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Chief Investment Officer’s Letter

December 31, 2015

On behalf of CalPERS Investment Office, I am pleased to
report on CalPERS’ investment performance, operations, and
initiatives for the one-year period ending on June 30, 2015. The
CalPERS Public Employees” Retirement Fund (PERF) earned a
time-weighted rate of return of 2.4 percent this fiscal year, with
the ending market value of assets at $301 billion.

Although the fiscal year return rate was not as strong as
previous years, the three-year return of 10.9 percent and
five-year return of 10.7 percent exceeded policy benchmarks
by 59 and 34 basis points, respectively. This marks the first
time since 2007 that the CalPERS portfolio has performed
better than the benchmarks for these periods, and indicates
the work undertaken over the past several years to restructure
the investment portfolio and reduce costs and complexity is
bearing fruit.

Fund performance this fiscal year was affected by the
impact of tepid global economic growth and increased short-
term market volatility. The strong performance of the U.S.
dollar against most foreign currencies also limited returns in
international investments. However, the overall performance
was helped by the recent strength of CalPERS’ Real Assets
program, which made up 11 percent of the fund as of
June 30, 2015. Investments in income-generating properties like
office, industrial and retail assets, as well as infrastructure and
forestland, returned 12.4 percent, outperforming the Pension
Fund’s real assets benchmark by 90 basis points.

Several significant accomplishments were achieved this
year to ensure the long-term sustainability of our investment
operations and portfolio. First, as guided by our Investment
Beliefs, we have continued to examine the portfolio to ensure
its efficient management, and to look for ways to reduce risk,
complexity and costs. During the 2014-15 fiscal year this was
witnessed by the elimination of CalPERS” hedge fund program,
and through the diligent work to negotiate more favorable
terms for CalPERS with our external managers. In the 2014-15
fiscal year we saved $217 million from these and other efforts.

To continue these initiatives during the next five years, we
announced our new Investment Office’s 2020 Vision strategic
plan. The significant element of the plan calls for the reduction
of the number of external investment managers CalPERS
uses, from the current approximately 200 to approximately
100 by the year 2020. We anticipate having fewer, but larger,
commitments with the remaining managers. This will lead

to better alignment of interests between CalPERS and its

managers and additional leverage to negotiate better terms, both
potentially leading to improved performance.

CalPERS continues to make great strides in its work on
environmental, social, and governance (ESG) issues. Significant
progress was made this proxy season as we voted to improve
the rights of shareowners by supporting proxy access proposals
at 92 companies. In addition, CalPERS continued its ESG
leadership role by signing the Montreal Carbon Pledge to
map the carbon footprint of our equity investments, and
through participation in the United Nation’s Climate Change
Conference.

CalPERS remains committed to our emerging manager
programs and has nearly $12 billion invested with more than
390 emerging managers. We announced a new commitment for
what we are calling Transition managers — managers that are
successful in our emerging manager programs, or managers
new to CalPERS, but that are not yet ready for the size of a
commitment normally given to a more established manager.

We continue to seek new opportunities through events such as
the Emerging and Diverse Manager Day, and the 2014 Emerging
and Diverse Manager Forum. In addition, we released our
second annual report on the work we have completed to date as
part of our Emerging Manager Five-Year Plan.

We continue to invest in California. CalPERS has $26.6 billion
invested in the state across all asset classes. These commitments
support millions of local jobs, contribute to major infrastructure
projects and support business expansion efforts.

CalPERS is a long-term investor. Our focus is the success
and sustainability of our system over multiple decades. While
the 2014-15 fiscal year did not produce a return in line with the
high returns we have realized in previous fiscal years, we are
proud of the success of our Real Assets program, and of the
long-term progress of the fund, as measured by the three- and
five-year performance numbers. We are reassured by our 20-year
investment return of 7.76 percent — exceeding the 7.50 percent
discount rate established by our Asset Liability Management
(ALM) process.

Our Investment Office staff, the Board’s pension consultant
Wilshire Associates, and State Street Bank & Trust, our master
custodian, compiled the investment data presented on the

following pages.

Ted Eliopoulos
Chief Investment Officer
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Domestic Cash Equivalents

Security Name Rate  Maturity Date Par Value Book Value Market Value
AGA CAPITAL INC. 0.000 7/6/2015 14,997,249 14,996,382 14,996,382
AGA CAPITAL INC. 0.000 7/7/12015 25,998,533 25,997,183 25,997,183
AGRIUM INC 0.000 7/20/2015 38,992,849 38,983,809 38,983,809
AGRIUM INC 0.000 7/13/2015 24,995,416 24,991,750 24,991,750
AMERICAN ELEC PWR INC 0.000 7/13/2015 29,994,499 29,990,200 29,990,200
AMERICAN ELEC PWR INC 0.000 7/17/2015 22,295,911 22,291,551 22,291,551
AMERICAN ELEC PWR INC 0.000 7/8/2015 14,998,533 14,997,366 14,997,366
ATLANTIC CITY ELEC 0.000 7/6/2015 24,998,166 24,996,344 24,996,344
AUTOZONE INC. 0.000 7/21/2015 17,747,662 17,744,617 17,744,617
AUTOZONE INC. 0.000 7/28/2015 3,154,421 3,153,475 3,153,475
BACARDI LTD 0.000 7/8/2015 13,247,570 13,246,385 13,246,385
BACARDI USA INC 0.000 7/22/2015 8,998,350 8,995,883 8,995,883
BANK OF NOVA SCOTIA/THE 0.140 7/27/2015 49,990,832 49,990,832 49,990,832
CANADIAN NATURAL RESOU 0.000 7/21/2015 20,496,241 20,490,436 20,490,436
CANADIAN NATURAL RESOU 0.000 7/28/2015 9,998,166 9,994,192 9,994,192
CANADIAN PACIFIC 0.000 7/20/2015 34,993,582 34,985,403 34,985,403
CANADIAN PACIFIC 0.000 7/15/2015 19,996,333 19,992,989 19,992,989
CBS CORP 0.000 7/20/2015 22,995,782 22,990,928 22,990,928
CBS CORP 0.000 7/9/2015 9,998,166 9,997,233 9,997,233
CBS CORP 0.000 7/16/2015 6,998,716 6,997,433 6,997,433
CCDEUHUS3 BK OF NYC 0.000 12/30/2020 841,000 841,000 841,000
CENTERPOINT ENGY INC 0.000 7/6/2015 49,993,582 49,989,862 49,989,862
CENTERPOINT ENGY INC 0.000 7/9/2015 9,998,166 9,997,078 9,997,078
CENTERPOINT ENGY INC 0.000 7/1/2015 9,071,336 9,071,336 9,071,336
CENTERPOINT ENGY INC 0.000 7/7/12015 7,388,645 7,388,078 7,388,078
COMMONWEALTH EDISON 0.000 7/9/2015 24,995,416 24,992,872 24,992,872
COMMONWEALTH EDISON 0.000 7/17/2015 15,747,112 15,743,893 15,743,893
CON EDISON INC 0.000 7/1/2015 30,997,066 30,996,191 30,996,191
CONSOLIDATED ED CO N 0.000 7/9/2015 14,997,249 14,995,983 14,995,983
CVS CORPORATION 0.000 7/13/2015 49,990,832 49,983,333 49,983,333
CVS CORPORATION 0.000 7/31/2015 10,598,056 10,593,729 10,593,729
DEUTSCHE TELEKOM AG 0.000 7/6/2015 44,991,748 44,989,353 44,989,353
DEUTSCHE TELEKOM AG 0.000 7/1/2015 59,896,351 59,894,734 59,894,734
DEUTSCHE TELEKOM AG 0.000 7/8/2015 9,998,166 9,997,369 9,997,369
DEVON ENERGY CORP 0.000 7/8/2015 18,996,516 18,995,075 18,995,075
DOMINION RESOURCES 0.000 7/27/2015 40,092,647 40,080,485 40,080,485
EASTMAN CHEMICAL CO 0.000 7/16/2015 23,995,599 23,991,100 23,991,100
EASTMAN CHEMICAL CO 0.000 7/29/2015 14,997,249 14,992,000 14,992,000
EASTMAN CHEMICAL CO 0.000 7/22/2015 9,998,166 9,995,542 9,995,542
EASTMAN CHEMICAL CO 0.000 7/17/2015 4,999,083 4,998,083 4,998,083
EASTMAN CHEMICAL CO 0.000 7/20/2015 4,999,083 4,997,843 4,997,843
ENI FINANCE USA INC 0.000 7/22/2015 29,994,499 29,986,625 29,986,625
ENI FINANCE USA INC 0.000 7/6/2015 34,996,333 34,995,277 34,995,277
ENI FINANCE USA INC 0.000 8/13/2015 20,698,038 20,691,888 20,691,888
ENI FINANCE USA INC 0.000 7/31/2015 19,996,333 14,994,536 14,994,536
GOLDMAN FUTURES CASH 0.000 12/30/2020 4,211,000 4,211,000 4,211,000
HITACHI AMERICA CP L 0.000 7/1/2015 84,992,665 84,992,665 84,992,665
HITACHI CAP AMER CP 0.000 7/15/2015 32,494,040 32,488,354 32,488,354
KROGER CO 0.000 7/6/2015 64,988,998 64,986,040 64,986,040
MITSUBISHI INT'L CO 0.000 7/23/2015 49,990,832 49,986,249 49,986,249
MONDELEZ INTL INC 0.000 7/29/2015 46,291,510 46,275,308 46,275,308
MONDELEZ INTL INC 0.000 7/22/2015 8,698,405 8,696,223 8,696,223
MORGAN STANLEY + CO INC 0.000 12/30/2020 851,000 851,000 851,000
MORGAN STANLEY CCP 0.000 12/30/2020 1,727,000 1,727,000 1,727,000
NEXTERA ENERGY CAP HLDGS INC 0.000 7/2/2015 34,995,232 34,994,892 34,994,892
PACIFIC GAS & ELEC CO 0.000 7/6/2015 15,000,000 14,999,229 14,999,229
PIEDMONT NATURAL GAS CO. 0.000 7/1/2015 36,497,708 36,497,325 36,497,325
PPG INDUSTRIES 0.000 7/22/2015 20,545,232 20,539,839 20,539,839
PPG INDUSTRIES 0.000 7/9/2015 4,999,083 4,998,605 4,998,605
ROCKWELL COLLINS INC 0.000 7/15/2015 13,498,166 13,496,261 13,496,261
ROCKWELL COLLINS INC 0.000 7/8/2015 2,999,450 2,999,217 2,999,217
RYDER SYSTEM INC 0.000 7/27/2015 12,997,616 12,993,861 12,993,861
SABMILLER HOLDINGS INC 0.000 7/1/2015 34,993,582 34,993,582 34,993,582



Security Name

SABMILLER HOLDINGS INC
SMIF/PERS

SOUTH CAROLINA FUEL
SOUTH CAROLINA FUEL
SOUTHWESTERN PUB.SER
SOUTHWESTERN PUB.SER
SOUTHWESTERN PUB.SER
SPECTRA ENERGY CAPTL
SPECTRA ENERGY CAPTL
SPECTRA ENERGY CAPTL
SPECTRA ENERGY PARTNERS
STIF CALPERS

SUNCOR ENERGY INC
SUNCOR ENERGY INC
SUNCOR ENERGY INC
TORONTO-DOMINION
TORONTO-DOMINION
TRANSCANADA AMERICAN
TRANSCANADA AMERICAN
TRANSCANADA AMERICAN
TRANSCANADA AMERICAN
VALSPAR CORPORATION
VALSPAR CORPORATION
VALSPAR CORPORATION
VALSPAR CORPORATION
VALSPAR CORPORATION
VF CORPORATION
VIRGINIA ELECT.& PWR
WESTAR ENERGY INC
WESTAR ENERGY INC
WESTAR ENERGY INC
WESTAR ENERGY INC
WESTAR ENERGY INC
WILLIAMS PARTNERS L.P.
WILLIAMS PARTNERS L.P.
WILLIAMS PARTNERS L.P.
WILLIAMS PARTNERS L.P.
XEROX CORPORATION
XEROX CORPORATION
XEROX CORPORATION
Total
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Rate
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.142
0.000
0.000
0.000
0.150
0.190
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Domestic Cash Equivalents

Maturity Date
7/7/12015
12/30/2020
7/6/2015
7/7/2015
7/2/2015
7/7/12015
7/13/2015
7/1/2015
7/6/2015
7/16/2015
7/8/2015
12/31/2020
7/20/2015
8/4/2015
7/9/2015
7/28/2015
7/29/2015
7/13/2015
7/21/2015
7/6/2015
7/20/2015
7/14/2015
7/1/2015
7/17/2015
7/16/2015
7/7/12015
8/10/2015
7/14/2015
7/9/2015
7/13/2015
7/14/2015
7/16/2015
7/15/2015
7/13/2015
7/14/2015
7/1/2015
7/2/2015
7/13/2015
7/6/2015
7/7/2015

Par Value
19,996,333
1,628,395,000
49,778,870
14,534,334
49,942,425
12,997,616
6,998,716
28,994,682
37,995,782
18,697,488
8,998,350
10,616,624,998
9,998,166
9,998,166
4,999,083
99,981,663
49,990,832
24,995,416
15,847,094
9,998,166
9,998,166
24,995,416
15,175,217
9,998,166
8,998,350
4,099,248
24,695,471
11,997,800
23,995,599
10,598,056
9,998,166
8,998,350
4,999,083
14,997,249
10,798,020
9,998,166
9,998,166
39,992,665
11,997,800
11,997,800

Book Value
19,995,100
1,637,846,000
49,776,105
14,533,365
49,940,357
12,996,706
6,997,690
28,994,682
37,993,437
18,694,684
8,997,597
10,616,624,998
9,995,792
9,994,012
4,998,639
99,981,663
49,990,832
24,991,833
15,842,780
9,997,611
9,995,739
24,991,535
15,175,217
9,996,256
8,996,737
4,098,968
24,685,867
11,996,023
23,993,306
10,596,537
9,996,614
8,996,775
4,998,306
14,994,750
10,796,031
9,998,166
9,998,027
39,986,933
11,997,066
11,996,960

Market Value
19,995,100
1,637,846,000
49,776,105
14,533,365
49,940,357
12,996,706
6,997,690
28,994,682
37,993,437
18,694,684
8,997,597
10,614,238,109
9,995,792
9,994,012
4,998,639
99,981,663
49,990,832
24,991,833
15,842,780
9,997,611
9,995,739
24,991,535
15,175,217
9,996,256
8,996,737
4,098,968
24,685,867
11,996,023
23,993,306
10,596,537
9,996,614
8,996,775
4,998,306
14,994,750
10,796,031
9,998,166
9,998,027
39,986,933
11,997,066
11,996,960

14,452,214,002 $

14,449,827,114




Security Name
AUSTRALIAN DOLLAR
BRAZILIAN REAL
CANADIAN DOLLAR
CHILEAN PESO
COLOMBIAN PESO
CZECH KORUNA
DANISH KRONE
EGYPTIAN POUND
EURO CURRENCY
HONG KONG DOLLAR
HUNGARIAN FORINT
INDIAN RUPEE
INDONESIAN RUPIAH
JAPANESE YEN
MALAYSIAN RINGGIT
MEXICAN PESO
MOROCCAN DIRHAM
NEW ISRAELI SHEQEL
NEW RUSSIAN RUBLE
NEW TAIWAN DOLLAR
NEW ZEALAND DOLLAR
NORWEGIAN KRONE
PAKISTAN RUPEE
PERUVIAN NOUVEAU SOL
PHILIPPINE PESO
POLISH ZLOTY
POUND STERLING
ROMANIAN LEU
SINGAPORE DOLLAR
SOUTH AFRICAN RAND
SOUTH KOREAN WON
SRI LANKA RUPEE
SWEDISH KRONA
SWISS FRANC
THAILAND BAHT
TURKISH LIRA

UAE DIRHAM

US DOLLAR

Total

International Currency
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Par Value Book Value  Market Value
16,261,068 $ 12,573,822 $ 12,498,256
13,441,045 4,542,993 4,326,888
13,271,050 10,689,086 10,630,021
54,012,517 90,443 84,457

140,523,054 55,775 54,056
40,557,808 1,655,028 1,657,755

3,269,664 491,586 488,352
14,430,906 1,891,684 1,891,325
89,394,151 99,784,060 99,602,956
38,930,782 5,021,661 5,021,674
27,549,691 100,765 97,364

213,081,847 3,341,374 3,346,135
26,310,416,498 1,991,471 1,973,405
6,970,455,567 56,609,068 56,964,455
1,806,586 487,906 478,820
175,679,178 11,451,377 11,196,425
262,927 27,216 27,022

7,105,057 1,878,788 1,883,431
40,661,747 750,629 729,818
44,193,709 1,430,878 1,432,326

2,414,480 1,722,515 1,632,912
12,923,274 1,650,592 1,642,615

3,635,915 35,657 35,725

114,740 39,786 36,109

3,874,738 86,136 85,933

3,719,218 1,008,288 988,917
24,024,514 37,247,879 37,783,363

2,700,375 674,478 671,902

1,870,759 1,393,163 1,389,349
36,304,816 2,968,585 2,991,066

1,044,415,904 936,327 936,318
345,784 3,209 2,584

7,336,170 882,161 884,142

7,464,387 8,034,515 7,987,145
20,903,732 620,378 618,902

7,759,877 2,893,336 2,896,557

339,876 92,533 92,535

5,980,229 5,980,229 5,980,229

$ 281,135,381 $ 281,041,247




Security Name

FANNIE DISCOUNT NOTE
FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FARMER MAC GTD TR 07 1
FED HOME LN DISCOUNT NT
FED HOME LN DISCOUNT NT
FREDDIE MAC

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

STRIPS

TENN VALLEY AUTHORITY
TENN VALLEY AUTHORITY
TENN VALLEY AUTHORITY
TENN VALLEY AUTHORITY
TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

TSY INFL IX N/B

Rate Maturity Date

0.00
0.00
2.63
7.25
6.63
5.13
0.01
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
5.88
4.88
5.38
5.25
0.13
0.63
1.13
0.13
0.13
2.00
1.38
2.13
0.25
0.13
0.75
0.38
0.13
0.13
0.13
0.63
3.63
2.38
2.50
1.25
0.75
0.13
2.13
0.63

07/08/15
10/09/19
09/06/24
05/15/30
11/15/30
04/19/17
07/10/15
07/08/15
12/11/25
11/15/33
11/15/34
11/15/35
11/15/30
11/15/31
11/15/36
11/15/37
11/15/38
11/15/39
11/15/23
11/15/24
11/15/19
11/15/18
11/15/16
11/15/17
11/15/15
04/01/36
01/15/48
04/01/56
09/15/39
07/15/24
01/15/24
01/15/21
04/15/16
01/15/23
01/15/26
02/15/44
02/15/40
01/15/25
04/15/18
02/15/42
07/15/23
04/15/19
04/15/17
01/15/22
07/15/21
04/15/28
01/15/27
01/15/29
07/15/20
02/15/45
04/15/20
01/15/19
02/15/43

Par Value
15,277,198 $
389,508,415
40,533,581
43,428,837
36,576,732
38,603,411
177,898,373
29,194,646
16,406,450
5,950,000
5,900,000
5,900,000
5,800,000
5,800,000
5,800,000
5,700,000
5,600,000
5,500,000
4,900,000
4,900,000
4,600,000
4,500,000
4,400,000
4,400,000
4,300,000
297,246,263
111,949,891
72,381,395
9,650,853

1,617,861,734
2,164,654,060

668,913,935
545,556,380
535,029,120
488,241,765
342,095,440
451,572,882
440,494,596
374,586,360
401,972,137
234,486,566
227,173,500
399,982,080
209,056,000
327,374,583
275,630,584
247,259,387
372,794,195
189,843,500
227,824,041
142,446,660
110,193,000
233,202,862
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U.S. Treasuries and Agencies

Book Value
15,276,797 $
325,623,840
39,702,642
55,475,840
42,671,307
39,046,402
177,892,130
29,193,851
12,041,300
3,201,199
3,061,125
2,951,229
3,490,694
3,363,597
2,801,666
2,655,105
2,509,014
2,376,657
3,934,730
3,774,110
4,259,184
4,279,983
4,351,155
4,278,297
4,292,293
333,271,312
142,162,479
101,141,716
12,161,075

1,603,849,113
2,192,477,978

705,452,245
548,355,067
537,560,566
515,961,466
379,968,266
602,116,630
440,867,905
382,304,653
391,209,089
237,911,554
231,189,275
408,747,299
209,942,208
339,429,447
360,598,868
303,866,174
464,379,171
204,733,144
220,950,927
143,571,245
120,768,250
209,129,026

Market Value
15,277,137
356,603,523
40,571,821
64,639,807
51,930,126
41,528,198
177,897,483
29,194,529
12,069,902
3,384,063
3,233,731
3,119,566
3,706,954
3,563,172
2,945,530
2,784,564
2,636,872
2,491,940
4,020,597
3,895,108
4,295,572
4,320,585
4,372,104
4,316,004
4,298,495
388,292,140
127,604,248
87,239,088
11,745,885

1,579,939,055
2,204,570,281

708,319,655
548,196,873
526,249,292
561,097,201
365,398,981
556,491,325
432,063,089
380,321,277
369,405,963
235,621,481
230,119,940
405,293,842
207,454,631
338,269,609
376,106,201
296,441,752
460,225,617
203,280,623
208,174,217
143,715,860
119,938,469
206,967,540



Security Name

TSY INFL IX N/B
TSY INFL IX N/B
TSY INFL IX N/B
TSY INFL IX N/B
TSY INFL IX N/B
TSY INFL IX N/B
TSY INFL IX N/B

UNITED STATES TREAS NTS

US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
Total

Rate Maturity Date

1.75 01/15/28
2.13 02/15/41
3.38 04/15/32
2.38 01/15/25
1.38 01/15/20
0.13 07/15/22
3.88 04/15/29
0.06 01/31/16
2.88 05/15/43
2.13 05/15/25
1.75 04/30/22
5.25 02/15/29
3.13 08/15/44
1.50 10/31/19
2.13 08/15/21
0.88 11/15/17
2.50 02/15/45
3.50 02/15/39
3.00 11/15/44
2.00 02/15/25
3.00 05/15/45
1.38 11/30/18
2.13 12/31/21
2.00 08/31/21
1.00 09/30/19
1.00 12/15/17
1.00 05/31/18
3.38 05/15/44
2.75 11/15/42
1.88 09/30/17
5.38 02/15/31
0.25 12/31/15
1.50 05/31/20
2.63 11/15/20

Par Value
90,343,200
50,991,576
47,516,459
45,873,905

3,282,150

3,086,370

2,590,434

149,986,247

3,288,045,517
1,333,265,301

872,437,085
625,857,798
581,476,248
497,000,000
450,000,000
386,000,000
469,031,442
304,001,860
291,430,411
438,017,054
241,271,318
202,000,000
200,000,000
181,000,000
169,000,000
154,000,000
139,000,000
107,124,465
83,962,419
74,000,000
48,254,264
20,000,000
15,000,000
802,000
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U.S. Treasuries and Agencies

Book Value
103,395,877
63,860,831
68,645,131
49,445,799
3,489,017
3,041,386
3,600,525
149,975,264
2,895,551,866
1,327,713,602
862,853,605
800,303,546
578,132,866
496,432,506
454,404,634
385,666,020
444,327,985
357,988,892
323,747,371
436,071,000
236,571,064
202,293,125
204,609,855
181,592,886
164,143,136
154,204,851
138,784,958
105,717,101
78,944,034
75,485,557
69,167,412
20,010,680
14,911,046
831,315

Market Value
102,469,064
63,261,679
67,087,063
54,030,744
3,511,375
3,064,673
3,675,178
149,992,232

3,133,375,790
1,308,786,564

855,817,167
817,589,303
582,272,829
497,298,190
455,062,500
386,710,232
412,888,373
327,704,581
285,078,102
425,560,725
236,390,392
203,527,128
201,562,400
181,602,730
165,846,465
154,661,738
139,037,530
112,482,830
78,101,839
75,883,299
64,938,660
20,011,000
14,917,950
837,914

$ 24,592,495,034 $

24,710,679,757
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Security Name Rate Maturity Date Par Value Book Value Market Value
AFRICAN DEVELOPMENT BANK 5.25 03/23/22 2,000,000 $ 2,091,869 $ 1,718,391
ANZ NEW ZEALAND INTL/LDN 1.50 12/17/15 150,000 242,386 236,504
AUSTRALIAN GOVERNMENT 5.50 01/21/18 36,830,000 32,745,289 30,738,218
AUSTRALIAN GOVERNMENT 2.75 04/21/24 26,000,000 20,856,465 19,713,420
AUSTRALIAN GOVERNMENT 5.25 03/15/19 18,065,000 15,685,718 15,425,758
AUSTRALIAN GOVERNMENT 5.50 04/21/23 14,300,000 14,255,754 13,070,802
AUSTRALIAN GOVERNMENT 3.75 04/21/37 18,205,000 16,163,148 14,228,819
AUSTRALIAN GOVERNMENT 3.25 04/21/29 3,291,000 2,744,205 2,512,462
AUSTRALIAN GOVERNMENT 3.25 04/21/25 2,905,000 2,300,407 2,276,503
AUSTRALIAN GOVERNMENT 4.25 07/21/17 2,105,000 2,279,606 1,689,946
AUSTRALIAN GOVERNMENT 2.75 06/21/35 450,000 346,779 303,949
AUSTRALIAN INDEX LINKED 3.00 09/20/25 76,500,000 95,189,704 82,949,129
AUSTRALIAN INDEX LINKED 1.00 11/21/18 50,000,000 40,480,618 40,799,206
AUSTRALIAN INDEX LINKED 1.25 02/21/22 12,000,000 11,085,910 10,404,414
BELGIUM KINGDOM 5.50 03/28/28 15,043,000 26,621,953 24,496,002
BELGIUM KINGDOM 5.00 03/28/35 5,000,000 9,607,368 8,429,624
BELGIUM KINGDOM 4.25 09/28/22 4,000,000 6,264,598 5,562,398
BELGIUM KINGDOM 2.60 06/22/24 2,000,000 2,588,864 2,522,170
BELGIUM KINGDOM 2.25 06/22/23 1,750,000 2,539,756 2,152,712
BELGIUM KINGDOM 4.00 03/28/19 960,000 1,380,240 1,225,580
BONO BCO CENT CHILE PES 6.00 02/01/21 3,600,000,000 7,081,190 6,281,551
BONO BCO CENT CHILE PES 6.00 03/01/23 1,355,000,000 2,511,623 2,377,230
BONO BCO CENT CHILE UF 3.00 01/01/18 32,477,848,000 60,475,995 54,460,689
BONOS DE TESORERIA 6.85 02/12/42 3,995,000 1,399,443 1,184,807
BONOS DE TESORERIA 5.20 09/12/23 665,000 230,786 193,627
BONOS Y OBLIG DEL ESTADO 4.80 01/31/24 40,450,000 62,398,115 54,460,946
BONOS Y OBLIG DEL ESTADO 2.75 10/31/24 33,050,000 43,558,655 38,288,074
BONOS Y OBLIG DEL ESTADO 4.25 10/31/16 20,614,000 25,440,403 24,201,046
BONOS Y OBLIG DEL ESTADO 1.60 04/30/25 19,200,000 21,385,177 20,128,334
BONOS Y OBLIG DEL ESTADO 4.40 10/31/23 18,130,000 26,720,441 23,735,926
BONOS Y OBLIG DEL ESTADO 3.75 10/31/15 15,000,000 16,863,151 16,917,165
BONOS Y OBLIG DEL ESTADO 5.15 10/31/28 11,550,000 18,566,809 16,275,951
BONOS Y OBLIG DEL ESTADO 4.65 07/30/25 5,875,000 8,537,154 7,896,611
BONOS Y OBLIG DEL ESTADO 1.95 07/30/30 5,240,000 5,947,818 5,234,132
BONOS Y OBLIG DEL ESTADO 5.50 07/30/17 4,615,000 6,136,166 5,679,241
BONOS Y OBLIG DEL ESTADO 5.15 10/31/44 8,150,000 14,142,657 12,126,678
BONOS Y OBLIG DEL ESTADO 2.10 04/30/17 3,100,000 3,675,171 3,561,378
BONOS Y OBLIG DEL ESTADO 5.90 07/30/26 1,750,000 2,624,093 2,586,328
BONOS Y OBLIG DEL ESTADO 4.20 01/31/37 1,730,000 2,471,777 2,232,700
BONOS Y OBLIG DEL ESTADO 5.85 01/31/22 2,700,000 3,669,128 3,777,873
BONOS Y OBLIG DEL ESTADO 5.50 04/30/21 900,000 1,252,710 1,225,197
BONOS Y OBLIG DEL ESTADO 4.90 07/30/40 600,000 937,210 856,633
BONOS Y OBLIG DEL ESTADO 3.80 04/30/24 600,000 863,298 754,144
BRITISH COLUMBIA PROV OF 3.30 12/18/23 8,400,000 7,904,571 7,319,899
BRITISH COLUMBIA PROV OF 3.20 06/18/44 6,000,000 5,241,854 4,883,864
BRITISH COLUMBIA PROV OF 2.70 12/18/22 800,000 808,693 673,879
BUNDESOBLIGATION 2.00 02/26/16 5,400,000 6,145,923 6,105,726
BUNDESOBLIGATION 0.50 04/07/17 2,000,000 2,710,165 2,257,592
BUNDESOBLIGATION I/L 0.75 04/15/18 7,454,650 10,440,373 8,647,346
BUNDESREPUB. DEUTSCHLAND 0.50 02/15/25 39,725,000 43,758,935 43,148,855
BUNDESREPUB. DEUTSCHLAND 4.75 07/04/28 14,400,000 25,383,868 23,177,533
BUNDESREPUB. DEUTSCHLAND 4.25 07/04/39 13,400,000 26,242,976 23,123,717
BUNDESREPUB. DEUTSCHLAND 6.25 01/04/30 7,950,000 15,787,275 14,855,141
BUNDESREPUB. DEUTSCHLAND 1.75 02/15/24 5,000,000 6,043,749 6,097,515
BUNDESREPUB. DEUTSCHLAND 3.75 01/04/19 4,455,000 5,773,293 5,635,903



Security Name

BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESREPUB. DEUTSCHLAND
BUNDESSCHATZANWEISUNGEN
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
BUONI POLIENNALI DEL TES
CANADA GOV T REAL RETURN
CANADA GOV T REAL RETURN
CANADA GOVT REAL RETURN
CANADA GOVT REAL RETURN
CANADA HOUSING TRUST
CANADA HOUSING TRUST
CANADA HOUSING TRUST
CANADA T BILL

CANADA T BILL

CANADIAN GOVERNMENT
CANADIAN GOVERNMENT
CANADIAN GOVERNMENT
CANADIAN GOVERNMENT
CANADIAN GOVERNMENT
CANADIAN GOVERNMENT
CANADIAN GOVERNMENT
COUNCIL OF EUROPE

COUNCIL OF EUROPE
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Rate Maturity Date

1.50
1.50
4.00
3.25
2.25
5.50
4.75
2.50
0.01
2.35
2.60
2.50
4.25
1.50
3.75
2.55
4.75
5.50
4.75
4.50
2.75
4.75
5.00
1.35
4.75
4.50
4.75
3.25
5.00
3.50
3.75
4.50
4.50
4.00
4.75
3.75
5.00
4.25
3.00
1.50
2.00
1.75
2.90
3.15
0.00
0.00
1.50
2.25
2.50
1.50
3.25
5.75
3.75
7.50
6.00

05/15/23
09/04/22
01/04/37
07/04/42
09/04/21
01/04/31
07/04/34
07/04/44
12/11/15
09/15/24
09/15/23
12/01/24
09/01/19
06/01/25
09/01/24
09/15/41
09/01/21
11/01/22
08/01/23
07/15/15
12/01/15
05/01/17
03/01/25
04/15/22
09/01/28
05/01/23
09/01/44
09/01/46
09/01/40
03/01/30
05/01/21
02/01/20
03/01/24
02/01/37
09/15/16
08/01/16
03/01/22
12/01/21
12/01/36
12/01/44
12/01/41
06/15/18
06/15/24
09/15/23
07/16/15
08/13/15
08/01/15
06/01/25
06/01/24
06/01/23
06/01/21
06/01/33
06/01/19
04/30/18
10/08/20

Par Value

4,029,000
2,950,000
2,500,000
1,400,000
1,280,907
1,060,000
992,000
900,000
18,800,000
123,864,690
95,526,505
43,951,000
34,000,000
37,200,000
41,600,000
23,951,840
20,700,000
19,000,000
16,079,000
12,000,000
11,520,000
11,360,000
24,549,000
7,451,000
6,900,000
8,275,000
8,500,000
5,350,000
9,066,000
3,050,000
2,344,000
1,800,000
1,500,000
1,850,000
1,300,000
965,000
211,000
78,689,898
24,507,400
24,017,840
15,999,693
16,900,000
9,400,000
2,300,000
4,000,000
2,000,000
157,900,000
29,724,000
15,900,000
9,300,000
3,000,000
1,850,000
1,780,000
5,600,000
2,600,000

Book Value

5,386,292
3,982,606
4,637,083
2,093,540
1,682,261
1,983,426
1,614,621
1,508,499
19,978,372
178,946,423
131,009,974
54,179,579
42,942,383
39,912,717
58,560,091
37,292,829
30,030,559
30,584,542
23,470,430
13,648,020
12,622,350
14,464,809
36,368,965
8,482,751
10,798,030
12,079,825
13,885,402
7,249,158
13,665,515
4,020,924
3,221,266
2,347,672
2,068,425
2,574,440
1,718,829
1,363,466
335,213
95,764,286
32,509,463
28,335,747
21,406,155
13,743,632
8,636,296
2,138,827
3,289,301
1,644,402
129,239,652
25,527,099
14,253,474
7,657,596
3,200,764
2,540,357
1,755,420
5,156,440
2,719,974

Market Value
4,826,325
3,537,679
4,063,543
2,140,888
1,600,475
1,884,794
1,718,820
1,222,830

20,972,304
151,973,054
119,516,563

49,938,831

42,890,373

38,528,375

51,934,495

30,021,963

27,293,772

26,206,559

21,480,421

13,390,054

12,968,727

13,653,872

33,527,702

8,087,715
9,386,715
10,890,743
11,923,554
5,962,341
12,966,661
3,705,279
2,933,371
2,308,628
1,971,231
2,310,939
1,525,825
1,115,742
283,550

83,006,828

29,861,554

24,137,116

17,491,178

13,891,856

8,054,056
2,014,133
3,203,204
1,600,913

126,569,159

25,034,872

13,685,373

7,463,465
2,705,202
2,265,507
1,597,430
4,191,393
2,270,189



Security Name

CZECH REPUBLIC

CZECH REPUBLIC

CZECH REPUBLIC

CZECH REPUBLIC

CZECH REPUBLIC
DEUTSCHE TELEKOM INT FIN
DEUTSCHLAND I/L BOND
DEUTSCHLAND I/L BOND
DEUTSCHLAND I/L BOND
EUROPEAN INVESTMENT BANK
EUROPEAN INVESTMENT BANK
EUROPEAN INVESTMENT BANK
EUROPEAN INVESTMENT BANK
FINNISH GOVERNMENT
FINNISH GOVERNMENT
FINNISH GOVERNMENT
FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRANCE (GOVT OF)

FRENCH DISCOUNT T BILL
FRENCH DISCOUNT T BILL
FRENCH DISCOUNT T BILL
FRENCH DISCOUNT T BILL
GERMAN POSTAL PENSIONS
INDONESIA GOVERNMENT
IRISH TSY 2 2045

IRISH TSY 2.4 2030

IRISH TSY 3.4 2024

IRISH TSY 3.9 2023

IRISH TSY 4 1/2 2020

IRISH TSY 4.4 2019

IRISH TSY 5.4 2025

ISRAEL CPI LINKED

ISRAEL CPI LINKED

ISRAEL FIXED BOND

ISRAEL FIXED BOND

ISRAEL FIXED BOND
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Rate Maturity Date

4.60
5.70
2.50
3.85
2.40
8.88
0.50
0.10
1.75
1.25
0.50
6.25
0.50
2.75
3.50
2.00
3.15
0.25
2.10
1.10
0.70
2.25
0.50
3.25
4.25
1.80
4.75
6.00
5.75
2.75
2.25
4.50
3.25
2.50
1.00
5.50
3.00
0.00
0.00
0.00
0.00
3.38
8.38
2.00
2.40
3.40
3.90
4.50
4.40
5.40
1.75
4.00
3.75
5.00
4.25

08/18/18
05/25/24
08/25/28
09/29/21
09/17/25
11/27/28
04/15/30
04/15/23
04/15/20
05/12/25
06/21/23
06/08/21
10/26/23
07/04/28
04/15/21
04/15/24
07/25/32
07/25/24
07/25/23
07/25/22
07/25/30
05/25/24
05/25/25
05/25/45
10/25/17
07/25/40
04/25/35
10/25/25
10/25/32
10/25/27
10/25/22
04/25/41
10/25/21
05/25/30
05/25/18
04/25/29
04/25/22
07/01/15
09/30/15
09/09/15
10/14/15
01/18/16
03/15/24
02/18/45
05/15/30
03/18/24
03/20/23
04/18/20
06/18/19
03/13/25
09/29/23
05/30/36
03/31/24
01/31/20
03/31/23

Par Value

55,280,000
45,000,000
21,500,000
14,100,000
12,700,000
650,000
19,238,260
12,450,840
4,391,120
38,000,000
8,000,000
1,800,000
1,800,000
7,300,000
2,450,000
1,200,000
46,335,234
45,806,850
40,100,788
30,653,400
29,140,650
25,650,000
32,155,000
37,760,000
21,100,000
18,361,920
19,450,000
13,300,000
7,250,000
6,000,000
5,900,000
10,036,000
4,735,000
3,000,000
2,600,000
1,790,000
475,000
22,000,000
15,000,000
5,000,000
3,300,000
23,200,000

82,149,000,000

10,000,000
1,030,000
15,425,000
5,300,000
850,000
7,950,000
8,082,149
285,000,000
38,000,000
18,000,000
16,500,000
11,650,000

Book Value
3,155,936
2,924,685
1,055,571

812,523
662,532
1,552,260

25,622,288

17,218,471
6,556,129
4,464,781
5,537,538
2,049,717
1,269,421

10,664,181
3,782,832
1,649,216

88,108,443

63,396,592

55,933,954

44,128,287

41,585,354

34,782,528

34,694,627

56,281,514

24,848,609

29,022,313

33,267,885

22,557,177

14,367,681
8,693,657
8,540,688

15,716,950
6,402,610
4,158,885
3,347,558
3,194,060

727,195

23,527,521

16,661,742
5,666,578
4,096,435

26,330,945
6,895,086

12,063,571
1,200,682

21,143,567
7,360,541
1,188,459

10,541,805

13,014,460

86,205,385

17,425,128
5,310,543
5,109,412
3,608,542

Market Value

2,566,146
2,575,423
968,425
690,249
575,773
1,553,305
24,129,681
14,787,631
5,508,562
4,392,566
4,730,468
1,607,641
1,040,575
9,527,085
3,213,727
1,460,259
78,407,556
54,111,394
54,141,794
38,255,777
35,851,729
31,582,333
33,528,718
51,757,459
25,892,929
27,789,256
31,840,350
21,752,988
12,877,011
7,626,288
7,280,566
16,579,536
6,157,682
3,694,736
2,984,442
2,963,470
612,447
24,512,398
16,719,249
5,572,977
3,678,838
26,312,660
6,164,086
9,732,224
1,187,657
19,831,541
7,035,644
1,118,158
10,247,409
11,993,212
84,478,581
17,703,584
5,335,966
5,205,347
3,582,335



Security Name

ITALY GOV T INT BOND
JAPAN (10 YEAR ISSUE)
JAPAN (10 YEAR ISSUE)
JAPAN (10 YEAR ISSUE)
JAPAN (10 YEAR ISSUE)
JAPAN (10 YEAR ISSUE)
JAPAN (10 YEAR ISSUE)
JAPAN (10 YR ISSUE)
JAPAN (10 YR ISSUE)
JAPAN (2 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (20 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (30 YEAR ISSUE)
JAPAN (40 YEAR ISSUE)
JAPAN (5 YEAR ISSUE)
JAPAN GOVT CPI LINKED
JAPAN GOVT CPI LINKED
JAPAN TREASURY DISC BILL
JAPAN TREASURY DISC BILL
KFW

KFW

KINGDOM OF DENMARK
KINGDOM OF DENMARK
KINGDOM OF DENMARK
KINGDOM OF DENMARK
KINGDOM OF SPAIN
KOMMUNINVEST | SVERIGE
KOMMUNINVEST | SVERIGE
LETRA TESOURO NACIONAL
LETRA TESOURO NACIONAL
LETRA TESOURO NACIONAL
LOJAS AMERICANAS SA
MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT
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Rate Maturity Date

6.00
1.00
1.30
1.00
1.40
0.80
1.30
0.60
0.60
0.10
2.10
1.90
1.40
1.70
2.10
1.70
2.10
1.50
1.60
1.40
2.50
1.50
1.90
2.30
1.70
1.80
2.50
2.00
1.50
2.00
1.70
0.20
0.10
0.10
0.01
0.00
5.50
6.25
1.50
1.75
4.00
4.50
5.25
2.75
2.25
0.00
0.00
1.00
13.15
4.26
4.38
3.65
4.18
3.26
4.50

08/04/28
09/20/21
12/20/19
12/20/21
09/20/19
12/20/22
12/20/18
06/20/24
03/20/24
02/15/17
06/20/29
06/20/25
09/20/34
09/20/33
09/20/24
09/20/32
09/20/29
03/20/34
03/20/33
12/20/22
12/21/20
03/20/33
09/20/23
06/20/35
09/20/44
03/20/43
09/20/34
12/20/33
03/20/45
09/20/41
03/20/54
12/20/18
03/10/24
09/10/23
07/27/15
08/10/15
02/09/22
05/19/21
11/15/23
11/15/25
11/15/19
11/15/39
04/06/29
08/12/15
03/12/19
07/01/15
04/01/16
01/01/16
09/15/17
09/15/16
11/29/19
10/31/19
07/15/24
03/01/18
04/15/30

Par Value

1,100,000
4,081,500,000
3,370,000,000
2,750,000,000
1,658,600,000

600,000,000
464,500,000
265,000,000
160,000,000
1,758,650,000
3,634,150,000
2,040,000,000
3,650,750,000
1,985,000,000
1,750,000,000
1,670,000,000
2,981,650,000
1,500,000,000
1,252,400,000
943,900,000
578,800,000
295,200,000
281,000,000
6,023,150,000
3,129,950,000
2,150,000,000
2,110,000,000
400,000,000
250,000,000
159,750,000
79,400,000
270,000,000
923,400,000
516,000,000
13,000,000,000
760,000,000
15,080,000
9,550,000
61,700,000
41,600,000
25,445,000
15,200,000
800,000
21,800,000
3,400,000
370,000,000
105,000,000
75,000,000
8,200
50,000,000
22,600,000
11,400,000

8,550,000

5,000,000

1,900,000

Book Value
1,618,818
41,680,669
34,715,841
28,077,231
19,964,494
6,365,589
4,712,598
2,611,132
1,515,606
14,757,002
44,285,000
25,692,700
31,951,046
20,165,575
19,507,178
17,492,400
36,975,624
14,662,233
12,710,656
11,338,633
8,104,604
2,967,753
3,037,199
68,493,882
28,281,686
22,992,034
26,295,276
4,293,609
2,195,091
1,563,079
751,097
2,488,504
9,800,330
5,474,392
109,410,832
6,339,186
14,589,037
10,161,106
10,991,179
7,460,080
5,124,786
3,945,989
1,133,790
3,265,665
540,478
119,765,744
40,129,202
29,691,642
73,073
15,667,365
7,129,767
3,408,268
2,429,673
1,565,510
535,962

Market Value

2,057,073
35,067,411
29,028,323
23,656,495
14,310,140

5,096,658

3,962,039

2,206,509

1,333,937
14,395,807
35,033,604
19,023,340
31,091,388
17,886,251
16,496,151
15,159,899
28,748,257
13,052,262
11,157,839

8,359,669

5,336,776

2,592,752

2,589,692
58,719,129
27,107,441
19,133,691
21,234,810

3,764,939

2,066,357

1,480,991

675,177

2,218,903

8,070,364

4,503,430

106,238,254

6,210,908
13,079,273

8,542,215

9,770,557

6,664,568

4,442,623

3,554,502

1,416,195

2,633,587

435,130
119,048,191
30,552,282
22,549,664
77,029
13,431,447

6,180,606

3,028,487

2,294,838

1,318,211

519,773



Security Name

MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT
MALAYSIA GOVERNMENT

MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEX BONOS DESARR FIX RT
MEXICAN CETES

MEXICAN CETES

MEXICAN UDIBONOS

MEXICAN UDIBONOS

MEXICAN UDIBONOS

MEXICAN UDIBONOS

MEXICAN UDIBONOS

MEXICAN UDIBONOS

MEXICO CETES
NETHERLANDS GOVERNMENT
NETHERLANDS GOVERNMENT
NETHERLANDS GOVERNMENT
NETHERLANDS GOVERNMENT
NETHERLANDS GOVERNMENT
NETHERLANDS GOVERNMENT
NETHERLANDS GOVERNMENT
NEW S WALES TREASURY CRP
NEW S WALES TREASURY CRP
NEW S WALES TREASURY CRP
NEW S WALES TREASURY CRP
NEW ZEALAND GOVERNMENT
NEW ZEALAND GOVERNMENT
NEW ZEALAND GOVERNMENT
NEW ZEALAND GOVERNMENT
NEW ZEALAND INDEX LINKED
NEW ZEALAND INDEX LINKED
NEW ZEALAND INDEX LINKED
NORWEGIAN GOVERNMENT
NORWEGIAN GOVERNMENT
NORWEGIAN GOVERNMENT
NORWEGIAN GOVERNMENT
NORWEGIAN GOVERNMENT
NORWEGIAN GOVERNMENT
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
NOTA DO TESOURO NACIONAL
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Rate Maturity Date

3.31
3.84
3.89
4.75
8.00
6.50
6.50
10.00
7.75
8.50
7.75
7.75
10.00
7.75
0.01
0.00
2.00
2.50
4.50
4.00
4.00
4.75
0.00
3.75
0.25
2.00
5.50
3.25
2.75
3.75
4.00
5.00
2.75
3.75
5.00
6.00
5.50
4.50
3.00
2.00
2.50
3.00
2.00
1.75
4.50
3.75
4.25
10.00
6.00
10.00
10.00
6.00
6.00
10.00
10.00

10/31/17
04/15/33
07/31/20
06/14/18
06/11/20
06/10/21
06/09/22
12/05/24
11/13/42
11/18/38
12/14/17
05/29/31
11/20/36
11/23/34
08/27/15
07/23/15
06/09/22
12/10/20
11/22/35
11/15/40
06/13/19
12/04/25
07/02/15
01/15/23
07/15/25
07/15/24
01/15/28
07/15/21
01/15/47
01/15/42
04/20/23
08/20/24
11/20/25
11/20/20
03/15/19
12/15/17
04/15/23
04/15/27
09/20/30
09/20/25
09/20/35
03/14/24
05/24/23
03/13/25
05/22/19
05/25/21
05/19/17
01/01/17
08/15/16
01/01/18
01/01/25
08/15/50
08/15/22
01/01/19
01/01/21

Par Value

1,050,000
850,000
400,000

832,100,000
505,000,000
526,500,000
347,700,000
365,583,000
140,825,000
120,250,000
75,000,000
87,932,100
17,825,000
9,000,000

22,000,000,000
1,700,000,000
2,326,528,775

625,297,482
499,710,308
244,842,221
187,853,083
54,878,429
320,000,000
29,100,000
9,805,000
6,150,000
8,916,000
3,160,000
1,190,000
300,000
10,500,000
7,500,000
1,600,000
300,000
22,600,000
7,000,000
9,500,000
3,000,000
44,100,000
40,500,000
10,000,000
139,300,000
111,000,000
45,000,000
55,300,000
24,900,000
5,200,000
622,345,000
372,500,000
267,150,000
336,385,000
148,450,000
134,500,000
111,000,000
167,800,000

Book Value

315,628
248,009
122,283

55,745,466
42,747,132
41,577,351
27,971,183
33,546,474
11,725,184
10,142,435
6,376,296
7,631,859
1,786,698
715,382
141,606,952
10,975,054
177,960,936
48,812,078
44,242,928
20,471,430
14,067,719
5,037,304
2,056,859
40,100,230
10,262,260
8,202,446
14,750,506
4,857,360
2,075,128
520,263
9,234,574
6,956,392
1,873,149
344,363
20,219,028
5,930,349
8,295,492
2,201,093
39,666,529
32,652,077
8,110,358
21,752,591
17,271,128
5,849,128
10,071,672
4,365,081
934,324
252,518,106
347,207,974
86,903,369

114,357,771

164,549,298

144,290,222

42,454,442
57,881,217

Market Value

278,704
212,303
106,814
53,247,156
35,975,141
34,940,636
22,957,110
29,833,739
10,002,388
9,167,046
5,161,244
6,250,032
1,553,748
638,363
139,509,836
10,813,892
142,937,549
40,419,723
36,814,417
16,771,575
12,970,760
3,997,576
2,039,084
39,799,500
10,103,365
7,508,365
14,844,327
4,116,575
1,655,873
488,260
8,571,586
6,565,188
1,771,137
313,054
16,380,252
5,084,025
7,392,611
2,195,805
33,593,997
28,031,102
6,980,909
19,454,761
14,472,679
5,665,968
7,962,357
3,584,144
703,479
190,347,135
322,291,763
80,502,931
93,711,117
129,301,269
115,408,092
33,012,674
48,592,371
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Security Name Rate Maturity Date Par Value Book Value Market Value
NOTA DO TESOURO NACIONAL 6.00 08/15/18 50,000,000 42,907,083 43,044,988
NOTA DO TESOURO NACIONAL 6.00 08/15/20 50,000,000 53,032,348 42,755,328
NOTA DO TESOURO NACIONAL 6.00 05/15/17 63,500,000 58,411,902 54,244,912
NOTA DO TESOURO NACIONAL 6.00 08/15/24 40,000,000 45,340,367 34,326,629
NOTA DO TESOURO NACIONAL 10.00 01/01/23 67,450,000 26,273,474 19,130,795
NOTA DO TESOURO NACIONAL 6.00 05/15/35 26,000,000 28,807,573 22,120,339
NOTA DO TESOURO NACIONAL 6.00 05/15/19 19,000,000 20,370,631 16,041,403
NOTA DO TESOURO NACIONAL 6.00 05/15/45 8,000,000 8,817,546 6,817,633
NZ LOCAL GOVT FUND AGENC 6.00 05/15/21 5,196,000 4,262,566 3,933,502
OBRIGACOES DO TESOURO 2.88 10/15/25 50,000,000 59,172,911 55,200,807
OBRIGACOES DO TESOURO 3.88 02/15/30 18,000,000 21,942,819 21,140,606
OBRIGACOES DO TESOURO 5.65 02/15/24 14,500,000 22,435,776 19,690,486
ONTARIO (PROVINCE OF) 2.85 06/02/23 18,600,000 16,991,317 15,631,628
ONTARIO (PROVINCE OF) 3.45 06/02/45 13,600,000 12,263,444 11,426,745
ONTARIO (PROVINCE OF) 4.00 06/02/21 6,700,000 6,968,948 6,067,969
ONTARIO (PROVINCE OF) 3.15 06/02/22 4,805,000 4,469,041 4,152,902
ONTARIO (PROVINCE OF) 6.20 06/02/31 400,000 506,803 453,029
ONTARIO (PROVINCE OF) 3.50 06/02/24 100,000 96,462 87,541
ONTARIO (PROVINCE OF) 2.10 09/08/18 100,000 101,285 82,811
PERU BONO SOBERANO 7.84 08/12/20 36,500,000 14,635,802 12,781,938
PERU BONO SOBERANO 6.90 08/12/37 7,800,000 2,754,378 2,364,385
PERU BONO SOBERANO 8.20 08/12/26 5,960,000 2,430,497 2,096,513
PERU BONO SOBERANO 6.95 08/12/31 1,725,000 674,183 531,251
PETROLEOS MEXICANOS 7.47 11/12/26 37,000,000 2,543,066 2,235,000
POLAND GOVERNMENT BOND 2.75 08/25/23 128,027,400 44,673,980 37,445,861
POLAND GOVERNMENT BOND 4.00 10/25/23 312,570,000 100,060,350 87,997,319
POLAND GOVERNMENT BOND 4.75 04/25/17 65,000,000 19,217,653 18,138,610
POLAND GOVERNMENT BOND 5.25 10/25/20 66,450,000 23,720,796 19,831,285
POLAND GOVERNMENT BOND 5.75 10/25/21 59,000,000 21,242,316 18,185,222
POLAND GOVERNMENT BOND 5.75 04/25/29 44,675,000 17,706,367 14,814,058
POLAND GOVERNMENT BOND 3.25 07/25/25 8,699,000 2,582,038 2,306,945
PROVINCE OF ALBERTA 1.75 06/15/17 15,300,000 15,038,228 12,492,334
PROVINCE OF QUEBEC 4.25 12/01/21 16,000,000 16,943,567 14,729,945
PROVINCE OF QUEBEC 3.75 09/01/24 9,400,000 8,788,777 8,372,246
PROVINCE OF QUEBEC 6.25 06/01/32 1,500,000 1,799,464 1,713,024
PROVINCE OF QUEBEC 3.00 09/01/23 1,400,000 1,411,946 1,187,216
PROVINCE OF QUEBEC 5.00 12/01/41 300,000 348,330 314,468
QUEENSLAND TREASURY CORP 4.25 07/21/23 18,400,000 17,216,218 15,009,978
QUEENSLAND TREASURY CORP 6.00 06/14/21 7,350,000 7,623,158 6,633,019
QUEENSLAND TREASURY CORP 4.75 07/21/25 2,000,000 1,718,869 1,677,546
QUEENSLAND TREASURY CORP 6.25 06/14/19 1,050,000 837,049 921,459
REPUBLIC OF AUSTRIA 6.25 07/15/27 4,300,000 8,428,992 7,446,217
REPUBLIC OF AUSTRIA 1.65 10/21/24 2,140,000 2,849,654 2,518,286
REPUBLIC OF AUSTRIA 3.40 11/22/22 800,000 1,180,004 1,064,569
REPUBLIC OF AUSTRIA 4.15 03/15/37 500,000 816,994 806,586
REPUBLIC OF AUSTRIA 4.85 03/15/26 300,000 530,029 456,963
REPUBLIC OF AUSTRIA 3.15 06/20/44 100,000 155,294 144,913
REPUBLIC OF CHILE 5.50 08/05/20 495,500,000 957,496 826,904
REPUBLIC OF INDONESIA 2.88 07/08/21 6,200,000 8,418,837 6,959,850
REPUBLIC OF KOREA 2.13 06/10/24 10,000,000 13,577,333 11,636,637
REPUBLIC OF LATVIA 2.88 04/30/24 425,000 593,720 528,583
REPUBLIC OF LATVIA 5.50 03/05/18 85,000 130,521 107,949
REPUBLIC OF LITHUANIA 3.38 01/22/24 520,000 711,328 666,665
REPUBLIC OF LITHUANIA 2.13 10/29/26 150,000 185,854 171,392
REPUBLIC OF PERU 7.84 08/12/20 17,300,000 6,975,686 6,058,288



Security Name

REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIKA SLOVENIJA
REPUBLIKA SLOVENIJA
REPUBLIKA SLOVENIJA
ROMANIA

ROMANIA GOVERNMENT BOND
ROMANIA GOVERNMENT BOND
ROMANIA GOVERNMENT BOND
ROMANIA GOVERNMENT BOND
ROMANIA GOVERNMENT BOND
ROMANIA GOVERNMENT BOND
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
RUSSIA GOVT BOND OFZ
SINGAPORE GOVERNMENT
SINGAPORE GOVERNMENT
SINGAPORE GOVERNMENT
SINGAPORE GOVERNMENT
SINGAPORE GOVERNMENT
SLOVAKIA GOVERNMENT BOND
SLOVAKIA GOVERNMENT BOND
SPAIN I/L BOND

SWEDEN I/L BOND

SWEDEN I/L BOND

SWEDEN I/L BOND

SWEDEN I/L BOND

SWEDISH GOVERNMENT
SWEDISH GOVERNMENT
SWEDISH GOVERNMENT
SWITZERLAND
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Rate Maturity Date

2.00
2.75
7.25
8.25
2.25
7.75
7.00
10.50
8.75
3.45
10.50
2.50
6.25
2.50
2.60
8.00
2.50
5.13
4.63
4.38
2.88
5.85
4.75
5.90
5.60
5.80
4.75
6.20
6.70
7.00
7.50
8.15
7.60
7.40
6.80
7.00
7.60
7.05
7.50
2.75
2.25
3.00
3.38
3.13
3.38
4.00
1.80
4.00
0.25
3.50
1.00
3.50
4.25
2.50
1.25

01/31/25
01/31/22
01/15/20
09/15/17
01/31/38
02/28/23
02/28/31
12/21/26
01/31/44
12/07/33
12/21/26
12/31/50
03/31/36
03/31/46
03/31/28
12/21/18
01/31/17
03/30/26
09/09/24
02/06/19
10/28/24
04/26/23
06/24/19
07/26/17
11/28/18
07/26/27
02/24/25
01/31/18
05/15/19
08/16/23
03/15/18
02/03/27
07/20/22
06/14/17
12/11/19
01/25/23
04/14/21
01/19/28
02/27/19
07/01/23
06/01/21
09/01/24
09/01/33
09/01/22
11/15/24
04/27/20
11/30/24
12/01/20
06/01/22
12/01/28
06/01/25
06/01/22
03/12/19
05/12/25
06/11/24

Par Value

372,531,686
277,582,781
273,415,000
228,575,000
116,781,093
97,000,000
104,390,000
58,640,000
58,000,000
55,932,823
63,950,000
37,335,581
31,350,000
27,516,934
24,065,549
12,100,000
6,484,522
3,000,000
1,730,000
650,000
350,000
57,150,000
56,850,000
8,720,000
7,150,000
1,140,000
1,035,000

3,909,000,000
1,910,000,000
2,395,445,000
1,125,400,000
1,618,550,000

733,000,000
616,750,000
527,950,000

1,212,991,000

674,285,000
238,000,000
132,500,000
8,000,000
7,000,000
6,000,000
3,205,000
1,300,000
961,000
440,000
33,614,235
279,000,000
141,000,000
90,000,000
50,000,000
308,930,000
112,650,000
60,500,000
18,400,000

Book Value
31,879,493
27,894,009
24,809,631
23,794,778
11,339,671
9,819,780
8,046,041
6,093,540
5,496,386
6,374,660
7,346,815
3,929,325
2,178,913
2,871,398
2,386,007
1,586,173
683,771
3,973,759
2,511,720
956,153
405,207
17,896,346
16,961,130
2,770,034
2,009,860
369,042
298,292
72,984,085
28,506,979
33,300,225
19,845,410
25,178,126
13,408,395
9,595,707
7,621,987
23,274,832
10,789,813
3,236,515
1,631,463
6,469,757
5,754,619
4,780,714
2,667,251
1,089,729
1,368,006
675,331
42,399,706
63,545,462
18,184,030
23,346,187
7,830,960
49,704,097
18,650,639
9,361,919
21,018,460

Market Value

31,504,774
24,389,710
22,073,231
19,217,795
10,129,107
7,812,585
7,323,275
5,623,527
4,607,325
5,771,572
6,132,751
3,473,948
1,946,442
2,466,718
2,174,426
1,010,996
550,202
4,137,236
2,283,171
811,411
386,070
15,904,309
15,176,220
2,337,574
1,957,568
316,006
269,145
63,039,447
29,842,197
34,159,283
18,648,971
24,082,928
11,077,575
10,455,379
8,135,078
17,515,086
10,402,028
3,203,811
2,139,172
6,033,420
5,209,061
4,591,905
2,484,095
1,009,877
1,267,528
570,472
39,744,501
54,514,633
18,264,815
20,067,088
6,898,506
44,400,436
15,686,826
8,321,227
21,759,863



Security Name
SWITZERLAND
SWITZERLAND
SWITZERLAND
SWITZERLAND

THAILAND GOVERNMENT BOND
THAILAND GOVERNMENT BOND
THAILAND GOVERNMENT BOND
THAILAND GOVERNMENT BOND
THAILAND GOVERNMENT BOND
TREASURY CORP VICTORIA
TREASURY CORP VICTORIA
TSY 0 1/8 2024 I/L GILT

TSY 01/8 2029 I/L GILT

TSY 01/8 2044 l/L GILT

TSY 0 1/8 2068 I/L GILT

TSY 0 3/8 2062 I/L GILT

TSY 05/8 2040 I/L GILT

TSY 05/8 2042 I/L GILT

TSY 1 1/4 2027 I/L GILT

TSY 11/8 2037 I/L GILT

TSY 17/8 2022 I/L GILT

TSY 2 2035 I/L STOCK
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
TURKEY GOVERNMENT BOND
UK TSY 1 3/4 2019

UK TSY 1.25 2018

UK TSY 1.75 2022

UK TSY 2 2020

UK TSY 2 3/4 2024

UK TSY 3 1/4 2044

UK TSY 3 3/4 2019

UK TSY 3 3/4 2020

UK TSY 3 3/4 2021

UK TSY 4 1/2 2034

UK TSY 4 1/2 2042

UK TSY 4 1/4 2046

UK TSY 4 1/4 2027

UK TSY 4 1/4 2040

UK TSY 4 1/4 2049

UK TSY 4 1/4 2055

UK TSY 4 3/4 2030

UK TSY 4 3/4 2038

UK TSY 5 2025

UNITED KINGDOM GILT

Total
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International Sovereign Debt Securities

Rate Maturity Date

3.25
2.00
4.00
1.50
1.25
3.88
3.63
4.88
3.45
5.50
6.00
0.13
0.13
0.13
0.13
0.38
0.63
0.63
1.25
1.13
1.88
2.83
3.50
4.00
9.00
8.80
9.00
2.40
3.00
7.10
10.50
10.40
1.75
1.25
1.75
2.00
2.75
3.25
3.75
3.75
3.75
4.50
4.50
4.25
4.25
4.25
4.25
4.25
4.75
4.75
5.00
2.25

06/27/27
05/25/22
02/11/23
07/24/25
03/12/28
06/13/19
06/16/23
06/22/29
03/08/19
11/17/26
10/17/22
03/22/24
03/22/29
03/22/44
03/22/68
03/22/62
03/22/40
11/22/42
11/22/27
11/22/37
11/22/22
01/26/35
02/20/19
04/01/20
07/24/24
09/27/23
03/08/17
05/08/24
02/23/22
03/08/23
01/15/20
03/20/24
07/22/19
07/22/18
09/07/22
07/22/20
09/07/24
01/22/44
09/07/19
09/07/20
09/07/21
09/07/34
12/07/42
12/07/46
12/07/27
12/07/40
12/07/49
12/07/55
12/07/30
12/07/38
03/07/25
09/07/23

Par Value

11,100,000
8,255,000
10,350,000
3,000,000
800,189,750
137,000,000
136,500,000
72,500,000
33,500,000
8,000,000
3,670,000
69,169,750
67,366,720
54,483,456
53,722,240
43,318,044
11,914,200
128,703,080
39,479,913
57,527,305
62,718,000
26,800,400
91,741,316
67,491,013
89,400,000
63,605,000
38,025,000
29,629,573
21,274,553
10,350,000
6,235,000
3,350,000
45,410,000
10,365,000
38,311,258
58,400,000
42,700,000
12,500,000
46,143,683
20,000,000
1,700,000
5,700,000
3,843,000
170,000
10,400,000
5,000,000
650,000
400,000
3,340,000
1,950,000
4,650,000
14,629,000

Book Value

14,891,885
9,485,868
14,356,017
3,695,362
22,741,483
4,357,620
4,319,457
2,546,177
1,055,727
7,841,199
3,811,814
118,409,200
117,245,989
106,960,510
109,669,498
81,159,767
20,443,464
248,970,273
75,882,282
117,700,347
122,676,110
83,220,518
44,949,052
30,888,053
40,957,867
28,166,006
14,042,938
13,431,807
10,715,349
3,843,729
2,777,109
1,440,647
72,875,759
15,765,062
60,554,735
92,184,052
71,388,309
20,826,120
81,046,467
34,518,371
2,943,103
11,351,001
7,709,798
269,659
19,005,173
9,931,268
1,352,459
835,332
5,466,611
3,467,507
9,080,140
23,288,720

Market Value

15,978,631
10,171,347
14,543,492
3,634,798
21,381,725
4,318,525
4,246,904
2,487,549
1,036,703
7,311,925
3,378,147
117,578,426
118,004,515
107,081,988
137,379,098
113,568,597
25,321,814
282,758,591
77,904,419
130,679,516
119,804,046
96,516,997
35,511,663
26,830,134
33,070,325
23,196,000
14,080,179
10,877,449
8,151,672
3,426,820
2,434,420
1,343,001
72,656,828
16,411,659
60,004,496
94,016,387
71,095,595
21,683,371
79,860,592
35,005,795
3,005,603
11,540,795
8,169,584
355,400
19,867,998
10,106,488
1,390,398
885,320
6,817,335
4,181,474
9,220,375
23,545,399

9,722,420,131 $

8,966,232,664
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Security Name Rate Maturity Date Par Value Book Value Market Value
BRITISH COLUMBIA PROV OF 6.50 01/15/26 4,825,426 $ 5,736,264 $ 6,298,801
COMMONWEALTH OF BAHAMAS 5.75 01/16/24 12,120,506 12,728,948 13,150,749
FED REPUBLIC OF BRAZIL 4.25 01/07/25 73,925,532 73,271,194 71,153,324
FED REPUBLIC OF BRAZIL 5.63 01/07/41 57,519,082 60,546,954 54,643,128
FED REPUBLIC OF BRAZIL 7.13 01/20/37 27,022,388 31,693,878 30,602,856
FED REPUBLIC OF BRAZIL 2.63 01/05/23 26,539,845 25,068,260 23,447,952
FED REPUBLIC OF BRAZIL 5.00 01/27/45 19,301,705 19,025,767 16,647,721
FED REPUBLIC OF BRAZIL 8.88 04/15/24 9,650,853 11,375,781 12,739,126
FED REPUBLIC OF BRAZIL 8.75 02/04/25 9,650,853 11,463,321 12,642,617
FED REPUBLIC OF BRAZIL 8.25 01/20/34 4,342,884 4,986,774 5,406,890
FONDO MIVIVIENDA SA 3.50 01/31/23 369,000 366,620 349,997
GOVT OF BERMUDA 4.85 02/06/24 21,424,893 21,534,613 22,496,138
GOVT OF BERMUDA 4.14 01/03/23 6,755,597 6,755,597 6,811,432
HUNGARY 5.38 03/25/24 19,301,705 20,361,941 20,918,223
HUNGARY 5.75 11/22/23 4,825,426 4,820,362 5,344,160
HYDRO QUEBEC 8.05 07/07/24 9,650,853 11,307,518 13,242,419
HYDRO QUEBEC 9.38 04/15/30 73,346 95,023 117,094
INSTITUT CREDITO OFICIAL 5.00 11/14/16 400,000 394,090 419,526
ITALY GOV T INT BOND 6.88 09/27/23 44,779,957 52,581,143 55,572,110
ITALY GOV T INT BOND 5.38 06/15/33 16,406,450 18,461,888 18,314,078
KFW 2.50 11/20/24 46,324,093 46,041,803 46,314,314
KFW 0.00 04/18/36 24,127,132 10,268,122 12,254,631
KFW 2.13 01/17/23 15,441,364 14,983,662 15,261,409
KINGDOM OF BAHRAIN 6.00 09/19/44 14,476,279 14,304,797 13,517,226
MANITOBA (PROVINCE OF) 3.05 05/14/24 9,650,853 9,620,894 9,901,809
MUNICIPALITY FINANCE PLC 2.38 05/16/16 1,900,000 1,916,282 1,931,474
ONTARIO (PROVINCE OF) 3.20 05/16/24 36,673,240 36,844,095 38,102,022
PROVINCE OF QUEBEC 7.13 02/09/24 17,275,026 19,732,103 22,464,031
PROVINCE OF QUEBEC 2.63 02/13/23 11,581,023 11,094,291 11,650,565
PROVINCE OF QUEBEC 2.88 10/16/24 9,650,853 9,583,494 9,723,278
PROVINCE OF QUEBEC 3.50 07/29/20 7,000,000 7,290,744 7,500,900
REPUBLIC OF AZERBAIJAN 4.75 03/18/24 18,819,163 18,594,121 19,172,963
REPUBLIC OF CHILE 3.63 10/30/42 7,238,140 7,132,492 6,496,230
REPUBLIC OF COLOMBIA 4.00 02/26/24 51,632,062 52,067,116 51,244,822
REPUBLIC OF COLOMBIA 5.00 06/15/45 27,987,473 28,775,245 25,888,412
REPUBLIC OF COLOMBIA 6.13 01/18/41 20,266,791 23,857,969 21,959,069
REPUBLIC OF COLOMBIA 8.13 05/21/24 18,143,603 21,439,549 23,133,094
REPUBLIC OF COLOMBIA 5.63 02/26/44 16,406,450 17,328,676 16,652,546
REPUBLIC OF COLOMBIA 2.63 03/15/23 10,133,395 9,448,115 9,282,190
REPUBLIC OF COLOMBIA 7.38 09/18/37 10,036,887 11,400,355 12,445,740
REPUBLIC OF COSTA RICA 7.00 04/04/44 4,825,426 4,848,942 4,668,600
REPUBLIC OF EL SALVADOR 6.38 01/18/27 1,000,000 1,000,000 967,500
REPUBLIC OF FINLAND 1.13 05/02/17 900,000 898,912 905,813
REPUBLIC OF INDONESIA 5.13 01/15/45 9,940,378 10,131,975 9,480,636
REPUBLIC OF INDONESIA 5.88 01/15/24 9,650,853 9,604,763 10,664,192
REPUBLIC OF INDONESIA 4.13 01/15/25 4,825,426 4,797,475 4,734,950
REPUBLIC OF INDONESIA 3.75 04/25/22 1,150,000 1,145,744 1,132,750
REPUBLIC OF KAZAKHSTAN 3.88 10/14/24 9,650,853 9,506,264 9,071,802
REPUBLIC OF KAZAKHSTAN 4.88 10/14/44 9,650,853 9,304,505 8,323,860
REPUBLIC OF KAZAKHSTAN 3.88 10/14/24 200,000 193,557 188,000



Security Name

REPUBLIC OF KOREA
REPUBLIC OF KOREA
REPUBLIC OF KOREA
REPUBLIC OF PANAMA
REPUBLIC OF PANAMA
REPUBLIC OF PANAMA
REPUBLIC OF PANAMA
REPUBLIC OF PANAMA
REPUBLIC OF PERU
REPUBLIC OF PERU
REPUBLIC OF PERU
REPUBLIC OF PERU
REPUBLIC OF PHILIPPINES
REPUBLIC OF PHILIPPINES
REPUBLIC OF PHILIPPINES
REPUBLIC OF PHILIPPINES
REPUBLIC OF PHILIPPINES
REPUBLIC OF PHILIPPINES
REPUBLIC OF POLAND
REPUBLIC OF POLAND
REPUBLIC OF POLAND
REPUBLIC OF PORTUGAL
REPUBLIC OF SLOVENIA
REPUBLIC OF SLOVENIA
REPUBLIC OF SLOVENIA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF SOUTH AFRICA
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLIC OF TURKEY
REPUBLICA ORIENT URUGUAY
REPUBLICA ORIENT URUGUAY
REPUBLICA ORIENT URUGUAY
REPUBLICA ORIENT URUGUAY
ROMANIA

ROMANIA

RUSSIAN FEDERATION
STATE OF ISRAEL

STATE OF ISRAEL

UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
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Foreign Issued - USD Denominated

Rate Maturity Date

4.13
3.88
5.63
6.70
7.13
4.00
3.75
9.38
7.35
5.63
6.95
8.75
6.38
5.00
5.50
3.95
4.20
6.38
4.00
5.00
3.00
5.13
5.85
5.25
5.50
5.88
5.38
3.25
5.75
6.00
6.63
4.88
7.38
6.88
5.13
6.75
4.25
5.10
7.63
4.13
4.50
6.13
4.38
5.63
3.15
4.50
4.75
4.00
5.75
5.55

06/10/44
09/11/23
11/03/25
01/26/36
01/29/26
09/22/24
03/16/25
04/01/29
07/21/25
11/18/50
08/12/31
11/21/33
10/23/34
01/13/37
03/30/26
01/20/40
01/21/24
01/15/32
01/22/24
03/23/22
03/17/23
10/15/24
05/10/23
02/18/24
10/26/22
09/16/25
07/24/44
03/23/23
03/22/24
01/14/41
02/17/45
04/16/43
02/05/25
03/17/36
03/25/22
05/30/40
04/14/26
06/18/50
03/21/36
11/20/45
08/14/24
01/22/44
08/22/23
04/04/42
06/30/23
01/30/43
03/08/44
10/02/23
10/12/49
01/21/45

Par Value
13,550,853
9,650,853
7,720,682
30,882,729
19,701,705
16,406,450
9,650,853
4,825,426
36,673,240
28,470,015
5,640,000
4,825,426
43,428,837
43,428,837
13,511,194
10,579,265
8,010,208
7,720,682
28,952,558
12,449,600
11,581,023
23,301,705
9,650,853
9,650,853
5,000,000
42,946,295
14,186,753
59,352,744
45,359,008
39,568,496
29,338,592
26,539,845
23,162,046
19,301,705
19,301,705
14,476,279
14,476,279
36,673,240
15,441,364
7,238,140
500,000
5,790,512
3,860,341
11,581,023
14,476,279
6,176,546
96,508,527
40,533,581
37,155,783
27,987,473

Book Value
13,510,586
9,555,197
7,666,026
35,951,786
24,339,336
16,354,571
9,543,775
7,391,815
43,052,764
30,644,062
1,848,179
6,831,365
55,549,242
50,710,599
15,864,167
10,579,265
8,145,287
10,230,100
29,351,233
13,042,283
10,951,152
25,036,984
9,680,105
9,504,743
4,944,755
47,942,477
14,348,369
56,250,094
47,121,344
46,167,762
31,978,473
25,441,913
29,804,484
25,998,570
20,950,523
18,130,728
14,287,340
37,076,699
19,792,615
7,238,140
499,308
5,691,773
3,810,821
12,040,597
14,036,816
5,921,704
93,797,710
41,351,427
38,863,113
29,807,620

Market Value

14,895,097
10,409,798
9,622,707
37,985,756
24,774,896
16,529,499
9,506,090
7,129,567
47,950,262
31,744,067
1,736,961
7,286,394
57,651,781
50,214,593
15,926,320
10,685,057
8,741,139
10,007,934
30,291,614
13,825,280
11,378,355
23,769,604
10,919,457
10,519,429
5,544,750
47,563,018
14,200,939
55,122,675
49,101,126
41,843,685
33,812,728
24,217,609
27,823,407
22,438,233
20,218,536
16,683,912
13,806,751
34,839,578
20,745,474
6,224,800
525,000
6,496,954
3,956,464
10,886,162
14,602,947
6,099,339
92,310,408
41,546,921
36,505,557
29,876,627



Security Name

UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
UNITED MEXICAN STATES
Total

CalPERS 2014-2015 Annual Investment Report
Foreign Issued - USD Denominated

Rate Maturity Date

6.05
3.60
4.60
7.50
5.95

01/11/40
01/30/25
01/23/46
04/08/33
03/19/19

Par Value
25,092,217
24,127,132
14,476,279
12,546,109

234,000

Book Value Market Value
28,106,895 28,667,860
24,021,208 23,765,225
14,473,995 13,426,749
12,769,472 16,999,977

266,153 261,963

$ 2,043,999,515 $ 2,048,870,195
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Security Name

ADJUSTABLE RATE MORTGAGE TRUST
AMERICAN HOME MORTGAGE ASSETS
AMERICAN HOME MORTGAGE INVESTM
AMERICAN HOME MORTGAGE INVESTM
BANC OF AMERICA COMMERCIAL MOR
BANC OF AMERICA COMMERCIAL MOR
BANC OF AMERICA COMMERCIAL MOR
BANC OF AMERICA COMMERCIAL MOR
BANC OF AMERICA COMMERCIAL MOR
BANC OF AMERICA FUNDING CORPOR
BANC OF AMERICA MORTGAGE SECUR
BAYVIEW COMMERCIAL ASSET TRUST
BAYVIEW COMMERCIAL ASSET TRUST
BEAR STEARNS ADJUSTABLE RATE M
BEAR STEARNS COMMERCIAL MORTGA
BEAR STEARNS COMMERCIAL MORTGA
BEAR STEARNS MORTGAGE FUNDING
BEAR STEARNS MORTGAGE FUNDING
CBA COMMERCIAL SMALL BALANCE C
CBA COMMERCIAL SMALL BALANCE C
CD COMMERCIAL MORTGAGE TRUST
CD COMMERCIAL MORTGAGE TRUST
CD COMMERCIAL MORTGAGE TRUST
CD COMMERCIAL MORTGAGE TRUST
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP COMMERCIAL MORTGAGE
CITIGROUP MORTGAGE LOAN TRUST
CITIGROUP MORTGAGE LOAN TRUST
CITIGROUP MORTGAGE LOAN TRUST
COBALT CMBS COMMERCIAL MORTGAG
COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST

COMM MORTGAGE TRUST
COUNTRYWIDE ALTERNATIVE LOAN T
COUNTRYWIDE ALTERNATIVE LOAN T
COUNTRYWIDE ALTERNATIVE LOAN T
COUNTRYWIDE ALTERNATIVE LOAN T
COUNTRYWIDE HOME LOANS
COUNTRYWIDE HOME LOANS
COUNTRYWIDE HOME LOANS
COUNTRYWIDE HOME LOANS
COUNTRYWIDE HOME LOANS

Mortgage-Backed Securities

Rate Maturity Date

2.40
2.45
2.17
2.42
0.02
0.58
0.39
5.92
5.89
2.92
5.00
0.59
0.62
2.63
0.86
1.09
0.45
0.48
0.51
0.57
0.00
0.55
0.55
5.32
5.90
1.43
3.86
2.74
2.21
241
5.48
1.66
1.38
1.17
0.71
1.20
2.28
4.05
4.05
3.98
1.90
4.19
3.83
3.71
2.05
4.24
0.95
1.72
0.40
2.75
2.72
2.84
0.58
0.48
0.59
2.59

04/25/35
11/25/35
11/25/45
06/25/45
04/10/49
10/10/45
03/11/41
05/10/45
07/10/44
12/20/34
12/25/19
11/25/35
08/25/34
01/25/35
05/11/39
11/11/35
08/25/36
12/25/36
07/25/35
12/25/36
07/15/44
12/11/49
12/11/49
12/11/49
12/10/49
09/10/46
05/10/47
04/25/37
03/25/37
09/25/35
04/15/47
03/10/46
02/10/48
12/10/47
12/10/46
10/10/46
05/15/45
10/10/46
04/10/47
05/10/47
01/10/46
11/10/23
07/15/47
07/10/48
08/15/45
02/10/47
03/10/39
08/25/35
06/25/46
12/25/34
12/25/34
03/25/37
02/25/35
04/25/35
09/25/35
02/25/47

Par Value

26,199 $

265,879
2,789,898
405,173
763,529,458
216,240,889
8,983,222
1,783,000
1,601,399
279,251
165,123
754,315
317,072
158,085
11,337,712
114,459
655,475
390,661
651,547
266,160
928,724,958
120,132,998
100,651,971
67,555,969
220,078,045
84,325,926
75,276,651
2,313,147
1,216,471
352,533
149,413,724
242,117,193
129,399,477
116,504,678
112,492,697
90,635,945
80,236,527
65,992,531
43,428,837
43,428,837
40,725,545
49,346,740
33,777,984
28,952,558
21,692,080
33,237,537
17,541,433
1,366,128
804,429
130,535
106,585
3,011,325
2,629,638
807,981
803,510
695,480

Book Value

22,993 $

266,017
2,787,160
405,123
1,192,709
678,477
76,214
1,811,647
1,625,198
185,532
163,428
605,000
270,688
141,434
283,998
3,029
247,189
385,145
386,386
153,385
386,628
1,563,939
460,322
67,824,715
217,686,710
6,401,029
78,744,917
2,291,268
722,483
343,018
149,692,384
21,003,862
12,013,240
8,205,442
2,936,487
7,414,925
11,121,561
67,703,650
44,681,391
45,794,227
4,586,919
50,733,400
35,161,378
29,818,820
2,764,739
34,484,094
276,386
924,124
393,955
130,677
85,385
3,009,756
2,629,638
546,951
699,310
684,947

Market Value
24,931
233,781
2,191,264
398,636
114,529
882,263
88,745
1,812,641
1,649,405
157,019
168,218
675,593
300,626
157,405
442,216
3
365,273
657,721
596,810
225,339
9,287
604,870
506,783
70,389,401
235,054,301
5,130,305
78,277,860
2,085,337
899,093
352,192
157,533,252
14,404,278
11,335,524
7,804,998
750,889
6,236,478
7,700,620
70,484,107
46,149,137
45,864,291
3,193,697
53,125,694
35,248,408
29,683,060
2,000,834
35,860,250
441,360
1,200,732
674,279
129,427
104,885
2,459,159
2,151,102
716,212
728,106
611,503
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Mortgage-Backed Securities

Security Name Rate Maturity Date Par Value Book Value Market Value
COUNTRYWIDE HOME LOANS 2.42 11/25/34 685,331 460,087 588,692
COUNTRYWIDE HOME LOANS 0.52 02/25/35 576,373 387,080 522,382
COUNTRYWIDE HOME LOANS 2.52 02/25/34 169,284 141,109 165,171
CREDIT SUISSE FIRST BOSTON MOR 0.76 10/15/39 5,809,659 66,914 63,988
CREDIT SUISSE MORTGAGE TRUST 0.92 12/15/39 80,656,612 697,526 600,972
CREDIT SUISSE MORTGAGE TRUST 6.00 06/15/38 3,864,263 3,938,815 3,946,599
CSAIL COMMERCIAL MORTGAGE TRUS 1.05 06/15/57 151,120,987 9,642,577 9,451,454
DBUBS MORTGAGE TRUST 1.53 11/10/46 127,623,536 8,456,740 2,371,373
DBUBS MORTGAGE TRUST 1.50 08/10/44 116,744,959 10,596,599 1,631,744
DSLA MORTGAGE LOAN TRUST 0.99 11/19/44 252,817 104,582 219,307
FANNIE MAE 3.50 06/25/42 56,907,465 59,590,946 59,650,974
FANNIE MAE 3.00 05/25/37 33,314,086 34,229,917 33,912,274
FANNIE MAE 3.00 08/25/31 12,690,871 12,949,138 13,016,811
FANNIE MAE 5.50 02/25/33 2,693,842 2,729,270 2,935,997
FANNIE MAE 6.50 11/25/31 2,625,367 2,697,081 3,048,634
FANNIE MAE 7.00 11/25/29 1,979,166 2,171,493 2,222,567
FANNIE MAE 6.50 08/18/28 421,847 425,716 484,543
FANNIE MAE 0.00 09/25/23 328,024 279,025 314,337
FANNIE MAE 6.50 09/25/23 209,287 213,136 233,045
FANNIE MAE 7.00 03/25/20 54,253 54,904 58,675
FANNIEMAE STRIP 5.00 04/25/36 165,152 67,532 35,318
FANNIEMAE STRIP 5.00 03/25/36 152,573 60,731 34,374
FANNIEMAE WHOLE LOAN 2.69 04/25/45 872,171 903,731 930,565
FED HM LN PC POOL 1G2058 5.96 07/01/37 2,303,908 2,301,924 2,468,063
FED HM LN PC POOL 1G3603 6.01 05/01/37 316,104 312,944 326,700
FED HM LN PC POOL 1G3621 5.37 06/01/37 5,041,147 4,956,340 5,372,938
FED HM LN PC POOL 1Q0266 5.91 05/01/37 1,525,638 1,522,893 1,628,386
FED HM LN PC POOL 1Q0288 5.76 07/01/37 3,162,423 3,118,455 3,385,535
FED HM LN PC POOL 1Q0292 5.86 07/01/37 2,938,005 2,910,515 3,128,915
FED HM LN PC POOL 1Q0309 5.74 08/01/37 9,706,957 9,580,532 10,415,759
FED HM LN PC POOL 293716 7.00 05/01/17 1,254 1,264 1,256
FED HM LN PC POOL 2B0649 2.67 07/01/42 30,571,790 31,058,886 31,216,120
FED HM LN PC POOL 2B0893 2.62 11/01/42 5,495,347 5,618,096 5,665,709
FED HM LN PC POOL 2B1771 2.23 10/01/43 10,338,325 10,516,311 10,694,092
FED HM LN PC POOL 2B1985 3.00 12/01/43 8,260,689 8,563,653 8,564,498
FED HM LN PC POOL 2B2161 2.56 01/01/44 17,269,133 17,664,759 17,913,484
FED HM LN PC POOL 2B2622 3.17 05/01/44 13,671,809 14,055,872 14,115,049
FED HM LN PC POOL 2B2821 3.23 07/01/44 10,574,622 10,980,540 10,935,999
FED HM LN PC POOL 2B3169 3.20 09/01/44 7,150,127 7,390,689 7,359,645
FED HM LN PC POOL 2B3249 3.18 09/01/44 18,574,003 19,189,673 19,173,904
FED HM LN PC POOL 2B3271 3.18 08/01/44 2,596,884 2,687,330 2,680,753
FED HM LN PC POOL 2B3309 3.12 10/01/44 23,555,773 24,347,436 24,273,948
FED HM LN PC POOL 2B3317 3.09 10/01/44 13,765,887 14,174,785 14,172,468
FED HM LN PC POOL 2B3403 3.23 11/01/44 8,732,011 9,011,121 9,023,120
FED HM LN PC POOL 2B3878 2.74 03/01/45 7,800,633 8,036,199 7,989,100
FED HM LN PC POOL 303304 7.00 05/01/17 19,265 19,430 19,310
FED HM LN PC POOL 781228 2.39 02/01/34 1,836,002 1,850,786 1,957,050
FED HM LN PC POOL 846961 2.81 07/01/31 254,152 259,263 267,736
FED HM LN PC POOL 849316 3.22 07/01/43 7,087,190 7,412,016 7,325,256
FED HM LN PC POOL 849345 3.31 05/01/44 30,837,093 32,013,589 31,942,662
FED HM LN PC POOL 849433 3.26 08/01/44 16,857,530 17,433,691 17,442,521
FED HM LN PC POOL 849473 3.20 05/01/44 16,145,941 16,757,616 16,725,003
FED HM LN PC POOL 849628 2.86 10/01/44 6,265,823 6,506,720 6,471,172
FED HM LN PC POOL A11314 6.00 07/01/33 2,968 3,261 3,390
FED HM LN PC POOL A11732 5.00 08/01/33 4,188 4,421 4,623
FED HM LN PC POOL A12739 5.00 08/01/33 290,407 309,499 319,923



Security Name

FED HM LN PC POOL A12885
FED HM LN PC POOL A13679
FED HM LN PC POOL A13715
FED HM LN PC POOL A13890
FED HM LN PC POOL A13973
FED HM LN PC POOL A15044
FED HM LN PC POOL A18698
FED HM LN PC POOL A19680
FED HM LN PC POOL A23348
FED HM LN PC POOL A24457
FED HM LN PC POOL A25467
FED HM LN PC POOL A25557
FED HM LN PC POOL A25914
FED HM LN PC POOL A27926
FED HM LN PC POOL A30638
FED HM LN PC POOL A32056
FED HM LN PC POOL A36085
FED HM LN PC POOL A44350
FED HM LN PC POOL A44755
FED HM LN PC POOL A46250
FED HM LN PC POOL A51249
FED HM LN PC POOL A52748
FED HM LN PC POOL A52795
FED HM LN PC POOL A53990
FED HM LN PC POOL A55597
FED HM LN PC POOL A56815
FED HM LN PC POOL A58000
FED HM LN PC POOL A58297
FED HM LN PC POOL A59085
FED HM LN PC POOL A61946
FED HM LN PC POOL A61969
FED HM LN PC POOL A62176
FED HM LN PC POOL A62582
FED HM LN PC POOL A62725
FED HM LN PC POOL A62853
FED HM LN PC POOL A62906
FED HM LN PC POOL A63098
FED HM LN PC POOL A63205
FED HM LN PC POOL A63312
FED HM LN PC POOL A63860
FED HM LN PC POOL A64107
FED HM LN PC POOL A64161
FED HM LN PC POOL A64249
FED HM LN PC POOL A64281
FED HM LN PC POOL A64381
FED HM LN PC POOL A64472
FED HM LN PC POOL A64843
FED HM LN PC POOL A65572
FED HM LN PC POOL A66302
FED HM LN PC POOL A66825
FED HM LN PC POOL A67052
FED HM LN PC POOL A67245
FED HM LN PC POOL A67492
FED HM LN PC POOL A67530
FED HM LN PC POOL A68726
FED HM LN PC POOL A68739
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Rate Maturity Date
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Par Value
1,878
626
3,553,908
2,537
1,883
774
1,343,503
5,754
64,189
2,123,607
18,103
1,371,375
608,657
1,570
3,077
13,556
1,756
1,157
31,398
374,125
2,717,106
36,690
4,206
53,690
4,305
105,167
2,018
136,572
12,086
98,127
4,726
25,795
4121
342,386
22,123
391,894
5,020
56,152
245,893
41,821
189,193
311,651
41,899
77,159
448,340
21,908
209,215
11,349
653,007
9,375
372,395
21,039
34,998
1,187
2,345
32,209

Book Value
1,983
668
3,800,742
2,678
2,037
851
1,370,254
6,076
71,667
2,166,223
18,639
1,508,105
620,834
1,674
3,409
13,077
1,931
1,271
34,686
367,613
2,951,180
40,543
4,648
59,335
4,758
115,498
2,133
135,411
13,358
107,794
5,091
28,336
4,403
376,134
21,934
430,501
5,515
61,687
271,807
45,944
192,234
308,988
45,619
84,769
495,619
24,219
213,263
11,531
655,749
10,300
373,965
22,478
35,562
1,304
2,622
32,727

Market Value
2,083
723
3,923,132
2,801
2,120
877
1,542,990
6,405
73,513
2,438,926
20,786
1,575,000
699,032
1,803
3,653
14,645
2,016
1,311
33,313
404,176
3,078,829
38,808
4,357
55,630
5,065
119,150
2,217
154,730
12,904
111,174
5,354
29,224
4,669
387,908
25,064
443,999
5,687
63,617
284,427
47,382
217,690
353,087
47,552
87,418
521,401
25,055
230,623
12,998
739,828
10,621
421,907
23,836
40,269
1,344
2,698
37,060
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Security Name Rate Maturity Date Par Value Book Value Market Value
FED HM LN PC POOL A68762 6.00 11/01/37 2,086 2,293 2,364
FED HM LN PC POOL A69521 6.50 12/01/37 333,367 338,745 383,580
FED HM LN PC POOL A69659 7.00 12/01/37 37,058 40,974 40,926
FED HM LN PC POOL A69748 6.50 12/01/37 385,068 391,279 441,005
FED HM LN PC POOL A69764 6.50 12/01/37 44,898 45,622 51,420
FED HM LN PC POOL A69830 6.00 12/01/37 128,643 137,457 145,747
FED HM LN PC POOL A70570 6.50 01/01/38 53,131 53,989 61,312
FED HM LN PC POOL A70936 6.00 01/01/38 217,950 222,001 246,927
FED HM LN PC POOL A71410 6.00 01/01/38 43,422 46,399 49,195
FED HM LN PC POOL A72251 7.00 02/01/38 39,835 44,050 45,686
FED HM LN PC POOL A73988 7.00 02/01/38 20,589 21,371 22,658
FED HM LN PC POOL A74528 4.50 03/01/38 110,046 111,127 118,985
FED HM LN PC POOL A74611 6.00 03/01/38 1,905 2,093 2,159
FED HM LN PC POOL A77350 5.00 04/01/33 1,227 1,295 1,350
FED HM LN PC POOL A77428 6.00 05/01/38 194,755 214,031 220,685
FED HM LN PC POOL A77989 7.00 06/01/38 191,306 211,589 222,630
FED HM LN PC POOL A77997 7.00 05/01/38 321,615 355,696 356,007
FED HM LN PC POOL A78003 7.00 05/01/38 200,182 221,395 218,793
FED HM LN PC POOL A78238 7.00 06/01/38 120,798 133,606 137,257
FED HM LN PC POOL A78312 5.00 01/01/34 26,069 27,625 28,828
FED HM LN PC POOL A79564 5.50 06/01/38 31,926 34,416 35,778
FED HM LN PC POOL A81046 6.00 08/01/38 5,542 6,036 6,289
FED HM LN PC POOL A81420 6.00 09/01/38 62,292 68,470 70,586
FED HM LN PC POOL A82358 6.00 10/01/38 54,579 59,995 61,846
FED HM LN PC POOL A82557 6.00 10/01/38 78,130 83,518 88,532
FED HM LN PC POOL A83617 6.00 12/01/38 7,008 7,344 7,941
FED HM LN PC POOL A84001 6.00 01/01/39 2,249 2,405 2,547
FED HM LN PC POOL A84051 5.00 01/01/39 296,364 331,062 325,864
FED HM LN PC POOL A85053 5.00 03/01/39 69,900 74,788 76,857
FED HM LN PC POOL A85767 5.00 04/01/39 5,500 5,885 6,044
FED HM LN PC POOL A86958 6.00 06/01/39 111,492 119,218 126,156
FED HM LN PC POOL A87100 4.50 06/01/39 1,614,755 1,710,414 1,742,372
FED HM LN PC POOL A87388 5.00 07/01/39 66,827 71,508 73,434
FED HM LN PC POOL A87530 6.00 07/01/39 150,567 165,809 170,499
FED HM LN PC POOL A87700 5.00 08/01/39 1,802,355 2,013,439 2,001,369
FED HM LN PC POOL A87957 5.00 08/01/39 37,295 39,908 41,413
FED HM LN PC POOL A88406 4.50 09/01/39 1,718,519 1,863,973 1,854,336
FED HM LN PC POOL A88559 6.00 09/01/39 7,751 8,637 8,771
FED HM LN PC POOL A88622 5.00 09/01/39 347,102 371,433 388,011
FED HM LN PC POOL A88904 6.00 09/01/39 17,890 19,703 20,251
FED HM LN PC POOL A89165 4.50 10/01/39 338,986 367,679 365,777
FED HM LN PC POOL A89214 4.50 10/01/39 229,331 248,743 247,456
FED HM LN PC POOL A89243 5.00 10/01/39 667,013 745,137 740,659
FED HM LN PC POOL A89279 6.00 10/01/39 472,215 520,086 534,332
FED HM LN PC POOL A89300 5.00 10/01/39 163,064 182,591 182,270
FED HM LN PC POOL A89303 5.00 10/01/39 87,246 92,315 95,871
FED HM LN PC POOL A89503 4.50 10/01/39 504,820 547,550 544,717
FED HM LN PC POOL A89658 5.00 11/01/39 191,205 213,601 212,335
FED HM LN PC POOL A89989 4.50 11/01/39 193,800 210,205 209,269
FED HM LN PC POOL A90032 4.50 12/01/39 194,197 210,637 209,544
FED HM LN PC POOL A90112 4.50 12/01/39 645,020 699,624 695,997
FED HM LN PC POOL A90175 4.50 12/01/39 996,794 1,081,178 1,075,572
FED HM LN PC POOL A90316 4.50 12/01/39 202,841 220,013 218,872
FED HM LN PC POOL A90365 4.50 12/01/39 7,387,322 8,012,699 7,971,155
FED HM LN PC POOL A90388 4.50 12/01/39 1,701,595 1,845,644 1,836,075

FED HM LN PC POOL A90421 4.50 12/01/39 6,669,659 7,234,282 7,196,774



Security Name

FED HM LN PC POOL A90563
FED HM LN PC POOL A90660
FED HM LN PC POOL A90768
FED HM LN PC POOL A90893
FED HM LN PC POOL A91025
FED HM LN PC POOL A91109
FED HM LN PC POOL A91182
FED HM LN PC POOL A91373
FED HM LN PC POOL A91435
FED HM LN PC POOL A91531
FED HM LN PC POOL A91548
FED HM LN PC POOL A91699
FED HM LN PC POOL A91796
FED HM LN PC POOL A91942
FED HM LN PC POOL A91947
FED HM LN PC POOL A92350
FED HM LN PC POOL A92465
FED HM LN PC POOL A92543
FED HM LN PC POOL A92789
FED HM LN PC POOL A92955
FED HM LN PC POOL A93093
FED HM LN PC POOL A93101
FED HM LN PC POOL A93108
FED HM LN PC POOL A93486
FED HM LN PC POOL A93497
FED HM LN PC POOL A93505
FED HM LN PC POOL A93588
FED HM LN PC POOL A93658
FED HM LN PC POOL A93692
FED HM LN PC POOL A93784
FED HM LN PC POOL A93795
FED HM LN PC POOL A93948
FED HM LN PC POOL A94616
FED HM LN PC POOL A94819
FED HM LN PC POOL A94862
FED HM LN PC POOL A94944
FED HM LN PC POOL A95062
FED HM LN PC POOL A95313
FED HM LN PC POOL A95493
FED HM LN PC POOL A95763
FED HM LN PC POOL A95834
FED HM LN PC POOL A95836
FED HM LN PC POOL A96115
FED HM LN PC POOL A96236
FED HM LN PC POOL A96303
FED HM LN PC POOL A96421
FED HM LN PC POOL A96587
FED HM LN PC POOL A96672
FED HM LN PC POOL A96731
FED HM LN PC POOL A96766
FED HM LN PC POOL A96783
FED HM LN PC POOL A96876
FED HM LN PC POOL A97014
FED HM LN PC POOL A97043
FED HM LN PC POOL A97106
FED HM LN PC POOL A97151
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Par Value
596,230
312,770

43,854
367,771
411,918

2,658,119

1,291,842

151,521
4,976,720
132,049

1,713,113
146,771
213,236

1,077,051

16,252
174,984
24,502
9,790,749
16,382
153,925
59,311
548,140
110,606
349,041
932,838
6,777,139
794,691
287,319
3,973,355
231,131
36,083
629,693
39,906
783,251
6,583,971
1,738,386
3,966,979
749,094

1,446,040

393,399

8,190,233
642,785
3,821,980
963,172
2,744,179
2,001,841
573,347
123,721
7,821,299
1,930,750
808,217
1,515,975
22,303
328,769
2,259,732
543,247

Book Value
630,915
339,249

47,185
411,817
442,564

2,883,172
1,396,374
164,350
5,398,080
145,178
1,872,510
157,699
229,112
1,164,247

17,463
195,945

24,516

10,963,574

17,603
162,903

64,117
588,996
121,623
375,066

1,008,436
7,351,143
889,894
311,656
4,251,765
247,327

38,775
683,030

42,949
843,003

7,045,552
1,867,329
4,171,392
801,624
1,553,313
439,502
9,150,068
691,842
4,183,694
1,040,349
3,002,606
2,236,452
619,881
138,217
8,448,164
2,085,497
872,994
1,637,478

23,988

355,452
2,411,611
586,788

Market Value
655,173
337,489

48,623
409,967
453,554

2,873,963
1,413,893
163,824
5,380,837
149,595
1,933,867
161,606
234,790
1,178,815

17,895
195,663

26,492

10,914,141

18,038
169,483

64,905
603,545
125,303
384,322

1,020,898
7,327,452
881,783
310,650
4,295,997
249,900

39,730
680,825

43,940
862,421

7,118,600
1,898,879
4,289,104
809,921
1,579,561
436,461
9,065,697
707,757
4,132,331
1,051,332
2,995,342
2,223,677
619,326
136,193
8,536,720
2,107,276
872,982
1,646,144

24,612

359,860
2,334,272
592,999



Security Name

FED HM LN PC POOL A97152
FED HM LN PC POOL A97169
FED HM LN PC POOL A97248
FED HM LN PC POOL A97255
FED HM LN PC POOL A97323
FED HM LN PC POOL A97528
FED HM LN PC POOL A97661
FED HM LN PC POOL A97942
FED HM LN PC POOL B10920
FED HM LN PC POOL B18635
FED HM LN PC POOL B32155
FED HM LN PC POOL C00909
FED HM LN PC POOL C01367
FED HM LN PC POOL C03424
FED HM LN PC POOL C03427
FED HM LN PC POOL C03479
FED HM LN PC POOL C03533
FED HM LN PC POOL C03552
FED HM LN PC POOL C03812
FED HM LN PC POOL C03993
FED HM LN PC POOL C09005
FED HM LN PC POOL C09021
FED HM LN PC POOL C33003
FED HM LN PC POOL C35289
FED HM LN PC POOL C35511
FED HM LN PC POOL C35716
FED HM LN PC POOL C37060
FED HM LN PC POOL C43084
FED HM LN PC POOL C46835
FED HM LN PC POOL C46897
FED HM LN PC POOL C48025
FED HM LN PC POOL C48782
FED HM LN PC POOL C48961
FED HM LN PC POOL C50565
FED HM LN PC POOL C50763
FED HM LN PC POOL C51850
FED HM LN PC POOL C67539
FED HM LN PC POOL C76133
FED HM LN PC POOL C77128
FED HM LN PC POOL C91137
FED HM LN PC POOL C91154
FED HM LN PC POOL C91167
FED HM LN PC POOL C91222
FED HM LN PC POOL C91227
FED HM LN PC POOL C91485
FED HM LN PC POOL C91829
FED HM LN PC POOL D97372
FED HM LN PC POOL D97638
FED HM LN PC POOL D98316
FED HM LN PC POOL E00988
FED HM LN PC POOL E01206
FED HM LN PC POOL E02138
FED HM LN PC POOL E91376
FED HM LN PC POOL E92817
FED HM LN PC POOL G00029
FED HM LN PC POOL G00616

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

4.50
5.00
4.50
4.50
5.00
4.50
4.50
4.50
5.00
5.00
3.50
7.00
7.00
6.00
5.50
5.00
5.00
4.50
3.50
4.00
4.00
4.50
7.50
7.00
7.00
7.50
7.00
7.50
7.50
6.00
7.50
7.50
7.50
7.50
7.50
7.50
6.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
3.50
3.50
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
8.00
7.00

02/01/41
02/01/41
03/01/41
02/01/41
03/01/41
03/01/41
03/01/41
04/01/41
11/01/18
06/01/20
04/01/42
01/01/30
05/01/32
10/01/39
10/01/39
06/01/40
10/01/40
08/01/40
04/01/42
06/01/42
07/01/42
11/01/42
11/01/29
01/01/30
01/01/30
01/01/30
03/01/30
07/01/30
01/01/31
01/01/25
02/01/31
03/01/31
03/01/31
04/01/31
04/01/31
05/01/31
01/01/29
02/01/33
03/01/33
11/01/27
01/01/28
04/01/28
12/01/28
10/01/28
08/01/32
05/01/35
07/01/27
03/01/28
01/01/30
05/01/16
08/01/17
04/01/16
09/01/17
12/01/17
06/01/21
06/01/26

Par Value
1,729,954
83,180
1,589,926
7,744,721
1,199,040
923,050
4,506,385
681,084
7,095
31,440
166,126
6,184
3,139
182,236
27,050,042
221,688
118,914
4,118,467
1,599,288
59,996,126
179,819
780,794
1,706
27,380
11,111
21,630
19,525
2,233
15,572
1,128
4,820
2,631
35,366
3,139
7,700
12,884
554
2,661
948
2,217
7,451
3,440
17,279
29,770
26,658,661
18,531,669
29,272
11,935
19,763
743
10,904
205
6,631
19,814
78,545
291

Book Value
1,868,607
88,046
1,717,385
8,480,106
1,339,575
997,047
4,867,646
731,011
7,370
32,941
165,783
6,307
3,470
200,711
29,494,368
236,204
127,787
4,423,819
1,707,138
64,283,853
192,161
835,857
1,744
27,924
12,278
22,109
21,578
2,283
15,925
1,207
4,929
2,601
36,171
3,211
7,876
13,179
606
2,808
1,000
2,331
7,835
3,618
18,229
31,412
28,225,080
19,542,330
30,532
12,457
20,816
750
11,213
208
6,766
20,430
80,814
323

Market Value
1,888,053
91,792
1,735,151
8,452,570
1,331,923
1,005,854
4,918,245
736,466
7,435
32,841
171,252
7,109
3,795
206,303
30,577,968
244,095
130,934
4,507,336
1,663,009
63,561,156
190,504
844,642
1,713
27,476
12,657
21,902
20,971
2,583
16,840
1,275
4,965
2,772
36,186
3,189
7,956
13,290
627
2,937
1,042
2,444
8,192
3,784
18,998
32,738
27,897,950
19,346,391
32,186
13,139
21,755
776
11,421
214
6,945
20,752
85,285
324



Security Name

FED HM LN PC POOL G01324
FED HM LN PC POOL G01649
FED HM LN PC POOL G01740
FED HM LN PC POOL G01770
FED HM LN PC POOL G01981
FED HM LN PC POOL G01992
FED HM LN PC POOL G02319
FED HM LN PC POOL G02366
FED HM LN PC POOL G02496
FED HM LN PC POOL G02611
FED HM LN PC POOL G02735
FED HM LN PC POOL G02789
FED HM LN PC POOL G02985
FED HM LN PC POOL G02996
FED HM LN PC POOL G03120
FED HM LN PC POOL G03158
FED HM LN PC POOL G03202
FED HM LN PC POOL G03218
FED HM LN PC POOL G03362
FED HM LN PC POOL G03521
FED HM LN PC POOL G03550
FED HM LN PC POOL G03617
FED HM LN PC POOL G03618
FED HM LN PC POOL G03698
FED HM LN PC POOL G03781
FED HM LN PC POOL G03973
FED HM LN PC POOL G04015
FED HM LN PC POOL G04214
FED HM LN PC POOL G04445
FED HM LN PC POOL G04477
FED HM LN PC POOL G04570
FED HM LN PC POOL G04610
FED HM LN PC POOL G04765
FED HM LN PC POOL G04953
FED HM LN PC POOL G05182
FED HM LN PC POOL G05227
FED HM LN PC POOL G05228
FED HM LN PC POOL G05354
FED HM LN PC POOL G05380
FED HM LN PC POOL G05535
FED HM LN PC POOL G05661
FED HM LN PC POOL G05668
FED HM LN PC POOL G05749
FED HM LN PC POOL G05774
FED HM LN PC POOL G05830
FED HM LN PC POOL G05832
FED HM LN PC POOL G05929
FED HM LN PC POOL G05958
FED HM LN PC POOL G05978
FED HM LN PC POOL G06024
FED HM LN PC POOL G06395
FED HM LN PC POOL G06492
FED HM LN PC POOL G06503
FED HM LN PC POOL G06719
FED HM LN PC POOL G06782
FED HM LN PC POOL G06875

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

7.00
5.00
5.50
5.50
5.00
6.50
6.50
6.50
6.00
6.00
7.00
6.00
6.00
6.00
6.00
6.00
5.50
6.00
6.00
6.50
6.00
6.50
6.50
6.00
6.00
6.00
6.00
5.50
5.50
6.00
6.00
6.00
6.00
4.50
5.00
6.00
6.00
5.00
6.00
4.50
5.00
5.00
6.00
5.00
6.00
5.00
5.00
5.00
6.00
4.50
5.00
4.50
4.50
4.50
4.00
5.50

10/01/31
02/01/34
12/01/34
01/01/35
12/01/35
12/01/35
08/01/36
10/01/36
12/01/36
02/01/37
03/01/37
04/01/37
06/01/37
05/01/37
08/01/37
08/01/37
09/01/37
09/01/37
09/01/37
07/01/37
11/01/37
12/01/37
12/01/37
12/01/37
01/01/38
01/01/38
02/01/38
05/01/38
06/01/38
08/01/38
11/01/37
07/01/38
09/01/38
09/01/38
02/01/33
02/01/39
01/01/39
03/01/39
04/01/39
07/01/39
09/01/39
04/01/35
03/01/38
01/01/40
12/01/39
03/01/40
07/01/40
08/01/40
05/01/40
08/01/40
04/01/40
05/01/41
09/01/40
09/01/41
10/01/41
12/01/38

Par Value
18,831
618,959
6,191,981
15,842,107
31,695
24,670
398,229
10,787
560,855
146,094
471,832
2,054,052
57,434
542,571
89,918
187,149
833,426
47,856
978,603
370,764
51,555
467,243
776,368
63,370
955,351
3,047,776
649,494
962,882
100,124
202,784
37,040
46,474
29,411
39,423
17,659,577
24,790
99,491
117,603
9,191
64,783,119
217,878
53,453,803
3,643
680,780
1,290,010
46,131
1,923,752
578,972
18,408
87,104
214,786
525,560
201,761
7,405,566
20,213
500,559

Book Value
19,164
655,947
6,694,643
17,150,783
33,863
25,058
404,552
12,052
609,140
156,034
481,016
2,231,307
61,352
537,948
98,786
187,712
880,174
52,578
1,075,173
414,532
55,084
474,779
862,792
69,633
1,020,848
3,085,709
705,859
1,017,151
105,771
222,885
39,576
49,673
30,820
39,694
18,705,338
25,982
109,379
131,373
9,633
70,681,851
243,396
56,973,860
4,003
760,527
1,403,206
48,817
2,149,157
621,030
20,252
94,074
229,344
568,245
218,116
8,000,089
20,914
545,836

Market Value
22,527
683,264
6,969,400
17,831,122
34,947
28,254
458,313
12,354
635,520
165,543
568,739
2,327,152
65,070
614,709
101,873
212,031
931,246
54,218
1,108,714
426,609
58,409
537,620
893,306
71,795
1,082,372
3,452,998
735,849
1,076,054
111,892
229,782
41,965
52,662
33,322
42,613
19,652,137
28,091
112,738
130,505
10,403
69,903,047
241,522
59,007,240
4,127
756,051
1,461,761
50,794
2,136,942
637,494
20,859
94,557
238,054
575,237
220,740
8,083,842
21,496
561,469



Security Name

FED HM LN PC POOL G06993
FED HM LN PC POOL G07044
FED HM LN PC POOL G07203
FED HM LN PC POOL G07289
FED HM LN PC POOL G07319
FED HM LN PC POOL G07348
FED HM LN PC POOL G07396
FED HM LN PC POOL G07399
FED HM LN PC POOL G07642
FED HM LN PC POOL G07810
FED HM LN PC POOL G08003
FED HM LN PC POOL G08068
FED HM LN PC POOL G08148
FED HM LN PC POOL G08163
FED HM LN PC POOL G08193
FED HM LN PC POOL G08210
FED HM LN PC POOL G08227
FED HM LN PC POOL G08232
FED HM LN PC POOL G08309
FED HM LN PC POOL G08364
FED HM LN PC POOL G08368
FED HM LN PC POOL G08372
FED HM LN PC POOL G08417
FED HM LN PC POOL G08435
FED HM LN PC POOL G08457
FED HM LN PC POOL G08501
FED HM LN PC POOL G08504
FED HM LN PC POOL G11753
FED HM LN PC POOL G12078
FED HM LN PC POOL G12319
FED HM LN PC POOL G12503
FED HM LN PC POOL G12769
FED HM LN PC POOL G12784
FED HM LN PC POOL G12831
FED HM LN PC POOL G12832
FED HM LN PC POOL G12869
FED HM LN PC POOL G13004
FED HM LN PC POOL G13006
FED HM LN PC POOL G13081
FED HM LN PC POOL G13174
FED HM LN PC POOL G13178
FED HM LN PC POOL G13202
FED HM LN PC POOL G13232
FED HM LN PC POOL G13240
FED HM LN PC POOL G13255
FED HM LN PC POOL G13369
FED HM LN PC POOL G13379
FED HM LN PC POOL G13408
FED HM LN PC POOL G13488
FED HM LN PC POOL G13512
FED HM LN PC POOL G13586
FED HM LN PC POOL G13601
FED HM LN PC POOL G13644
FED HM LN PC POOL G13656
FED HM LN PC POOL G13689
FED HM LN PC POOL G13729

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

3.50
4.00
4.50
3.00
3.50
3.50
4.50
5.00
5.00
4.50
6.00
5.50
7.00
7.00
6.00
6.00
6.00
6.00
5.50
4.50
4.50
4.50
5.00
4.50
4.50
4.00
4.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00

04/01/42
06/01/42
06/01/41
11/01/42
03/01/43
03/01/43
07/01/41
07/01/41
10/01/41
05/01/42
07/01/34
07/01/35
08/01/36
11/01/36
04/01/37
07/01/37
10/01/37
11/01/37
12/01/38
09/01/39
10/01/39
11/01/39
08/01/40
02/01/41
08/01/41
07/01/42
08/01/42
08/01/20
05/01/16
06/01/21
11/01/17
08/01/22
08/01/17
12/01/17
10/01/22
09/01/22
03/01/23
02/01/23
04/01/23
06/01/23
06/01/23
07/01/23
06/01/23
08/01/23
07/01/23
11/01/23
12/01/23
01/01/24
01/01/24
12/01/22
04/01/24
06/01/24
07/01/24
02/01/24
10/01/24
10/01/24

Par Value
76,206
19,203,478
16,009,294
72,829
81,031,549
30,187,758
9,144,755
16,779,068
1,061,582
27,432,545
2,038,281
777,480
220,057
243,377
138,887
58,324
5,919
2,391
346,864
3,211,375
9,079,502
9,839,544
16,085
8,062,249
4,360,619
534,179
1,832,521
43,049
9,029
6,455
4,450
36,717
3,032
2,802
37,479
8,615
195,944
1,324
20,084
321,120
117,916
119,409
815,779
38,222
121,626
484,630
336,229
306,313
557,833
4,090
135,932
70,576
716,202
109,655
134,012
6,755

Book Value
75,121
20,745,389
17,390,990
72,478
80,863,710
30,125,231
9,823,801
18,330,249
1,156,039
29,773,667
2,241,351
838,742
224,263
268,969
148,350
64,073
6,504
2,554
367,289
3,435,640
9,848,033
10,672,463
17,024
8,486,769
4,672,012
570,692
1,966,168
44 478
9,162
6,675
4,582
38,109
3,119
2,894
39,475
8,943
203,460
1,368
20,859
338,168
122,528
124,194
847,323
39,702
126,325
504,131
349,756
318,516
580,220
4,313
141,495
74,466
745,130
114,054
139,603
7,038

Market Value
78,573
20,422,638
17,591,855
72,629
83,531,904
31,119,248
10,004,767
18,632,238
1,168,886
29,600,589
2,340,931
872,087
269,176
299,002
157,353
66,079
6,706
2,708
387,633
3,465,176
9,797,072
10,617,181
17,711
8,717,820
4,715,196
565,921
1,941,412
45,449
9,427
6,815
4,661
39,829
3,166
2,935
40,547
9,317
211,670
1,432
21,836
347,958
128,191
129,804
886,576
41,549
131,698
526,739
364,649
330,940
604,844
4,404
147,363
76,706
775,309
119,239
145,276
7,236



Security Name

FED HM LN PC POOL G13748
FED HM LN PC POOL G13756
FED HM LN PC POOL G13827
FED HM LN PC POOL G13888
FED HM LN PC POOL G13911
FED HM LN PC POOL G14181
FED HM LN PC POOL G14496
FED HM LN PC POOL G18156
FED HM LN PC POOL G18247
FED HM LN PC POOL G18304
FED HM LN PC POOL G30109
FED HM LN PC POOL G30359
FED HM LN PC POOL G30419
FED HM LN PC POOL J01665
FED HM LN PC POOL J01893
FED HM LN PC POOL J02286
FED HM LN PC POOL J02841
FED HM LN PC POOL J02969
FED HM LN PC POOL J03958
FED HM LN PC POOL J04178
FED HM LN PC POOL J04229
FED HM LN PC POOL J04324
FED HM LN PC POOL J04508
FED HM LN PC POOL J04625
FED HM LN PC POOL J04743
FED HM LN PC POOL J05659
FED HM LN PC POOL J06770
FED HM LN PC POOL J06787
FED HM LN PC POOL J06806
FED HM LN PC POOL J06832
FED HM LN PC POOL J06843
FED HM LN PC POOL J06857
FED HM LN PC POOL J07005
FED HM LN PC POOL J07046
FED HM LN PC POOL J07161
FED HM LN PC POOL J07567
FED HM LN PC POOL J07575
FED HM LN PC POOL J07704
FED HM LN PC POOL J07844
FED HM LN PC POOL J07891
FED HM LN PC POOL J07926
FED HM LN PC POOL J08023
FED HM LN PC POOL J08068
FED HM LN PC POOL J08112
FED HM LN PC POOL J08160
FED HM LN PC POOL J08248
FED HM LN PC POOL J08266
FED HM LN PC POOL J08278
FED HM LN PC POOL J08289
FED HM LN PC POOL J08503
FED HM LN PC POOL J08657
FED HM LN PC POOL J08743
FED HM LN PC POOL J08811
FED HM LN PC POOL J09312
FED HM LN PC POOL J09331
FED HM LN PC POOL J09411

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.00
5.00
5.00
5.00
5.00
3.50
3.00
5.00
5.00
5.00
6.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00

12/01/24
01/01/25
03/01/25
06/01/25
06/01/25
06/01/21
06/01/27
12/01/21
04/01/23
03/01/24
03/03/18
08/01/27
11/01/28
04/01/16
06/01/16
07/01/15
06/01/16
07/01/16
12/01/21
01/01/22
02/01/22
02/01/22
03/01/22
04/01/17
04/01/17
09/01/22
12/01/22
01/01/23
02/01/23
01/01/23
02/01/18
01/01/23
02/01/23
02/01/23
03/01/23
04/01/23
04/01/23
04/01/23
05/01/23
05/01/23
05/01/23
07/01/23
06/01/18
06/01/23
12/01/22
12/01/22
07/01/23
03/01/21
07/01/18
08/01/18
09/01/23
09/01/20
10/01/18
02/01/24
09/01/18
03/01/19

Par Value
13,896
65,595
95,107

5,047,625
647,633
78,851
35,384,775
6,825
139,674
651,397
2,482
3,424
22,981
5,652
13,738
112
13,905
12,433
29,218
16,443
3,595
12,123
3,801
34,837
173,393
65,752
9,699
107,929
78,157
1,733
32,493
4,407
67,667
13,096
233,625
116,808
61,478
58,039
11,500
326,384
60,449

1,165,369
94,241
21,434
72,794
57,535

171,476
41,344
17,983
25,307

197,139
36,590

1,022

309,750
17,202
27,273

Book Value
14,680
69,402
99,172

5,369,838
675,392
81,762
37,006,386
7,178
147,036
677,266
2,556
3,599
23,999
5,702
13,882
112
14,050
12,574
30,293
17,051
3,729
12,574
3,997
35,440
176,426
69,240
10,219
112,092
81,166
1,800
33,202
4,580
70,286
13,607
245,895
122,965
63,895
61,098
12,108
338,992
62,853
1,210,329
96,452
22,258
76,701
59,775
178,091
43,458
18,412
25,950
204,932
38,392
1,047
322,310
17,642
28,039

Market Value
15,123
70,945

103,104
5,470,470
699,974
83,312
36,708,068
7,253
151,864
710,333
2,806
3,765
25,269
5,902
14,344
118
14,518
12,981
31,413
17,676
3,899
12,978
3,972
36,373
181,038
69,875
10,518
112,752
84,548
1,879
33,927
4,753
73,372
14,123
253,227
126,334
66,665
62,692
12,220
353,744
65,545
1,257,182
98,493
22,396
78,640
60,117
185,944
43,192
18,797
26,431
205,873
38,222
1,067
328,377
17,961
28,486



Security Name

FED HM LN PC POOL J09984
FED HM LN PC POOL J10508
FED HM LN PC POOL J11138
FED HM LN PC POOL J11372
FED HM LN PC POOL J12421
FED HM LN PC POOL J16296
FED HM LN PC POOL J16528
FED HM LN PC POOL J19150
FED HM LN PC POOL J20798
FED HM LN PC POOL J21273
FED HM LN PC POOL J25515
FED HM LN PC POOL J25516
FED HM LN PC POOL J25581
FED HM LN PC POOL J25582
FED HM LN PC POOL J25584
FED HM LN PC POOL J25677
FED HM LN PC POOL J25678
FED HM LN PC POOL J25680
FED HM LN PC POOL J27323
FED HM LN PC POOL J27497
FED HM LN PC POOL J27500
FED HM LN PC POOL J27629
FED HM LN PC POOL J27680
FED HM LN PC POOL J27793
FED HM LN PC POOL K39023
FED HM LN PC POOL Q00054
FED HM LN PC POOL Q00265
FED HM LN PC POOL Q00284
FED HM LN PC POOL Q00627
FED HM LN PC POOL Q00704
FED HM LN PC POOL Q01226
FED HM LN PC POOL Q01300
FED HM LN PC POOL Q01559
FED HM LN PC POOL Q01561
FED HM LN PC POOL Q01676
FED HM LN PC POOL Q01722
FED HM LN PC POOL Q01919
FED HM LN PC POOL Q01982
FED HM LN PC POOL Q02239
FED HM LN PC POOL Q02376
FED HM LN PC POOL Q02459
FED HM LN PC POOL Q02481
FED HM LN PC POOL Q02546
FED HM LN PC POOL Q02570
FED HM LN PC POOL Q02592
FED HM LN PC POOL Q02645
FED HM LN PC POOL Q02662
FED HM LN PC POOL Q02663
FED HM LN PC POOL Q02674
FED HM LN PC POOL Q02716
FED HM LN PC POOL Q02718
FED HM LN PC POOL Q02775
FED HM LN PC POOL Q02776
FED HM LN PC POOL Q02791
FED HM LN PC POOL Q02833
FED HM LN PC POOL Q02930
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Mortgage-Backed Securities

Rate Maturity Date

5.00
5.00
5.00
5.00
5.00
4.00
4.00
3.00
2.50
2.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
6.50
5.00
4.50
4.50
5.00
4.50
5.00
4.50
4.50
4.50
4.50
5.00
4.50
4.50
5.00
4.50
4.50
4.50
4.50
4.50
4.50
5.00
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50

06/01/19
08/01/19
11/01/24
12/01/24
06/01/25
08/01/26
08/01/26
05/01/27
10/01/27
12/01/27
09/01/28
09/01/28
09/01/28
09/01/28
09/01/28
09/01/28
09/01/28
09/01/28
02/01/29
02/01/29
03/01/29
03/01/29
03/01/29
03/01/29
01/01/48
04/01/41
04/01/41
04/01/41
05/01/41
05/01/41
06/01/41
06/01/36
06/01/41
06/01/41
06/01/41
07/01/41
07/01/41
07/01/41
07/01/41
08/01/41
08/01/41
07/01/41
08/01/41
08/01/41
08/01/41
08/01/41
08/01/41
08/01/41
08/01/41
08/01/36
08/01/36
08/01/41
08/01/41
08/01/41
08/01/41
08/01/41

Par Value
17,556
44,454
23,327
10,238

350,406
266,824
923,433
11,473,523
23,569,368
6,565,261
2,026,506
3,449,326
1,802,125
2,209,603
1,605,056
952,983
3,182,624
1,883,645
928,144
2,879,116
4,257,736
1,452,296
2,203,816
1,518,953
1,672,777
6,745
16,726,521
2,206,560
19,093
914,098
25,809
3,389,299
62,479
3,836,830
2,309,265
9,050,689
1,875,197
75,702
176,897
729,753
1,851,440
2,109,952
1,849,300
1,757,774
1,187,126
1,976,863
486,559
105,991
1,661,619
3,947,207
5,696,979
125,233
5,505,962
324,915
131,176
4,421,379

Book Value
18,067
45,720
24,639
10,656

370,245
278,482
963,779
12,051,356
24,442,206
6,805,117
2,104,305
3,581,749
1,871,062
2,293,520
1,666,897
989,963
3,304,370
1,956,219
965,970
2,995,626
4,431,337
1,511,510
2,293,672
1,580,886
1,711,573
7,140
17,968,049
2,383,495
20,211
979,312
27,762
3,638,439
66,867
4,144,636
2,453,086
9,850,245
2,009,063
81,853
190,286
789,064
1,983,652
2,260,577
1,981,359
1,883,297
1,283,611
2,213,798
526,104
114,498
1,780,275
4,187,216
6,043,382
135,411
6,025,910
348,117
139,351
4,696,929

Market Value
18,343
46,433
24,378
11,109

366,193
282,281
976,927
11,903,009
24,078,545
6,650,789
2,142,838
3,645,309
1,907,883
2,334,673
1,701,987
1,004,777
3,362,749
1,994,691
981,234
3,038,652
4,496,438
1,535,854
2,328,776
1,605,391
1,856,778
7,444
18,343,595
2,408,169
21,070
988,426
28,481
3,664,896
67,559
4,188,255
2,497,039
9,987,735
2,027,676
82,658
195,211
798,834
2,001,987
2,281,520
1,999,674
1,900,704
1,298,889
2,210,521
532,618
115,698
1,796,731
4,268,169
6,160,221
137,089
6,000,875
351,335
141,843
4,780,897



Security Name

FED HM LN PC POOL Q02982
FED HM LN PC POOL Q03009
FED HM LN PC POOL Q03039
FED HM LN PC POOL Q03089
FED HM LN PC POOL Q03090
FED HM LN PC POOL Q03147
FED HM LN PC POOL Q03227
FED HM LN PC POOL Q03232
FED HM LN PC POOL Q03240
FED HM LN PC POOL Q03447
FED HM LN PC POOL Q03457
FED HM LN PC POOL Q03526
FED HM LN PC POOL Q03550
FED HM LN PC POOL Q03580
FED HM LN PC POOL Q03643
FED HM LN PC POOL Q03645
FED HM LN PC POOL Q03686
FED HM LN PC POOL Q03779
FED HM LN PC POOL Q03805
FED HM LN PC POOL Q04049
FED HM LN PC POOL Q04141
FED HM LN PC POOL Q04220
FED HM LN PC POOL Q04296
FED HM LN PC POOL Q04368
FED HM LN PC POOL Q04441
FED HM LN PC POOL Q04442
FED HM LN PC POOL Q04448
FED HM LN PC POOL Q04643
FED HM LN PC POOL Q04660
FED HM LN PC POOL Q04663
FED HM LN PC POOL Q04741
FED HM LN PC POOL Q04789
FED HM LN PC POOL Q04941
FED HM LN PC POOL Q05316
FED HM LN PC POOL Q05451
FED HM LN PC POOL Q05535
FED HM LN PC POOL Q05599
FED HM LN PC POOL Q05711
FED HM LN PC POOL Q05717
FED HM LN PC POOL Q07114
FED HM LN PC POOL Q07221
FED HM LN PC POOL Q07479
FED HM LN PC POOL Q07480
FED HM LN PC POOL Q07863
FED HM LN PC POOL Q07990
FED HM LN PC POOL Q08126
FED HM LN PC POOL Q08305
FED HM LN PC POOL Q08311
FED HM LN PC POOL Q08837
FED HM LN PC POOL Q08862
FED HM LN PC POOL Q09396
FED HM LN PC POOL Q09426
FED HM LN PC POOL Q09716
FED HM LN PC POOL Q10004
FED HM LN PC POOL Q10056
FED HM LN PC POOL Q10062
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Mortgage-Backed Securities

Rate Maturity Date

5.00
4.50
4.50
4.50
4.50
5.00
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.00
4.00
4.50
5.00
5.00
4.50
5.00
4.50
4.50
4.50
4.50
4.00
3.50
4.00
4.50
3.50
3.50
3.50
3.50
4.00
4.00
3.50
4.50
3.50
4.00
3.50
3.50
3.50
4.00
4.00
3.50
4.50
3.50

08/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/41
10/01/41
09/01/36
10/01/41
07/01/41
10/01/41
10/01/41
10/01/41
10/01/41
11/01/41
11/01/41
11/01/41
11/01/41
11/01/41
11/01/41
11/01/41
11/01/41
11/01/41
11/01/41
12/01/41
12/01/41
01/01/42
01/01/42
01/01/42
01/01/42
01/01/42
04/01/42
04/01/42
04/01/42
04/01/42
04/01/42
04/01/42
05/01/42
05/01/42
05/01/42
06/01/42
06/01/42
07/01/42
07/01/42
07/01/42
08/01/42
08/01/42
07/01/42

Par Value
412,205
1,537,599
1,908,684
6,016,503
1,226,157
960,997
388,451
2,490,918
941,991
141,644
2,327,629
213,234
1,319,387
416,115
6,843,206
5,975,288
193,457
2,267,035
43,489,829
928,162
6,833,337
207,307
229,570
128,720
8,369,098
30,166,383
755,986
1,131,220
1,453,595
2,194,571
6,087,854
5,886,175
482,406
2,392,200
17,344,036
2,607,854
18,360,315
866,248
1,214,923
1,032,560
800,863
110,978
38,125,772
3,089,227
16,406,564
1,597,491
921,812
7,149,099
1,456,416
34,666
4,118,413
2,501,538
1,146,159
927,394
3,140,183
987,028

Book Value

461,609
1,662,598
2,050,452
6,458,078
1,325,837
1,076,180

416,199
2,668,851
1,017,614

148,971
2,514,493

228,466
1,413,634

445,362
7,399,650
6,406,171

207,058
2,408,273

46,202,027

994,483
7,321,609

221,882

248,008

135,772
8,992,201

32,048,313

844,618
1,263,845
1,570,345
2,451,865
6,540,151
6,300,101

516,338
2,521,692

18,314,310
2,570,740
19,594,954

935,855
1,197,632
1,092,952

847,704

109,397

40,848,985
3,336,254
16,163,961
1,752,878

979,670
7,706,683
1,544,743

36,695
4,368,251
2,686,949
1,237,887

983,669
3,445,834
1,056,665

Market Value

457,028
1,683,153
2,089,376
6,505,727
1,341,895
1,074,590

420,037
2,693,463
1,028,252

153,161
2,540,828

230,573
1,426,671

449,951
7,491,090
6,461,160

209,188
2,451,375

47,026,144
1,003,634
7,388,981

224,164

250,599

136,892
8,900,422

32,619,321

832,347
1,251,041
1,586,701
2,437,791
6,582,879
6,364,802

521,632
2,586,719

18,374,636
2,698,207
19,525,946

945,502
1,253,883
1,066,687

825,763

114,445

40,391,243
3,269,178
16,918,816
1,728,123

951,430
7,598,650
1,503,271

35,736
4,250,920
2,658,852
1,212,930

957,232
3,396,965
1,017,870



Security Name

FED HM LN PC POOL Q10323
FED HM LN PC POOL Q10333
FED HM LN PC POOL Q10397
FED HM LN PC POOL Q10547
FED HM LN PC POOL Q10667
FED HM LN PC POOL Q10670
FED HM LN PC POOL Q10971
FED HM LN PC POOL Q11005
FED HM LN PC POOL Q11103
FED HM LN PC POOL Q11207
FED HM LN PC POOL Q11420
FED HM LN PC POOL Q11552
FED HM LN PC POOL Q11766
FED HM LN PC POOL Q12191
FED HM LN PC POOL Q12211
FED HM LN PC POOL Q12276
FED HM LN PC POOL Q12434
FED HM LN PC POOL Q12583
FED HM LN PC POOL Q12797
FED HM LN PC POOL Q12858
FED HM LN PC POOL Q13268
FED HM LN PC POOL Q13756
FED HM LN PC POOL Q13879
FED HM LN PC POOL Q13973
FED HM LN PC POOL Q14010
FED HM LN PC POOL Q14023
FED HM LN PC POOL Q14561
FED HM LN PC POOL Q14672
FED HM LN PC POOL Q14864
FED HM LN PC POOL Q14907
FED HM LN PC POOL Q14933
FED HM LN PC POOL Q15105
FED HM LN PC POOL Q15223
FED HM LN PC POOL Q15287
FED HM LN PC POOL Q15499
FED HM LN PC POOL Q15869
FED HM LN PC POOL Q16037
FED HM LN PC POOL Q16336
FED HM LN PC POOL Q16644
FED HM LN PC POOL Q16849
FED HM LN PC POOL Q16982
FED HM LN PC POOL Q17192
FED HM LN PC POOL Q17550
FED HM LN PC POOL Q17572
FED HM LN PC POOL Q17648
FED HM LN PC POOL Q18134
FED HM LN PC POOL Q18479
FED HM LN PC POOL Q18499
FED HM LN PC POOL Q19289
FED HM LN PC POOL Q19795
FED HM LN PC POOL Q20131
FED HM LN PC POOL Q22089
FED HM LN PC POOL Q22593
FED HM LN PC POOL Q22663
FED HM LN PC POOL Q23277
FED HM LN PC POOL Q23332
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Mortgage-Backed Securities

Rate Maturity Date

3.50
3.50
4.50
3.50
3.50
4.00
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
4.50
4.50
3.50
3.00
3.50
3.50
3.50
3.50
3.50
3.50
3.00
3.50
3.50
3.50
3.50
3.50
3.00
3.50
3.50
4.00
3.50
3.50
3.50
3.50
3.50
3.50
4.00
4.00
4.00
4.00
3.50
4.00
4.00
4.00
4.00
4.00

08/01/42
08/01/42
08/01/42
08/01/42
08/01/42
08/01/42
09/01/42
09/01/42
09/01/42
09/01/42
09/01/42
10/01/42
10/01/42
10/01/42
10/01/42
10/01/42
11/01/42
11/01/42
11/01/42
11/01/42
10/01/42
10/01/42
12/01/42
12/01/42
12/01/42
12/01/42
01/01/43
01/01/43
01/01/43
01/01/43
01/01/43
02/01/43
02/01/43
01/01/43
02/01/43
02/01/43
03/01/43
03/01/43
03/01/43
04/01/43
04/01/43
04/01/43
04/01/43
04/01/43
04/01/43
05/01/43
05/01/43
05/01/43
06/01/43
07/01/43
07/01/43
10/01/43
10/01/43
10/01/43
12/01/43
12/01/43

Par Value
26,953
23,991

1,456,192

995,292
1,715,456
964,740
2,660,901
14,837,265

1,238,871

1,700,942
26,289

919,719
911,840

1,023,001
51,368

5,884,229

766,684

1,089,380

961,534

1,209,185

2,082,761

1,285,569

2,000,601
33,507

3,085,779

737,236

3,842,411

2,892,540
32,770

1,980,846

11,113,340
3,212,869
2,631,499

873,215
6,327,411
886,041
339,969
4,819,641
37,198

3,689,060

7,620,408

6,541,372

2,342,157

5,337,748
29,700

13,735,408
3,515,168
4,532,417
3,278,032
4,053,184

10,002

6,771,017

13,612,841

943,114
1,766,277
3,450,379

Book Value

26,569
23,649
1,564,503
1,055,687
1,836,520
1,041,970
2,655,395
14,806,563
1,328,291
1,797,883
25,914
986,120
976,226
1,094,256
50,635
6,289,277
820,100
1,165,279
1,030,973
1,206,682
2,285,579
1,376,208
2,140,881
33,345
3,279,882
789,037
4,102,053
2,886,551
32,302
2,114,697
10,712,280
3,206,215
2,809,355
871,407
6,664,433
873,401
326,242
5,076,408
36,667
3,841,340
8,090,064
6,864,587
2,476,735
5,698,665
29,268
14,564,665
3,660,286
4,719,531
3,413,376
4,230,935
9,859
7,068,104
14,272,465
982,071
1,839,254
3,592,937

Market Value
27,795
24,709

1,589,918
1,027,315
1,766,765
1,025,408
2,743,007
15,295,092
1,278,732
1,753,427
27,110
949,309
940,328
1,056,170
52,973
6,065,796
791,417
1,124,431
992,468
1,246,496
2,253,075
1,390,693
2,064,974
33,407
3,180,995
761,022
3,970,887
2,981,794
33,781
2,046,402
11,065,127
3,308,015
2,719,473
900,159
6,514,791
913,550
339,034
4,962,370
38,300
3,900,129
7,867,424
6,735,089
2,411,517
5,497,400
30,580
14,142,168
3,716,288
4,791,739
3,465,584
4,285,086
10,298
7,158,420
14,391,698
997,074
1,867,334
3,647,791



Security Name

FED HM LN PC POOL Q23341

FED HM LN PC POOL Q23355

FED HM LN PC POOL Q24189

FED HM LN PC POOL Q24519

FED HM LN PC POOL Q24521

FED HM LN PC POOL Q24754

FED HM LN PC POOL Q25223

FED HM LN PC POOL Q26024

FED HM LN PC POOL Q28488

FED HM LN PC POOL Q29009

FED HM LN PC POOL Q29974

FED HM LN PC POOL Q30380

FHLMC GNMA

FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC MULTIFAMILY STRUCTURED P
FHLMC TBA 30 YR 3

FHLMC TBA 30 YR 3

FHLMC TBA 30 YR 3.5

FHLMC TBA 30 YR 3.5

FHLMC TBA 30 YR 3.5

FIRST HORIZON ALTERNATIVE MORT
FIRST HORIZON MORTGAGE PASS TH
FNMA POOL 041409

FNMA POOL 041474

FNMA POOL 042529

FNMA POOL 042756

FNMA POOL 043182

FNMA POOL 044005

FNMA POOL 044006

FNMA POOL 045293

FNMA POOL 048460

FNMA POOL 049671

FNMA POOL 050639

FNMA POOL 050656

FNMA POOL 050775

FNMA POOL 050996

FNMA POOL 052088

FNMA POOL 124422

FNMA POOL 136053

FNMA POOL 141082

FNMA POOL 152777

FNMA POOL 168119

FNMA POOL 172579

FNMA POOL 180403

FNMA POOL 185180

FNMA POOL 186360

FNMA POOL 219890

FNMA POOL 235014

FNMA POOL 250549
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Mortgage-Backed Securities

Rate Maturity Date

4.00 11/01/43
4.00 11/01/43
4.00 01/01/39
4.00 01/01/44
4.00 01/01/44
4.00 02/01/39
4.00 03/01/39
4.00 05/01/39
3.50 09/01/44
4.00 10/01/39
4.00 11/01/39
4.00 12/01/39
7.00 03/25/24
1.50 11/25/19
0.85 03/25/20
1.31 01/25/21
1.78 04/25/17
2.20 05/25/18
1.83 07/25/19
3.33 02/25/42
1.73 08/25/16
4.78 11/25/44
3.00 07/14/45
3.00 08/13/45
3.50 07/14/45
3.50 08/13/45
3.50 09/14/45
2.19 11/25/36
2.06 11/25/36
7.50 02/01/17
7.50 04/01/17
7.50 03/01/17
7.50 03/01/17
7.50 05/01/17
7.50 04/01/17
7.50 05/01/17
7.50 03/01/17
7.50 06/01/17
7.50 06/01/17
7.50 09/01/22
7.50 11/01/22
7.50 08/01/23
7.50 02/01/24
7.50 07/01/17
7.50 08/01/22
8.50 10/01/21
8.50 11/01/21
7.50 03/01/22
8.50 05/01/22
8.50 06/01/22
8.50 05/01/20
7.50 04/01/21
8.50 05/01/20
7.50 07/01/19
7.50 09/01/23
6.00 04/01/26

Par Value
2,095,103
985,304
3,104,366
1,466,804
2,727,639
1,373,572
1,731,697
2,233,668
6,926,374
1,932,891
1,602,490
2,070,461
180,023
126,740,899
113,360,333
88,515,523
73,257,261
61,737,245
50,063,249
43,428,837
33,840,448
8,734,022
238,858,605
311,240,000
963,878,914
386,034,108
48,254,264
2,524,402
802,426
845
332
375
3,352
7,903
4,570
2,810
9,089
14,125
16,538
5,203
764
3,338
743
9,202
564
63,092
32,742
3,633
30,374
13,377
15,214
2,206
24,045
8,603
13,917
272,773

Book Value
2,181,656
1,026,009
3,316,777
1,527,415
2,840,349
1,467,562
1,850,198
2,386,537
7,332,332
2,065,211
1,712,197
2,212,214

182,355
9,169,534
4,724,519
5,557,992
4,235,002

14,937,957
4,737,635
8,775,405
1,975,775
2,427,316

240,702,068
306,474,137
999,807,139
395,127,021

49,241,968

2,523,352

802,907
852
336
378
3,381
7,979
4,611
2,837
9,170
14,267
16,702
5,361
788
3,447
766
9,298
581
66,366
33,361
3,738
30,832
13,616
15,418
2,265
24,540
8,779
14,376
297,369

Market Value
2,214,973
1,041,678
3,282,597
1,551,018
2,884,241
1,452,433
1,831,119
2,361,910
7,155,938
2,043,864
1,694,494
2,189,333

202,882
6,217,402
3,209,458
4,773,642
1,505,217
3,174,838
2,848,198
7,234,767

413,530
1,918,996

237,431,042

308,613,881

991,590,433

396,099,647

49,372,971
1,986,073
689,581
847

336

376
3,363
7,928
4,585
2,840
9,119
14,276
16,728
5,913
867
3,871
827
9,232
617
66,954
33,568
3,687
31,065
13,549
15,409
2,213
24,500
8,632
13,966
311,593



Security Name

FNMA POOL 250685
FNMA POOL 251522
FNMA POOL 254198
FNMA POOL 254229
FNMA POOL 254305
FNMA POOL 254740
FNMA POOL 254763
FNMA POOL 254981
FNMA POOL 254984
FNMA POOL 254998
FNMA POOL 255070
FNMA POOL 255216
FNMA POOL 255217
FNMA POOL 255267
FNMA POOL 255311
FNMA POOL 255364
FNMA POOL 255835
FNMA POOL 255898
FNMA POOL 255950
FNMA POOL 256167
FNMA POOL 256209
FNMA POOL 256224
FNMA POOL 256245
FNMA POOL 256266
FNMA POOL 256393
FNMA POOL 256458
FNMA POOL 256502
FNMA POOL 256560
FNMA POOL 256672
FNMA POOL 256683
FNMA POOL 256719
FNMA POOL 256749
FNMA POOL 256807
FNMA POOL 256848
FNMA POOL 256869
FNMA POOL 256887
FNMA POOL 256947
FNMA POOL 256956
FNMA POOL 256981
FNMA POOL 257009
FNMA POOL 257020
FNMA POOL 257043
FNMA POOL 257047
FNMA POOL 257062
FNMA POOL 257068
FNMA POOL 257079
FNMA POOL 257081
FNMA POOL 257100
FNMA POOL 257126
FNMA POOL 257150
FNMA POOL 257193
FNMA POOL 257199
FNMA POOL 257230
FNMA POOL 257252
FNMA POOL 257325
FNMA POOL 257353

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00 06/01/26
7.00 01/01/18
6.00 02/01/32
6.50 02/01/22
6.50 05/01/22
6.00 03/01/33
6.00 05/01/23
6.00 11/01/33
6.00 12/01/33
4.50 11/01/23
6.00 01/01/34
5.00 05/01/19
4.50 04/01/24
6.00 06/01/34
6.00 07/01/34
6.00 09/01/34
4.50 07/01/15
5.00 10/01/35
6.00 09/01/15
4.50 03/01/21
4.50 04/01/21
5.50 04/01/16
4.50 04/01/21
6.00 05/01/16
6.00 09/01/36
5.50 10/01/16
6.00 11/01/16
6.00 01/01/17
5.00 04/01/37
6.00 03/01/17
5.50 05/01/17
6.00 06/01/37
5.50 07/01/17
5.50 08/01/17
6.00 08/01/17
5.50 09/01/22
5.50 10/01/17
5.00 10/01/37
5.50 11/01/17
6.00 12/01/22
5.50 12/01/17
6.00 01/01/38
5.50 01/01/28
5.00 01/01/38
5.50 01/01/18
5.50 01/01/23
4.50 01/01/23
5.50 01/01/18
6.00 03/01/28
5.50 03/01/18
5.50 04/01/18
4.00 05/01/18
5.00 06/01/38
6.00 06/01/28
5.50 08/01/28
5.50 08/01/18

Par Value
248,862
620
15,838
394
379
373,637
27,544
3,943
84,023
11,375
17,947
13,260
44,404
71,658
262,234
21,311
11
9,666
903
12,740
7,804
1,032
133,074
5,951
6,727
10,150
2,936
245,039
3,800
78,177
39,583
9,106
52,716
41,443
426,925
4,602
37,531
27,575
2,398
16,425
6,877
1,491
267,613
8,245
240,151
14,803
71,308
119,018
115,941
7,703
117,032
60,123
4,983
155,516
198,378
16,772

Book Value
271,393
629
17,374
397
381
410,389
29,677
4,000
92,348
11,898
18,208
13,836
46,474
78,803
288,403
21,633
12
10,343
906
12,548
7,685
1,043
138,923
6,042
7,331
10,324
3,001
250,911
4,057
80,191
40,478
9,928
53,983
42,468
439,720
4,875
38,509
29,444
2,462
17,447
7,064
1,628
288,905
8,804
246,848
14,815
74,635
122,337
125,550
7,927
120,493
62,881
5,337
168,454
214,281
17,303

Market Value
282,266
647
18,198
453
435
429,417
31,402
4,532
96,566
12,297
20,626
13,982
48,005
82,301
301,185
24,477
11
10,681
903
13,278
8,193
1,043
139,643
6,033
7,635
10,362
3,005
251,692
4,195
80,549
40,827
10,334
54,511
42,839
444,387
4,957
38,899
30,439
2,490
18,246
7,152
1,692
300,143
9,101
250,509
16,046
76,046
124,255
131,461
8,039
122,269
63,022
5,499
176,335
222,480
17,607



Security Name

FNMA POOL 257369
FNMA POOL 257372
FNMA POOL 257452
FNMA POOL 257500
FNMA POOL 257568
FNMA POOL 276644
FNMA POOL 303821
FNMA POOL 310098
FNMA POOL 323541
FNMA POOL 323881
FNMA POOL 333499
FNMA POOL 333641
FNMA POOL 335973
FNMA POOL 336931
FNMA POOL 339013
FNMA POOL 339175
FNMA POOL 339832
FNMA POOL 340365
FNMA POOL 344824
FNMA POOL 345830
FNMA POOL 346285
FNMA POOL 353235
FNMA POOL 357263
FNMA POOL 357420
FNMA POOL 357604
FNMA POOL 357641
FNMA POOL 357746
FNMA POOL 357778
FNMA POOL 368933
FNMA POOL 373903
FNMA POOL 413965
FNMA POOL 414516
FNMA POOL 422975
FNMA POOL 428297
FNMA POOL 429000
FNMA POOL 429994
FNMA POOL 440694
FNMA POOL 449218
FNMA POOL 450835
FNMA POOL 452481
FNMA POOL 453107
FNMA POOL 453862
FNMA POOL 456078
FNMA POOL 481451
FNMA POOL 481570
FNMA POOL 481623
FNMA POOL 481892
FNMA POOL 486203
FNMA POOL 511831
FNMA POOL 535672
FNMA POOL 535844
FNMA POOL 535899
FNMA POOL 545993
FNMA POOL 555178
FNMA POOL 555376
FNMA POOL 555417

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.50
6.00
6.00
6.00
6.00
7.50
6.50
4.50
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
5.00
6.00
5.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
4.50
6.00

09/01/18
09/01/28
11/01/28
11/01/28
01/01/19
06/01/24
03/01/16
06/01/36
02/01/29
07/01/29
11/01/25
02/01/26
02/01/26
02/01/26
03/01/26
03/01/26
03/01/26
03/01/26
05/01/26
05/01/26
05/01/26
12/01/23
09/01/32
08/01/18
08/01/34
11/01/34
04/01/35
05/01/35
03/01/25
06/01/24
04/01/28
03/01/28
04/01/28
05/01/28
06/01/28
06/01/28
11/01/18
01/01/29
12/01/28
11/01/28
01/01/29
12/01/28
12/01/28
02/01/29
02/01/29
01/01/29
02/01/29
02/01/29
08/01/16
01/01/16
04/01/16
04/01/31
11/01/32
01/01/33
04/01/18
05/01/33

Par Value
1,862
78,147
25,401
132,632
63,468
2,051
143
371,324
210,048
186,075
42,208
48,710
2,669
26,821
20,854
83,924
111,061
29,997
24,055
3,346
1,122
23,312
146,962
63,184
60,881
3,351,035
9,714
3,676
13,570
51,400
9,907
32,806
11,892
22,495
3,515
3,449
8,223
116,626
28,316
11,738
450
50,249
9,666
86,153
41,317
279,555
69,395
50,247
18,058
165
377
3,969
51,624
6,623
32,572
2,030

Book Value
1,922
84,672
27,526
143,733
66,049
2,116
143
394,467
229,594
203,504
43,000
53,040
2,909
29,230
22,712
91,475
121,054
32,696
26,206
3,645
1,223
25,006
161,319
63,048
61,775
3,592,470
10,690
4,044
14,598
55,572
10,815
35,811
12,982
24,562
3,838
3,766
8,269
127,464
28,850
12,825
454
54,912
10,563
94,188
45,171
305,533
75,867
50,695
18,366
166
382
4,350
56,676
7,272
33,578
2,230

Market Value

1,954
88,595
28,797

150,391
67,439
2,271
164
402,824
240,731
213,252
47,843
55,236

3,026
30,407
23,643
96,125

125,910
34,011
27,271

3,793

1,272
26,429

168,856
66,288
69,923

3,710,174
11,157

4,181
15,391
58,273
11,233
37,215
13,487
25,509

3,985

3,910

9,323

132,258
32,104
13,453

515
57,286
11,083
99,479
47,377

320,557
78,723
57,623
18,152

165
380

4,535
59,315

7,609
34,029

2,332



Security Name

FNMA POOL 589083
FNMA POOL 589085
FNMA POOL 589115
FNMA POOL 589148
FNMA POOL 604593
FNMA POOL 605535
FNMA POOL 622890
FNMA POOL 625146
FNMA POOL 626898
FNMA POOL 626903
FNMA POOL 626904
FNMA POOL 626907
FNMA POOL 626935
FNMA POOL 626987
FNMA POOL 627002
FNMA POOL 630176
FNMA POOL 635141
FNMA POOL 641452
FNMA POOL 657009
FNMA POOL 657023
FNMA POOL 660677
FNMA POOL 663224
FNMA POOL 664020
FNMA POOL 666501
FNMA POOL 666637
FNMA POOL 666780
FNMA POOL 670401
FNMA POOL 671872
FNMA POOL 678122
FNMA POOL 678914
FNMA POOL 679539
FNMA POOL 682302
FNMA POOL 682321
FNMA POOL 682322
FNMA POOL 682337
FNMA POOL 682360
FNMA POOL 682403
FNMA POOL 682411
FNMA POOL 682412
FNMA POOL 682418
FNMA POOL 682420
FNMA POOL 682427
FNMA POOL 682429
FNMA POOL 682438
FNMA POOL 682467
FNMA POOL 682476
FNMA POOL 684025
FNMA POOL 685091
FNMA POOL 686225
FNMA POOL 686360
FNMA POOL 689004
FNMA POOL 693856
FNMA POOL 701202
FNMA POOL 702039
FNMA POOL 703926
FNMA POOL 707281

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00
6.50
6.00
5.00
6.00
6.50
6.00
6.00
5.00
4.50
5.00
5.00
6.00
6.50
6.50
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
4.50
6.00
5.00
6.00
6.00
5.50
6.00
6.00
6.00
6.00
6.00

10/01/31
09/01/31
09/01/16
02/01/17
09/01/31
08/01/31
01/01/32
02/01/32
10/01/17
11/01/17
11/01/17
11/01/17
01/01/32
05/01/32
07/01/32
02/01/32
07/01/32
06/01/32
09/01/32
09/01/32
10/01/32
10/01/32
03/01/33
11/01/32
11/01/32
11/01/32
06/01/32
12/01/32
01/01/33
01/01/33
03/01/33
07/01/33
08/01/33
08/01/33
09/01/33
09/01/33
03/01/18
05/01/18
04/01/18
05/01/18
05/01/18
06/01/18
06/01/18
07/01/18
10/01/18
11/01/18
02/01/33
06/01/19
02/01/33
03/01/33
04/01/18
03/01/33
04/01/33
05/01/33
04/01/33
05/01/33

Par Value
216,451
98,550
4,729
24,831
13,272
200,607
2,825
26,377
58,850
11,550
25,653
1,337
137,485
66,464
152,059
28,451
58,147
12,606
47,151
83,054
15,109
12,654
24,960
143,927
25,055
83,929
12,123
215,010
29,700
13,534
79,533
955,929
2,120,157
150,651
2,409,171
135,195
350,459
139,467
154,017
254,035
175,747
218,668
302,454
118,667
105,875
134,359
12,321
37,960
110,569
10,238
2,185
1,805
98,980
24,608
120,872
226,008

Book Value
237,308
110,664

4,814
25,505
14,552

206,149

3,099
28,937
60,830
11,921
26,535

1,383

150,765
74,685
170,897
31,213
58,967
13,835
51,734
91,125
16,587
12,883
27,415
158,012
25,410
92,143
13,304
236,070
32,612
13,732
87,356
1,015,112
2,251,508
159,985
2,558,529
143,576
362,261
144,316
159,291
262,868
181,858
226,388
313,132
122,916
109,820
139,428
12,502
39,625
121,436
11,245
2,269
1,832
108,724
27,032
132,772
248,277

Market Value

245,674
113,176
4,738
25,994
15,254
214,782
3,207
30,306
61,710
12,028
26,854
1,399
156,082
76,328
174,627
32,301
66,809
14,484
53,493
94,201
17,360
14,393
28,321
165,368
28,787
96,433
13,929
247,041
34,125
15,358
91,406
1,037,611
2,301,319
163,524
2,615,028
146,747
365,003
145,298
160,424
264,601
183,067
228,444
315,976
123,972
110,298
139,967
14,161
40,026
127,075
11,766
2,247
2,075
113,756
28,150
138,917
259,749



Security Name

FNMA POOL 720001
FNMA POOL 721130
FNMA POOL 725027
FNMA POOL 725237
FNMA POOL 725247
FNMA POOL 725648
FNMA POOL 725690
FNMA POOL 725703
FNMA POOL 725876
FNMA POOL 725934
FNMA POOL 725938
FNMA POOL 730570
FNMA POOL 733462
FNMA POOL 733868
FNMA POOL 735036
FNMA POOL 735061
FNMA POOL 735271
FNMA POOL 735288
FNMA POOL 735502
FNMA POOL 735503
FNMA POOL 735580
FNMA POOL 735669
FNMA POOL 735676
FNMA POOL 735894
FNMA POOL 737087
FNMA POOL 738347
FNMA POOL 738492
FNMA POOL 741388
FNMA POOL 741858
FNMA POOL 742265
FNMA POOL 743045
FNMA POOL 743466
FNMA POOL 745230
FNMA POOL 745736
FNMA POOL 745755
FNMA POOL 746083
FNMA POOL 746285
FNMA POOL 747330
FNMA POOL 747417
FNMA POOL 747859
FNMA POOL 747861
FNMA POOL 748422
FNMA POOL 748807
FNMA POOL 749047
FNMA POOL 750502
FNMA POOL 753098
FNMA POOL 754140
FNMA POOL 756798
FNMA POOL 757257
FNMA POOL 757266
FNMA POOL 757270
FNMA POOL 757282
FNMA POOL 757290
FNMA POOL 757293
FNMA POOL 757305
FNMA POOL 757312

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00 06/01/33
6.00 08/01/34
5.00 11/01/33
6.00 03/01/34
6.00 05/01/18
5.00 07/01/19
6.00 08/01/34
6.00 08/01/34
5.00 10/01/19
5.00 11/01/19
6.00 11/01/34
6.00 08/01/33
6.00 08/01/33
6.00 12/01/32
5.50 12/01/34
6.00 11/01/34
6.00 01/01/35
5.00 03/01/35
6.00 04/01/35
6.00 04/01/35
5.00 06/01/35
5.00 04/01/35
5.00 07/01/35
5.50 09/01/35
5.00 07/01/19
6.00 08/01/33
6.00 10/01/33
6.00 09/01/33
6.00 09/01/33
6.00 11/01/33
6.00 10/01/33
6.00 10/01/33
6.00 05/01/35
5.50 12/01/35
5.00 12/01/35
5.00 06/01/19
5.00 10/01/18
6.00 10/01/33
6.00 10/01/33
5.00 07/01/19
5.00 06/01/19
6.00 08/01/33
6.00 12/01/33
6.00 10/01/33
6.00 12/01/33
6.00 12/01/33
6.00 12/01/33
6.00 11/01/33
5.50 10/01/34
5.50 10/01/34
4.50 01/01/19
4.50 02/01/19
4.50 02/01/19
4.50 05/01/19
4.50 10/01/19
5.00 09/01/19

Par Value
87,886
5,339
16,022,125
17,355
19,130
33,088
2,447,998
50,216
827,777
407,717
62,485
17,252
115,833
23,028
31,003,861
16,643
98,910
547,806
2,508,877
8,241,248
715,069
56,923,580
16,670,503
54,066
24,748
7,381
47,795
21,833
21,491
61,230
1,403
221,638
22,638
84,431
538,790
7,617
609,960
51,271
170,637
60,243
3,952
33,697
537,635
17,564
111,079
107,511
37,443
116,376
529,357
2,026,006
215,602
102,965
89,438
155,056
211,692
58,430

Book Value
96,553
5,872
17,685,488
19,076
19,822
34,555
2,692,475
50,974
865,568
426,506
63,426
18,956
127,274
23,356
33,624,143
16,895
108,824
587,409
2,760,866
9,068,988
766,716
60,986,458
17,882,066
58,664
25,845
8,110
48,486
23,992
21,801
67,293
1,542
243,565
24,698
91,620
577,862
7,951
633,721
56,343
187,519
62,914
4,126
37,025
590,910
19,301
122,086
118,165
41,153
127,899
574,043
2,197,031
223,927
107,055
92,990
161,400
220,751
61,190

Market Value
101,007
6,132
17,768,381
19,946
19,782
34,889
2,811,605
57,675
872,827
429,906
71,766
19,582
133,125
26,459
34,989,121
19,115
113,601
606,516
2,881,528
9,465,343
791,704
63,024,236
18,457,127
60,849
26,095
8,370
54,930
24,800
24,699
70,371
1,613
252,321
26,001
95,023
596,534
8,031
639,921
58,925
196,111
63,791
4,167
38,727
617,897
20,186
127,662
123,561
43,032
131,989
597,401
2,286,430
225,241
107,299
93,182
161,542
220,592
61,165



Security Name

FNMA POOL 757317
FNMA POOL 757322
FNMA POOL 757325
FNMA POOL 757333
FNMA POOL 757340
FNMA POOL 757748
FNMA POOL 759001
FNMA POOL 759090
FNMA POOL 759282
FNMA POOL 761385
FNMA POOL 761410
FNMA POOL 762356
FNMA POOL 762875
FNMA POOL 763857
FNMA POOL 766664
FNMA POOL 767402
FNMA POOL 769017
FNMA POOL 769983
FNMA POOL 770877
FNMA POOL 772217
FNMA POOL 772241
FNMA POOL 772540
FNMA POOL 772688
FNMA POOL 773133
FNMA POOL 773185
FNMA POOL 773490
FNMA POOL 773531
FNMA POOL 774940
FNMA POOL 774944
FNMA POOL 775342
FNMA POOL 775689
FNMA POOL 775728
FNMA POOL 775893
FNMA POOL 776107
FNMA POOL 776108
FNMA POOL 776110
FNMA POOL 776119
FNMA POOL 776436
FNMA POOL 776798
FNMA POOL 776837
FNMA POOL 777146
FNMA POOL 777226
FNMA POOL 777504
FNMA POOL 777516
FNMA POOL 777519
FNMA POOL 777523
FNMA POOL 777525
FNMA POOL 777527
FNMA POOL 777530
FNMA POOL 777536
FNMA POOL 778343
FNMA POOL 778531
FNMA POOL 779341
FNMA POOL 779451
FNMA POOL 779554
FNMA POOL 780334

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

4.50 12/01/19
4.50 01/01/20
4.50 02/01/20
4.50 04/01/20
5.00 06/01/20
6.00 09/01/34
6.00 01/01/34
6.00 01/01/34
6.00 01/01/34
5.50 01/01/19
5.00 05/01/19
5.00 05/01/19
6.00 09/01/33
6.00 02/01/34
5.00 03/01/19
6.00 01/01/34
6.00 12/01/31
5.00 03/01/19
5.00 04/01/19
5.00 07/01/19
5.00 06/01/19
6.00 04/01/34
5.00 06/01/19
6.00 06/01/34
5.00 06/01/19
5.00 08/01/19
4.50 04/01/19
5.00 04/01/19
5.00 04/01/19
5.00 05/01/19
5.00 05/01/19
5.00 05/01/19
5.00 06/01/19
5.00 06/01/19
5.00 06/01/19
5.00 06/01/19
5.00 07/01/19
5.00 06/01/19
6.00 08/01/34
6.00 09/01/34
5.00 07/01/19
5.00 06/01/19
6.00 08/01/34
5.00 06/01/19
5.00 06/01/19
5.00 06/01/19
5.00 07/01/19
5.00 07/01/19
5.00 07/01/19
5.00 09/01/19
5.00 06/01/19
5.00 06/01/19
5.00 06/01/19
6.00 06/01/34
5.00 06/01/19
5.00 06/01/19

Par Value
320,529
109,059

37,807
250,359
292,562

3,635

39,568

26,142

12,800

6,416

12,417

32,304
105,560

16,293

1,228

44,790

11,901

16,669

697

15,624

93,348

30,666

4,725
38,314
1,479
8,946
884
6,340
2,525
2,210

48,943

63,972

64,863

4,733
14,069
7,163

13,923

73,717

10,423

36,003

1,524

68,854

64,152

10,997

39,078

2,906
35,317
727

37,185

47,293

47,299

24,002

5,597

32,558

14,162

86,492

Book Value
334,466
113,838

39,504
261,758
307,561

3,999

43,492

26,522

14,070

6,634

12,956

33,706
115,995

17,910

1,280

45,458

13,055

16,701

698

15,657

97,443

33,720

4,932
42,135
1,482
8,965
877
6,612
2,633
2,306

49,042

66,748

67,709

4,940
14,686
7,477

14,540

76,951

10,580

39,602

1,592

71,875

70,559

11,479

40,792

3,033
36,882
729

37,263

49,433

49,374

25,055

5,843

35,805

14,783

90,287

Market Value
334,545
113,659

39,398
260,995
309,982

4,175

45,359

30,044

14,711

6,660

13,093

34,062
121,319

18,655

1,295

51,442

13,498

17,576

730

16,474

98,428

34,767

4,946
44,005
1,559
9,432
924
6,672
2,662
2,330

51,606

67,453

68,393

4,954
14,728
7,498

14,575

77,729

11,971

41,351

1,607

72,601

73,681

11,512

40,907

3,042
36,970
761

38,925

49,867

49,513

25,308

5,902

37,394

14,933

91,199



Security Name

FNMA POOL 780343
FNMA POOL 780494
FNMA POOL 780521
FNMA POOL 780570
FNMA POOL 780661
FNMA POOL 781291
FNMA POOL 781662
FNMA POOL 781752
FNMA POOL 781753
FNMA POOL 781776
FNMA POOL 782359
FNMA POOL 782528
FNMA POOL 782597
FNMA POOL 782605
FNMA POOL 782609
FNMA POOL 782827
FNMA POOL 782828
FNMA POOL 783937
FNMA POOL 784036
FNMA POOL 784213
FNMA POOL 784326
FNMA POOL 785121
FNMA POOL 785236
FNMA POOL 785263
FNMA POOL 785264
FNMA POOL 785265
FNMA POOL 785786
FNMA POOL 785819
FNMA POOL 785821
FNMA POOL 785931
FNMA POOL 786090
FNMA POOL 786296
FNMA POOL 786957
FNMA POOL 787591
FNMA POOL 787864
FNMA POOL 787925
FNMA POOL 787992
FNMA POOL 788045
FNMA POOL 788049
FNMA POOL 788121
FNMA POOL 788251
FNMA POOL 788497
FNMA POOL 789005
FNMA POOL 789019
FNMA POOL 789038
FNMA POOL 789125
FNMA POOL 789249
FNMA POOL 789254
FNMA POOL 789430
FNMA POOL 789490
FNMA POOL 789514
FNMA POOL 789711
FNMA POOL 789712
FNMA POOL 789716
FNMA POOL 789722
FNMA POOL 789798

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.00
5.00
5.00
5.00
5.00
5.00
6.00
6.00
6.00
6.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
6.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
4.50
5.00
5.00
6.00
5.00
5.00
5.00
6.00
6.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
6.00
6.00
5.00
5.00
5.00
6.00
6.00
6.00
6.00
6.00

07/01/19
07/01/19
07/01/19
07/01/19
06/01/19
07/01/19
02/01/35
09/01/34
09/01/34
10/01/34
05/01/19
06/01/19
06/01/19
07/01/19
06/01/19
07/01/19
07/01/19
07/01/19
06/01/19
06/01/19
11/01/34
07/01/19
06/01/19
07/01/19
07/01/19
07/01/19
11/01/19
07/01/19
07/01/19
07/01/19
07/01/19
07/01/19
08/01/19
08/01/34
06/01/19
06/01/19
08/01/19
09/01/34
10/01/34
07/01/19
07/01/19
07/01/19
08/01/19
07/01/19
08/01/19
07/01/19
10/01/34
10/01/34
07/01/19
07/01/19
05/01/19
09/01/34
09/01/34
09/01/34
09/01/34
08/01/34

Par Value
1,648
4,766

51,813
1,528
4,167

17,229
3,908
1,592

19,049

26,180

52,096

14,712

19,718

62,349

35,433

19,013

69,007
6,705

68,149
1,494
3,089

55,992

56,229
7,915

64,942

17,534

20,983

10,454
1,652

18,912

27,732

39,505

40,437

38,968

48,151

29,832

48,206
9,027

115,234
2,061

40,586

66,460
1,861
3,466

34,643

52,809

76,989

109,551
2,669
4,520

81,285
3,376
2,367

28,812

76,934

30,121

Book Value
1,721
4,977

54,110
1,531
4,349

17,993
4,298
1,751

20,953

26,566

52,203

15,357

20,583

65,113

36,988

19,053

72,066
7,002

71,139
1,559
3,398

58,473

58,696
8,266

67,820

18,311

21,030

10,918
1,725

19,750

27,712

41,256

42,248

42,859

50,263

31,141

50,365
9,929

126,759
2,153

42,385

69,406
1,945
3,620

36,195

55,150

84,689

120,316
2,788
4,721

84,813
3,427
2,402

31,692

84,623

33,129

Market Value

1,725
4,989
54,633
1,600
4,362
18,036
4,445
1,828
21,878
30,069
55,202
15,480
20,791
65,742
37,361
20,047
72,763
7,019
71,858
1,575
3,548
59,039
59,289
8,346
68,476
18,489
22,125
11,023
1,729
20,011
28,983
41,655
42,638
44,756
50,482
31,228
50,830
10,368
132,350
2,174
42,795
70,077
1,962
3,628
36,529
55,581
88,424
124,661
2,794
4,766
85,709
3,830
2,718
32,989
88,244
34,169



Security Name

FNMA POOL 789800
FNMA POOL 790212
FNMA POOL 790218
FNMA POOL 790431
FNMA POOL 790912
FNMA POOL 790915
FNMA POOL 790986
FNMA POOL 791090
FNMA POOL 791162
FNMA POOL 791216
FNMA POOL 791229
FNMA POOL 791239
FNMA POOL 791324
FNMA POOL 791552
FNMA POOL 791562
FNMA POOL 791608
FNMA POOL 791629
FNMA POOL 791655
FNMA POOL 791665
FNMA POOL 791820
FNMA POOL 791900
FNMA POOL 791906
FNMA POOL 792102
FNMA POOL 792196
FNMA POOL 792218
FNMA POOL 792232
FNMA POOL 792376
FNMA POOL 792791
FNMA POOL 793111
FNMA POOL 793187
FNMA POOL 793480
FNMA POOL 793536
FNMA POOL 793541
FNMA POOL 793564
FNMA POOL 793671
FNMA POOL 793675
FNMA POOL 793964
FNMA POOL 794000
FNMA POOL 794050
FNMA POOL 794051
FNMA POOL 794112
FNMA POOL 794200
FNMA POOL 794338
FNMA POOL 794430
FNMA POOL 794564
FNMA POOL 794749
FNMA POOL 795119
FNMA POOL 795234
FNMA POOL 795871
FNMA POOL 795875
FNMA POOL 795892
FNMA POOL 796147
FNMA POOL 796243
FNMA POOL 796430
FNMA POOL 796460
FNMA POOL 796565

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00 09/01/34
6.00 08/01/34
6.00 08/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
5.00 07/01/19
5.00 08/01/19
5.00 07/01/19
6.00 08/01/34
6.00 08/01/34
6.00 08/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
5.00 07/01/19
6.00 08/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
5.00 08/01/19
5.00 08/01/19
5.00 08/01/19
6.00 09/01/34
6.00 10/01/34
6.00 10/01/34
5.00 10/01/19
5.00 08/01/19
6.00 08/01/34
6.00 07/01/34
5.00 08/01/19
5.00 08/01/19
5.00 08/01/19
5.00 09/01/19
6.00 09/01/34
6.00 09/01/34
6.00 10/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
5.00 09/01/19
6.00 09/01/34
6.00 09/01/34
6.00 10/01/34
6.00 09/01/34
6.00 10/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34
6.00 10/01/34
6.00 11/01/34
6.00 09/01/34
6.00 09/01/34
6.00 09/01/34

Par Value
58,410
16,833
10,836
19,136
18,539
57,214
54,901

6,005
27,522
59,073

785
26,086
31,365
22,907
58,906

2,571
33,187

115,632

1,399

9,019
13,761

108,523
16,381
21,410
17,222
62,929
32,663

1,042
47,397
73,208
14,416
14,012
99,433

2,185
41,250
40,820

6,128

129,034
51,015
166,646
47,203
73,627
32,690
31,147
60,672
216,715
28,107
87,414

3,948
25,466
46,298
22,047
30,050
21,302
32,892
35,708

Book Value
64,248
18,514
11,919
21,049
20,219
62,932
57,334

6,274
28,742
64,973

863
26,469
31,827
25,196
64,793

2,685
33,675

127,188

1,536

9,920
14,377

113,383
17,114
21,725
17,482
69,222
34,154

1,089
52,130
80,514
14,447
14,042

103,886

2,284
45,372
44,900

6,741

141,930
56,113
183,301
51,838
76,958
35,957
34,260
66,741
238,374
30,919
96,150

4,343
25,840
50,925
22,381
30,499
23,431
36,180
36,234

Market Value
67,086
19,333
12,446
21,979
21,293
65,712
57,889

6,331
29,020
67,005

890
29,961
36,024
25,983
67,655

2,691
37,643

132,807

1,588
10,358
14,510

114,430
17,148
24,590
19,545
72,276
34,441

1,091
54,437
84,082
15,201
14,775

104,844

2,296
46,797
46,883

7,039

148,200
57,873
191,398
53,547
77,634
37,546
35,774
69,684
248,904
32,282
100,397

4,535
29,248
52,519
25,322
34,513
24,272
37,778
41,012



Security Name

FNMA POOL 796893
FNMA POOL 796940
FNMA POOL 797163
FNMA POOL 797590
FNMA POOL 797959
FNMA POOL 799101
FNMA POOL 799133
FNMA POOL 799284
FNMA POOL 799694
FNMA POOL 799695
FNMA POOL 799921
FNMA POOL 800078
FNMA POOL 800153
FNMA POOL 800330
FNMA POOL 800813
FNMA POOL 800903
FNMA POOL 801000
FNMA POOL 801059
FNMA POOL 801119
FNMA POOL 801213
FNMA POOL 801455
FNMA POOL 801538
FNMA POOL 801726
FNMA POOL 801760
FNMA POOL 801763
FNMA POOL 802069
FNMA POOL 802182
FNMA POOL 802191
FNMA POOL 802398
FNMA POOL 802672
FNMA POOL 802791
FNMA POOL 803283
FNMA POOL 804029
FNMA POOL 804259
FNMA POOL 804305
FNMA POOL 804389
FNMA POOL 804520
FNMA POOL 804865
FNMA POOL 804993
FNMA POOL 806544
FNMA POOL 807835
FNMA POOL 809953
FNMA POOL 811099
FNMA POOL 813753
FNMA POOL 813786
FNMA POOL 813981
FNMA POOL 816012
FNMA POOL 817007
FNMA POOL 819244
FNMA POOL 819256
FNMA POOL 819972
FNMA POOL 820030
FNMA POOL 821037
FNMA POOL 823185
FNMA POOL 828175
FNMA POOL 828285

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00
6.00
6.00
6.00
6.00
6.00
6.00
4.50
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
5.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
5.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
6.00
5.00
6.00
6.00
5.00
5.00
6.00
4.50
6.00
6.00
6.00
6.00
6.00
5.00

09/01/34
10/01/34
01/01/35
06/01/35
11/01/34
04/01/35
04/01/35
01/01/20
11/01/34
11/01/34
11/01/34
10/01/34
12/01/34
11/01/34
11/01/34
10/01/34
12/01/34
11/01/34
08/01/34
11/01/34
11/01/34
09/01/34
10/01/19
10/01/34
12/01/34
10/01/34
11/01/34
12/01/34
10/01/34
12/01/34
11/01/34
01/01/20
09/01/34
12/01/34
11/01/34
12/01/34
12/01/34
01/01/35
01/01/35
12/01/34
12/01/34
03/01/35
12/01/34
02/01/20
04/01/32
05/01/35
02/01/20
02/01/20
04/01/35
04/01/20
04/01/35
04/01/35
05/01/35
05/01/35
07/01/35
03/01/35

Par Value
64,999
69,823
48,388

1,246
5,763
12,119
3,875
29,999
84,483
27,028
3,423
287,530
1,727
16,207
13,479
94,133
1,882
901
127,684
113,145
86,926
51,319
32,281
21,161
24,366
20,795
52,194
65,215
11,996
89,199
42,019
1,022
84,994
84,752
13,090
19,091
21,145
2,136
7,102
19,868
73,257
6,950
2,394
44,202
140,011
2,328
1,933
36,556
2,423
117,804
15,829
4,313
1,658
17,761
12,195
767,277

Book Value
65,959
76,806
53,208

1,371
6,275
13,329
4,262
31,239
92,939
27,437
3,766
316,288
1,900
17,829
14,828
103,547
1,910
991
140,413
124,469
95,626
56,448
32,351
23,277
26,806
21,101
57,418
66,179
13,195
98,133
46,224
1,025
93,489
93,241
14,400
21,003
23,263
2,350
7,814
20,162
80,595
7,006
2,634
46,279
153,610
2,561
2,024
38,275
2,459
117,709
17,409
4,744
1,809
19,535
13,415
822,404

Market Value

74,654
80,194
55,031
1,414
6,619
13,783
4,432
31,457
97,032
31,043
3,881
330,238
1,984
18,614
15,481
108,114
2,162
1,023
146,649
129,951
99,837
58,941
34,037
23,999
27,911
23,592
59,761
74,902
13,614
101,477
48,260
1,070
97,619
96,630
15,034
21,927
24,286
2,453
8,157
22,580
84,224
7,886
2,750
46,834
160,923
2,643
2,048
38,733
2,755
119,785
18,002
4,906
1,886
20,199
13,869
847,881



Security Name

FNMA POOL 828303
FNMA POOL 828304
FNMA POOL 828315
FNMA POOL 829377
FNMA POOL 831063
FNMA POOL 831287
FNMA POOL 831426
FNMA POOL 831905
FNMA POOL 832198
FNMA POOL 832270
FNMA POOL 833309
FNMA POOL 833565
FNMA POOL 835753
FNMA POOL 837564
FNMA POOL 840852
FNMA POOL 845166
FNMA POOL 845173
FNMA POOL 845193
FNMA POOL 850512
FNMA POOL 850534
FNMA POOL 850632
FNMA POOL 850801
FNMA POOL 851895
FNMA POOL 852522
FNMA POOL 867391
FNMA POOL 867659
FNMA POOL 867829
FNMA POOL 868588
FNMA POOL 868595
FNMA POOL 868620
FNMA POOL 868702
FNMA POOL 869472
FNMA POOL 869493
FNMA POOL 869858
FNMA POOL 870782
FNMA POOL 871137
FNMA POOL 879630
FNMA POOL 879721
FNMA POOL 880305
FNMA POOL 880500
FNMA POOL 880772
FNMA POOL 880926
FNMA POOL 883278
FNMA POOL 883560
FNMA POOL 886959
FNMA POOL 888074
FNMA POOL 888209
FNMA POOL 888334
FNMA POOL 888677
FNMA POOL 888979
FNMA POOL 889040
FNMA POOL 889117
FNMA POOL 889164
FNMA POOL 889338
FNMA POOL 889527
FNMA POOL 889574

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.00 05/01/35
5.50 05/01/35
5.50 09/01/35
6.00 06/01/35
5.50 10/01/25
6.00 01/01/36
6.00 03/01/21
6.00 11/01/16
5.00 07/01/35
6.00 08/01/35
6.00 07/01/35
6.00 10/01/35
5.00 08/01/35
6.00 06/01/35
6.00 01/01/36
4.50 01/01/21
4.50 01/01/21
6.00 11/01/35
5.50 11/01/35
6.00 02/01/36
6.00 01/01/36
5.63 01/01/36
5.00 11/01/35
5.00 02/01/36
4.50 04/01/21
6.00 05/01/36
4.50 02/01/21
4.50 04/01/21
4.50 04/01/21
4.50 04/01/21
4.50 04/01/21
4.50 03/01/21
4.50 03/01/21
4.50 04/01/21
6.00 07/01/36
6.00 01/01/37
5.50 06/01/21
4.50 02/01/21
6.00 04/01/36
6.00 07/01/36
4.50 03/01/21
6.00 05/01/36
6.00 07/01/36
6.00 05/01/36
6.00 06/01/36
6.00 10/01/16
5.50 05/01/36
6.00 04/01/37
5.50 08/01/22
6.00 12/01/17
5.00 06/01/37
5.00 10/01/35
6.00 02/01/38
6.00 12/01/37
5.50 05/01/23
6.00 08/01/37

Par Value
570,261
120,468
305,255

10,416
403,354
23,144
73,999
5,052
5,371
6,387
1,371
1,662
35,800
1,522
965
60,185
72,529
14,426
553,932
245,209
3,484
651,288
5,106
2,218
61,122
45,516
41,663
62,062
77,581
1,383
79,558
108,517
147,171
12,740
22,925
28,854
2,134
36,441
15,916
3,543
6,607
8,033
1,098
51,477
59,740
79,916
4,597
28,810
1,021
61,349
7,916
22,548,101
23,316
68,244
50,826
5,719

Book Value
611,279
130,548
330,854

11,457
434,295
25,252
77,763
5,163
5,730
6,957
1,508
1,811
37,504
1,658
1,052
62,784
75,742
15,742
600,436
269,361
3,796
643,140
5,464
2,367
60,189
49,680
43,473
64,790
80,991
1,444
83,055
113,258
153,600
13,300
24,984
31,502
2,229
35,894
17,343
3,867
6,896
8,753
1,199
56,094
65,206
81,589
4,989
31,458
1,069
63,369
8,476
24,910,521
25,428
74,535
53,324
6,246

Market Value
630,168
135,201
343,263

11,846
452,421
26,269
80,785
5,176
5,935
7,263
1,555
1,890
39,561
1,731
1,096
62,747
75,590
16,406
623,427
278,872
3,954
685,216
5,642
2,451
63,704
51,664
43,410
64,717
80,844
1,442
82,925
113,123
153,999
13,276
26,021
32,750
2,247
37,980
18,065
4,021
6,935
9,118
1,246
58,429
67,808
81,647
5,173
32,701
1,102
62,777
8,740
25,005,624
26,688
77,443
55,546
6,492



Security Name

FNMA POOL 889624
FNMA POOL 889697
FNMA POOL 889762
FNMA POOL 890262
FNMA POOL 890265
FNMA POOL 891281
FNMA POOL 891718
FNMA POOL 892369
FNMA POOL 892780
FNMA POOL 892933
FNMA POOL 893299
FNMA POOL 893511
FNMA POOL 894976
FNMA POOL 896713
FNMA POOL 896873
FNMA POOL 897205
FNMA POOL 897973
FNMA POOL 898415
FNMA POOL 899372
FNMA POOL 899396
FNMA POOL 899514
FNMA POOL 899743
FNMA POOL 899794
FNMA POOL 899887
FNMA POOL 899948
FNMA POOL 900291
FNMA POOL 900301
FNMA POOL 900562
FNMA POOL 900999
FNMA POOL 902172
FNMA POOL 902792
FNMA POOL 904453
FNMA POOL 906092
FNMA POOL 906561
FNMA POOL 906667
FNMA POOL 907399
FNMA POOL 907706
FNMA POOL 908596
FNMA POOL 908724
FNMA POOL 908745
FNMA POOL 909481
FNMA POOL 910390
FNMA POOL 912531
FNMA POOL 914024
FNMA POOL 914072
FNMA POOL 914290
FNMA POOL 914386
FNMA POOL 914725
FNMA POOL 915341
FNMA POOL 915344
FNMA POOL 915352
FNMA POOL 915439
FNMA POOL 915445
FNMA POOL 915447
FNMA POOL 915462
FNMA POOL 915811

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.50 05/01/38
6.00 07/01/38
5.00 09/01/37
4.00 08/01/20
4.50 11/01/25
6.00 09/01/36
7.00 07/01/36
6.00 07/01/36
6.00 11/01/36
7.00 08/01/36
6.00 08/01/36
6.00 09/01/36
7.00 09/01/36
7.00 07/01/36
5.50 05/01/22
6.00 08/01/36
7.00 09/01/36
6.00 10/01/36
5.44 05/01/37
5.00 04/01/37
5.00 05/01/37
6.00 07/01/37
5.50 08/01/22
5.50 10/01/21
6.50 12/01/37
6.00 09/01/36
6.00 09/01/36
6.00 09/01/36
5.50 09/01/21
5.00 11/01/36
6.00 12/01/36
6.00 11/01/36
5.50 01/01/22
5.00 01/01/37
5.50 12/01/21
5.50 01/01/22
5.50 02/01/22
6.00 02/01/37
6.00 01/01/37
6.00 01/01/37
5.00 02/01/37
5.00 03/01/37
6.00 02/01/37
5.00 03/01/37
5.00 03/01/37
5.53 03/01/37
5.00 03/01/37
6.00 04/01/37
5.00 06/01/22
5.50 10/01/22
4.50 04/01/23
5.50 12/01/36
5.50 04/01/27
6.00 08/01/36
5.50 07/01/27
6.00 12/01/36

Par Value
70,296
3,808
15,032
121,456
31,041,786
51,877
1,155
9,145
179,310
7,760
7,486
30,099
67,209
5,265
43,800
26,368
2,009
618
930,942
21,391
31,612
29,517
79,710
13,070
1,128,239
25,849
10,363
17,982
4,206
24,797
2,212
1,670
19,677
19,412
15,151
5,753
9,726
5,098
37,508
7,267
20,561
9,731
92,433
1,137
1,225
3,372,700
82,748
3,538
60,737
42,415
192,936
113,826
388,405
39,869
463,918
49,790

Book Value
76,353
4,160
16,096
127,923
32,643,568
56,630
1,293
9,967
195,753
8,685
8,172
32,856
75,226
5,892
46,350
28,737
2,248
675
922,939
22,836
33,846
32,182
84,410
13,659
1,257,467
28,172
11,313
19,599
4,442
26,594
2,415
1,820
20,802
20,782
16,014
6,081
10,285
5,558
40,951
7,934
22,013
10,418
100,761
1,213
1,308
3,359,434
88,723
3,864
64,187
45,112
203,033
122,902
418,059
43,520
499,485
54,271

Market Value
78,862
4,321
16,593
127,318
32,914,156
58,883
1,195
10,381
203,526
8,443
8,497
34,164
74,015
5,501
48,015
29,930
2,056
702
998,151
23,613
34,895
33,495
84,977
13,726
1,296,665
29,340
11,763
20,411
4,557
27,377
2,511
1,893
21,306
21,428
16,576
6,089
10,343
5,786
42,564
8,248
22,697
10,742
104,892
1,255
1,353
3,589,430
91,342
4,015
63,580
44,081
204,091
127,702
435,593
45,253
521,702
57,424



Security Name

FNMA POOL 915820
FNMA POOL 915939
FNMA POOL 916916
FNMA POOL 917142
FNMA POOL 917809
FNMA POOL 917954
FNMA POOL 917988
FNMA POOL 918332
FNMA POOL 918363
FNMA POOL 918561
FNMA POOL 920202
FNMA POOL 920424
FNMA POOL 922545
FNMA POOL 923878
FNMA POOL 924952
FNMA POOL 928249
FNMA POOL 928277
FNMA POOL 928345
FNMA POOL 928968
FNMA POOL 929200
FNMA POOL 929392
FNMA POOL 929400
FNMA POOL 929905
FNMA POOL 930030
FNMA POOL 930260
FNMA POOL 930334
FNMA POOL 930594
FNMA POOL 930862
FNMA POOL 931148
FNMA POOL 931331
FNMA POOL 931693
FNMA POOL 931790
FNMA POOL 932385
FNMA POOL 933342
FNMA POOL 933433
FNMA POOL 933521
FNMA POOL 933800
FNMA POOL 934076
FNMA POOL 934412
FNMA POOL 934505
FNMA POOL 934650
FNMA POOL 935051
FNMA POOL 936223
FNMA POOL 937282
FNMA POOL 938077
FNMA POOL 938134
FNMA POOL 939458
FNMA POOL 940624
FNMA POOL 940664
FNMA POOL 940698
FNMA POOL 940730
FNMA POOL 941274
FNMA POOL 941280
FNMA POOL 941404
FNMA POOL 941524
FNMA POOL 941638

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.92 03/01/37
5.50 03/01/22
6.00 05/01/37
6.00 06/01/37
5.00 05/01/37
5.77 05/01/37
6.00 05/01/37
6.00 05/01/37
5.00 05/01/37
6.00 05/01/37
5.50 01/01/22
6.00 11/01/36
5.50 05/01/22
6.00 04/01/37
6.00 08/01/37
6.00 04/01/17
6.00 05/01/17
5.50 05/01/22
5.50 01/01/18
6.00 03/01/38
5.50 05/01/18
5.00 05/01/23
6.00 09/01/18
5.00 10/01/38
6.00 12/01/38
5.50 01/01/24
5.00 02/01/39
5.50 03/01/24
5.00 05/01/39
5.00 06/01/39
5.50 04/01/23
4.50 08/01/39
4.50 01/01/40
5.00 01/01/38
5.00 03/01/38
5.00 01/01/38
5.00 05/01/38
5.00 06/01/38
6.00 09/01/38
5.50 10/01/23
6.00 11/01/38
6.00 03/01/39
5.62 05/01/37
5.00 05/01/37
5.50 07/01/22
6.00 07/01/37
5.50 06/01/22
6.00 08/01/37
6.00 09/01/37
6.00 10/01/37
6.00 10/01/37
6.00 07/01/37
6.00 06/01/37
5.50 07/01/22
5.50 06/01/22
5.50 06/01/22

Par Value
355,029
17,616
2,842
21,593
19,119
2,427,485
1,744
57,886
2,780
5,216
264,610
1,331
48,116
37,318
509,768
7,277
4,409
44,581
110,647
10,682
11,312
218,187
9,643
17,798
343,815
2,074
7,635
17,886
806,075
1,024,652
23,345
2,938,661
108,523
1,320
6,556
852
19,575
20,140
9,263
9,991
68,002
7,295
1,044,161
22,033
2,588
2,956
9,813
8,279
43,603
10,787
1,686
9,314
41,382
1,694
39,249
63,371

Book Value
357,835
18,632
3,098
23,542
19,372
2,391,640
1,901
63,207
2,982
5,696
279,743
1,451
50,916
40,684
556,684
7,471
4,531
47,176
113,733
11,668
11,653
229,957
10,015
19,065
377,773
2,179
8,179
18,796
902,581
1,147,332
24,488
3,109,185
118,353
1,410
7,001
910
20,905
21,509
10,105
10,609
74,296
7,960
1,039,866
23,522
2,710
3,228
9,821
9,041
47,617
11,762
1,839
10,155
45,117
1,793
41,543
66,344

Market Value
368,291
18,981
3,246
24,504
21,105
2,595,731
1,979
65,689
3,069
5,919
284,936
1,511
50,054
42,349
578,481
7,525
4,559
48,130
115,145
12,122
11,799
232,320
10,177
19,641
390,147
2,278
8,425
18,845
903,060
1,148,324
25,061
3,207,789
118,854
1,457
7,235
940
21,601
22,225
10,512
10,756
77,166
8,271
1,120,004
24,321
2,789
3,354
10,673
9,395
49,480
12,241
1,914
10,569
46,960
1,843
40,851
65,066



Security Name

FNMA POOL 941846
FNMA POOL 942347
FNMA POOL 942700
FNMA POOL 942987
FNMA POOL 943597
FNMA POOL 943983
FNMA POOL 944037
FNMA POOL 944085
FNMA POOL 944215
FNMA POOL 944340
FNMA POOL 944358
FNMA POOL 944901
FNMA POOL 945896
FNMA POOL 946391
FNMA POOL 946993
FNMA POOL 947052
FNMA POOL 947217
FNMA POOL 947821
FNMA POOL 948226
FNMA POOL 950873
FNMA POOL 950903
FNMA POOL 952007
FNMA POOL 952459
FNMA POOL 952513
FNMA POOL 952727
FNMA POOL 952730
FNMA POOL 953419
FNMA POOL 953513
FNMA POOL 953927
FNMA POOL 955944
FNMA POOL 956230
FNMA POOL 956455
FNMA POOL 959610
FNMA POOL 959891
FNMA POOL 959983
FNMA POOL 960128
FNMA POOL 961427
FNMA POOL 961578
FNMA POOL 962343
FNMA POOL 963706
FNMA POOL 964530
FNMA POOL 964794
FNMA POOL 964844
FNMA POOL 965521
FNMA POOL 965547
FNMA POOL 965717
FNMA POOL 965879
FNMA POOL 966326
FNMA POOL 966482
FNMA POOL 966510
FNMA POOL 966511
FNMA POOL 966525
FNMA POOL 966526
FNMA POOL 966594
FNMA POOL 966727
FNMA POOL 966762

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00 09/01/37
6.00 08/01/37
6.00 08/01/37
6.00 09/01/37
6.00 07/01/37
5.50 07/01/22
6.00 08/01/37
5.50 06/01/22
6.00 07/01/37
6.00 06/01/37
5.50 06/01/22
5.50 07/01/22
6.00 08/01/22
6.00 09/01/37
4.50 09/01/22
6.00 10/01/37
4.50 10/01/22
6.00 10/01/37
6.00 08/01/37
5.50 09/01/22
5.50 10/01/22
5.00 11/01/37
6.00 09/01/37
6.00 09/01/37
5.50 09/01/22
6.00 09/01/37
6.00 11/01/22
5.50 10/01/22
6.00 12/01/37
5.50 10/01/22
6.00 11/01/37
5.50 12/01/17
7.00 11/01/37
6.00 11/01/37
6.00 11/01/37
6.00 11/01/37
6.00 02/01/38
5.00 02/01/38
5.00 03/01/38
5.00 06/01/23
6.00 07/01/38
6.00 08/01/38
6.00 08/01/38
5.50 12/01/22
5.50 01/01/23
6.00 01/01/38
6.00 12/01/22
6.00 12/01/37
7.00 01/01/38
5.50 04/01/37
6.00 08/01/37
5.50 10/01/37
6.00 09/01/37
6.00 01/01/38
5.50 01/01/23
5.00 01/01/38

Par Value
28,074
59,320
11,067
89,793
11,514
16,528

7,016
65,965
418,214
5,846
23,593
72,334
5,052
71,045
32,317
21,394
6,181
2,969
17,856
322,650
60,864
24,164
67,838
4,523
286,697
2,440
45,021
1,457
13,645
33,670
21,113
10,920
17,989
88,049
609
9,647
20,096
2,322
12,364
886,464
10,919
29,632
17,283
54,580
262,144
14,818
10,617
12,406
19,259
350,641
298,606
1,484,691
105,040
13,427
139,349
1,666

Book Value
30,612
60,809
12,085
92,049
12,554
17,307

7,662
69,060
428,700
6,383
24,972
76,581
5,361
77,587
32,635
23,364
6,467
3,243
19,469
337,995
64,482
25,876
73,986
4,932
303,673
2,661
47,813
1,526
14,880
35,278
23,023
11,218
20,149
96,162
664
10,520
21,916
2,486
13,242
934,458
11,910
32,324
18,853
54,622
277,880
16,160
11,278
13,529
21,573
378,651
325,281
1,603,622
114,428
14,642
147,731
1,785

Market Value
31,858
67,316
12,558

101,897
13,066
17,042

7,962
69,304
474,586
6,633
25,763
76,293
5,627
80,622
33,661
24,277
6,479
3,370
20,262

350,270
65,616
26,673
76,982

5,131
305,324
2,769
49,155
1,545
15,484
37,012
23,959
11,292
18,679
99,917
691
10,947
22,804
2,562
13,644

943,885
12,390
33,626
19,612
60,148

283,335
16,815
10,819
14,079
20,885

393,372

338,856

1,665,626

119,199
15,236

150,711

1,839



Security Name

FNMA POOL 966853
FNMA POOL 967986
FNMA POOL 968927
FNMA POOL 969437
FNMA POOL 969446
FNMA POOL 969756
FNMA POOL 969816
FNMA POOL 969822
FNMA POOL 970012
FNMA POOL 970673
FNMA POOL 970754
FNMA POOL 970769
FNMA POOL 970785
FNMA POOL 972448
FNMA POOL 972451
FNMA POOL 972504
FNMA POOL 973023
FNMA POOL 973126
FNMA POOL 973127
FNMA POOL 973142
FNMA POOL 973243
FNMA POOL 973717
FNMA POOL 973770
FNMA POOL 973994
FNMA POOL 974152
FNMA POOL 974335
FNMA POOL 974385
FNMA POOL 974435
FNMA POOL 974532
FNMA POOL 974640
FNMA POOL 974700
FNMA POOL 974789
FNMA POOL 976435
FNMA POOL 976896
FNMA POOL 976913
FNMA POOL 977143
FNMA POOL 979505
FNMA POOL 981445
FNMA POOL 981689
FNMA POOL 981785
FNMA POOL 982033
FNMA POOL 982643
FNMA POOL 982665
FNMA POOL 982894
FNMA POOL 983288
FNMA POOL 983475
FNMA POOL 984834
FNMA POOL 984937
FNMA POOL 984977
FNMA POOL 985560
FNMA POOL 985771
FNMA POOL 986092
FNMA POOL 986115
FNMA POOL 986199
FNMA POOL 986496
FNMA POOL 986508

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

7.00 12/01/37
6.00 01/01/38
6.00 01/01/38
5.50 01/01/23
5.50 01/01/23
5.00 02/01/38
5.50 02/01/23
4.50 01/01/23
5.50 07/01/23
6.00 10/01/38
6.00 10/01/38
5.00 11/01/38
6.00 11/01/38
6.00 03/01/38
5.00 03/01/38
6.00 03/01/38
5.00 03/01/38
5.50 12/01/37
6.00 11/01/37
5.50 01/01/38
6.00 03/01/38
6.00 04/01/38
5.00 03/01/38
5.50 02/01/23
6.00 02/01/38
5.50 03/01/38
5.00 04/01/38
6.00 03/01/38
5.00 04/01/38
5.00 03/01/38
5.00 04/01/38
4.50 05/01/23
6.00 03/01/38
6.00 01/01/38
5.00 04/01/38
5.50 08/01/23
5.00 04/01/38
6.00 09/01/38
5.00 06/01/38
5.00 04/01/38
5.00 04/01/38
6.00 06/01/38
6.00 07/01/38
5.50 05/01/23
6.00 05/01/38
6.00 05/01/38
5.00 07/01/38
6.00 06/01/38
6.00 08/01/38
6.00 06/01/38
5.50 11/01/22
5.50 09/01/23
5.50 10/01/23
5.50 07/01/23
5.50 08/01/23
5.50 01/01/24

Par Value
825
12,073
1,729
58,686
162,007
25,247
40,505
140,034
16,357
7,091
5,913
2,762
4,699
7,701
2,390
110,455
1,528
869,255
128,994
89,715
60,775
1,698
3,465
90,308
59,895
78,385
13,333
7,634
3,294
2,189
4,656
35,704
110,530
110,517
1,901
4,073
7,126
7,617
17,314
1,476
7,564
15,548
54,232
57,882
29,970
13,014
9,811
2,552
5,567
13,023
436,518
54,155
79,123
1,044,403
399,881
49,425

Book Value
924
13,166
1,886
61,525
169,844
26,960
42,951
146,568
17,360
7,735
6,460
2,950
5,134
8,399
2,553
120,465
1,636
938,949
140,534
96,911
66,283
1,852
3,701
95,750
65,325
85,133
14,246
8,338
3,527
2,338
4,974
35,894
120,547
120,525
2,030
4,276
7,632
8,309
18,544
1,576
8,096
16,959
59,156
60,726
32,688
14,206
10,478
2,783
6,082
14,204
462,573
57,499
84,024
1,096,107
419,751
52,502

Market Value
896
13,700
1,962
61,797
171,969
27,860
43,758
147,927
17,657
8,046
6,709
3,048
5,332
8,739
2,638
125,340
1,686
975,188
146,310
100,644
68,965
1,927
3,824
97,392
67,967
87,908
14,713
8,662
3,635
2,416
5,138
38,000
125,425
125,414
2,098
4,461
7,864
8,701
19,106
1,629
8,347
17,633
61,540
63,442
34,008
14,767
10,827
2,896
6,318
14,778
472,926
55,789
84,141
1,155,611
430,371
52,424



Security Name

FNMA POOL 987905
FNMA POOL 987914
FNMA POOL 988236
FNMA POOL 988301
FNMA POOL 988714
FNMA POOL 988841
FNMA POOL 988842
FNMA POOL 990040
FNMA POOL 990274
FNMA POOL 990406
FNMA POOL 990523
FNMA POOL 990895
FNMA POOL 990968
FNMA POOL 991092
FNMA POOL 991160
FNMA POOL 991397
FNMA POOL 991435
FNMA POOL 991472
FNMA POOL 991860
FNMA POOL 992144
FNMA POOL 992490
FNMA POOL 992630
FNMA POOL 992695
FNMA POOL 992910
FNMA POOL 992959
FNMA POOL 993075
FNMA POOL 995002
FNMA POOL 995039
FNMA POOL 995050
FNMA POOL 995069
FNMA POOL 995196
FNMA POOL 995238
FNMA POOL 995245
FNMA POOL 995253
FNMA POOL 995303
FNMA POOL 995442
FNMA POOL 995461
FNMA POOL 995477
FNMA POOL 995789
FNMA POOL 995872
FNMA POOL 995876
FNMA POOL 995883
FNMA POOL 995917
FNMA POOL 995951
FNMA POOL AA0587
FNMA POOL AA0601
FNMA POOL AA0708
FNMA POOL AA0890
FNMA POOL AA2040
FNMA POOL AA2180
FNMA POOL AA2441
FNMA POOL AA2778
FNMA POOL AA4298
FNMA POOL AA4434
FNMA POOL AA5270
FNMA POOL AA5781

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

6.00 10/01/38
5.00 11/01/38
6.00 09/01/38
5.50 09/01/23
6.00 10/01/38
6.00 08/01/38
6.00 08/01/38
6.00 09/01/38
6.00 10/01/38
6.00 11/01/38
6.00 09/01/38
5.50 10/01/23
5.50 09/01/23
5.50 11/01/23
6.00 09/01/38
5.50 10/01/23
5.00 12/01/38
6.00 10/01/38
6.00 10/01/38
6.00 10/01/38
5.50 11/01/23
6.00 11/01/38
6.00 10/01/38
5.50 11/01/23
5.50 12/01/23
6.00 12/01/38
5.00 07/01/37
5.00 04/01/38
6.00 09/01/37
6.00 10/01/38
6.00 07/01/38
5.00 01/01/24
5.00 01/01/39
5.50 12/01/23
5.50 10/01/17
6.00 12/01/38
5.50 12/01/23
5.50 01/01/29
5.00 04/01/36
5.00 06/01/39
6.00 11/01/38
6.00 06/01/39
5.00 07/01/39
5.00 04/01/39
4.50 02/01/39
4.50 02/01/39
5.50 01/01/24
6.00 12/01/38
4.50 02/01/39
4.50 02/01/39
4.50 02/01/39
5.00 10/01/39
4.50 03/01/29
5.00 03/01/39
4.00 03/01/24
5.00 04/01/39

Par Value
11,987
23,354

335,742
176,844
6,472
12,161
3,630
69,969
4,884
7,707
4,607

1,119,745

51,379

204,845
30,307
195,700
11,802
4,529
12,597
25,542
186,991
20,870
152,834
418,391
222,056
13,157
3,010,811
10,788
2,057
10,510
289,938
579,996
21,542
5,456
41,355
150,361
1,744
95,757
2,237,764
22,410
34,518
98,232
2,913
6,997
184,663
367,087
7,699
2,666
583,998
6,498
210,169
79,879
290,715
1,828
266,450
1,183

Book Value
13,096
24,945

368,852
187,762
7,071
13,286
3,960
76,326
5,328
8,420
5,026
1,175,783
53,941
215,133
33,061
207,821
12,643
4,941
13,742
27,891
196,382
22,768
167,914
439,404
235,897
13,492
3,326,373
11,554
2,246
11,482
314,941
613,151
23,077
5,730
42,432
164,274
1,832
103,472
2,399,932
23,941
37,702
107,345
3,121
7,497
196,402
390,423
8,088
2,909
617,788
6,564
223,530
85,591
307,919
1,959
278,697
1,264

Market Value
13,603
25,771

380,986
189,901
7,345
13,800
4,119
79,398
5,542
8,746
5,228
1,241,988
55,341
223,105
34,391
212,556
13,024
5,140
14,295
29,043
206,442
23,682
173,430
451,938
241,959
14,930
3,338,960
11,908
2,335
12,027
329,094
630,888
23,772
5,948
42,615
170,629
1,917
107,473
2,477,591
24,737
39,171
111,473
3,215
7,722
202,167
401,885
8,346
3,025
638,233
7,025
227,216
88,169
314,371
2,018
279,592
1,306



Security Name

FNMA POOL AA7999
FNMA POOL AA9055
FNMA POOL AA9372
FNMA POOL AB0293
FNMA POOL AB1565
FNMA POOL AB1827
FNMA POOL AB1969
FNMA POOL AB2189
FNMA POOL AB3354
FNMA POOL AB3754
FNMA POOL AB3844
FNMA POOL AB4003
FNMA POOL AB4356
FNMA POOL AB4751
FNMA POOL AB5297
FNMA POOL AB7025
FNMA POOL AB7059
FNMA POOL AB7144
FNMA POOL AB7222
FNMA POOL AB7391
FNMA POOL AB7393
FNMA POOL AB7394
FNMA POOL AB7693
FNMA POOL AB7936
FNMA POOL AB8457
FNMA POOL AB9410
FNMA POOL AB9715
FNMA POOL AB9716
FNMA POOL AC1092
FNMA POOL AC1541
FNMA POOL AC1892
FNMA POOL AC2749
FNMA POOL AC3414
FNMA POOL AC4563
FNMA POOL AC5518
FNMA POOL AC5585
FNMA POOL AC6048
FNMA POOL AC6213
FNMA POOL AC6648
FNMA POOL AC6753
FNMA POOL AC8634
FNMA POOL AC8783
FNMA POOL AC9302
FNMA POOL AC9313
FNMA POOL AD0127
FNMA POOL AD0213
FNMA POOL AD0245
FNMA POOL AD0308
FNMA POOL AD0496
FNMA POOL AD0526
FNMA POOL AD0569
FNMA POOL AD0640
FNMA POOL AD0890
FNMA POOL AD3101
FNMA POOL AD3651
FNMA POOL AD3907

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.00 05/01/24
4.50 07/01/39
4.50 07/01/39
6.00 11/01/38
5.00 10/01/40
3.50 11/01/20
4.50 12/01/40
4.50 02/01/41
5.00 06/01/37
5.00 06/01/41
5.00 11/01/41
4.50 12/01/41
4.00 02/01/42
3.50 03/01/42
4.50 06/01/42
3.50 11/01/32
2.50 11/01/42
2.50 12/01/42
3.50 12/01/32
2.50 12/01/42
2.50 12/01/42
2.50 12/01/42
3.50 01/01/33
3.00 02/01/43
3.50 02/01/28
3.50 05/01/33
3.50 06/01/33
3.50 06/01/33
4.50 07/01/39
4.50 09/01/39
4.50 09/01/39
4.50 08/01/39
4.50 11/01/39
4.50 02/01/39
5.00 12/01/39
5.00 02/01/40
5.00 05/01/40
5.00 11/01/39
5.00 12/01/39
5.00 12/01/39
4.50 01/01/40
5.50 12/01/24
4.50 07/01/41
4.50 11/01/41
6.00 07/01/39
6.00 09/01/39
5.00 08/01/38
5.00 03/01/35
6.00 10/01/39
6.00 12/01/38
5.00 01/01/40
6.00 03/01/39
6.00 05/01/24
5.00 04/01/40
5.00 03/01/40
3.50 10/01/25

Par Value
26,360
148,303
4,325,471
35,122
1,973,128
14,230
13,197,731
2,368,983
19,913
1,368,812
619,936
1,912,472
18,309,172
33,158
3,640,550
969,563
48,564,124
1,595,048
3,019,202
400,331
11,344,152
19,170,155
942,050
253,190
1,620,531
6,757,421
716,601
210,467
578,706
24,980
204,653
177,766
5,715,804
510,128
17,935
465,158
67,001
524,990
5,932,097
178,296
10,146,114
22,721
5,043,384
1,403,807
8,274
11,010
7,473
22,786,349
15,103
94,518
402,574
9,293
4,332
1,982,269
709,376
693,915

Book Value
27,854
159,109
4,625,434
38,316
2,209,525
14,695
14,151,934
2,542,647
21,260
1,463,161
694,246
2,039,316
19,613,626
34,119
3,911,266
997,864
49,397,042
1,623,552
3,107,359
407,485
11,539,075
19,499,023
969,566
247,530
1,721,488
6,942,186
736,200
216,224
612,270
26,802
219,577
190,724
6,132,919
542,558
19,163
520,870
71,598
587,860
6,642,523
199,649
11,065,137
24,180
5,492,683
1,496,884
9,029
12,015
8,005
24,451,204
16,482
103,268
450,788
10,154
4,590
2,219,704
794,341
728,121

Market Value
27,594
160,208
4,710,941
39,865
2,213,262
15,012
14,362,910
2,567,685
22,005
1,512,769
684,739
2,070,438
19,476,643
34,204
3,997,189
1,014,403
46,646,512
1,532,066
3,158,874
384,523
10,896,215
18,413,199
985,625
252,856
1,709,283
7,055,080
748,166
219,738
633,069
26,986
221,081
192,036
6,174,625
551,078
19,796
521,766
74,048
588,648
6,649,838
199,947
10,960,567
23,975
5,459,957
1,519,758
9,389
12,494
8,259
25,269,839
17,139
107,255
451,196
10,546
4,552
2,222,903
783,509
734,006



Security Name

FNMA POOL AD4437
FNMA POOL AD4452
FNMA POOL AD6049
FNMA POOL AD6495
FNMA POOL AD7916
FNMA POOL AD7952
FNMA POOL AD8918
FNMA POOL AD9029
FNMA POOL AD9452
FNMA POOL AD9966
FNMA POOL AE0374
FNMA POOL AE0550
FNMA POOL AE0674
FNMA POOL AE0822
FNMA POOL AE2851
FNMA POOL AE3026
FNMA POOL AE3382
FNMA POOL AE3389
FNMA POOL AE3470
FNMA POOL AE3824
FNMA POOL AE4486
FNMA POOL AE4935
FNMA POOL AE5026
FNMA POOL AE5637
FNMA POOL AE6393
FNMA POOL AE7620
FNMA POOL AE8184
FNMA POOL AE8930
FNMA POOL AE9274
FNMA POOL AE9292
FNMA POOL AE9761
FNMA POOL AH0055
FNMA POOL AH0353
FNMA POOL AH0426
FNMA POOL AH1338
FNMA POOL AH1504
FNMA POOL AH1620
FNMA POOL AH2159
FNMA POOL AH2714
FNMA POOL AH2727
FNMA POOL AH2899
FNMA POOL AH3519
FNMA POOL AH3526
FNMA POOL AH3865
FNMA POOL AH4493
FNMA POOL AH4546
FNMA POOL AH4855
FNMA POOL AH5448
FNMA POOL AH5457
FNMA POOL AH5850
FNMA POOL AH5980
FNMA POOL AH6151
FNMA POOL AH6169
FNMA POOL AH6264
FNMA POOL AH6690
FNMA POOL AH7373

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

4.50 04/01/40
4.50 04/01/40
5.00 07/01/40
5.00 05/01/40
4.50 07/01/40
5.50 09/01/24
5.00 06/01/40
4.50 10/01/40
4.50 08/01/40
4.50 08/01/40
6.00 11/01/39
5.00 09/01/40
4.50 11/01/40
4.50 02/01/41
4.50 10/01/40
4.50 09/01/40
4.00 11/01/40
4.50 11/01/40
4.50 10/01/40
4.50 09/01/40
4.00 09/01/30
4.50 09/01/40
5.00 12/01/40
4.50 06/01/41
4.50 03/01/41
4.50 11/01/40
4.50 10/01/40
4.50 11/01/40
4.50 02/01/41
4.50 11/01/40
4.50 12/01/40
4.50 02/01/41
4.50 02/01/41
4.50 04/01/41
4.00 12/01/40
4.50 12/01/40
4.50 01/01/41
4.50 03/01/41
4.50 01/01/41
4.50 01/01/41
4.50 01/01/41
4.00 02/01/41
4.50 02/01/41
4.50 09/01/41
4.50 02/01/41
4.50 02/01/41
3.50 02/01/41
4.50 06/01/41
4.50 06/01/41
4.50 02/01/41
4.50 03/01/41
4.50 03/01/41
4.50 02/01/41
4.00 04/01/41
4.00 03/01/41
5.00 05/01/41

Par Value
923,937
973,469
336,990
426,099

14,701,660
328,876
700,569

1,626,431
102,404

1,028,405

4,212
657,144
85,658,783
145,139
465,084
65,056,295
37,161
2,423,268
80,786
3,472,722
430,161
379,283
14,504
508,566
6,483,519
269,325
190,129
375,978
252,682
760,936
25,666,358
3,249,473

1,152,735
201,351
172,643

2,332,297

1,097,644

96,945
27,289,829
4,029,526
225,206

7,870,885
272,665
519,844
331,502

1,527,207
831,029
186,671

1,969,063

28,103,147
319,955
2,595,592
1,345,170
65,672
32,008
223,951

Book Value
1,007,628
1,061,252

377,360
477,139
16,010,628
345,927
748,655
1,772,014
109,901
1,120,448
4,604
735,872
91,851,038
154,531
495,135
70,508,644
39,165
2,600,837
87,211
3,787,295
450,624
407,061
15,502
545,927
6,958,871
290,750
202,414
403,534
269,385
810,121

27,973,869
3,487,684
1,257,159

214,669
174,433
2,487,178
1,170,174
102,461

29,726,612

4,388,402

241,723
8,436,801
294,373
554,288
354,514
1,639,253
876,909
199,028
2,099,399
30,154,915
343,437
2,841,244
1,434,088
69,219
33,736
250,789

Market Value
1,000,084
1,053,698

372,212
477,704
15,913,309
355,584
774,247
1,760,475
110,843
1,113,161
4,780
737,122
93,216,087
157,101
503,414
70,417,962
39,453
2,645,930
87,444
3,758,929
459,979
410,542
16,029
550,572
7,078,296
291,521
205,798
406,965
273,553
830,887
27,781,671
3,564,561
1,247,949
217,982
184,305
2,524,516
1,188,307
104,952
29,538,942
4,361,622
243,767
8,371,179
295,186
562,782
358,883
1,653,351
859,119
202,090
2,131,704
30,650,930
346,383
2,809,982
1,456,278
69,846
34,043
249,086



Security Name
FNMA POOL AH7549
FNMA POOL AH7614
FNMA POOL AH7620
FNMA POOL AH7621
FNMA POOL AH7628
FNMA POOL AH7633
FNMA POOL AH7642
FNMA POOL AH7780
FNMA POOL AH8040
FNMA POOL AH8924
FNMA POOL AH9507
FNMA POOL AH9708
FNMA POOL Al0309
FNMA POOL Al0742
FNMA POOL Al0788
FNMA POOL Al0814
FNMA POOL AI0987
FNMA POOL AI1019
FNMA POOL Al1116
FNMA POOL Al1616
FNMA POOL Al2123
FNMA POOL Al2404
FNMA POOL Al2468
FNMA POOL Al2572
FNMA POOL Al2574
FNMA POOL AI2828
FNMA POOL Al2898
FNMA POOL AI3051
FNMA POOL AI3097
FNMA POOL Al3653
FNMA POOL Al4162
FNMA POOL Al4835
FNMA POOL AI4890
FNMA POOL AIl4895
FNMA POOL AI4918
FNMA POOL Al4931
FNMA POOL Al4937
FNMA POOL Al4951
FNMA POOL Al5048
FNMA POOL AI5074
FNMA POOL Al5595
FNMA POOL AI5710
FNMA POOL AI5868
FNMA POOL AI6092
FNMA POOL Al6307
FNMA POOL Al6515
FNMA POOL Al6581
FNMA POOL Al6729
FNMA POOL AI7004
FNMA POOL AI7190
FNMA POOL AI7294
FNMA POOL Al7417
FNMA POOL Al7560
FNMA POOL Al7569
FNMA POOL Al7578
FNMA POOL Al7662

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

4.50 03/01/41
4.50 03/01/41
4.50 05/01/41
4.50 06/01/41
4.50 07/01/41
4.50 08/01/41
4.50 10/01/41
4.50 04/01/41
5.00 04/01/41
4.50 04/01/41
5.00 06/01/41
4.50 04/01/41
4.50 08/01/41
4.50 05/01/41
4.50 06/01/41
4.50 08/01/41
4.50 07/01/41
4.50 05/01/41
4.50 04/01/41
4.50 04/01/41
4.50 05/01/41
4.50 05/01/41
4.50 05/01/41
4.50 05/01/41
5.00 05/01/41
4.50 06/01/41
4.50 05/01/41
4.50 07/01/41
5.00 06/01/41
4.50 05/01/41
5.00 06/01/41
4.50 06/01/41
4.50 06/01/41
4.50 02/01/40
4.50 08/01/41
4.50 09/01/41
4.50 10/01/41
4.50 11/01/41
4.50 07/01/41
4.50 07/01/41
5.00 07/01/41
5.00 06/01/41
4.50 07/01/41
4.00 06/01/31
4.00 07/01/26
4.50 07/01/41
4.50 07/01/41
4.50 07/01/41
4.50 07/01/41
4.50 07/01/41
4.50 08/01/41
4.50 09/01/41
4.50 06/01/41
4.50 09/01/41
4.50 09/01/41
4.50 07/01/41

Par Value
1,593,057
471,490
304,971
3,074,440
2,140,030
2,083,614
2,562,971
214,113
160,745
6,359,013
125,178
21,591
1,411,861
229,060
592,861
2,470,705
619,318
628,003
541,277
152,838
67,779
1,802,449
57,166
134,022
16,427
193,954
1,941,383
6,035,355
788,796
13,985,080
2,168,191
7,449,205
11,053,605
1,419,777
5,081,982
5,177,578
717,091
778,546
79,282
475,869
1,172,587
641,114
1,535,529
19,761
10,497,356
34,470
1,207,665
675,903
1,232,913
1,317,600
1,089,441
5,194,324
812,942
1,944,059
1,288,737
949,956

Book Value
1,703,658
502,666
325,150
3,277,942
2,281,730
2,221,625
2,732,847
228,276
171,817
6,927,595
133,806
23,176
1,505,378
245,473
634,505
2,634,356
662,988
678,037
589,741
162,948
72,756
1,946,054
61,721
143,865
17,559
206,792
2,076,204
6,440,682
883,329
15,012,123
2,428,038
8,125,991
11,678,630
1,523,501
5,418,595
5,520,639
764,621
830,166
84,532
507,378
1,281,600
685,305
1,642,193
20,708
11,135,228
36,753
1,303,930
725,573
1,314,549
1,435,589
1,161,602
5,666,312
870,257
2,118,164
1,374,128
1,034,584

Market Value
1,724,640
510,434
330,161
3,328,382
2,316,792
2,255,716
2,774,667
231,799
177,915
6,884,253
138,549
23,375
1,528,478
247,980
641,830
2,674,780
670,473
679,874
585,985
165,463
73,377
1,951,327
61,888
145,092
18,181
209,974
2,101,737
6,533,863
871,258
15,140,217
2,432,087
8,064,493
12,040,942
1,533,745
5,501,743
5,605,234
776,321
842,852
85,831
515,174
1,297,838
709,596
1,662,360
21,180
11,091,297
37,317
1,307,415
731,731
1,334,749
1,426,431
1,179,427
5,623,364
880,089
2,104,634
1,395,184
1,028,420



Security Name
FNMA POOL Al7951
FNMA POOL AI8501
FNMA POOL AI8772
FNMA POOL AI8842
FNMA POOL AI8959
FNMA POOL Al9736
FNMA POOL AJ0087
FNMA POOL AJ0222
FNMA POOL AJ0276
FNMA POOL AJ0277
FNMA POOL AJO761
FNMA POOL AJ1267
FNMA POOL AJ1413
FNMA POOL AJ1672
FNMA POOL AJ1693
FNMA POOL AJ1921
FNMA POOL AJ1968
FNMA POOL AJ2084
FNMA POOL AJ2227
FNMA POOL AJ2320
FNMA POOL AJ2813
FNMA POOL AJ3130
FNMA POOL AJ3145
FNMA POOL AJ3146
FNMA POOL AJ4563
FNMA POOL AJ5822
FNMA POOL AJ6087
FNMA POOL AJ6180
FNMA POOL AJ6522
FNMA POOL AJ7560
FNMA POOL AJ7634
FNMA POOL AJ8463
FNMA POOL AJ9279
FNMA POOL AK0001
FNMA POOL AK0372
FNMA POOL AK0843
FNMA POOL AK0891
FNMA POOL AK1120
FNMA POOL AK1378
FNMA POOL AK2427
FNMA POOL AK2972
FNMA POOL AK3420
FNMA POOL AK3651
FNMA POOL AK3658
FNMA POOL AK3971
FNMA POOL AK4906
FNMA POOL AK5132
FNMA POOL AK5551
FNMA POOL AK5885
FNMA POOL AK5920
FNMA POOL AK7438
FNMA POOL AK9733
FNMA POOL AL0004
FNMA POOL AL0071
FNMA POOL AL0078
FNMA POOL AL0095

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

4.50
5.00
4.50
4.50
4.00
4.50
4.50
4.50
4.50
4.50
4.50
3.50
4.50
4.50
4.50
4.50
5.00
5.00
4.50
4.00
3.50
4.50
4.50
4.50
4.50
4.50
3.50
4.50
4.50
4.50
3.50
4.00
4.00
4.50
5.00
4.50
3.50
5.00
4.00
4.50
3.50
5.00
3.50
4.00
4.50
3.50
3.50
4.00
3.50
4.50
4.00
4.50
5.00
5.00
6.00
6.00

08/01/36
07/01/36
08/01/41
08/01/41
09/01/26
09/01/41
08/01/41
09/01/41
09/01/41
09/01/41
09/01/41
09/01/26
09/01/41
09/01/41
09/01/41
09/01/41
10/01/41
11/01/41
09/01/41
10/01/26
11/01/26
10/01/41
10/01/41
10/01/41
11/01/41
11/01/41
12/01/26
11/01/41
11/01/41
12/01/41
11/01/26
12/01/41
12/01/41
01/01/42
02/01/42
01/01/42
01/01/27
02/01/42
03/01/42
02/01/42
05/01/42
01/01/42
02/01/42
02/01/42
02/01/42
02/01/32
03/01/42
04/01/42
02/01/27
02/01/37
03/01/42
04/01/42
02/01/41
05/01/40
12/01/20
07/01/38

Par Value
1,425,406
2,360,981

96,019
409,711
6,075,638
339,381
36,731
6,812,538
10,604,475
6,964,894
231,880

1,020,616

1,038,501

26,137,163
6,001,110
1,510,565
268,077
1,115,916
654,422
5,350,667
941,226
11,675,105
263,461
100,064
4,180,264
6,665,617
23,741

1,447,399

2,023,542
228,206
789,568

18,147,874
179,420,585

1,021,254
722,440

7,181,104
674,218
863,551

1,670,127

13,177,069
29,662
840,519
1,132,815
1,886,821
27,647

2,865,356
172,156

33,024,818
769,730

1,154,745

9,230,197

1,857,140

39,213,387
9,769
58,307
43,142

Book Value

1,517,521
2,622,292
102,379
442 377
6,445,443
366,447
39,164
7,310,380
11,568,063
7,597,767
250,372
1,084,807
1,110,801

28,459,817
6,437,858
1,631,034

286,579
1,249,677
706,613
5,676,604
1,000,595
12,474,197
284,477
108,046
4,554,670
7,267,245
24,702
1,543,366
2,157,709
246,419
839,371
19,440,719
192,574,565
1,089,011
809,047
7,681,409
716,864
967,074
1,789,121
14,355,711
30,521
941,276
1,220,172
2,017,435
29,497
2,929,685
177,197
35,377,902
813,688
1,235,479
9,887,838
2,023,512
43,169,883
10,469
61,219
47,059

Market Value

1,543,142
2,613,172
103,950
443,552
6,419,397
367,414
39,765
7,460,839
11,480,381
7,540,179
251,033
1,080,273
1,133,948
28,296,035
6,568,391
1,635,334
296,712
1,251,755
708,476
5,653,408
993,086
12,639,444
285,222
108,329
4,525,545
7,216,182
25,083
1,566,951
2,190,682
247,055
835,639
19,301,401
190,825,031
1,105,607
797,962
7,774,248
713,193
968,227
1,776,621
14,270,571
30,597
932,592
1,174,780
2,008,588
29,941
2,995,960
177,586
35,130,621
812,864
1,250,572
9,818,754
2,011,255
43,337,431
10,784
60,273
48,958



Security Name

FNMA POOL AL0763
FNMA POOL AL0846
FNMA POOL AL0920
FNMA POOL AL0933
FNMA POOL AL1054
FNMA POOL AL1338
FNMA POOL AL1432
FNMA POOL AL1465
FNMA POOL AL1503
FNMA POOL AL1779
FNMA POOL AL1947
FNMA POOL AL2071
FNMA POOL AL2278
FNMA POOL AL2846
FNMA POOL AL2869
FNMA POOL AL3001
FNMA POOL AL3146
FNMA POOL AL3496
FNMA POOL AL3650
FNMA POOL AL3655
FNMA POOL AL4163
FNMA POOL AL4242
FNMA POOL AL4626
FNMA POOL AL4809
FNMA POOL AL5955
FNMA POOL AL5984
FNMA POOL AL6127
FNMA POOL AL6274
FNMA POOL AL6392
FNMA POOL AO0778
FNMA POOL AO0882
FNMA POOL AO0959
FNMA POOL AO2102
FNMA POOL AO4215
FNMA POOL AO5103
FNMA POOL AO5257
FNMA POOL A0O8954
FNMA POOL A09155
FNMA POOL A09344
FNMA POOL A09369
FNMA POOL AP0005
FNMA POOL AP0262
FNMA POOL AP3614
FNMA POOL AP3683
FNMA POOL AP4970
FNMA POOL AP5167
FNMA POOL AP5331
FNMA POOL AP5677
FNMA POOL AP5735
FNMA POOL AP6370
FNMA POOL AP7374
FNMA POOL AP8420
FNMA POOL AP8452
FNMA POOL AP8463
FNMA POOL AP9449
FNMA POOL AP9593
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Mortgage-Backed Securities

Rate Maturity Date

6.00
3.50
5.00
5.00
5.50
5.00
4.00
3.50
3.42
5.50
4.00
5.50
6.00
4.50
4.50
3.50
2.50
3.50
5.00
3.50
4.00
5.00
2.29
5.00
5.00
3.50
2.93
5.00
3.50
4.00
3.50
3.50
4.50
3.50
3.50
4.50
4.00
3.50
3.50
4.00
2.65
3.50
3.50
4.00
3.50
3.50
3.50
3.50
3.50
3.50
3.50
2.50
2.50
2.50
3.50
3.50

07/01/40
10/01/26
07/01/37
10/01/41
01/01/38
07/01/41
01/01/27
02/01/27
01/01/42
12/01/38
04/01/42
03/01/40
05/01/41
06/01/42
01/01/42
12/01/32
01/01/28
05/01/43
02/01/41
06/01/43
05/01/23
10/01/41
08/01/43
05/01/42
01/01/42
10/01/44
12/01/44
09/01/44
01/01/45
04/01/42
04/01/42
04/01/27
05/01/42
07/01/42
06/01/32
06/01/42
07/01/42
07/01/27
06/01/32
07/01/42
07/01/42
08/01/27
08/01/27
10/01/42
09/01/42
09/01/32
08/01/42
09/01/42
11/01/42
09/01/32
09/01/27
11/01/42
11/01/42
11/01/42
09/01/42
10/01/32

Par Value
89,657

841
5,786,717
16,515,935
119,173
7,071
12,058,601
164,595
12,584,522
41,483
22,592,978
14,297,941
2,218,158
11,348,844
18,853,500
104,727,373
30,891,535
10,915,793
43,145,247
9,352,442
100,829
5,761,098
9,182,199
5,706,899
83,329,339
15,720,287
7,710,909
110,199,111
34,078,683
22,639,615
47,975
874,778
942,973
32,427
251,715
811,874
635,519
4,580,550
1,682,244
7,201,541
35,950,716
1,678,051
4,717,236
11,096,641
2,110,906
3,530,298
2,239,011
36,125
2,810,437
3,069,446
2,764,678
2,625,346
1,934,083
2,122,785
1,266,843
4,387,555

Book Value
98,009

884
6,386,510
18,335,644
129,427
7,580
12,755,744
173,019
13,202,000
45,066
24,217,997
15,602,271
2,411,748
12,301,324
20,384,861
110,817,469
31,837,560
11,008,150
47,005,505
9,431,586
106,607
6,342,766
9,306,783
6,238,198
92,333,725
16,716,860
7,964,638
123,133,293
36,312,904
24,252,733
50,633
928,257
1,034,695
34,225
257,378
869,203
681,236
4,843,534
1,719,614
7,700,334
36,559,381
1,785,171
5,018,367
11,891,451
2,247,754
3,608,837
2,363,174
37,173
3,011,886
3,137,732
2,941,390
2,672,249
1,968,636
2,160,710
1,348,971
4,486,448

Market Value

101,742
888
6,417,413
18,280,106
134,517
7,805
12,740,877
173,901
13,161,239
46,815
24,029,048
16,091,724
2,517,726
12,408,832
20,584,858
109,500,778
31,499,188
11,318,815
47,682,802
9,698,893
105,791
6,366,988
9,402,574
6,307,089
92,093,027
16,274,334
7,971,513
122,802,200
35,838,973
24,083,214
49,604
925,469
1,021,226
33,527
263,331
879,247
677,296
4,837,233
1,759,712
7,668,372
36,727,573
1,770,524
4,994,070
11,804,210
2,182,580
3,693,208
2,314,903
37,264
2,905,806
3,211,100
2,916,982
2,521,681
1,857,713
2,038,965
1,307,011
4,590,087



Security Name

FNMA POOL AP9653
FNMA POOL AP9667
FNMA POOL AP9889
FNMA POOL AP9999
FNMA POOL AQ0221
FNMA POOL AQ0846
FNMA POOL AQ1065
FNMA POOL AQ1184
FNMA POOL AQ1239
FNMA POOL AQ1287
FNMA POOL AQ1903
FNMA POOL AQ2243
FNMA POOL AQ2633
FNMA POOL AQ2864
FNMA POOL AQ3498
FNMA POOL AQ4507
FNMA POOL AQ4601
FNMA POOL AQ4692
FNMA POOL AQ5230
FNMA POOL AQ5241
FNMA POOL AQ5244
FNMA POOL AQ5688
FNMA POOL AQ5708
FNMA POOL AQ6015
FNMA POOL AQ6321
FNMA POOL AQ6333
FNMA POOL AQ6643
FNMA POOL AQ6654
FNMA POOL AQ6881
FNMA POOL AQ6935
FNMA POOL AQ6937
FNMA POOL AQ6938
FNMA POOL AQ6939
FNMA POOL AQ8047
FNMA POOL AQ8196
FNMA POOL AQ8254
FNMA POOL AQ8429
FNMA POOL AQ9946
FNMA POOL AR0135
FNMA POOL AR0144
FNMA POOL AR0154
FNMA POOL AR1401
FNMA POOL AR1786
FNMA POOL AR3236
FNMA POOL AR3370
FNMA POOL AR4121
FNMA POOL AR4130
FNMA POOL AR4705
FNMA POOL AR4878
FNMA POOL AR5454
FNMA POOL AR5455
FNMA POOL AR6399
FNMA POOL AR6761
FNMA POOL AR7032
FNMA POOL AR7783
FNMA POOL AR8152
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Mortgage-Backed Securities

Rate Maturity Date

3.50 10/01/42
3.50 11/01/42
3.50 10/01/42
3.50 10/01/42
2.50 11/01/42
3.50 10/01/42
3.50 11/01/42
2.50 10/01/42
3.50 12/01/42
3.50 02/01/43
3.50 10/01/42
3.50 10/01/27
2.50 11/01/42
2.50 11/01/42
3.50 11/01/42
3.50 11/01/32
4.00 12/01/42
2.50 11/01/42
2.50 12/01/42
2.50 12/01/42
2.50 12/01/42
3.50 12/01/42
3.50 01/01/43
2.50 11/01/42
2.50 11/01/42
3.50 11/01/42
3.50 01/01/43
3.50 01/01/43
2.50 12/01/42
2.50 12/01/42
2.50 12/01/42
2.50 12/01/42
2.50 12/01/42
3.50 02/01/43
3.50 01/01/33
3.50 12/01/42
3.50 12/01/42
3.50 01/01/43
3.00 01/01/43
3.50 01/01/43
3.50 02/01/43
3.50 01/01/43
3.50 02/01/43
3.50 05/01/43
3.50 02/01/28
3.00 02/01/43
4.00 02/01/43
3.00 02/01/43
3.50 01/01/43
3.50 02/01/33
3.50 02/01/33
3.50 03/01/33
3.50 02/01/43
3.50 02/01/43
3.50 03/01/43
3.00 03/01/43

Par Value
1,924,435
7,342,241

31,056
5,648,157
8,169,244

944,455
2,369,083

1,384,148
3,022,205
2,534,196

937,722
3,765,405
1,208,020

336,181
1,317,630
7,780,118

11,120,731
7,586,363

1,818,585

162,689

919,649
2,744,299
3,063,660
5,572,539

1,492,515
1,128,316
1,371,986

46,089
907,524
892,958
383,070

1,698,147
4,799,993
1,468,435
3,243,179
2,897,461
15,794,365
5,747,413

506,019
6,805,675
9,314,354
4,766,191
1,517,474
3,368,664
3,859,876

167,571
6,848,296

560,333
1,566,429
1,062,143

733,953

1,645,006
7,350,535
2,032,994
1,752,133

381,479

Book Value
2,049,228
7,820,066

31,957
5,969,676
8,315,192
1,012,135
2,503,973
1,408,870
3,226,378
2,674,922

998,530
3,998,054
1,229,602
342,187
1,392,653
8,007,218

11,648,046
7,721,897
1,849,783

165,480
935,426
2,900,589
3,238,178
5,672,095
1,518,113
1,209,192
1,450,139
47,427
923,741
908,915
389,915
1,728,493
4,885,770
1,480,853
3,337,906
3,110,599

16,956,205

6,074,808

494,709
7,183,514
9,860,218
5,030,801
1,606,405
3,608,710
4,099,308

163,825
7,151,474

547,807
1,655,659
1,093,176

755,397
1,693,083
7,853,737
2,137,369
1,849,451

372,950

Market Value
1,989,777
7,591,542

32,035
5,839,930
7,846,672

976,486
2,449,460
1,329,493
3,124,826
2,620,223
969,506
3,976,409
1,160,320
322,907
1,359,409
8,139,865
11,829,837
7,286,807
1,746,776
156,265
883,335
2,831,313
3,167,410
5,352,501
1,433,582
1,166,602
1,418,534
47,514
871,689
857,698
367,944
1,631,094
4,610,460
1,522,827
3,393,132
2,988,836
16,292,459
5,942,511
505,663
7,036,679
9,630,387
4,927,961
1,568,988
3,486,863
4,071,269
167,350
7,295,558
559,593
1,616,096
1,113,892
767,672
1,720,885
7,599,685
2,101,921
1,811,579
380,975



Security Name

FNMA POOL AR8171
FNMA POOL AR8212
FNMA POOL AR8293
FNMA POOL AR8948
FNMA POOL AR9017
FNMA POOL AR9900
FNMA POOL AR9927
FNMA POOL AS0026
FNMA POOL AS0278
FNMA POOL AS1627
FNMA POOL AS1760
FNMA POOL AS3766
FNMA POOL AS4085
FNMA POOL AS4336
FNMA POOL AT0505
FNMA POOL AT1572
FNMA POOL AT2476
FNMA POOL AT2478
FNMA POOL AT2482
FNMA POOL AT2609
FNMA POOL AT2858
FNMA POOL AT2934
FNMA POOL AT2958
FNMA POOL AT2960
FNMA POOL AT3055
FNMA POOL AT3992
FNMA POOL AT4187
FNMA POOL AT4943
FNMA POOL AT5419
FNMA POOL AT5421
FNMA POOL AT5895
FNMA POOL AT7585
FNMA POOL AT7587
FNMA POOL AT7589
FNMA POOL AT7590
FNMA POOL AT7602
FNMA POOL AT7893
FNMA POOL AT8446
FNMA POOL AT8620
FNMA POOL AT8624
FNMA POOL AT8750
FNMA POOL AT9610
FNMA POOL AU1724
FNMA POOL AU2551
FNMA POOL AU2553
FNMA POOL AU2554
FNMA POOL AU2610
FNMA POOL AU2611
FNMA POOL AU4356
FNMA POOL AU4367
FNMA POOL AU4980
FNMA POOL AU4981
FNMA POOL AU4982
FNMA POOL AU5400
FNMA POOL AU5767
FNMA POOL AU6240
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Mortgage-Backed Securities

Rate Maturity Date

3.50
3.50
3.00
3.50
3.50
3.50
3.50
3.50
3.50
3.50
4.00
3.50
4.00
3.50
3.50
3.00
3.50
3.50
3.50
3.00
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.50
3.00
3.50
3.50
3.50
4.00
3.50
2.30
3.50
4.50
3.50
3.50
3.50
4.00
3.50
3.50
3.50
3.50
3.50
4.00
4.00
3.50
3.50
3.50
3.50
3.50
4.00

03/01/43
04/01/43
05/01/43
03/01/28
02/01/43
04/01/43
04/01/33
07/01/43
08/01/33
02/01/34
02/01/29
11/01/44
12/01/44
01/01/45
03/01/43
05/01/43
05/01/33
05/01/33
05/01/33
09/01/43
05/01/33
05/01/33
05/01/33
05/01/33
04/01/43
05/01/43
05/01/33
05/01/43
05/01/33
05/01/33
06/01/43
06/01/43
06/01/43
06/01/43
05/01/43
05/01/43
08/01/43
06/01/33
06/01/43
06/01/43
05/01/33
06/01/33
07/01/43
07/01/33
07/01/33
07/01/33
08/01/33
08/01/33
10/01/43
10/01/43
09/01/33
09/01/33
09/01/33
08/01/43
09/01/43
10/01/43

Par Value

5,273,799
31,796,713
1,380,014
2,027,436
2,170,288
13,049,751
2,452,646
102,671
859,975
20,187,517
1,459,797
1,915,931
159,853,746
31,662,402
3,229,436
74,111
1,302,646
1,160,032
1,885,403
35,520
912,264
2,509,481
3,236,217
2,509,748
7,594,449
3,667,255
2,269,081
10,033,221
1,129,971
2,362,519
1,740,796
17,050,743
11,472,887
12,976,675
1,218,950
1,843,714
25,573,691
1,067,558
1,209,395
696,845
1,297,367
6,693,587
1,960,366
945,213
2,380,835
2,234,851
5,362,122
4,206,606
1,404,241
607,455
1,548,695
1,515,850
1,293,407
4,013,336
4,586,144
650,229

Book Value

5,582,933
33,659,781
1,348,898
2,153,856
2,318,547
13,814,867
2,519,687
105,654
885,146
20,714,303
1,548,144
2,041,236
172,016,865
33,733,326
3,418,736
72,440
1,338,263
1,191,750
1,936,955
34,440
937,208
2,578,096
3,324,703
2,578,370
8,111,260
3,914,207
2,331,123
10,719,050
1,160,868
2,427,116
1,701,854
18,005,132
12,088,376
13,733,211
1,323,487
1,939,388
25,148,638
1,096,756
1,294,919
717,091
1,332,840
6,876,662
2,047,791
972,870
2,445,972
2,295,993
5,519,069
4,329,731
1,462,035
632,456
1,594,038
1,560,231
1,331,276
4,267,622
4,876,734
681,016

Market Value

5,441,016
32,872,426
1,378,189
2,138,472
2,243,883
13,487,122
2,560,683
105,845
899,863
21,077,795
1,545,366
1,987,039
170,352,511
32,778,617
3,338,981
74,013
1,360,026
1,211,131
1,968,454
35,473
952,449
2,620,021
3,378,770
2,620,300
7,851,989
3,791,509
2,369,032
10,373,509
1,179,746
2,466,586
1,738,495
17,577,824
11,827,542
13,377,816
1,291,722
1,900,708
25,834,846
1,114,583
1,307,079
718,386
1,354,515
6,988,434
2,095,627
991,198
2,485,709
2,333,294
5,622,052
4,403,529
1,495,972
647,135
1,624,046
1,586,834
1,353,931
4,154,546
4,746,933
689,048



Security Name

FNMA POOL AU6973

FNMA POOL AU7276

FNMA POOL AU9351

FNMA POOL AU9432

FNMA POOL AU9782

FNMA POOL AU9929

FNMA POOL AV2334

FNMA POOL AV2592

FNMA POOL AV2593

FNMA POOL AV2594

FNMA POOL AV3451

FNMA POOL AV3538

FNMA POOL AV5373

FNMA POOL AV6610

FNMA POOL AV6685

FNMA POOL AV6735

FNMA POOL AV9206

FNMA POOL AV9631

FNMA POOL AW0966
FNMA POOL AW1963
FNMA POOL AW2234
FNMA POOL AW6278
FNMA POOL AW7961
FNMA POOL AW9483
FNMA POOL AW9592
FNMA POOL AX1040

FNMA POOL AX2377

FNMA POOL AX2763

FNMA POOL AX3608

FNMA POOL AX6039

FNMA POOL AX6103

FNMA POOL AX7770

FNMA POOL AX8417

FNMA POOL AX8724

FNMA POOL AY0089

FNMA POOL AY0357

FNMA POOL AY1814

FNMA POOL AY5472

FNMA POOL AY5654

FNMA POOL AY5790

FNMA POOL AZ0439

FNMA POOL MA0052
FNMA POOL MAO0O115
FNMA POOL MAO171
FNMA POOL MA0200
FNMA POOL MA0343
FNMA POOL MA0383
FNMA POOL MA0424
FNMA POOL MA0486
FNMA POOL MAO0511
FNMA POOL MA0521
FNMA POOL MA0534
FNMA POOL MA0548
FNMA POOL MAO577
FNMA POOL MA0598
FNMA POOL MA0629
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Mortgage-Backed Securities

Rate Maturity Date

2.78 11/01/43
4.00 10/01/38
4.00 11/01/43
5.00 10/01/43
2.29 09/01/43
4.00 10/01/33
2.87 01/01/44
4.00 11/01/33
4.00 11/01/33
4.00 11/01/33
3.50 02/01/29
4.00 12/01/38
5.00 12/01/43
4.00 04/01/39
4.50 01/01/44
4.50 03/01/44
4.00 03/01/39
3.19 03/01/44
2.88 06/01/44
4.00 03/01/44
3.40 05/01/44
3.12 07/01/44
3.50 09/01/44
3.50 11/01/44
3.50 08/01/44
2.94 10/01/44
3.02 09/01/44
4.00 09/01/44
3.50 01/01/45
2.95 10/01/44
3.50 10/01/44
4.00 02/01/45
3.50 11/01/44
3.50 01/01/45
2.80 12/01/44
3.50 01/01/45
4.00 01/01/45
4.00 03/01/45
2.67 06/01/45
4.00 03/01/45
2.86 05/01/45
6.00 03/01/29
4.50 07/01/29
4.50 09/01/29
4.50 10/01/29
3.50 02/01/20
4.50 04/01/30
3.50 05/01/20
3.50 07/01/20
4.50 09/01/30
3.50 09/01/20
4.00 10/01/30
3.50 10/01/20
3.50 11/01/20
3.50 12/01/20
3.50 01/01/21

Par Value
13,547,251
4,799,636
10,208,348
1,523,473
6,356,663
4,098,848
16,485,687
1,751,412
1,299,827
1,826,646
13,854,982
4,703,402
2,378,793
6,505,051
797,076
629,566
10,100,627
7,884,331
20,944,387
3,059,990
7,017,819
11,473,115
1,402,374
5,107,216
1,848,150
5,097,847
2,351,476
4,666,855
5,176,923
3,074,474
4,060,296
5,097,254
3,880,033
7,014,545
11,688,239
7,211,529
2,575,959
25,084,732
28,835,278
23,933,701
9,411,625
16,938
63,616
12,635
870,641
32,212
24,571,547
70,578
631,942
71,051,766
24,203
12,777,896
271,519
129,371
12,518
58,469

Book Value
14,029,985
5,140,899
10,628,545
1,664,247
6,476,157
4,314,921
16,908,536
1,838,122
1,364,180
1,917,081
14,694,106
5,037,861
2,598,655
6,967,729
853,487
674,132
10,819,004
8,178,873
21,568,257
3,184,162
7,304,635
11,826,144
1,494,085
5,430,207
1,969,008
5,210,440
2,409,709
4,996,228
5,492,368
3,144,967
4,325,836
5,458,622
4,133,793
7,438,715
12,128,521
7,647,610
2,757,379
26,939,251
29,507,234
25,626,790
9,708,298
18,403
67,397
13,293
916,036
33,205
26,258,777
72,800
652,102
75,899,015
24,985
13,153,166
280,341
133,599
12,931
60,404

Market Value
14,204,264
5,086,175
10,875,162
1,684,279
6,586,532
4,384,704
17,053,914
1,873,556
1,390,478
1,954,037
14,616,598
4,984,196
2,629,880
6,891,299
861,725
680,629
10,700,368
8,181,447
21,652,056
3,260,957
7,333,049
11,841,866
1,454,423
5,287,270
1,906,749
5,239,026
2,419,519
4,943,957
5,353,015
3,159,378
4,210,370
5,404,009
4,023,507
7,253,141
12,037,834
7,456,816
2,735,615
26,732,258
29,490,868
25,374,044
9,712,722
19,202
68,793
13,663
941,488
33,980
26,572,142
74,453
666,645
76,836,741
25,532
13,663,626
286,429
136,476
13,206
61,680



Security Name

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

FNMA POOL MA0652 3.00
FNMA POOL MA0706 4.50
FNMA POOL MA0740 3.50
FNMA POOL MA0816 4.50
FNMA POOL MA1084 3.50
FNMA POOL MA1138 3.50
FNMA POOL MA1201 3.50
FNMA POOL MA1260 4.00
FNMA POOL MA1458 3.00
FNMA POOL MA1472 3.50
FNMA POOL MA1512 3.50
FNMA POOL MA1543 3.50
FNMA POOL MA1614 4.50
FNMA POOL MA1630 4.00
FNMA POOL MA1922 4.00
FNMA POOL MA1960 4.00
FNMA TBA 30 YR 3 3.00
FNMA TBA 30 YR 3 3.00
FNMA TBA 30 YR 3.5 3.50
FNMA TBA 30 YR 3.5 3.50
FNMA TBA 30 YR 4 4.00
FNMA TBA 30 YR 4 4.00
FNMA TBA 30 YR 4 4.00
FREDDIE MAC 4.25
FREDDIE MAC 3.00
FREDDIE MAC 6.25
FREDDIE MAC 6.50
FREDDIE MAC 0.01
FREDDIE MAC 5.00
FREDDIE MAC 4.50
FREDDIEMAC STRIP 5.00
FREDDIEMAC STRIP 4.50
GCCFC COMMERCIAL MORTGAGE TRUS 0.44
GE COMMERCIAL MORTGAGE CORPORA 0.68
GE COMMERCIAL MORTGAGE CORPORA 0.40
GE COMMERCIAL MORTGAGE CORPORA 2.68
GMAC COMMERCIAL MORTGAGE SECUR 1.27
GNMA 11 POOL 000660 9.00
GNMA 11 POOL 003248 5.50
GNMA 1l POOL 003284 5.50
GNMA 11 POOL 003320 5.50
GNMA 1l POOL 003652 5.50
GNMA 1l POOL 003702 5.50
GNMA 11 POOL 003807 5.50
GNMA 11 POOL 003965 5.50
GNMA 11 POOL 003997 5.50
GNMA 11 POOL 004048 5.50
GNMA 11 POOL 004072 5.50
GNMA 1l POOL 004098 5.50
GNMA 1l POOL 004194 5.50
GNMA 1l POOL 004221 5.50
GNMA 1l POOL 004244 5.50
GNMA 1l POOL 004315 5.50
GNMA 11 POOL 004462 5.00
GNMA 11 POOL 004521 5.50
GNMA 11 POOL 004559 5.00

12/01/40
04/01/31
05/01/21
08/01/31
06/01/32
08/01/32
10/01/32
10/01/42
06/01/43
06/01/33
07/01/33
08/01/33
10/01/43
10/01/33
06/01/34
07/01/34
08/13/45
07/14/45
07/14/45
08/13/45
07/14/45
08/13/45
09/14/45
03/15/40
07/15/40
06/15/28
04/15/28
10/17/27
02/15/20
03/15/21
09/15/35
08/15/35
03/10/39
03/10/40
07/10/39
12/10/37
04/10/40
11/20/16
06/20/32
09/20/32
12/20/32
12/20/34
04/20/35
01/20/36
03/20/37
06/20/37
11/20/37
01/20/38
03/20/38
07/20/38
08/20/38
09/20/38
12/20/38
06/20/39
08/20/39
10/20/39

Par Value

26,885
14,471,052
21,725
43,631,076
16,508,483
34,335,581
38,396,330
6,335,634
72,033
1,622,220
2,636,256
12,325,379
7,026,796
26,209,347
31,924,416
17,124,480
328,490,899
72,381,395
831,131,435
454,796,434
543,825,550
214,055,913
136,414,803
55,567,719
13,038,302
5,467,199
3,481,137
728,106
179,186
15,682
163,392
68,534
232,609,390
7,571,120
6,811,495
4,283,187
4,793,685
22,557
3,893

2,771

2,436

5,508

4,798

4,720

5,692
57,090
7,114

5,926

2,603
256,356
2,967
275,536
223,703
92,975
701,814
2,672,652

Book Value

28,019
15,341,141
22,458
46,160,619
17,253,839
36,350,436
40,648,029
6,801,451
70,409
1,659,377
2,696,666
12,662,687
7,653,511
27,657,236
33,924,021
18,193,603
323,922,822
72,474,090
864,557,117
466,380,473
577,133,885
225,196,940
143,683,154
59,958,872
13,367,614
5,583,080
3,591,140
651,892
108,716
15,695
64,179
28,732
2,634,181
216,663
9,694
246,099
140,244
22,842
4,259

3,033

2,667

6,039

5,262

5,179

6,250
62,693
7,814

6,510

2,860
281,686
3,260
302,788
245,861
98,485
771,591
2,935,059

Market Value

27,649
15,791,873
22,918
47,613,429
17,316,911
36,017,011
40,276,617
6,739,621
71,938
1,693,677
2,752,381
12,868,302
7,594,352
28,037,202
34,161,226
18,324,321
326,418,571
72,111,377
856,519,924
467,481,002
576,172,511
226,286,351
143,830,750
59,040,757
13,422,358
6,119,955
3,858,182
685,121
13,972
16,501
34,746
14,476
968,585

114

2,336
217,158
147,799
23,251
4,366

3,151

2,784

6,277

5,429

5,341

6,386
64,046
7,980

6,648

2,904
285,977
3,310
307,373
249,551
98,692
792,397
2,950,360



Security Name

GNMA Il POOL 004600
GNMA 1l POOL 004635
GNMA Il POOL 004715
GNMA Il POOL 004748
GNMA Il POOL 004770
GNMA Il POOL 004772
GNMA Il POOL 004800
GNMA Il POOL 004803
GNMA Il POOL 004833
GNMA [l POOL 004834
GNMA 1l POOL 004836
GNMA 1l POOL 004853
GNMA 1l POOL 004882
GNMA Il POOL 004885
GNMA Il POOL 004925
GNMA Il POOL 004945
GNMA 1l POOL 004949
GNMA [l POOL 004950
GNMA Il POOL 004951
GNMA Il POOL 004952
GNMA Il POOL 004953
GNMA Il POOL 004986
GNMA Il POOL 005081
GNMA Il POOL 005117
GNMA Il POOL 005140
GNMA 1l POOL 005177
GNMA 1l POOL 005206
GNMA Il POOL 009226
GNMA Il POOL 009240
GNMA Il POOL 009245
GNMA Il POOL 009265
GNMA Il POOL 080152
GNMA 1l POOL 080169
GNMA Il POOL 080174
GNMA Il POOL 080178
GNMA 1l POOL 080180
GNMA 1l POOL 080186
GNMA Il POOL 080197
GNMA Il POOL 080198
GNMA Il POOL 080204
GNMA Il POOL 080205
GNMA 1l POOL 080207
GNMA 1l POOL 080221
GNMA Il POOL 080311
GNMA Il POOL 080317
GNMA Il POOL 080562
GNMA Il POOL 080932
GNMA Il POOL 081401
GNMA 1l POOL 081560
GNMA Il POOL 081635
GNMA Il POOL 081734
GNMA Il POOL 783038
GNMA Il POOL 783377
GNMA Il POOL AC9485
GNMA Il POOL AL4508
GNMA Il POOL AL4511

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

5.50
4.00
5.00
5.50
4.00
5.00
4.00
5.50
4.00
4.50
5.50
4.00
4.00
5.50
5.50
4.00
4.00
5.50
3.00
3.50
3.00
3.00
4.00
5.50
4.50
5.50
5.50
8.75
8.75
8.75
8.75
1.75
1.75
1.75
1.75
1.75
1.63
1.63
1.63
1.63
1.63
1.63
1.63
1.63
1.63
1.63
1.63
1.63
2.13
1.75
2.13
5.50
4.50
3.50
3.50
3.50

12/20/39
02/20/40
06/20/40
07/20/40
08/20/40
08/20/40
09/20/40
09/20/40
10/20/40
10/20/40
10/20/40
11/20/40
12/20/40
12/20/40
01/20/41
02/20/41
02/20/41
02/20/41
12/20/40
02/20/41
01/20/41
01/20/41
06/20/41
07/20/41
08/20/41
09/20/41
10/20/41
12/20/16
03/20/17
04/20/17
08/20/17
01/20/28
02/20/28
03/20/28
03/20/28
03/20/28
04/20/28
05/20/28
05/20/28
06/20/28
06/20/28
06/20/28
08/20/28
08/20/29
09/20/29
12/20/31
06/20/34
07/20/35
12/20/35
03/20/36
08/20/36
07/20/40
05/20/41
02/20/43
02/20/45
02/20/45

Par Value
96,120
423,807
21,290,858
48,772
3,220,003
7,175,034
1,079,643
5,380,517
4,657,031
63,041,259
555,138
38,184,472
11,657,720
177,696
272,077
7,793,246
643,085
555,239
490,020
176,533
585,007
274,862
3,578,788
3,472,181
14,995,934
156,685
5,050,072
983
4,789
1,187
1,872
4,398
3,253
5,538
12,171
3,084
5,341
5,496
13,952
5,935
7,223
11,697
13,783
4,306
8,237
79,840
139,227
94,071
64,492
93,385
39,584
178,396
22,018,658
24,435,835
32,268,258
7,687,230

Book Value
105,694
459,306

23,264,099

53,644
3,362,923
7,922,575
1,127,575
5,918,547
4,874,569

68,107,086
611,732

40,824,991

12,636,717
195,487
299,849

8,156,619
684,879
610,877
526,746
189,285
616,895
289,844

3,879,771

3,820,803

16,261,585

172,730

5,567,411
994
4,852
1,203
1,902
4,533
3,353
5,709
12,545
3,179
5,517
5,676
14,411
6,130
7,460
12,083
14,196
4,436
8,487
79,843
138,845
93,564
64,443
92,969
39,528
196,219

23,827,061

26,386,800

33,991,800

8,097,828

Market Value
108,527
454,483

23,674,770
55,066
3,453,073
7,978,414
1,157,790
6,002,215
4,994,116
68,978,509
624,798
40,948,341
12,501,529
199,345
306,218
8,304,520
668,802
619,395
489,552
180,792
591,474
277,900
3,813,574
3,895,208
16,309,409
174,790
5,683,769
987

4,856
1,192
1,898
4,575
3,382
5,762
12,665
3,209
5,560
5,729
14,525
6,122
7,520
12,050
14,186
4,484
8,567
82,857
144,826
97,779
66,635
96,953
41,011
199,009
23,947,245
25,390,342
33,613,926
8,014,475



Security Name

GNMA Il POOL MA0154
GNMA 1l POOL MA0391
GNMA 1l POOL MA0393
GNMA Il POOL MA2892
GNMA Il TBA30 YR 3
GNMA Il TBA 30 YR 3.5
GNMA Il TBA 30 YR 3.5
GNMA POOL 353470
GNMA POOL 353933
GNMA POOL 375958
GNMA POOL 393403
GNMA POOL 412570
GNMA POOL 415053
GNMA POOL 417374
GNMA POOL 426034
GNMA POOL 433112
GNMA POOL 444136
GNMA POOL 562291
GNMA POOL 603567
GNMA POOL 603829
GNMA POOL 604183
GNMA POOL 604370
GNMA POOL 604382
GNMA POOL 604872
GNMA POOL 604949
GNMA POOL 606739
GNMA POOL 609460
GNMA POOL 611879
GNMA POOL 619120
GNMA POOL 622145
GNMA POOL 622611
GNMA POOL 636834
GNMA POOL 696976
GNMA POOL 696990
GNMA POOL 706805
GNMA POOL 710553
GNMA POOL 711520
GNMA POOL 716861
GNMA POOL 718536
GNMA POOL 719226
GNMA POOL 723807
GNMA POOL 726872
GNMA POOL 730927
GNMA POOL 732153
GNMA POOL 732516
GNMA POOL 733352
GNMA POOL 736055
GNMA POOL 736107
GNMA POOL 739192
GNMA POOL 739669
GNMA POOL 740478
GNMA POOL 740494
GNMA POOL 741230
GNMA POOL 741313
GNMA POOL 742393
GNMA POOL 742413

CalPERS 2014-2015 Annual Investment Report

Mortgage-Backed Securities

Rate Maturity Date

3.50 06/20/42
3.00 09/20/42
4.00 09/20/42
3.50 06/20/45
3.00 07/20/45
3.50 08/20/45
3.50 07/20/45
6.50 09/15/27
6.50 10/15/23
6.50 12/15/23
6.50 04/15/26
6.50 03/15/26
6.50 02/15/26
6.50 04/15/26
6.50 04/15/26
6.50 07/15/26
5.00 08/15/40
5.50 12/15/33
5.50 04/15/33
5.50 12/15/32
5.50 04/15/33
5.50 06/15/33
5.50 06/15/33
5.50 12/15/33
5.50 01/15/34
5.00 07/15/40
5.50 08/15/33
5.50 05/15/33
5.50 10/15/34
5.50 10/15/33
5.50 10/15/33
5.50 11/15/34
5.00 06/15/40
5.00 08/15/40
5.00 06/15/40
5.00 06/15/40
5.00 06/15/40
4.50 04/15/39
5.00 06/15/40
5.00 07/15/40
5.00 06/15/40
5.00 06/15/40
5.00 07/15/40
5.00 06/15/40
5.00 07/15/40
5.00 07/15/40
5.00 06/15/40
5.00 07/15/40
5.00 07/15/40
5.00 08/15/40
5.00 07/15/40
5.00 07/15/40
5.00 08/15/40
5.00 06/15/40
5.00 06/15/40
5.00 07/15/40

Par Value
37,281
65,039

425,036
83,769,401
50,473,960

289,525,581
79,402,391
667

25,528
7,412

741

1,094

142

790

111

4,354
382,954
8,342
94,429
32,396
4,018
140,793
31,658
80,077
11,820

1,705,063

17,431

4,784
984
10,892
17,524
9,254
484,131
1,024,596
862,485
587,744
1,181,866
3,054
1,103,894
4,115,569
716,476
163,036
1,284,452
387,749
1,010,040
1,198,095
1,092,029
1,166,568
1,182,601
813,157
2,916,971

1,689,739
49,245
40,130

198,626

134,923

Book Value
38,096
62,861

465,849
87,021,421
51,167,977

299,131,196
82,533,791
687
26,178
7,603

761

1,124

146

811

114

4,473
415,778
9,221
95,752
35,772
4,074
155,566
34,980
88,519
13,067
1,851,146
17,677
5,286

999
12,039
19,369
10,230
525,592
1,112,418
936,347
638,078
1,283,080
3,301
1,198,430
4,468,174
777,834
176,998
1,394,499
420,955
1,096,577
1,300,743
1,185,549
1,266,515
1,283,922
882,856
3,166,885
1,834,508
53,466
43,567
215,636
146,483

Market Value
38,807
65,955

451,144
87,031,826
50,951,095

299,704,255

82,407,906
761
29,122
8,455

845

1,248

162

901

127

4,967
427,069
9,554
109,007
37,135
4,601
161,243
36,257
91,708
13,536
1,925,789
19,865
5,479
1,110
12,474
19,748
10,583
539,902
1,154,207
971,596
655,451
1,318,014
3,334
1,231,060
4,589,674
799,012
181,817
1,439,250
432,684
1,126,395
1,325,247
1,217,828
1,300,954
1,324,689
906,831
3,253,000
1,884,393
54,559
44,673
221,507
149,348
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Security Name

GNMA POOL 742419

GNMA POOL 743691

GNMA POOL 743742

GNMA POOL 743744

GNMA POOL 743802

GNMA POOL 743817

GNMA POOL 744484

GNMA POOL 745790

GNMA POOL 771362

GNMA POOL 781806

GNMA POOL 783292

GNMA POOL AE7495

GNMA POOL AE7501

GNMA POOL AE8231

GNMA POOL AJ4150

GS MORTGAGE SECURITIES TRUST

GS MORTGAGE SECURITIES TRUST

GS MORTGAGE SECURITIES TRUST

GS MORTGAGE SECURITIES TRUST

GS MORTGAGE SECURITIES TRUST

GS MORTGAGE SECURITIES TRUST

GS MORTGAGE SECURITIES TRUST
GSR MORTGAGE LOAN TRUST

GSR MORTGAGE LOAN TRUST

GSR MORTGAGE LOAN TRUST

GSR MORTGAGE LOAN TRUST

GSR MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HARBORVIEW MORTGAGE LOAN TRUST
HOMEBANC MORTGAGE TRUST

IMPAC CMB TRUST

IMPAC CMB TRUST

IMPAC SECURED ASSETS CORP.

IMPAC SECURED ASSETS CORP.
INDYMAC INDA MORTGAGE LOAN TRU
INDYMAC INDX MORTGAGE LOAN TRU
INDYMAC INDX MORTGAGE LOAN TRU
INDYMAC INDX MORTGAGE LOAN TRU
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN CHASE COMMERCIAL MOR
JP MORGAN MORTGAGE TRUST

Mortgage-Backed Securities

Rate Maturity Date

5.00
5.00
5.00
5.00
5.00
5.00
5.00
5.00
3.50
9.50
6.00
3.50
3.50
4.00
3.50
0.76
1.71
1.06
3.63
2.51
5.99
0.75
2.19
2.42
2.01
2.68
2.75
0.95
1.19
0.99
0.37
0.39
0.46
241
0.99
0.93
0.83
1.09
0.30
0.30
2.74
2.85
2.59
0.97
1.52
1.32
5.88
4.17
5.42
0.20
5.44
1.59
1.70
5.43
5.34
2.81

07/15/40
06/15/40
06/15/40
07/15/40
06/15/40
07/15/40
07/15/40
07/15/40
06/15/43
05/15/22
12/15/40
06/15/43
06/15/43
03/15/44
09/15/44
11/10/39
11/10/46
05/10/50
11/10/47
11/10/45
08/10/45
01/10/40
08/25/46
06/25/34
05/25/34
09/25/35
09/25/34
01/19/35
10/25/37
12/19/34
11/19/36
01/25/47
03/19/35
04/19/34
11/19/34
12/25/34
04/25/35
03/25/35
05/25/37
02/25/37
11/25/37
06/25/36
08/25/35
12/25/34
12/15/46
07/15/47
02/15/51
12/15/46
01/15/49
01/15/42
06/12/47
10/12/37
10/12/35
12/12/43
05/15/47
06/25/36

Par Value

97,203
404,747
2,078,938
1,146,979
774,052
1,128,628
1,735,418
701,246
2,698,240
160,498
11,413,015
10,633,971
119,002
12,760,056
6,928,363
123,003,929
106,823,102
92,980,960
69,333,656
63,379,583
1,077,429
217,710
1,974,930
836,122
362,606
133,054
124,363
1,961,498
1,696,155
1,601,125
1,055,000
880,861
562,945
337,624
265,069
870,253
566,587
79,691
1,694,390
1,046,853
1,042,414
3,148,790
900,719
215,852
103,728,163
92,191,173
72,381,395
56,679,458
18,007,466
15,737,553
8,871,955
2,022,272
1,828,649
1,619,929
1,040,031
479,760

Book Value
105,531
439,409

2,256,976
1,245,247
840,341
1,225,324
1,884,101
761,326
2,843,534
179,204

12,679,863

10,703,485
119,780

13,628,667

7,301,594
4,927,670
9,500,120
5,752,806
71,375,473
9,776,256
1,089,184
2
1,168,375
390,980
362,834
122,247
124,325
1,960,328
1,207,987
1,596,755
745,982
246,034
398,074
320,323
172,960
693,441
287,732
79,980
1,694,390
1,046,853
832,258
3,149,820
557,534
140,508
7,934,686
6,186,892

72,675,760

58,432,515

17,102,223
428,031

8,810,027
60,360
64,736

1,598,744

1,020,912

425,985

Market Value
107,517
451,373

2,318,427
1,279,109
872,331
1,263,525
1,935,334
782,028
2,807,536
177,072
12,912,531
11,064,363
123,814
13,582,498
7,261,437
676,030
7,719,465
5,826,094
70,660,014
6,924,346
1,149,787
3
1,058,853
679,909
337,887
133,337
120,138
1,319,784
1,491,873
1,261,469
866,567
236,843
493,534
335,121
202,923
820,909
469,929
71,352
1,201,153
796,733
986,888
2,391,333
720,555
182,937
6,376,689
5,822,887
77,166,565
60,745,039
18,879,599
79
9,290,921
70,223
29,547
1,677,886
1,084,866
407,475



CalPERS 2014-2015 Annual Investment Report

Security Name

JP MORGAN MORTGAGE TRUST

JP MORGAN MORTGAGE TRUST

JP MORGAN MORTGAGE TRUST

JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JPMBB COMMERCIAL MORTGAGE SECU
JUMBO MHLP 862

JUMBO MHLP 881

LANARK MASTER ISSUER PLC

LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LB UBS COMMERCIAL MORTGAGE TRU
LEHMAN XS TRUST

LUMINENT MORTGAGE TRUST

MASTR ADJUSTABLE RATE MORTGAGE
MASTR ADJUSTABLE RATE MORTGAGE
MASTR ALTERNATIVE LOANS TRUST
MASTR REPERFORMING LOAN TRUST
MELLON RESIDENTIAL FUNDING COR
MERRILL LYNCH MORTGAGE INVESTO
MERRILL LYNCH MORTGAGE INVESTO
MERRILL LYNCH MORTGAGE INVESTO
MERRILL LYNCH MORTGAGE TRUST

ML CFC COMMERCIAL MORTGAGE TRU
ML CFC COMMERCIAL MORTGAGE TRU
ML CFC COMMERCIAL MORTGAGE TRU
ML CFC COMMERCIAL MORTGAGE TRU
ML CFC COMMERCIAL MORTGAGE TRU
ML CFC COMMERCIAL MORTGAGE TRU
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY BAML TRUST
MORGAN STANLEY CAPITAL | TRUST
MORGAN STANLEY CAPITAL | TRUST
MORGAN STANLEY MORTGAGE LOAN T
MORGAN STANLEY MORTGAGE LOAN T
MORGAN STANLEY MORTGAGE LOAN T

Mortgage-Backed Securities

Rate Maturity Date

5.19
2.67
2.44
1.24
1.43
1.75
131
1.28
1.35
4.13
3.77
5.00
1.00
1.68
0.86
0.85
0.85
0.60
0.60
0.69
1.32
2.51
2.27
0.32
0.38
2.66
2.39
6.50
0.54
1.05
2.46
2.61
2.39
5.46
0.91
0.80
0.76
5.38
6.08
5.17
1.45
1.57
1.60
1.58
1.15
1.40
1.98
1.44
2.28
3.89
3.60
1.40
1.34
2.37
2.55
1.81

04/25/36
07/25/35
11/25/33
11/15/47
04/15/47
11/15/45
02/15/47
08/15/47
10/15/48
11/15/45
08/15/47
03/15/34
06/23/36
12/22/54
09/15/39
11/15/38
11/15/38
02/15/40
02/15/40
08/15/36
03/15/36
02/15/37
07/15/35
03/25/47
07/25/36
03/25/35
11/25/34
05/25/33
05/25/35
08/15/32
02/25/35
07/25/35
02/25/34
11/12/37
07/12/46
12/12/49
08/12/48
08/12/48
08/12/49
12/12/49
02/15/47
05/15/46
12/15/48
02/15/48
10/15/47
06/15/47
08/15/45
08/15/47
11/15/45
06/15/47
06/15/47
07/15/49
06/15/44
11/25/37
07/25/35
06/25/37

Par Value

251,588
138,157
28,492
125,086,172
95,540,751
94,689,235
93,224,612
64,131,253
60,747,797
34,743,070
9,650,853
259,977
360,454
2,078,252
271,326,433
76,801,011
74,969,582
48,007,176
38,291,523
25,138,934
14,145,562
1,624,513
545,733
354,797
1,783,752
549,955
150,049
152,678
1,510,762
1,255,875
3,982,677
804,094
377,881
384,917
323,170,821
219,562,170
174,038,149
69,033,752
41,791,087
8,676,467
224,291,255
219,982,688
162,293,886
122,635,768
122,586,241
117,462,140
113,407,586
86,654,690
71,190,373
38,603,411
24,127,132
247,212,650
93,521,592
2,537,841
1,227,041
732,772

Book Value
241,707
123,743

27,183
8,856,101
6,058,336
8,001,335
6,752,632
5,276,784
4,792,697

35,844,702

9,998,862
259,977
358,258
2,078,252
2,549,358
1,759,581
677,358
547,330
430,090
81,626
283,138
33,943
6,049
353,996
1,057,550
549,955
124,138
165,130
1,257,821
1,189,089
3,252,389
803,654
354,802
382,238
8,830,883
1,324,294
3,233,863
69,010,879
41,016,647
8,478,720

16,720,721

16,344,373

13,035,045

12,236,180

7,068,911
9,567,362
12,097,862
7,099,870
9,249,010

40,455,958

24,710,526

11,879,499

9,725,486
2,544,623
896,061
723,632

Market Value
233,034
137,287

28,725
8,063,055
5,025,252
6,148,267
5,765,476
4,813,371
4,600,710

37,198,254
10,008,814
260,434
353,469
2,089,753
1,922,348
615,176
600,506
311,375
256,591
46,180
191,262
1,199
1,733
344,149
1,258,116
480,672
144,031
161,741
1,236,054
1,187,647
4,003,447
650,887
379,792
384,954
2,254,116
1,649,571
1,403,792
72,150,431
44,899,285
8,999,289
14,566,820
14,462,982
9,154,187
11,628,814
6,425,726
8,459,506
8,680,897
6,326,226
6,107,493
40,231,708
24,743,315
7,977,058
2,888,788
1,790,757
1,062,899
460,751
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Security Name

MORGAN STANLEY MORTGAGE LOAN T
MORGAN STANLEY MORTGAGE LOAN T
MORGAN STANLEY MORTGAGE LOAN T
MORGAN STANLEY MORTGAGE LOAN T
NCUA GUARANTEED NOTES

NEW YORK MORTGAGE TRUST

NOMURA ASSET ACCEPTANCE CORPOR
RESI FINANCE LIMITED PARTNERSH
RESIDENTIAL ACCREDIT LOANS, IN
RESIDENTIAL ACCREDIT LOANS, IN
RESIDENTIAL ACCREDIT LOANS, IN
RESIDENTIAL ASSET MORTGAGE PRO
SALOMON BROTHERS MORTGAGE SECU
SEQUOIA MORTGAGE TRUST

SEQUOIA MORTGAGE TRUST

SEQUOIA MORTGAGE TRUST
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ADJUSTABLE RATE MOR
STRUCTURED ASSET MORTGAGE INVE
STRUCTURED ASSET MORTGAGE INVE
STRUCTURED ASSET MORTGAGE INVE
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
THORNBURG MORTGAGE SECURITIES
UBS BARCLAYS COMMERCIAL MORTGA
UBS BARCLAYS COMMERCIAL MORTGA
VENDEE MORTGAGE TRUST

WACHOVIA BANK COMMERCIAL MORTG
WAMU COMMERCIAL MORTGAGE SECUR
WAMU COMMERCIAL MORTGAGE SECUR
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER

Mortgage-Backed Securities

Rate Maturity Date

2.56
241
1.57
6.00
2.65
0.52
6.00
1.59
6.00
1.66
5.50
7.50
2.54
0.46
0.83
0.91
0.69
2.81
2.51
2.49
2.49
2.48
2.48
0.49
0.53
0.40
0.42
0.50
2.53
2.95
2.00
2.22
2.20
1.47
1.98
6.50
0.68
0.75
0.92
1.94
2.16
2.38
2.19
2.08
2.25
0.55
2.39
2.43
0.51
1.07
0.55
0.59
1.97
0.63
2.32
2.25

08/25/34
09/25/34
10/25/34
08/25/37
10/29/20
08/25/35
03/25/47
09/10/35
06/25/36
08/25/35
08/25/35
05/25/32
09/25/32
01/20/35
01/20/34
11/22/24
10/25/34
10/25/47
07/25/35
03/25/35
04/25/35
04/25/34
01/25/35
10/25/35
08/25/35
08/25/36
02/25/36
12/25/35
06/25/33
11/25/32
04/25/32
01/25/32
09/25/37
04/10/46
12/10/45
10/15/29
12/15/43
12/27/49
11/23/43
04/25/37
06/25/37
02/25/37
09/25/46
03/25/37
12/25/36
01/25/45
01/25/35
07/25/37
08/25/45
11/25/34
10/25/45
08/25/45
11/25/36
07/25/44
08/25/33
08/25/46

Par Value
600,352
525,007
146,086

8,236
656,542
981,456

1,057,705

1,866,566

1,868,507

1,224,841
115,658
296,284
346,609
493,218
158,824

15,952
3,212,704
2,311,633

1,260,066

1,236,948
859,736
605,584
466,372
457,571
320,842

2,446,452

1,343,701
282,870
721,473
506,672
121,326

11,329
826,877
120,917,568
71,706,114
8,563,138
102,643,046
34,371,204
19,346,065
4,167,895
3,653,965
2,477,120
2,102,898
2,053,044

1,930,921

1,516,989

1,171,258
867,665
833,998
815,743
815,370
777,456
699,351
938,726
600,938
588,875

Book Value
209,601
188,239
122,203

8,236
655,846
850,832

1,007,268
1,422,502
1,320,308
861,456
103,782
292,379
354,215
395,915
135,194
14,336
3,208,166
2,312,942
944,781
1,074,430
664,831
519,603
352,232
364,122
263,853
1,616,239
790,942
178,333
672,384
513,636
122,867
11,310
713,675
10,762,266
9,358,677
8,668,667
1,755,074
1,536,689
1,169,944
4,170,605
3,653,611
1,850,949
1,599,194
1,394,930
1,457,965
1,516,989
1,093,350
576,987
675,894
815,743
561,730
581,096
586,117
785,556
572,878
476,945

Market Value
342,832
251,485
141,946

7,681
669,839
907,087
846,500

1,691,934
1,557,503
1,038,300
104,324
83,973
350,226
466,932
151,373
15,896
2,859,534
1,772,026
1,033,338
1,211,576
812,695
605,246
430,702
424,803
306,146
1,908,624
1,069,685
215,410
741,194
483,655
121,153
10,888
806,486
8,798,325
6,838,827
10,026,706
748,781
631,055
97,181
3,605,817
3,219,282
2,166,180
1,915,963
1,741,411
1,732,037
1,379,201
1,180,177
699,734
782,025
758,835
726,362
702,960
617,666
865,030
602,221
498,194
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Security Name

WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WAMU MORTGAGE PASS THROUGH CER
WASHINGTON MUTUAL MORTGAGE PAS
WASHINGTON MUTUAL MORTGAGE PAS
WASHINGTON MUTUAL MORTGAGE PAS
WASHINGTON MUTUAL MORTGAGE PAS
WELLS FARGO COMMERCIAL MORTGAG
WELLS FARGO COMMERCIAL MORTGAG
WELLS FARGO COMMERCIAL MORTGAG
WELLS FARGO MORTGAGE BACKED SE
WELLS FARGO MORTGAGE BACKED SE
WELLS FARGO MORTGAGE BACKED SE
WF RBS COMMERCIAL MORTGAGE TRU
WF RBS COMMERCIAL MORTGAGE TRU
WF RBS COMMERCIAL MORTGAGE TRU
WF RBS COMMERCIAL MORTGAGE TRU
WF RBS COMMERCIAL MORTGAGE TRU
WF RBS COMMERCIAL MORTGAGE TRU
Total

Mortgage-Backed Securities

Rate Maturity Date

4.24
0.51
0.58
2.52
0.46
1.36
6.04
1.12
2.76
0.45
1.15
1.36
2.24
3.41
2.53
5.11
2.62
1.62
1.20
1.04
2.58
1.13
111

08/25/36
07/25/45
10/25/44
01/25/33
07/25/45
11/25/42
10/25/36
08/25/46
04/25/37
12/25/35
06/25/46
12/15/47
10/15/45
12/15/47
10/25/36
03/25/36
12/25/33
03/15/45
09/15/46
06/15/46
04/15/45
11/15/47
09/15/57

Par Value
368,061
310,869
206,215
192,274

72,783
47,175
18,253

1,973,167

1,931,420

1,787,361
875,683

115,713,865
73,001,591
56,704,550

480,095
223,662
5,379

171,613,023

168,094,675

144,332,119
91,528,729
91,413,624
87,964,846

Book Value

348,337
255,557
166,454
180,716
58,307
43,598
17,710
1,148,122
1,915,454
1,201,096
453,535
9,593,006
9,904,533
58,378,654
380,086
205,953
5,226
13,517,100
10,668,297
9,500,806
14,711,903
6,435,519
5,758,795

Market Value
326,004
297,328
199,065
194,052

68,255
44,011
15,282
1,376,269
1,289,532
1,482,597
627,645
9,162,525
7,123,860
57,104,459
447,261
222,473
5,384
11,443,500
8,543,076
7,160,316
8,955,079
6,002,493
5,395,500

13,034,521,147

$

12,950,262,682




Security Name

DEFAULT MHLP

JUMBO MHLP 15 YEAR 912
JUMBO MHLP 30 YEAR 906
JUMBO MHLP 885

JUMBO MHLP 15 YEAR 889
JUMBO MHLP 15 YEAR 891
JUMBO MHLP 15 YEAR 894
JUMBO MHLP 15 YEAR 900
JUMBO MHLP 15 YEAR 903
JUMBO MHLP 15 YEAR 907
JUMBO MHLP 15 YEAR 910
JUMBO MHLP 15 YR 887
JUMBO MHLP 30 YEAR 890
JUMBO MHLP 30 YEAR 892
JUMBO MHLP 30 YEAR 895
JUMBO MHLP 30 YEAR 897
JUMBO MHLP 30 YEAR 898
JUMBO MHLP 30 YEAR 901
JUMBO MHLP 30 YEAR 904
JUMBO MHLP 30 YEAR 908
JUMBO MHLP 30 YEAR 911
JUMBO MHLP 30 YEAR 913
JUMBO MHLP 30 YEAR 915

JUMBO MHLP 30 YEAR ARM 91

JUMBO MHLP 30 YR 888
JUMBO MHLP 844
JUMBO MHLP 848
JUMBO MHLP 851
JUMBO MHLP 853
JUMBO MHLP 854
JUMBO MHLP 855
JUMBO MHLP 856
JUMBO MHLP 858
JUMBO MHLP 859
JUMBO MHLP 860
JUMBO MHLP 864
JUMBO MHLP 866
JUMBO MHLP 867
JUMBO MHLP 868
JUMBO MHLP 870
JUMBO MHLP 871
JUMBO MHLP 872
JUMBO MHLP 873
JUMBO MHLP 874
JUMBO MHLP 875
JUMBO MHLP 876
JUMBO MHLP 877
JUMBO MHLP 879
JUMBO MHLP 882
JUMBO MHLP 883
JUMBO MHLP 884

Rate Maturity Date

8.00
5.31
6.63
1.00
5.73
5.72
5.96
4.72
5.83
5.22
5.27
1.00
6.09
6.23
6.15
6.02
6.21
5.90
6.28
5.58
4.99
1.00
4.27
6.38
1.00
9.14
7.55
1.00
5.73
6.21
5.40
5.93
5.64
5.03
1.00
5.00
5.30
5.00
5.00
3.50
1.00
1.00
1.00
1.00
1.00
1.00
1.00
5.00
1.00
1.00
1.00

01/01/20
12/10/24
03/13/39
12/14/36
06/15/22
09/20/22
12/20/22
09/19/23
12/12/23
06/18/24
09/10/24
03/15/22
06/15/37
09/20/37
12/20/37
03/20/38
06/20/38
08/19/38
12/12/38
06/18/39
09/10/39
12/10/39
03/12/40
06/15/40
03/15/37
07/01/29
08/01/31
05/01/32
02/01/18
02/01/33
06/01/18
06/01/33
09/01/33
12/15/18
12/15/33
07/25/34
09/24/34
12/30/15
12/30/30
03/25/35
07/19/25
07/25/34
07/25/34
07/25/34
12/19/20
12/19/35
12/19/35
03/24/36
09/19/36
09/19/21
12/14/21

CalPERS 2014-2015 Annual Investment Report
Mortgage Loans

Par Value

2,575,201 $

231,268
902,734
3,907,981
47,961
81,681
82,602
546,707
108,339
109,849
31,992
404,176
2,644,436
1,941,106
6,356,817
7,288,567
2,981,419
10,325,890
16,329,874
2,133,266
497,954
5,738,503
670,362
301,617
7,408,619
2,890
276,851
1,091,852
351,458
869,474
107,912
2,118,116
4,752,324
215,162
3,411,379
350,715
225,396
20,935
759,771
1,022,738
161,172
3,139,743
193,202
2,081,204
53,707
4,613,483
191,166
1,691,186
1,184,224
64,159
97,770

Book Value

2,575,201 $

231,065
900,535
3,897,371
47,886
81,297
82,602
545,812
108,339
109,583
31,992
404,176
2,633,480
1,934,021
6,326,209
7,277,828
2,969,130
10,325,890
16,311,433
2,132,961
496,405
5,731,444
668,758
301,617
7,384,562
2,890
276,851
1,090,352
351,308
868,678
107,903
2,117,914
4,744,972
215,003
3,403,591
350,715
225,332
20,935
759,017
1,021,635
160,911
3,134,723
192,778
2,080,173
53,707
4,600,290
191,166
1,681,768
1,179,977
64,159
97,602

Market Value
2,575,201
227,445
914,042
3,812,603
47,605
78,951
81,852
524,718
108,548
106,399
31,708
386,876
2,436,098
1,806,703
6,027,041
6,842,047
2,644,186
9,507,503
15,598,339
2,024,998
449,971
5,396,729
617,895
264,026
7,050,540
3,126
289,831
1,101,362
350,073
881,943
107,234
2,056,980
4,610,405
201,535
3,323,448
337,937
216,652
20,610
647,023
983,020
157,785
3,011,720
188,873
1,995,247
53,236
4,113,804
174,371
1,583,745
1,149,887
63,179
97,357



Security Name

JUMBO MHLP 886
JUMBO MHLP ARM 893
PERSONAL LOAN MHLP
Total

CalPERS 2014-2015 Annual Investment Report

Mortgage Loans

Rate Maturity Date

1.00 12/14/36
6.22 09/20/37
6.75 03/01/21

Par Value
465,641
662,546

10,109,277

Book Value Market Value
465,641 423,527
661,848 606,189
10,452,630 10,328,952
$ 114,084,065 $ 108,641,073
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Security Name Rate Maturity Date Par Value Book Value Market Value
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Security Name Rate Maturity Date Par Value Book Value Market Value

Grand Total 228,168,130 217,282,146



CalPERS 2014-2015 Annual Investment Report

Asset-Backed Securities

Security Name Rate
ACCESS GROUP INC 1.58
ACCREDITED MORTGAGE LOAN TRUST 5.21
ACCREDITED MORTGAGE LOAN TRUST 1.39
ACCREDITED MORTGAGE LOAN TRUST 0.95
ACE SECURITIES CORP. 0.84
ACE SECURITIES CORP. 1.24
ACE SECURITIES CORP. 0.54
AEGIS ASSET BACKED SECURITIES 1.24
AFC HOME EQUITY LOAN TRUST 0.98
AFC HOME EQUITY LOAN TRUST 0.86
AMERICAN EXPRESS CREDIT ACCOUN 0.68
AMERICAN HOME MORTGAGE INVESTM 1.08
AMERICAN HOME MORTGAGE INVESTM 0.59
AMERIQUEST MORTGAGE SECURITIES 1.54
APIDOS CLO 1.73
APIDOS CLO 1.43
APIDOS CLO 1.66
APIDOS CLO 1.70
APIDOS CLO 1.98
APIDOS CLO 1.98
APIDOS CLO 2.52
APIDOS CLO 1.38
ARGENT SECURITIES INC. 1.22
ARGENT SECURITIES INC. 1.23
ASSET BACKED FUNDING CERTIFICA 0.81
ASSET BACKED FUNDING CERTIFICA 1.31
ASSET BACKED FUNDING CORPORATI 6.00
ASSET BACKED SECURITIES CORP H 1.31
ATRIUM CDO CORP 1.75
AVERY POINT CLO LTD 1.68
BAYVIEW FINANCIAL ACQUISITION 1.19
BAYVIEW FINANCIAL ACQUISITION 0.54
BAYVIEW FINANCIAL ACQUISITION 0.47
BAYVIEW FINANCIAL ACQUISITION 5.66
BAYVIEW FINANCIAL ASSET TRUST 0.64
BAYVIEW FINANCIAL ASSET TRUST 0.79
BAYVIEW FINANCIAL ASSET TRUST 1.34
BAYVIEW FINANCIAL ASSET TRUST 1.69
BEAR STEARNS ASSET BACKED SECU 0.35
BEAR STEARNS ASSET BACKED SECU 0.59
BEAR STEARNS ASSET BACKED SECU 0.59
BEAR STEARNS ASSET BACKED SECU 1.23
BEAR STEARNS ASSET BACKED SECU 5.50
CARLYLE GLOBAL MARKET STRATEGI 1.80
CARLYLE GLOBAL MARKET STRATEGI 1.79
CARLYLE GLOBAL MARKET STRATEGI 2.48
CARLYLE GLOBAL MARKET STRATEGI 2.37
CARLYLE GLOBAL MARKET STRATEGI 1.40
CATAMARAN CLO LTD 1.79
CATAMARAN CLO LTD 1.83
CATAMARAN CLO LTD 1.43
CATAMARAN CLO LTD 2.08
CATAMARAN CLO LTD 2.03
CATAMARAN CLO LTD 2.58
CHASE ISSUANCE TRUST 0.59

Maturity Date
10/27/25
01/25/34
10/25/34
01/25/34
11/25/35
12/25/33
02/25/36
01/25/34
06/25/30
04/25/28
03/15/18
07/25/46
01/25/47
03/25/33
01/19/25
04/15/25
01/17/23
10/30/22
04/15/25
01/19/25
01/17/23
04/15/25
01/25/34
10/25/33
12/25/34
05/25/32
07/26/35
09/15/33
10/23/22
01/18/25
05/28/39
05/28/37
12/28/36
12/28/36
03/25/37
12/25/39
03/25/37
03/25/37
08/25/36
09/25/46
03/25/35
06/25/34
12/25/35
10/16/25
04/17/25
10/16/25
04/17/25
07/15/25
10/18/26
04/20/26
01/27/25
04/20/26
01/27/25
10/18/26
08/15/17

Par Value

716,419 $

1,492,068
55,585
31,055

991,609
298,072
34,693
67,806
232,170
33,375
64,988,081
1,256,410
1,128,403
337,106
234,715,794
194,110,952
174,303,712
99,036,200
41,595,204
34,167,489
14,855,430
13,988,863
441,754
111,817
481,829
225,589
314,228
529,265
209,956,744
208,966,382
1,708,185
1,703,013
990,503
562,940
1,537,559
599,339
448,455
352,358
2,016,333
1,243,354
718,759
176,536
87,300
314,935,116
296,118,238
58,431,358
44,566,290
30,547,716
186,188,056
177,274,798
158,457,920
44,566,290
40,604,842
35,653,032
31,389,243

Book Value

712,125 $

1,244,891
53,362
23,367

958,298
299,345
31,597
68,014
160,298
26,976
65,010,497
472,789
355,808
338,457
232,791,113
190,424,863
173,196,833
98,489,055
39,485,518
32,417,057
14,843,716
13,693,827
443,525
112,554
425,527
195,424
531,177
209,922,873
207,352,513
1,074,171
1,070,088
731,451
547,056
1,198,201
488,063
258,110
181,863
1,955,351
716,490
643,662
171,224

313,234,514
295,267,246
56,569,234
43,443,781
30,011,889
184,618,027
176,219,914
155,214,141
42,145,747
39,447,902
34,616,014
31,395,319

Market Value

716,766
1,449,831
55,472
25,289
967,685
281,407
34,618
64,310
208,577
30,987
64,999,649
448,814
178,065
321,229
234,115,626
191,297,120
173,720,492
98,771,971
40,621,294
33,350,203
14,855,980
13,800,867
424,721
109,184
479,501
218,757
510,277
209,960,313
208,480,535
1,559,128
1,315,933
934,976
561,467
1,260,799
575,042
278,042
200,844
1,746,102
1,061,366
712,327
177,194

315,178,246
296,259,190
58,596,427
44,385,351
30,123,194
185,431,202
177,217,184
156,508,412
44,032,564
40,006,530
35,696,921
31,389,337
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Security Name

CHASE ISSUANCE TRUST

CIFC FUNDING LTD

CITIBANK CREDIT CARD ISSUANCE
CITIBANK CREDIT CARD ISSUANCE
CITIGROUP MORTGAGE LOAN TRUST
COACHELLA HOUSING
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE ASSET BACKED CERTI
COUNTRYWIDE HOME EQUITY LOAN T
COUNTRYWIDE HOME EQUITY LOAN T
COUNTRYWIDE HOME EQUITY LOAN T
COVENANT CREDIT PARTNERS CLO L
COVENANT CREDIT PARTNERS CLO L
COVENANT CREDIT PARTNERS CLO L
COVENANT CREDIT PARTNERS CLO L
CREDIT BASED ASSET SERVICING A
CREDIT SUISSE FIRST BOSTON MOR
CREDIT SUISSE MORTGAGE TRUST
EMC MORTGAGE LOAN TRUST
EQUITY ONE ABS INC

FBR SECURITIZATION TRUST

FBR SECURITIZATION TRUST

FIRST FRANKLIN MORTGAGE LOAN N
FIRST FRANKLIN MORTGAGE LOAN N
FIRST FRANKLIN MTG LOAN ASSET
FIRST FRANKLIN MTG LOAN ASSET
GE WMC MORTGAGE SECURITIES NIM
GOLDENTREE LOAN OPPORTUNITIES
GOLDENTREE LOAN OPPORTUNITIES
GRAYSON CLO LTD

GREENPOINT MORTGAGE FUNDING TR
GSAMP NIM TRUST

GSAMP TRUST

GSAMP TRUST

GSAMP TRUST

HEAT EQUITY ASSET TRUST NIM
HEAT EQUITY ASSET TRUST NIM
HOME EQUITY ASSET TRUST

HOME EQUITY ASSET TRUST

HOME EQUITY MORTGAGE TRUST
HULL STREET CDO LTD

ICGUS CLOLTD

ICGUS CLOLTD

INDYMAC HOME EQUITY LOAN ASSET
IXIS REAL ESTATE CAPITAL TRUST

JP MORGAN MORTGAGE ACQUISITION
JP MORGAN MORTGAGE ACQUISITION
KVK CLO LTD

KVK CLO LTD

Asset-Backed Securities

Rate
0.32
1.43
6.15
5.65
0.58
8.40
0.27
1.09
0.52
1.19
0.84
0.85
0.65
1.09
0.47
0.47
0.48
1.74
1.76
2.33
2.47
0.85
0.66
0.73
1.69
5.91
3.53
3.53
6.50
5.68
0.70
0.45
5.50
1.57
1.79
0.52
1.21
5.50
0.68
0.49
0.48
6.00
6.50
0.34
2.59
6.00
1.78
2.37
2.37
1.09
0.35
0.47
0.26
1.83
2.43

Maturity Date
08/15/17
04/21/25
06/15/39
09/20/19
11/25/46
08/01/20
03/25/34
10/25/47
04/25/36
08/25/47
02/25/37
04/25/32
09/25/34
06/25/33
02/15/34
02/15/34
12/15/33
10/17/26
07/20/26
07/20/26
10/17/26
04/25/36
05/25/44
10/25/36
05/25/39
02/25/33
11/25/35
09/25/35
09/25/35
12/25/35
09/25/35
12/25/26
01/25/36
04/17/22
10/29/26
11/01/21
09/25/34
11/25/35
05/25/36
12/25/36
05/25/36
01/27/36
05/27/36
10/25/36
10/25/33
01/25/37
10/18/26
07/19/27
07/19/27
06/25/31
08/25/36
01/25/37
08/25/36
07/15/26
07/15/26

Par Value
19,996,333
197,082,038
180,643,696
38,555,157
2,415,061
877,374
80,000,000
2,185,207
1,630,000
1,431,495
955,507
261,147
158,465
91,862
362,571
249,320
105,665
207,976,020
198,567,581
43,080,747
37,138,575
73,699
17,500
469,976
339,344
97,488
570,753
300,000
198,940
42,874
1,552,720
778,257
103,549
207,976,020
153,010,929
114,154,541
111,945
539,975
3,104,000
1,442,185
387,823
419,282
131,313
2,193,213
44,818
3,689,804
103,988,010
106,959,096
31,196,403
517,257
4,746,092
7,150,000
20,183
235,706,156
44,566,290

Book Value
19,994,800
193,118,395
192,647,242
38,478,519
1,310,222
877,374
1,528,229
944,704
923,752
234,281
162,279
158,576
82,974
240,654
166,809
83,504
206,351,187
197,291,923
41,243,322
36,322,641
69,392
17,033
405,962
279,696
97,518

198,004
1,557,053
778,257
206,669,143
152,167,633
112,292,786
18,923

1,398,265
930,286
326,752

1,226,001
45,341
3,688,172
102,925,078
106,959,096
31,098,063
397,273
2,018,053
7,139,881
20,183
234,249,371
42,934,441

Market Value

19,994,733
194,036,332
231,838,047

42,262,223

2,033,482
901,092

1
1,945,590
1,521,577
1,316,034
7,489
174,929
156,167
88,557
319,589
227,957
96,269
206,758,736
197,548,135
42,592,685
37,114,509
73,567
17,197
462,407
324,195
56,916

20
1,544,520
545,608
207,226,059
152,970,381
111,298,851
173,692

2,876,151
1,337,416
383,645

1,915,381
40,910
2,183,803
103,984,890
106,959,096
31,098,883
459,203
1,982,300
5,181,491
10,144
234,562,981
44,316,719
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Security Name

LCM LTD PARTNERSHIP

LCM LTD PARTNERSHIP

LCM LTD PARTNERSHIP

LCM LTD PARTNERSHIP

LCM LTD PARTNERSHIP

LCM LTD PARTNERSHIP

LCM LTD PARTNERSHIP

LONG BEACH MORTGAGE LOAN TRUST
LONG BEACH MORTGAGE LOAN TRUST
LONG BEACH MORTGAGE LOAN TRUST
MADISON PARK FUNDING LTD
MADISON PARK FUNDING LTD
MADISON PARK FUNDING LTD
MADISON PARK FUNDING LTD
MADISON PARK FUNDING LTD
MAGNETITE CLO LTD

MAGNETITE CLO LTD

MARINE PARK CLO LTD

MARINE PARK CLO LTD

MASTR SPECIALIZED LOAN TRUST
MASTR SPECIALIZED LOAN TRUST
MERRILL LYNCH MORTGAGE INVESTO
MERRILL LYNCH MORTGAGE INVESTO
MERRILL LYNCH MORTGAGE INVESTO
MERRILL LYNCH MORTGAGE INVESTO
MORGAN STANLEY CAPITAL INC
MORGAN STANLEY CAPITAL INC
MORGAN STANLEY CAPITAL INC
MORGAN STANLEY DEAN WITTER CAP
NATIONAL COLLEGIATE STUDENT LO
NEW CENTURY HOME EQUITY LOAN T
NOMURA HOME EQUITY LOAN INC
NOVASTAR HOME EQUITY LOAN

OAK HILL CREDIT PARTNERS
OAKTREE ENHANCED INCOME FUNDIN
OAKTREE ENHANCED INCOME FUNDIN
OPTION ONE MORTGAGE LOAN TRUST
OPTION ONE MORTGAGE SECURITIES
OWNIT MORTGAGE LOAN NIM
PARALLEL LTD

PARALLEL LTD

PROVIDENT BANK HOME EQUITY LOA
RAAC SERIES

RAAC SERIES

RAAC SERIES

RESIDENTIAL ASSET MORTGAGE PRO
RESIDENTIAL ASSET SECURITIES C
RESIDENTIAL ASSET SECURITIES C
RESMAE MORTGAGE LOAN TRUST
SAIL NET INTEREST MARGIN NOTES
SAXON ASSET SECURITIES TRUST

SB FINANCE NIM TRUST

SECURITIZED ASSET BACKED RECEI
SHACKLETON CLO LTD

SHARPS SP | LLC NET INTEREST M

Asset-Backed Securities

Rate
1.78
1.58
1.58
1.43
1.48
2.28
1.93
1.01
0.66
0.43
1.73
1.73
2.43
1.65
2.43
1.73
2.63
1.75
2.08
0.56
0.58
0.79
0.59
0.46
0.31
0.49
0.51
1.25
3.26
0.66
1.16
6.06
0.29
1.68
1.79
1.48
0.99
5.44
5.00
1.00
2.34
0.73
0.56
0.47
1.39
0.97
0.51
0.79
0.34
7.35
2.77
7.50
0.85
1.80
5.00

Maturity Date
07/15/26
01/19/23
04/19/22
07/15/25
07/14/22
07/15/26
07/15/25
09/25/31
08/25/35
01/25/46
07/20/26
01/19/25
07/20/26
01/20/25
01/19/25
01/18/27
01/18/27
05/18/23
10/12/23
01/25/37
07/25/34
02/25/37
03/25/37
01/25/47
02/25/37
12/25/35
11/25/35
09/25/34
11/25/32
02/25/32
10/25/33
02/25/37
03/25/37
10/20/25
10/20/22
04/20/23
02/25/35
08/26/35
08/25/36
07/20/27
07/20/27
08/25/31
10/25/46
05/25/46
09/25/47
02/25/33
01/25/36
06/25/32
02/25/36
11/27/33
12/25/32
06/25/36
10/25/35
04/15/27
05/25/35

Par Value
230,259,165
212,927,830
203,024,210
163,409,730
101,665,586

41,100,023
39,614,480
889,142
831,236
423,628
406,048,420
297,108,600
89,132,580
74,277,150
50,756,053
222,831,450
63,135,578
212,927,830
9,903,620
2,104,301
96,655
3,816,104
2,638,300
868,366
759,032
1,513,093
1,143,810
95,008
150,044
2,500,000
683,045
1,211,263
118,231
190,644,685
166,380,816
112,901,268
420,196
213,614
939,567
114,881,992
21,787,964
476,542
1,544,350
1,159,742
783,129
58,819
1,353,279
262,995
1,252,905
86,012
268,660
111,419
126,918
108,939,820
428,624

Book Value
230,040,474
211,182,452
201,325,046
161,157,201
101,689,828

39,574,590

37,571,055

682,584
768,041
330,287
404,026,708
295,058,948

87,338,988

74,059,127

50,556,422
221,618,061

62,379,135
212,154,606

9,903,620
972,229
88,267
3,816,104
418,857
607,296
759,032
1,088,238
1,102,881
76,130
150,772
2,500,000
686,232
632,954
118,231
189,090,780
166,269,802
112,775,598
359,734

114,583,299
21,578,800
293,143
988,722
771,248
638,044
32,975
1,316,968
155,588
1,252,905
21,760
202,738
123,749
108,778,693

Market Value
230,144,266
211,839,343
203,020,150
161,781,189
101,654,606
41,079,555
38,878,007
813,597
823,007
403,846
405,967,210
296,763,360
89,298,367
74,058,701
50,805,540
222,801,813
63,436,355
212,921,229
9,903,620
1,355,071
96,471
447,335
52,932
819,001
357,517
1,441,965
1,124,006
89,129
137,546

30

638,172
684,574
59,803
190,218,975
166,600,272
113,014,847
411,631

114,583,299
21,578,800
361,844
1,361,021
1,052,623
767,785
48,896
1,336,082
213,891
467,565

1

204,206
125,839
109,367,409
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Security Name

SLATER MILL LOAN FUND LP

SLM STUDENT LOAN TRUST
STRUCTURED ASSET INVESTMENT LO
STRUCTURED ASSET SECURITIES CO
STRUCTURED ASSET SECURITIES CO
SYMPHONY CLO LTD

SYMPHONY CLO LTD

SYMPHONY CLO LTD

SYMPHONY CLO LTD

SYMPHONY CLO LTD

TERWIN MORTGAGE TRUST

TERWIN MORTGAGE TRUST

TERWIN MORTGAGE TRUST

TICP CLOLTD

TICP CLOLTD

TICP CLO LTD

WASHINGTON MILL CLO LTD

WELLS FARGO HOME EQUITY TRUST
WELLS FARGO HOME EQUITY TRUST
ZAIS CLO 3,LTD

ZIGGURAT CLO LTD

Total

Asset-Backed Securities

Rate
1.73
0.68
1.09
0.32
0.33
1.58
1.57
1.58
1.53
2.03
1.68
1.74
1.56
1.88
2
2.58
1.78
0.56
3.19
1.87
1.86

Maturity Date
08/17/22
12/15/39
11/25/34
02/25/37
05/25/36
10/15/25
01/17/25
04/16/22
07/28/21
10/15/25
07/25/37
05/25/37
03/25/37
07/20/27

46,407
07/20/27
04/20/26
04/25/34
10/25/34
07/15/27
10/17/26

Par Value
96,065,114
1,550,224
794,897
3,250,000
364,034
330,780,908
306,517,039
249,571,224
138,122,448
30,701,222
3,470,390
3,279,383
1,845,985
212,927,830
99,036,200
32,929,537
49,518,100
3,750,000
97,463
80,219,322
99,036,200

Book Value
95,768,567
1,550,224
795,700
3,035,471
345,387
325,758,196
303,881,319
248,460,599
137,610,920
29,458,057
3,441,622
3,253,650
1,837,553
212,380,312
98,544,620
32,825,322
49,188,829
3,738,750
97,668
80,219,322
98,574,532

Market Value
95,896,712
1,241,650
698,491
2,836,038
348,805
329,065,147
304,825,065
249,572,222
138,123,415
30,453,862
1,790,711
2,024,252
1,145,354
212,601,625
98,753,749
32,824,755
49,341,518
3,566,940
91,879
80,096,025
99,034,516

9,501,805,461

9,588,372,906
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Security Name

1011778 BC / NEW RED FIN
1011778 BC / NEW RED FIN
1011778 BC/ NEW RED FIN
1011778 BC ULTD LIABILITY COMP
21ST CENTURY FOX AMERICA
21ST CENTURY FOX AMERICA
21ST CENTURY FOX AMERICA
21ST CENTURY FOX AMERICA
21ST CENTURY FOX AMERICA
21ST CENTURY FOX AMERICA
21ST CENTURY FOX AMERICA
21ST CENTURY ONCOLOGY HOLDINGS
24 HOUR FITNESS WORLDWIDE INC
4L TECHNOLOGIES INC

99 CENTS ONLY STORES LLC

A SCHULMAN INC

AAF HLG/FIN

ABBVIE INC

ABBVIE INC

ABBVIE INC

ABC SUPPLY CO INC
ABERCROMBIE + FITCH MGMT CO.
ACADIA HEALTHCARE CO INC
ACADIA HEALTHCARE CO INC
ACC INDU BO/ACC INDU LLC
ACCELLENT INC

ACCURIDE CORP

ACE CAPITAL TRUST Il

ACE CASH EXPRESS INC

ACE INA HOLDINGS

ACE INA HOLDINGS

ACOSTA HOLDCO INC

ACOSTA INC

ACRISURE LLC

ACRISURE LLC

ACTAVIS FUNDING SCS

ACTAVIS FUNDING SCS

ACTAVIS INC

ACTIVISION BLIZZARD
ACTIVISION BLIZZARD

ADMI CORP

ADS WASTE HLDGS INC

ADT CORP

ADT CORP

ADVANCED MICRO DEVICES
ADVANCED MICRO DEVICES
ADVANCEPIERRE FOODS INC
ADVANCEPIERRE FOODS INC
ADVANTAGE SALES + MARKETING |
ADVANTAGE SALES + MARKETING |
AECOM

AEROJET ROCKETDYNE HLDG
AES CORP/VA

AES CORP/VA

AES CORP/VA

US Corporate Bonds

Rate
6.00
6.00
4.63
0.01
8.45
7.75
5.40
6.75
6.90
3.00
6.40
1.00
0.01
0.01

11.00
6.88
12.00
3.60
2.90
4.40
5.63
0.01
5.13
5.63
7.75
0.01
9.50
9.70
11.00
2.70
4.15
0.01
7.75
0.01
0.01
3.85
4.75
4.63
6.13
5.63
0.01
0.01
6.25
4.13
7.00
6.75
0.01
0.01
0.01
0.01
5.75
7.13
4.88
3.28
5.50

Maturity Date
04/01/22
04/01/22
01/15/22
12/12/21
08/01/34
12/01/45
10/01/43
01/09/38
08/15/39
09/15/22
12/15/35
04/30/22
05/30/21
05/08/20
12/15/19
06/01/23
07/01/19
05/14/25
11/06/22
11/06/42
04/15/21
08/07/21
07/01/22
02/15/23
12/15/20
03/12/21
08/01/18
04/01/30
02/01/19
03/13/23
03/13/43
09/26/21
10/01/22
05/19/22
05/19/22
06/15/24
03/15/45
10/01/42
09/15/23
09/15/21
04/30/22
10/09/19
10/15/21
04/15/19
07/01/24
03/01/19
07/10/17
10/10/17
07/25/21
07/25/22
10/15/22
03/15/21
05/15/23
06/01/19
03/15/24

Par Value

1,118,010 $

775,240
726,788
9,856,253
41,382,856
25,354,720
20,266,791
18,336,620
12,063,566
7,720,682
4,246,375
605,656
6,420,778
2,472,999
581,430
702,561
424,973
19,301,705
18,336,620
18,336,620
1,127,774
990,696
233,366
317,024
837,775
2,482,899
1,546,604
24,218,815
581,430
14,476,279
7,238,140
3,503,732
920,598
3,274,783
359,427
14,476,279
14,476,279
14,476,279
222,882
70,741
995,674
7,280,524
557,204
242,263
872,145
775,240
5,887,672
3,982,696
4,299,381
1,235,274
4,915,000
678,335
6,881,000
605,656
218,036

Book Value

1,118,010 $

773,442
727,683
9,944,546
46,590,006
25,518,756
21,782,621
19,037,486
12,632,515
7,653,048
4,476,827
599,600
6,364,619
2,442,062
616,010
702,561
424,973
19,268,371
18,249,753
18,163,387
1,129,237
980,789
233,366
317,024
865,273
2,495,314
1,596,246
27,964,511
468,949
13,879,410
7,033,320
3,547,766
934,275
3,242,035
355,833
14,427,342
14,401,335
14,281,099
233,366
75,306
990,696
7,279,199
576,957
242,263
874,580
776,039
5,941,432
3,932,912
4,283,267
1,226,010
4,971,974
721,765
6,745,407
604,477
220,187

Market Value

1,148,755
796,559
715,886

9,842,553

55,251,700
34,522,201
21,573,534
22,455,373
15,088,433

7,543,485

5,024,120
596,571

6,079,706

2,444,139
526,194
716,612
419,661

19,073,234
17,728,043
17,246,020

1,147,510
969,396
231,616
320,987
774,942

2,465,320

1,581,402

35,359,470
322,694
13,933,369

6,869,473

3,489,507
927,502

3,258,409
357,630

14,255,934
13,782,199
13,424,257
239,040
74,101
998,163

7,184,057
585,064
245,896
736,963
703,530

5,892,559

4,027,501

4,275,477

1,239,388

4,976,438
722,427

6,468,140
605,656
209,860



Security Name

AF BORROWER LLC

AFFINIA GROUP INC
AFFINION GROUP INC
AFFINION GROUP INC
AFFINION INVESTMENTS LLC
AFFINITY GAMING/FIN

AGFC CAPITAL TRUST |
AGUILA 3 SA

AGY HOLDING CORP

AGY HOLDING CORP.

AHOLD FINANCE USA LLC

Al CHEM + CY SCA

Al CHEM + CY SCA

AIR CANADA

AIR CANADA

AIR CANADA

AIR CANADA 2013 1B PTT

AIR MEDICAL GROUP HOLDINGS INC
AIR MEDICAL MERGER SUB
AIRCASTLE LTD

AIRCASTLE LTD

AIRCASTLE LTD

AK STEEL CORP

AK STEEL CORP

AK STEEL CORP

AKORN INC

ALAMOS GOLD INC
ALBERTSONS HDGS/SAFEWAY
ALBERTSONS LLC

ALCATEL LUCENT USA INC
ALCATEL LUCENT USA INC
ALCOA INC

ALCOA INC

ALERE INC

ALERE INC

ALERE INC

ALERE INC.

ALERIS INTL INC

ALERIS INTL INC

ALGECO SCOTSMAN GLOB FIN
ALIXPARTNERS LLP

ALLEN SYSTEMS GROUP INC
ALLIANCE DATA SYSTEMS CO
ALLIANCE LAUNDRY SYS LLC
ALLIANT HLDGS | LLC
ALLIANT HOLDINGS I INC.
ALLISON TRANSMISSION HLDGS INC
ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALPEK SA DE CV

ALPHA NATURAL RESOURCES

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
0.01
7.75
1.00
1.00

13.50
9.00
6.00
7.88

11.00
1.00
6.88
0.01
0.01
7.75
8.75
6.75
5.38
0.01
6.38
5.13
6.25
4.63
8.38
7.63
7.63
0.01
7.75
7.75
0.01
6.75
6.50
6.15
5.13
6.38
6.50
0.01
0.01
7.63
7.88

10.75
0.01

10.50
5.38
0.01
0.01
0.01
0.01
5.13
4.63
3.50
8.00
4.13
8.00
4.50
6.00

Maturity Date

01/28/22
05/01/21
10/12/18
04/30/18
08/15/18
05/15/18
01/15/67
01/31/18
11/15/16
09/28/16
05/01/29
10/03/19
10/03/19
04/15/21
04/01/20
10/01/19
11/15/22
04/28/22
05/15/23
03/15/21
12/01/19
12/15/18
04/01/22
05/15/20
10/01/21
04/16/21
04/01/20
10/15/22
08/25/21
11/15/20
01/15/28
08/15/20
10/01/24
07/01/23
06/15/20
06/30/17
06/18/22
02/15/18
11/01/20
10/15/19
07/10/20
11/15/16
08/01/22
12/10/18
12/20/19
12/20/19
08/23/19
09/30/24
03/30/25
01/27/19
11/01/31
02/13/22
03/15/20
11/20/22
06/01/19

Par Value
3,277,510
1,132,819

460,299
240,436
654,109
847,919
242,263
290,715
314,941
353,136
846,000
5,752,975
2,984,469
2,422,625
290,715
290,715
64,303
6,820,367

1,099,458
2,353,620
1,273,715

193,810
2,129,487
387,620
218,036
7,436,347
436,073
1,244,946
6,455,701
775,240
382,775
19,301,705
9,650,853
1,352,146
557,204

0
3,086,589
557,204
266,489
1,308,218
3,455,577

1,041,729
2,635,899
4,575,018
5,298,309

570,425
7,411,407
8,123,514
3,932,000

872,145

462,237

266,489

176,367
1,300,000

605,656

Book Value
3,251,935
1,165,898

459,148
232,021
663,100
847,919
151,287
295,324
314,941
353,136
911,502
5,785,182
3,001,176
2,448,707
290,715
293,164
64,303
6,810,784
1,099,458
2,371,043
1,273,715
193,810
1,977,988
356,947
216,729
7,469,227
429,227
1,324,811
6,437,079
783,885
352,825

19,509,319
9,650,853
1,353,802

558,480

0
3,078,873
571,594
266,489
1,137,527
3,466,885
981,233
2,621,572
4,565,643
5,312,421
564,721
7,411,295
8,270,082
3,856,895
866,887
567,362
262,722
198,470
1,297,243
508,754

Market Value
3,269,316
1,183,796

413,694
229,843
287,808
843,679
180,486
287,808
283,447
353,136
1,033,073
5,752,975
2,984,469
2,586,152
321,240
308,158
66,876
6,764,986
1,033,490
2,377,156
1,380,325
199,624
1,746,179
322,694
177,700
7,441,031
438,253
1,322,755
6,480,491
819,816
394,258
21,025,328
9,771,488
1,375,809
573,920

0
3,086,929
571,134
276,482
1,004,057
3,437,228
250,015
2,596,361
4,572,181
5,304,932
570,425
7,419,633
8,143,823
3,745,230
865,604
553,529
255,829
207,672
1,296,360
39,368



Security Name

ALPHA NATURAL RESOURCES
ALTA MESA HLDGS/FINANC S
ALTICE FINANCING SA

ALTICE FINCO SA

ALTICE LUXEMBOURG SA
ALTICE LUXEMBOURG SA
ALTICE US FINANCE | CORP
ALTICE US FINANCING SA
AMAYA HLDGS B V

AMAYA HLDGS B V

AMC ENTERTAINMENT INC
AMC ENTERTAINMENT INC
AMC NETWORKS INC
AMERICAN ACHIEVEMENT COR
AMERICAN AIRLINES 2013 2
AMERICAN AIRLINES GROUP
AMERICAN AIRLINES GROUP
AMERICAN AIRLINES GROUP
AMERICAN AIRLINES INC.
AMERICAN AIRLS INC
AMERICAN BLDRS + CONTRACTORS
AMERICAN CAPITAL LTD
AMERICAN CASINO + ENTMT PPTYS
AMERICAN INTL GROUP
AMERICAN INTL GROUP
AMERICAN MUNI PWR OHIO INC OH
AMERICAN MUNI PWR OHIO INC OH
AMERICAN RENAL HLDGS INC
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN TOWER CORP
AMERICAN WATER CAP CORP
AMERIGAS FINANCE LLC/COR
AMERIGAS PART/FIN CORP
AMERIPRISE FINANCIAL INC
AMKOR TECHNOLOGY INC
AMKOR TECHNOLOGY INC
AMSURG CORP

AMSURG CORP

AMSURG CORP

AMWINS GROUP LLC

AMWINS GROUP LLC
ANADARKO PETROLEUM CORP
ANADARKO PETROLEUM CORP
ANCESTRY COM INC
ANCESTRY.COM HOLDINGS
ANCESTRY.COM INC

ANCHOR HOCKING LLC
ANCHOR HOCKING LLC
ANDRADE GUTIER INT SA
ANGLOGOLD HOLDINGS PLC
ANHEUSER BUSCH COS LLC
ANHEUSER BUSCH INBEV FIN
ANIXTER INC

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
9.75
9.63
7.88
9.88
7.75
7.63
5.38
7.75
0.01
0.01
5.75
5.88
4.75

10.88
4.95
4.63
6.13
5.50
0.01
0.01
0.01
6.50
0.01
6.25
4.13
7.83
7.73
1.00
5.00
3.50
4.70
5.90
6.59
7.00
6.50
3.70
6.38
6.63
5.63
1.00
5.63
0.01
0.10
6.45
8.70
1.00
9.63

11.00
0.01
0.01
4.00
8.50
5.75
2.63
5.13

Maturity Date
04/15/18
10/15/18
12/15/19
12/15/20
05/15/22
02/15/25
07/15/23
07/15/25
08/01/21
08/01/22
06/15/25
02/15/22
12/15/22
04/15/16
07/15/24
03/01/20
06/01/18
10/01/19
06/26/20
10/10/21
04/16/20
09/15/18
07/03/19
03/15/87
02/15/24
02/15/41
02/15/33
03/20/20
02/15/24
01/31/23
03/15/22
11/01/21
10/15/37
05/20/22
05/20/21
10/15/24
10/01/22
06/01/21
07/15/22
07/16/21
11/30/20
09/06/19
09/04/20
09/15/36
03/15/19
12/28/18
10/15/18
12/15/20
05/21/20
06/04/18
04/30/18
07/30/20
04/01/36
01/17/23
10/01/21

Par Value
508,751
1,308,218
193,810
193,810
1,235,539
387,620
1,556,163
775,240
6,932,343
3,584,426
844,664
411,846
8,220,040
484,525
10,606,358
1,187,086
314,941
242,263
7,467,555
5,476,207
2,971,898
411,846
1,410,248
75,276,651
33,295,442
2,405,000
2,000,000
930,536
68,922,530
15,196,233
14,476,279
1,869,370
50,184,434
3,440,500
983,000
48,254,264
8,525,084
96,905
1,508,060
479,680
121,131
5,856,490
2,887,455
36,673,240
14,476,279
293,501
1,744,290
1,798,276
3,240,042
80,826
790,000
8,782,276
13,511,194
46,324,093
702,561

Book Value
513,306
1,183,247
193,810
193,810
1,271,798
383,777
1,556,163
761,936
6,898,401
3,538,625
844,664
411,721
8,202,092
476,105
10,606,358
1,187,086
314,941
242,263
7,467,555
5,483,799
2,971,898
411,846
1,414,103
67,341,268
33,761,076
2,648,115
2,045,961
916,578
70,375,572
14,886,901
14,793,307
1,987,761
52,797,811
3,556,535
1,018,000
48,101,170
8,705,927
94,066
1,521,343
478,481
123,033
5,920,305
2,845,138
39,965,025
16,183,604
281,761
1,764,185
1,886,514
1,672,444
80,421
787,495
9,246,472
14,273,123
45,895,948
702,561

Market Value

36,249
1,033,492
203,985
213,191
1,195,384
364,363
1,517,259
744,230
6,920,211
3,611,310
827,771
418,024
8,220,040
460,299
11,269,255
1,148,506
326,909
244,079
7,388,250
5,450,524
2,956,295
427,290
1,413,774
80,546,023
34,370,121
3,343,407
2,682,500
927,046
71,438,276
14,526,417
14,908,132
2,090,807
63,198,066
3,646,930
1,022,320
49,072,825
8,631,647
98,359
1,521,256
479,876
123,251
5,903,342
2,901,892
42,247,594
17,445,617
293,686
1,779,176
2,041,043
1,228,559
80,017
607,313
9,660,504
15,334,386
44,297,803
714,856



Security Name

ANTERO RESOURCES CORP
ANTERO RESOURCES CORP
ANTERO RESOURCES CORP
ANTERO RESOURCES CORP
AON PLC

AON PLC

APEX TOOL GROUP LLC
APIDOS CLO

APIDOS CLO

APPLE INC

APPLE INC

APPLE INC

APPLIED SYS INC
APPROACH RESOURCES INC
APPVION INC

APTEAN INC

APTEAN INC

APX GROUP INC

APX GROUP INC

ARAMARK CORP

ARAMARK CORP

ARAMARK SERVICES INC
ARCELORMITTAL
ARCELORMITTAL
ARCELORMITTAL

ARCH COAL INC

ARCH COAL INC

ARCH COAL INC

ARCH COAL INC

ARCH COAL INC

ARCHER DANIELS
ARCHROCK PARTNERS LP/FIN
ARDAGH FINANCE HOLDINGS
ARGOS MERGER SUB INC
ARICENT TECHNOLOGIES
ARICENT TECHNOLOGIES
ARTESYN EMBEDDED TECHNOL
ARUBA INVESTMENTS INC
ARUBA INVESTMENTS INC.
ASHLAND INC

ASHTEAD CAPITAL INC
ASHTEAD CAPITAL INC
ASHTON WOODS USA/FINANCE
ASP LCG MERGER SUB INC
ASPECT SOFTWARE INC
ASSOC MAT LLC/AMH NEW FI
ASURION LLC

ASURION LLC

ASURION LLC

AT+T INC

AT+T INC

AT+T INC

ATI HLDGS INC

ATKINS NUTRITIONALS HLDGS |
ATKORE INTL INC
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US Corporate Bonds

Rate
5.38
5.13
5.63
6.00
4.75
4.00
0.01
4.00
3.24
3.85
2.40
4.45
1.00
7.00
9.00
0.01
0.01
8.75
6.38
0.01
0.01
5.75
6.25
7.75

10.60
8.00
7.00
9.88
7.25
7.25
4.54
6.00
8.63
7.13
0.01
0.01
9.75
8.75
0.01
4.75
5.63
6.50
6.88
0.01
0.01
9.13
0.01
0.01
0.01
4.35
4.80
3.40
0.01
0.01
1.00

Maturity Date
11/01/21
12/01/22
06/01/23
12/01/20
05/15/45
11/27/23
02/01/20
01/19/25
01/17/23
05/04/43
05/03/23
05/06/44
01/24/22
06/15/21
06/01/20
02/26/20
02/26/21
12/01/20
12/01/19
02/24/21
09/07/19
03/15/20
03/01/21
10/15/39
06/01/19
01/15/19
06/15/19
06/15/19
06/15/21
10/01/20
03/26/42
04/01/21
06/15/19
03/15/23
04/14/21
04/14/22
10/15/20
02/15/23
02/02/22
08/15/22
10/01/24
07/15/22
02/15/21
05/05/21
05/07/16
11/01/17
05/24/19
07/08/20
03/03/21
06/15/45
06/15/44
05/15/25
12/20/19
01/02/19
10/09/21

Par Value

6,881,000
4,230,136
1,623,159
1,283,991
19,301,705
11,098,481
6,921,459
28,952,558
24,127,132
107,124,465
60,317,829
3,860,341
1,090,670
242,263
339,168
2,753,039
1,692,646
4,307,913
1,575,955
4,953,290
3,440,054
436,073
2,398,399
1,283,991
314,941
896,371
751,014
654,109
508,751
145,358
17,268,271
252,895
3,128,420
4,001,792
3,556,025
1,692,646
581,430
2,639,273
334,368
983,000
1,162,860
484,525
2,834,471
3,957,729
3,448,914
605,656
9,644,761
3,913,270
2,738,104
87,863,293
86,857,674
26,057,302
3,720,649
1,473,598
290,715

Book Value

6,849,376
4,187,590
1,614,981
1,283,991
19,240,754
11,526,655
6,867,780
28,054,497
23,762,846
108,091,934
55,852,804
4,443,719
1,080,049
242,263
333,037
2,739,028
1,694,637
4,234,616
1,575,955
4,953,290
3,424,841
439,011
2,525,774
1,376,465
379,720
800,623
382,014
630,311
193,300
58,658
17,910,828
222,059
3,141,701
4,063,467
3,546,073
1,690,654
578,638
2,655,235
332,696
974,309
1,166,597
508,389
2,805,986
3,955,302
3,494,020
569,609
9,693,519
3,836,212
2,802,822
89,605,085
89,085,893
25,109,842
3,739,507
1,470,835
287,808

Market Value

6,605,760
3,997,479
1,568,377
1,290,411
18,579,208
11,406,595
6,777,285
28,833,042
23,339,622
97,360,309
57,625,082
3,852,564
1,092,372
218,036
213,676
2,718,626
1,629,172
3,877,121
1,528,676
4,927,632
3,432,073
455,260
2,512,323
1,277,571
377,142
188,238
108,897
111,198
71,225
40,700
17,489,494
244,044
3,237,915
4,191,877
3,591,586
1,691,241
577,069
2,692,059
334,368
964,569
1,165,767
513,597
2,636,058
3,963,903
3,405,802
502,695
9,660,867
3,896,169
2,778,326
75,373,295
79,836,220
24,762,197
3,725,300
1,473,598
271,819



Security Name

ATLANTIC CITY ELECTRIC
ATLANTIC PWR LTD PARTNERSHIP
ATRIUM INNOVATIONS INC
ATRIUM INNOVATIONS INC
ATWOOD OCEANICS INC
AUDATEX NORTH AMERICA IN
AUDATEX NORTH AMERICA IN
AV HOMES INC

AVAYA INC

AVAYA INC

AVAYA INC

AVAYA INC

AVAYA INC.

AVIATION CAPITAL GROUP
AVINTIV SPECIALTY MATERI
AVIS BUDGET CAR/FINANCE
AVIS BUDGET CAR/FINANCE
AVON PRODUCTS INC

AXA SA

AXA SA

AXALTA COATING SYS/DUTCH
AZ CHEM US INC

AZ CHEM US INC

B+G FOODS INC

BAC CAPITAL TRUST Xl

BAE SYSTEMS PLC
BAKERCORP INTERNATIONAL
BALL CORP

BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF AMERICA CORP
BANK OF NEW YORK MELLON
BANKRATE INC

BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS PLC

BASIC ENERGY SERVICES
BASS PRO GROUP LLC
BAUER PERFORMANCE SPORTS LTD
BAYTEX ENERGY CORP

BBB INDUSTRIES LLC

BE AEROSPACE INC.

BEAZER HOMES USA

BEAZER HOMES USA

BELDEN INC

BELDEN INC

BERKSHIRE HATHAWAY ENERG
BERLIN PACKAGING LLC

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
3.38
0.01
0.01
0.01
6.50
6.13
6.00
8.50
0.01

10.50
7.00
0.01
0.01
7.13
6.88
5.50
5.13
5.35
6.38
8.60
7.38
0.01
0.01
4.63
4.00
5.80
8.25
4.00
7.75
5.00
4.00
5.88
3.30
4.10
4.13
6.25
6.50
3.40
6.13
6.05
7.63
7.75
8.25
7.75
0.01
0.01
5.13
0.01
0.01
7.25
5.75
5.50
5.25
8.48
0.01

Maturity Date
09/01/24
02/26/21
02/13/21
08/13/21
02/01/20
11/01/23
06/15/21
07/01/19
03/30/18
03/01/21
04/01/19
10/26/17
05/29/20
10/15/20
06/01/19
04/01/23
06/01/22
03/15/20
12/29/49
12/15/30
05/01/21
06/12/21
06/13/22
06/01/21
12/29/49
10/11/41
06/01/19
11/15/23
05/14/38
01/21/44
04/01/24
02/07/42
01/11/23
07/24/23
01/22/24
09/29/49
10/29/49
05/15/24
08/15/18
12/04/17
11/21/22
04/10/23
12/29/49
10/15/22
06/05/20
04/15/21
06/01/21
11/03/21
12/16/21
02/01/23
06/15/19
09/01/22
07/15/24
09/15/28
10/01/21

Par Value
24,127,132
3,255,208
3,697,037
746,756
1,966,000
605,656
557,204
775,240
2,967,044
3,675,675
883,667
650,503
2,987,022
2,400,000
702,561
6,389,500
726,788
15,057,353
23,162,046
3,860,341
2,071,980
549,939
224,027
4,423,500
810,000
47,289,178
702,561
3,440,500
39,568,496
33,777,984
33,777,984
32,812,899
29,435,101
22,196,961
21,231,876
1,792,743
1,477,801
28,952,558
605,656
36,673,240
5,576,000
6,390,128
1,792,743
512,625
3,939,365
2,020,150
2,211,750
1,489,777
8,326,809
3,235,458
1,598,933
983,000
314,941
89,704,676
6,188,699

Book Value

24,117,636
3,251,533
3,687,645

757,957
1,805,243
618,320
572,075
775,240
2,986,617
3,268,353
894,839
625,690
2,964,619
2,399,962
705,186
6,405,501
723,112

13,843,438

20,985,285
4,136,863
2,126,864

547,148
222,907
4,285,106
489,800
48,823,673
672,743
3,254,701

41,246,801

38,978,238

33,667,129

33,659,429

29,330,283

22,207,144

21,480,716
1,792,743
1,477,801

29,046,246

607,816

36,943,248
6,412,823
6,813,932
1,849,955

380,564
3,954,138
2,027,591
2,211,101
1,459,982
8,357,119
3,102,852
1,589,842

989,837

314,941

102,199,877
6,200,721

Market Value

24,099,386
3,259,277
3,586,126

687,015
1,897,190
622,312
572,527
750,045
2,948,915
3,032,432
863,785
644,811
2,883,552
2,794,906
646,356
6,309,631
708,618
13,711,602
24,218,931
5,114,952
2,219,609
549,081
222,907
4,357,148
631,800
54,567,503
600,690
3,191,064
52,826,575
34,809,639
34,365,602
37,527,140
28,887,266
22,851,017
21,756,299
1,784,908
1,529,524
29,096,378
587,487
39,901,916
6,349,949
6,925,301
1,893,064
404,974
3,935,150
2,002,473
2,073,516
1,497,226
8,360,616
3,138,394
1,574,949
975,628
305,493

127,920,570
6,186,780
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Security Name

BERLIN PACKAGING LLC
BERRY PLASTICS CORP
BERRY PLASTICS CORP
BERRY PLASTICS GROUP INC
BEV PACK HLDS LU/ISSUER
BEV PACK HLDS LU/ISSUER
BIOSCRIP INC

BJS WHOLESALE CLUB INC
BJS WHOLESALE CLUB INC
BLACKBOARD INC

BLUE COAT HOLDINGS INC
BLUE COAT SYSTEMS INC.
BLUE RACER MID LLC/FINAN
BLUELINE RENTAL FINANCE
BMC SOFTWARE FIN INC

BMC SOFTWARE FINANCE INC
BMC STOCK HOLDINGS INC
BOEING CO

BOEING CO

BOISE CASCADE COMPANY
BOMBARDIER INC
BOMBARDIER INC

BONANZA CREEK ENERGY INC
BONANZA CREEK ENERGY INC
BOSTON GENERATING LLC
BOSTON SCIENTIFIC CORP
BOXER PARENT CO INC

BOYD GAMING CORP

BOYD GAMING CORP

BOYD GAMING CORP

BP CAPITAL MARKETS PLC
BPCE SA

BRIGHT HORIZONS FAMILY
BRITISH TELECOM PLC
BROADSPECTRUM LTD
BRONCO MIDSTREAM FDG LLC
BROOKFIELD RESIDENTIAL
BROOKFIELD RESIDENTIAL
BUFFALO THUNDER DEV AUTH
BUFFALO THUNDER DEV AUTH
BUILDERS FIRSTSOURCE INC
BUILDING MATERIALS CORP
BURLINGTN NORTH SANTA FE
BURLINGTN NORTH SANTA FE
BURLINGTN NORTH SANTA FE
BURLINGTON COAT FACTORY WAREHO
BURLINGTON RESOURCES FIN
BVPS Il FUNDING CORP

BVPS Il FUNDING CORP

BWAY HOLDING CO

CABLE ONE INC

CABLEVISION SYSTEMS CORP
CAESARS ENTERTAINMENT OP
CALATLANTIC GROUP INC
CALATLANTIC GROUP INC

US Corporate Bonds

Rate
0.01
5.50
5.13
0.01
5.63
6.00
8.88
0.01
0.01
0.01
8.38
0.01
6.13
7.00
0.01
8.13
9.00
8.75
5.88
6.38
7.50
6.13
6.75
5.75
1.00
7.38
9.00
0.01
6.88
9.00
2.75
5.70
0.01
9.63
8.38
0.01
6.38
6.50

11.00
0.00
7.63
5.38
4.15
4.90
4.55
0.01
7.20
8.89
8.68
9.13
5.75
8.63
8.50
6.25
5.38

Maturity Date
10/01/22
05/15/22
07/15/23
01/06/21
12/15/16
06/15/17
02/15/21
09/26/19
03/26/20
10/04/18
06/01/23
05/20/22
11/15/22
02/01/19
09/10/20
07/15/21
09/15/18
09/15/31
02/15/40
11/01/20
03/15/25
01/15/23
04/15/21
02/01/23
06/20/16
01/15/40
10/15/19
08/14/20
05/15/23
07/01/20
05/10/23
10/22/23
01/30/20
12/15/30
05/15/20
08/15/20
05/15/25
12/15/20
12/09/22
11/15/29
06/01/21
11/15/24
04/01/45
04/01/44
09/01/44
08/13/21
08/15/31
06/01/17
06/01/17
08/15/21
06/15/22
09/15/17
02/15/20
12/15/21
10/01/22

Par Value
398,270
1,501,746
595,621
1,991,348
1,647,385
1,397,756
460,299
10,320,946
3,484,859
7,405,674
823,693
2,812,779
1,413,477
96,905
7,087,763
3,410,182
1,283,991
28,759,541
11,108,131
218,036
5,485,691
3,440,500
429,628
244,107
430,575
11,581,023
861,925
5,257,595
6,681,542
649,325
65,625,798
288,000
1,946,430
54,093,029
460,299
1,261,272
3,530,430
290,715
813,764
361,679
339,168
1,477,801
38,603,411
14,476,279
4,825,426
6,393,949
31,847,814
7,936,861
537,552
1,962,326
2,357,548
281,025
193,810
1,127,774
1,176,810

Book Value
395,283
1,505,791
595,621
1,996,326
1,664,737
1,404,806
460,299
10,377,731
3,501,661
7,432,950
824,708
2,805,747
1,406,628
96,905
7,047,715
3,207,521
1,279,950
34,587,575
15,186,910
219,291
5,475,926
3,480,700
416,521
222,024
430,575
12,330,932
755,858
5,254,962
6,733,182
696,881
64,776,420
287,603
1,973,194
60,859,923
460,299
1,248,659
3,530,430
290,715
689,624
13,526
345,580
1,477,801
38,478,488
16,848,709
5,377,146
6,427,629
34,359,617
8,102,192
544,562
1,951,412
2,357,548
280,894
155,018
1,199,240
1,174,664

Market Value
403,248
1,507,378
580,731
1,984,299
1,644,296
1,397,756
391,254
10,300,923
3,510,508
7,368,645
838,107
2,804,875
1,455,881
99,570
6,659,166
2,762,248
1,370,661
43,077,881
13,609,328
229,756
4,978,265
3,053,444
407,073
219,086
4,306
14,265,072
611,967
5,265,586
6,848,581
704,517
62,642,201
303,585
1,939,735
79,642,353
490,218
1,239,200
3,459,821
289,384
634,736
3,617
351,038
1,450,979
35,604,119
14,966,575
4,746,888
6,388,897
40,892,892
8,384,845
540,843
2,021,196
2,387,017
306,317
156,017
1,195,441
1,188,578



Security Name

CALATLANTIC GROUP INC
CALFRAC HOLDINGS LP
CALIFORNIA RESOURCES CRP
CALIFORNIA RESOURCES CRP
CALPERS MARINER FIXED FUND LLC
CALPINE CORP

CALPINE CORP

CALPINE CORP

CALPINE CORP

CALPINE CORP

CALUMET SPECIALTY PROD
CANADIAN NATL RESOURCES
CANADIAN NATL RESOURCES
CANADIAN NATL RESOURCES
CANNERY CASINO RESORTS LLC
CAPITAL AUTOMOTIVE L P
CAPITAL PROPERTIES INC
CAPSUGEL SA

CARDTRONICS INC

CARECORE NATL LLC
CARESTREAM HEALTH INC
CARESTREAM HEALTH INC
CARGILL INC

CARLSON TRAVEL HOLDINGS
CARMIKE CINEMAS INC
CARRIZO OIL + GAS INC
CARROLS RESTAURANT GROUP
CARROS FIN LUXEMBOURG SARL
CASCADES INC

CASCADES INC

CASE NEW HOLLAND INDUSTR
CASTLE (AM) + CO

CATALENT PHARMA SOLUTIONS INC
CATALYST PAPER CORP
CATALYST PAPER CORP
CATAMARAN CORP
CATERPILLAR INC

CB NEWPAGE CORPORATION
CB SMURFIT STONE

CBAC BORROWER LLC

CBC AMMO LLC/CBC FINCO
CBS CORP

CBS CORP

CC HOLDINGS GS V LLC/CRO
CCO HLDGS LLC/CAP CORP
CCO HLDGS LLC/CAP CORP
CCO HLDGS LLC/CAP CORP
CCO HLDGS LLC/CAP CORP
CCO HLDGS LLC/CAP CORP
CCO HLDGS LLC/CAP CORP
CCO HLDGS LLC/CAP CORP
CCS INTERMEDIATE HLDGS LLC
CDRH PARENT INC

CDRH PARENT INC

CDW LLC/CDW FINANCE
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US Corporate Bonds

Rate
8.38
7.50
5.50
6.00
0.00
0.01
5.38
5.50
5.88
7.88
7.63
6.75
6.25
3.80
0.01
0.01
5.00
7.00
5.13
0.01
0.01
0.01
8.89
7.50
6.00
6.25
8.00
0.01
5.50
5.75
7.88

12.75
0.01
11.00
11.00
4.75
3.40
10.00
8.00
0.01
7.25
4.85
7.88
3.85
5.25
5.13
6.63
5.75
6.50
5.88
5.13
0.01
0.01
0.01
6.00

Maturity Date

01/15/21
12/01/20
09/15/21
11/15/24
12/31/30
10/30/20
01/15/23
02/01/24
01/15/24
01/15/23
01/15/22
02/01/39
03/15/38
04/15/24
10/02/18
04/10/19
12/31/22
05/15/19
08/01/22
03/05/21
12/07/19
06/07/19
03/31/22
08/15/19
06/15/23
04/15/23
05/01/22
09/30/21
07/15/22
07/15/23
12/01/17
12/15/16
05/20/21
10/30/17
10/30/17
03/15/21
05/15/24
05/01/12
03/15/17
07/02/20
11/15/21
07/01/42
07/30/30
04/15/23
09/30/22
02/15/23
01/31/22
09/01/23
04/30/21
05/01/27
05/01/23
07/23/21
07/01/21
07/01/22
08/15/22

Par Value
145,358
436,073

12,287,500

1,598,933

2,203

7,507,226

7,278,896

7,092,044
532,978
314,941

1,127,774

16,406,450
12,063,566
10,615,938
3,190,669
5,950,035
2,700

1,459,054
218,036

4,355,449

4,801,680

3,631,213

24,127,132

2,131,910

1,685,561

2,374,076
436,073

6,415,986

4,246,941

1,782,466
629,883
121,131

2,972,014
230,622

25,687
532,978
19,301,705
775,240

2,000,000

1,991,348
290,715

26,539,845
25,092,217

9,650,853
17,694,000

2,519,530

1,477,801
944,824
896,371
702,561
508,751

1,334,079

3,801,850

3,235,941
823,693

Book Value

149,617
397,430
11,995,717
1,452,696
2,203
7,504,812
7,244,822
7,109,769
564,472
335,719
1,166,693
17,404,678
12,594,310
10,794,234
3,209,087
5,966,191
625
1,479,374
214,559
4,359,360
4,785,715
3,624,813
26,444,769
2,136,065
1,685,561
2,376,596
452,289
6,419,223
4,236,060
1,782,466
700,230
119,894
2,968,299
211,749
21,425
532,978

19,420,756

649,926
1,983,880
287,275
26,285,553
27,699,501
9,650,853
17,691,875
2,468,502
1,536,701
942,906
944,712
704,289
508,751
1,327,408
3,806,148
3,171,222
823,693

Market Value
168,615
402,669

10,692,583
1,375,082
0
7,492,512
7,151,516
6,861,552
563,624
340,137
1,150,330
19,043,780
13,273,774
10,340,945
3,172,067
5,959,614
2,633
1,484,756
213,130
4,362,722
4,757,648
3,624,422
33,386,642
2,163,889
1,702,417
2,380,011
457,876
6,415,986
4,108,916
1,724,536
689,721
115,378
2,972,014
199,488
22,797
590,273
19,540,874
10,660
1,000
1,832,040
272,545
24,576,724
32,622,949
9,356,051
17,428,590
2,456,542
1,540,608
946,595
937,828
685,875
494,761
1,280,716
3,789,989
3,118,638
850,463



CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Security Name Rate

CEB INC 5.63
CEC ENTMT INC 0.01
CEDAR FAIR LP/CANADA S W 5.38
CELANESE US HOLDINGS LLC 4.63
CELGENE CORP 3.63
CEMENTOS PACASMAYO SAA 4.50
CEMEX FINANCE LLC 6.00
CENGAGE LEARNING ACQUISITIONS 0.01
CENOVUS ENERGY INC 4.45
CENOVUS ENERGY INC 5.20
CENTAUR ACQUISITION LLC 0.01
CENTERPOINT ENER HOUSTON 4.50
CENTERPOINT ENER HOUSTON 9.15
CENTERPOINT ENER HOUSTON 6.95
CENTERPOINT ENERGY RESOU 6.63
CENTERPOINT ENERGY RESOU 5.85
CENTRAL SEC GROUP INC SYNDIC 0.01
CENTURY COMMUNITIES 6.88
CENTURY COMMUNITIES 6.88
CENTURY INTERMEDIATE HLD 9.75
CENTURYLINK INC 6.88
CENTURYLINK INC 5.80
CENTURYLINK INC 5.63
CENTURYLINK INC 7.60
CENTURYLINK INC 5.63
CENVEO CORP 6.00
CENVEO CORP 8.50
CEQUEL COM HLDG I/CAP CP 5.13
CEQUEL COM HLDG I/CAP CP 7.75
CEQUEL COM HLDG I/CAP CP 6.38
CEQUEL COM HLDG I/CAP CP 5.13
CEQUEL COMMUNICATIONS LLC 0.01
CGG SA 7.75
CGSC OF DEL HLDGS CORP 0.01
CHAPARRAL ENERGY INC 9.88
CHAPARRAL ENERGY INC 7.63
CHARGER OPCO B.V. 0.01
CHARTER COMMUNICATIONS OPERAT 0.01
CHASSIX HLDGS INC 10.00
CHASSIX HOLDINGS INC. 1.00
CHASSIX HOLDINGS INC. 1.00
CHASSIX HOLDINGS INC. 1.00
CHASSIX INC 9.25
CHC HELICOPTER SA 9.25
CHC HELICOPTER SA 9.38
CHEMOURS CO 6.63
CHEMOURS CO 7.00
CHEMOURS COMPANY THE 0.01
CHEMTURA CORP 5.75
CHESAPEAKE ENERGY CORP 5.75
CHESAPEAKE ENERGY CORP 6.13
CHESAPEAKE ENERGY CORP 6.63
CHESAPEAKE ENERGY CORP 5.38
CHESAPEAKE ENERGY CORP 6.88
CHEVRON CORP 2.36

Maturity Date
06/15/23
02/14/21
06/01/24
11/15/22
05/15/24
02/08/23
04/01/24
03/31/20
09/15/42
09/15/43
02/20/20
04/01/44
03/15/21
03/15/33
11/01/37
01/15/41
10/06/20
05/15/22
05/15/22
02/15/19
01/15/28
03/15/22
04/01/20
09/15/39
04/01/25
08/01/19
09/15/22
12/15/21
07/15/25
09/15/20
12/15/21
02/14/19
05/15/17
10/16/20
10/01/20
11/15/22
07/02/22
07/01/20
12/15/18
12/14/15
12/14/15
12/14/15
08/01/18
10/15/20
06/01/21
05/15/23
05/15/25
05/12/22
07/15/21
03/15/23
02/15/21
08/15/20
06/15/21
11/15/20
12/05/22

Par Value
605,656
7,998,908
4,915,000
2,457,500
24,127,132
1,027,000
1,550,480
7,627,107
45,938,059
12,106,995
891,128
28,952,558
25,198,376
7,551,792
38,603,411
7,720,682
1,981,391
387,620
363,394
557,204
34,743,070
8,847,000
4,423,500
4,312,273
3,932,000
1,966,000
314,941
2,858,698
2,443,023
2,511,177
1,041,404
4,965,262
30,000
2,738,104
1,048,369
218,036
7,467,555
9,656,952
459,511
611,567
353,125
77,841
1,017,503
856,816
283,447
3,064,482
1,255,165
9,040,000
2,457,500
12,571,054
1,966,000
2,213,410
581,430
484,525
14,476,279

Book Value
605,656
7,959,472
4,929,668
2,462,834
24,163,670
1,019,248
1,552,252
7,693,631
45,481,697
13,070,830
905,416
28,654,678
27,357,840
8,531,331
43,130,160
9,152,827
1,951,670
381,091
361,026
553,172
34,669,372
8,990,326
4,574,775
4,259,956
3,896,879
1,925,994
314,941
2,821,849
2,468,060
2,545,874
1,015,948
4,983,931
30,024
2,687,075
863,880
218,460
7,484,979
9,596,643
453,485
593,220
342,531
75,506
695,026
786,840
283,447
3,058,577
1,255,165
9,032,138
2,439,475
13,002,801
1,911,045
2,232,341
595,024
531,663
14,483,364

Market Value

608,685
7,768,939
4,970,048
2,432,925

24,019,166

962,299
1,534,510
7,627,107

39,619,764
11,551,596
898,551
28,940,794
33,266,015
9,933,340
46,674,228
8,709,008
1,966,531

380,837

357,034

579,492

33,353,347
8,448,885
4,429,029
3,907,997
3,548,630
1,848,040

262,976
2,596,055
2,369,732
2,494,226

945,725
4,941,826

29,100
2,341,078

854,421

156,986
7,430,217
9,540,296

41,356
620,740
342,531

79,009

915,752

623,333

167,234
2,968,716
1,217,510
8,994,800
2,494,363

11,376,804
1,848,040
2,158,075

526,194

472,412

13,798,736



Security Name

CHEVRON CORP

CHG HEALTHCARE SVCS INC
CHOCTAW RESORT DEVEL ENT
CHRYSLER GROUP LLC
CHRYSLER GROUP LLC

CHS / COMMUNITY HEALTH SYS INC
CHS / COMMUNITY HEALTH SYS INC
CHS/COMMUNITY HEALTH SYS
CHS/COMMUNITY HEALTH SYS
CHS/COMMUNITY HEALTH SYS
CHS/COMMUNITY HEALTH SYS
CHURCHILL DOWNS INC
CINEMARK USA INC

CISCO SYSTEMS INC

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC

CITGO HOLDING INC

CITGO HOLDING INC

CITGO PETROLEUM CORP
CITGO PETROLEUM CORP
CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITIGROUP INC

CITYCENTER HLDGS LLC
CLAIRE S STORES INC

CLARKE AMERN CORP
CLAYTON WILLIAMS ENERGY
CLEAN HARBORS INC

CLEAR CHANNEL COMMUNICATIONS
CLEAR CHANNEL WORLDWIDE
CLEAR CHANNEL WORLDWIDE
CLEAR CHANNEL WORLDWIDE
CLEARWATER PAPER CORP
CLIFFS NATURAL RESOURCES
CLOUD PEAK ENRGY RES/FIN
CNG HOLDINGS INC

CNH INDUSTRIAL CAPITAL L
COEUR MINING INC

COGENT COMM FINANCE INC
COGENT COMMUNICATIONS GR
COLLEGE + UNIVERSITY FACILITY
COLT DEFENSE/FINANCE
COLUMBIA FAMILY APARTMENTS
COLUMBIA PIPELINE GROUP
COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP

COMCAST CORP
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US Corporate Bonds

Rate
3.19
0.01
7.25
0.01
0.01
0.01
0.01
6.88
5.13
8.00
5.13
5.38
5.13
3.63
5.00
5.00
3.88
5.00
5.50
0.01

10.75
0.01
6.25
4.40
8.13
3.88
5.35
5.95
6.00
0.01
8.88
1.00
7.75
5.13
0.01
6.50
7.63
6.50
4.50
8.25
6.38
9.38
3.38
7.88
5.63
5.38
4.00
8.75
8.12
5.80
3.60
6.45
4.75
4.65
5.65

Maturity Date
06/24/23
11/19/19
11/15/19
05/24/17
12/31/18
12/31/19
01/27/21
02/01/22
08/01/21
11/15/19
08/15/18
12/15/21
12/15/22
03/04/24
08/01/23
08/15/22
02/19/19
05/15/17
02/15/19
05/12/18
02/15/20
07/29/21
08/15/22
06/10/25
07/15/39
10/25/23
12/31/49
12/31/49
08/15/17
10/16/20
03/15/19
05/22/18
04/01/19
06/01/21
07/30/19
11/15/22
03/15/20
11/15/22
02/01/23
03/31/20
03/15/24
05/15/20
07/15/19
02/01/21
04/15/21
03/01/22
06/01/18
11/15/17
07/01/17
06/01/45
03/01/24
03/15/37
03/01/44
07/15/42
06/15/35

Par Value
9,650,853
4,729,183
1,846,040
6,933,605
2,661,437

13,379,456

1,299,791
6,754,701
3,440,500
1,356,670
1,228,750

387,620
6,597,074
19,301,705
13,738,945
3,194,750
2,474,751
1,497,182
944,824
5,322,395

1,938,100

5,949,090

775,240
38,603,411
27,987,473
26,057,302
1,816,969
508,751
168,890
4,707,342
242,263
1,472,956
390,571
5,160,750
7,967,299
10,223,200
3,988,708

1,569,313
3,932,000
1,966,000

920,598
605,656
218,036
314,941
1,477,801
605,656
1,339,226
806,250
907,389
48,254,264
28,952,558
25,092,217
14,476,279
13,993,736
9,650,853

Book Value
9,650,853
4,747,639
1,839,577
6,941,066
2,648,129

13,450,378
1,312,789
6,986,053
3,497,439
1,423,970
1,240,279

387,620
6,601,159

19,289,151

13,998,542
3,225,580
2,475,149
1,535,882

999,992
5,247,067
1,875,770
5,945,409

778,238

38,446,814

29,753,428

26,232,720
1,752,508

497,131
171,470
4,705,304
157,385
1,458,226
362,535
5,191,733
7,875,632

10,574,957
4,094,509
1,566,330
3,801,405
1,931,890

959,278

539,728

217,034

314,941
1,477,801

605,656
1,336,596

718,136

907,389

48,893,733

29,128,838

26,233,820

16,902,573

14,549,188
9,973,777

Market Value

9,701,638
4,720,339
1,827,580
6,915,509
2,652,201
13,375,576
1,301,116
7,126,209
3,505,009
1,429,591
1,259,469
397,311
6,539,349
19,912,033
13,532,861
3,162,803
2,456,191
1,543,894
984,979
5,333,040
1,981,707
5,943,498
761,673
38,589,616
40,131,079
26,597,116
1,710,676
501,120
183,818
4,711,249
107,807
1,476,638
371,043
5,109,143
7,435,004
10,644,907
4,158,228
1,608,545
3,725,570
1,857,870
653,624
439,101
211,495
266,913
1,403,911
597,328
1,138,342
235,828
922,603
47,229,508
29,243,822
30,742,444
14,606,618
13,988,838
10,893,793
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Security Name

COMMERCIAL BARGE LINE CO
COMMERCIAL METALS CO
COMMERZBANK AG
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMONWEALTH EDISON CO
COMMSCOPE HOLDINGS INC
COMMSCOPE INC
COMMSCOPE INC
COMMSCOPE INC.
COMMSCOPE TECH FINANCE L
COMMUNICATIONS SALES + L
COMMUNICATIONS SALES + LEASING
COMMUNITY CHOICE FINANCI
COMPASS BANK

COMPASS MINERALS INTERNA
COMPILER FINANCE SUB INC
COMPUWARE CORPORATION
COMPUWARE CORPORATION
COMSTOCK RESOURCES INC
CONAGRA FOODS INC
CONCENTRA INC.

CONCHO RESOURCES INC
CONCHO RESOURCES INC
CONCORDIA HEALTHCARE COR
CONNECTICUT LIGHT + PWR
CONNOLLY CORP

CONNOLLY CORP

CONS CNT CO/CONS CNT CAP
CONSOL ENERGY INC
CONSOLIDATED COMMUNICATI
CONSOLIDATED COMMUNICATIONS |
CONSOLIDATED ENERGY FIN
CONSTELLATION BRANDS INC
CONSTELLATION ENTERPRISE
CONSTELLIUM NV
CONSTELLIUM NV
CONTINENTAL RESOURCES
CONTINENTAL RESOURCES
CONTL AIRLINES 2012 2 B
CONTL AIRLINES 20123 C
CONTOURGLOBAL POWER HLDG
CONVATEC FINANCE INTL SA
CONVATEC INC

COOPER GAY SWETT + CRAWFORD LT
COOPER STANDARD HLDGS INC
COOPERATIEVE RABOBANK UA
COOPERATIEVE RABOBANK UA
COOPERATIEVE RABOBANK UA
COOPERATIEVE RABOBANK UA
COOPERATIEVE RABOBANK UA
CORELOGIC INC

CORPBANCA

CORPBANCA

US Corporate Bonds

Rate
1.00
4.88
8.13
6.45
3.70
4.70
5.90
6.63
5.50
5.00
0.01
6.00
8.25
0.01

10.75
2.75
4.88
7.00
0.01
0.01

10.00
9.75
0.01
6.50
5.50
7.00
4.15
0.01
0.01

10.13
5.88
6.50
0.01
6.75
7.25

10.63
8.00
5.75
4.50
5.00
5.50
6.13
7.13
8.25
0.01
0.01
0.01
3.88
5.25

11.00
4.63
3.95
7.25
3.88
3.13

Maturity Date
03/22/20
05/15/23
09/19/23
01/15/38
03/01/45
01/15/44
03/15/36
06/01/20
06/15/24
06/15/21
12/29/22
06/15/25
10/15/23
10/24/22
05/01/19
09/29/19
07/15/24
05/01/21
12/15/21
12/09/22
03/15/20
03/01/21
06/01/22
01/15/22
04/01/23
04/15/23
06/01/45
05/14/21
05/14/22
07/15/20
04/15/22
10/01/22
12/23/20
10/15/19
05/15/17
02/01/16
01/15/23
05/15/24
04/15/23
09/15/22
04/29/22
04/29/18
06/01/19
01/15/19
06/15/20
04/16/20
04/04/21
02/08/22
05/24/41
12/29/49
12/01/23
11/09/22
06/01/21
09/22/19
01/15/18

Par Value
944,824
2,353,620
1,203,620
43,428,837
24,127,132
15,746,331
6,755,597
581,430
1,429,349
1,041,729
2,314,942
3,769,825
944,824
12,943,762
1,017,503
582,000
3,056,181
96,905
3,329,979
1,991,348
3,973,799
5,960,367
2,115,807
3,440,500
5,198,070
2,032,619
19,301,705
5,147,878
2,140,699
532,978
5,652,250
2,525,432
5,383,443
1,550,480
1,768,516
460,299
484,525
484,525
19,494,722
1,930,171
41,711
121,131
193,810
1,243,969
3,846,200
2,277,333
5,633,467
68,521,054
30,882,729
14,476,279
9,650,853
8,685,767
1,966,000
5,000,000
800,000

Book Value
925,927
2,293,716
1,209,204
46,117,342
24,127,132
16,909,596
6,997,017
580,831
1,430,645
1,041,729
2,309,155
3,769,825
956,060
12,710,774
989,450
580,853
3,056,181
96,905
3,177,757
1,846,975
3,947,965
6,706,317
2,110,518
3,527,957
5,352,158
2,032,619
18,967,334
5,166,868
2,119,292
532,978
5,787,349
2,497,749
5,399,092
1,537,232
1,934,535
459,532
484,525
475,554
19,134,003
1,945,590
41,711
121,131
193,810
1,235,345
3,855,501
2,266,840
5,636,240
69,515,891
31,998,434
15,383,446
10,131,519
8,677,393
1,966,000
4,988,120
802,455

Market Value
958,996
2,212,403
1,403,830
54,825,570
21,444,956
16,445,149
8,048,752
603,234
1,390,042
1,015,686
2,310,127
3,755,688
928,289
12,695,630
520,198
580,562
3,010,339
73,648
3,246,729
1,845,322
3,584,685
7,531,877
2,110,518
3,586,721
5,198,070
2,032,619
18,433,722
5,155,909
2,146,051
474,350
4,804,413
2,433,885
5,383,443
1,573,737
1,927,727
391,254
496,638
431,227
18,744,160
1,877,091
43,484
126,279
203,016
1,222,200
3,839,469
2,095,147
5,617,975
71,152,553
33,791,452
18,348,684
9,956,862
8,628,363
2,079,045
5,075,500
804,080



Security Name

COTT BEVERAGES INC

COTT BEVERAGES INC
COVANTA HOLDING CORP
COVERIS HOLDING CORP
COVERIS HOLDINGS SA

COX COMMUNICATIONS INC
COX COMMUNICATIONS INC
CPG MERGER SUB LLC

CRED SUIS GP FUN LTD
CREDIT AGRICOLE SA

CREDIT SUISSE GROUP AG
CREDIT SUISSE GROUP AG
CREDIT SUISSE NEW YORK
CRESTWOOD MIDSTREAM PART
CRESTWOOD MIDSTREAM PART
CRESTWOOD MIDSTREAM PART
CRIMSON MERGER SUB INC
CROWN AMER/CAP CORRP llI
CROWN AMER/CAP CORP IV
CROWN CASTLE INTL CORP
CROWNROCK LP/CROWNROCK F
CSC HOLDINGS LLC

CSC HOLDINGS LLC

CSI COMPRESSCO LP/COMPRE
CSX CORP

CSX CORP

CSX CORP

CSX CORP

CTP TRANS PROD LLC/ FINA
CUMULUS MEDIA HLDGS INC
CVR REF LLC/COFF FIN INC
CVS HEALTH CORP
CYRUSONE LP/CYRUSONE FIN
D.R. HORTON INC

D.R. HORTON INC

DAI ICHI LIFE INSURANCE
DAIMLER FINANCE NA LLC
DANA HOLDING CORP

DANA HOLDING CORP

DANA HOLDING CORP
DARLING INGREDIENTS INC
DAVITA HEALTHCARE PARTNE
DAVITA HEALTHCARE PARTNE
DAVITA HEALTHCARE PARTNE
DAVITA HEALTHCARE PARTNERS INC
DCP MIDSTREAM LLC

DCP MIDSTREAM LLC

DEALER TIRE LLC

DEAN FOODS CO

DEL MONTE FOODS INC

DEL MONTE FOODS INC
DELHAIZE GROUP SA

DELL INC

DELL INC.

DELMARVA PWR + LIGHT CO
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US Corporate Bonds

Rate
5.38
6.75
5.88

10.00
7.88
8.38
4.70
8.00
3.75
7.88
7.50
6.25
3.63
6.00
6.25
6.13
6.63
6.25
4.50
5.25
7.75
5.25
7.63
7.25
6.22
6.80
4.10
6.15
8.25
0.01
6.50
4.00
6.38
3.75
4.38
5.10
8.50
5.38
5.50
6.00
5.38
5.75
5.13
5.00
0.01
6.75
8.13
0.01
6.50
0.01
0.01
5.70
6.50
0.01
4.15

Maturity Date
07/01/22
01/01/20
03/01/24
06/01/18
11/01/19
03/01/39
12/15/42
10/01/21
03/26/25
01/29/49
12/29/49
12/29/49
09/09/24
12/15/20
04/01/23
03/01/22
05/15/22
02/01/21
01/15/23
01/15/23
02/15/23
06/01/24
07/15/18
08/15/22
04/30/40
12/01/28
03/15/44
05/01/37
12/15/19
12/23/20
11/01/22
12/05/23
11/15/22
03/01/19
09/15/22
10/29/49
01/18/31
09/15/21
12/15/24
09/15/23
01/15/22
08/15/22
07/15/24
05/01/25
06/24/21
09/15/37
08/16/30
12/22/21
03/15/23
08/18/21
02/18/21
10/01/40
04/15/38
04/29/20
05/15/45

Par Value
1,502,028
1,114,408
6,867,748
1,114,408
1,598,933
27,987,473
6,755,597
1,187,086
24,127,132
193,810
550,000
387,620
14,476,279
4,798,424
1,354,522
242,263
1,574,706
1,970,915
2,949,000
13,270,500
2,911,708
11,061,901
145,000
993,276
33,858,087
21,424,893
8,010,208
1,930,171
169,584
6,791,050
290,715
10,995,216
3,169,582
1,477,801
983,000
584,000
46,324,093
3,194,750
1,966,000
1,671,611
1,474,500
1,484,171
1,034,037
266,489
4,953,353
43,428,837
7,720,682
4,061,852
4,810,785
5,227,289
4,488,448
12,328,964
2,457,500
11,170,347
48,254,264

Book Value
1,502,028
1,114,408
6,953,802
1,114,408
1,613,912

30,376,684
6,754,424
1,231,571

24,070,764

193,810
550,000
387,620

14,401,226
4,893,187
1,354,522

242,263
1,559,485
1,993,417
2,851,618

13,441,481
2,938,334

10,881,333

148,668

986,168

38,087,195

22,209,285
7,942,534
1,559,210

169,584
6,764,994

290,715

11,445,199
3,228,350
1,479,550

978,699

584,000

56,189,623
3,231,001
1,962,469
1,731,821
1,476,760
1,501,817
1,034,037

264,846
4,978,182

44,659,223
9,711,355
4,053,431
4,815,470
4,912,407
4,485,678

12,215,566
2,491,315

11,210,579

48,212,958

Market Value
1,456,967
1,156,198
6,850,578
1,170,128
1,590,938

35,678,542
5,779,285
1,226,854

23,127,286

199,240
572,660
371,631

14,353,735
4,966,369
1,408,703

247,108
1,381,805
2,054,679
2,784,977

13,366,711
3,100,969

10,619,425

158,775
948,579

40,719,252

26,486,353
7,315,968
2,297,088

175,519
6,443,009
290,715

11,301,238
3,280,517
1,488,885

953,510
616,120

67,732,128
3,274,619
1,931,595
1,743,699
1,474,500
1,573,221
1,016,588

256,495
4,949,044

42,092,706
8,644,516
4,088,945
4,907,001
4,714,387
4,271,522

12,624,469
2,334,625

11,168,336

45,999,969



Security Name

DELTA 2 (LUX) S.AR.L.
DENBURY RESOURCES INC
DENBURY RESOURCES INC
DENVER PARENT CORP
DEPFA ACS BANK
DEUTSCHE BANK AG LONDON
DEUTSCHE TELEKOM INT FIN
DEUTSCHE TELEKOM INT FIN
DEUTSCHE TELEKOM INT FIN
DEVON FINANCING CORP LLC
DEX MEDIA INC

DEXIA CREDIT LOCAL SA NY
DIAMOND FOODS INC
DIAMOND FOODS INC
DIAMONDBACK ENERGY INC
DIRECTBUY HLDGS INC
DIRECTV HOLDINGS/FING
DISCOVER BANK

DISCOVER FINANCIAL SVS
DISCOVERY COMMUNICATIONS
DISH DBS CORP

DISH DBS CORP

DISH DBS CORP

DISH DBS CORP

DISH DBS CORP

DISH DBS CORP

DISH DBS CORP

DJO FINANCE LLC

DJO FINCO INC/DJO FINANC
DOLLAR TREE INC

DOLLAR TREE INC
DONCASTERS US FIN LLC
DOOSAN INFRACORE INTL INC
DRIVETIME AUTO GP + ACCE
DTE ELECTRIC CO

DTZ U S BORROWER LLC
DTZ U.S. BORROWER LLC
DUFF + PHELPS CORP

DUFF AND PHELPS CORP
DUKE ENERGY CAROLINAS
DUKE ENERGY CORP

DUKE ENERGY FLORIDA LLC
DUKE ENERGY OHIO INC
DUKE ENERGY PROGRESS INC
DUPONT FABROS TECH LP
DYNACAST INTL LLC
DYNEGY INC

DYNEGY INC

DYNEGY INC

EARTHLINK HOLDINGS CORP
EASTMAN CHEMICAL CO
ECO SERVICES OP/ECO FIN
ECOPETROL SA

ECOPETROL SA

EDEN BIDCO LIMITED
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US Corporate Bonds

Rate
1.00
5.50
6.38

12.25
5.13
3.70
9.25
8.75
4.88
7.88

12.00
1.25
7.00
1.00
7.63

12.00
6.00
4.20
6.45
3.25
5.00
5.88
5.88
7.88
6.75
5.13
7.13
0.01
8.13
0.01
5.75
0.01
0.01
8.00
3.70
1.00
1.00
0.01
0.01
3.75
3.75
6.35
6.90
4.15
5.88
0.01
0.01
7.63
7.38
8.88
4.65
8.50
4.13
5.88
0.01

Maturity Date
07/31/22
05/01/22
08/15/21
08/15/18
03/16/37
05/30/24
06/01/32
06/15/30
03/06/42
09/30/31
01/29/17
10/18/16
03/15/19
08/20/18
10/01/21
10/31/19
08/15/40
08/08/23
06/12/17
04/01/23
03/15/23
07/15/22
11/15/24
09/01/19
06/01/21
05/01/20
02/01/16
06/08/20
06/15/21
07/06/22
03/01/23
04/09/20
05/27/21
06/01/21
03/15/45
11/05/22
11/04/21
04/23/20
04/23/20
06/01/45
04/15/24
09/15/37
06/01/25
12/01/44
09/15/21
01/30/22
04/23/20
11/01/24
11/01/22
05/15/19
10/15/44
11/01/22
01/16/25
05/28/45
04/28/22

Par Value
944,824
6,216,243
4,551,234
703,526
1,000,000
24,127,132
45,758,553
27,504,930
20,243,629
21,521,402
193,850
6,500,000
1,348,979
430,622
1,502,723
659,807
37,638,326
19,301,705
200,000
24,069,227
14,080,243
9,338,500
993,276
983,000
1,322,168
702,561
160,000
2,501,484
944,824
10,063,869
1,966,000
948,316
8,276,844
872,145
53,079,690
1,162,860
506,207
3,573,208
495,348
38,603,411
28,952,558
13,511,194
35,708,155
24,127,132
1,211,313
2,979,554
6,470,229
4,418,337
1,720,064
1,159,953
48,254,264
2,334,465
24,127,132
24,127,132
1,991,348

Book Value
935,376
6,194,581
4,435,869
695,351
1,318,515
24,045,198
56,969,501
32,696,112
20,788,972
26,224,101
166,301
6,492,309
1,355,060
428,468
1,577,162
532,761
38,141,340
19,171,430
199,920
23,437,985
13,945,386
9,737,456
983,277
1,008,851
1,329,954
701,315
160,581
2,488,976
944,824
10,110,953
1,966,000
938,833
8,315,503
877,006
52,956,752
1,139,603
501,449
3,585,689
486,679
38,284,696
28,937,588
14,435,304
37,598,397
24,046,295
1,256,614
3,009,350
6,488,381
4,512,233
1,713,584
1,179,892
47,499,141
2,346,362
23,904,490
24,637,807
1,971,435

Market Value

942,462
5,547,996
4,369,184

63,317
1,180,798
23,651,810
67,630,989
38,153,862
20,247,111
27,720,167
13,570
6,534,431
1,382,703

429,816
1,607,913

158,354

38,912,993
19,387,763
217,278
22,977,402
13,024,224
9,151,730

954,166
1,090,147
1,378,360

710,465

164,200
2,499,933

973,168

10,055,516
2,054,470

946,543
8,318,228

832,898

48,076,207
1,162,860

507,792
3,566,526

495,967

35,332,677
29,260,239
17,125,445
45,069,833
23,243,914
1,226,454
2,973,983
6,472,558
4,672,391
1,801,767
1,209,251
45,511,499
2,346,138
21,955,690
21,292,194
1,971,435



Security Name

EDP FINANCE BV

ELECTRICAL COMPONENTS INTL INC
ELECTRICITE DE FRANCE SA
ELECTRICITE DE FRANCE SA
EMBARQ CORP

EMDEON INC

EMECO PTY LTD

EMERALD PERFORMANCE MATLS LLC
EMERGENCY MED SVCS CORP
ENABLE MIDSTREAM PARTNER
ENCANA CORP

ENCOMPASS DIGITAL MEDIA INC
ENCOMPASS DIGITAL MEDIA INC
ENDEAVOR ENERGY RESOURCE
ENDEAVOR ENERGY RESOURCE
ENDO FIN LLC/ENDO FINCO
ENDO FIN LLC/ENDO FINCO
ENDO FINANCE LLC

ENDO LTD/FIN LLC/FINCO

ENDO LTD/FIN LLC/FINCO
ENERGY FUTURE INTERMEDIATE HL
ENERGY FUTURE/EFIH FINAN
ENERGY TRANSFER EQUITY
ENERGY TRANSFER EQUITY
ENERGY TRANSFER EQUITY L.P.
ENERGY TRANSFER PARTNERS
ENERGY TRANSFER PARTNERS
ENERGY TRANSFER PARTNERS
ENERGY XXI GULF COAST IN
ENERGY XXI GULF COAST IN
ENERGY XXI GULF COAST IN
ENERGY XXI GULF COAST IN
ENLINK MID PART/FIN COR
ENPRO INDUSTRIES INC
ENTEGRA TC LLC

ENTEGRIS INC

ENTEGRIS INC

ENTERGY LOUISIANA LLC
ENTERGY LOUISIANA LLC
ENTERPRISE PRODUCTS OPER
ENTERPRISE PRODUCTS OPER
ENTERPRISE PRODUCTS OPER
ENTERPRISE PRODUCTS OPER
ENTERPRISE PRODUCTS OPER
ENTERPRISE PRODUCTS OPER
ENTERPRISE PRODUCTS OPER
ENVISION HEALTHCARE CORP
EP ENER/EVEREST ACQ FIN

EP ENER/EVEREST ACQ FIN

EP ENER/EVEREST ACQ FIN
EPICOR SOFTWARE COMPANY
EPIQ SYS INC

EQUINIX INC

EQUINIX INC

EQUINIX INC
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US Corporate Bonds

Rate

4.13
0.01
5.25
6.95
8.00
11.00
9.88
0.01
0.01
5.00
5.15
0.01
0.01
7.00
8.13
5.38
7.25
5.75
6.00
6.00
1.00
11.75
5.50
5.88
0.01
7.50
4.75
6.63
11.00
7.75
9.25
7.50
7.13
5.88
1.00
1.00
6.00
5.00
4.95
6.45
4.90
6.65
6.88
6.13
4.45
4.85
5.13
9.38
6.38
7.75
0.01
0.01
5.38
5.38
5.75

Maturity Date

01/15/20
05/30/21
01/29/49
01/26/39
06/01/36
12/31/19
03/15/19
08/01/21
05/25/18
05/15/44
11/15/41
06/05/21
06/06/22
08/15/21
09/15/23
01/15/23
01/15/22
01/15/22
02/01/25
07/15/23
06/19/16
03/01/22
06/01/27
01/15/24
12/02/19
07/01/38
01/15/26
10/15/36
03/15/20
06/15/19
12/15/17
12/15/21
06/01/22
09/15/22
10/02/20
04/30/21
04/01/22
07/15/44
01/15/45
09/01/40
05/15/46
10/15/34
03/01/33
10/15/39
02/15/43
03/15/44
07/01/22
05/01/20
06/15/23
09/01/22
06/01/22
08/27/20
04/01/23
01/01/22
01/01/25

Par Value
477,000
4,100,659
38,603,411
36,673,240
48,736,806
1,254,710
387,620
2,908,553
2,452,259
19,301,705
10,085,141
1,182,861
472,945
366,161
316,048
872,145
581,430
1,211,313
5,729,287
1,393,341
1,489,390
768,870
1,729,254
1,322,884
4,506,655
21,231,876
19,301,705
13,511,194
1,584,397
605,656
387,620
290,715
490,339
363,394
178,636
228,572
193,810
21,231,876
9,650,853
47,289,178
19,301,705
13,511,194
8,685,767
8,685,767
7,875,096
7,720,682
944,824
3,164,603
2,593,848
1,136,562
3,186,157
4,077,192
16,280,188
3,651,561
1,966,000

Book Value
476,113
4,117,568
38,258,785
38,745,716
48,993,190
1,303,566
383,488
2,878,866
2,468,230
19,284,856
11,059,603
1,183,107
468,216
355,792
316,048
872,145
628,393
1,230,797
5,913,396
1,393,341
1,492,642
887,179
1,734,030
1,372,293
4,491,455
22,144,726
19,162,058
14,006,073
1,512,780
329,016
388,377
131,558
527,899
360,822
163,267
227,429
193,810
21,231,876
9,614,540
49,498,710
19,231,596
14,144,700
8,872,576
9,159,353
7,382,594
7,928,370
944,824
3,250,923
2,594,566
1,230,174
3,178,191
4,084,829
16,375,864
3,651,561
1,966,000

Market Value

481,630
4,119,399
38,651,665
47,579,239
53,488,645
1,361,360
282,963
2,900,380
2,450,077
15,607,793
9,176,423
1,185,321
469,398
364,330
325,924
861,243
617,769
1,226,454
5,822,388
1,424,691
1,488,764
875,550
1,724,931
1,371,830
4,502,148
24,101,874
19,136,387
13,984,681
1,386,347
221,065
206,408
93,756
543,382
369,753
175,063
226,858
199,140
21,131,746
9,453,614
53,704,093
18,238,973
15,567,627
10,217,189
9,503,770
6,969,612
7,240,669
951,910
3,382,011
2,600,333
1,193,390
3,174,782
4,056,806
16,280,188
3,660,690
1,946,340



Security Name

EQUINOX HLDGS INC
ERICKSON INC

ESC LEHMAN BRTH HLDH PROD
ESC LEHMAN BRTH HLDH PROD
ESH HOSPITALITY INC
ESTERLINE TECHNOLOGIES C
EVERGREEN ACQCO 1 LP
EVERGREEN SKILLSLUXSARL
EXAMWORKS GROUP INC
EXCO RESOURCES INC

EXCO RESOURCES INC
EXELON CORP

EXELON CORP

EXIDE TECHNOLOGIES INC.
EXPORT CREDIT BANK OF TU
EZE SOFTWARE GROUP LLC
EZE SOFTWARE GROUP LLC
FAIRMOUNT MINERALS LTD
FEDERAL MOGUL CORP
FEDERAL MOGUL CORP
FEDERAL EXPRESS CORP
FELCOR LODGING LP

FENDER MUSICAL INSTRS CORP
FERRELLGAS LP/FERRELLGAS
FERRELLGAS LP/FERRELLGAS
FERRELLGAS PARTNERS LP
FILTRATION GROUP CORP
FILTRATION GROUP CORP
FIRST AMERN PAYMENT SYS L P
FIRST AMERN PAYMENT SYS L P
FIRST DATA CORP

FIRST DATA CORP

FIRST DATA CORPORATION
FIRST DATA CORPORATION
FIRST DATA CORPORATION
FIRST DATA CORPORATION
FIRST DATA CORPORATION
FIRST DATA CORPORATION
FIRST QUANTUM MINERALS L
FIRST QUANTUM MINERALS L
FIRST QUANTUM MINERALS L
FIRST QUANTUM MINERALS L
FIRSTENERGY CORP
FIRSTENERGY TRANSMISSION
FITNESS INTL LLC CALIF

FLEXI VAN LEASNG

FLINT GROUP GMBH

FLINT GROUP US LLC

FLORIDA EAST COAST HLDGS
FLORIDA EAST COAST HLDGS
FLORIDA POWER + LIGHT CO
FLORIDA POWER + LIGHT CO
FLORIDA POWER + LIGHT CO
FLORIDA POWER + LIGHT CO
FMG RESOURCES AUG 2006

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
0.01
8.25
1.00
1.00
5.25
7.00
0.01
0.01
5.63
8.50
7.50
5.63
5.10
1.00
5.00
0.01
0.01
0.01
0.01
0.01

11.13
6.00
0.01
6.75
6.75
8.63
0.01
0.01
0.01
0.01
0.01
0.01
6.75
7.38
8.25

12.63

11.75

10.63
7.25
6.75
7.25
7.00
7.38
5.45
0.01
7.88
0.01
0.01
6.75
9.75
5.65
4.05
6.20
4.05
8.25

Maturity Date
01/31/20
05/01/20
09/27/27
04/04/16
05/01/25
08/01/20
07/09/19
04/28/21
04/15/23
04/15/22
09/15/18
06/15/35
06/15/45
04/30/20
09/23/21
03/29/20
04/05/21
09/05/19
04/15/21
04/15/18
12/26/15
06/01/25
04/03/19
06/15/23
01/15/22
06/15/20
11/21/20
11/22/21
10/12/18
04/11/19
03/24/21
03/24/17
11/01/20
06/15/19
01/15/21
01/15/21
08/15/21
06/15/21
10/15/19
02/15/20
05/15/22
02/15/21
11/15/31
07/15/44
07/01/20
08/15/18
09/07/21
09/07/21
05/01/19
05/01/20
02/01/37
10/01/44
06/01/36
06/01/42
11/01/19

Par Value
6,044,094
472,896
77,206,822
575,000
2,035,005
983,000
1,958,781
5,845,316
1,393,324
847,919
121,131
40,051,039
17,371,535
865,159
8,600,000
4,367,816
333,551
993,147
6,413,455
1,570,242
3,023,239
872,145
1,483,616
1,162,860
460,299
362,425
3,345,882
314,458
1,752,108
1,459,732
12,495,709
3,940,024
5,809,976
4,177,750
5,138,506
3,409,567
2,273,849
1,553,156
3,108,819
2,208,263
3,879,874
605,656
15,081,388
29,845,262
3,942,869
702,561
400,868
2,461,418
1,012,849
557,204
39,085,953
26,057,302
16,406,450
9,650,853
96,905

Book Value
6,116,427
472,896

2,045,856
983,000
1,977,160
5,786,637
1,407,410
853,798
83,054
41,549,266
17,313,273
722,408
8,561,190
4,350,533
333,551
960,870
6,388,806
1,555,143
3,064,135
872,145
1,495,391
1,162,860
467,816
362,425
3,350,976
320,119
1,763,820
1,458,235
12,582,091
3,895,859
6,075,020
4,317,428
5,309,035
3,493,912
2,392,261
1,567,745
3,180,989
2,148,981
3,780,086
572,345
17,348,880
31,620,373
3,903,440
700,323
395,816
2,430,400
1,014,835
564,795
40,981,196
25,973,616
17,360,258
9,290,646
86,954

Market Value

6,066,759
373,588
8,396,242
62,531
1,979,042
1,021,927
1,830,246
5,669,956
1,428,659
434,558
76,918
42,548,609
17,577,647
725,221
8,653,217
4,345,977
325,212
939,150
6,337,328
1,547,803
3,529,356
885,227
1,482,385
1,168,674
461,449
375,110
3,339,625
314,553
1,742,611
1,445,135
12,508,704
3,926,471
6,140,448
4,342,771
5,421,124
3,938,049
2,558,080
1,720,120
3,116,591
2,136,494
3,710,129
579,159
18,375,208
31,068,739
3,780,226
713,100
400,868
2,461,418
1,015,381
527,951
46,689,754
25,094,392
20,751,182
9,309,558
81,764



Security Name

FOAM INVESTMENTS Il S.AR.L.
FORBES ENERGY SERVICES
FORD HOLDINGS LLC

FORD MOTOR COMPANY
FOREST LABORATORIES LLC
FORUM ENERGY TECHNOLOGIE
FRAM GROUP HLDGS INC

FRAM GROUP HLDGS INC
FREEPORT MCMORAN INC
FREESCALE ACQUISITION CORP
FREESCALE SEMICONDUCTOR

FREESCALE SEMICONDUCTOR INC.

FRESENIUS MED CARE Il
FRESENIUS MED CARE Il
FRESENIUS MED CARE US
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FRONTIER COMMUNICATIONS
FTI CONSULTING INC

FTS INTL INC

GARDA WORLD SECURITY COR
GARDA WORLD SECURITY COR
GATES GLOBAL LLC

GATES GLOBAL LLC
GAZPROM (GAZ CAPITAL SA)
GCB 144A SEMGROUP L.P
GCB JEFFERSON SMURFIT
GCB144A CENGAGE LEARNI
GCB144A3C7 GLITNIR F
GENERAL ELEC CAP CORP
GENERAL ELECTRIC CO
GENERAL ELECTRIC CO
GENERAL ELECTRIC CO
GENERAL ELECTRIC CO
GENERAL MOTORS CO
GENERAL MOTORS CO
GENERAL MOTORS CO
GENERAL MOTORS FINL CO
GENERIC DRUG HLDGS INC
GENESYS TELECOM LABS
GENON AMERICAS GENR LLC
GENON ENERGY INC

GENON ENERGY INC

GENON ENERGY INC
GENWORTH HOLDINGS INC
GENWORTH HOLDINGS INC
GEO GROUP INC/THE
GEORGIA PACIFIC LLC
GIBRALTAR INDUSTRIES INC

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
0.01
9.00
9.30
4.75
5.00
6.25
0.01
0.01
3.88
0.01
5.00
0.01
5.88
5.63
6.88
8.40
7.13
6.25
6.88
7.63
9.25
8.75
7.88
7.13
6.75
0.01
7.25
7.25
0.01
6.00
6.51
8.75
8.25

11.50
6.69
6.25
5.88
6.15
6.38
4.50
5.20
4.88
5.00
4.25
0.01
0.01
8.50
9.88
9.50
7.88
4.80
7.63
5.88
3.73
6.25

Maturity Date
07/02/20
06/15/19
03/01/30
01/15/43
12/15/21
10/01/21
07/29/17
01/29/18
03/15/23
01/15/21
05/15/21
03/01/20
01/31/22
07/31/19
07/15/17
10/15/29
01/15/23
09/15/21
01/15/25
04/15/24
07/01/21
04/15/22
01/15/27
03/15/19
10/01/20
04/16/21
11/15/21
11/15/21
07/05/21
07/15/22
03/07/22
11/15/49
10/01/49
04/15/20
06/15/16
12/29/49
01/14/38
08/07/37
11/15/67
03/11/44
04/01/45
10/02/23
04/01/35
05/15/23
08/16/20
02/08/20
10/01/21
10/15/20
10/15/18
06/15/17
02/15/24
09/24/21
01/15/22
07/15/23
02/01/21

Par Value
838,532
678,335

23,905,162
23,644,589
507,782
983,000
3,802,849
1,179,131
43,428,837
7,401,246
72,679
2,506,158
552,359
484,525
220,000
22,196,961
9,483,858
8,718,894
4,045,595
2,595,883

1,022,320
236,296
110,000

5,000

1,322,168

3,234,276

1,235,539

920,598
5,632,777

1,954,809

484,525
2,300,000
3,017,503

338,276

130,000

23,162,046
82,032,248
70,982,022
49,219,349
33,777,984
28,952,558

6,031,783

314,941
4,584,155
4,424,725
6,152,365
1,090,181
3,780,229

1,090,181

436,073

28,359,637
9,650,853
266,489
4,159,518
2,578,631

Book Value
825,954
678,433

30,547,347

23,115,998
520,883
983,000

3,808,551
1,151,962
43,661,712
7,442,704
72,679
2,506,650
558,338
508,904
223,038
20,875,261
9,771,714
8,649,763
4,060,249
2,626,966
1,135,223
240,396
101,761
4,954
1,322,168
3,218,540
1,290,335
928,857
5,602,389
1,911,092
498,892
1,982,162

23,549,234
84,741,344
71,093,439
49,741,742
33,483,662
28,744,470
6,349,814
311,154
4,599,855
4,436,989
6,193,481
1,115,523
4,028,239
1,120,636
443,086
25,039,917
10,040,887
266,489
4,261,671
2,642,035

Market Value
836,435
542,668

34,865,166
22,757,892
551,011
973,170
3,634,116
1,055,322
39,464,750
7,421,304
74,496
2,506,859
585,500
524,498
238,150
19,811,809
8,416,924
7,934,193
3,383,129
2,290,866
1,070,880
233,933
101,750
5,163
1,371,749
2,587,421
1,186,117
883,774
5,541,244
1,769,102
485,252
1,509

25,333,488
98,003,665
87,817,951
52,787,752
34,036,342
28,675,772
6,359,146
309,167
4,638,528
4,424,725
6,106,222
1,035,672
3,846,383
1,111,985
441,523
24,743,783
10,157,522
277,148
4,187,503
2,636,650
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Security Name

GIM CHANNELVIEW COGENERATION L
GLENCORE FINANCE CANADA
GLENCORE FINANCE CANADA
GLOBAL AVIATION HLDGS INC
GLOBAL BRASS AND COPPER
GLOBAL CASH ACCESS LLC
GLOBAL PART/GLP FINANCE
GLOBAL TEL LINK CORP
GLOBAL TEL LINK CORP

GLP CAPITAL LP/FIN I

GO DADDY OPER CO LLC
GOLDEN NUGGET ESCROW INC
GOLDEN NUGGET INC

GOLDEN NUGGET INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOLDMAN SACHS GROUP INC
GOODMAN NETWORKS INC
GRAFTECH INTERNATIONAL
GRAPHIC PACKAGING INTL
GRATON ECONOMIC DEV AUTH
GRAY TELEVISION INC

GREAT LAKES DREDGE+DOCK
GREYSTAR REAL ESTATE PAR
GRIFFON CORPORATION
GROUP 1 AUTOMOTIVE INC
GTL TRADE FINANCE INC
GUGGENHEIM PARTNERS INVT MGMT
GULFMARK OFFSHORE INC
GYMBOREE CORP

H J HEINZ CO

H+E EQUIPMENT SERVICES
HALCON RESOURCES CORP
HALCON RESOURCES CORP
HALCON RESOURCES CORP
HALYARD HEALTH INC

HAPAG LLOYD AG

HARBOR FREIGHT TOOLS USA INC
HARDWOODS ACQUISITION IN
HARLAND CLARKE HOLDINGS
HARLAND CLARKE HOLDINGS
HARLAND CLARKE HOLDINGS
HARRON COMM/HARRON FIN
HARTFORD FINL SVCS GRP
HARTFORD FINL SVCS GRP
HARTFORD FINL SVCS GRP
HAWAIIAN TELCOM COMMUNICATIONS
HAWKER BEECHCRAFT ACQ CO
HCA HOLDINGS INC

HCA INC

HCA INC

HCA INC

US Corporate Bonds

Rate
0.01
5.55
6.00
1.00
9.50
0.01
6.25
0.01
0.01
4.88
0.01
8.50
0.01
0.01
3.63
4.00
6.25
5.95
5.38
5.70

12.13
6.38
4.88
9.63
7.50
7.38
8.25
5.25
5.00
5.89
0.01
6.38
9.13
0.01
7.00
9.75
8.63
8.88
6.25
9.75
0.01
7.50
9.25
6.88
9.75
9.13
5.13
4.30
6.63
0.01
9.75
6.25
4.75
5.38
6.50

Maturity Date
05/08/20
10/25/42
11/15/41
07/13/17
06/01/19
12/18/20
07/15/22
05/23/20
11/23/20
11/01/20
05/13/21
12/01/21
11/21/19
11/21/19
01/22/23
03/03/24
02/01/41
01/15/27
12/29/49
12/31/49
07/01/18
11/15/20
11/15/22
09/01/19
10/01/20
02/01/19
12/01/22
03/01/22
06/01/22
04/29/24
07/22/20
03/15/22
12/01/18
06/07/19
09/01/22
07/15/20
02/01/20
05/15/21
10/15/22
10/15/17
07/26/19
08/01/21
03/01/21
03/01/20
08/01/18
04/01/20
04/15/22
04/15/43
04/15/42
06/06/19
04/01/17
02/15/21
05/01/23
02/01/25
02/15/20

Par Value
1,089,746
27,987,473
14,476,279
176,357
1,114,408
3,616,039
387,620
4,606,790
4,231,615
145,358
6,857,649
256,798
4,066,429
1,765,330
64,660,713
69,486,139
22,196,961
13,511,194
508,751
169,584
492,120
2,184,036
290,715
193,810
896,371
24,226
1,041,729
3,772,693
1,090,181
22,293,470
3,220,535
3,440,500
1,671,611
8,279,957
1,508,744
6,370,714
1,239,087
387,620
823,693
145,358
6,398,723
1,065,955
2,907,150
775,240
411,846
1,211,313
25,767,777
14,476,279
9,650,853
2,447,931
339,168
532,978
15,923,907
3,779,295
2,834,471

Book Value
1,099,100
27,969,162
14,629,909
176,357
1,117,018
3,569,229
387,620
4,577,286
4,143,248
145,912
6,882,133
259,179
4,104,706
1,781,947
65,497,382
69,339,230
23,622,482
13,662,706
510,438
169,584
506,561
2,226,305
290,715
193,810
912,689
24,226
1,041,729
3,708,905
1,084,324
22,026,803
3,240,775
3,443,571
879,040
8,311,006
1,571,419
4,967,960
1,254,933
309,945
823,693
137,446
6,457,417
1,065,955
2,924,773
776,648
436,210
1,326,829
28,669,400
14,157,322
10,161,259
2,467,492
557,253
16,642,850
3,858,081
3,119,955

Market Value

1,087,022
26,398,680
14,058,581

1,764
1,220,276
3,640,158

372,115
4,491,620
4,020,034
147,901
6,858,746
265,786

4,096,928

1,778,570
64,620,744
70,326,508
26,168,588
15,086,038

501,629
170,194
408,459
1,987,473
292,169
209,005
950,154
24,711

1,099,024

3,753,829

1,084,730
21,747,280

3,232,548

2,571,774

635,212

8,276,479

1,555,892

4,284,305

1,223,599

254,860
862,818
147,538

6,416,256

1,028,647

2,543,756

744,230
430,379

1,309,732
28,303,018
13,534,982
11,994,649

2,451,603

34

574,283
16,122,956
3,840,898
3,167,522
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Security Name

HCA INC

HCA INC

HCA INC

HCA INC

HCA INC

HD SUPPLY INC

HD SUPPLY INC

HD SUPPLY INC
HEADWATERS INC
HEALTHSOUTH CORP
HEARTHSIDE GROUP HLDGS LLC
HEARTHSIDE GROUP HLDS/FI
HECHINGER COLUMBIA MD
HECHINGER FAIRFAX VIRGINIA
HECHINGER INDEPENDENCE MO
HECHINGER LENEXA KANSAS
HECHINGER ST MATTHEWS KENTUCKY
HECHINGER WYOMISSING PA
HECLA MINING CO
HELMERICH + PAYNE INTL
HERCULES OFFSHORE INC
HERCULES OFFSHORE INC
HERCULES OFFSHORE INC
HERCULES OFFSHORE INC
HERTZ CORP

HERTZ CORP

HEXION INC

HEXION INC

HEXION INC/HEXION NOVA
HFOTCO LLC

HGIM CORP

HGIM CORP

HILAND PART LP/CORP
HILCORP ENERGY I/HILCORP
HILCORP ENERGY I/HILCORP
HILLMAN GROUP INC
HILLMAN GROUP INC

HILTON WORLDWIDE FIN LLC
HILTON WORLDWIDE FIN LLC
HISTORIC TW INC
HOLLINGER INC

HOLLY ENERGY PARTNERS LP
HOLOGIC INC

HOME DEPOT INC

HOME DEPOT INC

HOME DEPOT INC

HOME DEPOT INC

HOMER CITY GENERATION LP
HORNBECK OFFSHORE SERV
HP INC

HRG GROUP INC

HRG GROUP INC

HRG GROUP INC

HSBC BANK USA NA

HSBC FINANCE CORP

US Corporate Bonds

Rate
4.25
7.50
5.25
3.75
7.69
7.50

11.50
5.25
7.25
5.75
1.00
6.50
9.43
9.43
9.43
9.43
9.43
9.43
6.88
4.65
7.50

10.25
8.75
6.75
0.01
0.01
6.63
8.88
9.00
1.00
0.01
0.01
5.50
5.00
7.63
0.01
6.38
0.01
5.63
9.15
1.00
6.50
5.25
5.88
3.75
4.88
2.70
8.73
5.88
4.65
7.75
7.75
7.88
4.88
6.68

Maturity Date
10/15/19
02/15/22
04/15/25
03/15/19
06/15/25
07/15/20
07/15/20
12/15/21
01/15/19
11/01/24
06/02/21
05/01/22
01/01/20
01/01/20
01/01/20
01/01/20
01/01/20
01/01/20
05/01/21
03/15/25
10/01/21
04/01/19
07/15/21
04/01/22
03/11/18
03/11/18
04/15/20
02/01/18
11/15/20
08/19/21
06/18/20
06/18/18
05/15/22
12/01/24
04/15/21
06/30/21
07/15/22
10/26/20
10/15/21
02/01/23
03/01/11
03/01/20
07/15/22
12/16/36
02/15/24
02/15/44
04/01/23
10/01/26
04/01/20
12/09/21
01/15/22
01/15/22
07/15/19
08/24/20
01/15/21

Par Value
1,574,706
774,915
702,561
290,715
230,000
6,085,988
805,553
600,503
193,810
629,883
431,712
702,561
3,482,706
3,442,675
2,682,084
4,203,266
2,722,115
2,321,804
426,382
14,476,279
1,816,969
1,187,086
775,240
169,584
5,448,338
4,952,970
1,261,523
218,036
4,787,107
480,891
2,180,479
1,991,237
314,941
3,066,171
983,000
3,713,776
799,466
11,150,437
1,615,012
15,923,907
455,000
983,000
1,042,434
40,533,581
17,583,854
16,406,450
9,650,853
8,759,514
2,457,500
37,927,851
1,235,539
678,335
532,978
75,276,651
16,234,664

Book Value
1,572,494
817,790
705,285
295,632
218,819
6,292,609
872,477
600,503
193,810
644,374
429,553
710,042
3,787,707
3,725,328
2,920,680
4,571,370
2,960,507
2,516,503
423,723
14,395,413
1,201,515
1,054,071
326,067
68,785
5,408,714
4,965,384
1,260,662
200,866
4,448,206
478,487
2,175,392
1,804,973
314,941
2,974,508
983,000
3,678,487
799,466
11,146,417
1,656,736
17,514,868

983,000
1,043,169
42,517,870
18,041,032
17,146,494
9,639,169
8,301,967
2,414,688
38,196,832
1,235,539
668,406
556,043
76,103,858
16,516,185

Market Value

1,612,106
890,184
730,664
292,895
261,050

6,435,932
930,414
608,760
201,562
643,268
432,070
670,946

4,006,226

3,902,513

3,095,768

4,835,101

3,131,304

2,655,772
403,464

14,943,689
626,854
409,545
267,458

58,506

5,411,562

4,948,314

1,157,447
196,778

3,446,717
456,847

1,749,050

1,782,157
327,539

2,875,149

1,022,320

3,713,776
755,496

11,152,221

1,677,513

21,077,053

980,543
1,064,586
48,450,943
18,270,679
17,457,435
9,377,251
8,890,907
2,260,900
40,134,311
1,204,650
661,377
562,291
82,985,162
18,740,917



Security Name

HSBC HOLDINGS PLC

HSBC HOLDINGS PLC

HUB HOLDINGS LLC/HUB HOL
HUB INTERNATIONAL LTD
HUB INTL LTD

HUDSONS BAY CO

HUGHES SATELITE SYSTEMS
HUGHES SATELLITE SYSTEMS
HUNT COS INC

HUNTSMAN INTERNATIONAL L
HUNTSMAN INTERNATIONAL L
HUSKY ENERGY INC

HUSKY INJECTION MOLDING SYS

HYLAND SOFTWARE INC
HYLAND SOFTWARE INC.
IAC/INTERACTIVECORP
IAMGOLD CORP

IASIS HEALTHCARE LLC

IBM CORP

ICAHN ENTERPRISES/FIN
ICAHN ENTERPRISES/FIN
ICON HEALTH + FITNESS
IDAHO POWER CO

IFM US COLONIAL PIPELINE
IHEARTCOMMUNICATIONS INC
IHEARTCOMMUNICATIONS INC
IHEARTCOMMUNICATIONS INC
IHEARTCOMMUNICATIONS INC
ILFC E CAPITAL TRUST |
ILLINOIS PWR GENERATING
IMC OP LP

IMMUCOR INC

IMS HEALTH INC
INDIANAPOLIS PWR + LIGHT
INEOS / SASOL HDPE LLC
INEOS GROUP HOLDINGS SA
INEOS US FIN LLC

INEOS US FINANCE LLC
INFOR (US) INC.

INFOR SOFTWARE PARENT
INFOR US INC

INFORMATICA CORPORATION
ING BANK NV

ING GROEP NV

INGLES MARKETS INC
INMARSAT FINANCE PLC

INN OF THE MOUNTAIN GODS
INTEL CORP

INTELSAT JACKSON HLDG
INTELSAT JACKSON HLDG
INTELSAT LUXEMBOURG SA
INTELSAT LUXEMBOURG SA
INTELSAT LUXEMBOURG SA
INTERACTIVE DATA CORP
INTERACTIVE DATA CORP
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US Corporate Bonds

Rate
4.00
6.80
8.13
7.88
0.01
0.01
6.50
7.63
9.63
5.13
4.88
7.25
0.01
0.01
0.01
4.75
6.75
0.01
3.63
4.88
5.88

11.88
3.65
6.45
9.00

14.00
9.00

10.63
4.69
7.00
0.01
0.01
6.00
4.50
0.01
5.88
0.01
0.01
0.01
7.13
6.50
0.01
5.80
5.78
5.75
4.88
9.25
4.00
7.50
7.25
8.13
7.75
6.75
0.01
5.88

Maturity Date
03/30/22
06/01/38
07/15/19
10/01/21
10/02/20
11/04/20
06/15/19
06/15/21
03/01/21
11/15/22
11/15/20
12/15/19
06/30/21
02/19/21
07/01/23
12/15/22
10/01/20
05/03/18
02/12/24
03/15/19
02/01/22
10/15/16
03/01/45
05/01/21
03/01/21
02/01/21
12/15/19
03/15/23
12/21/65
04/15/18
08/15/21
08/17/18
11/01/20
06/01/44
08/04/21
02/15/19
05/04/18
03/31/22
06/03/20
05/01/21
05/15/22
08/05/22
09/25/23
12/29/49
06/15/23
05/15/22
11/30/20
12/15/32
04/01/21
10/15/20
06/01/23
06/01/21
06/01/18
05/02/21
04/15/19

Par Value
30,400,186
19,108,688

1,445,232

6,436,764

9,025,996

5,119,312

1,964,034

1,240,064

678,335

1,998,791

336,868

6,755,597

7,957,004

7,399,435

1,841,997

169,584
460,299

6,935,425
24,127,132

1,259,765

731,633

1,695,838

28,952,558
266,489

4,552,107

2,140,102

1,720,064

2,255,451

484,525
1,138,634
3,982,696

485,391

363,394

19,301,705

3,394,537

1,887,913

5,783,630

2,681,596
10,407,199

1,211,313

2,083,458

5,077,937

800,000

372,000

983,000
1,259,765

823,179

38,603,411

460,299

218,036
5,079,529

896,371

532,978
5,934,154
1,526,254

Book Value
31,853,188
19,442,959
1,444,276
6,567,553
9,003,292
5,153,235
2,000,111
1,267,599
671,492
1,999,907
341,379
6,933,583
8,015,366
7,442,302
1,832,787
170,069
460,299
6,952,171
24,083,873
1,259,160
742,187
1,685,253
28,756,065
266,404
4,520,028
2,156,563
1,701,776
2,255,451
360,444
1,065,078
3,967,761
485,391
375,915
19,066,455
3,405,580
1,907,000
5,774,334
2,668,188
10,211,445
1,216,417
2,101,368
5,065,243
906,175
373,316
1,001,365
1,250,950
811,910
38,403,288
482,544
230,174
5,224,973
908,119
546,199
5,934,275
1,535,200

Market Value
31,894,202
23,402,796

1,438,006
6,565,500
8,952,705
5,126,325
2,130,977
1,364,318
698,685
1,968,809
336,025
7,874,550
7,908,943
7,403,135
1,835,863
166,192
385,500
6,936,812
24,467,292
1,269,213
745,351
1,695,838
25,938,134
288,591
4,119,657
1,519,472
1,639,221
2,137,040
480,164
1,107,321
3,962,783
486,605
374,296
19,719,684
3,384,625
1,897,352
5,761,305
2,680,255
10,255,462
1,214,341
2,119,918
5,063,668
873,523
373,938
999,023
1,215,673
767,614
36,725,238
455,120
215,583
4,216,009
748,470
504,330
5,948,990
1,537,701



Security Name

INTERGEN NV

INTERLINE BRANDS INC
INTERNATIONAL GAME TECH
INTERNATIONAL PAPER CO
INTERNATIONAL PAPER CO
INTERNATIONAL PAPER CO
INTESA SANPAOLO SPA

INTL EQUIPMENT SOLUTIONS
INTL LEASE FINANCE CORP
INTL LEASE FINANCE CORP
INTREPID AVIATION GRP HL
INVENTIV HEALTH INC
INVENTIV HEALTH INC
INVENTIV HEALTH INC
IPAYMENT INC

IPIC GMTN LTD

IQOR US INC

IQOR US INC

IRON MOUNTAIN INC

IRON MOUNTAIN INC

ISLE OF CAPRI CASINOS
ISTAR INC

ISTAR INC

ISTAR INC

ITAU UNIBANCO HLDG SA/KY
ITHACA ENERGY INC

J C PENNEY CORP INC

J CREW GROUP INC SYNDICATED
JAC HOLDING CORP

JACK COOPER HOLDINGS COR
JAGUAR HOLDING CO |
JAGUAR LAND ROVER AUTOMO
JAMES RIVER COAL CO
JASON INCORPORATED
JASON INCORPORATED

JBS INVESTMENTS GMBH
JBS INVESTMENTS GMBH
JBS USA LLC/JIBS USA FINA
JBS USA LLC/IBS USA FINA
JBS USA LLC/IBS USA FINA
JBS USA LLC/IBS USA FINA
JBS USA LLC/JBS USA FINA
JC PENNEY CORP INC

JC PENNEY CORP INC

JCH PARENT INC

JEFFERIES FIN LLC / JFIN
JEFFERIES FIN LLC / JFIN
JEFFERIES FIN LLC / JFIN
JEFFERIES GROUP LLC

JG WENTWORTH LLC

JLL / DELTA DUTCH NEWCO B V
JLL/DELTA DUTCH PLEDGECO
JMC STEEL GROUP INC

JMC STEEL GROUP INC

JO ANN STORES INC

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
7.00
10.00
6.25
7.30
4.80
6.00
5.02
0.01
5.88
8.63
6.88
10.00
11.00
11.00
9.50
6.88
0.01
0.01
6.00
5.75
5.88
5.00
4.00
3.88
5.50
8.13
1.00
0.01
11.50
9.25
9.38
4.25
7.88
0.01
0.01
7.75
7.25
5.88
7.25
5.75
8.25
7.25
5.65
7.95
10.50
7.38
6.88
7.50
5.13
1.00
1.00
8.75
0.01
8.25
0.01

Maturity Date
06/30/23
11/15/18
02/15/22
11/15/39
06/15/44
11/15/41
06/26/24
08/16/19
08/15/22
01/15/22
02/15/19
08/15/18
08/15/18
08/15/18
12/15/19
11/01/41
04/01/21
04/01/22
08/15/23
08/15/24
03/15/21
07/01/19
11/01/17
07/01/16
08/06/22
07/01/19
06/20/19
03/05/21
10/01/19
06/01/20
10/15/17
11/15/19
04/01/19
06/30/21
06/30/22
10/28/20
04/03/24
07/15/24
06/01/21
06/15/25
02/01/20
06/01/21
06/01/20
04/01/17
03/15/19
04/01/20
04/15/22
04/15/21
01/20/23
02/07/19
03/11/21
05/01/20
04/01/17
03/15/18
03/19/18

Par Value
872,145
1,049,277
12,599,853
31,847,814
47,289,178
32,842,817
947,000
4,472,139
26,290,194
411,846
484,525
402,660
192,841
81,400
792,214
47,289,178
4,339,584
3,215,973
2,949,000
717,675
2,935,050
3,554,656
339,168
188,965
5,200,000
775,240
456,847
6,078,822
436,073
944,824
1,055,519
387,620
799,466
3,710,728
2,489,185
3,924,653
1,356,670
5,898,000
3,506,204
1,332,444
1,394,846
983,000
1,430,467
274,241
691,205
1,025,249
775,240
460,299
4,825,426
492,404
429,047
1,598,933
1,939,876
1,017,503
6,290,742

Book Value
859,862
1,065,153
12,315,905
33,812,981
49,327,621
38,234,531
947,000
4,469,284
27,871,579
411,846
484,525
396,752
188,593
81,400
792,214
49,832,554
4,188,260
3,118,149
3,106,551
703,574
3,022,342
3,499,388
339,168
188,965
5,106,486
775,240
453,420
5,954,994
436,073
954,736
1,066,608
387,620
804,637
3,699,516
2,367,215
3,958,548
1,357,265
5,870,191
3,609,051
1,332,444
1,383,405
1,053,592
1,283,618
253,161
681,022
999,145
778,923
444,807
4,815,257
475,170
429,047
1,598,933
1,957,884
1,023,658
6,243,976

Market Value

776,209
1,096,494
12,032,859
38,263,181
43,735,597
35,463,474
920,052
4,466,549
28,393,409
502,452
450,608
417,759
185,127
78,551
752,603
62,894,607
4,014,115
2,950,655
3,081,705
718,123
3,015,764
3,505,780
333,232
189,664
5,231,200
674,459
455,421
5,231,981
448,064
873,962
1,077,896
393,434
999
3,706,089
2,273,447
4,268,060
1,404,153
5,934,863
3,694,662
1,317,054
1,478,537
1,035,836
1,290,996
286,582
520,132
1,007,308
755,859
459,654
4,943,882
475,992
425,494
1,622,916
1,922,902
931,015
6,086,293
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US Corporate Bonds

Security Name Rate

JO ANN STORES INC 8.13
JOHNSON CONTROLS INC 6.00
JOHNSON CONTROLS INC 4.63
JPMORGAN CHASE + CO 7.90
JPMORGAN CHASE + CO 3.25
JPMORGAN CHASE + CO 4.85
JPMORGAN CHASE + CO 3.88
JPMORGAN CHASE + CO 3.63
JPMORGAN CHASE + CO 5.00
JPMORGAN CHASE + CO 6.13
JPMORGAN CHASE + CO 6.00
JPMORGAN CHASE + CO 5.15
JPMORGAN CHASE + CO 6.75
JPMORGAN CHASE + CO 6.10
JURASSIC HOLDINGS IlI 6.88
K HOVNANIAN ENTERPRISES 8.00
K HOVNANIAN ENTERPRISES 7.00
K MART GASTONIA NC 9.80
KANSAS CITY SOUTHERN RY 4.30
KB HOME 4.75
KB HOME 9.10
KB HOME 7.00
KBC BANK NV 8.00
KEHE DISTRIBUTORS LLC/FI 7.63
KENAN ADVANTAGE GROUP 8.38
KENNEDY WILSON INC 5.88
KEY SAFETY SYS INC 0.01
KIK CUSTOM PRODS INC 0.01
KINDER MORGAN ENER PART 7.50
KINDER MORGAN ENER PART 5.50
KINDER MORGAN ENER PART 5.00
KINDER MORGAN INC/DELAWA 5.55
KINDER MORGAN INC/DELAWA 4.30
KINDRED HEALTHCARE INC 6.38
KINDRED HEALTHCARE INC 8.00
KINDRED HEALTHCARE INC 8.75
KINETIC CONCEPTS INC 0.01
KINETIC CONCEPTS INC 0.01
KISSNER MILLING CO LTD 7.25
KLOCKNER PENTAPLAST OF AMERICA 0.01
KLX INC 5.88
KNOWLEDGE UNIVERSE ED LLC 0.01
KOHL S CORPORATION 4.75
KONINKLIJKE KPN NV 8.38
KOSMOS ENERGY LTD 7.88
KP GERMANY ERSTE GMBH 0.01
KRAFT FOODS GROUP INC 5.00
KROGER CO/THE 7.50
KROGER CO/THE 4.00
KROGER CO/THE 6.90
KRONOS INC 0.01
KRONOS WORLDWIDE INC 0.01
KRONOS WORLDWIDE INC. 0.01
L 3 COMMUNICATIONS CORP 3.95
L BRANDS INC 5.63

Maturity Date
03/15/19
01/15/36
07/02/44
04/29/49
09/23/22
02/01/44
02/01/24
05/13/24
12/29/49
12/29/49
12/31/49
12/29/49
01/29/49
10/29/49
02/15/21
11/01/19
01/15/19
09/15/18
05/15/43
05/15/19
09/15/17
12/15/21
01/25/23
08/15/21
12/15/18
04/01/24
08/29/21
04/29/19
11/15/40
03/01/44
03/01/43
06/01/45
06/01/25
04/15/22
01/15/20
01/15/23
05/04/18
11/04/16
06/01/19
04/28/20
12/01/22
03/18/21
12/15/23
10/01/30
08/01/21
04/28/20
06/04/42
04/01/31
02/01/24
04/15/38
10/30/19
02/18/20
02/18/20
05/28/24
10/15/23

Par Value
571,210
44,393,922
33,800,181
88,787,845
50,184,434
38,603,411
21,231,876
2,500,000
1,623,159
1,550,480
1,114,408
532,978
460,299
145,358
1,429,349
898,585
581,430
1,574,614
11,581,023
1,405,123
314,941
193,810
4,600,000
436,073
460,299
3,018,005
5,586,888
6,511,736
70,451,225
9,650,853
4,825,426
62,730,543
24,127,132
3,415,901
581,430
169,584
5,378,393
961,234
2,059,231
941,717
4,288,419
3,952,775
9,650,853
42,463,752
775,240
402,443
27,987,473
41,498,667
23,548,081
12,546,109
5,443,111
0
2,004,176
14,476,279
3,809,125

Book Value
541,426
45,547,638
35,772,867
90,626,808
51,161,454
43,877,223
21,426,042
2,596,153
1,620,823
1,549,487
1,105,049
526,205
460,299
145,358
1,328,301
882,427
586,566
1,550,826
11,482,285
1,409,368
315,370
193,810
5,147,200
439,655
469,530
3,025,113
5,612,074
6,469,735
74,515,014
9,621,406
4,462,526
62,662,095
24,035,622
3,412,044
581,430
169,652
5,426,728
965,432
2,084,455
939,363
4,295,691
3,990,553
9,852,168
49,080,705
715,427
401,437
28,479,525
46,147,303
23,881,760
13,082,953
5,451,314
0
2,016,675
14,576,475
3,968,398

Market Value
537,652
50,533,156
31,761,347
93,915,343
49,658,958
39,371,677
21,495,962
2,481,865
1,588,667
1,556,837
1,106,049
507,181
491,797
145,866
1,114,892
831,191
526,194
1,574,614
10,827,043
1,394,584
351,159
200,109
5,025,500
457,876
479,286
3,002,915
5,600,856
6,517,141
78,932,817
8,843,298
4,176,230
57,909,908
23,341,962
3,411,631
622,130
184,210
5,394,098
961,234
2,095,268
943,129
4,330,831
3,959,377
10,303,322
56,619,442
748,107
403,047
27,610,616
52,332,582
23,993,037
15,524,106
5,437,668
0
2,002,292
13,974,943
3,999,581



Security Name

L BRANDS INC

L BRANDS INC

L BRANDS INC

L.A. ARENA FUNDING, LLC

LA FRONTERA GENERATION LLC
LA QUINTA INTERMEDIATE HLDGS
LADDER CAP FIN LLLP/CORP
LAMAR MEDIA CORP

LAMAR MEDIA CORP

LANDRY S HOLDINGS Il INC
LANDRY S INC

LANDRYS INC

LANDS END INC

LAREDO PETROLEUM INC
LAREDO PETROLEUM INC
LAREDO PETROLEUM INC

LBC TANK TERMINAL HLDING
LBG CAPITAL NO.1 PLC

LBI HF

LEAR CORP

LEAR CORP

LEARFIELD COMMUNICATIONS INC
LEARFIELD COMMUNICATIONS INC
LEE ENTERPRISES INC

LEHMAN BRTH HLD

LEHMAN BRTH HLD

LEHMAN BRTH HLD ESCROW
LENNAR CORP

LENNAR CORP

LESLIES POOLMART INC

LEVEL 3 COMMUNICATIONS
LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC

LEVEL 3 FINANCING INC.

LEVI STRAUSS + CO

LIBERTY CABLEVISION PUERTO RI
LIBERTY CABLEVISION PUERTO RI
LIBERTY MUTUAL GROUP INC
LIBERTY MUTUAL GROUP INC
LIFEPOINT HEALTH INC

LIGHT TOWER RENTALS INC

LIN TELEVISION CORP

LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP
LINCOLN NATIONAL CORP

LINN ENERGY LLC/FIN CORP
LINN ENERGY LLC/FIN CORP
LINN ENERGY LLC/FIN CORP
LIVE NATION ENTERTAINMEN
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US Corporate Bonds

Rate
8.50
5.63
7.00
7.66
0.01
0.01
7.38
5.00
5.38

10.25
9.38
0.01
0.01
5.63
7.38
6.25
6.88
8.00
0.00
4.75
5.38
0.01
0.01
9.50
7.50
6.50
1.00
4.75
6.95
0.01
5.75
7.00
0.01
0.01
5.38
5.63
5.13
6.13
3.91
0.01
6.88
0.01
0.01
6.50
4.25
5.50
8.13
6.38
7.00
6.25
6.30
7.75
8.63
6.25
5.38

Maturity Date
06/15/19
02/15/22
05/01/20
12/15/26
09/30/20
04/14/21
10/01/17
05/01/23
01/15/24
01/01/18
05/01/20
04/24/18
04/04/21
01/15/22
05/01/22
03/15/23
05/15/23
12/29/49
08/25/09
01/15/23
03/15/24
10/09/20
10/09/21
03/15/22
05/11/38
07/19/17
11/30/56
11/15/22
06/01/18
10/16/19
12/01/22
06/01/20
01/15/20
08/01/19
08/15/22
02/01/23
05/01/23
01/15/21
01/15/18
05/31/22
05/01/22
01/07/22
07/07/23
05/01/42
06/15/23
12/01/21
08/01/19
01/15/21
06/15/40
02/15/20
10/09/37
02/01/21
04/15/20
11/01/19
06/15/22

Par Value

2,949,000
484,525
407,001

21,329,448

3,995,789

5,060,258
702,561

6,635,250

3,440,500

2,204,589

1,870,267

3,974,970

6,510,382

3,020,417

1,358,211

2,016,150
193,810

38,762

3,330,000

4,915,000
532,978

4,939,778

1,493,511

1,841,195

327,163,907

1,140,000

4,950,000

3,900,799

1,335,351

6,874,869

1,616,965

8,109,750

5,974,044

3,982,696

2,862,371

1,855,145
983,000
436,073
411,846

5,934,463

1,966,000

1,145,025
248,919

35,708,155

8,010,208

7,950,256
363,394
242,263

31,847,814
16,406,450
14,476,279

4,213,287

3,367,449

2,993,779
896,371

Book Value
2,908,901
484,525
420,093
19,978,326
4,028,988
5,052,602
723,521
6,575,775
3,512,687
2,282,860
1,927,776
4,007,675
6,449,034
3,009,462
1,346,677
2,030,333
193,810
41,396
337,467
4,894,021
532,978
4,961,032
1,496,000
1,884,907
45,883,988

3,849,600
1,464,249
6,897,264
1,616,965
8,567,053
5,992,713
3,990,164
2,838,206
1,855,145
983,000
439,993
411,846
5,976,407
2,059,682
1,143,594
247,674
37,759,094
8,265,534
8,151,889
365,609
242,263
35,998,458
16,703,714
14,885,330
3,455,802
2,948,930
2,624,231
901,414

Market Value
3,477,962
509,963
460,929
23,481,244
3,960,826
5,050,795
732,420
6,552,309
3,479,206
2,287,261
2,005,861
3,981,609
6,217,415
2,990,213
1,429,517
2,051,432
200,109
44,382
374,625
4,841,275
540,972
4,933,603
1,502,845
1,873,416
6,546,550

3,832,535
1,465,548
6,876,519
1,604,838
8,606,472
5,972,192
3,982,696
2,890,995
1,873,696
961,497
457,309
413,905
5,888,708
2,098,705
1,141,212
248,919
41,668,275
8,237,738
8,208,640
297,983
247,713
39,693,908
18,822,169
16,830,753
3,275,831
2,762,015
2,342,632
896,371
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US Corporate Bonds

Security Name Rate

LLOYDS BANK PLC 3.50
LLOYDS BANK PLC 6.50
LLOYDS BANKING GROUP PLC 4.50
LLOYDS BANKING GROUP PLC 5.92
LLOYDS BANKING GROUP PLC 7.50
LOCKHEED MARTIN CORP 4.85
LOCKHEED MARTIN CORP 4.07
LONESTAR RESOURCES AMERI 8.75
LONGHORN A 1.00
LONGHORN B MULTI STRATEGY CRDT 1.00
LONGVIEW POWER LLC 0.01
LOUISIANA PACIFIC CORP 7.50
LPL HLDGS INC 0.01
LS NEWCO PTY LTD. 0.01
LS POWER FUNDING 8.08
LTF MERGER SUB INC 8.50
LTF MERGER SUB INC. 0.01
LTS BUYER LLC 0.01
LUNDIN MINING CORP 7.50
LUNDIN MINING CORP 7.88
LYB INTL FINANCE BV 5.25
M/ A COM TECHNOLOGY SOLUTIONS 0.01
MACDERMID INC 0.01
MACDERMID INC 0.01
MACQUARIE GROUP LTD 7.63
MACYS RETAIL HLDGS INC 4.38
MACYS RETAIL HLDGS INC 2.88
MAGIC NEWCO LLC 0.01
MALLINCKRODT FIN/SB 5.50
MALLINCKRODT FIN/SB 5.75
MALLINCKRODT FIN/SB 4.88
MANITOWOC COMPANY INC 5.88
MARATHON OIL CORP 6.80
MARATHON PETROLEUM CORP 6.50
MARFRIG HOLDING EUROPE B 6.88
MARKWEST ENERGY PART/FIN 4.88
MARKWEST ENERGY PART/FIN 4.50
MASONITE INTERNATIONAL C 5.63
MASS MUTUAL LIFE INS CO 8.88
MASTERCARD INC 3.38
MATADOR RESOURCES CO 6.88
MATTAMY GROUP CORP 6.50
MATTRESS HLDG CORP 0.01
MBIA INC 7.15
MBIA INSURANCE CO 11.49
MCGRAW HILL FINANCIAL IN 4.00
MDC PARTNERS INC 6.75
MEDIA GEN INC 0.01
MEDIACOM BRDBND LLC/CORP 6.38
MEDIACOM BRDBND LLC/CORP 5.50
MEDPACE HLDGS INC 0.01
MEG ENERGY CORP 6.38
MEG ENERGY CORP 0.01
MEG ENERGY CORP 7.00
MEG ENERGY CORP 6.50

Maturity Date
05/14/25
09/14/20
11/04/24
09/29/49
04/30/49
09/15/41
12/15/42
04/15/19
11/01/27
11/01/27
04/13/21
06/01/20
03/29/19
05/21/22
12/30/16
06/15/23
06/10/22
04/11/20
11/01/20
11/01/22
07/15/43
05/07/21
06/07/20
06/07/20
08/13/19
09/01/23
02/15/23
12/12/18
04/15/25
08/01/22
04/15/20
10/15/22
03/15/32
03/01/41
06/24/19
12/01/24
07/15/23
03/15/23
06/01/39
04/01/24
04/15/23
11/15/20
10/20/21
07/15/27
01/15/33
06/15/25
04/01/20
07/31/20
04/01/23
04/15/21
04/01/21
01/30/23
03/31/20
03/31/24
03/15/21

Par Value

33,777,984
27,022,388
24,127,132
460,299
387,620
19,991,741
7,539,246
363,394
539,000,124
130,407,539
2,937,238
48,453
4,953,035
1,543,295
8,396,531
3,318,954
3,634,210
4,359,514
983,000
266,489
6,755,597
6,213,348
4,262,707
2,482,946
23,162,046
4,825,426
4,825,426
5,297,676
920,598
463,206
193,810
290,715
11,527,944
9,650,853
387,620
3,888,850
1,729,967
2,064,300
56,457,488
40,620,439
886,390
387,620
6,898,264
193,810
799,466
14,476,279
3,699,425
4,337,483
2,377,846
242,263
3,084,513
5,617,561
3,885,297
702,561
460,299

Book Value

33,688,649
27,245,634
23,999,732
323,508
417,710
21,394,643
7,301,393
363,394
538,169,694
130,040,353
2,907,866
52,118
4,891,122
1,527,862
8,441,999
3,302,370
3,616,039
4,394,236
1,011,908
266,489
6,566,408
6,236,005
4,281,923
2,523,294
23,639,082
4,853,207
4,751,055
5,333,891
920,598
463,831
193,810
295,826
12,514,468
10,102,479
390,408
3,937,842
1,730,908
2,081,387
64,661,580
40,624,172
886,390
386,451
6,931,181
208,224
656,173
14,369,344
3,759,962
4,342,151
2,401,258
242,263
3,095,607
5,728,043
3,886,304
663,898
436,310

Market Value

33,046,995
31,146,139
24,063,600
457,997
399,249
20,802,484
7,130,857
296,166
655,369,636
156,734,503
2,951,924
51,602
4,937,581
1,549,082
8,816,358
3,202,790
3,605,136
4,330,916
1,059,183
285,143
6,862,986
6,197,814
4,268,035
2,490,917
27,074,209
5,069,421
4,630,025
5,299,001
892,980
473,628
197,211
313,245
13,537,655
10,783,449
369,208
3,801,351
1,695,368
2,097,845
84,620,516
41,207,014
905,226
374,053
6,938,481
178,305
379,746
14,461,962
3,685,552
4,333,406
2,377,846
236,206
3,086,456
5,196,244
3,802,035
673,581
443,038



Security Name

MEMORIAL RESOURCE DEVELO
MENS WEARHOUSE INC
MERCER INTL INC

MERCER INTL INC

MERITAGE HOMES CORP
MERITAGE HOMES CORP
MERITAGE HOMES CORP
MERITAGE HOMES CORP
MERITOR INC

MERITOR INC

MERRILL COMMUNICATIONS LLC
METLIFE CAPITAL TRUST X
METLIFE INC

MGM MIRAGE

MGM RESORTS INTL

MGM RESORTS INTL

MGM RESORTS INTL

MGM RESORTS INTL

MGM RESORTS INTL

MGM RESORTS INTL

MGM RESORTS INTL

MICHAEL BAKER HLDINGS/FI
MICHAELS STORES INC
MICRON TECHNOLOGY INC
MICRON TECHNOLOGY INC
MICRON TECHNOLOGY INC
MICRON TECHNOLOGY INC
MICROSOFT CORP

MICROSOFT CORP

MICROSOFT CORP
MIDAMERICAN ENERGY CO
MIDAS INT HOLDCO II/FIN
MIDAS INTERMEDIATE HOLDCO I
MIDAS INTERMEDIATE HOLDCO |l
MIDSTATES PETRO INC/LLC
MIDSTATES PETRO INC/LLC
MIDWEST GENERATION LLC
MILACRON LLC

MILACRON LLC/MCRON FIN
MILLAR WESTERN FOREST
MILLENNIUM HEALTH LLC
MILLER HEIMAN INC

MINIMAX GMBH + CO. KG
MINSUR SA

MIP DELAWARE LLC

MIRABELA NICKEL

MONDELEZ INTERNATIONAL
MONITRONICS INTERNATIONA
MONITRONICS INTERNATIONAL INC

MONITRONICS INTERNATIONAL INC.

MOODY S CORPORATION
MOODY S CORPORATION
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
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US Corporate Bonds

Rate
5.88
0.01
7.75
7.00
7.15
6.00
7.00
4.50
6.25
4.00
0.01
9.25

10.75
0.01
6.00
5.25

11.38

10.00
6.63
8.63
6.63
8.88
5.88
5.50
5.25
5.25
5.63
3.63
3.75
4.88
4.40
7.88
0.01
0.01

10.75
9.25
8.56
0.01
7.75
8.50
0.01
0.01
0.01
6.25
0.01
1.00
4.00
9.13
0.01
0.01
4.88
4.50
3.88
3.70
5.00

Maturity Date
07/01/22
06/18/21
12/01/22
12/01/19
04/15/20
06/01/25
04/01/22
03/01/18
02/15/24
02/15/27
03/08/18
04/08/68
08/01/69
12/20/19
03/15/23
03/31/20
03/01/18
11/01/16
12/15/21
02/01/19
07/15/15
04/15/19
12/15/20
02/01/25
01/15/24
08/01/23
01/15/26
12/15/23
05/01/43
12/15/43
10/15/44
10/01/22
08/18/21
08/18/21
10/01/20
06/01/21
01/02/16
09/28/20
02/15/21
04/01/21
04/15/21
09/30/19
08/14/20
02/07/24
03/09/20
09/10/44
02/01/24
04/01/20
03/23/18
04/02/22
02/15/24
09/01/22
04/29/24
10/23/24
11/24/25

Par Value
508,751
2,509,765
629,883
629,883
1,474,500
702,561
169,584
121,131
474,544
218,036
1,592,188
47,289,178
41,498,667
6,951,893
13,508,578
5,898,000
2,721,305
2,471,078
3,322,670
1,542,728
1,259,765
411,846
472,591
5,898,000
3,488,580
3,395,349
2,571,656
83,962,419
43,428,837
9,650,853
53,079,690
2,174,125
5,160,108
581,421
1,889,648
1,090,181
4,230,550
1,216,223
1,041,729
339,168
3,571,909
602,460
2,987,022
371,000
1,341,712
3,987
33,777,984
1,377,002
1,722,349
2,979,554
61,696,936
9,650,853
74,311,566
48,254,264
36,673,240

Book Value
508,751
2,498,811
629,883
629,883
1,456,807
702,561
169,584
121,131
474,544
207,424
1,598,872
51,980,598
45,232,374
6,951,893
13,615,718
5,961,893
2,732,652
2,695,721
3,519,051
1,761,220
1,262,001
408,737
478,422
5,952,709
3,448,409
3,401,518
2,571,656
84,470,806
43,167,917
11,814,747
52,773,667
2,159,425
5,186,216
584,362
1,447,416
723,119
4,168,575
1,216,223
1,046,483
323,042
3,058,565
584,386
2,983,915
365,198
1,350,097
3,987
34,371,168
1,401,996
1,740,528
2,964,657
62,065,732
9,596,908
73,829,133
48,176,070
36,560,353

Market Value
491,301
2,512,902
677,124
658,227
1,592,460
706,074
181,031
123,857
468,612
224,441
1,584,227
66,441,295
65,567,893
6,898,015
13,677,435
5,942,235
3,197,533
2,693,474
3,472,190
1,743,282
1,259,576
376,839
495,039
5,526,426
3,294,528
3,255,291
2,375,567
87,978,947
38,588,400
10,267,496
53,057,960
2,168,689
5,185,909
584,328
793,652
452,425
4,230,550
1,216,223
1,072,981
326,449
1,451,731
580,169
2,967,099
407,544
1,345,066
0
34,733,348
1,328,807
1,722,883
2,987,003
65,803,389
10,169,875
74,922,281
48,010,993
38,291,975



Security Name

MORGAN STANLEY

MPG HOLDCO I INC

MPH ACQUISITION HLDGS LLC
MPH ACQUISITION HOLDINGS
MPT OPER PARTNERSP/FINL
MPT OPER PARTNERSP/FINL
MRT MID PART/MRT MID FIN
MSCI INC

MULTI COLOR CORP

MURPHY OIL CORP

MURRAY ST INV TRUST |
MUSTANG MERGER CORP
MYRIAD INTL HOLDINGS BV
NABORS INDUSTRIES INC

NAI ENTERTAINMENT HLDING
NATHAN S FAMOUS INC
NATIONAL CINEMEDIA LLC
NATIONAL FINANCIAL PARTN
NATIONAL FINL PARTNERS CORP
NATIONAL FUEL GAS CO
NATIONAL FUEL GAS CO
NATIONSTAR MORT/CAP CORP
NATIONSTAR MORT/CAP CORP
NATIONWIDE MUTUAL INSURA
NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

NAVIENT CORP

NAVISTAR INTL CORP
NBCUNIVERSAL MEDIA LLC
NBCUNIVERSAL MEDIA LLC
NBTY INC

NCI BUILDING SYSTEMS INC
NCL CORP LTD

NCR CORP

NCR CORP

NCR CORP

NCR CORP

NEEDLES HOUSING INVESTORS LP
NEENAH PAPER INC

NEIMAN MARCUS GROUP LTD
NEIMAN MARCUS GROUP LTD
NEIMAN MARCUS GROUP LTD INC
NELL AF SARL F

NEOVIA LOGISTICS INT HLD
NEP / NCP HOLDCO INC

NEP SUPERSHOOTERS LP
NES RENTALS HOLDINGS
NETFLIX INC

NETFLIX INC

NEVADA POWER CO
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US Corporate Bonds

Rate
6.38
0.01
0.01
6.63
5.50
6.38
7.25
5.25
6.13
3.70
4.65
8.50
6.00
5.00
5.00

10.00
6.00
9.00
0.01
4.90
3.75
6.50
6.50
9.38
5.88
5.00
5.50
6.13
5.50
7.25
6.00
8.00
8.25
4.45
2.88
9.00
8.25
5.25
5.88
4.63
6.38
5.00
8.04
5.25
8.00
8.75
0.01
8.38

10.00
0.01
0.01
7.88
5.88
5.50
6.75

Maturity Date
07/24/42
10/20/21
03/31/21
04/01/22
05/01/24
02/15/22
02/15/21
11/15/24
12/01/22
12/01/22
03/09/17
08/15/21
07/18/20
09/15/20
08/01/18
03/15/20
04/15/22
07/15/21
07/01/20
12/01/21
03/01/23
08/01/18
07/01/21
08/15/39
10/25/24
10/26/20
01/25/23
03/25/24
01/15/19
01/25/22
01/25/17
03/25/20
11/01/21
01/15/43
01/15/23
10/01/18
01/15/23
11/15/19
12/15/21
02/15/21
12/15/23
07/15/22
02/01/21
05/15/21
10/15/21
10/15/21
10/25/20
12/30/49
02/15/18
01/22/20
07/22/20
05/01/18
02/15/25
02/15/22
07/01/37

Par Value
19,301,705
5,918,154
7,345,735
6,032,782
460,299
363,394
508,751
983,000
629,883
88,199,143
153,000
726,788
768,000
27,987,473
145,358
944,824
3,973,478
2,969,697
5,682,025
42,463,752
11,581,023
969,050
242,263
68,038,512
14,343,480
9,830,000
6,881,000
3,501,111
654,109
242,263
121,131
72,679
629,883
24,127,132
14,476,279
605,656
1,512,357
629,883
5,884,050
4,669,250
823,693
484,525
549,267
983,000
2,527,473
266,489
10,722,620
702,561
654,109
3,898,561
995,674
1,259,765
1,812,250
925,947
32,812,899

Book Value
24,052,681
5,933,773
7,291,857
6,153,587
460,299
369,068
513,510
983,000
629,883
86,518,201
158,352
726,788
768,000
28,321,912
145,358
971,988
4,041,089
3,055,796
5,684,388
43,133,964
11,317,424
976,859
233,765
76,188,126
14,145,674
9,774,362
6,681,683
3,477,503
650,063
252,418
120,728
73,406
656,357
26,973,462
14,558,659
649,471
1,512,357
629,883
5,945,547
4,663,345
831,852
486,579
549,267
983,000
2,630,784
273,840
10,749,277

654,109
3,919,274
980,739
1,267,579
1,845,768
929,057
38,029,341

Market Value

23,569,706
5,898,683
7,295,857
6,160,979

474,108
387,469
499,848
995,288
644,055
79,966,864
160,690
737,689
832,704
28,722,234
148,265
1,015,686
4,117,317
2,932,576
5,666,059
44,823,624
10,678,883
969,050
225,607
101,834,805

13,482,871
9,633,400
6,536,950
3,352,314

666,942
255,587
125,977
81,037
598,388
23,156,598
14,017,464
624,583
1,610,660
644,842
6,060,572
4,680,923
873,114
491,187
553,140
985,458
2,660,165
286,142
10,648,955
114,166
650,838
3,835,209
983,228
1,272,363
1,875,878
956,040
42,498,738
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Security Name

NEVADA POWER CO

NEW ENTERPRISE STONE + L
NEW ENTERPRISE STONE + L
NEW YORK LIFE INSURANCE
NEWFIELD EXPLORATION CO
NEWFIELD EXPLORATION CO
NEWPAGE CORP

NEWPORT BEACH CA COPS
NEXEN ENERGY ULC
NEXSTAR BROADCASTING INC
NEXTEER AUTO GROUP LTD
NFR ENERGY LLC

NGL ENRGY PART LP/FIN CO
NIELSEN CO LUX SARL/THE
NIELSEN FINANCE LLC/CO

NIl CAPITAL CORP

NIl CAPITAL CORP

NIl CAPITAL CORP

NIl INTERNAT TELECOM SCA
NIl INTERNATL TELECOM SA
NISOURCE FINANCE CORP
NISOURCE FINANCE CORP
NOBLE ENERGY INC

NOBLE HOLDING INTL LTD
NOBLE HOLDING INTL LTD
NOMURA HOLDINGS INC
NORANDA ALUMINUM ACQUISI
NORBORD INC

NORTEK INC

NORTEL NETWORKS LIMITED
NORTHERN OIL AND GAS INC
NORTHERN STATES PWR MINN
NORTHWESTERN CORP
NOVA CHEMICALS CORP
NOVELIS INC

NOVELIS INC

NOVELIS INC.

NRG ENERGY INC

NRG ENERGY INC
NUMERICABLE SFR SAS
NWH ESCROW CORP

OAK HILLS APARTMENTS
OASIS PETROLEUM INC
OASIS PETROLEUM INC
OASIS PETROLEUM INC
OBERTHUR TECHNOLOGIES AMER COR
ODEBRECHT FINANCE LTD
OFFICE CHERIFIEN DES PHO
OFFSHORE GROUP INVST LTD
OGLETHORPE POWER CORP
OLEODUCTO CENTRAL SA
OMNICARE INC

OMNICARE INC

OMNITRACS INC

OMNITRACS LLC

US Corporate Bonds

Rate
5.38
13.00
11.00
6.75
5.63
5.75
1.00
7.17
6.40
6.13
5.88
1.00
5.13
5.50
5.00
10.00
8.88
7.63
7.88
11.38
4.80
5.65
6.00
6.20
6.95
6.70
11.00
6.25
8.50
10.75
8.00
4.13
4.18
5.00
8.75
8.38
0.01
6.25
6.25
6.00
7.50
8.12
6.88
6.88
6.50
0.01
4.38
5.63
7.50
4.55
4.00
5.00
4.75
0.01
0.01

Maturity Date
09/15/40
03/15/18
09/01/18
11/15/39
07/01/24
01/30/22
02/11/21
07/01/40
05/15/37
02/15/22
11/15/21
12/31/18
07/15/19
10/01/21
04/15/22
08/15/16
12/15/19
04/01/21
08/15/19
08/15/19
02/15/44
02/01/45
03/01/41
08/01/40
04/01/45
03/04/20
06/01/19
04/15/23
04/15/21
07/15/16
06/01/20
05/15/44
11/15/44
05/01/25
12/15/20
12/15/17
06/02/22
07/15/22
05/01/24
05/15/22
08/01/21
09/01/17
03/15/22
01/15/23
11/01/21
10/18/19
04/25/25
04/25/24
11/01/19
06/01/44
05/07/21
12/01/24
12/01/22
05/25/21
11/25/20

Par Value
4,825,426
643,700
387,620
53,562,233
23,162,046
9,650,853
569,390
2,700,000
17,371,535
2,620,109
775,240
242,263
218,036
969,050
5,499,359
2,226,877
557,204
242,263
581,430
1,017,503
40,905,139
28,952,558
40,369,517
11,581,023
9,650,853
18,336,620
1,138,634
266,489
2,326,782
920,598
508,751
22,196,961
57,905,116
3,932,000
2,422,625
387,620
4,965,429
11,162,444
6,881,000
2,761,793
1,380,896
953,709
5,189,302
1,320,131
586,833
931,702
1,290,000
401,000
775,240
14,476,279
574,000
460,299
96,905
696,972
6,370,505

Book Value
5,027,088
644,793
386,995
60,793,515
24,692,267
9,758,657
558,002
2,700,000
18,123,304
2,633,983
775,240
239,840
218,036
1,006,038
5,529,426
1,078,210
408,458
100,865
533,297
828,020
40,538,585
28,772,254
44,354,142
12,035,025
9,519,925
18,682,423
1,099,969
266,489
2,449,263
1,079,568
483,922
22,134,808
57,905,116
3,969,490
2,650,895
402,159
4,969,868
11,477,620
6,915,133
2,744,300
1,302,653
953,709
5,046,475
1,393,270
595,708
922,385
1,277,873
397,673
559,973
14,388,278
570,963
460,299
96,905
685,273
6,391,945

Market Value

5,364,464
693,587
344,982
70,291,753
23,393,667
9,795,615
456,650
3,440,070
20,628,912
2,659,410
794,621
82,774
217,491
978,741

5,389,372
990,960
239,598

59,354
511,658
915,752

41,078,273
32,433,613
42,518,928
9,421,117
8,888,455
21,441,649
808,430
270,486

2,483,840
835,442
462,964

21,478,080
55,755,693

3,946,745

2,561,926
401,671

4,938,268

11,329,880

6,829,393

2,722,092

1,298,042
969,699

5,267,142

1,303,629
583,899
927,379
986,463
418,091
476,773

13,864,685
568,604
494,821
102,719
683,611

6,357,254



Security Name

OMNOVA SOLUTIONS INC
ONCOR ELECTRIC DELIVERY
ONCOR ELECTRIC DELIVERY
ONCOR ELECTRIC DELIVERY
ONCOR ELECTRIC DELIVERY
ONEMAIN FIN HOLDINGS INC
ONEMAIN FIN HOLDINGS INC
ONEOK PARTNERS LP

ONEOK PARTNERS LP

ONEOK PARTNERS LP

ONEX WIZARD US ACQUISITION INC
ONSITE US FINCO LLC
OOREDOO INTERNATIONAL FI
OPAL ACQUISITION INC

OPAL ACQUISITION INC

OPEN TEXT CORP

OPENLINK INTL INC SYNDICATED
OPPENHEIMER HOLDINGS INC
ORACLE CORP

ORACLE CORP

ORION ENGINEERED CARBONS GMBH

OSG BULK SHIPS INC.

OSHKOSH CORP

OSP GROUP INC

OTTER PRODS LLC SYNDICATED
OUTERWALL INC

OUTFRONT MEDIA CAP LLC/C
OUTFRONT MEDIA CAP LLC/C
OUTFRONT MEDIA CAP LLC/C
OWENS CORNING

OWENS ILLINOIS INC
OXEAFIN+CYSCA

P.F. CHANGS CHINA BISTRO INC.
P.H. GLATFELTER CO

P2 LOWER ACQUISITION LLC
PACE WAREHOUSE BALTIMORE MD
PACIFIC DRILLING SA

PACIFIC GAS + ELECTRIC
PACKAGING CORP OF AMERIC
PALACE ENT HLDG LLC/CORP
PAPERWORKS FINANCE LLC
PAPERWORKS INDUSTRIES IN
PAR PHARMACEUTICAL

PAR PHARMACEUTICAL COMP INC.
PAR PHARMACEUTICAL COS INC
PARAMOUNT RESOURCES LTD
PARKER DRILLING CO

PARSLEY ENERGY LLC/FINAN
PARTY CITY HLDGS INC
PAYLESS INC

PBF LOGISTICS LP/FINANCE
PDC ENERGY INC

PEABODY ENERGY CORP
PEABODY ENERGY CORP
PEABODY ENERGY CORP
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US Corporate Bonds

Rate
0.01
7.00
7.00
3.75
7.50
7.25
6.75
6.85
3.38
6.20
0.01
0.01
3.88
8.88
1.00
5.63
0.01
8.75
4.13
4.50
0.01
0.01
5.38
0.01
0.01
5.88
5.25
5.63
5.63
4.20
7.80
0.01
0.01
5.38
0.01
9.00
5.38
6.05
4.50
8.88
9.50
9.50
7.38
1.00
0.01
6.88
6.75
7.50
0.01
0.01
6.88
7.75
6.00

10.00
6.25

Maturity Date
05/31/18
05/01/32
09/01/22
04/01/45
09/01/38
12/15/21
12/15/19
10/15/37
10/01/22
09/15/43
03/13/22
07/31/21
01/31/28
12/15/21
11/27/20
01/15/23
10/28/17
04/15/18
05/15/45
07/08/44
07/25/21
08/05/19
03/01/22
03/18/21
06/03/20
06/15/21
02/15/22
02/15/24
02/15/24
12/15/22
05/15/18
01/15/20
07/02/19
10/15/20
10/22/20
03/15/17
06/01/20
03/01/34
11/01/23
04/15/17
08/15/19
08/15/19
10/15/20
09/30/19
09/30/19
06/30/23
07/15/22
02/15/22
07/27/19
03/11/21
05/15/23
10/15/22
11/15/18
03/15/22
11/15/21

Par Value
486,378
27,099,594
19,784,248
19,301,705
18,336,620
848,516
484,308
71,416,310
7,720,682
1,724,607
1,390,459
2,174,054
453,000
1,453,575
1,000,523
737,250
1,392,237
412,815
38,603,411
26,539,845
1,152,555
3,968,921
2,211,750
5,997,895
5,442,621
847,919
6,635,250
491,500
339,168
6,755,597
629,883
1,152,368
2,349,737
983,000
1,203,025
1,458,414
932,489
31,847,814
13,448,463
193,810
488,214
2,286,121
96,905
850,302
6,441,703
823,693
363,394
3,450,697
5,425,290
1,971,435
847,919
366,161
5,799,123
1,966,000
1,806,693

Book Value
493,674
29,585,659
21,627,935
19,151,555
19,408,419
848,516
484,308
75,217,214
7,680,806
1,949,972
1,383,506
2,130,573
448,567
1,454,365
997,128
737,250
1,403,035
418,377
38,445,575
30,006,440
1,141,029
3,947,084
2,228,918
6,054,976
5,412,362
850,750
6,715,350
503,515
351,522
6,751,128
654,865
1,149,487
2,382,374
983,000
1,190,995
1,501,860
754,962
33,954,527
14,312,691
193,943
483,425
2,301,082
96,905
846,050
6,391,575
819,880
363,394
3,542,394
5,402,918
1,978,827
847,919
382,809
4,748,735
1,677,808
1,385,785

Market Value

485,162
34,283,809
24,231,121
17,019,830
25,365,774

879,275

504,891
75,263,802

7,208,898
1,653,150
1,388,025
2,103,397
430,350
1,417,236
983,644
729,878
1,385,276
430,360
35,685,524
26,107,761
1,153,281
3,966,460
2,261,514
5,975,403
5,442,621
792,804
6,718,191

502,559

346,799
6,867,475

703,894
1,110,111
2,320,365
1,007,575
1,204,529
1,544,694

706,360
37,935,671
13,933,169

193,810

485,773

2,274,690
103,446
849,452

6,434,810
825,752
313,427

3,501,387

5,412,595

1,867,934
852,158
382,638

2,783,579

1,218,920
614,275
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Security Name

PECO ENERGY CO

PENN NATIONAL GAMING INC
PENN PRODUCTS TERMINALS LLC
PENN VIRGINIA CORP

PENN VIRGINIA RESOURCE
PENSKE AUTO GROUP INC
PENSKE AUTOMOTIVE GROUP
PENTON MEDIA INC

PENTON MEDIA INC
PEPPERMILL CASINOS, INC
PERSTORP HOLDING AB
PETCO ANIMAL SUPPLIES INC
PETROBRAS GLOBAL FINANCE
PETROBRAS GLOBAL FINANCE
PETROBRAS GLOBAL FINANCE
PETROBRAS GLOBAL FINANCE
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETROLEOS MEXICANOS
PETSMART INC.

PFIZER INC

PHARMACEUTICAL PRODUCT DEVELOP
PHH CORP

PHILLIPS MEDISIZE CORP
PHILLIPS MEDISIZE CORPORATION
PILGRIM S PRIDE CORP

PILOT TRAVEL CTRS LLC SYNDIC
PINNACLE ENTERTAINMENT
PINNACLE ENTERTAINMENT I
PIONEER ENERGY SERVICES
PIONEER NATURAL RESOURCE
PLAINS ALL AMER PIPELINE
PLANTRONICS INC

PLASTIPAK HOLDINGS INC
PLATFORM SPECIALTY PROD
PLAYA RESORTS HOLDINGS
PLY GEM INDS INC

PNPP Il FUNDING CORP
POLARPAK INC.

POLYMER GROUP INC
PORTILLOS HLDGS LLC
PORTILLOS HLDGS LLC

POST HOLDINGS INC

POST HOLDINGS INC

POST HOLDINGS INC
POTOMAC ELECTRIC POWER
POWDERHOUND

PPL CAPITAL FUNDING INC
PPL ELECTRIC UTILITIES

PQ CORP

PRA HOLDINGS INC

PRE PAID LEGAL SVCS INC

US Corporate Bonds

Rate
4.15
5.88
0.01
8.50
6.50
5.75
5.38
0.01
0.01
0.01
8.75
0.01
4.38
5.88
6.88
6.25
4.88
6.38
6.50
5.50
3.50
3.50
0.01
7.20
0.01
6.38
0.01
0.01
5.75
0.01
7.50
6.38
6.13
3.95
4.70
5.50
6.50
6.50
8.00
0.01
9.12
0.01
1.00
0.01
0.01
6.00
6.75
7.38
4.15
1.00
3.40
4.13
8.75
9.50
0.01

Maturity Date
10/01/44
11/01/21
04/13/22
05/01/20
05/15/21
10/01/22
12/01/24
10/03/19
10/03/20
11/09/18
05/15/17
11/24/17
05/20/23
03/01/18
01/20/40
03/17/24
01/24/22
01/23/45
06/02/41
06/27/44
01/30/23
07/18/18
03/11/22
03/15/39
12/05/18
08/15/21
06/16/21
06/16/22
03/15/25
10/03/21
04/15/21
08/01/21
03/15/22
07/15/22
06/15/44
05/31/23
10/01/21
02/01/22
08/15/20
02/01/21
05/30/16
06/07/20
12/19/19
08/02/21
08/01/22
12/15/22
12/01/21
02/15/22
03/15/43
03/31/28
06/01/23
06/15/44
11/01/18
10/01/23
07/01/19

Par Value

37,831,343
4,864,489
5,214,220

742,085
363,394
1,007,836
789,930
2,713,969
1,541,012
1,938,922
193,810
2,894,812

43,428,837

40,533,581

18,336,620
9,650,853

47,289,178

28,952,558

18,336,620

18,336,620

650,000
364,000
6,969,718

47,289,178
5,357,668
1,966,000
6,192,948

248,919
609,144
3,947,822
96,905
6,635,064
363,394

11,581,023

33,777,984
2,949,000
2,490,868
1,542,756
3,143,122
4,807,289
1,152,312
4,127,023
1,562,870
2,972,068

622,296
2,742,251
1,533,229

985,747

72,381,395

289,525,581

41,500,597

33,777,984
5,426,987

334,322
3,125,014

Book Value

37,704,998
4,774,469
5,247,740

673,291
363,394
1,032,516
789,930
2,735,456
1,541,245
2,004,361
193,810
2,912,904

43,027,446

41,069,710

18,223,328
9,788,171

47,852,323

29,834,062

19,238,573

20,167,059

610,195
362,984
7,049,870

51,785,718
5,432,990
1,966,000
6,201,060

246,429
609,144
3,980,013
99,968
6,758,094
363,394

11,813,829

33,691,676
2,970,966
2,523,125
1,558,197
3,279,257
4,787,525
1,162,514
4,146,041
1,562,082
2,980,762

619,185
2,737,725
1,535,182
1,025,751

75,397,483

289,525,581

41,420,031

33,395,893
5,534,705

334,322
3,129,237

Market Value

36,449,410
4,900,972
5,224,023

666,022
384,289
1,048,150
799,804
2,719,071
1,541,012
1,938,922
201,562
2,890,788

37,742,718

41,411,097

16,289,452
9,339,284

49,239,857

29,676,372

19,070,085

16,869,691

615,875
374,465
6,950,551

65,156,501
5,345,131
1,931,595
6,189,109

247,985
615,235
3,982,366
102,598
7,041,461
290,715

11,626,402

30,783,989
2,985,863
2,534,458
1,592,896
3,253,131
4,763,207
1,182,166
4,085,753
1,568,074
2,972,068

616,073
2,639,416
1,533,229
1,002,998

69,809,220

301,330,110

41,259,890

32,413,673
5,481,257

373,605
3,132,827



Security Name

PRE PAID LEGAL SVCS INC
PRECISION DRILLING CORP
PREMIER DENTAL SVCS INC
PRINCIPAL FINANCIAL GROU
PRINCIPAL FINANCIAL GROU
PRINCIPAL FINANCIAL GROU
PRISO ACQUISITION CORPORATION
PROSPECT HLDG LLC/FINANC
PROVIDENT FDG/PFG FIN
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PUB SVC ELEC + GAS

PUBLIC SERVICE ELECTRIC
PUGET ENERGY INC

PUGET SOUND ENERGY INC
PVH CORP

PVNGS Il FUND CORP INC
QEP RESOURCES INC

QTS LP/FINANCE

QUEBECOR MEDIA INC
QUICKSILVER RESOURCES IN
QUIKRETE HLDGS INC

QWEST CAPITAL FUNDING
QWEST CORP

QWEST CORP

RABOBANK CAP FD TRST Il
RADIAN GROUP INC

RADIO SYSTEMS CORP

RAIN CIl CARBON LLC/CII

RAIN CIl CARBON LLC/CII
RAIZEN ENERGY FINANCE
RANGE RESOURCES CORP
RANGE RESOURCES CORP
RANGE RESOURCES CORP
RAYTHEON COMPANY

RCN TELECM SER/CAPITAL
REALOGY GROUP/CO ISSUER
REALOGY GRP / SUN GRP FL
REGAL CINEMAS CORPORATION
REGAL ENTERTAINMENT GRP
REGAL ENTERTAINMENT GRP
RELIANCE HOLDINGS USA
RENT A CENTER INC

RENT A CENTER INC

RENT A CENTER INC

REPSOL OIL + GAS CANADA
RESOLUTE FOREST PRODUCTS
REVLON CONSUMER PRODS
REXEL SA

REYNOLDS GRP ISS/REYNOLD
REYNOLDS GRP ISS/REYNOLD
REYNOLDS GRP ISS/REYNOLD
REYNOLDS GRP ISS/REYNOLD
RGS (AEGCO) FUNDING CORP
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US Corporate Bonds

Rate
0.01
5.25
1.00
8.88
3.13
4.63
0.01

10.25
6.75
8.88
5.20
6.63
9.25
4.05
5.63
6.27
4.50
8.00
5.25
5.88
5.75
9.13
0.01
6.88
6.88
7.13
5.25
5.25
8.38
8.00
8.25
7.00
5.00
5.00
5.75
7.20
8.50
5.25
3.38
0.01
5.75
5.75
5.40
0.01
6.63
4.75
7.25
5.88
5.75
5.25
8.25
9.88
5.75
6.88
9.81

Maturity Date
07/01/20
11/15/24
11/01/18
05/15/19
05/15/23
09/15/42
05/08/22
10/01/18
06/15/21
06/15/68
03/15/44
12/01/37
06/01/21
05/01/45
07/15/22
03/15/37
12/15/22
12/30/15
05/01/23
08/01/22
01/15/23
08/15/19
09/28/20
07/15/28
09/15/33
11/15/43
12/29/49
06/15/20
11/01/19
12/01/18
01/15/21
02/01/17
08/15/22
03/15/23
06/01/21
08/15/27
08/15/20
12/01/21
05/01/16
04/01/22
03/15/22
06/15/23
02/14/22
03/19/21
11/15/20
05/01/21
10/15/27
05/15/23
02/15/21
06/15/20
02/15/21
08/15/19
10/15/20
02/15/21
12/07/22

Par Value
696,972
1,837,894
620,434
57,905,116
11,149,630
9,650,853
1,120,133
460,299
2,101,273
70,451,225
24,127,132
4,825,426
35,708,155
48,254,264
28,412,110
15,441,364
3,440,500
2,441,666
4,669,250
1,538,851
631,749
339,168
5,525,776
3,440,500
20,441,471
11,117,782
1,020,000
1,041,729
1,090,181
314,941
193,810
955,000
3,440,500
1,439,039
983,000
4,342,884
1,502,028
508,751
969,050
4,011,248
872,145
290,715
1,700,000
4,065,697
1,966,000
1,474,500
66,590,884
3,090,684
3,578,883
411,846
2,968,959
1,800,495
1,366,999
387,620
15,069,384

Book Value
686,517
1,851,166
614,230
59,935,422
10,725,239
9,703,345
1,114,533
451,828
2,087,533
73,045,251
24,124,642
4,999,009
39,902,182
48,015,055
31,676,404
16,467,297
3,388,269
2,446,170
4,560,694
1,541,497
636,042
324,045
5,544,864
3,481,398
18,482,299
9,388,314
1,038,335
1,041,729
1,166,342
316,605
193,810
1,012,918
3,550,685
1,439,039
983,000
4,733,541
1,516,318
507,301
973,376
4,001,219
895,631
290,715
1,706,880
4,019,471
1,945,166
1,411,580
69,229,326
3,031,228
3,573,981
411,792
3,058,744
1,943,756
1,403,863
387,620
16,118,555

Market Value

692,616
1,598,968
561,493
71,016,760
10,800,874
9,292,769
1,108,932
303,797
2,006,716
81,018,908
23,403,318
5,843,856
48,072,961
46,062,721
31,716,666
19,155,689
3,406,095
2,447,675
4,470,807
1,546,545
630,170
43,244
5,523,455
3,380,291
20,441,471
11,117,782
1,052,640
1,036,520
1,155,592
307,068
188,480
1,008,003
3,371,690
1,410,258
1,010,033
5,774,241
1,573,374
515,111
969,050
4,013,133
881,913
292,169
1,833,158
4,035,205
1,921,765
1,282,815
74,771,277
2,812,522
3,507,305
428,320
3,080,295
1,890,520
1,401,174
404,094
17,277,441



Security Name

RGS I+M FUNDING CORP

RHP HOTEL PPTY/RHP FINAN
RHP HOTEL PPTYS LP SYNDICATE
RIO OIL FINANCE TRUST

RITE AID CORP

RITE AID CORP

RITE AID CORP

RITE AID CORP

RITE AID CORP

RITE AID CORP

RIVERBED TECHNOLOGY INC
RIVERBED TECHNOLOGY INC.
RKI EXP + PROD/RKI FIN C
ROSE ROCK MIDSTREAM/FIN
ROSE ROCK MIDSTREAM/FIN
ROUNDY S SUPERMARKETS
ROUNDYS SUPERMARKETS INC
ROVI CORP SYNDICATED LNS
ROYAL BK SCOTLND GRP PLC
ROYAL CARIBBEAN CRUISES
ROYAL HOLDINGS, INC.

RP CROWN PARENT LLC

RP CROWN PARENT LLC

RR DONNELLEY + SONS CO
RR DONNELLEY + SONS CO
RR DONNELLEY + SONS CO
RR DONNELLEY + SONS CO
RSI HOME PRODUCTS INC
RSP PERMIAN INC

RUE21 INC

RUE21 INC

SABINE OIL + GAS CORP
SABINE PASS LIQUEFACTION
SABINE PASS LIQUEFACTION
SABINE PASS LIQUEFACTION
SABINE PASS LIQUEFACTION
SABINE PASS LIQUEFACTION
SABINE PASS LNG LP

SABINE PASS LNG LP

SABLE INTL FINANCE LTD
SABRA HEALTH/CAPTL CORP
SABRE GLBL INC

SABRE INC

SAGITTARIUS RESTAURANTS LLC
SALEM COMMUNICATIONS CORP DEL
SALLY HOLDINGS/SALLY CAP
SAMARCO MINERACAO SA
SAMARCO MINERACAO SA
SAMS CLUB GASTONIA NC
SANCHEZ ENERGY CORP
SANCHEZ ENERGY CORP
SANDRIDGE ENERGY INC
SANDRIDGE ENERGY INC
SANDRIDGE ENERGY INC
SANJEL CORP
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US Corporate Bonds

Rate
9.81
5.00
1.00
6.25
6.75
6.13
6.88
7.70
9.25
1.00
8.88
0.01
8.50
5.63
5.63

10.25
0.01
0.01
7.64
5.25
0.01
0.01
0.01
6.00
7.88
7.00
6.50
6.50
6.63
0.01
9.00
9.75
5.63
5.63
5.63
5.75
6.25
7.50
7.50
8.75
5.50
5.38
1.00
0.01
0.01
5.50
4.13
5.75
9.18
7.75
6.13
8.13
7.50
8.75
7.50

Maturity Date
12/07/22
04/15/23
01/15/21
07/06/24
06/15/21
04/01/23
12/15/28
02/15/27
03/15/20
08/21/20
03/01/23
04/24/22
08/01/21
07/15/22
11/15/23
12/15/20
03/03/21
07/02/21
12/31/49
11/15/22
06/19/22
12/21/18
12/21/19
04/01/24
03/15/21
02/15/22
11/15/23
03/15/23
10/01/22
10/09/20
10/15/21
02/15/17
04/15/23
02/01/21
03/01/25
05/15/24
03/15/22
11/30/16
11/30/16
02/01/20
02/01/21
04/15/23
02/19/19
10/01/18
03/16/20
11/01/23
11/01/22
10/24/23
07/15/18
06/15/21
01/15/23
10/15/22
03/15/21
06/01/20
06/19/19

Par Value
20,771,314
629,883
1,250,317
3,100,000
2,604,592
2,732,295
1,259,765
1,471,118
786,025
490,167
4,504,262
7,599,736
278,282
1,041,729
856,327
508,751
721,918
5,213,825
1,768,516
3,686,250
1,841,997
7,362,675
2,489,185
5,717,954
2,627,084
751,014
290,715
1,959,180
1,032,084
6,444,217
1,065,955
1,808,247
12,183,620
7,486,656
5,323,410
1,966,000
484,525
678,335
581,430
193,810
1,041,729
2,949,000
309,430
1,847,395
4,676,438
1,966,000
64,660,713
17,371,535
2,222,532
2,543,756
2,195,303
3,488,580
3,100,960
1,744,193
969,050

Book Value
22,218,791
629,883
1,247,191
3,099,944
2,747,263
2,755,465
1,226,590
1,477,877
799,412
497,519
4,557,673
7,628,895
265,142
1,041,729
842,884
496,822
707,479
5,179,637
1,483,519
3,800,000
1,832,787
7,372,353
2,282,583
5,688,373
2,817,281
818,952
290,715
1,962,156
1,047,401
5,845,843
884,515
1,227,092
12,461,821
7,543,404
5,310,284
1,978,149
484,525
719,541
560,333
193,810
1,038,511
2,949,000
309,430
1,847,597
4,670,154
2,000,150
63,703,115
17,275,990
2,339,438
2,509,286
2,057,213
3,295,348
2,540,453
1,721,844
881,056

Market Value
23,814,852
617,285
1,249,279
3,045,750
2,734,822
2,814,263
1,410,937
1,728,564
851,854
494,765
4,369,134
7,671,933
275,499
1,018,290
828,497
432,439
696,651
5,168,204
1,889,660
3,812,714
1,841,223
7,063,603
2,280,716
5,746,544
2,965,321
807,340
300,163
1,973,874
1,055,306
5,884,923
930,046
280,278
12,141,708
7,636,389
5,270,176
1,958,628
501,483
713,954
611,961
207,377
1,078,189
2,904,765
308,947
1,842,776
4,629,673
2,044,640
59,487,856
17,197,820
2,451,008
2,531,037
1,964,796
1,491,368
1,356,670
1,582,855
709,829



Security Name

SANMINA CORP

SBA COMMUNICATIONS CORP
SBA COMMUNICATIONS CORP
SBASRFINIILLC

SBA TELECOMMUNICATIONS
SCHAEFFLER FINANCE BV
SCHAEFFLER FINANCE BV
SCHAEFFLER HLDG FIN BV
SCHAEFFLER HLDG FIN BV
SCIENTIFIC GAMES INTERNA
SCIENTIFIC GAMES INTERNA
SCIENTIFIC GAMES INTL INC
SCOTTS MIRACLE GRO CO/TH
SEALED AIR CORP

SEALED AIR CORP

SEALED AIR CORP

SECURUS TECHNOLOGIES, INC.
SECURUS TECHNOLOGIES, INC.
SEDGWICK CLAIMS MGMT SVCS INC
SEDGWICK CLAIMS MGMT SVCS INC

SEITEL INC

SELECT MEDICAL CORP
SEMINOLE HARD ROCK ENT I
SENSUS USA INC

SERTA SIMMONS BEDDING LL
SERTA SIMMONS HLDGS LLC
SERVICE CORP INTL
SERVICE CORP INTL
SERVICE CORP INTL
SERVICE CORP INTL
SERVICE CORP INTL
SERVICEMASTER CO LLC
SEVENTY SEVEN ENERGY INC
SEVENTY SEVEN OPERATING
SHEA HOMES LP/FNDG CP
SHEA HOMES LP/FNDG CP
SHEARERS FOODS / CHIP FI
SHEARERS FOODS LLC
SHEARERS FOODS LLC
SHELF DRILL HOLD LTD
SIDEWINDER DRILLING INC
SIGNODE INDL GROUP US INC
SIGNODE INDUSTRIAL GROUP
SINCLAIR TELEVISION GROU
SINCLAIR TELEVISION GROU
SINCLAIR TELEVISION GROU
SIRIUS XM RADIO INC

SIRIUS XM RADIO INC

SIRIUS XM RADIO INC

SIX FLAGS ENTERTAINMENT
SM ENERGY CO

SM ENERGY CO

SMITHFIELD FOODS INC
SOCIETE GENERALE
SOCIETE GENERALE

CalPERS 2014-2015 Annual Investment Report
US Corporate Bonds

Rate
4.38
4.88
5.63
0.01
5.75
4.25
4.75
6.25
6.88

10.00
7.00
0.01
6.63
5.25
4.88
5.13
0.01
0.01
0.01
0.01
9.50
6.38
5.88
0.01
8.13
0.01
5.38
5.38
8.00
7.50
6.75
0.01
6.50
6.63
5.88
6.13
9.00
1.00
1.00
8.63
9.75
1.00
6.38
5.38
5.63
6.38
5.88
6.00
5.75
5.25
6.13
6.50
5.25
5.92
6.00

Maturity Date
06/01/19
07/15/22
10/01/19
03/24/21
07/15/20
05/15/21
05/15/21
11/15/19
08/15/18
12/01/22
01/01/22
10/01/21
12/15/20
04/01/23
12/01/22
12/01/24
04/30/20
04/30/21
02/28/22
02/28/22
04/15/19
06/01/21
05/15/21
05/09/17
10/01/20
10/01/19
01/15/22
05/15/24
11/15/21
04/01/27
04/01/16
07/01/21
07/15/22
11/15/19
04/01/23
04/01/25
11/01/19
06/30/22
06/30/21
11/01/18
11/15/19
05/01/21
05/01/22
04/01/21
08/01/24
11/01/21
10/01/20
07/15/24
08/01/21
01/15/21
11/15/22
01/01/23
08/01/18
12/31/49
10/27/49

Par Value
290,715
4,915,000
3,577,722
2,470,494
1,005,721
314,941
290,715
3,295,834
387,620
6,799,627
5,627,079
4,458,130
983,000
5,697,215
1,966,000
823,693
3,118,479
895,614
2,738,104
2,489,185
242,263
436,073
290,715
2,492,062
2,116,896
7,235,265
6,624,788
2,689,114
279,086
140,000
60,000
3,957,779
1,187,086
1,176,810
484,525
484,525
944,824
484,525
480,891
823,693
242,263
707,137
2,648,268
3,893,824
2,170,086
314,941
5,406,500
5,766,220
1,966,000
3,932,000
2,949,000
2,651,310
290,715
1,070,000
193,810

Book Value
290,715
4,829,994
3,652,557
2,457,506
1,043,006
312,968
290,715
3,321,113
386,347
6,262,480
5,638,425
4,456,739
983,000
5,756,358
1,949,202
823,693
3,091,046
896,112
2,628,828
2,426,955
242,263
439,263
291,715
2,500,927
2,169,434
7,251,499
6,729,697
2,705,865
276,294
132,891
60,586
3,917,238
1,070,037
1,147,490
484,525
484,525
974,839
479,680
479,689
840,708
242,263
705,369
2,663,115
3,863,419
2,146,062
314,941
5,515,821
5,917,566
2,015,861
3,924,738
2,926,155
2,723,100
297,599
1,090,728
193,810

Market Value
289,988
4,785,981
3,720,831
2,444,678
1,043,435
307,068
292,169
3,472,985
401,187
6,510,643
5,809,959
4,453,137
1,027,235
5,732,823
1,936,510
812,367
3,027,513
855,759
2,682,493
2,438,630
221,065
440,433
293,622
2,473,371
2,233,325
7,231,358
6,956,027
2,810,124
325,136
161,000
61,800
3,954,692
759,735
929,680
490,582
488,159
1,015,686
478,468
479,088
733,086
152,625
698,298
2,568,820
3,923,027
2,121,259
325,177
5,541,663
5,823,882
2,020,065
4,020,470
3,030,687
2,717,593
295,076
1,095,413
180,825



Security Name
SOLENISINTLLP

SONIC AUTOMOTIVE INC
SOPHIA HOLDING FIN LP/IN
SOURCEHOV LLC
SOURCEHOV LLC

SOUTHCROSS HLDGS BORROWER LP

SOUTHEAST POWERGEN LLC
SOUTHERN CAL EDISON
SOUTHERN GRAPHICS INC
SOUTHERN POWER CO
SOUTHERN STAR CENT CORP
SOUTHWESTERN ELEC POWER
SOUTHWESTERN ENERGY CO
SOUTHWIRE LLC

SOVEREIGN CAPITAL TR VI
SPANSION INC/OLD
SPECTRUM BRANDS INC
SPECTRUM BRANDS INC
SPECTRUM BRANDS INC
SPECTRUM BRANDS INC
SPEEDWAY MOTORSPORTS INC
SPENCER SPIRIT HOLDINGS
SPIN HOLDCO INC

SPIRIT AEROSYSTEMS INC
SPIRIT AEROSYSTEMS INC
SPRINGLEAF FINANCE CORP
SPRINGLEAF FINANCE CORP
SPRINGLEAF FINANCE CORP
SPRINGLEAF FINANCE CORP
SPRINGLEAF FINANCE CORP
SPRINGS INDUSTRIES INC
SPRINT CAPITAL CORP
SPRINT CAPITAL CORP
SPRINT COMMUNICATIONS
SPRINT COMMUNICATIONS
SPRINT CORP

SPRINT CORP

SPRINT CORP

SPRINT CORP

SRA INTERNATIONAL INC
SRAM LLC

SS+C TECH HOLDINGS INC
STACKPOLE INTL INTER CO
STALLION OILFIELD HLDGS INC
STANDARD CHARTERED PLC
STAPLES INC.

STAR GAS PARTNER/FINANCE
STATION CASINOS LLC
STATOIL ASA

STEEL DYNAMICS INC

STEEL DYNAMICS INC

STEEL DYNAMICS INC

STEEL DYNAMICS INC

STEEL DYNAMICS INC
STERIGENICS NORDION HOLD
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US Corporate Bonds

Rate
0.01
5.00
9.63
0.01
0.01
1.00
0.01
3.60
8.38
5.25
5.13
6.20
4,95
0.01
7.91
2.25
6.13
6.63
6.38
6.75
5.13
9.00
0.01
6.75
5.25
6.00
6.90
7.75
8.25
5.25
6.25
6.88
8.75
6.00

11.50
7.13
7.63
7.88
7.25

11.00
0.01
5.88
7.75
1.00
4.00
0.01
8.88
0.01
2.65
5.50
5.13
5.25
6.38
6.13
6.50

Maturity Date

07/31/21
05/15/23
12/01/18
10/31/19
04/30/20
08/04/21
12/02/21
02/01/45
10/15/20
07/15/43
07/15/22
03/15/40
01/23/25
02/10/21
06/13/36
06/15/16
12/15/24
11/15/22
11/15/20
03/15/20
02/01/23
05/01/18
11/14/19
12/15/20
03/15/22
06/01/20
12/15/17
10/01/21
10/01/23
12/15/19
06/01/21
11/15/28
03/15/32
11/15/22
11/15/21
06/15/24
02/15/25
09/15/23
09/15/21
10/01/19
04/10/20
07/15/23
10/15/21
06/19/18
07/12/22
04/07/21
12/01/17
03/02/20
01/15/24
10/01/24
10/01/21
04/15/23
08/15/22
08/15/19
05/15/23

Par Value
6,245,545
702,561
823,693
3,963,677
2,290,050
503,664
1,809,261
14,476,279
1,138,634
7,720,682
1,429,349
21,231,876
32,812,899
4,086,378
5,602,984
3,500,000
993,276
1,079,905
387,620
96,905
799,466
852,764
6,841,402
1,647,385
290,715
1,755,618
1,601,581
1,436,326
1,149,364
484,525
1,124,845
6,979,300
4,932,465
16,718,950
3,463,737
6,769,773
860,233
823,693
339,168
484,525
6,200,397
1,566,277
654,109
602,852
1,690,000
7,965,392
242,263
4,658,569
38,603,411
3,932,000
3,409,299
983,000
411,846
218,036
1,618,918

Book Value
6,175,342
683,993
818,095
3,854,661
2,198,448
501,145
1,803,583
14,421,531
1,139,709
7,700,114
1,436,631
22,428,994
33,013,709
4,018,513
5,815,078
1,955,708
993,276
1,136,815
393,240
96,905
799,466
843,092
6,839,859
1,725,457
291,786
1,787,892
1,572,190
1,483,108
1,149,364
484,525
1,122,411
6,481,026
5,292,575
16,329,802
3,539,751
6,815,484
860,233
851,170
337,900
487,025
6,147,368
1,566,277
656,017
596,861
1,742,411
7,975,349
241,721
4,654,049
38,542,216
4,087,153
3,416,678
998,361
414,175
218,036
1,618,918

Market Value
6,210,445
686,754
833,989
3,639,963
2,003,794
488,554
1,814,924
12,864,320
1,167,100
8,055,046
1,450,789
25,427,216
33,151,167
4,064,230
5,802,361
459,375
1,040,457
1,150,099
409,908
102,041
787,474
863,424
6,809,316
1,725,636
300,163
1,775,280
1,697,675
1,558,413
1,295,908
477,863
1,099,536
6,002,198
4,796,822
15,276,941
4,078,550
6,279,641
810,770
803,347
330,688
513,597
6,138,393
1,581,940
644,297
490,722
1,729,269
7,947,151
253,164
4,652,746
37,071,992
3,932,000
3,416,117
975,628
430,894
229,483
1,643,201



Security Name

STERIGENICS NORDION HOLD LLC

STS OPERATING INC
STYROLUTION US HOLDING LLC
SUBURBAN PROPANE PARTNRS
SUGAR HSP GMNG PROP/FIN
SUMMIT MATERIALS LLC/FIN
SUMMIT MID HLDS LLC / FI
SUMMIT MID HLDS LLC / FI
SUNCOKE ENRGY PART LP/FI
SUNCOKE ENRGY PART LP/FI
SUNCOR ENERGY INC

SUNCOR ENERGY INC
SUNGARD AVAIL SERV CAP
SUNGARD DATA SYSTEMS INC
SUNGARD DATA SYSTEMS INC
SUNOCO LP/FINANCE CORP
SUPERVALU INC

SUPERVALU INC

SURGERY CENTER HOLDINGS INC.

SURGICAL CARE AFFILIATES

SURGICAL CARE AFFILIATES LLC
SUTHERLAND GLOBAL SVCS INC
SUTHERLAND GLOBAL SVCS INC

SW AIRLINES 94 A TRUST
SYMANTEC CORP

SYNCHRONY FINANCIAL
SYNCREON GROUP BV/SYNCRE
SYNCREON GROUP HLDGS BV
SYNIVERSE HLDGS INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

T MOBILE USA INC

TALBOTS INC

TALEN ENERGY SUPPLY LLC
TALEN ENERGY SUPPLY LLC
TALEN ENERGY SUPPLY LLC
TARGA RESOURCES PARTNERS
TARGA RESOURCES PARTNERS
TARGA RESOURCES PARTNERS
TARGA RESOURCES PARTNERS
TAYLOR MORRISON COMM/MON
TAYLOR MORRISON COMM/MON
TAYLOR MORRISON COMM/MON
TC PIPELINES LP

TClI COMMUNICATIONS INC
TEACHERS INSUR + ANNUITY
TEACHERS INSUR + ANNUITY
TECK RESOURCES LIMITED
TEGNA INC
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US Corporate Bonds

Rate

0.01
0.01
0.01
5.50
6.38
10.50
5.50
7.50
7.38
7.38
5.95
6.50
8.75
7.38
6.63
6.38
0.01
7.75
0.01
6.00
0.01
0.01
0.01
9.15
3.95
4.25
8.63
1.00
0.01
6.25
6.63
6.38
6.00
6.63
6.50
6.46
6.73
6.13
0.01
4.60
5.13
6.50
5.25
4.13
5.00
4.25
5.88
5.25
5.63
4.65
7.88
6.85
4.90
6.25
5.13

Maturity Date

05/15/22
02/12/21
11/07/19
06/01/24
06/01/21
01/31/20
08/15/22
07/01/21
02/01/20
02/01/20
12/01/34
06/15/38
04/01/22
11/15/18
11/01/19
04/01/23
03/21/19
11/15/22
11/03/20
04/01/23
03/17/22
04/23/21
04/23/21
07/01/16
06/15/22
08/15/24
11/01/21
10/28/20
04/23/19
04/01/21
04/01/23
03/01/25
03/01/23
11/15/20
01/15/24
04/28/19
04/28/22
01/15/22
03/19/20
12/15/21
07/15/19
06/01/25
05/01/23
11/15/19
01/15/18
11/15/23
04/15/23
04/15/21
03/01/24
06/15/21
02/15/26
12/16/39
09/15/44
07/15/41
07/15/20

Par Value
2,389,618
2,791,266
5,448,826
3,450,776
1,525,528

525,225
1,332,444
629,883
629,883
436,073
16,406,450
3,860,341
436,073
1,380,896
363,394

1,792,743

5,425,124

537,035
6,719,098
746,967
993,185
884,425
205,874
3,485,026
23,162,046
25,092,217

1,550,480
1,521,813
2,489,185

16,652,085
9,383,465
2,450,525
2,934,078

983,000
1,308,055
775,240
557,204
363,394

1,136,175
4,915,000
3,506,204
1,064,973
2,994,892
1,211,313
1,239,026

457,945

1,966,000

2,362,430

683,500
11,581,023
27,022,388
36,673,240
28,952,558
27,987,473
7,433,939

Book Value
2,383,644
2,805,601
5,400,057
3,425,971
1,511,177

562,346
1,335,693
629,883
657,538
444,008

16,931,990

4,176,348
436,073
1,441,705
363,369
1,792,743
5,444,703
562,570
6,695,156
746,967
990,702
864,385
201,209
3,524,966

23,227,294

26,335,421
1,562,303
1,521,813
2,408,286

17,078,687
9,811,849
2,508,856
2,932,420
1,021,458
1,356,198

810,885
566,765
363,785
1,135,820
4,492,646
3,498,666
1,069,343
3,008,511
1,211,313
1,239,026
442,014
1,966,000
2,366,905
665,739

11,660,723

31,055,366

41,335,606

28,926,335

28,361,168
7,494,726

Market Value

2,383,644
2,777,310
5,476,070
3,449,051
1,449,251
573,152
1,272,484
659,802
636,181
440,433
18,498,855
4,650,265
318,333
1,429,918
375,204
1,864,452
5,431,309
563,552
6,710,699
746,967
991,526
887,370
206,560
3,615,715
23,114,014
25,199,988
1,174,489
1,280,864
2,347,625
17,068,387
9,747,074
2,505,662
3,003,763
1,022,320
1,350,567
798,497
580,885
375,204
1,107,770
4,509,513
3,436,080
1,064,973
2,964,943
1,199,199
1,266,904
423,599
1,946,340
2,326,993
657,868
12,034,835
35,915,448
45,920,508
29,524,690
22,221,112
7,619,787



Security Name

TEGNA INC

TELECOM ITALIA CAPITAL
TELECOMMUNICATIONS MGMT LLC
TELEFONICA EMISIONES SAU
TELEFONICA EMISIONES SAU
TELEFONICA EUROPE BV
TEMPEL STEEL COMPANY
TENET HEALTHCARE CORP
TENET HEALTHCARE CORP
TENET HEALTHCARE CORP
TENET HEALTHCARE CORP
TENET HEALTHCARE CORP
TENET HEALTHCARE CORP
TENET HEALTHCARE CORP
TEREX CORP

TERRAFORM POWER OPERATIN
TERVITA CORP

TERVITA CORP

TESORO CORP

TESORO LOGISTICS LP/CORP
TESORO LOGISTICS LP/CORP
TESORO LOGISTICS LP/CORP
TESORO LOGISTICS LP/CORP

TEXAS COMP ELECTRIC HOLD COMP

TEXAS COMPETITIVE ELEC HLDGS
TEXAS COMPETITIVE/TCEH
TEXAS COMPETITIVE/TCEH

TGI FRIDAYS INC

THOMPSON CREEK METALS CO
THOMPSON CREEK METALS CO
TI GROUP AUTOMOTIVE SYS LLC
TIBCO SOFTWARE INC

TIME INC

TIME WARNER CABLE INC

TIME WARNER CABLE INC

TIME WARNER CABLE INC

TIME WARNER INC

TIME WARNER INC

TIME WARNER INC

TIME WARNER INC

TIME WARNER INC

TITAN INTERNATIONAL INC
TMS INTERNATIONAL CORP
TMX FIN LLC/TITLEMAX FIN
TOLL BROS FINANCE CORP
TOLL BROS FINANCE CORP
TOPAZ MARINE SA

TOPS HOLDING Il CORP

TOPS HOLDING/MARKETS II
TOWNSQUARE MEDIA INC
TOWNSQUARE MEDIA INC.
TOYS R US PROPERTY CO |l
TPC GROUP INC

TPF GENERATION HLDGS LLC
TPF Il PWR LLC SYNDICATED LN
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US Corporate Bonds

Rate
4.88
6.00
0.01
4.57
7.05
8.25

12.00
4.75
8.13
6.75
5.00
4.38
3.79
8.00
6.00
5.88
8.00

10.88
5.38
5.88
6.13
6.25
5.50
1.00
1.00

10.25

11.50
0.01
7.38

12.50
0.01

11.38
5.75
5.50
4.50
6.75
4.65
7.70
7.63
6.50
5.35
6.88
7.63
8.50
6.75
5.63
8.63
8.75
8.00
6.50
1.00
8.50
8.75
0.01
0.01

Maturity Date
09/15/21
09/30/34
04/30/20
04/27/23
06/20/36
09/15/30
08/15/16
06/01/20
04/01/22
06/15/23
03/01/19
10/01/21
06/15/20
08/01/20
05/15/21
02/01/23
11/15/18
02/15/18
10/01/22
10/01/20
10/15/21
10/15/22
10/15/19
10/10/15
05/05/16
11/01/15
10/01/20
07/15/20
06/01/18
05/01/19
07/02/21
12/01/21
04/15/22
09/01/41
09/15/42
06/15/39
06/01/44
05/01/32
04/15/31
11/15/36
12/15/43
10/01/20
10/15/21
09/15/18
11/01/19
01/15/24
11/01/18
06/15/18
06/15/22
04/01/23
04/01/22
12/01/17
12/15/20
12/31/17
10/02/21

Par Value
3,215,489
64,178,171
4,893,263
33,855,191
23,162,046
22,872,521
993,276
10,567,250
7,109,361
5,764,272
2,204,589
1,966,000
387,620
242,263
2,949,000
3,135,835
387,620
266,489
2,703,250
7,430,168
726,788
472,591
599,689
2,737,566
738,301
678,335
169,584
1,688,702
678,335
121,131
2,967,267
878,785
1,474,500
83,479,876
38,603,411
8,685,767
57,905,116
43,428,837
20,266,791
20,266,791
20,266,791
314,941
145,358
314,941
121,131
24,226
678,335
576,585
847,919
1,283,991
652,473
983,000
532,978
3,313,376
1,535,578

Book Value
3,161,773
62,903,437
4,886,723
34,519,614
25,004,924
24,753,119
989,660
10,632,730
7,329,265
5,772,515
2,210,003
1,951,258
385,698
254,417
3,001,744
3,164,400
367,100
260,962
2,723,386
7,561,113
726,788
472,591
599,689
1,990,115
735,532
228,139
149,709
1,683,993
678,825
121,730
2,987,048
872,571
1,429,071
88,281,449
41,315,164
8,964,319
56,563,846
49,513,524
22,345,757
21,909,892
21,666,780
314,941
145,358
320,000
121,124
24,223
685,301
573,231
847,919
1,286,958
649,211
983,000
531,250
3,235,781
1,524,061

Market Value

3,191,373
62,452,419
4,868,796
35,500,068
28,300,935
30,444,911
941,129
10,732,363
7,774,086
5,879,557
2,204,589
1,921,765
391,012
252,256
2,963,745
3,182,873
352,734
182,545
2,743,799
7,634,497
757,676
489,132
622,178
1,545,739
739,593
72,921
103,446
1,685,882
556,235
112,046
2,962,638
873,293
1,426,579
77,870,238
31,719,002
9,252,452
54,887,730
57,241,999
26,228,900
24,103,457
21,109,479
289,352
141,724
258,252
134,456
25,498
663,072
567,936
848,979
1,271,151
652,473
987,325
493,004
3,172,557
1,547,924



Security Name

TRAC INTERMODAL LLC/CORP

TRADER CORP

TRANS CANADA PIPELINES
TRANS CANADA PIPELINES
TRANSCONT GAS PIPE CORP
TRANSCONT GAS PIPE LINE
TRANSDIGM INC
TRANSDIGM INC
TRANSDIGM INC
TRANSDIGM INC
TRANSOCEAN INC
TRANSOCEAN INC
TRANSOCEAN INC
TRANSOCEAN INC
TRANSOCEAN INC
TRANSOCEAN INC
TRANSOCEAN INC
TRANSUNION

TRI POINTE GROUP / HOMES
TRI POINTE GROUP / HOMES
TRIANGLE USA PETROLEUM
TRIBUNE CO

TRIBUNE MEDIA CO
TRICORBRAUN INC
TRINIDAD DRILLING LTD
TRINSEO OP / TRINSEO FIN
TRIUMPH GROUP INC
TRONOX FINANCE LLC
TRONOX FINANCE LLC
TROPICANA ENTMT INC
TRUVEN HEALTH ANALYTICS
TTM TECHNOLOGIES INC
TULLOW OIL PLC

TULLOW OIL PLC

TWCC HOLDING CORP.
TWIN RIV MGMT GROUP INC
TXU US HLDGS CO

TYCO ELECTRONICS GROUP S

TYSON FOODS INC

U S COATINGS ACQUISITION INC

U.S. RENAL CARE INC

U.S. TELEPACIFIC CORPORATION

UAL 1991 PASS TRUST

UAL 1995 PASS TRUST

UBS AG

UBS AG JERSEY BRANCH
UBS AG STAMFORD CT
UBS AG STAMFORD CT
ULTRA PETROLEUM CORP
UNIFRAX | LLC/UNIFRAX HO
UNIFRAX | LLC/UNIFRAX HO
UNION PACIFIC CORP
UNION PACIFIC CORP
UNION PACIFIC CORP
UNION PACIFIC CORP
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Rate
11.00

9.88
7.70
3.75
4.45
5.40
6.50
6.50
6.00
7.50
6.80
7.85
6.88
4.30
7.50
6.50
5.55
8.13
4.38
5.88
6.75
0.01
5.88
0.01
7.88
6.75
5.25
6.38
7.50
0.01
0.01
0.01
6.25
6.00
0.01
0.01
1.00
7.13
4.50
0.01
1.00
0.01
9.20
9.02
5.13
7.25
7.63
4.88
5.75
7.50
7.50
4.82
3.38
4.30
6.25

Maturity Date

08/15/19
08/15/18
06/15/29
10/16/23
08/01/42
08/15/41
07/15/24
05/15/25
07/15/22
07/15/21
03/15/38
12/15/41
12/15/21
10/15/22
04/15/31
11/15/20
12/15/16
06/15/18
06/15/19
06/15/24
07/15/22
12/27/20
07/15/22
05/03/18
01/15/19
05/01/22
06/01/22
08/15/20
03/15/22
11/27/20
06/06/19
05/31/21
04/15/22
11/01/20
02/13/20
07/10/20
10/10/17
10/01/37
06/15/22
02/01/20
12/27/19
11/25/20
03/29/49
04/19/12
05/15/24
02/22/22
08/17/22
08/04/20
12/15/18
02/15/19
02/15/19
02/01/44
02/01/35
06/15/42
05/01/34

Par Value
702,561
532,978

21,231,876
13,385,733

7,720,682
15,441,364

2,450,834

1,246,899

1,546,596

1,145,035

32,812,899

4,825,426

3,633,938

1,591,578
678,335
484,525
411,846
629,883
872,145
411,846

1,185,524

4,766,098

1,273,715
230,312
121,131
387,620

5,077,609

5,652,250
983,000

2,792,915

6,182,059

5,974,044

1,865,421
581,430

3,399,540

3,856,958

5,499,359

13,511,194
18,336,620

6,771,876
506,766

3,888,460

1,533,449

3,569,319

2,500,000

2,500,000

16,576,279
11,303,079
3,932,000

1,114,408

678,335
48,266,810
9,650,853
6,273,054
3,003,345

Book Value
720,144
539,090

23,072,494

13,673,437

7,764,846
15,910,866
2,451,262
1,246,899
1,550,323
1,171,327
33,969,130
5,120,510
3,350,909
1,274,375
555,241
418,495
416,286
628,225
864,520
405,025
1,111,923
4,796,738
1,273,715
230,312
120,731
387,620
5,067,993
5,681,655
983,000
2,803,468
6,193,282
5,764,952
1,797,622
567,208
3,365,544
3,830,573
3,895,658
14,374,178
18,440,578
6,813,259
496,631
3,890,891
631,148
3,569,319
2,603,324
2,678,750
17,015,233
11,508,157
3,961,110
1,121,381
689,236
47,642,787
9,622,223
6,337,345
3,191,174

Market Value

758,766
561,625
27,231,855
13,400,204
6,330,545
14,472,427
2,420,199
1,234,430
1,527,264
1,230,913
24,527,642
3,860,341
3,270,544
1,197,662
542,668
448,791
426,249
643,740
854,702
403,609
918,781
4,762,524
1,283,268
228,873
121,131
395,372
5,014,139
5,242,462
931,393
2,771,968
6,143,421
5,869,498
1,650,898
526,921
3,349,600
3,852,137
3,152,782
17,616,532
19,330,178
6,760,025
511,200
3,883,600
444,700
6,782
2,471,373
2,630,958
19,427,382
12,477,283
3,774,720
1,119,980
681,727
50,704,204
8,580,423
6,104,747
3,735,498



Security Name

UNIT CORP

UNITED AIR 2014 1 APTT
UNITED CONTINENTAL HLDGS
UNITED RENTALS NORTH AM
UNITED STATES STEEL CORP
UNITED TECHNOLOGIES CORP
UNITYMEDIA GMBH
UNITYMEDIA HESSEN / NRW
UNIVAR INC

UNIVAR INC.

UNIVAR USA INC

UNIVERSAL HOSPITAL SERVI
UNIVISION COMMUNICATIONS
UNIVISION COMMUNICATIONS
UNIVISION COMMUNICATIONS
UNIVISION COMMUNICATIONS INC
UPSTATE NY PWR PRODUCERS
US AIRWAYS 2012 2B PTT

US AIRWAYS 2012 2C PTT

US AIRWAYS INC

US FINCO LLC

US FINCO LLC

US RENALCARE INC.

USI INC

USI INC/NY

VALE CANADA LTD

VALE OVERSEAS LIMITED
VALE SA

VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS
VALEANT PHARMACEUTICALS INT.

VALEANT PHARMACEUTICALS INTL |
VALEANT PHARMACEUTICALS INTL |

VALERO ENERGY CORP
VALERO ENERGY CORP
VANDER INTERMEDIATE HOLD
VANTAGE SPECIALTIES INC
VANTIV LLC

VARSITY BRANDS INC.
VERIZON COMMUNICATIONS
VERIZON COMMUNICATIONS
VERIZON COMMUNICATIONS
VERIZON COMMUNICATIONS
VERIZON COMMUNICATIONS
VERIZON COMMUNICATIONS
VERSO PAPER HLDG LLC/INC
VERSO PAPER HLDGS LLC/IN
VIACOM INC

CalPERS 2014-2015 Annual Investment Report

US Corporate Bonds

Rate
6.63
4.00
6.38
5.75
6.88
4.50
6.13
5.50
0.01
1.00
6.75
7.63
5.13
5.13
6.75
0.01

20.00
6.75
5.45
0.01
0.01
0.01
1.00
0.01
7.75
7.20
6.88
5.63
5.88
7.50
5.63
6.13
5.38
6.75
6.38
6.75
5.50
0.01
0.01
0.01

10.50
6.63
9.75
0.01
0.01
0.01
6.55
5.15
6.40
5.85
5.05
4.15

11.75

13.00
4.38

Maturity Date
05/15/21
10/11/27
06/01/18
11/15/24
04/01/21
06/01/42
01/15/25
01/15/23
06/30/17
07/01/22
07/15/23
08/15/20
02/15/25
05/15/23
09/15/22
03/01/20
06/15/17
12/03/22
06/03/18
05/23/19
11/20/20
05/30/20
01/03/20
12/27/19
01/15/21
09/15/32
11/10/39
09/11/42
05/15/23
07/15/21
12/01/21
04/15/25
03/15/20
08/15/21
10/15/20
08/15/18
03/01/23
04/01/22
08/05/20
02/13/19
03/15/39
06/15/37
02/01/19
02/10/19
06/13/21
12/11/21
09/15/43
09/15/23
02/15/38
09/15/35
03/15/34
03/15/24
01/15/19
08/01/20
03/15/43

Par Value
363,394
14,476,279
193,810
14,862,644
5,551,858
27,504,930
3,758,683
1,017,503
4,957,650
92,060
944,824
1,017,503
4,652,906
773,331
331,009
10,328,696
8,277,811
65,242
96,905
6,899,317
497,837
292,728
377,772
6,857,656
121,131
10,615,938
51,149,519
19,301,705
4,406,923
3,172,415
2,656,691
4,813,105
2,131,910
1,966,000
1,668,715
1,453,575
491,143
4,225,283
2,489,185
2,196,046
18,336,620
7,153,212
242,263
101,862
4,659,364
3,170,226
147,175,504
72,381,395
47,289,178
24,127,132
24,127,132
9,650,853
266,489
115,302
127,923,983

Book Value
362,384
14,476,279
193,810
15,273,514
5,630,129
28,392,832
3,766,328
1,028,789
4,970,064
91,599
944,824
983,520
4,695,029
770,920
337,878
10,240,001
8,277,812
65,242
96,905
6,885,705
492,859
291,265
371,640
6,906,329
119,007
10,828,532
56,478,445
19,043,358
4,406,923
3,256,631
2,650,594
4,830,010
2,134,692
1,970,438
1,711,847
1,555,934
491,143
4,204,157
2,477,984
2,204,183
20,333,074
8,685,247
240,511
101,607
4,653,426
3,173,198
161,703,549
72,188,718
51,092,361
25,088,896
24,110,203
9,770,375
206,162
180,856
122,510,850

Market Value

352,492
14,476,279
202,047
14,639,704
5,551,858
27,709,182
3,927,824
1,037,217
4,951,106
91,916
954,272
941,190
4,490,985
750,131
350,042
10,236,461
8,277,811
70,298
98,601
6,872,340
487,880
291,996
381,078
6,843,392
122,948
10,287,186
49,064,749
16,230,320
4,517,096
3,414,311
2,716,467
4,951,482
2,201,197
2,049,555
1,757,366
1,524,437
496,055
4,218,227
2,477,859
2,189,633
28,147,308
8,100,140
238,629
99,825
4,659,364
3,186,077
172,673,386
79,294,980
53,606,039
26,128,368
24,148,593
9,883,115
153,231
25,367
104,871,227



Security Name

VIACOM INC

VIACOM INC

VIDEOTRON LTD

VIDEOTRON LTD

VIKING CRUISES LTD

VIKING CRUISES LTD

VINCE LLC

VIRGIN MEDIA FINANCE PLC
VIRGIN MEDIA FINANCE PLC
VIRGIN MEDIA SECURED FIN
VIRGINIA ELEC + POWER CO
VISANT CORP

VISANT CORP

VODAFONE GROUP PLC
VOGUE INTL LLC

VOYA FINANCIAL INC

VTR FINANCE BV

W + T OFFSHORE INC

W AND T OFFSHORE INC.

W R GRACE + CO CONN

W R GRACE + CO CONN

WAL MART STORES INC

WAL MART STORES INC

WAL MART STORES INC
WALKER + DUNLOP INC
WARREN RESOURCES INC
WASH MULTIFAMILY LAUNDRY LLC
WASH MULTIFAMILY LAUNDRY SYSTE
WASHINGTON INVENTORY SVC
WASHINGTON MUTUAL BANK N
WASTE INDUSTRIES USA INC.
WATER PIK INC

WATERJET HOLDINGS INC
WAVE HOLDCO LLC/CORP
WAVEDIVISION ESCROW/WAVE
WAVEDIVISION HOLDINGS LLC
WEATHERFORD BERMUDA
WELLCARE HEALTH PLANS IN
WELLS FARGO + COMPANY
WELLS FARGO + COMPANY
WELLS FARGO + COMPANY
WELLS FARGO + COMPANY
WELLS FARGO BANK NA
WESCO DISTRIBUTION INC
WEST CORP

WEST CORP

WESTERN GAS PARTNERS LP
WESTERN REFINING INC

WEX INC

WEYERHAEUSER CO
WEYERHAEUSER CO
WHITEWAVE FOODS CO
WHITING PETROLEUM CORP
WHITING PETROLEUM CORP
WHITING PETROLEUM CORP
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Rate
5.85
4.25
5.00
5.38
8.50
6.25
0.01
5.75
6.00
5.38
6.00
1.00

10.00
7.88
1.00
5.70
6.88
8.50
1.00
1.00
1.00
2.55

5
6.50
0.01
9.00
0.01
0.01
0.01
1.00
0.01
0.01
7.63
8.25
8.13
0.01
6.75
5.75
7.98
4.65
5.90
5.88
6.60
5.38
0.01
5.38
5.45
0.01
4.75
7.38
4.63
5.38
5.75
6.50
6.25

Maturity Date
09/01/43
09/01/23
07/15/22
06/15/24
10/15/22
05/15/25
11/27/19
01/15/25
10/15/24
04/15/21
01/15/36
09/23/21
10/01/17
02/15/30
02/14/20
07/15/43
01/15/24
06/15/19
05/01/20
02/03/21
02/03/21
04/11/23

49,553
08/15/37
12/20/20
08/01/22
05/14/22
05/14/22
06/20/19
05/01/49
02/27/20
07/08/20
02/01/20
07/15/19
09/01/20
10/15/19
09/15/40
11/15/20
03/29/49
11/04/44
12/29/49
12/29/49
01/15/38
12/15/21
06/30/18
07/15/22
04/01/44
11/12/20
02/01/23
03/15/32
09/15/23
10/01/22
03/15/21
10/01/18
04/01/23

Par Value
17,371,535
9,650,853
4,177,750
983,000
847,919
508,751
1,269,315
1,435,349
947,612
261,644
44,393,922
985,827
339,168
29,932,120
693,779
14,490,755
581,430
290,715
944,824
528,834
190,782
65,917,254
45,359,008
24,127,132
1,394,086
2,131,910
170,643
974,382
437,101
1,710,000
2,582,281
1,354,516
266,489
508,751
1,666,534
6,385,609
18,336,620
1,138,634
79,136,992
52,114,605
460,299
339,168
43,684,585
532,978
3,620,764
1,889,648
28,952,558
4,239,498
2,949,000
87,195,454
4,825,426
4,292,922
2,949,000
2,457,500
654,109

Book Value
19,114,424
9,690,828
4,261,926
987,863
908,159
509,646
1,272,792
1,444,575
974,309
261,644
47,100,232
966,110
326,173
36,168,542
686,841
15,775,379
581,430
225,559
935,376
527,511
190,305
64,900,865
46,850,582
25,957,792
1,380,145
1,964,846
170,216
971,946
437,101
589,950
2,579,549
1,327,425
268,924
508,751
1,739,633
6,425,742
18,882,492
1,189,101
76,176,775
52,227,567
460,299
339,168
51,057,752
532,978
3,601,076
1,839,806
28,520,998
4,262,744
2,895,211
98,646,535
5,042,865
4,334,541
2,723,155
2,445,906
659,141

Market Value

17,199,112
9,803,828
4,167,306

983,000
941,190
504,936
1,266,142
1,435,349
961,827
269,493
53,110,138
949,676
270,316
36,788,416
694,646
16,194,596
594,134
201,684
934,194
527,321
190,236

63,674,809

51,245,740

31,033,516
1,397,571
1,012,657

169,363
967,074
426,173
359,100
2,587,135
1,346,903
277,148
517,756
1,733,196
6,377,627

16,460,236
1,184,179

85,764,715

49,954,914

461,449
347,240
56,429,490
538,307
3,609,214
1,766,820

27,844,675
4,218,301
2,845,785

109,060,876
5,123,083
4,529,032
2,901,816
2,488,219

649,203



Security Name
WIDEOPENWEST FIN/CAPITAL
WIDEOPENWEST FINANCE LLC
WILLIAM LYON HOMES INC
WILLIAM LYON HOMES INC
WILLIAMS COS INC

WILLIAMS COS INC

WILLIAMS PARTNERS LP
WILLIAMS PARTNERS/ACMP
WILLIAMS PARTNERS/ACMP
WILTON BRANDS LLC

WIND ACQUISITION FIN SA
WINDSTREAM CORP SYNDICATED L
WINDSTREAM HLDGS MIDWEST
WINDSTREAM SERVICES LLC
WINDSTREAM SERVICES LLC
WINDSTREAM SERVICES LLC
WINDSTREAM SERVICES LLC
WINDSTREAM SERVICES LLC
WISE HLDG/FIN CORP

WISE METALS GROUP LLC/WI
WMG ACQUISITION CORP
WMG ACQUISITION CORP
WMG ACQUISITION CORP
WMG HOLDINGS CORP

WNA HLDGS INC

WNA HLDGS INC

WOODSIDE HOMES CO LLC/FI
WPX ENERGY INC

WPX ENERGY INC

WR GRACE + CO CONN

WYNN LAS VEGAS LLC/CORP
WYNN MACAU LTD

XERIUM TECHNOLOGIES INC
XEROX CORPORATION

XLIT LTD

XO COMMUNICATIONS LLC
XPO LOGISTICS INC

XPO LOGISTICS INC

YANKEE CABLE ACQUISITION LLC
ZAYO GROUP LLC

ZAYO GROUP LLC/ZAYO CAP
ZAYO GROUP LLC/ZAYO CAP
ZAYO GROUP LLC/ZAYO CAP
ZEBRA TECHNOLOGIES CORP
ZEBRA TECHNOLOGIES CORP.
ZIGGO BOND FINANCE BV
ZOETIS INC

Total
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Rate
10.25
0.01
8.50
5.75
8.75
7.75
5.10
4.88
6.13
0.01
7.38
0.01
6.75
7.50
7.75
7.50
6.38
7.75
9.75
8.75
0.01
6.00
5.63
13.75
0.01
0.01
6.75
5.25
6.00
5.13
4.25
5.25
0.01
6.75
4.45
0.01
6.50
7.88
0.01
0.01
6.00
6.38
10.13
7.25
0.01
5.88
4.70

Maturity Date
07/15/19
04/01/19
11/15/20
04/15/19
03/15/32
06/15/31
09/15/45
05/15/23
07/15/22
08/30/18
04/23/21
08/08/19
04/01/28
04/01/23
10/01/21
06/01/22
08/01/23
10/15/20
06/15/19
12/15/18
07/01/20
01/15/21
04/15/22
10/01/19
05/30/20
11/30/20
12/15/21
09/15/24
01/15/22
10/01/21
05/30/23
10/15/21
05/17/19
02/01/17
03/31/25
03/19/21
06/15/22
09/01/19
03/01/20
05/06/21
04/01/23
05/15/25
07/01/20
10/15/22
10/27/21
01/15/25
02/01/43

Par Value
781,142
4,649,306
508,751
193,810
20,641,244
4,135,390
72,381,395
11,031,749
965,085
389,289
1,453,575
978,256
508,751
12,335,953
1,966,000
2,509,254
484,525
591,455
532,978
1,259,765
6,993,891
2,654,100
1,938,100
557,204
2,627,525
1,703,487
557,204
2,457,500
1,966,000
3,353,871
9,650,853
2,035,005
341,520
40,000
9,650,853
6,919,821
1,598,933
702,561
5,953,088
1,986,370
6,608,474
2,406,569
513,601
3,229,047
10,665,710
1,321,562
45,359,008

Book Value
826,291
4,664,197
512,349
193,810
23,602,919
4,503,930
72,039,134
11,350,191
1,030,757
396,189
1,476,632
978,256
490,320
12,568,296
2,050,615
2,588,432
448,201
612,340
530,286
1,283,676
6,825,351
2,683,989
1,960,825
557,204
2,639,815
1,717,743
554,070
2,347,490
2,024,200
3,380,275
9,208,904
1,999,065
339,813
42,202
9,616,336
6,939,642
1,598,933
728,329
5,975,246
2,005,735
6,632,101
2,406,569
534,194
3,287,263
10,721,907
1,326,836
45,266,010

Market Value

833,870
4,637,031
549,451
195,384
24,800,995
4,590,420
63,946,791
10,881,827
1,025,403
376,960
1,469,928
970,000
479,498
10,763,119
1,798,890
2,205,007
394,282
578,886
567,621
1,330,627
6,881,359
2,707,182
1,942,945
610,138
2,601,250
1,686,452
526,558
2,263,972
1,941,425
3,379,025
8,878,784
1,923,080
342,518
43,149
9,512,099
6,903,975
1,564,955
750,757
5,953,088
1,967,877
6,527,190
2,334,372
573,569
3,495,444
10,771,088
1,295,131
43,188,197

$ 16,586,719,245 $

17,096,363,677




Security Name

AIB MORTGAGE BANK
BANCO POPULAR ESPANOL
BANK OF IRELAND MTGE BNK
BAT INTL FINANCE PLC

BNP PARIBAS

CITIGROUP INC

COCA COLA COITHE
DANSKE BANK A/S

DEXIA CREDIT LOCAL

DEXIA CREDIT LOCAL

DNB BANK ASA

DONG ENERGY A/S

HBOS PLC

HSBC BANK PLC

HSBC BANK PLC

HSBC HOLDINGS PLC

ING BANK NV

ING BANK NV

INTL BK RECON + DEVELOP
INTL BK RECON + DEVELOP
INTL BK RECON + DEVELOP
INTL FINANCE CORP

INTL FINANCE CORP

INTL FINANCE CORP

LA MONDIALE

LAND BRANDENBURG

LAND SCHLESWIG HOLSTEIN
LANDWIRTSCH. RENTENBANK
NEWGATE FUNDING PLC
NORDEA BANK AB

NYKREDIT REALKREDIT AS
PARAGON MORTGAGES PLC
RABOBANK NEDERLAND
RMAC SECURITIES PLC
SOCIETE GENERALE
SVENSKA HANDELSBANKEN AB
SWEDBANK HYPOTEK AB
TESCO PLC

TESCO PLC

THERMO FISHER SCIENTIFIC
UBS AG LONDON

VERIZON COMMUNICATIONS
VIRGIN MEDIA SECURED FIN
WESTERN AUST TREAS CORP
WESTPAC BANKING CORP
Total

CalPERS 2014-2015 Annual Investment Report

International Corporate Bonds

Rate Maturity Date

4.88
4.00
3.13
3.63
2.88
2.40
0.22
5.68
1.00
1.63
6.01
5.75
5.37
5.38
4.75
6.00
4.50
4.25
4.63
5.00
1.88
4.25
5.75
3.25
5.05
4.00
2.25
4.25
0.74
3.25
4.00
0.93
4.75
0.74
2.38
3.38
1.13
6.13
5.00
2.00
6.00
2.63
4.88
6.00
2.13

06/29/17
10/18/16
11/20/15
11/09/21
11/27/117
10/31/25
09/09/19
12/29/49
07/11/16
10/29/18
01/29/49
04/09/40
06/30/21
08/22/33
03/24/46
03/29/40
02/21/22
01/13/17
10/06/21
03/07/22
05/30/19
08/21/23
07/28/20
07/22/19
12/29/49
10/24/16
06/16/16
01/24/23
12/01/50
07/05/22
06/03/36
05/15/41
06/06/22
06/12/44
02/28/18
07/17/17
05/07/20
02/24/22
03/24/23
04/15/25
04/18/18
12/01/31
01/15/27
10/16/23
07/09/19

Par Value Book Value Market Value
745,000 $ 993542 $ 905,414
600,000 861,920 700,636
612,000 793,338 689,350
250,000 381,877 316,928
300,000 413,093 353,845

87,100,000 726,909 776,415
1,000,000 1,121,350 1,111,258
608,000 920,446 976,808
9,500,000 10,657,010 10,681,222
3,865,000 5,464,760 4,502,112
129,000 199,221 209,563
895,000 1,721,814 1,730,066
4,000,000 5,234,890 5,037,610
1,301,000 2,317,835 2,183,650
600,000 1,013,952 928,354
3,131,000 5,868,687 5,567,826
400,000 583,518 532,842
250,000 350,939 295,189
10,000,000 7,903,882 7,062,674
2,900,000 2,871,895 2,469,478
1,500,000 1,391,406 1,241,103
1,850,000 1,692,227 1,507,994
1,000,000 918,167 871,944
500,000 467,224 392,268
2,100,000 2,547,216 2,369,545
2,300,000 2,695,801 2,698,158
9,100,000 10,331,835 10,356,665
5,100,000 5,072,860 4,125,934
1,000,000 1,268,429 1,480,436
200,000 282,221 251,202
2,400,000 2,641,247 2,618,865
1,006,059 1,319,689 1,489,400
450,000 662,946 613,637
321,972 411,188 468,304
300,000 406,498 350,980
350,000 463,747 414,152
200,000 258,943 229,721
1,750,000 2,951,650 2,978,577
300,000 479,718 475,229
523,000 649,498 562,748
400,000 605,244 512,595
532,000 657,286 576,247
3,500,000 5,329,244 5,291,154
1,000,000 1,016,453 908,327
400,000 533,665 476,726
95,455,283 $ 90,293,153




CalPERS 2014-2015 Annual Investment Report

Domestic Equity

Security Name Shares
1 800 FLOWERS.COM INC CL A 113,812
1ST CENTURY BANCSHARES INC 30,089
1ST CONSTITUTION BANCORP 8,016
1ST SOURCE CORP 42,447
21VIANET GROUP INC ADR 196,725
2U INC 55,499
3D SYSTEMS CORP 388,421
3M CO 1,934,328
4LICENSING CORP 40,184
500.COM LTD CLASS A ADR 67,007
51JOB INC ADR 114,305
8POINT3 ENERGY PARTNERS LP 9,949
8X8 INC 282,933
A HBELO CORP A 112,694
A MARK PRECIOUS METALS INC 20,242
A. M. CASTLE + CO 120,087
A10 NETWORKS INC 260,573
AAC HOLDINGS INC 15,329
AAON INC 203,611
AAR CORP 85,570
AARON S INC 194,616
ABAXIS INC 92,773
ABB LTD SPON ADR 356,814
ABBOTT LABORATORIES 4,872,729
ABBVIE INC 4,618,213
ABENGOA YIELD PLC 16,500
ABERCROMBIE + FITCH CO CL A 431,042
ABIOMED INC 132,573
ABM INDUSTRIES INC 129,136
ABRAXAS PETROLEUM CORP 1,144,818
ACACIA RESEARCH CORP 121,282
ACADIA HEALTHCARE CO INC 95,654
ACADIA PHARMACEUTICALS INC 200,968
ACCELERATE DIAGNOSTICS INC 42,869
ACCELERON PHARMA INC 31,180
ACCENTURE PLCCL A 1,955,089
ACCESS NATIONAL CORP 32,068
ACCO BRANDS CORP 334,595
ACCURAY INC 94,312
ACCURIDE CORP 169,769
ACE LTD 556,949
ACETO CORP 123,221
ACHILLION PHARMACEUTICALS 198,688
ACI WORLDWIDE INC 321,654
ACME UNITED CORP 9,205
ACORDA THERAPEUTICS INC 79,413
ACORN ENERGY INC 48,300
ACORN INTERNATIONAL INC ADR 8,937
ACTINIUM PHARMACEUTICALS INC 39,590
ACTIONS SEMICONDUCTOR CO ADR 40,518
ACTIVE POWER INC 44,206
ACTIVISION BLIZZARD INC 2,049,006
ACTUANT CORP A 200,832
ACUITY BRANDS INC 159,054
ACURA PHARMACEUTICALS INC 44,875
ACXIOM CORP 218,837

Book Value
285,669
218,908

60,934
1,097,313
2,697,381
1,230,626

13,241,336

136,125,092

304,462
1,687,630
3,506,839

208,936
1,730,136
1,089,098

165,388
1,435,103
1,099,110

574,319
2,200,485
1,636,860
4,419,610
2,535,836
7,063,870

105,934,898

122,913,528
621,176

13,144,536
3,765,060
2,402,384
3,598,646
2,617,154
4,185,898
4,072,531

574,291
1,164,443

109,176,063

204,840

2,216,871
636,981
852,385
45,553,915
1,040,570
1,949,004
3,200,575
52,620
2,165,260
386,736
35,927
296,927
67,212
608,852
33,298,440
3,222,153
13,354,890
93,788
3,836,059

Market Value
1,190,476
210,621
92,104
1,448,302
4,036,807
1,786,501
7,581,987
298,466,830
20,092
1,662,434
3,799,486
185,256
2,535,080
631,087
211,929
740,937
1,678,088
667,731
4,585,326
2,727,118
7,047,051
4,775,969
7,450,276
239,153,517
310,297,733
516,780
9,271,717
8,714,011
4,244,706
3,377,214
1,063,645
7,492,585
8,416,552
1,106,455
986,527
189,213,554
623,405
2,599,806
635,663
653,611
56,630,574
3,034,921
1,760,375
7,903,041
166,606
2,646,846
21,252
15,013
104,914
63,208
88,853
49,606,424
4,637,199
28,626,612
44,291
3,847,156
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Domestic Equity

Security Name Shares
ADAMS RESOURCES + ENERGY INC 9,309
ADCARE HEALTH SYSTEMS INC 5,564
ADDUS HOMECARE CORP 9,352
ADDVANTAGE TECHNOLOGIES GRP 18,409
ADECOAGRO SA 24,410
ADEPT TECHNOLOGY INC 27,199
ADEPTUS HEALTH INC CLASS A 20,957
ADOBE SYSTEMS INC 1,561,521
ADT CORP/THE 472,773
ADTRAN INC 197,962
ADVANCE AUTO PARTS INC 220,502
ADVANCED DRAINAGE SYSTEMS IN 243,758
ADVANCED EMISSIONS SOLUTIONS 38,205
ADVANCED ENERGY INDUSTRIES 289,452
ADVANCED MICRO DEVICES 2,408,477
ADVANCED SEMICONDUCTOR E ADR 592,142
ADVAXIS INC 87,968
ADVENT SOFTWARE INC 72,664
ADVISORY BOARD CO/THE 64,700
AECOM 902,989
AEGERION PHARMACEUTICALS INC 115,719
AEGION CORP 129,592
AEHR TEST SYSTEMS 2,276
AEP INDUSTRIES INC 23,751
AERCAP HOLDINGS NV 289,377
AEROCENTURY CORP 2,969
AEROHIVE NETWORKS INC 272,563
AEROJET ROCKETDYNE HOLDINGS 148,180
AEROPOSTALE INC 834,355
AEROVIRONMENT INC 45,286
AES CORP 1,855,885
AETNA INC 1,294,034
AFFILIATED MANAGERS GROUP 147,017
AFFIMED NV 174,113
AFFINION WARRANT B 162,706
AFFINION WARRNAT A 295,769
AFFIRMATIVE INSURANCE HOLDIN 59,880
AFFYMAX INC 108,082
AFFYMETRIX INC 262,444
AFLAC INC 1,220,898
AG+E HOLDINGS INC 47,309
AGCO CORP 318,931
AGENUS INC 153,663
AGILENT TECHNOLOGIES INC 1,147,460
AGILYSYS INC 53,527
AGIOS PHARMACEUTICALS INC 49,178
AGL RESOURCES INC 334,690
AGRIA CORP ADR 99,768
AIMIA INC 1,822,900
AIR LEASE CORP 160,119
AIR METHODS CORP 354,388
AIR PRODUCTS + CHEMICALS INC 549,014
AIR T INC 62,553
AIR TRANSPORT SERVICES GROUP 242,868
AIRCASTLE LTD 289,780
AIRGAS INC 151,030

Book Value
162,998
14,577
220,716
76,253
220,038
155,699
1,120,518
51,653,558
12,022,355
4,227,203
9,682,398
3,900,133
483,144
4,006,171
17,871,924
2,908,665
738,436
1,320,647
3,297,169
18,779,944
2,902,673
2,553,239
9,697
937,077
4,161,570
37,571
1,926,737
1,382,189
5,857,194
1,339,907
19,520,655
62,685,577
13,843,131
1,218,792
9,095
799,865
834,194
110,243
1,990,619
34,753,825
117,862
12,316,486
1,273,212
30,420,144
470,683
5,006,801
13,683,530
117,256
20,088,358
3,955,806
10,084,635
25,691,647
1,065,876
1,239,813
4,608,036
8,131,898

Market Value
415,175
19,253
260,557
42,894
225,060
195,830
1,990,669
126,498,796
15,870,975
3,216,878
35,123,818
7,149,432
496,670
7,957,043
5,780,346
3,908,137
1,788,391
3,212,475
3,537,175
29,870,864
2,195,197
2,454,469
5,190
1,311,082
13,250,569
23,784
1,902,486
3,053,994
1,351,655
1,181,062
24,609,035
164,937,550
32,137,880
2,345,303
4,068
665,479
50,898
10,268
2,865,885
75,939,827
39,267
18,108,911
1,326,111
44,269,026
491,381
5,465,589
15,583,169
176,589
20,088,358
5,428,039
14,650,395
75,121,633
1,311,105
2,547,684
6,569,302
15,975,933
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Security Name

AIRMEDIA GROUP INC ADR
AIRSPAN NETWORKS INC

AIS HIGHBURY LIQUIDATING SPV
AK STEEL HOLDING CORP

AKAMAI TECHNOLOGIES INC
AKEBIA THERAPEUTICS INC
AKORN INC

ALAMO GROUP INC

ALARM.COM HOLDINGS INC
ALASKA AIR GROUP INC

ALASKA COMM SYSTEMS GROUP
ALBANY INTL CORP CL A

ALBANY MOLECULAR RESEARCH
ALBEMARLE CORP

ALCATEL LUCENT SPONSORED ADR
ALCO STORES INC

ALCOA INC

ALCOBRA LTD

ALDER BIOPHARMACEUTICALS INC
ALERE INC

ALEXANDER + BALDWIN INC
ALEXION PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALIBABA GROUP HOLDING SP ADR
ALICO INC

ALIGN TECHNOLOGY INC
ALKERMES PLC

ALLEGHANY CORP

ALLEGHENY TECHNOLOGIES INC
ALLEGIANT TRAVEL CO

ALLEGION PLC

ALLERGAN PLC

ALLETE INC

ALLIANCE BANCORP INC OF PENN
ALLIANCE DATA SYSTEMS CORP
ALLIANCE FIBER OPTIC PRODUCT
ALLIANCE HEALTHCARE SERVICE
ALLIANCE HOLDINGS GP LP
ALLIANCE RESOURCE PARTNERS
ALLIANCEBERNSTEIN HOLDING LP
ALLIANT ENERGY CORP

ALLIED HEALTHCARE PRODUCTS
ALLIED MOTION TECHNOLOGIES
ALLIED WORLD ASSURANCE CO
ALLISON TRANSMISSION HOLDING
ALLOT COMMUNICATIONS LTD
ALLSCRIPTS HEALTHCARE SOLUTI
ALLSTATE CORP

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALLY FINANCIAL INC

ALMOST FAMILY INC

ALNYLAM PHARMACEUTICALS INC
ALON USA ENERGY INC

ALPHA + OMEGA SEMICONDUCTOR
ALPHA NATURAL RESOURCES INC

Domestic Equity

Shares
231,563
1,301
7,859,784
616,851
539,704
24,873
390,955
22,386
19,899
680,708
281,988
63,411
120,387
187,686
1,308,141
18,904
5,151,226
50,478
8,432
170,413
139,865
584,298
26,038
941,357
17,014
336,600
285,011
45,390
(12,043)
46,546
241,777
1,122,244
101,988
1,485
185,517
129,699
33,977
54,224
128,079
216,866
380,383
25,140
25,757
365,964
434,222
10,689
422,249
1,536,457
1,616,359
17,968
382
54,305
145,315
126,265
225,962
4,678,223

Book Value
657,819
843,023

6,368,084
4,720,105
17,492,685
248,733
5,034,697
485,333
278,581
19,109,109
717,857
1,579,609
1,302,226
8,646,349
4,613,971
248,781
60,722,406
182,573
168,324
5,535,424
3,615,326
31,245,929
320,262
90,565,646
548,208
11,336,733
6,868,163
10,568,374
1,532,180
5,157,183
6,508,663
214,756,176
4,052,987
17,473
21,726,126
1,572,122
950,117
2,451,391
3,964,032
5,168,902
15,036,497
88,762
143,881
8,286,337
13,125,382
140,507
6,602,030
42,528,666
36,120,705
482,366
362,561
1,670,038
8,491,885
1,429,659
1,699,232
24,726,036

Market Value

1,125,394
11,055
5,115,336
2,387,213
37,682,157
255,946
17,069,086
1,223,169
306,041
43,858,019
676,770
2,523,771
2,434,221
10,373,382
4,735,470
189
57,436,165
330,124
446,643
8,989,273
5,510,667
105,623,606
28,381
77,445,444
771,766
21,108,198
18,337,631
21,277,103

(363,693)
8,279,586
14,540,482
340,556,288
4,731,200
33,835
54,159,716
2,405,923
635,037
2,122,862
3,196,843
6,404,042
21,955,713
36,956
578,513
15,816,967
12,705,331
76,857
5,776,371
99,669,953
36,254,925
475,257
385,803
2,167,299
17,418,886
2,386,409
1,974,906
1,412,355
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Security Name

ALPHA PRO TECH LTD

ALPHABET INC CL A

ALPHABET INC CL C

ALPHATEC HOLDINGS INC

ALTAIR NANOTECHNOLOGIES INC
ALTERA CORP

ALTEVA

ALTISOURCE ASSET MANAGEMENT
ALTISOURCE PORTFOLIO SOL
ALTRA INDUSTRIAL MOTION CORP
ALTRIA GROUP INC

ALUMINUM CORP OF CHINA ADR
AMAG PHARMACEUTICALS INC
AMARIN CORP PLC ADR
AMAZON.COM INC

AMBAC FINANCIAL GROUP INC
AMBARELLA INC

AMBASSADORS GROUP INC
AMBEYV SA ADR

AMBIENT CORP

AMBIT BIOSCIENCES CORP
AMBOW EDUCATION HOLDING ADR
AMC ENTERTAINMENT HLDS CL A
AMC NETWORKS INC A

AMCON DISTRIBUTING CO
AMCORE FINANCIAL INC

AMDOCS LTD

AMEC FOSTER WHEELER SPN ADR
AMEDISYS INC

AMER FST TAX EX INVESTORS LP
AMER NATL BNKSHS/DANVILLE VA
AMERCO

AMEREN CORPORATION
AMERESCO INC CL A

AMERIANA BANCORP

AMERICA MOVIL SPN ADR CL L
AMERICA S CAR MART INC
AMERICAN AIRLINES GROUP INC
AMERICAN APPAREL INC
AMERICAN AXLE + MFG HOLDINGS
AMERICAN BILTRITE INC
AMERICAN CAPITAL LTD

AMERICAN CARESOURCE HOLDINGS

AMERICAN DG ENERGY INC
AMERICAN EAGLE ENERGY CORP
AMERICAN EAGLE OUTFITTERS
AMERICAN ELECTRIC POWER
AMERICAN ELECTRIC TECHNOLOGI
AMERICAN EQUITY INVT LIFE HL
AMERICAN EXPRESS CO
AMERICAN FINANCIAL GROUP INC
AMERICAN INDEPENDENCE CORP
AMERICAN INTERNATIONAL GROUP
AMERICAN INTERNATIONAL GROUP
AMERICAN LORAIN CORP
AMERICAN MED ALERT CP ESCROW

Domestic Equity

Shares
40,382
700,432
700,928
106,300
14,834
780,040
8,017
3,283
41,505
60,890
10,121
28,780
146,673
465,681
1,047,855
154,200
14,300
34,048
6,232,457
4,256
34,246
23,700
23,200
161,997
1,336
40,966
643,397
164,158
148,835
57,095
14,846
43,403
687,796
71,653
18,706
883,836
27,473
1,566,181
540,887
245,857
60

32,900
12,442
25,734
95,314
780,839
1,672,621
21,280
317,880
2,572,102
351,471
59
4,870,418
126,655
21,082
10,500

Book Value
74,707
177,552,223
172,668,273
213,663
942,248
17,384,409
117,949
262,730
1,046,055
1,453,414
950,285
523,370
4,431,671
457,468
182,292,504
3,954,026
955,008
163,698
35,163,518
22,723

544,821
3,662,862
42,428
21,446,142
2,749,664
4,539,070
343,255
323,825
5,503,854
22,199,787
461,422
282,458
21,174,577
469,362
50,592,827
643,453
3,556,438
43,582
482,391
174,552
67,149
167,593
11,994,166
62,897,466
89,529
4,411,775
83,128,763
11,915,581
255
225,150,971
2,153,147
53,317

Market Value

90,456
378,261,366
364,839,827
146,694
13,351
39,938,033
57,562
473,744
1,277,935
1,654,986
495,018
358,311
10,129,232
1,145,576
454,863,470
2,565,896
1,468,467
83,076
38,017,988
98

513,684
1,185
711,776
13,259,473
108,230

41
35,123,031
2,120,919
5,913,199
316,877
353,492
14,188,970
25,916,149
548,143
398,260
18,834,545
1,354,958
62,545,441
265,035
5,140,875
24,754
445,795
22,645
10,293
1,611
13,446,052
88,598,721
108,527
8,576,408
199,903,785
22,859,691
603
301,089,219
3,509,606
39,212
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Domestic Equity

Security Name Shares
AMERICAN NATIONAL INSURANCE 43,425
AMERICAN PUBLIC EDUCATION 61,741
AMERICAN RAILCAR INDUSTRIES 84,072
AMERICAN REALTY INVESTORS IN 903
AMERICAN RIVER BANKSHRS (CA) 16,575
AMERICAN SCIENCE + ENGINEERI 69,225
AMERICAN SHARED HOSPITAL SER 12,867
AMERICAN SOFTWARE INC CL A 73,143
AMERICAN STATES WATER CO 78,363
AMERICAN SUPERCONDUCTOR CORP 48,539
AMERICAN VANGUARD CORP 51,836
AMERICAN WATER WORKS CO INC 870,423
AMERICAN WOODMARK CORP 54,440
AMERIGAS PARTNERS LP 197,465
AMERIPRISE FINANCIAL INC 770,545
AMERIS BANCORP 66,476
AMERISAFE INC 78,309
AMERISERV FINANCIAL INC 35,466
AMERISOURCEBERGEN CORP 839,554
AMES NATIONAL CORP 22,171
AMETEK INC 593,638
AMGEN INC 2,185,368
AMICUS THERAPEUTICS INC 312,805
AMKOR TECHNOLOGY INC 930,252
AMN HEALTHCARE SERVICES INC 56,700
AMPCO PITTSBURGH CORP 23,200
AMPHENOL CORP CL A 910,031
AMPIO PHARMACEUTICALS INC 20,396
AMREP CORP 22,575
AMSURG CORP 143,431
AMTECH SYSTEMS INC 85,652
AMTRUST FINANCIAL SERVICES 200,976
AMYRIS INC 79,478
ANACOR PHARMACEUTICALS INC 49,728
ANADARKO PETROLEUM CORP 1,661,290
ANALOG DEVICES INC 936,632
ANALOGIC CORP 64,529
ANDATEE CHINA MARINE FUEL SE 4,058
ANDERSONS INC/THE 50,327
ANGIODYNAMICS INC 86,161
ANGLOGOLD ASHANTI SPON ADR 287,903
ANI PHARMACEUTICALS INC 46,067
ANIKA THERAPEUTICS INC 110,721
ANIXTER INTERNATIONAL INC 104,019
ANN INC 188,235
ANSYS INC 310,521
ANTARES PHARMA INC 360,464
ANTERO RESOURCES CORP 146,807
ANTHEM INC 858,194
ANTHERA PHARMACEUTICALS INC 817
AON PLC 833,762
AOXIN TIANLI GROUP INC 8,508
APACHE CORP 1,109,316
AP| TECHNOLOGIES CORP 176,078
APIGEE CORP 2,487
APOGEE ENTERPRISES INC 82,856

Book Value
2,250,108
2,108,792
1,395,789

8,592
164,267
3,413,376
65,825
647,317
1,763,584
1,079,350
931,050
31,992,469
1,486,269
8,870,577
39,789,254
963,319
2,080,397
108,815
32,601,912
498,838
12,114,464

129,748,293
2,200,518
6,059,552
1,261,201

509,192
18,515,990
151,543
752,529
6,325,032
722,535
4,017,829
348,112
1,421,743
83,695,165
30,590,438
2,335,922
12,215
1,499,647
1,239,752
2,612,720
1,768,715
2,063,942
5,938,009
4,939,386
14,538,771
882,560
8,174,558
48,658,631
4,850
45,987,776
12,978
63,189,175
589,347
42,285
3,080,281

Market Value
4,443,220
1,587,966
4,089,250

4,378
154,483
3,032,761
32,682
694,860
2,930,005
253,858
715,336
42,328,648
2,986,054
9,026,132
96,264,212
1,681,186
3,685,226
118,102
89,278,203
556,482
32,519,467
335,497,707
4,426,192
5,562,909
1,791,153
350,784
52,754,502
48,339
115,134
10,032,987
889,921
13,165,914
154,981
3,850,475
129,680,286
60,117,754
5,091,327
2,759
1,962,770
1,413,042
2,576,732
2,858,484
3,657,100
6,776,863
9,089,849
28,331,953
749,765
5,041,366
140,863,925
7,039
83,109,373
11,571
63,929,868
441,956
24,699
4,361,517



Security Name

APOLLO EDUCATION GROUP INC
APOLLO GLOBAL MANAGEMENT A
APOLLO INVESTMENT CORP
APPFOLIO INC A

APPLE INC

APPLIANCE RECYCLING CTRS AMR
APPLIED GENETIC TECHNOLOGIES
APPLIED INDUSTRIAL TECH INC
APPLIED MATERIALS INC

APPLIED MICRO CIRCUITS CORP
APPLIED OPTOELECTRONICS INC
APPROACH RESOURCES INC
APRICUS BIOSCIENCES INC
APTARGROUP INC

AQR MULTI ASSET CLASS FUND
AQUA AMERICA INC

AQUILEX HLDGS LLC

AQUILEX HLDGS LLC

ARAMARK

ARC DOCUMENT SOLUTIONS INC
ARC GROUP WORLDWIDE INC
ARC LOGISTICS PARTNERS LP
ARCA BIOPHARMA INC

ARCBEST CORP

ARCH CAPITAL GROUP LTD

ARCH COAL INC

ARCHER DANIELS MIDLAND CO
ARCHROCK INC

ARCHROCK PARTNERS LP

ARCOS DORADOS HOLDINGS INC A
ARCTIC CAT INC

ARDMORE SHIPPING CORP
ARENA PHARMACEUTICALS INC
ARES CAPITAL CORP

ARES MANAGEMENT LP

ARGAN INC

ARGO GROUP INTERNATIONAL
ARIAD PHARMACEUTICALS INC
ARK RESTAURANTS CORP
ARLINGTON ASSET INVESTMENT A
ARM HOLDINGS PLC SPONS ADR
ARMCO METALS HOLDINGS INC
ARMSTRONG WORLD INDUSTRIES
AROTECH CORP

ARQULE INC

ARRAY BIOPHARMA INC
ARRHYTHMIA RESEARCH TECH
ARRIS GROUP INC

ARROW ELECTRONICS INC
ARROW FINANCIAL CORP
ARROWHEAD RESEARCH CORP
ART S WAY MANUFACTURING CO
ARTESIAN RESOURCES CORP CL A
ARTHUR J GALLAGHER + CO
ARTISAN PARTNERS ASSET MA A
ASB BANCORP INC

CalPERS 2014-2015 Annual Investment Report

Domestic Equity

Shares
491,324
102,080
613,762

5,631
17,146,573
9,690
17,816
137,582
4,301,989
272,412
39,491
352,902
255,486
190,084
50,000,000
487,670
1,208

770
218,786
45,767
19,003
22,566
57,104
31,946
373,051
2,543,033
1,976,849
147,318
110,039
522,453
56,502
51,600
633,075
817,152
20,001
12,238
126,877
383,845
8,809
27,759
329,958
3,623
198,658
33,396
223,586
334,450
26,526
1,293,243
322,475
53,728
299,123
3,186
16,232
258,770
41,588
990

Book Value
19,826,618
2,439,305
5,210,879
67,571
609,945,498
29,996
429,416
3,800,934
51,358,832
8,858,475
403,338
4,343,307
875,682
4,272,816
500,000,000
6,700,946
180,889
211,135
6,483,632
376,204
264,664
447 575
536,048
939,692
11,596,446
13,897,720
48,727,851
4,460,698
3,008,889
7,265,168
1,678,362
622,111
2,478,986
13,290,000
348,868
185,810
3,904,022
4,176,289
126,953
647,796
16,907,556
138,199
9,645,857
1,007,100
464,477
1,249,264
236,919
35,150,709
8,937,788
1,176,407
2,649,339
11,054
365,708
6,521,990
2,597,322
13,184

Market Value
6,328,250
2,261,073
4,345,436

79,396
2,150,608,880
17,732
273,292
5,455,115
82,684,234
1,838,784
685,570
2,417,381
436,881
12,121,655
598,630,050
11,943,028
1

1
6,775,800
348,286
100,718
396,267
65,670
1,015,867
24,979,510
864,631
95,323,667
4,809,919
2,475,888
2,748,104
1,876,415
624,876
2,937,469
13,450,317
370,019
493,545
7,067,049
3,174,396
220,485
542,958
16,257,031
3,460
10,584,511
80,485
357,738
2,411,387
166,315
39,573,251
17,994,088
1,452,276
2,138,732
14,911
342,334
12,239,802
1,932,186
21,438



CalPERS 2014-2015 Annual Investment Report
Domestic Equity

Security Name Shares Book Value Market Value
ASBURY AUTOMOTIVE GROUP 85,517 2,477,713 7,749,584
ASCENA RETAIL GROUP INC 506,617 5,246,195 8,437,711
ASCENT CAPITAL GROUP INC A 24,636 1,413,068 1,052,927
ASCENT SOLAR TECHNOLOGIES 9,512 310,909 5,231
ASHFORD INC 3,328 179,694 290,406
ASHLAND INC 222,905 12,801,904 27,172,170
ASML HOLDING NV NY REG SHS 107,295 10,883,994 11,172,628
ASPEN AEROGELS INC 301,876 3,051,968 1,998,420
ASPEN INSURANCE HOLDINGS LTD 278,969 8,014,914 13,362,623
ASPEN TECHNOLOGY INC 218,946 4,595,014 9,972,975
ASSEMBLY BIOSCIENCES INC 11,125 517,428 214,265
ASSOCIATED BANC CORP 520,474 7,843,528 10,550,009
ASSURANT INC 230,704 8,762,872 15,457,166
ASSURED GUARANTY LTD 519,469 9,279,045 12,462,057
ASTA FUNDING INC 30,019 274,454 251,562
ASTEA INTL INC 58,865 299,769 110,077
ASTEC INDUSTRIES INC 42,033 1,459,626 1,757,831
ASTORIA FINANCIAL CORP 248,540 3,602,899 3,427,369
ASTRAZENECA PLC SPONS ADR 103,800 7,062,420 6,613,098
ASTRO MED INC 19,183 166,845 274,516
ASTRONICS CORP 50,951 1,737,156 3,611,906
ASTRONICS CORP CL B 18,374 224,930 1,295,395
ASTROTECH CORP 1,608 590 4,359
ASURE SOFTWARE INC 33,211 369,301 201,427
AT+T INC 16,966,018 372,057,455 602,632,959
ATA INC ADR 297 1,247 1,734
ATENTO SA 48,499 668,014 697,410
ATHENAHEALTH INC 75,914 1,898,076 8,698,282
ATHERSYS INC 84,525 177,403 102,276
ATLANTIC AMERICAN CORP 52,482 134,647 189,985
ATLANTIC COAST FINANCIAL COR 13,051 607,861 58,077
ATLANTIC TELE NETWORK INC 42,657 1,894,734 2,946,779
ATLANTICUS HOLDINGS CORP 18,636 74,689 65,786
ATLAS AIR WORLDWIDE HOLDINGS 77,189 2,883,509 4,242,326
ATLAS ENERGY GROUP LLC 69,894 471,128 349,470
ATLAS FINANCIAL HOLDINGS INC 13,065 174,294 259,075
ATLAS RESOURCE PARTNERS LP 200,976 1,859,766 1,258,111
ATMEL CORP 1,119,390 7,320,419 11,031,587
ATMOS ENERGY CORP 254,617 9,203,973 13,056,750
ATRICURE INC 43,678 474,049 1,076,214
ATRION CORPORATION 4,437 471,024 1,740,562
ATRIUM CORPORATION 436 - -

ATWOOD OCEANICS INC 184,648 6,461,207 4,882,082
AU OPTRONICS CORP SPON ADR 268,919 2,341,623 1,199,379
AUBURN NATL BANCORPORATION 991 23,157 25,591
AUDIENCE INC 67,456 496,362 329,859
AUTHENTIDATE HOLDING CORP 84,905 837,652 16,302
AUTOBYTEL INC 29,693 400,851 474,787
AUTOCHINA INTERNATIONAL LTD 9,253 288,623 222,069
AUTODESK INC 566,059 13,999,991 28,345,416
AUTOLIV INC 221,333 13,769,929 25,840,603
AUTOMATIC DATA PROCESSING 1,383,137 39,691,085 110,969,118
AUTONATION INC 169,106 4,410,323 10,650,318
AUTOZONE INC 82,715 17,287,766 55,162,428
AV HOMES INC 27,748 430,162 398,743
AVAGO TECHNOLOGIES LTD 1,031,533 51,215,764 137,121,663
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Security Name

AVALON CORRECTIONAL SV
AVALON HOLDINGS CORP A
AVENTINE RENEWABLE ENERGY HO

AVENTINE RENEWABLE ENERGY WTS

AVEO PHARMACEUTICALS INC
AVERY DENNISON CORP

AVI BIOPHARMA INC WTS
AVIANCA HOLDINGS SA SPON ADR
AVIAT NETWORKS INC

AVID TECHNOLOGY INC

AVINGER INC

AVIS BUDGET GROUP INC

AVISTA CORP

AVNET INC

AVON PRODUCTS INC

AVX CORP

AWARE INC/MASS

AXCELIS TECHNOLOGIES INC
AXIALL CORP

AXION INTERNATIONAL HOLDINGS
AXIS BANKLTD GDR REG S

AXIS CAPITAL HOLDINGS LTD
AXOGEN INC

AXT INC

AZURE MIDSTREAM PARTNERS LP
AZZ INC

B/E AEROSPACE INC

B+G FOODS INC

BADGER METER INC

BAIDU INC SPON ADR

BAKER HUGHES INC

BALCHEM CORP

BALDWIN + LYONS INC CL B

BALL CORP

BALLANTYNE STRONG INC
BALTIC TRADING LTD

BANC OF CALIFORNIA INC
BANCFIRST CORP

BANCO BRADESCO ADR

BANCO DE CHILE ADR

BANCO LATINOAMERICANO COME E
BANCO SANTANDER BRASIL ADS
BANCO SANTANDER CHILE ADR
BANCOLOMBIA S.A. SPONS ADR
BANCORP INC/THE

BANCORP OF NEW JERSEY INC
BANCORPSOUTH INC

BANK MUTUAL CORP

BANK OF AMERICA CORP

BANK OF COMMERCE HOLDINGS
BANK OF FLORIDA CORP

BANK OF HAWAII CORP

BANK OF MARIN BANCORP/CA
BANK OF NEW YORK MELLON CORP
BANK OF SOUTH CAROLINA CORP
BANK OF THE OZARKS

Domestic Equity

Shares
78,600
7,324

28

132
33,058
479,382
148,464
364,952
219,033
150,452
28,184
448,115
186,900
1,080,870
1,785,783
160,064
29,396
285,010
256,491
34,642
18,243
807,400
2,375
129,064
19,795
63,201
154,425
89,187
47,409
1,147,005
1,514,842
102,295
15,919
584,491
77,734
904,592
91,081
13,690
1,399,902
6,155
110,375
1,831,897
37,643
200,800
113,991
3,860
317,439
121,400
35,152,272
10,157
67,202
149,964
20,897
3,770,542
3,365
242,490

Book Value
35,299
3,520

59,504
21,965,101

5,309,051
503,777
2,553,861
305,075
10,031,447
3,935,712
32,496,722
26,415,989
4,169,874
169,736
567,595
5,798,544
26,364
793,489
35,210,073
9,294
343,311
342,060
1,130,281

(2,892,460)

2,094,876
2,192,198
133,930,182
61,912,800
2,563,023
336,389
24,286,758
207,341
3,021,029
1,212,507
856,190
11,710,293
238,784
3,210,420
15,110,514
820,132
9,024,292
1,060,179
38,720
5,574,751
762,910
485,514,445
43,228
3,765,598
764,156
79,441,100
37,902
4,111,628

Market Value

17,578
430

57,521
29,213,549
89,078
3,737,111
275,982
2,007,025
363,855
19,752,914
5,728,497
44,434,571
11,179,004
2,154,468
118,465
843,630
9,246,488
3,980
796,307
43,090,953
7,459
325,242
234,771
3,273,811
8,477,916
2,544,518
3,010,026
228,345,767
93,465,757
5,699,870
366,453
41,002,049
364,571
1,447,347
1,252,359
896,011
12,823,102
405,491
3,551,853
9,965,520
762,271
8,634,400
1,057,837
44,429
8,177,220
931,138
598,291,678
58,199

269
9,999,617
1,063,036
158,249,633
55,694
11,093,928



Security Name

BANKRATE INC

BANKUNITED INC

BANNER CORPORATION

BAR HARBOR BANKSHARES
BARNES + NOBLE INC

BARNES GROUP INC

BARNWELL INDUSTRIES INC
BARRACUDA NETWORKS INC
BARRETT BUSINESS SVCS INC
BASIC ENERGY SERVICES INC
BASSETT FURNITURE INDS
BAXANO SURGICAL INC

BAXTER INTERNATIONAL INC
BAY BANCORP INC

BB+T CORP

BBCN BANCORP INC

BBX CAPITAL CORP A

BCB BANCORP INC

BEACON ROOFING SUPPLY INC
BEAR STATE FINANCIAL INC
BEASLEY BROADCAST GRP INC A
BEAZER HOMES USA INC

BEBE STORES INC

BECTON DICKINSON AND CO
BED BATH + BEYOND INC
BEECH HOLDINGS LLC

BEL FUSEINC CL B

BELDEN INC

BELMOND LTD CLASS A

BEMIS COMPANY

BENCHMARK ELECTRONICS INC
BENEFICIAL BANCORP INC
BENEFITFOCUS INC

BERKSHIRE BANCORP INC
BERKSHIRE HATHAWAY INC CL A
BERKSHIRE HATHAWAY INC CL B
BERKSHIRE HILLS BANCORP INC
BERRY PLASTICS GROUP INC
BEST BUY CO INC

BG MEDICINE INC

BGC PARTNERS INC CL A

BHP BILLITON LTD SPON ADR
BIG 5 SPORTING GOODS CORP
BIG LOTS INC

BIGLARI HOLDINGS INC

BILL BARRETT CORP

BIND THERAPEUTICS INC

BIO RAD LABORATORIES A

BIO REFERENCE LABS INC

BIO TECHNE CORP

BIOCRYST PHARMACEUTICALS INC
BIODEL INC

BIODELIVERY SCIENCES INTL
BIOGEN INC

BIOLASE INC

BIOMARIN PHARMACEUTICAL INC

CalPERS 2014-2015 Annual Investment Report

Domestic Equity

Shares
179,386
301,817
101,414

14,846
176,082
104,002

24,942

94,504

90,756
577,709

43,175

65,324

1,704,140
14,216
1,951,093
306,922
4,203

23,160
124,002

38,820

68,870

25,371
630,359
587,453
563,334

3,364
8,556
108,874
263,616
484,647
255,942
107,028
38,802
14,891
1,426
3,467,771
125,942
391,419
1,402,381
384,125
815,241
3,609

58,400
340,959

5,584
298,014

26,130

75,356
144,240

94,074
143,768

22,424
104,667
728,829
122,886
366,764

Book Value
3,055,254
9,676,158
2,520,651

309,098
2,954,483
2,727,317

360,073
3,731,480
2,054,719
5,498,145

769,742

221,346

66,813,678
181,845
54,712,821
2,760,667
69,679

484,657
2,993,067

309,205

476,693

535,299
3,785,581

29,905,947
20,209,495
23,984

129,420
3,897,814
2,931,802

13,037,877
4,800,769
1,164,192

999,671

186,565

135,336,092

324,877,322
2,919,380

10,338,051
38,358,016
241,826
5,419,923
158,259
714,575
11,084,704
1,896,611
4,837,067
275,898
7,631,756
2,789,143
5,614,118
1,242,153
325,047
1,830,623
91,027,413
692,779
17,441,410

Market Value
1,881,762
10,844,277
4,860,779
526,007
4,571,086
4,055,051
59,112
3,744,267
3,296,259
4,361,706
1,226,601
20
119,170,522
75,202
78,648,550
4,539,371
68,250
283,019
4,119,362
362,581
318,870
506,147
1,260,718
83,212,716
38,858,789
27,363
175,578
8,843,830
3,292,567
21,813,940
5,574,424
1,336,786
1,701,483
115,405
292,081,735
471,998,257
3,586,826
12,681,968
45,731,650
211,269
7,133,362
146,922
829,864
15,339,735
2,310,333
2,559,943
146,065
11,349,398
5,949,899
9,263,495
2,146,451
23,097
833,148
294,403,107
213,822
50,166,009
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Security Name

BIOSCRIP INC

BIOSCRIP INC

BIOSPECIFICS TECHNOLOGIES
BIOSTAR PHARMACEUTICALS INC
BIOTA PHARMACEUTICALS INC
BIOTELEMETRY INC

BIOTIME INC

BIRNER DENTAL MGMT SERVICES
BITAUTO HOLDINGS LTD ADR

BJ S RESTAURANTS INC

BLACK BOX CORP

BLACK HILLS CORP

BLACK RIDGE OIL AND GAS INC
BLACK RIVER COMMODITY
BLACKBAUD INC

BLACKHAWK NETWORK HOLDINGS |
BLACKROCK INC

BLACKSTONE GROUP LP/THE
BLONDER TONGUE LABORATORIES
BLOOMIN BRANDS INC

BLOUNT INTERNATIONAL INC
BLUCORA INC

BLUE CAPITAL REINSURANCE HOL
BLUE DOLPHIN ENERGY CO

BLUE NILE INC

BLUEBIRD BIO INC

BLUEKNIGHT ENERGY PARTNERS L
BLUELINX HOLDINGS INC
BLUESTEM GROUP INC

BLUM STRATEGIC PARTNERS Il
BLUM STRATEGIC PARTNERS Il
BLUM STRATEGIC PARTNERS IV
BMC STOCK HOLDINGS INC

BNC BANCORP

BOARDWALK PIPELINE PARTNERS
BOB EVANS FARMS

BODY CENTRAL CORP

BOEING CO/THE

BOFI HOLDING INC

BOINGO WIRELESS INC

BOISE CASCADE CO

BOK FINANCIAL CORPORATION
BON TON STORES INC/THE

BONA FILM GROUP LTD SPON ADR
BONANZA CREEK ENERGY INC
BOOKS A MILLION INC

BOOT BARN HOLDINGS INC

BOOZ ALLEN HAMILTON HOLDINGS
BORDERS GROUP INC
BORGWARNER INC

BOSTON BEER COMPANY INC A
BOSTON PRIVATE FINL HOLDING
BOSTON SCIENTIFIC CORP
BOTTOMLINE TECHNOLOGIES (DE)
BOULDER BRANDS INC

BOVIE MEDICAL CORP

Domestic Equity

Shares
232,715
677
16,599
13,973
98,036
78,686
58,495
2,870
132,979
51,989
94,632
129,292
5,444
32,653,652
92,542
120,102
392,076
1,495,563
20,191
80,200
47,359
37,310
18,508
23,700
20,496
39,471
88,845
109,269
7,687
102,930
15,949,333
148,313,815
308,429
67,779
253,210
92,566
5,790
1,817,192
56,450
78,893
95,704
72,284
147,917
145,096
75,018
11,481
14,924
140,647
208,940
578,479
17,337
269,672
4,619,047
93,351
111,034
27,888

Book Value
2,051,635
414,006
19,430
589,742
389,076
194,202
40,146
7,468,087
1,608,338
2,586,681
5,150,901
817
32,637,137
3,176,507
3,133,035
86,263,425
36,480,413
41,561
1,619,127
752,762
523,257
331,535
364,027
955,730
3,678,922
648,698
198,870
135,202
182,783
16,697,854
147,716,438
5,111,463
1,175,814
7,709,422
2,781,067
711,022
92,546,915
1,624,110
645,453
2,725,676
3,186,538
1,276,015
1,217,522
2,821,108
36,517
313,404
3,007,364
15,062,931
1,939,019
2,516,517
53,171,814
1,318,973
887,084
133,316

Market Value
844,754
856,520

14,532
202,934
742,007
212,336

36,080

6,788,570
2,518,851
1,892,648
5,643,580
1,389
4,596,687
5,270,278
4,948,184
135,650,597
61,123,671
15,547
1,712,270
517,158
602,556
332,597
113,759
622,861
6,645,730
665,446
104,899
47,277
68,247
10,101,829
158,037,862
6,029,785
1,310,162
3,676,612
4,725,499
290
252,080,840
5,967,292
651,655
3,510,430
5,029,501
683,378
1,770,167
1,369,076

32,836

477,567
3,549,920
32,880,771
4,022,047
3,616,300
81,757,127
2,596,091
770,579
77,809



Security Name

BOWL AMERICA INC CLASS A
BOXINC CLASS A

BOX SHIPS INC

BOX SHIPS INC WTS

BOYD GAMING CORP

BP PRUDHOE BAY ROYALTY TRUST
BRADY CORPORATION CLA
BRASKEM SA SPON ADR

BRAVO BRIO RESTAURANT GROUP
BREEZE EASTERN CORP
BREITBURN ENERGY PARTNERS LP
BRF SA ADR

BRIDGE BANCORP INC

BRIDGE CAPITAL HOLDINGS
BRIDGELINE DIGITAL INC
BRIDGEPOINT EDUCATION IN W/D
BRIDGFORD FOODS CORP
BRIGGS + STRATTON

BRIGHT HORIZONS FAMILY SOLUT
BRIGHTCOVE

BRINK S CO/THE

BRINKER INTERNATIONAL INC
BRISTOL BAY FDG LTD

BRISTOL BAY FDG LTD

BRISTOL MYERS SQUIBB CO
BRISTOW GROUP INC

BROADCOM CORP CL A
BROADRIDGE FINANCIAL SOLUTIO
BROADSOFT INC

BROADVISION INC

BROADWIND ENERGY INC
BROCADE COMMUNICATIONS SYS
BROOKDALE SENIOR LIVING INC
BROOKEFIELD INFRASTRUCTURE PA
BROOKLINE BANCORP INC
BROOKS AUTOMATION INC
BROOKSIDE CAP PARTNERS
BROWN + BROWN INC

BROWN FORMAN CORP CLASS A
BROWN FORMAN CORP CLASS B
BRUKER CORP

BRUNSWICK CORP

BRYN MAWR BANK CORP

BSB BANCORP INC/MA

BSQUARE CORP

BUCKEYE PARTNERS LP

BUCKLE INC/THE

BUFFALO WILD WINGS INC

BUILD A BEAR WORKSHOP INC
BUILDERS FIRSTSOURCE INC
BUNGE LTD

BURLINGTON STORES INC

BWX TECHNOLOGIES INC

C + F FINANCIAL CORP

C.H. ROBINSON WORLDWIDE INC
C+J ENERGY SERVICES LTD

CalPERS 2014-2015 Annual Investment Report

Domestic Equity

Shares
5,851
995
79,181
79,181
155,800
50,552
224,865
26,500
67,824
21,709
352,785
400,651
18,018
23,082
1,485
130,434
18,481
203,389
101,722
141,200
202,194
214,393
48,254
8,203
5,289,020
61,732
1,798,032
343,456
97,958
12,966
108,656
1,698,557
197,474
387,407
420,666
156,702
1,275,406
352,946
133,001
412,398
275,109
244,673
29,549
19,795
42,015
280,498
77,721
53,852
85,876
109,940
649,171
70,904
346,357
9,056
318,151
209,190

Book Value
75,476
13,929

162,320

1,615,152
4,047,721
6,463,132
431,635
1,021,535
173,783
5,951,930
7,755,414
382,742
262,364
16,480
1,781,243
141,257
3,173,519
5,298,257
1,019,545
4,824,641
4,849,061
37,587,225
2,933,487
162,147,809
2,493,731
88,903,390
6,755,350
3,742,932
312,476
919,541
27,836,134
2,296,849
11,801,362
4,678,112
3,314,510
416,889
6,708,209
7,965,910
20,797,992
3,206,627
5,049,073
568,699
239,442
185,168
18,470,072
2,343,276
3,203,838
1,364,026
333,792
43,976,468
2,856,957
6,971,396
282,908
11,622,679
3,537,123

Market Value

83,559
18,546
76,536

2,329,210
3,119,543
5,563,168
229,490
919,022
249,658
1,679,256
8,377,612
480,889
687,856
2,658
1,246,950
184,808
3,917,281
5,879,507
968,632
5,950,573
12,359,754
9,650,853
2,946,598
351,931,396
3,290,310
92,580,664
17,176,216
3,386,421
77,925
460,700
20,178,862
6,852,354
17,289,957
4,749,324
1,794,235
6,095,347
11,597,799
14,818,921
41,313,996
5,614,968
12,444,063
891,212
437,671
284,863
20,737,182
3,557,286
8,438,046
1,373,152
1,411,629
56,997,191
3,630,267
11,360,498
335,535
19,849,417
2,761,307
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Security Name

CAINC

CABELA S INC

CABLEVISION SYSTEMS NY GRP A
CABOT CORP

CABOT MICROELECTRONICS CORP
CABOT OIL + GAS CORP

CACHE INC

CACI INTERNATIONAL INC CL A
CADENCE DESIGN SYS INC

CADIZ INC

CADUS CORP

CAESARS ACQUISITION CO CL A
CAESARS ENTERTAINMENT CORP
CAESARSTONE SDOT YAM LTD
CAFEPRESS INC

CAGLES INC ESCROW CONTRA
CAIl INTERNATIONAL INC

CAL DIVE INTERNATIONAL INC
CAL MAINE FOODS INC
CALADRIUS BIOSCIENCES INC
CALAMOS ASSET MANAGEMENT A
CALAMP CORP

CALAVO GROWERS INC

CALERES INC

CALGON CARBON CORP
CALIFORNIA COASTAL COMM INC
CALIFORNIA FIRST NATL BANCOR
CALIFORNIA RESOURCES CORP
CALIFORNIA WATER SERVICE GRP
CALIX INC

CALLAWAY GOLF COMPANY
CALLIDUS SOFTWARE INC
CALLON PETROLEUM CO
CALPINE CORP

CALUMET SPECIALTY PRODUCTS
CAMBREX CORP

CAMCO FINL CORP WTS

CAMDEN NATIONAL CORP
CAMERON INTERNATIONAL CORP
CAMPBELL SOUP CO

CANADIAN SOLAR INC

CANCER GENETICS INC

CANO PETROLEUM INC

CANTEL MEDICAL CORP
CANTERBURY PARK HOLDING CORP
CAPE BANCORP INC

CAPELLA EDUCATION CO
CAPITAL BANK FINANCIAL CL A
CAPITAL CITY BANK GROUP INC
CAPITAL ONE FINANCIAL CORP
CAPITAL PRODUCT PARTNERS LP
CAPITAL PROPERTIES INC CL A
CAPITAL SENIOR LIVING CORP
CAPITAL SOUTHWEST CORP
CAPITOL FEDERAL FINANCIAL IN
CAPSTONE TURBINE CORP

Domestic Equity

Shares
1,900,503
13,747
1,148,026
155,519
110,230
1,513,822
18,198
84,981
791,633
27,919
230,218
61,184
237,505
111,079
19,300
14,000
67,894
293,265
108,231
41,994
108,277
206,150
54,593
153,408
114,336
46,800
2,474
1,291,756
143,414
190,709
40,300
108,576
782,713
1,015,894
148,779
172,326
68,770
31,868
814,372
524,945
202,904
9,205
121,150
81,738
2,968
16,309
51,438
37,466
59,929
1,650,542
460,019
1,485
95,659
13,500
265,201
1,430,911

Book Value
47,251,457
(4,026,391)
15,525,789
3,693,674
5,013,250
33,626,275
148,935
3,904,909
9,255,541
243,319
435,479
528,633
3,644,458
2,169,455
118,118
1,021,724
555,113
2,762,414
440,143
972,408
2,751,270
1,350,875
3,213,021
1,719,576
37,957
6,791,284
2,811,340
1,961,985
306,068
1,121,886
4,485,117
13,063,518
3,609,895
3,248,928
868,988
29,718,803
13,548,181
4,180,594
138,762
1,038,094
36,708
137,271
2,907,828
795,254
733,018
74,281,369
4,442,857
16,467
946,403
662,811
3,526,929
1,416,465

Market Value
55,665,735
687,070
27,483,752
5,799,302
5,192,953
47,745,943
40
6,874,109
15,563,502
242,617
306,190
420,948
1,453,531
7,613,360
86,851
1,397,946
2,053
5,649,661
78,530
1,326,387
3,764,297
2,835,000
4,875,314
2,215,827

33,380
7,802,205
3,277,012
1,451,295
360,282
1,691,607
6,512,172
18,275,927
3,787,909
7,571,988
271,643
1,233,281
42,648,661
25,013,641
5,803,059
108,248
4,386,886
31,968
154,285
2,760,677
1,089,131
915,119
145,198,157
3,592,750
19,300
2,343,646
674,055
3,193,015

587,675
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Domestic Equity

Security Name Shares
CARA THERAPEUTICS INC 141,778
CARBO CERAMICS INC 123,239
CARBONITE INC 136,249
CARDICA INC 83,437
CARDINAL FINANCIAL CORP 80,788
CARDINAL HEALTH INC 1,172,058
CARDIOVASCULAR SYSTEMS INC 21,988
CARDTRONICS INC 208,727
CARE.COM INC 497
CAREDX INC 173,208
CAREER EDUCATION CORP 530,596
CARLISLE COS INC 185,730
CARLYLE GROUP/THE 119,610
CARLYLE MULTI STRATEGY PARTNER 1,840,127
CARMAX INC 405,145
CARMIKE CINEMAS INC 55,915
CARNIVAL CORP 1,806,237
CARNIVAL PLC ADR 17,100
CARPENTER TECHNOLOGY 613,659
CARRIAGE SERVICES INC 211,777
CARRIZO OIL + GAS INC 142,934
CARROLS RESTAURANT GROUP INC 143,651
CARTER BANK + TRUST 298
CARTER S INC 242,294
CARTESIAN INC 52,893
CARTICA CAPITAL PARTNERS, LP 286,324,526
CARVER BANCORP INC 1,055
CAS MEDICAL SYSTEMS INC 10,293
CASCADE BANCORP 130,048
CASCADE MICROTECH INC 42,857
CASELLA WASTE SYSTEMS INC A 239,934
CASEY S GENERAL STORES INC 107,081
CASH AMERICA INTL INC 114,892
CASI PHARMACEUTICALS INC 135,120
CASS INFORMATION SYSTEMS INC 15,421
CASTLIGHT HEALTH INC B 41,966
CATALENT INC 246,445
CATALYST PAPER CORP 32,880
CATALYST PHARMACEUTICALS INC 40,909
CATAMARAN CORP 9,651
CATERPILLAR INC 1,782,728
CATHAY GENERAL BANCORP 184,983
CATO CORP CLASS A 129,153
CAVCO INDUSTRIES INC 18,605
CAVIUM INC 164,751
CB FINANCIAL SERVICES INC 884
CBIZ INC 199,014
CBOE HOLDINGS INC 237,140
CBRE GROUP INC A 861,104
CBS CORP CLASS B NON VOTING 1,713,056
CCA INDUSTRIES INC 24,702
CDI CORP 78,201
CDK GLOBAL INC 387,957
CDW CORP/DE 368,208
CEB INC 82,403
CECO ENVIRONMENTAL CORP 98,111

Book Value
1,295,818
6,491,405
1,513,724

565,396
579,464
45,760,853
356,174
3,828,864
8,457
1,181,276
5,219,886
4,956,536
3,990,397
8,041,965
854,278
51,395,158
890,925
25,089,101
3,965,413
5,893,102
875,359
2,462
17,699,815
1,155,008
281,415,820
38,491
27,203
715,385
313,526
1,148,280
3,395,020
2,162,651
1,210,072
412,941
558,529
7,474,510
32,880
63,570
230,308
88,629,842
2,755,989
2,919,435
534,369
5,969,502
17,468
1,300,636
7,465,761
15,469,339
53,981,357
204,293
1,284,702
3,614,047
13,232,738
4,292,862
1,610,987

Market Value
1,722,600
5,130,438
1,609,105

41,635
1,760,381
98,042,690
581,583
7,733,327
2,945
1,125,850
1,750,965
18,595,270
3,367,024
2,040,219
26,824,653
1,483,989
89,210,061
876,888
23,736,312
5,057,246
7,038,072
1,493,966
3,761
25,755,838
178,777
408,889,462
5,824
13,176
673,646
652,491
1,346,029
10,251,920
3,009,018
241,864
866,994
341,601
7,228,222
100,293
168,953
589,473
151,211,024
6,002,700
5,005,970
1,403,578
11,336,511
17,589
1,918,491
13,569,128
31,860,845
95,074,617
77,812
1,016,610
20,941,909
12,622,170
7,174,020
1,111,600
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Security Name

CEDAR FAIR LP

CELADON GROUP INC

CELANESE CORP SERIES A
CELATOR PHARMACEUTICALS INC
CELGENE CORP

CELGENE CORP RTS W/I
CELLADON CORP

CELLDEX THERAPEUTICS INC
CELLULAR BIOMEDICINE GROUP |
CELSION CORP

CEMEX SAB SPONS ADR PART CER
CEMIG SA SPONS ADR

CEMPRA INC

CENGAGE LEARNING HOLDINGS I
CENTENE CORP

CENTERPOINT ENERGY INC
CENTERSTATE BANKS INC
CENTRAIS ELETRICAS BR SP ADR
CENTRAL EUROPEAN MEDIA ENT A
CENTRAL EUROPEAN MEDIA ENT A
CENTRAL FEDERAL CORP
CENTRAL GARDEN + PET CO
CENTRAL GARDEN AND PET CO A
CENTRAL PACIFIC FINANCIAL CO
CENTRAL VALLEY COMM BANCORP
CENTRUE FINANCIAL CORP
CENTRUS ENERGY CORP CLASS A
CENTURY ALUMINUM COMPANY
CENTURY BANCORP INC CL A
CENTURY CASINOS INC
CENTURYLINK INC

CENVEO INC

CEPHEID INC

CERES INC

CERNER CORP

CERUS CORP

CESCA THERAPEUTICS INC

CEVA INC

CF INDUSTRIES HOLDINGS INC
CHANNELADVISOR CORP
CHARLES + COLVARD LTD
CHARLES RIVER LABORATORIES
CHART INDUSTRIES INC

CHARTER COMMUNICATION A
CHARTER COMMUNICATIONS INC DEL
CHARTER FINANCIAL CORP

CHASE CORP

CHATHAM EUREKA FUND L P

CHC GROUP LTD

CHECK POINT SOFTWARE TECH
CHECKPOINT SYSTEMS INC
CHEESECAKE FACTORY INC/THE
CHEETAH MOBILE INC ADR
CHEGG INC

CHELSEA THERAPEUTICS INTERNATI
CHEMED CORP

Domestic Equity

Shares
155,098
114,938
640,804

87,000
2,328,972
22,585
148,464
218,786
10,000
66,435
241,748
2,593,346
68,600
93,308
305,828
1,517,272
39,499
33,006
133,918
161,448
1,445
35,588
177,487
193,607
9,700
749
25,321
187,939
23,608
61,662
1,801,518
436,092
163,200
724
846,427
148,344
49,165
97,030
931,481
51,935
36,099
128,703
99,195
271,567
15
9,799
19,647
208,587,939
7,800
430,218
235,984
116,840
61,188
9,949
127,000
92,599

Book Value
3,955,723
1,825,765

25,549,895
252,823
77,759,163
119,700
1,422,282
1,731,351
376,600
477,494
2,492,759
14,918,418
2,405,108
2,958,086
7,033,794
26,740,045
498,123
360,413
2,451,455
32,349
271,515
1,356,380
3,013,295
75,577
258,950
210,517
2,203,996
669,669
435,841
61,302,525
1,500,316
3,778,653
17,891
21,402,637
974,622
797,483
1,142,666
26,677,068
735,340
267,632
5,877,065
5,027,429
30,051,466
104,943
288,082
204,094,766
10,218
17,469,822
2,771,998
3,426,783
1,082,616
124,367

5,292,117

Market Value

8,451,294
2,376,910
46,061,017
194,879
269,543,561
47,203
187,064
5,517,771
375,100
156,121
2,214,412
9,880,648
2,357,096
2,635,941
24,588,566
28,873,690
533,629
62,051
291,941
1,893
375,809
2,025,126
4,598,171
114,747
11,239
104,576
1,960,202
959,889
388,470
52,928,613
924,516
9,979,665
1,411
58,454,268
769,907
41,790
1,885,284
59,875,624
620,629
54,510
9,052,981
3,546,