
TL03- TCU SHORT DURATION PORTFOLIO HOLDINGS

Information as of 11/30/2011

Asset TypeSec ID Sec Name - Short Coup Rate Mat/Exp Date Quantity Curr Price Base Market Value Base

BOND 007036DL7 ADJUSTABLE RATE MORTGAGE TRUST2.54594 3/25/2035 741,020.63 74.22727 550,039.38

01F0326C3 FANNIE MAE FNCL 3.5 12/11 3.5 12/1/2041 1,000,000.00 101.79688 1,017,968.80

05949ADA5 BANC OF AMERICA MORTGAGE SECUR2.748 5/25/2034 103,357.46 83.5941 86,400.74

12669EYQ3 COUNTRYWIDE HOME LOANS2.86622 8/25/2033 31,242.19 72.65387 22,698.66

31283K2N7 FREDDIE MAC 5 4/1/2020 5,467,902.14 107.593745 5,883,120.69

31283KC71 FREDDIE MAC 7 3/1/2015 3,257.85 106.56007 3,471.57

31283KFJ2 FREDDIE MAC 7 12/1/2012 12,563.06 101.014945 12,690.57

31283KZ43 FREDDIE MAC 4.5 3/1/2015 1,992,473.78 103.056959 2,053,382.89

31283KZX9 FREDDIE MAC 5.5 1/1/2020 312,305.76 108.500005 338,851.77

3128CUD29 FREDDIE MAC 6.5 5/1/2018 252,057.75 110.839281 279,379.00

3128DV2J1 FREDDIE MAC 8 11/1/2017 427,682.84 112.597703 481,561.05

3128DV4K6 FREDDIE MAC 6 10/1/2018 29,374.47 109.170764 32,068.33

3128DWBF7 FREDDIE MAC 6 11/1/2018 8,813.04 109.170764 9,621.26

3128DXZQ5 FREDDIE MAC 8 9/1/2017 6,422.26 101.455867 6,515.76

3128GWBK3 FREDDIE MAC 5 10/1/2017 241,278.97 107.593745 259,601.08

3128H22Z5 FREDDIE MAC 5.5 3/1/2018 72,906.86 107.73828 78,548.60

3128H23R2 FREDDIE MAC 5.5 3/1/2018 101,251.84 107.77844 109,127.65

3128H23X9 FREDDIE MAC 5.5 3/1/2018 54,466.03 107.73828 58,680.76

3128H2YT4 FREDDIE MAC 5.5 3/1/2018 166,270.53 107.73828 179,137.01

3128H3BZ3 FREDDIE MAC 5.5 4/1/2018 143,822.93 107.73828 154,952.35

3128H3FT3 FREDDIE MAC 5.5 4/1/2018 39,872.79 107.73828 42,958.26

3128JLRA9 FREDDIE MAC 2.485 1/1/2034 1,031,298.72 106.373 1,097,023.39

3128JPHF0 FREDDIE MAC 2.59 11/1/2034 248,190.24 105.7816 262,539.61

3128JR6Z4 FREDDIE MAC 2.489 4/1/2035 5,331,594.75 105.293313 5,613,812.75

3128JRPZ3 FREDDIE MAC 2.526 5/1/2036 1,501,156.25 106.5312 1,599,199.77

3128PR6Y0 FREDDIE MAC 3.5 8/1/2020 3,364,524.44 104.078125 3,501,733.95

3128QLPH8 FREDDIE MAC 2.476 8/1/2035 2,047,079.44 104.66738 2,142,624.42
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3128X1CS4 FREDDIE MAC 4.58 11/19/2013 5,000,000.00 108.2034 5,410,170.00

3129133Z7 FREDDIE MAC 1.65 12/15/2022 287,305.06 102.44143 294,319.41

31294JQ68 FREDDIE MAC 7 3/1/2012 484.98 101.434305 491.94

31294KK61 FREDDIE MAC 5 10/1/2017 206,326.30 106.675782 220,100.19

31294KL78 FREDDIE MAC 5 11/1/2017 526,516.12 106.691482 561,747.85

312964RM3 FREDDIE MAC 5.5 2/1/2019 1,610,856.87 108.18218 1,742,660.08

31335HCE1 FREDDIE MAC 8 7/1/2014 6,121.49 101.547622 6,216.23

3133762C8 FED HOME LN BANK 0.375 11/27/2013 4,600,000.00 99.8355 4,592,433.00

3133TAG22 FREDDIE MAC 7 7/15/2027 552,611.00 113.79034 628,817.94

3133TPAE9 FREDDIE MAC 8.5 6/15/2030 3,178,034.26 121.04549 3,846,867.14

3133XVNT4 FED HOME LN BANK 1.75 12/14/2012 7,100,000.00 101.4758 7,204,781.80

3133XWKV0 FED HOME LN BANK 2.375 3/14/2014 4,500,000.00 104.1861 4,688,374.50

3134G23H3 FREDDIE MAC 0.5 10/15/2013 25,700,000.00 99.7921 25,646,569.70

3134G2U42 FREDDIE MAC 0.375 10/15/2013 18,100,000.00 99.8382 18,070,714.20

3134G2UA8 FREDDIE MAC 1 8/20/2014 2,200,000.00 100.5647 2,212,423.40

3134G2W73 FREDDIE MAC 0.5 10/18/2013 8,800,000.00 99.8433 8,786,210.40

31358PKX4 FANNIE MAE 8 7/25/2022 612,750.92 110.67576 678,166.74

31359MTG8 FANNIE MAE 4.625 10/15/2013 29,600,000.00 107.8518 31,924,132.80

3135G0CN1 FANNIE MAE 0.65 8/28/2014 7,000,000.00 99.7812 6,984,684.00

3135G0DW0 FANNIE MAE 0.625 10/30/2014 4,800,000.00 99.6718 4,784,246.40

3135G0FG3 FANNIE MAE 0.6 11/14/2013 17,000,000.00 99.9926 16,998,742.00

3135G0FY4 FANNIE MAE 0.75 12/19/2014 1,100,000.00 99.8379 1,098,216.90

313602CX0 FANNIE MAE 3.92821 2/25/2018 107,415.54 105.41367 113,230.66

31368XK80 FANNIE MAE 8 1/1/2013 832.49 101.722486 846.83

31371GUK4 FANNIE MAE 6 5/1/2018 72,169.62 109.589281 79,090.17

31371GZZ6 FANNIE MAE 6 9/1/2018 4,856.59 109.589281 5,322.30

31371HAC2 FANNIE MAE 6 11/1/2018 159,484.07 109.589281 174,777.45

31371HCE6 FANNIE MAE 6 12/1/2018 113,550.74 109.589281 124,439.44

31371HDN5 FANNIE MAE 6 2/1/2019 9,127.79 109.589281 10,003.08

31371HJ66 FANNIE MAE 6 4/1/2019 196,727.56 109.589281 215,592.32

31371HLW6 FANNIE MAE 6 5/1/2019 47,867.87 109.589281 52,458.05

31371KVK4 FANNIE MAE 7 9/1/2032 154,685.90 112.866667 174,588.82

31371MFY8 FANNIE MAE 2.5 8/1/2035 2,132,251.10 105.5942 2,251,533.49

31374TCB3 FANNIE MAE 6 8/1/2018 4,319.25 109.589281 4,733.44
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31374TE70 FANNIE MAE 6 11/1/2018 147,079.24 109.589281 161,183.08

31374THP7 FANNIE MAE 6 12/1/2018 459,316.07 109.589281 503,361.18

31374TL72 FANNIE MAE 6 1/1/2019 592,018.91 109.589281 648,789.27

31377ZZU9 FANNIE MAE 7.5 7/1/2012 3,938.88 100.72359 3,967.38

31378TP25 FANNIE MAE 6 2/1/2018 6,771.08 109.589281 7,420.38

3137AEV77 FHLMC MULTI FAMILY 2.699 5/25/2018 1,500,000.00 102.3338 1,535,007.00

3137EACR8 FREDDIE MAC 1.375 2/25/2014 6,900,000.00 101.6203 7,011,800.70

3137EACU1 FREDDIE MAC 1 7/30/2014 9,700,000.00 100.7125 9,769,112.50

3137EACX5 FREDDIE MAC 0.375 10/30/2013 1,600,000.00 99.8175 1,597,080.00

3137EACZ0 FREDDIE MAC 0.375 11/27/2013 1,700,000.00 99.5802 1,692,863.40

31380LF60 FANNIE MAE 6 11/1/2018 13,987.76 109.589281 15,329.09

31380RJC0 FANNIE MAE 6 12/1/2018 59,668.00 109.589281 65,389.73

31380W6R0 FANNIE MAE 6 12/1/2018 95,426.94 109.589281 104,577.70

31380XQR6 FANNIE MAE 6 11/1/2018 88,827.80 109.589281 97,345.75

31381QCZ7 FANNIE MAE 2.8 3/1/2018 1,283,634.49 102.558759 1,316,479.60

31381RAY0 FANNIE MAE 3.84 5/1/2018 950,000.00 107.87659 1,024,827.61

31382VYS7 FANNIE MAE 6 4/1/2019 947.95 109.589281 1,038.85

31389MMV6 FANNIE MAE 6 1/1/2012 30,830.70 100.753878 31,063.13

31389SRN6 FANNIE MAE 7 2/1/2032 57,998.09 111.62709 64,741.58

3138NJAD0 FANNIE MAE 4.301 1/1/2021 1,586,913.76 109.929762 1,744,490.52

3138NJAE8 FANNIE MAE 3.632 12/1/2020 594,238.02 105.57417 627,361.86

3138NJAK4 FANNIE MAE 3.416 10/1/2020 792,065.92 104.22367 825,520.17

31390D4F8 FANNIE MAE 6 4/1/2012 7,984.20 101.236489 8,082.92

31390EXL1 FANNIE MAE 7 8/1/2028 189,447.20 111.58715 211,398.73

31390EXN7 FANNIE MAE 7 8/1/2028 203,301.69 113.653057 231,058.59

31390KYS1 FANNIE MAE 7 5/1/2032 214,253.48 114.054719 244,366.20

31390KZX9 FANNIE MAE 6 5/1/2012 48,303.19 101.701309 49,124.98

31390M2G8 FANNIE MAE 6.05 5/1/2032 142,820.84 106.21918 151,703.13

31390PRC3 FANNIE MAE 6 6/1/2012 98,365.46 101.701373 100,039.02

31391FGJ1 FANNIE MAE 6 9/1/2012 128,195.09 102.134956 130,932.00

31391FT57 FANNIE MAE 7 11/1/2028 781,758.29 113.653057 888,492.19

31391VB69 FANNIE MAE 2.874 9/1/2032 309,808.85 105.76268 327,662.14

313920C24 FANNIE MAE 10 9/25/2016 178,828.95 110.87241 198,271.97

31398GGG8 FANNIEMAE-ACES 3.334 1/25/2019 3,250,000.00 105.58954 3,431,660.05
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31398TX22 FANNIE MAE 4 3/25/2030 3,791,544.94 103.58746 3,927,565.10

31400GJN6 FANNIE MAE 5.5 1/1/2013 364,867.68 102.41059 373,663.14

31400Q3S0 FANNIE MAE 5.5 5/1/2018 636,186.94 108.42578 689,790.65

31400Q3T8 FANNIE MAE 5.5 5/1/2018 736,340.14 108.42578 798,382.54

31401JTF5 FANNIE MAE 5.5 6/1/2018 257,780.16 108.42578 279,500.15

31401JUZ9 FANNIE MAE 5.5 6/1/2018 197,747.10 108.42578 214,408.84

31402G5Y5 FANNIE MAE 2.423 7/1/2033 1,523,506.80 104.57088 1,593,144.47

31402KZS6 FANNIE MAE 5.5 10/1/2018 116,380.98 108.42578 126,186.99

31402MUG3 FANNIE MAE 5.5 11/1/2018 312,123.68 108.42578 338,422.53

31403A6Z3 FANNIE MAE 6 10/1/2023 105,556.89 111.07422 117,246.49

31403BD42 FANNIE MAE 2.367 11/1/2033 894,808.76 105.7036 945,845.07

31403CJ85 FANNIE MAE 5.5 10/1/2018 271,294.34 108.42578 294,153.00

31403JTJ5 FANNIE MAE 5.5 11/1/2018 188,936.64 108.42578 204,856.03

31403K3J0 FANNIE MAE 2.46 12/1/2033 1,908,542.28 105.26377 2,009,003.56

31403SYW0 FANNIE MAE 5.5 12/1/2018 32,366.47 108.42578 35,093.60

31404J2D6 FANNIE MAE 2.307 4/1/2034 834,857.58 105.6132 881,719.81

31405DQ91 FANNIE MAE 2.462 3/1/2034 598,192.22 103.7655 620,717.15

31405PKH2 FANNIE MAE 2.455 10/1/2034 551,141.80 105.2799 580,241.54

31405QAN8 FANNIE MAE 2.31 8/1/2034 317,790.05 104.46077 331,965.93

31406AKA9 FANNIE MAE 1.966 10/1/2034 1,688,525.24 104.960675 1,772,287.49

31406GW47 FANNIE MAE 2.369 3/1/2035 508,426.85 105.1343 534,531.01

31406NYU2 FANNIE MAE 1.942 1/1/2035 5,167,615.35 104.262084 5,387,863.46

31406PD71 FANNIE MAE 2.562 5/1/2035 1,377,658.24 105.03848 1,447,071.27

31406TLS8 FANNIE MAE 2.595 4/1/2035 1,966,992.64 105.553 2,076,219.74

31406TWK3 FANNIE MAE 2.275 5/1/2035 855,595.88 104.6989 895,799.47

31407MJS5 FANNIE MAE 2.21 10/1/2035 553,208.13 104.45097 577,831.26

31408FG94 FANNIE MAE 2.657 9/1/2035 2,931,867.92 106.346152 3,117,928.71

31409EH38 FANNIE MAE 2.67 4/1/2036 1,243,337.61 103.842312 1,291,110.52

31409UBQ7 FANNIE MAE 2.487 3/1/2036 1,860,525.59 106.5312 1,982,040.24

31410F7L3 FANNIE MAE 2.444 6/1/2035 2,925,845.83 105.421572 3,084,472.67

31410GC35 FANNIE MAE 2.184 5/1/2035 1,314,887.55 104.3579 1,372,189.03

31410GC68 FANNIE MAE 1.899 8/1/2035 1,463,621.03 103.49013 1,514,703.31

31410GC76 FANNIE MAE 3.184 9/1/2035 1,353,162.18 106.5312 1,441,539.91

31410GDE0 FANNIE MAE 1.861 6/1/2035 803,541.60 103.52133 831,836.95
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31417YR25 FANNIE MAE 3.5 8/1/2020 2,693,083.50 104.328125 2,809,643.52

31418MCA8 FANNIE MAE 1.948 1/1/2035 4,873,891.83 104.52693 5,094,529.50

36225DJZ8 GOVERNMENT NATIONAL MORTGAGE A1.75 12/20/2034 887,079.49 102.8883 912,701.01

45660NQ24 INDYMAC INDX MORTGAGE LOAN TRU2.63562 8/25/2034 533,163.70 64.75827 345,267.59

589929W53 MERRILL LYNCH MORTGAGE INVESTO2.58974 7/25/2033 74,249.78 85.48616 63,473.29

62889CAA7 NCUA GUARANTEED NOTES0.64528 2/6/2020 1,447,221.63 100.01562 1,447,447.69

62889EAA3 NCUA GUARANTEED NOTES0.64778 3/11/2020 1,678,197.76 100.01562 1,678,459.89

62889FAA0 NCUA GUARANTEED NOTES0.62528 3/6/2020 1,653,667.03 100.03125 1,654,183.80

62889GAA8 NCUA GUARANTEED NOTES0.62528 4/6/2020 1,652,321.04 100.01562 1,652,579.13

62889JAA2 NCUA GUARANTEED NOTES0.62528 5/7/2020 1,651,765.79 100.01562 1,652,023.80

62889KAA9 NCUA GTD NOTES 0.26789 6/12/2013 3,100,000.00 99.78 3,093,180.00

62889KAD3 NCUA GTD NOTES 3 6/12/2019 3,300,000.00 104.35824 3,443,821.92

742651DF6 PRIVATE EXPT FDG 3.55 4/15/2013 9,000,000.00 104.2667 9,384,003.00

79548KPK8 SALOMON BROTHERS MORTGAGE SECU2.67709 12/25/2024 61,924.53 91.47994 56,648.52

86359A5B5 STRUCTURED ASSET SECURITIES CO2.47245 11/25/2033 1,010,186.78 86.29281 871,718.56

86359BLB5 STRUCTURED ADJUSTABLE RATE MOR2.5823 3/25/2034 126,213.20 78.83079 99,494.86

86359BPM7 STRUCTURED ADJUSTABLE RATE MOR2.6724 5/25/2034 271,420.97 77.4002 210,080.37

912828QW3 US TREASURY N/B 0.375 7/31/2013 20,600,000.00 100.2188 20,645,072.80

912828RD4 US TREASURY BOND 0.125 8/31/2013 126,600,000.00 99.7812 126,322,999.20

912828RL6 US TREASURY N/B 0.5 10/15/2014 2,900,000.00 100.2969 2,908,610.10

9292274D5 WAMU MORTGAGE PASS-THROUGH CER2.57236 6/25/2033 504,746.74 90.89383 458,783.64

92922F3N6 WAMU MORTGAGE PASS-THROUGH CER2.48533 10/25/2035 3,303,787.68 77.61409 2,564,204.74

94981NAH8 WELLS FARGO MORTGAGE BACKED SE2.73551 4/25/2035 3,875,653.55 84.94009 3,291,983.61

442,637,197.31

SubTotal: 442,637,197.31

Grand Total:

Asset TypeSec ID Sec Name - Short Coup Rate Mat/Exp Date Quantity Curr Price Base Market Value Base

MONEY MKT1201110A UBS REPO 0.06 12/2/2011 4,900,000.00 100 4,900,000.00

SubTotal: 4,900,000.00

Grand Total: 4,900,000.00
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