQF4G14  CDS_SP UL REFUBLIC OF COLOMEI R 100BP S 2022 DEC 20 200,000,000 000 0.00 0.00
TUCF17813702 NASQF4TTS  CDS_SP UL REFUBLIC OF COLOMEI R 100BF S 2022 DEC 20 -200,000.000 oon 0.00 0.00
TUCF17813702 NASQFSES5  CXT_SP ULCDXMAHY.29R S00BP S 2022 DEC 20 -600,000.000 ooo 0.00 0.00
TUCF17813702 NASQFEVGY CCP_CDS._SP UL THE SHERWNAAL REC 100BPS 2022 DEC 20 100,000,000 ooo 0.00 0.00
TUCF17813702 NASQFED4s CCP_CDS._SP ULBRK CME REC 100BPS 2022 DEC 20 200,000,000 ooo 0.00 0.00
TUCFITE13702 NADOFOVDD CCF_CDS._SF ULDISHM_DDBSC CME REC S00BF S 2022 DEC 20 200,000,000 Y] 0.00 0.0z
TUCF17813702 NASQFASMA  CDX_SP UL CMEX MNABEE S 1 R 300BPS 2055 SEP 17 -400,000.000 ooo 0.00 0.00
TUCF17813702 NASQFCOT0  CCF_CDS._SF ULBERKSHIRE HATHAREC 100BFS 2021 DEC 20 -300,000.000 oon 0.00 0.00
TUCF17813702 NASQFDEFS CXT_SP ULCDXMAHY.27 R S00BP S 202 DEC 20 -450,000.000 ooo 0.00 0.00
TUCF17813702 MNASQFDTWZ CXT SF ULCDXMAHY.27 R OBPS 2021 DEC 20 260,000,000 000 0.00 0.00
TUCF17813702 NASQFESGY  CCP_CDS._SP ULWVIACOM INC. CME REC 400BPS 2021 MAR 20 100,000,000 ooo 0.00 0.00
TUCFITE13702 NADQFESTE  CCF_CDS._SF ULMETLFE INC, C REC 100BFS 2020 MAR 20 260,000,000 ] 0.00 0.00
TUCF17813702 NASQFENYE CCF_CDS._SP ULAMADARKO PETROL REC 100BPS 2020 DE C 20 100,000,000 ooo 0.00 0.00
TUCF17E13702 NADQFESBT CCF_CDS._SF ULFRUDEMTIALFIMAREC 100BFS 2020 DEC 20 500,000,000 000 0.00 0.00
TUCF17813702 NASQFEWX4 CCP_CDS._SP ULPRUDEMTIALFINAREC 100BPS 2020 JUM 20 300,000,000 0oo 0.00 0.00
TUCF17813702 NASQFQRIT CCP_CDS._SP ULMETLFE INC.C REC 100BRS 2022 JUM 20 450,000,000 ] 0.00 0.00
TUCF17813702 NASQFTSEAT  CDS_SP UL KINGDOM OF SAUDI AR R 100BFS 2022 JUN 20 -400,000.000 oon 0.00 0.00
TUCF17E13702 NASOFTANT CCF_CDS._SF ULMORGAM STAMLEY REC 100BFS 2020 DEC 20 300,000,000 ] 0.00 0.00
TUCF17813702 NASQFTHED CCP_CDS._SP UL THE GOLDMANM SAC REC 100BPS 2022 JUN 20 -400,000.000 ooo 0.00 0.00
TUCF17813702 NASQFTTNZ CCP_CDS._SP UL GS CME REC 100BP S 2020 DEC 20 -300,000.000 ooo 0.00 0.00
TUCFITE13702 NADOFUASE  CDS_SP UL KINGDOM OF SAUDI AR R 100BFS 2022 JUN 20 400,000,000 000 0.00 0.00
TUCF17813702 NASQFUATY  CDS_SPULPETROLEDS MEXICANOS R 100BPS 2022 JUN 20 400,000,000 000 0.00 0.00
TUCFITE13702 NASQGE3ET  CDS_SF UL REFUBLIC OF SOUTH AR 100BF S 2023 JUM 20 100,000,000 -4 T35 A 0.00 4 73686
TUCF17813702 NASQGS388  CDS_SP UL UNITED MEXICAN STATR 400BPS 2023 DEC 20 100,000,000 910 54 0.00 21054
TUCF17813702 NASQGSAU4  CDS_SP UL UMITEDMEXICAM STATR 400BPS 2023 DEC 20 400,000,000 528591 0.00 5288.01
TUCF17813702 NASQGSKKS CDS_SP UL REPUBLIC OF SOUTH AR 100BPS 2023 DEC 20 -300,000.000 15,308 29 0.00 15,308.20
TUCFITE13702 NASQGEHFY CCF_CDX. PR ULCDX. MAHY.3 CM PAY S00BF S 2023 DEC 20 -5000,000.000 3673272 0.00 36,7272
TUCF17813702 NASQGTEA?7 CCF_CDS._SP UL GEMERAL ELECTRIREC 100BPS 2023 DEC 20 -600,000.000 15471 54 0.00 18,471 54
TUCFI7E13702 NASQGTRHE CXT_SF ULCDXMAHY.31 R S00BF S 2023 DEC 20 100,000,000 oon 0.00 0.00
TUCF17813702 NASQGTUES CCP_CDS._SP ULFORD MOTOR CRED REC SO0BPS 2023 DEC 20 -200,000.000 -0 0.00 002
TUCF17813702 NASQGHWTS CCP_CDS._SF ULDISH DBS CORFORREC SO0BPS 2022 JUM 20 200,000,000 445622 0.00 4,456.23
TUCF17813702 NASQGKKEZ0 CCP_CDS._SP ULDELLING. CME REC 100BIFS 2023 JUN 20 100,000,000 -FABEAS 0.00 FABGAS
TUCFI7E13702 NADQGLNA! CDS_SPULIMEXR 100BFS 2023 JUM 20 200,000,000 244 56 0.00 2dd 66
TUCF17813702 NASQGMNHIE CDS_SP UL UMITEDMEXICAN STATR 100BPS 2023 JUN 20 -1,000,000.000 -7.24027 0.00 724027
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TUCFA7813702 RASQAGHYI4 CCP_CDS._SP ULFORD MOTOR COMP REC S00BPS 2023 JUM 20 -100,000.000 -0.M 0.00 0.01
TUCF17813702 RA9QGYDM  CCP_IRS._R USD-LIBOR-BBAZM CMPAY 275% 2020 DEC 19 -1,100,000.000 -0 0.00 0.01
TUCFI7E13702 MA9QGEIDSE CCP_CDS._SP ULTOLL BROTHERSREC 100BPS 2023 JUM 20 -100,000.000 -303078 0.00 203078
TUCF17813702 MAagQHAMBS CCP_CDS._SP ULGEMERAL ELECTRI RET 100BFS 2020 DEC 20 -200,000.000 -4, 70032 0.00 4,700.32
TUCFA7813702 RASOHBOMT CCP_IRS._R USD-LIBOR-BBEAIM CMPAY 3.1% 2023 MOV 27 -400,000.000 -0.M 0.00 0.01
TUCF17813702 RAQQHTCCY CCP_IRS_R USOD-LIBOR-BBAZM CMPAY 3.1% 2028 DEC 03 -400,000.000 -0.H 0.00 0.01
TUCFA7813702 RASQHTULY CCP_IRS._R USD-LIBOR-BBAIM CMPAY 3.05% 2023 DEC 05 -400,000.000 -0.M 0.00 0.01
TUCFITE13702 MAQQHCYLD CCP_IRS._R USD-LIBOR-BBAZM CMPAY 3.00% 2023 DEC 07 -500,000.000 -0.m 0.00 0.
TUCF17813702 RASOHDREYY CCP_RS._R USD-LIBOR-BBAIM CMPAY 3.03% 2023 DEC 11 -400,000.000 -0.M 0.00 0.01
TUCF17E13702 MA9QHDEZS CCP_RS._R USD-LIBOR-BBASM CMPAY 312% 2023 DEC1Z -400,000.000 -0.m 0.00 0.0
TUCF17813702 RASQHELGZ CCP_IRS_R USD-LIBOR-BBA3M CMPAY 3.04% 2023 DEC1T -400,000.000 -0.H 0.00 0.01
TUCF17E13702 MAQQHEYLE CCP_IRE._R USD-LIBOR-BBAZM CMPAY 2.06% 20232 DEC19 -400,000.000 -0.m 0.00 o.m
TUCFA7813702 RAQOQHFGSE CCP_RS_R USD-LIBOR-BBAIM CMPAY 2.9% 2023 DEC 21 -300,000.000 -0.H 0.00 0.01
TUCFITE13702 MA9QHGE06  CCP_IRS._R USD-LIBOR-BBAZM CMPAY 2.03% 2023 DEC 27 -400,000.000 -0.m 0.00 0.0
TUCF17813702 RAQQHG2EE  CCP_IRS_R USD-LIBOR-BBAZM CMPAY 2.01% 2023 DEC 28 -400,000.000 -0 0.00 0.01
TUCFITE13702 MA9QHHBIY CCFP_IRS._R USD-LIBOR-BBAZM CTM 2.930% 93% 2023 DEC 3 -700,000.000 -0.m 0.00 0.0
TUCF17813702 RAQQHHGGE0 CCP_IRS._R USOD-LIBOR-BBAIM CMPAY 2.03% 2024 1AM 02 -500,000.000 -0 0.00 0.01
TUCFI7213702 MAQQHHKMO CCP_IRS._R USD-LIBOR-BBAZM TMPAY 2.237% 2024 JAN 02 -200,000.000 -0.m 0.00 o.M
TUCFI7813702 xx9QF4mMD9  CCP_CDX._BP ULITRAXC_EURCOFPE _2PAY 100BPS 2022 DEC 20 -2.700000.000 uuii} 0.00 0.00
TUCFITE137T02 xx9QFMQG2 CDS _SFULUMICREDIT SOCIETAR 100BF S 2ZMODEC 20 -100,000.000 000 0.00 0.00
TUCF17813702 XXOQQFSRPS  CCP_CDS._SP ULTELEFONICAS AREC 100BPS 2022 JURM 20 -200,000.000 aiuii] 0.00 0.00
TUCFA7813702 Xx9aG0KAS CCP_CDS._SP UL CME REC 100BPS 2022 JUK 20 -200,000.000 -0.M 0.00 0.01
TUCFITE13T02 xx00G3KE CCP_RS._R EUR-EURIBOR-REUTERS PAY 1.5% 2040 MAR 20 -100,000.000 -0.m 0.00 0.
TUCFI7E13702 Xx92G3754 CCP_CDS._SP ULROLLS CME REC 100BPS 2023 DEC 20 -100,000.000 -1,284 26 0.00 1,384.26
TUCF17813702 99QABGA0D  IMFFLR CPURMSA 215.948 FUT MAR 20 0021549 ED 031220 -2.400000.000 -0.24 .24 0.00
TUCFA17813702 990AC59MD  IRSP USD SY10BPS R 2% PUT FEB 19 003.000 ED 021919 -4,000,000.000 -11.716:80 -1,03%.00 10,678.80
TUCF17813702 99QACS90M  IRSP USD S¥10BPS R 3.05%PUT MAR 19 03050 ED 0342849 -2,500,000.000 -F.20825 -1,204.00 G104 .25
TUCFA7813702 990ACH20)  IRSP USD_SYA1SBPSR 248% PUT MAY 19 002500 ED 051319 -3,350,000.000 -36,020.4 -32,562 67 3457 .54
TUCFITE13702 200AC20RYY IRSF USD Sv100BPS 210%FUT JUN 190024100 ED 052319 -4,100000.000 -20,601 .40 -100,544 .20 -10942.90
TUCF17813702 90QACEORY IRSP USD 5% R 100 BP S 210% PUT JUM 19 002100 ED 062819 -1.500,000.000 -32781.00 -36,784 .50 -4,003.50
TUCF17E13702 992AC99TD  IRSF USD Sv R 100BFS 2.5% FPUT AUG 19002500 ED 082518 -11.500,000.000 -145.505.00 -142955.285 1.641.05
TUCF17813702 990QA07aMA  COX_SPMAIG3 %1 SY 01MGMEPUT JAM 19000850 ED 011619 -500,000.000 -456.25 -1,374.83 £18.68
TUCFI7E13702 Q0QADTOME  COX_SPMAIG.21 W1 8 01MEMQPUT JAM 10000000 ED 011610 -Q00,000.000 -1.26000 -1.460.65 21085
TUCFA7813702 990A07IMC  CD_SPMANGZ %1 SYPUT JARM 19 000.250ED 01 MEM9 -400,000.000 -585.00 -1,099.94 514 .94
TUCFITE13702 200ADTOMD  COX_SPMAIG.E1 W1 851220023 F UT JAM 19001 000 ED 011619 -1, 200,000,000 -1.045 50 760032 23687
TUCF17813702 90QA07IMG  COX_SPMANIG.ZT %1 Y PUT JAM 19 001 000ED 01 MEM9 -400,000.000 -336.00 23413 101.87
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TUCF17813702 Q9QADTOM)  COX_SPMAIG.31 %1 57 PUT JAN 19 000950 ED 011619 -400,000.000 -510.80 38625 124 55
TUCF17813702 Q0QADTOMK  CDX_SPMAIG.31 %1 5% PUT JAM 19 000.900ED 011619 -500,000.000 -750.00 51147 6147
TUCF17813702 Q0QADTOML  CDX_SPMAIG.31 %1 57 01A6M2P UT JAN 19000900 ED 011618 -500,000.000 -548.00 21147 26347
TUCFI7E13702 00QADTONA  COX_SPMAIG.E Wi &7 024204 0F UT FEB 19 000950 ED 022019 400,000,000 -504.00 A 424 86 2086
TUCF17813702 Q9QADTOME  CDX_SPMAIG.31 % 57 PUT FEE 19 000,950 ED 022019 -400,000.000 -550.00 A,09014 24014
TUCF17813702 Q0QADTOME  COX_SPMAIG.31 % &7 12020023 P UT FEB 19 000950 ED 022019 400,000,000 72500 41,0004 E65.14
TUCF17813702 Q9QADTONF  CDX_SPMAIG.31 %1 57 PUTFEE 19 0M 000 ED 022019 400,000,000 -560.00 55538 462
TUCFITE13702 00QADTONG  CDX_SPEMAIG.3 Wi §vFPUTFEE 10 00 .050 ED 022014 300,000,000 -510.00 505,05 12.04
TUCF17813702 Q9QADTOMH  CDX_SPMAIG.31 % 57 PUT FEE 19 0 050 ED 022019 -200,000.000 -340.00 33798 202
TUCFITE13702 Q0QADTOML  CDX_SFEMAIG.3 Wi 57 FUT FEE 10 000,050 ED 022019 -400,000.000 740,00 A.00014 E60.14
TUCF17813702 Q9QADTOMM  CDX_SPMAIG.31 %1 57 PUT FEE 19 00 .000 ED 022019 -400,000.000 -530.00 55538 2538
TUCF17813702 Q0QADTOMM  CDX_SPMAIG.31 w1 57 022010 F UT FEB 10 000,900 ED 022014 400,000,000 -1,01000 4,424,826 414,26
TUCF17813702 Q9QADTOMP  CDX_SPMAIG.31 % 5YPUTFEE 19 0M 100 ED 022019 200,000,000 -240.00 26027 027
TUCFITE13702 00QADTOMNR  CDX_SPEMAIG.3 w1 §7FUTFEE 10 00,100 ED 022014 200,000,000 158,00 260,27 A1z27
TUCF17813702 00QADTOMS  CDX_SPMAIG.31 %1 §YPUTFEE 1900 100 ED 022019 -200,000.000 -195.00 26027 7427
TUCFITE13702 00QADTONT  CDX_SPEMAIG.3 w1 §7FPUTFEE 1000 .100 ED 022014 400,000,000 426,00 538,55 A1z.58
TUCF17813702 Q0QADTO0B  CODX_SPMAIG.31 %1 57 PUT MAR 10001 200 ED 032019 -500,000.000 -550.00 53087 “2a0.87
TUCF17813702 Q0QADTOOD  CDX_SPMAIGS.Z W1 57 02201 0F UT MAR 19 001,100 ED 032019 200,000,000 -254.00 481 .22 40722
TUCF17813702 00QADTOOF  COX_SPMAISE Wi 57 1220023 P UT MAR 19 001 000 EQ 032019 -300,000.000 -547 A0 o703 42333
TUCFI7E13702 00QADTOOH  CDX_SPMAIG.E i 57 FUT MAR 10 001.050 ED 032010 300,000,000 45875 £17.27 24852
TUCF17813702 Q0QADTOOK  COX_SPMAIG.31 %1 57 PUT MAR 10 001 200 ED 032019 -500,000.000 -565.00 53087 27487
TUCF17813702 Q9QAD7TI0L  COX_SPMAIS.S1 % 57 PUT MAR 19 001 100 ED 032019 -300,000.000 637 A0 01 .83 -54.33
TUCFITE13702 00QADTOOM  CDX_SPMAIG.E Wi 57 032010F UT MAR 10 001,200 ED 032014 300,000,000 -558.00 503,02 54.08
TUCF17813702 Q0QADTOPL  CDX_SPMAIG.31 %1 57 PUT APR 19001 400 ED 041718 300,000,000 -558.00 474 .46 82,54
TUCFI7E13702 00QADTILY  COX_SPMAIS.E Wi 57 091819F UT SEF 10 002400 ED 09 &19 400,000,000 -6&0.00 76518 &89
TUCF17813702 QOQAECOAA CCF IRSR 286 P USO003M CME CALL JAN 19 002.890 ED 010318 -400,000.000 -460.00 £,534.04 £374.04
TUCF17813702 QOQAECOAD CCF IRSR 285% P USO003M CME CALL JAN 19 002,850 ED 010418 -500,000.000 -570.00 £,356.20 £.786.20
TUCF17813702 QOQAECOAM CCF IRSR 2 76% P USO003M CME CALL JAN 19 002,760 ED 010718 400,000,000 -450.00 L4072 206072
TUCFITE13702 QOQMECOAS CCF IRSR 2723 P USO00EM CME CALL JAN 10 002,720 ED 011110 400,000,000 540,00 253036 2,200,365
TUCF17813702 QOQAECOAT CCF IRSR 2 76% P USO003M CME CALL JAN 19 002,760 ED 011419 -500,000.000 -662 50 4 53055 3.868.05
TUCFI7E13702 QOQAECOME CCF IRSR 3.07% F USO003M CME FUT JAN 19 003.070ED 010410 -500,000.000 400,00 005 45005
TUCF17813702 Q9QAECOMJ CCF IRSR 299% P USO003M CME PUT JAN 19 002 990ED 010719 -400,000.000 -450.00 004 440 96
TUCF17813702 QOQAECOML CCP IRSR 21%F USD00EM CME PUT JAM 19002, 100ED 010219 400,000,000 400,00 004 20096
TUCF17813702 QOQAECOMT CCF IRSR 296% P USO003M CME PUT JAN 19 002 S960ED 014118 -400,000.000 -505.00 220 502 80
TUCFI7E13702 QOQAEDOAE  CCF IRSUSD R 271 F USO003M CALL JAN 19 002,710 ED 011719 -5000,000.000 -6550.00 2517.20 286720
TUCF17813702 QOQAEDOAR CCF IRSR 2 653% P USO003M CME CALL JAN 19 002650 ED 011819 400,000,000 -520.00 2,000.32 448032
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (HELD AT END OF YEAR)

DECEMBER 31, 2018
e Schedule of Investments at End of Plan Year at Revalued Cost Report ID: MM102E
BNY MELLON Status: FINAL

TU COMBINED MANAGER - TUCG 17814600 14172018 - 12/31:2018 TEXAS UTILITIES
Security 1D Security D escription Shares Cost Nharket Value Umrealized Gain/Loss
TUCF17813702 QOQAEDSAY CCF IRSR 2520 P USO003M CME CALL JAN 19 002,520 ED 012818 -400,000.000 -640.00 o7o.88 33088
TUCF17813702 QOQAEDOMG CCF IRSUSD R 2.04 F USO003M PUT JAM 19 002940 ED (1719 -500,000.000 -550.00 640 533 60
TUCF17813702 QOQAEDOMP  CCP IRSR 2.29% P USO003M CME PUT JAN 19 002 890ED 011219 400,000,000 -420.00 34,26 445 G
TUCFI7E13702 QOQAEDOMY CCF IRSR 2 78% F USO003M CME FUT JAN 19 002 TE0ED 012810 -40i0,000.000 -530.00 28340 2TH G0
TUCF17813702 NASQGESBA CCP IRSP USD00M R 3.086% CALL FEB 20 003086 E D 021820 -300,000.000 -23,400.00 SRE61E FEEAR
TUCF17813702 Xx0QGSOUE  CODX_SPITRAXX MAINZ0091819 PUT SEF 19 002400 ED 021819 -300,000.000 -552.00 474 36 107 73
IOTAl OTHER INVE STMENTS 1306647671 12,881.339.75 185,136 96

COMMUN/COLLECTIVE TRUST

TUCF17211202 00 20775 SIGMAERISALIQUIDATING P OOL VAR RT 12431/2040 DD 0501 401 1,111 588,200 1111 58220 0.00 -1.111 588,20
TUCF7E 2702 900325 COLLECTIVE US GONT STIFASBRS 5,554,007 330 5,504,007 33 5,504,007 33 0.o0
TUCF17313802 29VAWAQExS MNT COLLECTIVE MSCI AT EX-US INDEXFUND-MCO M LEMNDING 144 223330 18,661,305 22 21,752 293.05 3.100,297 23
TUCF178135802 99VARasYy2  MT COLLECTIVE RUSSELL 2000 IMD MOM LEMDIMNG 1856703130 35611 65916 5342 16271 1,730,502 .55
TUCFI72125802 00WWAQSLE MT COLLECTIVE S&FS00IMNDEX FUMDOMN LEMDIMNG 2445210 12,82200555 21 207 4504 2574325470
TUCF17813702 Q09000325 COLLECTIVE US GOWT STIF15BPS 265 559,290 265 659,29 265,669.29 0.o0
TUCF17212002 200000325 COLLECTIVE US GOVT STIF1SBRS 245414460 245414 46 245414465 0.00

JOTAL COMMON/COLIECTIVE TRUST 42,273.313.50 34,657 IBT.25 12,284167 75

REGISTERED INVESTRMENT CORPANIES

TUCF172132502 Q90257785 COLTY SHORT TERM IMYT FD 306.920 20693 306.93 0.00
TUCFA7813702 72201PE13 FIMC O FOS SHORT TERM FLTS MAW PORT I 137 55T 965 1,377 556325 1,377 267 .94 28841
TUCFI7E137T02 TZ2)MFPETS FIMZ O FDS LOMG DURATION CORF BD FORTFOLIC 521 2E1 822 6,035,707 27 0,224 ,228.60 G611 .868.71
I0TAL REGISTERED INVE STRENT COMPANIES 231457065 002 41353 £12157.12
GRAND TOTAL 300,229,844 26 297 086 951 88 =1142 892 38

A166822450C

-2AT6,060.03 |
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2018

Note: Refer to the enclosed Trustee statements for the required disclosures.

45



VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2018

E 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M257TAE
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES
Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
015271 ARG ALEXANDRIAREAL ESTATE EQUITIE 4.700% 0701 /2030 DD 062148 00,000,000 -80,0924 .40 00,244 80
105860405 COLOMIAL PIPELINE CO 1444 4.250% 04/15/2048 DD 0%20M18 05,000.000 -04,040.30 0334010
20030MNCKS COMCAST CORP 4.000% 03/01/2048 DD 0208418 150,000,000 -146,345.25 133,183.10
202712803 COMMONWE ALTH BANK OF AUST 14444 316% 011 0/2048 DD 011048 145,000,000 -145,000.00 145,072,
3167TICV0 FIFTH THIRD BANCORP 3.950% 023M /2028 DD 034 418 35,000,000 -34,871.20 34,619,720
A0009VAAS GROWTHPOINT PROPERTIES IM 14445 872% 05/02/2023 DD 0510248 400,000,000 -400,000.00 407 500,00
46115HEES INTESA SANFACLO SPA 1444 4 3T5% 014 2/2048D0 01M 248 125,000,000 12416425 08,170.00
4E64TPART JPMORGAN CHASE & CO VAR RT 04/22/2020 DD 04/2318 220,000,000 -220,000.00 220,458 80
BOBEZ2AVE MITSUBISHI UFJ FIMANCIAL GROUP 3.061% 03022028 DD 0302M8 190,000,000 -188,571.20 188,800.00
51744 ¥ARD MORGAN STANLEY VAR RT 04/22/2030 DD 04/24M 8 45,000,000 -44,410.80 44,500 45
£2E530BHI MYLAM MG 14445 200% 044 5/2048 DD 040918 55,000,000 -63,121.00 60,7458 55
BIEE1 VA3 MATICNWIDE BUILDING SOCIE 144AWAR RT 03/02/2020 DD 0308418 30,000.000 -20,171 .40 28,880.10
B70S0LAAZ MUVEEN LLC 14444 000% 11/01/2028 DD 10/22418 70,000,000 -60,582.10 50,206 40
71654QC .9 FETROLEOS MEXICANOS 14446 350% (24 2/2048 DD 0201218 1,530,000 -1,52000 1,530.00
FOOTOYAES SANCHEZ ENERGY CORP 1444 7.250% 02/ 2023 DD 021418 100,000,000 -08,0973.00 03,250.00
85208MNADZ SPRINT SPECTRUM €O LLC /1444 4 738% 00/20/2029 DD 0221118 200,000,000 -200,000.00 199,190.00
S5208MNAED SPRINT SPECTRUM €O LLC /144451 52% 09/20/2029 DD 0221118 150,000,000 -150,000.00 1562,606.25
O33EOKAEN MATIONSTAR MORTS AGE HOLDI 1444 0 125% 074 52026 D0 071348 100,000,000 -100,000.00 104,500.00
DOAACII6H LIGHTSTOME 2M8 COVLITE TLB 541,286,020 -630,652.80 B44,121 31
OOAACII08 LIGHTSTOME 2M8TLG 41,058 730 -40 056,08 41,240 27
OOF 133F2A US LONG BOND FUTURE (CBTIEXF JUN 18 25.000 000 15,820,338
OOF 13384 US LONG BOND FUTURE (CBTIEXF SEF 18 25.000 000 62,045 36
QOF 133L8A US LONG BOND FUTURE (CBTIEXF DEC 18 25.000 000 123,437 50
QOF 1380E K US10vR TREAS NTS FUT JUN 18 CALL JUM 18 122 500 ED Si25/18 2000 52816 -34.35
QOF 13806 % US10¥R MOTE FUTURE JUME 2018 CALL JUN 18 122.000 ED 052518 15.000 3,227.80 402 0
QOF 13800 C US10¥R MOTE FUTURE JUM 18 PUT M&Y 18 118,500 ED 04/20M 8 4,000 1,308,532 6732
QOF 138080 US10¥R MOTE FUTURE JUM 18 FUT JUM 18418500 ED D5/25M8 4,000 807 02 -504 50
0OF 13805F US10vR MOTE FUTURE SEP 18 PUT AUG 18 117 500 ED 072718 4,000 Baz7z2 REIRi]
00F 13805 US 10¥R MOTE FUTURE SEP 18 PUT AUG 18 119,000 ED 072718 2000 434 40 -34.35
QOF1300F S US10¥R MOTE FUT (CBT) JUN 18F UT MAY 181128000 ED 042012 3.000 97974 14520
QOF 139F2A US10¥R MOTE FUTURE (CET) EXP JUN 18 141 000 000 2507812
QOF 130124 US 10¥R MOTE FUTURE (CET) EXP SEF 18 140,000 000 13115624
QOF 139184 US10¥R MOTE FUTURE (CBT) EXP DEC 18 114.000 000 4401335
QOF 7OOFEA US ULTRABOND (CBT) EXP JUN 18 5.000 000 16,625 .15
QOF 700124 US ULTRABOND (CBT) EXF SEF 18 5.000 000 15,500.00
QaF 700LEA US ULTRABOND (CET)EXP DEC 18 2,000 000 -57 217 46
2924D39KL CCP IRS R 3% P US0003M CME CALLMOY 18 003,000 ED 110218 300,000,000 27900 78
00QADINVE CCF IRS R 2.2% P US000EM CME FUT MOV 18 002 200ED 110218 200,000,000 28500 -22.50
3/25/2M8 2:01:58 AM EDT Fage 1 of 4 Workbench Reparts
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VISTRA ENERGY RETIREMENT PLAN
EIN 36-4833461 PN 002

SCHEDULE H, PART 1V, LINE 4i
SUPPLEMENTAL SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)
YEAR ENDED DECEMBER 31, 2018

E 5500 Acquisitions & Dispositions of Assets within Plan Year Report ID: M257TAE
BNY MELLON Status: FINAL
TU COMBINED MANAGER - TUCG 17814600 14172018 - 12312018 TEXAS UTILITIES
Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
09QADMORD COX_SP COXMAIG 20 57 122022 PUT MAY 18 000 800 ED 051618 500,000,000 50000 -50.00
09QADMORE COX_SP CDXMAIG 20 57 122022 PUT MAY 18 000,750 ED 051618 900,000,000 94500 -45.00
09QADMORL COX_SP COXMAIG 20 57 122062 PUT MAY 18 000,800 ED 051618 500,000,000 70000 -37 80
00QADMOR A COX_SP COXMAIG 20 57 122022 PUT JUN 18 000 900 ED 062018 200,000,000 30000 -44.00
QOQADR QAL IRS R 2.45% P UBOR 3M 013121 CALL JAN 19 002 450 ED 012919 £,600,000.000 -17,424.00 1,458 64
QOQADR Q& IRS R 2.54% P UBOR 3M 013120 CALL JAN 19 002,550 ED 012919 1,320,000.000 17,424.00 -1,96352
00QADR QAT IRS R 2.5525% F US0003M CaLL JAM 10 002 5525 ED 0120149 020,000,000 10,925.00 -1,35021
00QADROAT IRS R 2.45% P UBOR 3M CALL JAN 10002.450 ED 01209 4 600,000,000 -10,925.00 10285
00QADTOQF COX_SP CDXMAIG 20 57 122022 PUT MAY 18 000 800 ED 051618 700,000,000 98000 -70.00
00QADUORF COX_SP CDXMAIG 20 57 062023 PUT JUN 18 000 900 ED 062018 200,000,000 28500 -30.00
09QADUGSP COX SP CDX.NAIG.30 V1 062023 PUT JUL 18 000,750 ED 071818 300,000,000 28500 -2250
29QADUATE COX SP CDXNAIG30 V1 6/20/23 PUT AUG 18 000800 ED 081518 1,400,000.000 1,444.00 -70.00
09@ADUATD COX SP CDXNAIG.30 V1 062023 PUT AUG 18 000.850 ED 081518 500,000,000 50000 1875
09@ADUATH COX SPCDX.NAIG.30 v PUT AUG 18 000.800 ED 081518 300,000,000 17400 -15.00
0OQADVWID A CCF IRS R 2.95% F USO003M CALL APR 19 002.950 ED 041719 2,100,000.000 45,000.00 -0,354 89
00QADWIDE IRS USD R 2.945% P USO003M CME CALL APR 190 002.045 ED 041719 9,660,000.000 -45,000.00 11,262 .41
00QADVWIEF CCF IRS USD R 2.07% P US0003M CALL MAY 19 002 970 ED 050119 1,300,000.000 2241778 6,770 51
00QADWIEQ CCF IRS USD R 2.05% P US0003M CALL MAY 19 002 950 ED 050119 £,100,000.000 -21 640,48 705555
OOQAE COMU CCF IRS R 2.99% F USO003M CME PUT JAN 19 002 990ED 011419 500,000,000 46500 -50.00
EDF 306F 85 EURC-BUND FUTURE (EUX) EXP JUN 18 3.000 000 1215820
EDF 30625 EURC-BUND FUTURE (EUX) EXP SEP 18 5.000 000 527354
EDF 306LES EURO-BUND FUTURE (EUX) EXP DEC 18 5.000 000 4,831 91
L 2068E ABS ENDO PHARMACEUTICALS 447 0.000% 04/20/2024 DO 040447 74,064.070 -73,693.75 73,508 59
M ADQF 80%2 CCP_RS. R USD-LIBOR-BBASM CM PAY 2.00% 2023 JUN 20 2,800,000.000 -108,080.2¢ 137,283.24
M ASQF 800 CCP_RS,_R USD-LIBOR-BBAIM CM P &Y 200% 2023 JUN 20 2,900,000.000 003 0.4
MASQEZLE CCP_RS. P USDLIBOR-BBASM CM REC  2.0% 2023 SEF 04 500,000,000 -501.38 oo
MASQEZLZD CCP_RS,_P USDLIBOR-BBAZM CM REC  2.99 2023 SEP 04 500,000,000 o001 -0
MASQEZL CCP_RS. P USDLIBOR-BBAZM CM REC 2.80% 2023 SEP 04 500,000,000 0.0 16538
MASQEZLTE CCP_RS._P USDLIBOR-BEAZM CM REC 2809 2023 SEP 04 500,000,000 o001 -0
MASQE3TDE CCP_RS. P USDLIBOR-BBAZM CM REC 029 2023 SEP 18 400,000,000 0.0 oo
MASQE3TGE CCP_RS._P USDLIBOR-BEASM CM REC 3029 2023 SEP 18 400,000,000 o001 12655
M ASQEADP 3 CCP_RS. P USDLIBOR-BBASM CM REC 3.0% 2023 SEF 19 300,000,000 0.0 oo
M ASQE4D0 CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 SEP 19 300,000,000 o001 1,052 30
M ASQE AL CCP_RS. P USDLIBOR-BBASM CM REC 3.0% 2023 SEF 24 300,000,000 0.0 oo
MASQGHARD CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 SEP 24 300,000,000 o001 -1,07349
MASQGESTDO CCP_RS. P USD-LIBOR-BBA3M CM REC 2.96% 2023 SEP 26 400,000,000 -0 oo
MAIQGSTES CCP_RS._P USD-LIBOR-BEA3M CM REC 2.96% 2023 SEP 26 400,000,000 o001 2,565 44
MAJQGESTFS CCP_RS.F USDLIBOR-BBAZM CM REC 2.0% 2023 SEF 26 500,000,000 -0 oo
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Security 1D Security Description Shares Cost of Acquisitions Proceeds of Dispositions
MADQESTGE CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 SEP 26 500,000,000 o001 -2,821 07
M ASQGEFO CCF_RS. P USDLIBOR-BBAZM CM REC .04% 2023 OCT 02 1,300,000.000 0.0 oo
MADQEEF1D CCP_RS._P USDLIBOR-BEAZM CM REC 2049 2023 OCT 02 1,300,000.000 001 -4,040 07
M ASQEEFJO CCP_RS. P USDLIBOR-BBAZM CM REC 3.0% 2023 OCT 02 300,000,000 0.0 oo
M ASQEEFM 3 CCP_RS,_P USDLIBOR-BBAZM CM REC  3.0% 2023 OCT 02 300,000,000 001 1,756 72
M ASQGET CCF_RS. P USDLIBOR-BBA3M CM REC 2.04% 2023 OCT 09 500,000,000 0.0 00z
M ADQGEETSS CCF_RS._P USDLIBOR-BEAZM CM REC 3.04% 2023 OCT 00 800,000,000 00z -1,43327
MASQGET7I CCP_RS. P USDLIBOR-BBAZM CMREC 32% 2028 OCT 18 300,000,000 0.0 3037
MADQETEF CCP_RS,_P USDLIBOR-BBAZM CM REC  3.29 2028 OCT 18 300,000,000 001 -0
MADQGTIER CCP_RS. P USDLIBOR-BBAZM CM REC 2.14% 2023 0CT 19 1,300,000.000 0.0 141308
MADQGETEAR CCP_RS._P USDLIBOR-BEAZM CM REC 2.14% 2023 OCT 19 1,300,000.000 001 -0m
MADQETEE CCF _RS. P USDLIBOR-BBAZM CM REC 3.17% 2023 OCT 22 400,000,000 0.0 53336
MADQETETZ CCP_RS._P USDLIBOR-BEAZM CM REC 2179 2023 OCT 22 400,000,000 001 -0
MASQGETORE CCFP_RS. P USDLIBOR-BBA3M CM REC 2.085% 2023 OCT 11 400,000,000 0.0 o001
MADQGETDR4 CCF _RS,_P USDLIBOR-BBAZM CM REC 3.05% 2023 OCT 1 400,000,000 001 -1,37230
M ASQETHUA CCF_RS. P USDLIBOR-BBAZM CM REC 2.00% 2023 OCT 12 100,000,000 0.0 o001
M ASQGETHYD CCP _RS._P USDLIBOR-BEAZM CM REC 2.00% 2023 OCT 12 100,000,000 001 28384
MADQGETIO CCF_RS. P USDLIBOR-BBAZM CM REC 2.18% 2028 OCT 15 200,000,000 0.0 oo
M ADQETVAD CCP_RS._P USDLIBOR-BEAZM CM REC 2.18% 2028 OCT 15 200,000,000 001 -330 67
ARG TG CCF_RS. P USDLIBOR-BBAZM CM REC 2119 2023 OCT 16 700,000,000 0.0 o0
MADQGETACE CCP_RS._P USD-LIBOR-BEAZM CM REC 2.119% 2023 OCT 16 700,000,000 001 -7 54
MASQGECIES CCP_RS. P USDLIBOR-BBAZM CM REC 2.75% 2028 JUM 12 336,000,000 0.0 o001
MASQGECIHT CCP_RS._P USD-LIBOR-BEAZM CM REC 2.75% 2028 JUN 12 336,000,000 o001 -0
P ASQGEGEP A CCF IRS P US0003M R 3.09% PUT APR 12003.090 ED 0441218 200,000,000 48000 -55.00
MASQGEHTFY CCP_CDX. SP UL CDX NAIG 30CM REC 100BPS 2023 JUN 20 3,500,000.000 -62,290.05 66,200,265
MASQGEHTHS CCP_CDX._SP ULCDX MAIG 20 CM REC 100BFS 2023 JUN 20 3,500,000.000 010 015
M ASQGENGE A1 CDS_SP UL UNITEDMEXICAN STATR 100BPS 2023 JUN 20 100,000,000 50565 27590
MABQGEN) 42 CCF_RS. P USDLIBOR-BBAZM CM REC 2.85% 2023 MAY 08 400,000,000 0.0 oo
MASQGENIET CCP_RS._P USDLIBOR-BEASM CM REC 2.865% 2023 MAY 08 400,000,000 o001 1,077 85
MARQES15T CCP_RS. R USD-LIBOR-BBASM CM PAY 2.7% 2028 JUM 12 1,200,000.000 0.0 33,607 53
MARQES TS CCP_RS, R USD-LIBOR-BBAIM CM P AY 2.7% 2028 JUN 12 1,200,000.000 o001 -0
MASQESES0 CCP_RS,_R USD-LIBOR-BBAIM CM P AY 2.7% 2028 JUN 13 500,000,000 o001 -0
MASQESGEN2 CDS_SP UL FEDERATIVE REFUBLC R 100BPS 2023 JUM 20 500,000,000 36,700.3 2377808
MASQETD M CCP_RS. R USD-LIBOR-BBASM CM PAY 2.79% 2028 JUM 13 500,000,000 0.0 24,522 15
MASQEUT 94 CCP_RS. R USD-LIBOR-BBASM CM PAY 295% 2023 JUN 20 400,000,000 0.0 1947
MAIQGEUUET CCP_RS._R USD-LIBOR-EBA3M CM P &Y 2.85% 2023 JUN 20 400,000,000 o0 -0m
LXGAFMTEN CCP_RS. R EUR-EURIBOR-REUTERS PAY 1.50% 2048 MAR 21 100,000,000 -0 21308
L% 0AGEFROT CCP_CDS. SF ULDAIMLER A3 CME REC 100BFS 2020 DEC 20 100,000,000 -1,63230 2,797 .32
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XXOQGEFRA CCF_CDS._SP ULDAIMLER AG CME REC 100BPS 2020 DEC 20 100,000,000 o001 -0
AXDDEHOGA ITRX EUR.20.1 5¥RSP CALL JUL 18 000 475 ED 071818 900,000,000 501 27 18812
AXDAGEHHGS CCF_RS. R EUR-EURIBOR-REUTERS PAY 1.5% 2048 SEP 19 100,000,000 -1,82220 1,325 60
AXDAEHHKHS CCF RS, R EUR-EURIBOR-REUTERS PAY 1.5% 2048 SEF 10 100,000,000 001 -0
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Schedule SB Attachment (Form 5500)—2018 Plan Year
Vistra Energy Retirement Plan
EIN: 36-4833461 PN: 002

Schedule SB, line 24—Change in Actuarial Assumptions

The funding valuation reflects the following assumption changes:

= The cash balance interest crediting rate assumption changed from 4.00% to 3.50%.

= The retirement rates, withdrawal rates, pay increase rates, benefit commencement age, and payment
form assumptions were updated based on the completion of an assumption study.

These changes were made to better reflect the anticipated plan experience. The funding assumption
changes did not reduce the funding shortfall more than the thresholds stated in the Internal Revenue
Code Section 430(h)(5), so the approval of the Commissioner is not required.
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