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Security Index (cont'd)

Structured Credit

Region Last Update  Added Removed Investment Theme Industry
LS. 10/26/2015  5/1/2014 CMBS: Extension Protected Duper Tranches Commercial MBS HN/A
L5 9/28/2015  5/1/2014 GSE Mortgage Credit Risk Transfer Deals Collateral CMO HNSA
L5 10/1/2015  5/1/2014 Collateralized Loan Obligations (CLOs): Senior Classes Other ABS HW/ A
L5, 3/24/2015 61,2014 Ford Credit Auto Owner Trust Series 2014-REV1 Other ABS H#MSA
.5 92473015 8/28/2014 Applebees/IHOP Funding LLC Series 2014-1 Class A2 i Other ABS A

Municipal Credit

Region Last Update Removed Identifier Security Description
LLA. /312015 5/1/2014 O4TEOMTXT ATLAMTA GA ARPT REVEMLE Airport ATL ARPT REV-C-AMT N
LA, 10/31/2015  5/1/2014 13063BP63 CALIFORMIA ST General Obligation CALIFORMIAST N
L5 10/31/2015  7/30/2015 S84612BR3 MICHIGAN 5T General Obligation MICHIGAN 5T-A N
LA, 12/1/3014 16/31/3015 64972GEX1 NEW YORE CITY NY MUNIWTR FINA Water WY CITY '"WTR FIN-DD N
L5 10/31/2015  5/1/2014 B49T1IWEMS NEW YORK CITY NY TRANSITIOMAL General MNYC TRANS FIN AUTH-D1 N
L5, 10/31/2015  5/1/2014 JO4BTIZEL PEARLAND TX INDEP SCH DIST School District PEARLAMD ISD-REF N
L5, 10/31/2015  5/1/2014 BAEIBILIF4 TEXAS 5T TRANSPRTN COMMISSION Transportation TX TRAMSPFTRN-A-REF N
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