TLO3- TCU SHORT DURATION PORTFOLIO HOLDINGS
Information as of 11/30/2011
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01F0326C3
05949ADA5
T2669EYQ3
%1283K2N7
%1283KC71
%1283KFJ2
%1283Kz43
%1283KZX9

Sec Name - Short

ADJUSTABLE RATE MOFk
FANNIE MAE FNCL 3.5 12/11
BANC OF AMERICA MOR
COUNTRYWIDE HOME Lt

FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC

3128CUD29 FREDDIE MAC

%128DV2J1
%128DV4K6

FREDDIE MAC
FREDDIE MAC

%128DWBF7 FREDDIE MAC
5128DXZQ5 FREDDIE MAC
%128GWBK3 FREDDIE MAC

%128H2275
%128H23R2
%128H23X9
%128H2YT4
%128H3BZ3
%128H3FT3
%128JLRA9
%128JPHFO
%128JR674
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%128QLPHS8

FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC

2.54594

3.5
2.748

2.86622

5
7
7
4.5
5.5
6.5

2.485
2.59
2.489
2.526
3.5
2.476

Coup Rate Mat/Exp Date Quantity

3/25/2035
12/1/2041
5/25/2034
8/25/2033
4/1/2020
3/1/2015
12/1/2012
3/1/2015
1/1/2020
5/1/2018
11/1/2017
10/1/2018
11/1/2018
9/1/2017
10/1/2017
3/1/2018
3/1/2018
3/1/2018
3/1/2018
4/1/2018
4/1/2018
1/1/2034
11/1/2034
4/1/2035
5/1/2036
8/1/2020
8/1/2035

741,020.63
1,000,000.00
103,357.46
31,242.19
5,467,902.14
3,257.85
12,563.06
1,992,473.78
312,305.76
252,057.75
427,682.84
29,374.47
8,813.04
6,422.26
241,278.97
72,906.86
101,251.84
54,466.03
166,270.53
143,822.93
39,872.79
1,031,298.72
248,190.24
5,331,594.75
1,501,156.25
3,364,524.44
2,047,079.44

74.22727
101.79688
83.5941
72.65387
107.593745
106.56007
101.014945
103.056959
108.500005
110.839281
112.597703
109.170764
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107.593745
107.73828
107.77844
107.73828
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107.73828
107.73828
106.373
105.7816
105.293313
106.5312
104.078125
104.66738
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Curr Price Base Market Value Base

550,039.3¢
1,017,968.8(
86,400.74
22,698.6€
5,883,120.6¢
3,471.57
12,690.57
2,053,382.8¢
338,851.71
279,379.0C
481,561.0¢
32,068.3¢
9,621.2€
6,515.76
259,601.0¢
78,548.6(
109,127.6¢
58,680.7¢
179,137.01
154,952.3¢
42,958.2¢
1,097,023.3¢
262,539.61
5,613,812.7¢
1,599,199.71
3,501,733.9¢
2,142,624.4:
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g %1417YR25 FANNIE MAE 3.5
g %1418MCA8 FANNIE MAE 1.948
g %6225DJZ8 GOVERNMENT NATIONA 1.75
g 75660NQ24 INDYMAC INDX MORTGA  2.63562
g £89929W53 MERRILL LYNCH MORTC  2.58974
g T2889CAA7 NCUA GUARANTEED NOTES).64528
g B2889EAA3 NCUA GUARANTEED NOTES).64778
g 82889FAA0 NCUA GUARANTEED NOTES.62528
g §2889GAA8 NCUA GUARANTEED NOTES).62528
g 82889JAA2 NCUA GUARANTEED NOTES.62528
g 82889KAA9 NCUA GTD NOTES 0.26789
g 82889KAD3 NCUA GTD NOTES 3
g 742651DF6 PRIVATE EXPT FDG 3.55
8 79548KPK8 SALOMON BROTHERS M 2.67709
g 86359A5B5 STRUCTURED ASSET SE 2.47245
g 86359BLB5 STRUCTURED ADJUSTA 2.5823
g 86359BPM7 STRUCTURED ADJUSTA 2.6724
g §12828QW3 US TREASURY N/B 0.375
g §12828RD4 US TREASURY BOND 0.125
g Y12828RL6 US TREASURY N/B 0.5
g §292274D5 WAMU MORTGAGE PAS¢  2.57236
g $2022F3N6 WAMU MORTGAGE PAS¢  2.48533
& 94981NAH8 WELLS FARGO MORTGA  2.73551
SubTotal:
g v Grand Total:
EJ w
El w
Asset Type&ec ID Sec Name - Short
MONEY M1201110A UBS REPO 0.06
SubTotal:
Srand Total:

[+]

8/1/2020
1/1/2035
12/20/2034
8/25/2034
7/25/2033
2/6/2020
3/11/2020
3/6/2020
4/6/2020
5/7/2020
6/12/2013
6/12/2019
4/15/2013
12/25/2024
11/25/2033
3/25/2034
5/25/2034
7/31/2013
8/31/2013
10/15/2014
6/25/2033
10/25/2035
4/25/2035

Coup Rate Mat/Exp Date Quantity

12/2/2011

2,693,083.50
4,873,891.83
887,079.49
533,163.70
74,249.78
1,447,221.63
1,678,197.76
1,653,667.03
1,652,321.04
1,651,765.79
3,100,000.00
3,300,000.00
9,000,000.00
61,924.53
1,010,186.78
126,213.20
271,420.97
20,600,000.00
126,600,000.00
2,900,000.00
504,746.74
3,303,787.68
3,875,653.55

4,900,000.00

104.328125
104.52693
102.8883
64.75827
85.48616
100.01562
100.01562
100.03125
100.01562
100.01562
99.78
104.35824
104.2667
91.47994
86.29281
78.83079
77.4002
100.2188
99.7812
100.2969
90.89383
77.61409
84.94009

100

2,809,643.5:
5,094,529.5(
912,701.01
345,267.5¢
63,473.2¢
1,447,447.6¢
1,678,459.8¢
1,654,183.8(
1,652,579.1:
1,652,023.8(
3,093,180.0(
3,443,821.9:
9,384,003.0(
56,648.52
871,718.5¢
99,494.8¢
210,080.37
20,645,072.8(
126,322,999.2(
2,908,610.1(
458,783.6¢
2,564,204.7¢
3,291,983.6!
442,637,197.3:
442,637,197.3.

Curr Price Base Market Value Base

4,900,000.0(
4,900,000.0(
4,900,000.0(
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