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Return of Private Foundation
or Section 4947(a)(1) Trust Treated as Private Foundation

> Do not enter social security numbers on this form as it may be made public.
Information about Form 990-PF and its separate instructions is at www.irs.gov/form990pf.
For calendar year 2015 or tax year beginning 10/1/2015 , and ending

Name of foundation

LOCKHART J M ALLY HERC

I OMB No 1545-0052

Form 990'PF

Department of the Treasury
Internal Revenue Service »

Open to Public Inspection
9/30/2016

A Employer identification number

Number and street (or P O box number if mail i1s not delivered to street address) Room/suite 25-6018593
BNY Mellon, NA. - P O Box 185 B Telephone number (see instructions)
City or town State ZIP code

¢ Pittsburgh PA 15230-0185 (412) 236-7417

Foreign country name Foreign province/state/county Foreign postal code | ¢ If exemption application 1s pending, check here » D

ATan ARG

'(,3 4 G Check all that apply. [] Initial return [ inhal return of a former public chanty [P 1. Foreign orgamizations, check here »

% ’“5 L] Final return El Amended return 2. Foreign organizations meeting the 85% test,

U‘:fg D Address change D Name change check here and attach computation »
© H Check type of organization: [ ] Section 501(c)(3) exempt private foundation E If pnvate foundation status was terminated under»
@@; Section 4947(a)(1) nonexempt chantable trust E] Other taxable private foundation section S07(EX1XA). check here
@@ | Farmarketvalue ofallassetsat | J Accountingmethod [X] Cash [ Accrual |¢ e foundation is in a 60-month termination
) end of year (from Part I, col. (c), [] other(specify) under section 507(b)(1)(B), check here »[]
% line 16) » $ 77,641,785| (Part |, column (d) must be on cash basis )
= Part 'l Analysis of Revenue and Expenses (The total of {d) Disbursements
0 amouxts n columns (b), (c), and (3) may not necessarly (a;x';:::z:i:: e Nﬁ: ;2:?:”"‘9"1 © A:“:) f::d net for ﬁha:;::'e

equal the amounts in column (a) (see instructions) ) books ' (cas‘:, ;’;s,s M)
1 Contnbutions, gifts, grants, efc, received (attach schedule) .
o~ 2 Check P[X] ifthe foundation is not required to attach Sch B
= 3 Interest on savings and temporary cash investments
o~ 4 Dividends and interest from securities
o 5a Gross rents
< b Net rental Income or (loss)
Z ¢| 6a Netgain or (loss) from sale of assets not on line 10
& E b Gross sales price for all assets on line 6a 30,188,028} -
) @1 7  Captal gain net income (from Part IV, line 2) §
i3 | 8 Netshort-term capital gain
z 9  Income modifications .
Z’;é 10a Gross sales less retums and allowances
é\j b Less Cost of goods sold
Ty ¢ Gross profit or (loss) (attach schedule)
11 Other income (attach schedule)
12 Total. Add lines 1 through 11 3,703,923 e ;|
P o |13  Compensation of officers, directors, trustees, etc 229,945 137,967 91,978
g;,, 2114  Other employee salanes and wages = e~ i /iy
%§ £115  Pension plans, employee benefits .V A
a i 2| 16a Legal fees (attach schedule) 2
g__ w b Accounting fees (attach schedule)co .D [C 9 7L N O
3 2| ¢ Otherprofessional fees (attach schedule) L)
S117  Interest . =
f o T ,\
S B|18 Taxes (attach schedule) (see instiuctionS) G o N, [ 1 91,353 14,123 N

=z £(19 Depreciation (attach schedule) and depletion g

= _g 20 Occupancy

¥~  «|21 Travel, conferences, and meetlngs

A 3 'g 22  Printing and publications
,G,~ ® |23 Other expenses (attach schedule) . . 6,664 6,664
NN g’ 24  Total operating and administrative expenses.
s Add lines 13 through 23 327,962 91,978
@|25 Contnbutions, gifts, grants paid 3,798,290 3,798,290
8‘ 26  Total expenses and disbursements. Add lines 24 and 25 4,126,252 3,890,268
27  Subtract line 26 from line 12 ¥ 2 >
a Excess of revenue over expenses and disbursements
n b Netinvestment income (if negative, enter -0-)
N = ¢ Adjusted net income (if negative, enter -0-)

1 HTA
er TN

For Paperwork Reduction Act Notice, see instructions.




Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 2
Aftached schedules and amounts in the descnption column Beginning of year End of year
Part Il Balance Sheets should be for end-of-year amounts only (See llr:strucuons ) (2) Bool? Valt):e (b) Book Value ):c) Farr Market Value
1 Cash—non-interest-bearing -
2  Savings and temporary cash investments 871,035 556,365 556,365
3 Accountsreceivable » / ] it 1. K
Less allowance for doubtful accounts »
4 Pledgesrecewvable »
Less allowance for doubtful accounts »
5 Grants receivable
6 Receivables due from officers, dlrectors trustees and other
disqualified persons (attach schedule) (see instructions)
7  Othernotes and loans receivable (attach schedule) ~ »_ SR ;
Less" allowance for doubtful accounts |
.3 8 Inventories for sale or use .
A 9 Prepaid expenses and deferred charges
<« | 10a Investments—U S and state government obligations (attach schedule)
b Investments—comorate stock (attach schedule)
¢ Investments—corporate bonds (attach schedule)
11 Investments—and, buldings, and equipment basis » N N
Less accumulated depreciation (attach schedule) » __
12 Investments—mortgage loans
13  Investments—other (attach schedule) 67,865,764 67 649,412 77,085,420
14 Land, buildings, and equipment basis B 1 IR
Less accumulated depreciation (attach schedule) >
16  Other agsets (descnbe » )
16 Total assets (to be completed by all filers—see the
instructions Also, see page 1, item |) 68,736,799 68,205,777
17  Accounts payable and accrued expenses V
«| 18  Grants payable
2119  Deferred revenue . .
E_g 20 Loans from officers, directors, trustees, and other dlsquallf ied persons
BJ)21 Mortgages and other notes payable (attach schedule)
—'|22  Other liabilttes (describe » )
23  Total liabilities (add lines 17 through 22) . 0 0
@ Foundations that follow SFAS 117, checkhere . . .» []
e and complete lines 24 through 26 and lines 30 and 31.
S124  Unrestricted
@|25 Temporarnly restricted
g 26 Permanently restricted
s Foundations that do not follow SFAS 117 check here > .
l: and complete lines 27 through 31.
O |27 Capital stock, trust principal, or current funds 68,736,799 68,205,777
% 28 Paid-in or capital surplus, or land, bidg., and equipment fund
#129 Retaned eamings, accumulated income, endowment, or other funds
f‘_ 30 Total net assets or fund balances (see instructions) 68,736,799 68,205,777
% 31 Total liabilities and net assets/fund balances (see
68,736,799 68,205,777

instructions) .
MAnalyms of Chanis in Net Assets or Fund Balances

1 Total net assets or fund balances at beginning of year—Part I, column (a), ine 30 (must agree with

end-of-year figure reported on prior year's return)

O b wWN

Enter amount from Part |, line 27a .
Other increases not included in line 2 (|tem|ze) >
Add lines 1, 2, and 3

Total net assets or fund balances at end of year (line 4 minus line 5)—Part Il, column (b), ine 30

68,736,799

-419,196

68,317,603

111,826

DI [P |RIN =

68,205,777

Form 990-PF (2015)



Form 890-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 3
X1 Capital Gains and Losses for Tax on Investment Income
(a) List and descnbe the kind(s) of property sold (e g , real estate, (blgi%?c%qausl;ed (c) Date acquired (d) Date sold
2-story bnck warehouse, or common stock, 200 shs MLC Co ) D—Donation (mo , day, yr) (mo , day, yr)
1a__ See Attached Statement
b
[
d
e
— Do s g St rerime. Dot
a
b
[
d
e

Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69

(D FMV as of 12/31/69

(1)) Adjusted basis
as of 12/31/69

(k) Excess of col (1)
over col (), if any

(I) Gains (Col (h) gain minus
col (k), but not less than -0-) or
Losses (from col (h))

oQlo|or|w

2 Capital gain net iIncome or (net capital loss) {

If gain, also enter in Part [, ine 7 }

If (loss), enter -0- in Part |, line 7 2 2,130,984
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):
If gain, also enter in Part I, line 8, column (c) (see Iinstructions) If (loss), enter -0- in }
Part |, line 8 3 0
Qualification Under Sectlon 4940(e) for Reduced Tax on Net Investment Income

(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income.)
If section 4940(d)(2) applies, leave this part blank.
Was the foundation lable for the section 4942 tax on the distnbutable amount of any year in the base period? D Yes No

if "Yes,"” the foundation does not qualify under section 4940(e) Do not complete this part.

1 Enter the appropriate amount in each column for each year, see the instructions before making any entries.

(a)
Base penod years
Calendar year (or tax year beginning in)

(b)
Adjusted qualifying distnbutions

(c)

Net value of nonchantable-use assets

(d)
Distnbution ratio
{col (b) divided by col (c))

2014 4,038,843 79,386,802 0 050875

2013 3,762,078 79,313,076 0047433

2012 3,986,418 74,030,255 0053848

2011 3,270,942 70,481,884 0.046408

2010 3,671,993 73,586,999 0 049900

2 Total of line 1, column (d) 2 0 248464
3  Average distribution ratio for the 5-year base perlod—dlwde the total on I|ne 2 by 5 or by the

number of years the foundation has been In existence if less than 5 years 3 0.049693

4  Enter the net value of noncharitable-use assets for 2015 from Part X, line 5 4 74,929,191

5  Multiply line 4 by line 3 5 3,723,456

6 Enter 1% of net investment income (1% of Part I, line 27b) 6 35,452

7 Addlines 5and6 7 3,758,908

8  Enter qualfying distnbutions from Part XIl, line 4 8 3,890,268

If line 8 1s equal to or greater than line 7, check the box in Part VI Ilne 1b and complete that pan using a 1% tax rate. See the

Part VI instructions.

Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593
Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948—see mstructlons)

b Domestic foundations that meet the section 4940(e) requirements in Part V, check
here » [X] and enter 1% of Part |, line 27b .
c All other domestic foundations enter 2% of line 27b. Exempt forelgn organlzatlons enter 4% of
Part I, hne 12, col (b)
2  Taxunder section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-)
3 Addlines 1and 2 ..
4  Subttle A (income) tax (domestic section 4947(a)(1) tmsts and taxable foundatlons only Others enter -0-)
5 Tax based on investment income. Subtract line 4 from line 3. If zero or less, enter -0-
6 Credits/Payments
a 2015 estimated tax payments and 2014 overpayment credited to 2015 6a 87,798
b Exempt foreign organizations—tax withheld at source . . 6b
¢ Tax paid with application for extension of time to file (Form 8868) 6c
d Backup withholding erroneously withheld .. . 6d i |
7  Total credits and payments. Add lines 6a through 6d 7 87,798
8 Enter any penalty for underpayment of estimated tax Check here [X] |f Form 2220 is at'tached 8
9 Tax due. If the total of ines 5 and 8 1s more than line 7, enter amount owed . . > 9 0
10  Overpayment. f line 7 1s more than the total of lines 5 and 8, enter the amount overpaid . » 110 52,346
11 Enter the amount of line 10 to be Credited to 2016 estimated tax » 35,452| Refunded » | 11 16,894
Statements Regarding Activities
1a Dunng the tax year, did the foundation attempt to influence any national, state, or local legislation or did it
participate or intervene in any political campaign?
b Did it spend more than $100 during the year (either directly or |nd|rect|y) for pohtlcal purposes (see
Instructions for the definition)? .
If the answer is "Yes"to 1a or 1b, attach a deta/led descnptlon of the act/wtles and copies of any matenals
published or distnbuted by the foundation in connection with the activities.
¢ D the foundation file Form 1120-POL for this year?
d Enter the amount (if any) of tax on political expenditures (section 4955) |mposed dunng the year
(1) On the foundation. » $ (2) On foundation managers P$
e Enter the reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed
on foundation managers P $
2  Has the foundation engaged in any activities that have not previously been reported to the IRS?
If “Yes," attach a detailed descnption of the activities
3 Has the foundation made any changes, not previously reported to the IRS, in its govemning instrument, articles
of incorporation, or bylaws, or other similar instruments? If "Yes," attach a conformed copy of the changes
4a Did the foundation have unrelated business gross income of $1,000 or more during the year?
b If"Yes," has it filed a tax return on Form 990-T for this year? -
5 Was there a liquidation, termination, dissolution, or substantial contraction durlng the year’>
If "Yes," attach the statement required by General Instruction T.
6  Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either
® By language n the governing instrument, or
¢ By state legislation that effectively amends the governing instrument so that no mandatory directions that
conflict with the state law remain in the governing instrument?
7 D the foundation have at least $5,000 in assets at any tme during the year? If "Yes,” complete Part II oo/ (c) and PaﬂXV
8a Enter the states to which the foundation reports or with which 1t is registered (see instructions) >
PA
b If the answer 1s "Yes" to line 7, has the foundation furnished a copy of Form 990-PF to the Attorney General
(or designate) of each state as required by General Instruction G? If "No," attach explanation
9 Is the foundation claiming status as a private operating foundation within the meaning of section 4942(])(3)
or 4942(1)(5) for calendar year 2015 or the taxable year beginning in 2015 (see instructions for Part XIV)? If
"Yes," complete Part XIV . 9
10 D any persons become substantial contnbutors dunng the tax year’? If "Yes attach a schedule I:st/ng the/r
names and addresses 10

Page 4

Exempt operating foundations described in section 4940(d)(2), check here  » [_] and enter "N/A" on line 1.
Date of ruling or determination letter {attach copy of letter if necessary—see instructions)

Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 5

mmtements Regarding Activities (continued)

At any time during the year, did the foundation, directly or indirectly, own a controlled entity within the

meaning of section 512(b)(13)? If "Yes," attach schedule (see instructions) R 11 X
12  Did the foundation make a distribution to a donor advised fund over which the foundation or a dlsquallf ied

person had advisory privileges? If "Yes," attach statement (see instructions) . .. 12 X
13  Did the foundation comply with the public inspection requirements for its annual returns and exemption application? 131 X

Website address B N A
14  The books are in care of » BNYMELLONNA Telephone no » (412)236-7417 .

Located at » P Q. BOX 185, PITTSBURGH, PA ZIP+4 » 15230-0185

15  Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041—Check here
and enter the amount of tax-exempt interest received or accrued during the year ... P |15 I

16 At any time during calendar year 2015, did the foundation have an interest in or a signature or other authority
over a bank, securities, or other financial account in a foreign country?
See the instructions for exceptions and filing requirements for FiInNCEN Form 114 If
"Yes," enter the name of the foreign country »

Part VII-B Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item is checked in the "Yes" column, unless an exception applies.
1a Durning the year did the foundation (either directly or indirectly)

(1) Engage In the sale or exchange, or leasing of property with a disqualified person? . . E] Yes No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a

disqualified person? . . . . [es No
{3) Furnish goods, services, or facﬂmes to (or accept them from) a dlsquahﬂed person'? . D Yes No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? . . Yes |:] No
(5) Transfer any income or assets to a disqualified person (or make any of either available for

the benefit or use of a disqualified person)? . . . . |:| Yes No

(6) Agree to pay money or property to a government official? (Exception. Check "No" if the
foundation agreed to make a grant to or to employ the official for a penod after
termination of government service, if terminating within 90 days ) . ; . [ Yes No
b If any answer s "Yes" to 1a(1)—~(6), did any of the acts fail to qualify under the exceptions described in
Regulations section 53 4941(d)-3 or in a current notice regarding disaster assistance (see instructions)?
Organizations relying on a current notice regarding disaster assistance checkhere . . . . . . . . »
¢ D the foundation engage In a prior year in any of the acts described in 1a, other than excepted acts, that
were not corrected before the first day of the tax year beginning in 2015?
2 Taxes on faillure to distribute income (section 4942) (does not apply for years the foundatlon was a prlvate
operating foundation defined in section 4942(j)(3) or 4942(j)(5))
a Atthe end of tax year 2015, did the foundation have any undistnbuted income (lines 6d and
6e, Part XIil) for tax year(s) beginning before 2015? . - .. e [:] Yes No
f"Yes,"listthe years » 20 , 20 , 20 , 20
b Are there any years listed in 2a for which the foundation is not applying the provisions of section 4942(a)(2)
(relating to incorrect valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) to
all years listed, answer "No" and attach statement—see instructions.) . R
¢ If the provisions of section 4942(a)(2) are being applied to any of the years listed in 23 I|st the years here
> 20 20,20 . 20
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise
at any time during the year? . . e . e DYes -No
b If"Yes," did it have excess business holdings in 2015 as a result of (1) any purchase by the foundation or
disqualified persons after May 26, 1969, (2) the lapse of the 5-year penod (or longer period approved by the
Commissioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest; or (3) the lapse
of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C, Form 4720, to determine if the
foundation had excess business holdings in 2015 ) R - e
Did the foundation invest during the year any amount in a manner that would jeopardize its chantable purposes?

Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its
chantable purpose that had not been removed from jeopardy before the first day of the tax year beginning in 2015?

ob

4| | X

Form 990-PF (2015)




Form 990-PF (2015) LOCKHART J M ALLY HERC

25-6018593

Page 6

Part VII-B Statements Regarding Activities for Which Form 4720 May Be Required (continued)

5a Dunng the year did the foundation pay or incur any amount to:

(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))?
{2) Influence the outcome of any specific public election (see section 4955); or to carry on,

directly or indirectly, any voter registration dnve?
(3) Provide a grant to an individual for travel, study, or other S|m||ar purposes’?

(4) Provide a grant to an organization other than a charitable, etc , organlzatlon descnbed in

section 4945(d)(4)(A)? (see Instructions) .

(5) Provide for any purpose other than religious, chantable, scientific, literary, or educational

purposes, or for the prevention of cruelty to ch

b
Regulations section 53 4945 or in a current notice regarding disaster assistance (see instructions)? . .
Organizations relying on a current notice regarding disaster assistance check here > D
¢ If the answer is "Yes" to question 5a(4), does the foundation claim exemption from the tax
because it maintained expenditure responsibility for the grant? N/A JYes [JNo
If "Yes," attach the statement required by Regulations section 53 4945-5(d).
6a Did the foundation, during the year, receive any funds, dlrectly or |nd|rect|y, to pay premiums
on a personal benefit contract? e L. O Yes [X]No
b Did the foundation, during the year, pay premiums, directly or lndlrectly ona personal benefit contract?

If "Yes" to 6b, file Form 8870.

lldren or animals?

7a At any time dunng the tax year, was the foundation a party to a prohibited tax shelter transaction?

DYes N

DYes N
E]Yes N

[JYes [XIN

[:] Yes No

If any answer is "Yes" to 5a(1)~(5), did any of the transactions fail to qualify under the exceptions described in

[:] Yes No

o

[]
o

o]

b If"Yes," did the foundation receive any proceeds or have any net income attributable to the transaction?
Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
and Contractors
1 List all officers, directors, trustees, foundation managers and their compensation (see instructions).

(b) Title, and average

{c) Compensation

(d) Contributions to

(e) Expense account,

(o Name and ares ancusperesk | Wincipaid | enelorespenctivire | “omeraovances
BNY Mellon, NA. ____ ... TRUSTEE
P O Box 185 Pittsburgh, PA 15230-0185 SEE ATTACHED 368,945|NONE NONE
BNY Mellon, NA_____ .. FEE
P O Box 185 Pittsburgh, PA 15230-0185 REIMBURSEMENT -139,000|N/A N/A

2 Compensation of five highest-paid employees (other than those included on line 1—see instructions). If none, enter
"NONE."
{d) Contnbutions to
(b) Title, and average
employee benefit | (e) Expense account,
{a) Name and address of each employee pard more than $50,000 d:\:::;resdpizr v;:z:;n (c) Compensation plans and deferred other allowances
P compensation

NONE e
Total number of other employees paid over $50,000 . - » [NONE

Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 7
- m—lnformation About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
and Contractors (continued)
3 Five highest-paid independent contractors for professional services (see instructions). If none, enter "NONE."

(a) Name and address of each person paid more than $50,000 {b) Type of service (c) Compensation
NONE
Total number of others receiving over $50,000 for professional services .. . . .. . > |NONE
Part IX-A Summary of Direct Charitable Activities
List the foundation's four largest direct chantable activities duning the tax year Include relevant statistical information such as the number of E
xpenses
organizations and other beneficiaries served, conferences convened, research papers produced, etc
1 NONE e
2,
S
.
Part IX-B Summary of Program-Related Investments (see instructions)
Describe the two largest program-related investments made by the foundation dunng the tax year on lines 1 and 2 Amount
1 NONE e
2,
All other program-related investments See instructions
3 NONE e
Total. Add lines 1 through3 . . . o e .. . .. .» [INONE

Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 8

mMinimum Investment Return (All domestic foundations must complete this part. Foreign foundations,
see instructions.)

1 Fair market value of assets not used (or held for use) directly in carrying out charitable, etc ,
purposes
a Average monthly fair market value of securnities 75,203,139
b Average of monthly cash balances 867,106
¢ Fair market value of all other assets (see instructions)
d Total (add lines 1a, b, and c) . . 76,070,245
e Reduction claimed for blockage or other factors reported on I|nes 1a and
1c (attach detailed explanation) . . - . . L1 ﬂ
2  Acquisition indebtedness applicable to Iine 1 assets
3  Subtract ine 2 from line 1d 76,070,245
4 Cash deemed held for chantable activities Enter 1% % of Ime 3 (for greater amount see
instructions) . . . 4 1,141,054
5 Net value of noncharitable-use assets Subtract Ilne 4 from I|ne 3 Enter here and on Part V, I|ne 4 5 74,929,191
Mlmmum investment return. Enter 5% of line 5 . 6 3,746,460
Distributable Amount (see instructions) (Section 4842(;)(3) and (1)(5) prlvate operating
foundations and certain foreign organizations check here  » [ ] and do not complete this part)
1 Minimum investment return from Part X, ine 6 . . .. . e 1 3,746,460
2a Tax on investment income for 2015 from Part V1, line 5 . - 2a 35,452
b Income tax for 2015 (This does not include the tax from Part Vi ) . 2b
¢ Add lines 2a and 2b . 2c 35,452
3 Distributable amount before ad]ustments Subtract line 2c from line 1 L 3 3,711,008
4 Recoveries of amounts treated as qualifying distnbutions . .. . .. 4
5 Addlnes3and4 . 5 3,711,008
6  Deduction from distributable amount (see |nstruct|ons) . 6
7 Distributable amount as adjusted. Subtract line 6 from line 5. Enter here and on Part X,
line 1 . .. . . . .. L. . L. . . 7 3,711,008

X:ls® Ul Qualifying Distributions (see instructions)

1  Amounts paid (including administrative expenses) to accomplish charitable, etc , purposes &
a Expenses, contributions, gifts, etc —total from Part I, column (d), ine 26 . . 1a 3,890,268
b Program-related investmenis—total from Part IX-B . - . . 1b [NONE
2  Amounts paid to acquire assets used (or held for use) directly in carrying out charltable etc
purposes

3  Amounts set aside for speC|f' ic chantable prolects that satlsfy the:
a Suitability test (prior IRS approval required)
b Cash distribution test (attach the required schedule)

4  Qualifying distributions. Add lines 1a through 3b Enter here and on Part V, I|ne 8 and Part XIII Irne 4 3,890,268
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment income.

Enter 1% of Part |, line 27b (see instructions) . . e . - . . 5 35,452
6 Adjusted qualifying distributions. Subfract line 5 from ||ne 4 . . 6 3,854,816

Note. The amount on line 6 will be used in Part V, column (b), in subsequent years when calculatmg whether the foundation
qualifies for the section 4940(e) reduction of tax in those years

Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC

X undistributed Income (see instructions

1

2

T o

bl = T £ T - ]

10

oQo0on

25-6018593 Page 9

Distnbutable amount for 2015 from Part XI,
line 7 .

Undistnbuted income, If any, as of the end of 2015
Enter amount for 2014 only ..
Total for prior years: 20 , 20 , 20

(b) (d)
Years prior to0 2014 2015

Gk By LB 3,711,008

Excess distnibutions carryover, if any, to 2015.

From 2010 . . 86,587
From 2011 .

From 2012 . . e 334,801
From 2013 ..

From 2014 . . . . 163,157

Total of lines 3a through e .
Qualifying distributions for 2015 from Part XIl,
ned:. » $ 3,890,268

Applied to 2014, but not more than line 2a
Applied to undistributed income of prior years
(Election required—see instructions) .
Treated as distributions out of corpus (Election
required—see instructions) . .
Applied to 2015 distributable amount
Remaining amount distributed out of corpus
Excess distributions carryover applied to 2015
(If an amount appears in column (d), the same
amount must be shown in column (a).)

Enter the net total of each column as
indicated below:

Corpus. Add lines 3f, 4c, and 4e. Subtract line 5
Prior years' undistributed income Subtract
line 4b from line 2b

Enter the amount of prior years' undlstrlbuted
income for which a notice of deficiency has
been issued, or on which the section 4942(a)
tax has been previously assessed

Subtract line 6¢ from line 6b. Taxable
amount—see instructions

Undistnbuted income for 2014. Subtract line
4a from hne 2a. Taxable amount—see
instructions .
Undistributed income for 2015 Subtract Imes
4d and 5 from ine 1 This amount must be
distributed in 2016

Amounts treated as distributions out of corpus
to satisfy requirements imposed by section
170(b)(1)(F) or 4942(g)(3) (Election may be
required—see instructions) .

Excess distributions carryover from 201 0 not
applied on line 5 or line 7 (see instructions)
Excess distributions carryover to 2016.
Subtract lines 7 and 8 from line 6a

Analysis of line 9:
Excess from 2011 .

Excess from 2012 . . . . 334,801

Excess from 2013

Excess from 2014 .. 163,157].

Excess from 2015 . . . . 179.260]1F

Form 9§O-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 10

EZXXEQ_ Private Operating Foundations (see instructions and Part VII-A, question 9)_ N/A
1a If the foundation has received a ruling or determination letter that it 1s a private operating
foundation, and the ruling is effective for 2015, enter the date of the ruling N €
b Check box to indicate whether the foundation 1s a pnivate operating foundation descnbed in section [] 49420)3)or [ ] 4942()5)
2a Enter the lesser of the adjusted net Tax year Pror 3 years (¢) Total
investment retun from Part X for (@) 2015 (b) 2014 (© 2013 (@) 2012
each year listed . . 0
b 85% ofline 2a . . . 0
¢ Qualifying distributions from Part XII,
line 4 for each year isted . . . 0
d Amounts included in line 2¢ not used directly
for active conduct of exempt activities . 0

e Qualfying distnbutions made directly
for active conduct of exempt activities
Subtract line 2d from line 2¢ . . 0

3 Complete 3a, b, or ¢ for the
alternative test relied upon:

a ‘“Assets" alternative test—enter:

(1) Value of all assets A 0
(2) Value of assets qualifying under
section 4942())(3)(B)(1) . 0

b "Endowment" altemative test—enter 2/3
of minimum investment return shown in
Part X, ine 6 for each year listed . 0

¢ "Support" alternative test—enter
(1) Total support other than gross

investment income (interest,
dividends, rents, payments on
securities loans (section
512(a)(5)), or royalties) . . 0
{2) Support from general public
and 5 or more exempt
organizations as provided in
section 4942()3)(B)(m) . 0

(3) Largest amount of support from
an exempt organization

o

4) Gross investment income . 0
wSupplementary Information (Complete this part only if the foundation had $5,000 or more in assets at
any time during the year—see instructions.)
1 Information Regarding Foundation Managers:
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation
before the close of any tax year (but only if they have contnbuted more than $5,000). (See section 507(d)(2).)
NONE
b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest.
NONE
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:

Check here » [Zl if the foundation only makes contributions to preselected charitable organizations and does not accept
unsolicited requests for funds. If the foundation makes gifts, grants, etc (see instructions) to individuals or organizations
under other conditions, complete items 2a, b, ¢, and d

a The name, address, and telephone number or e-mail address of the person to whom applications should be addressed.

NOT APPLICABLE
b The form in which applications should be submitted and information and materials they should include.

NOT APPLICABLE
¢ Any submission deadlines.
NOT APPLICABLE
d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other
factors-

NOT APPLICABLE

Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC

s PA'M  Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment

25-6018593 Page 11

. If recipient 1s an individual, Foundation
ReCIplent show any relationship to tu n f Purpose of grant or Amount
. any foundation manager status o contribution
Name and address (home or business) or substantial contnbutor | FESPENt
a Paid during the year
See Attached Statement
Total . . > 3a 3,798,290
b Approved for future payment
NONE
Total . »  3bjNONE

Form 990-PF (2015) =



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 page 12
i UPNIDN Analysis of iIncome-Producing Activities

Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 514 @
Related or exempt
(a) (b) (c) (d) :
Business code Amount Exclusion code Amount function iIncome

1 Program service revenue: (See nstructions )

0o Q0o

g Fees and contracts from government agencies
Membership dues and assessments

Interest on savings and temporary cash investments
Dividends and interest from securities

Net rental income or (loss) from real estate:

a Debt-financed property

b Not debt-financed property .

Net rental income or (loss) from personal property
Other investment income . .
Gain or (loss) from sales of assets other than inventory 18 2,130,984
Net income or (loss) from special events
Gross profit or (loss) from sales of inventory .
Other revenue a

b

c

d

ahbhwN

1,576,072
s

= 0 WO ~NO®

-t =

e
12 Subtotal. Add columns (b), (d), and (e) . ) i%ﬁf MR 0%
13 Total. Add line 12, columns (b), (d), and (e) .
(See worksheet in line 13 instructions to venfy calculations )
iR A"B:0 Relationship of Activities to the Accomplishment of Exempt Purposes

Line No. Explain below how each activity for which income 1s reported in column (e) of Part XVI-A contnbuted importantly to the
v accomplishment of the foundation's exempt purposes (other than by providing funds for such purposes) (See instructions )

NOT APPLICABLE

e 3,707,056 0
] 13 3,707,056

~Form 990-PF (2015)



Form 990-PF (2015) LOCKHART J M ALLY HERC 25-6018593 Page 13
- PNl Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

1 Did the organization directly or indirectly engage in any of the following with any other organization described
in section 501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to
political organizations?
a Transfers from the reporting foundation to a nonchantable exempt organization of'
(1) Cash 1a(1) X
(2) Other assets 1a(2) X
b Other transactions. 3 9
(1) Sales of assets to a nonchantable exempt organization 1b(1 X
(2) Purchases of assets from a nonchantable exempt organization 1b(2) X
(3) Rental of facilities, equipment, or other assets 1b(3) X
(4) Reimbursement arrangements 1b(4 X
(5) Loans or loan guarantees 1b(5) X
(6) Performance of services or membership or fundralsmg sohcﬂahons 1b{6) X
¢ Sharing of facilities, equipment, mailing lists, other assets, or paid employees . 1c X
d Ifthe answer to any of the above Is "Yes," complete the following schedule. Column (b) should always show the falr market
value of the goods, other assets, or services given by the reporting foundation. If the foundation received less than fair market
value in any transaction or shanng arrangement, show in column (d) the value of the goods, other assets, or services received.
{a) Line no | {b) Amount involved {c) Name of nonchantable exempt organization (d) Descnption of transfers, transactions, and sharing arrangements
NOT APPLICABLE
2a s the foundation directly or indirectly affilated with, or related to, one or more tax-exempt organizations
described in section 501(c) of the Code (other than section 501(c)(3)) or in section 5277 . . . . [ Yes No
b If"Yes," complete the following schedule
(a) Name of organization (b) Type of organization {c) Descnption of relationship
Under penalties of penury, | declare that | have examuned this retum, including accompanying schedules and statements, and to the best of my knowledge and belief, ¢ 1s true
SI gn correct, and complete Declaration of preparer (other than taxpayer) s based on all mformation of which preparer has any knowledge May the IRS discuss this retum
Here | P "% | 12512016 P vice PresiDENT Pkt oode g W
Signature of officer or trustee Date Title
Paid Pnnt/Type preparer's name Preparer's signature Date Check f PTIN
Preparer [onawnP. Hanion e 12/5/2016 | sefr-employed [P00965923
Fim's name _ » PRICEWATERHOUSECOOPERS LLP Fim's EIN > 13-4008324
Use Only [7 . addess » 600 GRANT STREET, PITTSBURGH, PA 15219 Phoneno __ (412) 355-6000

Form 990-PF (2015)



LOCKHART J M ALLY HERC

25-6018593 Page 1 of 1

Continuation of Part XV, Line 3a (990-PF) - Grants and Contributions Paid During the Year

Recipient(s) paid during the year

Name
ALLEGHENY GENERAL HOSPITAL

Street
ALLEGHENY CENTER SUITE 1100

City
PITTSBURGH

State
PA

Zip Code

15212

Foreign Country

Relationship
NONE

Foundation Status
PC

Purpose of grant/contribution
GENERAL OPERATING PURPOSES

Amount

3,798,290

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

—

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount

Name

Street

City

State

Zip Code

Foreign Country

Relationship

Foundation Status

Purpose of grant/contribution

Amount




Part VIl Line 1 (990-PF) - Compensation of Officers, Directors, Tr and Foundation Managers
229,945
Cheack X" Expense
Name f Businass Street City State Jp Code Earegn Country Account
BNY Mellon NA X P O Box 185 “|Patsburgh PA 15230-0185 INONE
1
BNY Melion NA X P O Box 185 |Pittsburgh PA 15230-0185 -139 000(N/A IN/A
2




Part |, Line § (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totale Gross Cost or Other Basis Expenses Net Gain
Amount Sales Depreaation and Adjustments or Loss
Long Term CG Dstnbutions| 1,571,555 Captial Gaina/Losses| 30,188,028 28,057,044 2,130,984
Short Term CG Distributions] [i] Other sales) 0] [1] 0
Ched "X if
Check "X Purchaser Expense of Sale
1o Include 1sa Acquisiion Date Date Gross Sales Cost or Valuation and Cost of Net Gam
L Descnption cusip# in Pan iV Purchaser Business Method Acguired Sold Pnce Other Basis Method [[ vements Dej ation Adjustments or Loss

{1 FHLMCGOLDG18473 30% 3128MMQ30 | X - 872772013 111512016 108, 112 [ - -3
.2 [FHLMC GOLDG18473 30% 2128MMQ30 X 8172013 2/15/20168 2,004 2,056 0 -52
[3_[FHLMC GOLD G18473 3128MMQ30 X | _8r1r2013_ | _2nsr016 77 7 _ R -
4 |FllMC GOLD G18473 12BMMQ3Q. X 81172013 27312016 14,477 180,705| 3,77
FHLMC GOLD G18473 128MMQ30 X, 872712013 272372018 7,480 7.340 14

|8 [FHLMC GOLD (18489 128MMRK1 X 11/18/2013 10/15/2015 A
[ 7 |[FHLMCGOLD G18489 30% 3128MMRK1 X 92512014 107152015 - [} d
[® [FHLMCGOLDG18489 30% 3128MMRK1 X . _ . 121152014 | 1011522015 . 0 2
[ ® [FHLMCGOLDG18489 30% 3128MMRK1 X - AlT72015 10/15/2015 0 3
0 [FHLMC GOLDG18489 3 28MMRK1 | X 111872013 | 141512015 £0
1 |[FHLMC GOLD G18489 _ 3 28BMMRK1__| X 912512014 _|_117152015 -
12 [FHLMC GOLD G18489 3 2BMMRK' X 12/152014 111572015 2
13 |FHLMC GOLDG18489 3 28MMRK X 4/772015 11152045 -3
14 [FHLMC GOLDG18489 303 3128MMRK1 X 1111872013 12152015 . 0 A48
16 [FHIMC COLD G18489  30%  312BMMRAKY X . 81252014 12115015 | by} 3
18 _|FHLMC GOLD G18489 30% 31286MMRK1 X 1211572014 12/15/2015 0 -2
17_IFHLMC GOLD G18489 _ 30% _ 3128MMRK1 X 4n72015__| 121152015 B _ E
18 |FHLMC GOLD POOL 91738 3128P74X8 X 8/4/2014 12/1572015 =
19 |FHLMC GOLD POQL C917384 = 3128P74X8 X 8/25/2015 12/15/2015 =3
20 |[FHLMC GOLD POOL C51738 3120P74X8 X 2/4/2014 115/2016 - -5
21 _|FHLMC GOLD POOL C91738 3120P74X8 X 372612014 171512018 0] -21
22 |[FHLMC GOLD POOL C91738 3128P74X8 X 6/4r2014 171572018 N 0 -5
23 |FHLMC GOLD POOL C91738 3128P74X8 X 912512015 11512016 0, -
24_|FHLMC GOLD POOL C817384__ 3128P74X8 X 1211172015 | 11512016 £
28 LDPOOL C81738 4 _ 3128P74X8 X . 27472014 | 21152036 _ 28
28 LD POOL CB1738 3128P74X8 X 3/28/2014 211572016, -0
27 LD POOL €91738 3128P74X8 X 6/412014 211572016 -2
28 LD POOL C91738 3128P74X8 X 972512015 21152016 0, 2
29 |[FHLMC GOLD POOQL €91738 3128P74X8 X 12/41/2015 21152016 0 2
30 JFHLMC GOLD POOL C81738 3128P74Xx8 X 21472014 37152016 0] -44
31_|FHLMC GOLD POOL CO17384  3128P74x8 | X 37604 /1512018 ~ g -18
32 [FHLMC GOLD POOL C817384_ 3128P74X8 X 6412014 1572018 A
33 |[FHLMC GOLD POOL C917384 _ 3128P74X8 X 972572015 /152016 -4
34 [FHLMC GOLD POOL €91738 3128P74X8 X 1211172015 11512016 Il
36 |[FHLMC GOLD POOL €91738 3128P74X8 X 2/412014 4/15/2016 0] -35
38 _|FHLMC GOLD POOL C91738 3128P74X8 X . . 26/2014 415018 . 0] -13
37_|FHLMC GOLD POOL C91738 3128P74X8 . X . . 6/42014 4/15/2016 0] 3
38 |FHLMC GOLDA92821 _ 50% 312841020 X ~ [ 72272010 | 711572016 0 -101
(39 CGOLDA92821” 50% __ 312841D20 X A Amo1s | 3 0 136
40_|FHLMC GOLD POOL J15724 3128PVLDO X 102372013 | 8/15/20 0 =124
41 [FNMA POOL #AL7654 30% 3138EQQGO X 42172018 | 812520 0 88
42 [FNMA POOL#ALTES4 30% 3138EQQGO X AR12018 8RN0 0 2,308
43 [FNMA POOL #AL7654 30% 313BEQQGO _ X 42172016 8/25/2016 0 -110
44 |FNMA ARB598 35% 64 313BWBRS7 X 77812013 10/25/2015 0 0
45 |FNMA ARB586 35% 64 3138WERS7 X 8/872013 107252015 0| 0
[ 48 |FNMA ARB506 35% 64  313BWBRS7 | X 1._smro13 ] 1as201s L 0 2
47 _|FNMA ARB588 35% 6A  3138WBRS7 X 1211872014 10/25/2015 [s] -2
35% 6 3138WBRS7 X . ArT2015 107252015 . 0 -10
35% 64 3128WERS7 X 7812013 117252015 0, 0

_35% &1 3138WBRS7 X ” . . 9/072013 | 1172512015 _ .0 . 1

35% 64  313BWBRSTY X | _ 982013 | 1172572015 0 1

128MMRK) J X B 1111822013 | 111572018 . -54

12BMMRK1 X |_8r25n2014 11572018 3

128MMRK: X 12/15/2014 /15/2016 ot

12BMMRK' X 4712015 1152016 ot

12BMMRK X N N 11182013 | 2/15/2018 [ 44

309 3128MMRK1 X _ . R . . 872572014 | 211512016 | _ . 0 3

309  3128MMRK1 X 121512014 | 211512016 . - 0 . -1
309 3128MMRK1 . X " 472018 211512018 " ¢} 2
30%__3128MMRK1 X _11/18/2013 | _ 372372016 0] 970

30% 3128MMRK1 X $25/2014 AR2016 0 &4

309 3126MMRK1 X - N 12152014 | a/r016 | . _ N ) N 1

wwwww 30  3128MMRK1 X R o e . ] aneois 1 _snpmote_ | I . ) -
309 __3128MMRK{ S T D 111872013 | 311572016 | R T T T T s
3097 3128MMRKA X . LT R 0252014 _| 311512018 . T I | I 3

30%  3128MMRK1 12/15/2014 371572016 -

3128BMMRK1 Al12015 3/15/2018 -

3128P74X8 242014 10/15/2015 -3

J13BEN4HY 112012018 AR512016 bt

FNMA AL6223 POOL_ _45%| __3138ENAHG_ L K - | 272472035 3 N - __ I - o[~ .. _ -38¢
FNMA AL6223POOL _45%| 3138ENaHS_ | x__ | _ T _ o _ 511512015 2 o T . ol T T3
FNMA AL6223 POOL _45%| 3138EN4HS__ | ~ X — T ~ . |Csrero15 | amsnos [ Y S +| R




Part|, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Costor Other Baus Expenses, Net Gain
Sales bon and Adjustments or Loss
Capita! Gaina/Losses| 30,188,028 28,057,044 2,130,884
QOther sales| [1] 1] []
Chedi "X 1if
Check X Purchaser Expense of Sale
to indude ma Acquisition Date Date Gross Sales Cost or Valuaton and Cost of Net Gain
Description CUSIP # in Part [V Purchaser Buminess Method Aoquired Sold Pnce Other Bamia Method Adjustments or Loss
45%| 3133EN4HB X 172012016 52016 70] 77 [E] -7
4 5% 3138EN4H9 X - 2/2472015 572512016 4 808 5,022 0 413
4 5%)| 3138EN4HS X 511512018 5125/2016 165 o -14
L__45% 13BEN4H: X _ 8282015 | 5/25r2018 185 14
L 45%|  3138ENaH X 172012016 | 572512016 82 8
L__45% 138EN4H! X 22472015 | 67252018 5811 -478
L 4 5% 133EN4H! X 515201 8/25/2016 . 191 -16
40% 313BENHG7 X 12072015 10/25/2015 32 0] -2
FNMA POOL # ALS63C 40%  3138ENHG? X - 1072572015 32, . - - 0] -2
FNMA POOL # AL5630 40%  3138ENHG7 X 1172572015 568 0 -33
_3138EN4H9 X 31252016 167 -13
T 3128P74X8 X 10/152015 49| N N 3
| 3128P74X3, X 10/15/2015 —ag} 3
POOLCB17384  3128P74X8 X 11/15/2015 okl -55
POOL C91738 3128P74X8 X 1171572015 361 -20
FHLMC GOLD POOL C91738 3128P74X8 X 14152015 | 73 0 5
[ 89 |FHLMC GOLD POOL C81738 3128P74X8 X _ 111152015 73 . 0 5
FHLMC GOLD PCOL C91738 3128P74X8 b3 121152015 566 0 -34
FHLMC GOLD POOL C917384___3128P74X8 X 12/15/2015 217 [} -12
FHLMC GOLD POOL C81738 3128P74X8 X 41572016 46| 0| 3
FHLMC GOLD POOL C81738 3128P74X8 X 411572016 - 46 0| 3
FHLMC GOLD POOL C91738 3128P74X8 X 5/15/12016 468 " 0] -28
FHLMC GOLD POOL C91738 3128P74X8 X 51512016 179 . 0 -10
FHLMC GOLD POOL C81738 3128P74X8 X 51512016 36 0] -2
POOL C91738 4 3128P74X8 _10/15/2015 242| -1
ALSE30 _40%  3138ENHGT . |_ 117252015 32 . -
ALSB30 40% 313BENHG7T 1172512015 32 e
ALS630  40%  3138ENHGT | 12/25r2015 1421 -8
ALSB30 40¥W 3138ENHG7 X 12/25r2015 80, £
FNMA POOL #AL5630 409 313BENHG7 X 1272512015 80 . 0 -
FNMA POOL # ALSE30 40%  313BENHG7 X 12572016 567| 0 -33
FNMA POOL # ALS630 40%  3133ENHG7 X 1252016 32| 0| -2
FNMA POOL #ALS630 4 0% 3138ENHGT X 112512016 32| 5] -2
FNMA POOL # ALS630 4 0% I138ENHGT X 21252018 1,322 0] -7
FNMA POOL #AL5630 40% 3138ENHG7 X L 27262018 74 0 5
FNMA POOL # AL5630 40%  3138ENHG7 X 27252016 74| 0 5
FNMA POOL #ALS630 40% 3138ENHG7 X 3/2512016 146] - [+ B
FNMA POOL #ALS5630 40%  3138ENHG? X _ - 372512016 8 - [+ 0
FNMA POOL #ALS630 4 138ENHG7 X 372512016 8 8
FNMA POOL W ALS630__4 138ENHGT X /2572018 1,266 1344 7
[$33 |FNMA POOL #ALS630 4 13BENHGT X 472572018 70 75 E
[114 [FNMA POOL #AL5630 4 138ENHGT X [ 412572016 70 76| £
FNMA POOL #AL5630 4 138ENHG7 X 572512018 1,243 1,320] . 77
FNMA POOL #ALS630 40%  3133ENHG7 X 51252016 69 74 N [of 5
FNMA POOL #ALS630 40%  3138ENHG7 X_ . 512572016 . 69 74 R 0 5
FNMA POOL # ALS630 4 0% 3138ENHG7 X 6/25/2018 552, 587 0| -35
FNMA POOL # ALS630__ 4 0% __3138ENHGT X 672512018 31 33 0 2
FNMA POOL #AL5630 4 0%  313BENHGT X 672512016 31 33 [¢] -2
FNMA POOL 8ALS630 40%  3138ENHG7 X 71252016 2,780 2952 0] -172
FNMA POOL #ALS630 40%  3133ENHG7 X 7/25/2018 154, 165 0 -11
FNMA POOL #ALS630 4 0%  313BENHGY X _. - . . _TRSR016 | 154 . 166 s . . 0 2
FNMA POOL #ALS630 4 0%  3138ENHGT X R - 772812016 4,485 R _ 0 30
FNMA POOL # AL5630 4 13BENHGT. b 7/28/2016 4,489 0 -]
FNMA POOL #AL5630 4 138ENHG? X 772872016 77,841 0| 1,203
FNMA POOL #AL5630 4 138ENHG7 X 825r2016 1,830! 0 -107
FNMA POOL #ALE150 4 138EN2QS X 10252015 ,538 7,012 0 474
FNMA POOL #AL6150 _4 138ENZQS5 X N ~ 1172512015 10,331 11,080, . N 0 749
FNMA POOL #AL6150 409  313BENZQS X . _ 12/25/2015 7,569 _ 8,118 T . 0 B 549
FNMA POOL #AL6150 40%  3138EN2Q5 X - . B 11252016 . 5830 6,360 . . R - . 0 _ 430
36179RBWE X . N 21202018 1,562 18514 0 -52
36179RBWS. X 212012018 748 768, [+] -20
___36179RBWB b.3 2/2012016 65| 68| 0| -1
36179RBWB X _ 212012016 280 267| . 0| -7
3138EN4HY x . .. 6/25r2016 | . 175 . 190 . _ . . of 15 |
N L 313gENAHY _ [ X o . I o _6rsroe_ | _ sl . s, LT I . o T .. =
FNMAALB223 POOL_ _ 45%| 3138ENaHs _ | x_ _ | . _ 7~ o . 72502018 | 4,048 T aant L IR S _ .o 77T @
FNMA AL6223 POQO %) 138EN4H X 772512016, 145 -12
POO 4 5% 3138EN4H X 712512016 144 a1
POO 4 5% 138EN4H X 772512018 7. 6
POOL _ 45%| 3138ENGH X 272472015 _|_8R5r018 344 283
POOL___ 45% 138ENAHS__ X__ - _ N N 5/15/2015 | 872512016 1 N T A . ]
_45% 138EN4HE [ X _ | s [N = e 8282015 872512018 | 113] . I T R R o_ __ .. .8




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Tatals Gross Cast or Other Bams, Expenses, Net Gan
Amount Sales De ion and Adjustments orLoss
Long Term CG Drstnbutions| 1,571,555 Capital Gains/Losses| 30,168,028, 28,057,044 2,130,884
Short Term CG Drstributions| 1] Other sales| 0 []) [}
Check X" if
Check "X* Purchaser Expense of Sale
to include 1sa Acquisttion Date Date Gross Sales Cost or Vatuation and Cost of Net Gain
scnption CUSIP # m Part V. Purchaser Business Method Acguired Sold Prit Improvements Depreciation Adustments or Loss

FNMA AL6223 POOL 4 5%| 313BEN4HO X - 172072018 872512016 - [ 4
FNMA AL6223 POOL 4 5%| 313BEN4H9 X 511572015 02512016 )] -15
FNMA AL6223 POOL 4 5%| 3138EN4H9 X " 972872015 972512016 0 -15
FNMA AL6223POOL 4 3BEN4H x 22412015 _|_9nsn016 . 450
POOL, 4 38EN4H X 17202018 | 92572016 | 8
POOL 4 3BEN4H X 22412015 972872018 1,859
FNMA AL6223 POOL 4 3BEN4H x - 5/15/2015 8/28/2016 54
FNMA AL6223 POOL 4 5% 3138EN4HE X - - N 17202016 $/28/2016 0, 26
FNMA AL6223 POOL 4 5%] 3138EN4HS X _ 9/28/2015 9/2812018 = " [0} 7
184 |FNMA POOL #AL5630 40% 3138ENHGT b3 . 97372014 10/25/2015 . N .. 0 33
FHLMC GOLD POOL C917384 _ 3128P74X8 X 952015 _ [ 8/152016 | 38 41 -3
"HLMC GOLO PQOL C917384 = 3128P74x8 | X 1204172015 | 811572016 35‘- 41 . o -3
FHLMC GOLD POOL C91738 3128P74X8 X 2/412014 /152016 1377 1,463 86
FHLMC GOLD POOL C81738 3128P74X8 X 3726/2014 1152018 529 560 =31
FHLMC GOLD POOL C81738 3128P74X8 X ©/412014 9/1512016 106 113 -7
FHLMC GOLD POOL C91738 3128P74X8 X _ - 8252015 8/15/2016 106| . 114 0| B ]
FHLMC GOLD POOL C81738 3128P74X8 x 1211172015 /1512016 106 114 o ]
I FHLMC GOLD POOL C91338{ __ 3128P7PY3 X . . . 1 24r014_ | 101502015 785 839 . . 0 54
| FHLMC GOLD POOL €913384 ~ 3128P7PY3. X 511272014 54 58 0 4
| 164 [GNMA II POOL # MA2753 301 36178RBWS X $/25/2015 8,852 88611 [s] 241
IGNMA Il POOL # MA2753 30{ 36179RBWS X 1/13/2018 35,409 34,661 0| 748
188 |GNMA 1l POOL # MA2753 3 0 38179RBWE X 511172015 2,185 2,252 0 -57
GNMA 11 POOL # MA2753 30f  35170RBWB X_ . - R 912572015 244 248 . . of _ -
[GNMA 1) POOL # MA2753 3 0 36179RBWS X - 113/2016 975, 999 . o] -24
45% | 36179RLRE X 1122015 237 256] _ -19
45% | _ 38179RLR8 X R 1322015 | 318) 341 - - 25
45% 38176RLR8 X 117272015 8,400 8,444 A4
! FHLMC GOLD POOL C91738 3128P74X8 X 9/25/2015 34 36 -2
173 [FHLMC GOLD POOL €91738 3128P74X8 X 12/1172015 34 36 -2
[GNMA 1l POOL # MA2753 3 0 36178RBWE X 492015 3372018 233,186 233 150 0] 38
IGNMA 1§l POOL # MA27S53 3 O 23617SREWE X 51112015 2016 24,290 24,114 v 178
(GNMA I} POOL # MA2753 30} 36178REWS X 4/9/2015 3/2072018 1,680 1,716 0 -56
GNMA 1| POOL # MA2753 3 0 x 5412015 | 32072016 785 816 0 -21
X 9725/2015_| 32012018 69 70 o K
X 11372018 372020168 an 283 0| Al
X 5/11/2015 | 4/2012016 _ 1,083 1,081 0 28
IGNMA [| POOL # MA2753 3 O X - 972572015 412012018 117 - 119 . - o) -2
| [GNMA il POOL # MA2753 3 0 36179REWD X N 113/2016 412012016 ~ 468 480 o] -12
| POOL# MA2753 30f 36179RBWB | X 51172015 | 57202018 | 1,055 1,08° _ 28
. | POOL # MAZ753 368178REWS X 81252015 |~ 572072016 17 1 2
POOL # MA2753 38179REWSE X 11372016_| 5/2012016 4869 48 B 12
| POOL # MA2753 36179RBWB X 5/11/2015 672072016 1,177 1,20 -30
POOL # MA2753 a 36179RBWSB X 8725/2015 672072016 131 133] -2
[GNMA [l POOL # MA2753 3 0 36176RBWS X 11372016 8/20/2016 . 523 536 . ~ 0] -13
120 [GNMA || POOL # MA2753 30 36176RBWE X . . SH172015 | 77202016 1,311 1,345 5 . . 0 34
[GNMA {| POOL # MA2753 30f 36179RBWEB X 9/25/2015 72012018 _ 14| 148 0 -2
(GNMA 1| POOL # MA2753 3 0] _ 36179RBWS X 111372016 77202016 583 597| 4] -14
192 [GNMA It POOL # MA2753 3 0 38178RBWS X 511172015 | 87202016 1,691 1,735 [+] A4
| [GNMA Il POOL # MA2753 3 0 38178RBWB X 8/25/2015 8/20/2016 188 191 0 -3
194 IGNMA 1| POOL # MA2753 30%  3617T9RBWS X - 111372018 82012016 752 .10 . 0] -18
' 195 |GNMA Il POOL # MA2753 30{ 36179RBWE X - . 51172015 [ B/2572016 | 79,671 78,107 L. . ~ o _ 1,564
| 198 [FHLMC GOLD POOL C917384{  3128P74X8 X N . 21412014 6/15/2018 TR 784 R R N N | 48
POOL 91738 3128P74X8 32612014 1572016 284 300 0 -18

D POOL C817384___ 312BP74X8 _ 6/412014 1512016 57 6 0 4

POOL C81738 3128P74X8 97252015 1512016 57 8 0 -4

LD POOLCO1738 4 3128P74X8 12112015 | 6/15R018 57! [ [i} -4

LDPOOL C917384  3128P74X8 X - - 2/472014 152016 | 705, Nz - . 0 44
FHLMC GOLD POOL C917384 _ 3128P74X8 ooX _ . . 306/2014 | 7152016 P21 . 287] . . o] -18
! FHLMC GOLD POOL C91738{ —_3128P74x8 | . X _ . ... ] ewmroa | 7mseote | . 54 T_ "7 =8 . B . N N I 4
FHLMC GOLD POOL C91738{ ~ 3128P74X8 3 - . R | os2015 | T7nsrote |7 54 s8] = R P 4
FHLMC GOLD POOL €91738{_ 3128P74X8 X 1211172015 | 71152018 54 58 0 )

FRLMC GOLD POOL 91738 3128P74X8 X 2/412014 8/15R018 0 =31
FHLMC GOLD POOL C91738 3128P74X8 X 312672014 8/15/2018 0] -11
FHLMC GOLD POOL C817384 _ 3128P74X8 X . N . 80412014 8/15/2016 . . .0 N . 2
FHLMC GOLD POOL C913394 _ 3128BP7PY3 x T 7 _2| L. T.erirois | sonsro1s A I (N N | B _a
FHLMC GOLD POOL C913394 ~_3128P7PY3 ox . T T T T 7 1 2ar201a_ 7] 111502015 R S e Y . T e
DPOOL €913384  3128P7PY3 X 51272014 1152015 5
D POOL C91338{ _ 3128P7PY2 X 8121/2015 1152015 5
POOL C81336 4 3128P7PY3 X 2/412014 28512015 58
LD POOL C81336 4 3128P7PY2 X 511272014 12/15/2015 -
LMC GOLD POOL C813384__ 3128F7PY3 | X . |. . . - T9R1/2015_ | 12/1572015 R T I - —Ta

FHLMC GOLD POOL C813394 _ 3128P7PY3 [~ x ~_ [ o T L LTI L. L LD 2en2014 T[T ansnots I T ST T | F




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basis, Expenses, Net Gain
Amount S or Loss
Long Tern CG Drstnbutions| 1,571,555 Capilal Gaina/Loases| 30,188,028 2,130,884
Short Tenn CG Distnbutions| [1] [1] [1]
Check “X" it
Check X° Purchaser Expense of Sale
to include isa Acquistion Date Date Valuation and Cost of Net Gain
sanpbon CusIP # in Part IV Purchaser Business Method Acquired Sold Method Improvemnents Deprecation or Loss
217 [FHLMC GOLD POOL C81339 3128P7PY3 X 51272014 111572018 0] -3
218 |FHLMC GOLD POQL C91339 3128P7PY3 X . 82172015 | _ 115/2016 .90 -3
219 |FNMA ARB596 35% 64 3I13BWBRS7 X 7/8/2013 4172018 0 2,521
720 |GNMA POOL # 781830 3624 1KAT. 11752015 | 211572018, B 3
221 [GNMA POOL # 781830 3624 1KAT: 83072007 | 3/15R018 7
222 JGNMA POOL # 781830 3624 1KA7. 11/5/2015 315/2016 7
223 |GNMA POOL # 781830 3624 1KAT. 873072007 41152016 7
724 |GNMA POOL #781830 50 36241KA7I__ x - o - o 1152015 | 41572018 B - L .. .0 8
225 |GNMA § 5 0% 3624 1KA73 X 8/30/2007 51152016 N . 0| 5
228 |GNMA 5 0% 36241KATI X 11/52015 51152016 . 0| -4
727 |GNMA IE241KAT: X 11/52015__|_ 6772016 0 -13
728 |GNMA 3624 1KAT. X | Temor007 | 612016 B T 0 5675
729 |GNMA 3624 1KAT: X 873072007 6/15/2016 0 4
230 [GNMA 624 1KAT. X 1175/2015 8/15/2015 0 A
231 [GNMA 3624 1KGUI X 510/2007 101572015 = 0] [
[232 [GNMA POOL #782011 50%  36241KGUB X 11782007 10/1572015 ~ 0| 3
233 [GNMA POOL #782011 50%  36241KGUS X 5/1072007 1111572015 0 1
234 |GNMA POOL #782011 504 36241KGUB X 11/8/2007 11/15/2015 0 1
238 [GNMA POOL #782011 __5 0% 36241KGUS X 511072007 | 12/15/2015 [Y) 1
238 (GNMA POOL #782011 504 36241KGUE X 11/8/2007 12011572015 0 1
237 [GNMA POOL ¥ 782011 5 0% 3624 1KGUE X 51072007 1152016 0| 1
238 [GNMA POOL #782011 50%  36241KGUS X 117812007 1152018 [s) 2
239 |GNMA POOL # 782011 50%  36241KGUE X 5/10/2007 211512016 . . 0 1
240 [GNMA POOL #782011 50%  36241KGUS X 117812007 2152016 . [+) 1
341 [GNMA POOL 2762011509 36241KGUS | X _ 51072007 _| 311572018 0 1
242 [FNMA ARB506 359 313BWERST__ | X 120182014 { 1112502015 [ E
243 [FNMA ARB596 3 3138WGRS7 X 4f712015 | 1172572015 o -
244 [FNMA ARB598 3 J138WERS7 X 782013 212512015 0
245 |FNMA ARB596 3 3138WBRS7 X 9/8/2013 272572015 [+)
248 [FNMA ARBS596 35% 3138WERS? X 97872013 1272512015 o _ 1
247 {FNMA ARB598 35% 313BWERST X 12/1872014 12/2512015 [+) [}
248 |FNMA ARBSS6 35% 313BWERST X ATTR0AS 121251015 0 -2
249 |FNMA ARB596 35% 64 3138WERST X 77812013 112512018 [y 0
250 |[FNMA ARB596 35% J1IGWBRST X /972013 172512016 0 [+]
251 [FNMA ARB596 _35% 3138WERS7 X 9/8/2013 17252016 ) (]
262 |[FNMA ARB596 35% 3138WBRS7 X 121182014 | 14252016 . 0 5
253 |FNMA ARS596 35% 3138BWBRS7 X - . ] 4mreo1s 17252018 " 0| -39
254 [FNMA ARB586 35% 3138WERS? X 7/8r2013 21252016 - = 0 0
265 [FNMA ARB596 3 __3138WBRS? 9912013 | 212572016 0]
268 3138WERST _ 0/M2013 | 2/25/201 [
257 3138WERS7 12/1872014 | 2725720 0
258 3138WERST 4772015 | 275120 [
259 |F 3138WERST 7/82013 3125120 [¢]
280 JFNMA ARB596 313BWERS7 X o9mr2013 372512018 ) 1
281 [FNMA ARB596 35% 3138WERS7 X . - 802013 3252018 - - 0, 5
| 262 [FNMA ARB556 3I5S% 3138WBRS7 X " 1211872014 3/25/2016 _ 0 £
263 |FNMA ARBS98 35% 3138WERS7 X 472015 | 3nsno16 0 39
284 |FNMA ARB596 35% 3138WERS? X 12/1872014 41172018 0 15
285 [FNMA AR8596 35% 3138WBRS7 X Al1R2015 41172018 0| -0
288 [FNMA AR8596 35% 64 3138WBRS7 X 882013 41172016 0 1,126
[2B7 [FNMA AR8598 35% 64  313BWERS? X, . - 902013 | ansnoe R - R B of. 1
268 [FNMAASTE01 _ 40% 78 3138wnNTS | X | . R 81252018 | 9r25n018 . R 0 -15
289 |[F N M A POOL AU1660 38X0227 X 12/1172013 | 104257201 Y
210 |FNMAPOOLAU1660 2 5% _ 3138X0727 X 2072014 | "16/25R201 ‘_
271 [F N M A POOL AU1660 38X0Z27 X 31472014 10/25/201 =
272 |F NM A POOL AU1660 38X0227 X AB2014 10/25/201 b
[273 |[F N M A POOL AU1660 138X0727 X . N 472372014 | 10257201 - - E
(274 [FNMAPOOLAU16SD 25%  3138X0Z27 X N . . 5M2/2014 | 10725/2015 N . ) -12
[Z/B]FNMAPOOLAL1EB0 25%  3138X0Z27 x " |. . ~ 71242014 | 1072572015 ~ ~ T R L. o. . 2
[276 [F NMAPOOLAUG60 25%  3138X0Z27 x B 82772014 | 102502015 | . 325| 330 ~ R o 0 5
277 [F N M A POOL AU1660_ 2 5% 3138x0Z27 X 97252014 102572015 54i 55 0 -1
278 FNM A POOLAU1IEB0 2 5% 3138X0227 b 15 108 11 0 -3
[279 [FNMA POOLAU16SD 2 5% 3138X0227 X 27312015 1072572015 162] 168| _ 0 Bl
200 [FNMAPOOLAU16S0 25%  3138X0z27 x__ |- - . .| anenots | 1028015 | 108 111 . N R . . 3
281 FNMAPOOLAUIBBO 25%  313ex0z27 _ | x . . . _l.snono1a | 11wm2015 - 87,491 86,813 o . T I | 578
282 FNMAPOOLAU1B60 25%  3138X0227 X I o 72412014 | 11m12015 __ e 11,865 o N Y| I 66
283 [FNMAPOOLAU1S60 2 5% 138X0227 x 82772014 182015 23861 23,847 14
284 [FNM A POOL AU1660 2 5% 138X0227 X 82572014 18/2015 877 ,857| 20
285 [FNMAPOOL AU1660 2 5% 138X0227 X 12/1572014 1/9/2015 854 008 -54
288 [FNM A POOL AU1660 _ 2 5 138X0227 X 2732015 1812015 11,831 12,169 -233
287 [FNMAPOOLAUIG60 _25% _ 3138x0727 _ | X __| _ - . - 3182015 |_ 1182015 | _ _ . 7,054 ,030 R N __ ) 78
288 |FHLMC GOLD A95828 459 ~ 3128aaPM7 _ [ x ~ | 7. . L _ oie2011_ [ 107152015 | T T 188| 188]___ ol - R P | -12




Part |, Line 6 {(990-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Gross Cost or Other Basis Expenses, Net Gain
Amount Sales De on and Adjustments or Loas
Long Term CG Drstnbutions 1,571,555 Capral Gains/Losses| 30,188,028 28,057,044 2,130,884
Short Term CG Distnbutions; 0 Other sales| [1] [] [
Check "X~ if
Check "X* Purchaser Expense of Sale
to include 1sa Date Date Gross Sales Valuation and Cost of
on CUSIP # in Part IV Purchaser Business Acquired Soid Pnce Method mprovemnents Deprecuation Adjustments
FHLMC GOLDAS5628  45%  312044PMT X 11152011 | 05015 f
FHLMC GOLD AS5828 45%  312044PM7 _ X 173072014 101572015 - 0
FHLMC GOLDAS5828 459  312044PM7 X 272712014 | 10152015 0
FHLMC GOLDA95828 4 5%  312844PM7 X 332015 | 10152015
FHLMC GOLDAS5828 4 5% 312944PM7 X 972172015 | 10/15/2015
FHLMC GOLD AB5828 4 5% __ 312544PM7 3 121772010 | 111572015
FHLMC GOLDAS5328 4 5%  312844PM7 X _ 9162011 111572015
FHLMC GOLDA95828 = 459 _ 312044PM7 _ X 111152011 | 1171512015 B 0]
FHLMC GOLD A95828 _ 45%  312044PM7 x . 173072014 | 11/15/2015 . N 0]
FHLMC GOLD A5828  45%  312044PMY X " = = WT12014 111512015 ]
FHLMC GOLDAS5828 4 5%  312844PM7_ X __ . BROIS 111572015
MC GOLDAB5828 459 312544PM7 X _ 02172015 /1572015 R
HLMC GOLDA95828 4 5% 312544PM7 X 1211772010 1512015
LMC GOLD A95828 4 5 312044PM7 X 9/16/2011 152015
HLMC GOLDAG5828 4 5%  312044PM7 X . 11/15/2011 2/15/2015
FHLMC GOLD A95828 45%  312944PM7 X 173072014 12/15/2015 0
FHLMC GOLD A95828 45%  312844PM7 X 202712014 12/15r2015 [¢]
FHLMC GOLDA95828 459  312944PM7 x 332015 | 1211572015 [
FHLMC GOLD A95828 _ 4 5% 312944PM7 X 972172015} 121152015 _ [v}

308 [FHLMC GOLD A95828 4 5%  312944PM7 X 12/17/2010 | 11572018 of

309 [FHLMC GOLOAB5828 45%  312544PM7 X 9/168/2011 11572018 0

310 [FHLMC GOLD A95828 4 5%  312644PM7 X 1152011 | 1152018 0

311 FHLMC GOLDA95828 4 5%  312944PM7 X /3072014 1/15/2016 0

312 [FHLMC GOLDASB5828  45%  312B44PM7 X 227172014 111572018 0

313 [FHLMC GOLD A95828 4 312944PM7 X 3372015 11572016

314 [FHLMC GOLD A95828 ~ 4 312544PM7 i "1 en172015 15720 N N

315 |FHLMC GOLD A95828 4 312544PM7 121772010 1520

318 [FHLMC GOLD AB5828 4 312544PM7 9/16/2011 15720

317 |FHLMC GOLD AB2821 0f 312941020 X 772212010 15720 .

318 [FNMA ARB596 35% . 31138WGRS7 X 9/9/2013 41172018 ]

319 |GNMA POOL #782011 50! 36241KGUE X 11/8/2007 352016 0

320 [GNMA POOL #782011 509  38241KGUSB x SM0/2007 | 4/45/2016 [

324 [GNMA POOL 8782011 50%_ 38241KGU8 X 11182007 _|_ 4152016 _ [

322 |GNMA POOL # 782011 50% ___36241KGUB X 5102007 | 5M5/2016 [}

323 [GNMA POOL #782011 504 3624 1KGUE X _ . 11872007 | 51572016 0

324 |GNMA POOL #782011 50%  36241KGUS X 511072007 61712018 _ 0

328 |GNMA POOL #782011  50%  36241KGUB X N 1182007 | e7/2016 N N (]

326 |GNMA POOL #782011 509  36241KGUE X B Lo 5/1072007° | €11572018 . | 0 1
782011 36241KGUS X 1872007 | &152016 0 o
¥ 782105 36241KKSE X - “1 51072007 | 1071572015 _.3

782105 36241KKS6 X 10/2007 | 117152015 3

OOL # 782105 36241KKSE X 1072007 ) 1241572015 4

331 [FHLMC GOLD A92821 312841020 X 41712015 81572016 N 76
2 [FHLMC GOLD A92821_ 509 312841D20 X _1r2r010 9/15/2018 0] -58

333 [FHLMC GOLDA92821 50%_ 312841D20 X . N - 47172015 8/1512018 0 -7

334 [FHLMC GOLD A95828  45%  312944PM7 x 121172010 | 1011572015 [ 67

335 |FNMAPQOLAU1660 25%  3138X0Z27 x 31412014 | 11872015 0 67

338 [FNMA POOL AU1B50 2 5% 3138X0227 X 27202014 11/1872015 ] 591

337 FNMAPOOLAU1650 2 5 3138X0227 X 311472014 | 11711972015 0 83

338 [FNMAPOOLAU1BBD 25%  3138X0227 X N . 4782014 111972015 [ 198

30 [FRMAPQOLAUMG0 25%  3138X0Z27 X . - i _loamaod | 1nmenots _ e . _ @ 168

340 |FNMAPOOLAU1ES0 25% 3138x0Z27 X " J . _ 12/11/2013 | 1111972015 . [} 3,889

M1 |[FNMAPOOLAU16B0 2 5% 3138X0227 X 12/11/2013_| 1172572015

342 FNMAPOOLAUTG60 256%  3138X0227 X 22072014 _| 117252015 I i

343 [FNM A POOL AU1660 E 3138x0227 X 3/14/2014 117252015 -

344 |GNMA POOL # 782105 36241KKS8 X /1072007 111512016

345 [GNMA POOL #782105 3624 1KKS6 I3 — ~ 02007 | 211572016 .

GNMA POOL #782105 50%  36241KKS6 oox R . _ B 5/10/2007 | 31572018 - 0 3
GNMA POOL #762105 509 __3e241ks6_ | x| _ ~ Y 511072007 | ansrote . . . R R L Lo 4
(GNMA POOL # 782105 50 __ 36241KKS8 X R 1. 51012007 | 51512016 . " 0 5
(GNMA POOL #782105 5 0 3624 1KKSE X 51072007 6/7/2018. o_ 4,045
| 350 [FNMA POOL # AUB278  50% _ 3138X56Q5 X 162014 32512016 [V -14
351 [FNMA POOL # AUB278 5 0% 3138X56Q5 X — 1872014 412512016 - o -708
352 |FNMA POOL #AUG278 509 _ 3138X58Q5 _ X o ... T R 182014 _| 50252018 [ R . ..o . 352
353 |[FNMA POOL # AUG278 _ 50%  3138X56Q5 | X - - T R, L ..] 182014 ) 672572018 R I . e L _ . 0 -13
[354 [FNMA POOL #AUB278 50%  3138X56Q5 N L . e ol . — | 1er2014 | 772512016 " - - PR T ..o -133
[ 368 [FNMA POOL #AU6278 50%  3138X56Q5 1872014 872512018 0 11
358 |FNMA POOL#AUSZ78 509  3138X56Q5 1/6/2014 | 8125/2016 13
357 (FNMA POQL #AYS580__ 359 3138YKFWS 6/8/2016 71572018 118
| 358 [FNMA POOL #AY5580 359 3138YKFWa 6/872016 872572018 -126
[389 [FNMA POOL #AY5580 35% 3138YKFWB " . I 6812016 | 872512016 - . T - . ... . an

380 [FNMA POOL #AY5580 3 5' 3138YKFWS X R, S I 872372018 82512018 I - oL R DU | .. 8




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Net Gain
Amount orLoss
Long Term CG Destnbutons] 1,571,555 Capdal Gaina/Losses| 30,188,028 2,130,884
Short Term CG Distributions| [} Other sales| 0] 0
Check “X™if
Check X" Purchaser Expense of Sale
10 include -a Acquisiion Date Date Gross Sales and Cost of Net Gain
Desaiption CUsIP # n Pan IV Purchaser Business Method Acquired Soid Price mproveme | _ Deprecation Adjustments or Loss

381 [FNMA POOL # 745418 5 5% 31403DDX4 X B IEEEEZTIH 1072672015 ] -15
% FNMA POOL #745418 5 5% 31403DDX4 X 41172013 107252015 0] -0
FNMA POOL #745418 5 5% 31403DDX4 X 1111372012 1172512015 0 -13
384 [FNMA POOL # 7454 1403DDX4 X 4712013 | 11252015 9| 36
365 |FNMA POOL #7454 1403DDX4 X 11/13/2012_| 1212512015 B 0 12
368 [FNMA POOL # 7454 1403DDX4 X 4172013 | 1212572015 0 32
387 [FNMA POOL # 7454 1403DDX4 X 117413/2012 1/25/2018 0 -14
388 |FNMA POOL # 745418  55% 31403DDX4 X 4/172013 112512018 [+] -38
369 [FNMAPQOL #745418_ 55%  31403DDX4 | X _ | R . 11132012 { 27252018 o L2
370 [FNMA POOL # 745418 5 5% 31403DDX4 ) S 41172013 2/25/2016 0 -32
371 [FNMA POQL # 74541 31403DDXA 11/132012_[_ 372512016 _ -13
372 |FNMA POOL # 74541 "'31403DDX4 o 4112013 |_ 372502018 N 34
373 [FNMA POOL # 74541 31403DDX4 1111372012 47252018 -12
374 [FNMA POOL # 74541 31403DDX4 4/172013 412572016 -32
378 [FNMA POOL # 74541 31403DDX4 11/13/2012 5/25/2016 . -11
378 [HONEYWELL INTL INC 438516106 X 1/14/2004 52312018 0| 4,002
377 [HONEYWELL INTL INC 438516106 X 111472004 7142018 0, 4,654
378 |HYDRO-QUEBEC 20% 448814JB0 X 712912014 31R018 0| 648
379 |HYDRO.-QUEBEC _ 20%{__ 44881480 X |_smanro11 3172018 0 308
380 'HYDRO-QUEBEC 20% 44881480 X 6872372011 673072016 0 3
381 [ILLINOIS TOOL WKS INC 452308109 X B/472015 1272112015 o 195
(GNMA POOL #782105 50 3624 1KKS6 X §/10/2007 6/15/2018 0 4
383 |GENERAL ELECTRIC CO 368604103 X 32312016 512312016 0 N A7
384 |GENERAL ELECTRIC CO 369604103 X L 12212018 5/2372016 0] 118
388 |GENERAL ELECTRIC CO 369604103 X 1/22/2016 71142016 - 2
386 [HALLIBURTON GO, 4062 o 13011072014 | 1272172018 ” ) 1
387 [HALLIBURTON CO 4062 10/1072014 | 3/23/2018 -1,87

388 [HALLIBURTON CO 4082 10/1072014 | 572312016 1,41
389 |[HALLIBURTON CO 4082 10/1072014 82212016 -5414
380 [HALLIBURTON CO 406216101 X 12/31/2014 62272018 0| 3,964
391 [HALLIBURTON CO 3 375! 406216BH3 X 11/52015 5122016 0] 811
382 |HARLEY DAVIDSON INC ,1 412822108 X 872372013 122172015 4] -1,026
393 |HARLEY DAVIDSON INC 412822108 X | as1672013 1/7/2018 0 22,856
394 [HARLEY DAVIDSON INC 412822108 X 811872013 1712016 0 -21,564
395 |HARLEY DAVIDSON INC 412822108 X 872372013 11772016 - [} -498
396 |HARTFORD FINL SVCS GRO 416515104 X 10/20/2014 1272112015 0; 651
387 {HARTFORD FINL SVCS GRO! 416515104 X . - 1072072014 32016 - [ 1,004
398 [HARTFORD FINL SVCS GROI 416515104 X N 1072072014 5/2312016 0 835
399 [HARTFORD FINL SVCS GROU 416515104 X 1072072014 |_ 71472016 _| . X 810
400 [HARTFORD FINL SVCS GROU 416615104 X 072072014 |~ 772072018, 52815 24,140 i 8675
401 [HERSHEY CO 427866108 X 2/1972014_| _12/2172045 582
402 [HERSHEY CO 427866108 X 2/168/2014 182016 -10.883
403 |HERSHEY CO 427868108 X 211972014 1262016 8,408
404 [HERSHEY CO 427866108 X 1112015 1/26/2018 0 4,272
4056 [HERSHEY CO_ AZ7866108 X . 12/18/2014 3122/2018 o -8,083
408 {HERSHEY CO 427866108 X 17772015 312272016 [ . -3.889
407 JHOME DEPOT INC. 437076102 X 5672011 122172015 1) 4,758
408 |HOME DEPOT INC 437076102 X 5//2011 372312018 0 4,385
409 |HOME DEPOT INC 437076102 X 5612011 52312016 [+] 3967
110 [HOME DEPOT INC 437076102 X 5/62011 71472018 0| 4,387
111 JHONEYWELL INTLING ~ _ 433518106 I . _ | 11arz004 | 12r2172015 . of _ . 4263
112 |[HONEYWELL INTLINC _ 438516106 X, N R 111412004 | 312322016 . L. 0 . 4,422
413 [ABB FINUSAINC 2875% 00037BABE X 7712012 109120 3,012
[#14 |ABB FINUSAINC 2875% | 00037RABS 47212013 18120 - 777
| 416 [ABB FIN USAINC 2 875% 00037RAB3 62372014 18720 7
18 /ABB FIN USAINC_2875% 00037BABS 21772015 118720 2171
[ 417 |ABB FINUSAINC 2875% | O00037BABS X T snmot2 | im0 N ” N 5
[418 JARLAC INC o 001055102 _ X7, . _ .. | s1oe2014 | sanen201s . 0] 2061
419 |ARLAC INC ] 001055102 X _ N 602014 | 10/2012015 R - 0 4,427
420 |AFLAC INC__ 001055102 X 6102014 | 10:2072015 0 518
421 |AFLAC INC 001055102 X 81152014 1072072015 [} 394
422 |AFLAC INC 001055102 X 9/24/2015 1072012015 [} 34
423 IATAT INC 00206R102 X 118/2007 12/8/2015 - - — [ 1,434
424 [FHLMG GOLD A95828 454  312844PM7 _ X _ . . 17302014 | 211512016 L . i 4 78
425 [FHLMC GOLD AS5828 4 5% _ 312044PM7 X . . oo 2272014 | 211512016 _ . . . o 0| . &
428 [FHIMC GOLDAG5328 453  312844PM7 Tx N T . AT 7 1 3nRes | 21502018 ; o . T 70 Y
27 4 12944PM 9172015 | 211572018 -4
4 12844PM 1211712010 31572016 66
4 12844PM 81162011 31152016 -12
4 12944PM 111572011 /15/2018 8
[ 431 | L[ 45%  312044PM7 X _ L. . . A | 13072014 115/2018 o - - S e . _ 18
[432 [FHIMC GOLD A®5828 _45% 31294aPM7__ | X | _ . _ N A . _2riro1a 3152016 I U - 0 B ]



Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Baus Expenses Net Gain
Amount Sales reciation and Adstments or Loas
Long Term CG Distributions| 1,571,555] Caprtal Gains/Losses| 30,188,028 28,057,044 2,130,884
Short Term CG Distnbutions| Q Other sales 0 [] Q
Chedk X" if
Check X" Purchaser Expense of Sale
1o Include na Acquisiion Date Date Gross Sales Valuation and Cost of Net Gain
Descaription CUSIP # in Part IV Purchaser Busineas Method Acquired Sold Price Method I ements Depreciation Adjustments or Loss
433 [FHLMC GOLD A85828 45 312944PM7 X 332015 3/15/2016 [}] -18
434 [FHLMC GOLD AGS828 4 5%  312844PMT X 92172015 | 31572018 N 36 0 -4
43 459 312044PM7 X 121772010 | 412018 0f -59
43 4 12044PM7 X I 91672011 4/@]64 -1
437 4 12844PM7 X 11/15/2011_| 41572016 .
438 4 12844PM7. X 1/30/2014 _| 4/15/2018 -7
439 4 12344PM7 X . 27272014 | 471512016
140 |FHLMC GOLD AB5828 4 5% 312844PM7 X 372015 41152016 ] -18
441 [FHLMC GOLDA95828  45%  312844PM7 X . 07212015 | 41572018 . . 0] .3
[442 [FHLMC GOLDA95628  45Y  312844PM7 X . 1211772010 | 5/15/2016 0 .78
[ 443 |FHLMC GOLD A95828 4 5% 12844PM7 X 016/2011 115/2018_ | _{__ -14
444 |FH L4594 312944PM L, SR DR — 111572013 | 515720 JR— e =0
r_M FHLMC GOLD A95828 4 5% 12944PM X 1/30/2014 /15720 ]
448 [FHLMC GOLD A95828 4 5% 12644PM X 272712014 15720, K
147 |[FHLMC GOLD A95828 4 59 12644PM X N 37312015 1520 -2
b« FHLMC GOLD AGSB28 4 5% 312944PM7 X = - - - 0212015 | 51572016 R R R 0 -
449 [FHLMC GOLD AS5828  45%  312844PM7 X 1211772010 61572018 0] 81
450 |[FHLMC GOLD A95828 4 5%  312044PM7 X 916,201 6/15/2016 = 0 -17
451 [FHLMC GOLD AS5828  45%  312944PM7 X 11152011 | 6152006 | - 0 12
452 [FHLMC GOLDA95828° 4 5% 312844PM7. X 13072014 __| 6/1572018 0 -108
453 [FHLMC GOLD A95828 4 5%  312844PM7 X 212712014 | 61572016 0] K]
454 |FHLMC GOLD AB5828 4 5% 312944PM7 X 37312015 6/15/2016 0] =25
458 [FHIMC GOLD AG5828 _45%  312044PM7 X 921/2015 | 6/15/2018 " = [:] -5
458 [FHLMC GOLD AS5828 4 5%  312944PM7 X 121772010 7152016 = 0, -83
457 [FHLMC GOLDA95828 4 5% 312844PM7 X _L_1_1/1512011 211512016 ~ 0 B
458 [FN M 25 138X0227_ | ) [ 482014 /2572015 I 0 =
A58 [FNMA POOL AU1660 2 5% 138X0227 472312014 17252015 1 - 0 -3
480 |F N M A POOL AU1660__ 2 5% 138X0227 12/1172013_| 1272572015 0
481 |FNMA POOL #AUB278 5 0% 138X56Q5 1612014 07252015 0
482 [FNMA POOL #AU6278 509  3138X56Q5 X 1672014 1172572015 0]
483 [FNMA POOL # AUB278 509  3138X56Q5 X 182014 1272512015 0]
484 |[FNMA POOL #AU6278 509 3138X56Q5 X 182014 112512018 0
FNMA POOL #AU6278 509  3138X56Q5 X 182014 | 2725/2016_ | 384 0|
468 [FNMA POOL #ALB150_ 4 0%~ 313BENZQS X 12162014 | 2/2512018 0]
487 [FNMA POOL #ALE150 40% 3138ENZQS5 X 121672014 | 3/1072016 0
488 FNMA POOL #AL6150 40%  3138ENZQ5 X 12/16/2014 312572016 - - (]
489 [FNMA POOL #AL6150 40%  3138ENZQ5 X 1. 121672014 | 472512016 . N ]
AT0 [FNMA POOL #AL6150 40%  3138ENZQS5S X 1211672014 5252018 0
471 [FNMA POOL #ALE150 4 138ENZQS5 X 12/16/2014 | 672572018 070 [
472 |[FNMA POOL # AL6150_ 4 _313BEN2Q5 1 X _ 121672014 _|_7/25/2016 | 89 [ [()
473 |[FNMA POOL #AL6150 4 138ENZQE X 121162014 | 8725201 5T of
474 |FNMA POOL #ALB150 4 13BENZQS X 12/1672014 87257201 06 o)
476 [FNMA POOL # AL6885~ 3 138EPUVA X | em015 | 102570 268 0]
478 [FNMA POOL #ALBS35 35% 3138EPUVA X 71282015 | 107252015 423] 0
477 [FNMA POOL #AL6895 359  3138EPUVA_ X - - N N __8mr015 | 1172572015 251 oL - R 0
478 [FNMA POOL #AL6895 35% 3138EPUVA4 X 712812015 | 1172572015 84| [
[ 479 |[FNMA POOL #AL6895 3 5% _ 3138EPUVA X __6/r015 | 1212572015 1,761 0
480 |[FNMA POOL #AL6895 35% 313BEPUV4 X, 772872015 122572015 588| 0
481 [FNMA POOL #ALEBSS 35%  313BEPUV4 X 6872015 172512016 1417 ]
482 |[FNMA POOL #AL6835 359 3138EPUVA X . 712812015 1125/2018 474 . 0
483 [FNMA POOL #AL6BS5 35%  3138EPUVA X L o 812015 212572016 . 79 R _ 0
484 |[FNMA POOL # AL6BSS 359  313BEPUVA X A 772872015 | 2/25/2016 160] - . 0
485 |[FNMA POOL #AL6895 35% _ 3138EPUVA X 6/8/2015__ | 325120 364
488 |[FNMA POOL #ALE8S5 359  3138EPUV4 X 772812015 _| 3725720 122]
487 |FNMA POOL # AL6895 ] 13BEPUV4 X 11132018 3725720 4
488 [FNMA POOL # AL68S5 3 6! 138EPUVA X 6B/2015 | 4125720 944
489 [FNMA POOL #AL6895 3 &f 138EPUV4 X 7782015 | 4725720 316 N .
450 JFHLMC GOLD POOL C913394  3128P7PY3 L X R R - R 02172015 | 51572016 67 ~ R R o
491 |[FHUMC GOLD POOL €91339 3128P7PY3 X R . d. 2/412014 /152016 756 . - e I - R 9
492 |[FHLMC GOLD POOL C91338{  3128P7PY3 x . 5122014 | 61572016 52 ~ | ; R o
493 |[FHLMC GOLD POOL C913394__ 3128P7PY3 X - 82172015_|_ &/1512018 52 0
494 |FHLMC GOLD POOL C91339 4 3128P7PY3 X~ 1 21412014 711512016 764 [
495 [FHLMC GOLD POOL C913384  3128P7PY3 X 51272014 7152016 . 54 _ N Q
496 |FHLMC GOLD POOL C91338{  3128P7PY3_ X U ~ 8212015 | 71572018 7 osal 1 B N 0
297 [FHLMC GOLD POO( C913394 _ 3128F7PY3 _ [ _ X . — o . _[ venora [ ansoie erdl .~ _ 17 . .. ] o0
[ 498 [FHLMC GOLD POOL 91339 4 3128P7PY3 X_ - . _ _J R _ |.5M2r2014 | 8/15/2016 __87 e . _ . _— _ _ _ ]
499 |FHLMC GOLD POOL £81339 PY3 872172015 11572016 67!
500 |FHLMC GOLD POOL C91339 PY: 2/Ar2014 /15/2018 1,050
601 [FHLMC GOLD POOL €91339 PY3 51272014 /1572018 72
602 |FHLMC GOLD PQOL C91339 PY. 812172015 1572016 73|
503 [FHLMC GOLD POOL C912394 _ 3128FP7PY X T, . . o | a0 1572016 - 583, — - _ .. .
504 |FHLMC GOLD POOL CB 1339} 3128F7PY3 Xx__ _ N R 51272014 | 211572018 39) . = L. R 0




Part |, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Gross Cost or Other Basis Expensea Net Gain
Sates Depreciation and Adjustments or Loss
Long Term CG Dsstribution: Capital Gama/Losses| 30,188,028 28,057 044
Short Term CG bution: [1] Other seies| [1] [1]
Check "X" if
Check X" Purchaser Expense of Sale
to indude Acquistion Date Dats Gross Sales Valuation and Cost of
Desaription CUSIP # n Part ¥ Purchaser Method Acquired Sold Improvements Depreciation Adjustments
505 [FHLMC GOLD POOL C9133% J128P7PY3 X 972172015 2/15/2018 [}]
508 [FHLMC GOLD POOL C81339 3128P7PY3 X 2412014 31572016 - )
507 |FHLMC GOLD POOL C81339 3128P7PY3 X 51272014 311572016 0]
08 |FHLMC GOLD POOL C91338 4 3128F7PY3 _ X _8rar201s. | 315n018 0
809 [FHLMC GOLD POOL C91339{___3128P7PY: X 2/412014_ | 4/15/2018 o
510 |FHLMC GOLD POOL C91339 3128P7PY3 X 511272014 411572016 )
511 [FHLMC GOLD POOL C91338 3128P7PY2 X 9/2172015 47152018 o
8§12 IFHLMC GOLD POOL 91339 3128P7PY3 X 2472014 5152018 L))
513 [FHLMC GOLD POOL C91339 3128P7PY3 X . 511272014 51572016 0|
514 |GNMA MA3247 50% 117 36179RTC3 X 6772016 972012016 4]
2{__36178RZv4 X £ 201272018 |
4 36176RZV4 T 2112/2016
4 36179RZV4 3722016 4/20/2018
4 36178R2V: 3722018 5/17/2016
45% 36179R2VA4 X 21272018 511772016
45% 2 36179RZV4 X 21272016 512012016 N 4]
45% 2{ 36176RZv4 X 3212016 6/20/2016 L)
45% 5, 38179SCA3 X " 51712018 8/20/2016 133! 143 0]
4 5% 5 38178SCA3 X 51712018 672072018 103 111 0
45% 5 36179SCA3 X 51712018 672012016 | 413] 445 [s]
45% 5 36179SCA3 X 514712016 62072016 22 238| 0]
45% 36179SCA3 X 51772018 772012016 3,748, 4,037 [+)
45% 5| 361795CA3 X . . 51712016 | 712072016 2,915 3,140] . 0|
45% 5 36179SCA3 X 511712018 7/20/2016 11660 12,560 - [}
45% 5 36178SCA3 _517r2018 | 702072018 6,246] 6,730 L . 0
Y 38170SCA3 N I T __1 63016 | 772012018 1,248 1346 R [ -
4% 36179SCA3 5/17120° 8/10/2018 44,162 44,283
532 |FNMA POOL # ALBBSS ES 3138EPUV4 113720 AR52016 2} 35
B33 JFNMA POOL # AL6895 313BEPUV4 X 6/8/201 572512016 842 874
534 [FNMA POOL #A1L68895 35%  3138EPUV4 X 71282015 57252016 314 325] 0|
835 |FNMA POOL #AL6895 35%  3138EPUV4 ) S 11132018 51252016 33) 38| 0]
536 [FNMA POOL #ALGEES 3 5% 313BEPUV4 X 682015 672572018 1,331 1376/ 0
637 [FNMA POOL W AL68S5_ 3 5% __ 3138EPUV4 X 71282015 _| 67252018 S . g
838 [FNMA POOL # ALE895 3 5% 3138EPUV4 X 171372018 62512016 0]
538 [FNMA POOL #ALEE95 35%  3138EPUV4 X 6/8/2015 72572016 [«
640 {FNMA POOL #AL6895 35%  3138EPUV4A X 72812015 712512016 )
541 [FNMA POOL # ALG8S5 3 5% 3138EPUV4 x_ . 11312016 712512018 | . . L]
542 [GNMA G2 MA3036 45% 36178RLRE X . 1122015 2202016 N . [+
643 [GNMA MA3107 _45% _ 36179RNY1 X _[_1omr0 1172012015 1 0
644 [GNMA ¢ IMA3107_45% __36178RNY1 x_ - | 16mre 1212012015
545 [GNMA MA3107 4 54 36179RNY1 117212015 | 12/2072015
548 |GNMA PO MA3107 45%  36179RNY1 1059720 172072016
547 JGNMA MA3665 45% 5 36178SCA3 X s17120 8/1072016
548 |GNMA MA3665 4 5% 5, 36178SCA3 X 5172018 8102018 ~ 0|
549 [SALESFORCE COM ING 764661302 _ X _ 33172018 | 71272018 . . 0
550 |[SCHLUMBERGER LTD 806857108 X 572672015 122172015 0
661 [SCHLUMBERGER LTD 806857108 X 52612015 | 312312016 o
552 |SCHLUMBERGER LTD 806857108 X 5/268/201% 512372018 Q
563 |[SCHLUMBERGER LTD 806857108 X 52672018 711412016 Q
554 |SCHLUMBERGER LTD 808857108 X 5R62018 87232018 - Q
B55 |[SCHLUMBERGERLTD 806857108 _ X - _ ~ 61972015 | 82372016 - _ _ N _ N N [
858 |SCHLUMBERGER LTD soees7iod” | x| . . 7222015 | 8372016 ~ . . 0
557 |[SCHWAB CHARLES CORP NI 1272172015 | Q
558 CHARLES CORP NI | 32312016 [
559 MA3107 45 12012016 0
580 MA3107 45% 36178RNY{ 21272018 ]
581 |GNMA POCL Il MA3107 459  36178RNY1 X _ ~ N 211212018 - 0
582 [GNMA POOL Il MA3107  45%  38178RNY1_ X _ . 2/12/2016 L N . 0
563 |GNMA POOL lIMA3107 45% _38178RNY1 | X - N _ _ 212012018 | .l R R R 0
584 |GNMA POOL I MA3107 459  36179RNY1 X = 212072016 .. 0,
665 (GNMA POOL Il MA3107 "4 5%  3617RNY1 X - - 22012016 _of
586 [GNMA MA3247 50%1 36178RTC3 X [ | 772012018 0
6687 [GNMA MA3247 50%1 36178RTCI " x 872072018 . [}
[ 8B |GNMA POOL # AKEBS0 409  35183QXH3_ x ] _ . R L 1171512015 L _ o )
889 {GNMA POOL # AKES80 40Y _ 36183QXH3 x U R S 12/1572015_ Tl N I T o0
570 |GNMA POOL # AK5980 __ 409 _"36183QXH3 _ x Lo DT . 11572016 I S, R R o
571 |GNMA POOL # AKESB0 "4 36183QXH3 _ | X 5_| nsro1e 0
672 (GNMA POOL # AK6380 409  36183QXH X 215/2016 0
673 [GNMA POOL # AKBS80 4 36183QXH X 211572016 0
574 |GNMA POOL # AKGS80 4 36183QXH X 272472018 [}
£75 (GNMA_ POOL # AKESB80 4 361830XH3 _ . R D ] “"2p4r2018 R - T o
678 |GNMA POOL # AKGS80 409 _3s183axHy | _ X [ Tl TR R 3/1572018 _ R I T e




Part [, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than (nventory

Totals Gross Expensesa, Net Gain
Amount Sales on and Adjustments or Loas
Long Term CG Drstributios Capital Gains/Losses| 30,188,028 28,057,044 2,130,884
Shorl Term CG Distnbutons 0 Other sales) [1] 0 ]
Checdk “X™ f
Check X" Purchaser Expense of Sale
to nclude: 1sa Acquisiion Date Date Gross Sales Valuation and Cost of Net Gain
Description CUSIP # in Part IV Purchaser Business Method Acquired Sold Pncs Improvements reciation Adjustments orLoss

[GNMA POOL # AK6980 36183QXH3 X - T 12712015 31512016 135 ~ [+] -10
IGNMA POOL Il AM4831  35%  361845PQ7 X N /1672015 10/20/2015 45| = 0 -21
[GNMA POOL 11 AM4931 354  36184SPQ7 X - 6/16/2015 11/20/2015 873] 0 38

GNMA POOL 1| AM4931 _35% __36184SPQ7 . 16720 1272072015 988 o 4

(GNMA POOL (I AM4931 59 361845PQ7 _6/16/20 172072016 878 0 .

£82 IGNMA POOL If AM4931 5% 36184SPQ7 16/2015 | 2/20/2018 824 0 Al

83 |GNMA POOL Il AM4831 5% 38184SPQ7 16720 372012016 290 0| -4
884 |[GNMA POOL I AM4931 3 5% 38184SPQ7 X 6/1672015 4/1872016 185,851 182,726 0| 3,122
GNMA POOL Il AM4931 35%  361B4SPQ7 X . 6/18/2015 | 472012018 779, 812 . .. 9 _ 33
GNMA AM9018 4 0% B8]  36185CAT1 _X R 212972016 | 4152018 180,128 178,512 . 0 . 816

40 36185CA’ X 22412018 | 4N5016 | 184,897 184,283 - 714

40! 36185CA X ) |~ 272072016 _ |~ /152016 317 668 651
40%_8 38185CA’ P, 22472018 4/15/2016 569 10,233 6564
781830 [+) 36241KA73 X 83072007 10/15/201 052 1,047 5
& 781830 04  36241KA7 X 873072007 11/15/2015 ,033] 1,029 _ 4
[#92 [GNMA POOL #781830 50% _ 38241KA73 X .. 813012007 | 12/15/2015 1,003] 098 . 0 5
893 [GNMA POOL #781830 5 0% 3624 1KAT3 X 1152015 1211572015 38, a4 ] 5
6§94 [GNMA POOL #781830  50% 36241KAT3 X 873072007 1/452016 1,169| 1,163 [} 8
GNMA POOL #781830 509 36241KA73 X o 11/5/2015 | 11512018 45| 51 [ 8
MA POOL #761830__ 5 0 36241KA73 X 8130/2007 2152016 7 708| [}) 3

97 |SCHWAB CHARLES CORP NI 808513105 b3 62812015 5/23/2016 4,678 5,178 [ -501
898 [SCHWAB CHARLES CORP N 803513105 X 67292015 71472018 4837 5,826/ [+] -989
SEMPRA ENERGY 816851109 X " 5712015 127212018 5,634 - 8,237, 0] -603
SEMPRA ENERGY 816851108 X R 552015 1612016 43878 . 48,878 R 0 5,202
SEMPRA ENERGY 16851108 X |_snrot1s | _1mro1e 34827] 38978 _ o 4,351
SEMPRA ENERGY 16851109 X 62972015 | 1672016 9,603 10 358 0 756
[SEMPRA ENERGY 16851109 X 5/672011 172016 120,273 75,101 ] 45,172
804 [SEMPRA ENERGY [ e16851108 X 62012015 17772018 49,762 56,374 [ 6612
[SERVICENOW INC 81762P102 X . 81572013 12/21/2015 6,080] 3,044 - 0] 3,036
| 808 [SERVICENOWINC _ _ 81762P102 X N . B ans2013 | an7n2018 8,520 8088 . 0 2432
807 |SERVICENOW INC 81762P102 X 811472013 3N72018 51,726 36,606 0 15,120
808 |[SERVICENOW INC 81782P102 X 811472013 373072016 38,639 27,132 [+] 11507
809 |SERVICENOW INC 81762P102 p. 372372016 373072018 1227 1,247] 0 -20
810 [SERVICENOW INC 81762P102 X 8972013 3/30/2018 20,133 20,293 1] 8,840
1 |SERVICENOW INC 81762P102 X 8872013 3172016 68,351 48,062 = 0| 20,289
812 |SIMON PROPERTY GROUP §  828807CD7 X 1/19/2010 87272016 5652 5,020 0 632
813 [FNMA POOL #AL6895 35%  313BEPUVa X - . 702872015 | 91252016 N 446 483 . R - 0 . 17
814 |FNMA POOL #ALEBSS _35%  3138EPUV4 X 111372018 9/25/2018 50, 52| = o] _ -2
35%  3138EPWE3 7111201 1025720 2,919 3,030 0 111
5% 313BEPWE3 | 972872015 | 10725720 1z 128] 0 ]
5% 3138EPWR3 717201 11725720 908 843 i as
5% 138EPWB3 97282015 1112520 38| 40 5] -2
35% 138EPWB3 X 7TH201 12/25720 356, 369 - ] _ -13

FNMA POOL #AL6S70 35% 3138EPWE3 X _ 012872015 12/25r2015 15| 16| _ o] . -1
FNMA POOL #AL8S70  35%  3138EPWE3 X o . 712015 | 172512016, . 1,188) 1,233) R 0 . 45
FNMA POOL #ALE6S70  35%  3138EPWE3 X - 91282015 12512018 49 . 52 0| 3
[FNMA POOL #ALE970 3 5% 3138EPWB3 X 71172015 2/25/2018 594 617 0| -23
824 [FHLMC GOLD POOL J15724 4  3128PVLDOD X 102372013 | 10/152015 873 1,040 0 -87
826 [FHLMC GOLD POOL J15724 4 3128PVLDO X 10/23/2013 11152015 1,821 1,946 0 -125
828 |FHLMC GOLD POOL J15724 4 3128PVLDO X B 107232013 | 121152015 982 1,048 0 R 67
€27 [FHLMC GOLD POOL J157244 _3128PMID0 | . X . ] "1072372013 | 1nsr018 | _oer2| 1,039 R . . 0 67
620 |FHLMC GOLD POOLJ15724 4 " 3128PVID0 | X L . | 10rz3r2013 | 211572018 . 2,152 2,300 ~ [ _ 148
829 |FHLMC GOLD POOL 415724 4 3128PV1DO 107232013 | 31572018 1,858 1885 0 127
830 |FHLMC GOLD POOL J15724 4 3128PVLOO 102372013 |__4/15/2016 _ 233
831 [FHLMC GOLD POOL J15724 4 128PVLIX 10/23/2013 515720 -288
632 [FHLMC GOLD POOL J15724 4 128PVLIX 1072372013 6/15/20° -367
€33 [FHLMC GOLD POOL J15724 4 128PVLIX X N R T10/232013 | 715720 T - &3
€34 |FNMA POOL #ALBBIS  35%  313BEPUVM X - T em2015 | 812572016 . 0 -30
835 |[FNMA POOL #AL68SS 3 5%~ 3138EPUVA X . oL N . 712812015 | _ 872572016 o I -1
FNMA POOL # AL6895 35%  3138EPUV4 X R R _ | 113018 [Temsneote R i R 0 oL
FNMA POOL #AL6B95 3 5% 3138EPUV4 X 6/8/2015 | 9/25/2018 0| 45
FNMA POOL #AL6970 _ 35%_ 3138EPWB3 X _|_en8r01s 212512016 0 -1
| 839 [FNMA POOL #AL69T0  35%  313BEPWE3 b3 7112015 372512018 Oly_‘ -18
840 [FNMA POOL #AL6ST0  35%  3138EPWB3 | X N - | erero1s | amseote . . ~ of. o
[641 [FNMA POOL #ALESTO _35%  313BEPWE3 x_ .7 __ .. _ L. ~ 21252016, | 3252016 R I B R _ . o _ "
342 [FNMA POOL #AL6970__35%  3138EPWE3 x™ o0 oo R C ro1s. | arszote D | S -]
343 [FNMA POOL $ALES70 ) 5% ___3138EPWB3 X 81282015 472572016 0 -4
[[844 [FNMA POOL #ALESTO 35 138EPWE3 X 2/25/2016_| 472572018 0 4
345 |FNMA POOL #ALES70 5% 138EPWE3 X 7172015 5/25/2016 0 -38
148 |[FNMA POOL #ALEI70 5% 138EPWB3 X 972812015 5/25/2016 [+] -2
{647 [FNMA POOL #AL6970 __35%  3138EPWE3 X . I . £r5r2018 _T N . R 2
[ 848 [FNMA POQL #ALE970 _ 35%  313BEPWE3 x__ L e - - [ E 6250016 | U IR B




Part |, Line 6 (390-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basuis Expenses, Net Gain
Amount Sal ton and Adjustments or Loss
Long Term CG Drstnbutions 1,571,555 Capital Gaing/Losses| 30,188,028 28,057,044 2,130,884
Short Term CG Distnbutions| 0 Other sales 1] [1] ']
Check "X™ if
Check "X Purchaser Expense of Sale
to indude isa Acguisihon Date Date Gross Sales Valuation and Cost of Net Gain
Descnption CusiP # in Part IV Purchaser Business Method Acquired Sold Pnce Method Improvements Depreciation Adjustments or Loss
FNMA POOL #ALE970 35% 3138EPWB3 X 82872015 6/25/2016 [1] -4
FNMA POOL #ALB970  35%  3138EPWB3 x 212512016 672512018 . 0 5
FNMA POOL #ALBS70 35%W  313BEPWS3 X 92812015 7//2018 4,762 0| 60
FNMA POOL #AL6S70 3138EPWE3 X 27252016 | 7812018 4762 0 35
FNMA POOL #AL6970 3138EPWE3 X 71172015 7612018 113,202 ol 2922
FNMA POOL #ALEBO70 3138EPWB3 X 71472015 7/25/2016 1,0 0| -38
FNMA POOL # AL7654 J138EQQGO X 412172018 87252016 2,368 ] -85
[ 658 [FNMA POOL #AL7654 30%  3138EQQGO X 4/2172018 772572018 2,487, 0 -89
[ 857 [GNMA MA36ES 45% 5{ 36179SCA3 X . . . 6232016 | 8/10/2018 14,721 . - 0| 48
858 |GNMA MA3665 45% 5] 3B1795CA3 | X . 517/2018 | 8102016 16,404 X 0 49
659 [GNMA MAB65 4 5% 5| _ 36179SCA3 X 51712018 | 87202016 16,707 N -1,200
660 (GNMA il POOL MA3737 4 0% _ 36179SEJ2_ | | T7renc16 | 612012016 5924 "8 T 422
861 |GNMA POOL # AK6980 4 0% 36183QXH3 872512015 10/15/2015, 4,876 -338
882 [SIMON PROPERTY GROUP § ~ 828807CD7 272012 87272018 33,810 -1286
3 |SIMON PROPERTY GROUP 828807CD7 . 6/4/2014 8722018 28,258 216
SIMON PROPERTY GROUP 828807CDT7 _ X 112672015 822016 22607 N 0 -£97
SIMON PROPERTY GROUP 828807CD7 X 11972010 87272016 5,652 0] 671
SIMON PROPERTY GROUFP 4 828807CO7 X 11972010 8/11/2018 152 578 N 0 19,050
SOUTHWESTERN ENERGY 845467AL3 X _320/2015_|_ 2/212016 12,550 0 7,756
[SOUTHWESTERN ENERGY B845467AL3 X 372012015 23016 34,581 0 -21,261
STARBUCKS CORP 43%  855244AH2 x 61112015 17202018 26,950 0 2,004
FHLMC GOLD POOL J15724 4 3128PVLDO X 1072372013 /1572016 1881 0 -128
FHLMC GOLD A80393 509 312038NJ8 X . 3mBr010 10/15/2015 1,763 0 - -72
FHLMC GOLDA90393 50% 312938NJ8 | X . = 3782010 | 1171572015 954 . . 0 40
FHLMC GOLD A9282 % 312841D20 X 412015 | _10/15/201; _ 1,253 g 142
'HLMC GOLD AB2821  §0%  312841D20 R 71212010 1157201 1567, - 98
5 [FHLMC GOLD A8282 L 12841D20 4777201 /157201 1,1 133
FHLMC GOLD A9282 k 1294 1020 772272010 2/15/201; 7683 -50
FHLMC GOLD A8282 & 12841D20 4171201 2/15/201 590 0| 67
FHLMC GOLD AS2821 50 312841020 X 712212010 11572016 1,308] 0| -81
FHLMC GOLD A92821 504 312841020 X 4/712015 11572016 73] 0] -11%
FHLMC GOLD A92821 5 0% 312841D20 X 7/22/2010 2/1512018 ] -33
|FHLMC GOLD A82821__ 50%  312841D20 X 41712015, 2/15/2018 0 45
IFHLMC GOLD A82821 _ 5 0% 312941D20 X 772212010 311512018 841 0 52
FHLMC GOLD A82821 509 312841020 X 41712015 31572016 828 0 -7
FHLMC GOLD A92821 50 312841020 X 712212010 41152016 1,338] 0 -83
FHLMC GOLD A92821 5 0% 312841020 X . 47712015 4115/2016 - 968 0| -113
FHLMC GOLD A92821  50% 312841020 X - N 71222010 511572016 820 0] -51
FHLMC GOLD A92621 12841020 X _4n1r2015 5/15/2016 -70
FHLMC GOLD A92821 12941D20 _ | 7r2r010” | 6/52018 -106
FHLMC GOLD A92821 12941020 41712015 6/15/2018 =144
0 LMC GOLD AS0383 12638NJ8 3//2010 211572015 5
1 [FHLMC GOLD A90353 12838NJ8 3/8/2010 11512018 0] -10
692 [FHLMC GOLD AS0393 5 0% 312038NJ8 X ~ 37812010 211572018 = 0| -4t
€33 |FHLMC GOLDAS0393  50%  312038NJ8 X . . 382010 | 31572016 . R 0 K2
894 |[FHLMC GOLD A90383 5 0% 312938NJS X 382010 4/15/2018 o 3
695 |[FHLMC GOLD AS0383 5 0% 312838NJ8 X /872010 5/15/2018 [1] -]
698 [FHLMC LDAB0393 5 0% 312838N.J8 X 3772010 6/15/2016 0 -7
897 [FHLMC GOLDA90393 509 J12038NJ8 X 3m/2010 71572016 873, [+ -36
688 |FHLMC GOLD AS0393 5 0% 312938NJB X 3/872010 811512018 1,154 - 0 -48
€99 [FHLMC GOLDA90393  50%  312933NJ8 X - 382010 | 91572016 38 . o . %
700 |FHLMC GOLDA92821 504 312841020 3 R oo 712212010 | 107152015 1,684 Sl 0 -105
701 [FNMA POOL # 7454 1403DDX4 X 4172013 [_ 51251201 -32
702 L #7454 1403D0X4 X 67257201 12
70 L #7454 1403DDX4 X 8257201 -32
704 L #7454 14030DX4 X 782018 15,819 412
708 [FNMA POOL # 74541, 140300X4 X A 7R/2016 _ . 5,416] R T 152
708 [ENMA POOL #745418 S5%  31403DDX4 X . . 772572016 . 423 . o) _ 41
707 |FNMA POOL #BAQ43135% 2 3140E4PR2 | X _ B . R . e25m2018 | 1,873 _ . - . o ool _ 80
708 |FNMA POOL # BAD431 35% 2 3140E4PR2 X R L ; 712512018 7,489] ~ 0 359
709 [FNMA POOL # BA04313 5% 4 3140E4PR2 X 77262016 375943 0f 1,368
710 [FNMA POOL # BAD431 3 5% 2 3140E4PR2 X 8/25/2018 11356 o} -544
711 [FNMA POOL #BCO885 3 0% 3140EUEX2 X 87252018 - = [ -20
712 [FNMA POOL #BC0835  30%  3140EUEX2 X - N R o 9725/2016 | _ 1219 - b | = a o . 35
TI3FNBCO04B  _ 25% 110] _ 3140EUBS7__ x_ oo T _ N 1252016 | . . 2,460 I N . R 35
714 FNBCO048  _  25% 110{_ 3140EUBS7 x_ oo oo I 2nsnote_| T T aer2 LT L I Tl T . s
718 |[FN BCO048 25% 110 3140EUBS? X 32512016 -40
748 |FN BCOO48 25% 110 3140EUBS7 X 472512018 52
717 JILLINCIS TOOL WKS INC 452308109 X 31232018 775
718 JILLINOIS TOOL WKS INC 452308109 X 52372018 795
719 JILLINOIS TOOL WICS INC _ 452308109 x| T N . T emrzots | 7haR0e | _ . 84T A T R . . 1,308
THINTELCORP _  27%12/{ _ 458140aM2_ | — X - 1T b L T ] Jzero12 [T 1enos _ __ 29643 R R . I Tob L. 7.2




Part 1, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Gross Costor Other Basis Expenses Net Gain
Sales Deprecistion and Adjustments or Loss
Long Term CG Drstribubon Capital GainsA osses] 30,188,028 28,057,044 2,130,984
Short Term CG Distnbution: Other sales| 0 [1] ]
Chedk "X~ if
Check X" Purchaser Expense of Sale
1o include isa Acquistion Date Dats Gross Sales Costor Valuation and Cost of Net Gain
CUSIP # in Part IV Purchaser Business Method uired Sold Pnoe Other Basis Method I ements Dej ion
45866F 104 X 1212172015 - 454 454 0
45866F 104 X 1172013 | 122472015 | 7 408 3,032] . N 0
A5866F104 X 1172013 | 372372016 6,828 3,801 0
N7 ___45866F104 X 7013 | 52372018 6,855 3407| _of
 45866F 104 X 1A7/2013_|~ 71147201 7,329 3,870! 0 658
E EXCI 45866F 104 X 11772013 _| 77207201 101,475 50,587 0 888
727 IMARATHON PETROLEUM CT 56585A102 X _ | 12015 32301 382 547 0 -185
728 | JOHNSON & JOHNSON 478160104 X R 842015 | 1212172015 7,401 7,318] 0 88
729 [JOHNSON & JOHNSON 478160104 b3 8/412015 172072018 . 76,484 80,166 _ . 0 3682
730 IMARATHON PETROLEUM GO 56585A102 X o - - | vzro1s |_7narote 3,741 5472 0 -1,731
731 JOHNSON A JOHNSON 478160104 /AR015__ | 51191201 14,375 12,827 B ~ 0 1,548
4708160104 > _ 372372016 | 5187201 112] 108} 0 4
733 MASSACHUSEITS S'r 42| "57562PMC N272011_ | 67297201 83,860 75,133 0 8,727
734 | JOHNSON & JOHNSON 478160104 8/372015 5/197201 39,869 35,379 [} 4490
736 |JOHNSON & JOHNSON 478166104 82312016 | 71147200 1,477 1,348 [} 129
736 |JOHNSON & JOHNSON 478160104 X 87312015 71472016 3,815 3089) 0 728
737 [MERCK & CO INC 58933v105 X 11472046 | 1272172015 3,082 3,148 Q 68
| 798 ]MERCK & CO INC 58933Y105 X 1142014 | 312372018 3,727 3673 .o _ 54
KOHLS CORP 500255104 X 1712016 5072018 104,211 127,297| _0
MERCK & CO INC 58933Y105 X 114014 | 52372016 2,751 2,623 [{
LILLY ELI 8 CO N 532457108 X T 172072016 | 5/2372018 2,230) 2,453 0
LILLY EU & CO 532457108 X 17202018 | 711412018 803, 818 0
MARATHON PETROLEUM CQOl 585854102 X L. 11112205 | 122172015 | 508 547 N _ 0
MERCK&COINC  _ 58933v105 | X 1142014 | 771472016 3574 3148 . . o
[ 746 |MICROSOFT CORPORATION| 584018104 _ 972212015 | 1202172015 4,370] 3489 P I 9o
748 |MICROSOFT CORPORATION] 584918104 X 1T imrote | 21172016 304] )
747 [MICROSOFT CORPORATION| 584918104 4r202016 | 57201 9|
748 [ATET INC 00206R102 8/472015 12/8720 0
749 |A LT&TINC 00206R102 X 8/412015 372312018 0
750 |ATST INC ©00206R102 X 842015 £/23/2016 0
751 |ATAT INC 00206R102 X 67812016 71472016 [\
762 |ABBOTT LABORATORIES 002824100 X 4014 | 1272172015 0
763 [ABBOTT LABORATORIES | 002824100 )» X am01a_ | 3na3nots 0
754 |ABBOTT IABORATORIES 002824100 X 47812014 52372016 0
766 |ABBOTT LABORATORIES 002824100 X 47812014 71472018 - 0
788 |ABBVIE INC 00287Y109 X L 7182044 | 10122015 0
767 [ABBVIE INC _ 00287Y109 X 71182014 | 1272172015 0
768 |ABBVIE INC . 002877109 X R 7182014 | 1132018 . 0 X
789 [ACTIVISION BLIZZARD INC | __00507v109 X 10132015 | 1212172015 _o 379
760 |ACTIVISION BLIZZARD INC 00507vios_ | X . | 10/1320 2737201 N ] R 85
761 [ACTIVISIGN BLIZZARD INC 00507v108 1087201 2147201 456
762 ACTIVISION BLIZZARD INC 00507v108 10/13720 247201 -587
763 |ADOBE SYSTEMS INC 00724F101 X /47201 1272172015 N 643
764 |ADOBE SYSTEMS INC 00724F 101 X . 8/472015 312312018 0 622
768 |ADOBE SYSTEMS INC _ 00724F 101 X 3302016 | 771212018 N . . 0 38
788 |ADOBE SYSTEMS INC 00724F 101 X D016 | 71272018 0 1,268
|ADOBE SYSTEMS ING 00724F101 b3 5372016 | 711272018 0 7
(768 |ADOBE SYSTEMS INC 00724F 101 X B/42015 | 71272016 [i 155
769 IADOBE SYSTEMS INC 00724F101 X 8/412015 | 973072016 0 9,048
770 |AETNA INC 00817Y108_ X 3232016 | 5/23/2018 0 5
771 |AETNA INC . 008177108 S . . 1132018 | 52372016 . R . of _ . 17
T72 |AETNA INC R 00817Y108 S . . 17132018 uunms R 0 . 438
773 |AGILENT TECHNOLOGIES IN{ 008480101 X 1282015 | 37237201 134
774 JAGILENT TECHNOLOGIES IN{__ 00846101 X 12/5720 57237201 _ 307
775 |AGILENT TECHNOLOGIES IN{ 008460101 X 1272015 _| 77147201 498
778 JALLY FINANCIAL INC 02005N 100 X 1717201 1272172015 965
777 [ALLY FINANCIAL INC 02005N100 X - N ot 372372018 _ N B EL]
T78 [ALLY FINANCIAL INC 02005N100 R " R h - 11712015 512372016 N L [ -1020
TI9 ALLYFINANCIALINCG |, 02008N100 | "X~ | R b 11712015 Ma016 | - R _ . of . _ 070
| 760 JALPHABET INC/CA-CL A 02075K305 X . . HTRO15 | 1272172015 R 0 1174
| 781 |ALPHABET INC/CA-CL A 02079K305 X 71712015 | 32312016 0 1,080
782 [ALPHABET INCICACLA 02076K305 X TAT12015_|_ 5/23/2016 0 azr
783 |ALPHABET INCICACL A 02079K305 x - THTI2015 | 711472018 N 0 638
784 |AMAZON COM INC _|  o0z313s108_ X _ _ _ . _ ]| 1omor2015 | 3z3r018 | B R _ o _ _ .. -3
788 [AMATON COM INC Ul ozmsee | x — VT DY D Jenmota” | amanos, o . . oo - R 3,299
786 [FHLMC GOLDAS5828 _45% ~ 312944PM7 _ | X - L 1 enerotr | 71572018 . P o . s
787 |FHLMC GOLD A95828 4 12044PM X 111572011 11520 0 _-1
788 |FHLMC GOLD AB5828 4 12044PM X 173072014 15720 0 )
789 [FHLMC GOLD AS5828 4 12044 PM X 212712014 15720 0 9
790 [FHLMC GOLD AG5828 4 PM X 3R2015 15720 ol 22
791 [FHLMC GOLDAS5828 4 PM - I R P IR 15720 i - B T of 5
792 [FHLMC GOLD A95828 PV _x T . Yo 7o T D e [Tenseee [ T o 1



Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Cost or Other Baws, Expenses,
Amount Deprecation and Adjustments
Long Term CG Drstributions| 1,571,555] Capiial Ganw/l osses| 28,057,044 2,130,984
Shert Term CG Drstnbutions| [1] Other sales 1] [1]
Check X" if
Check "X Purchaser Expense of Sale
0 include isa Acquisition Date Date Gross Sales Vafuation and Cost of Net Gain
Description CusIP # In Part IV Business Method Acquired Sold Method improvements Depreciation orLoss
FHLMC GOLD AS58280 4 5%  312844PM7 X . 51182011 8/15/2018 - -14
FHLMC GOLD Ag5828 4 59 312944PM7 X . 111572011 811572018 -10
FHLMC GOLD A85828 4 5% 312944PM7 X 1730/2014 811572018 -85
FHLMC GOLDA95828 4 5% 312944PM7 X 227/2014_ ] B/1572016 2
FHLMC GOLD AGS828 4 5% __ 312844PM7 x| 332015 | _BA572016 21
GOLE 45 12044PM7 X 9721/2015_ | 8/15/2018 5
FHLMC GOLD A95828 4 59 12844PM7 X 1211772010 9/15/2016 -8
FHLMC GOLD A95828 4 5%  312844PM7 X 9162011 9/15/2018 0 -18
FHLMC GOLD A85828 4 5% 312944PM7 X - 111522011 9/15/2018 - - 0 -13
FHLMC GOLD A95828 4 5%  312044PM7 X _ 173072014 9/152016 0] -118
FHLMC DAG5828 4 5% 312944PM7 X 2127/2014 9/1572016 -10
FHLMC GOLD A95828 4 5% 312644PM7 3732015 | 9152018 26
FHLMC GOLDAS5828 4 5%  312044PM7 82112015 9/15/2016 5
FHLMC GOLD G30718___ 4 0 13204AVY /1372015 10/152015 -151
FHLMC GOLD G30718 4 0% 1324AV1 5/28/2015 10/15/2015 -78
FHLMC GOLD G30718  40%  3132J4AV1 b3 " 3/13/2015 11/15/2015 0 -114
FHLMC GOLD G30719  40%  3132J4AV1 X 572812015 1111572015 0] -59
FHLMC GOLD G30719 4 09 313214AV1 X 10/2072015 11/15/2015 0 =27
[FHLMC GOLD G30719 409 __313244Av4 X 3/132015_|_12/1572015 0 88
FHLMC GOLD G30718__ 4 0% 313204AV1 X 5782015 12/15/2015 0 -5
813 [FHLMC GOLD G30719 4 0% 3132J4AV1 X 10720/2015 12/15/2015 0| -21
FHLMC GOLD G30718 409  3132J4AV1 X 37132015 1152016 0] -114
FHLMC GOLD G30719 409 31324AV1 X 512812015 1/15/2018 0 58
FHLMC GOLD G30718 409 313244AV1 X 1072072015 111572016 0] -28
FHLMC GOLD G30719__ 4 09 132J4AV1 X _311372015_| 211572016 . 124
FHLMC GOLD G307 1! 40% 13244AV1 512812015 5/2016 = 64
HLMC GOLD G3071! 40% 132J4AV1 10/20/2015 [ 21572016 -29
FN BCO048 25% 11 3140EUBST 11/19/2015 | 5/25/2018 -28
FN BCO048 25% 11 3140EUBS7 42172018 572512018 -7
FN BCOD48 25% 110 3140EUBS7 X 11/19/2015 6/25/2016 0| -84
FN BCOD4B 25% 110 3140EUBS7 X 472172018 6/25/2018 0 -23
FN BCOO48 25% 110 3140EUBS7 X 11/19/2015 7/25/2018 0 -103
3140EUBST x 42172016_|_ 712512016 0 26
3140EUBST7 X 11/19/2015 6/25/2018 0 €8
3140EUBS7? X Aan12016 8/25/2016 0] -7
3140EUBS? X - 472172018 8/1372016 0] 96
3140EUBS7 X 11/18/2015 913/2016 0| 5473
3140EUBS7 X 111972015 8/25/2016 0 -78
140EWETY X _3nr018 | 45016 | 0 22
140EWST7 X 3rr016 _ 0 35
140EWST? X 332018 0 -30
) 140EWET7 X 373/2018 0 ~10
140EWET7 X 3312018 0 3,881
FNMA POOL # BC2681 30 3140EWST7 X _ anroe 0 -87
FNMA POOL # BC2681 30 3140EWST7 X 33016 0] 2
FNMA POOL #962003 55 31414CGLE X 2/25/2008 10/25/2015 ) 4
MICROSOFT CORPORATION 594818104 X 1/572018 6/23/2018 0 -1,858
MICROSOFT CORPORATION 594918104 X 1672016 812372018 ] 2,896
MICROSOFT CORPORATION 554918104 X 1112016 82372016 0 2412
MICROSOFT CORPORATION 584918104 X . 312312016 62312016 = 0 -123
MICROSOFT CORPORATION| 584918104 _ | X . N N 47202018 | 872372018 R . 0 -867
MICROSOFT CORPORATION| 584918104 X N . sr3rz018 | 672372018 R L 0 R 59
MICROSOFT CORPORATION| 504918104 X 82212015 6/23/2018 L 4,336
MICROSOFT CORFX 554918104, X 02212015 _|__9/272016 15,170
MONDELEZ INTERNATIONAL| 609207105 b, 52312018 7/1472016 25
MONDELEZ INTERNATIONAL] 6809207105 X 47412018 7/14/2016 234
MONSTER BEVERAGE CORFﬂ 81174X109. X . 111312014 107772015 24905
IMONSTER BEVERAGE CORF] _ 61174X108 X [ 132014 | 122212015 ~ 0 . S2e
MONSTER BEVERAGE CORF| ~ 81174X108 X T 11322014 | (32372016 0 0 2,261
MONSTER BEVERAGE CORH 61174X109 X . 111372014 5/z3/2018 0 2440
MONSTER BEVERAGE CORH 61174X109 X 111372014 71472018 0; _ 313
854 [NETFLIX COM INC 64110L108 X | irro16 | _s=3rm016 0 477
885 INETFLLX COM INC 64110L106 X 17712016 71472016 0 -416
858 INETFLIXCOM INC . 641100106 X o016 | 71972018 . - o 0 -14,473
857 |NETFLIX COM INC Ce4100i08 | X R 132018 | 71912018 T L 0 8,708
858 [NETFLIXCQMINC o oea10L106 |~ x| N R . 12172016 ) 71972016 L o - 0 4,959
859 [NEW JERSEY ST ECON_1 8450186N8 X an4n0ia_|_ 61502016 | 0
880 [NIKE INC CLASS 654106103 12/412015 3723/2018 =349
8681 [NIKE INC CLASS 654106103 12/4/2015 5/23/2018 -583
882 [NIKE INC CLASS 654106103 121472015 71472018 £20
883 |[NUCOR GORP. 670346105 _ [ . 472472013 | 122172018 T - . N 218
670346105 _ X 4242013 | 372372016 190




Part |, Line 6 (390-PF) - Gain/Loss from Sale of Assets Other Than inventory

Totals Gross Cost or Other Bama Expenses, Net Gain
Amount Sales reciation and Adjustments or Loss
Long Term CG Distributons/ 1,571,555, Capita! Gaina/Losses 30,188,028, 28,057 044 2,130,854
Shon Term CG Distnbutions| [+] Other sales 9 0] 0
Check "X"if
Check C* Purchaser Expense of Sale
to nclude sa Acquisrbon Date Date Gross Sales Cost or Valuation and Cost of Net Gain
Desaiption CusIP ¢ In Part v Purchaser Business Method Acquired Sold Method Improvements Depreciation ustments orLoss
885 [NUCOR CORP 670346105 X 472412013 572312018 0] 204
868 [NUCOR CORP 670348105 X 412472013 711472018 0 - 812
867 |ORACLE CORP 2375% 68389XAQB X 72312015 472972018 ) 2,578
888 [ORACLE CORP 25% 9__ 68389XBBO X 412812015 4572016 _ 1,00
889 JAMER AIRLN 151 A PT 3 375{__ 023770AA8 X 31212015 14/1/2015
870 |AMER AIRLN 15-1 A PT 3 375 023770AA8 X 37212015 5172018 _ |
871 |AMERICAN TOWER CORP 03027X100 X 6/18/2015 127212015 -4l
872 |AMERICAN TOWER CORP 03027X100 X - 6/18/2015 372312016 . 0] 169
873 |AMERICAN TOWER CORP 03027X100 X _ " 6/18/2015 | _ 5/23/2018 0 358
874 AMERICAN TOWER CORP 03027X100 X 6182015 711412016 0 825
875 |AMCAR 2013-2A3 0 65% {___030B4.AC8 X : . 47312013 107812015 - 0
T T03064JACS X - 4R/013 | 11872015 N 0
877 7032511107 X 5/26/2015 1111272015 0| -15,44;
878 [ANADARKO PETROLEUM CO] 032511107 X 6/18/2015 111272015 Ql 45
879 [ANADARKO PETROLEUM CO} 032511107 X 10777201 1111272015 [+] 6,724
880 [ANALOG DEVICES INC 032654105 X 1072172015 1872016 0 -12,635
881 |[ANALOG DEVICES INC 032654105 X . 1072172015 11772016 0 -25,6807
882 |ANHEUSER-BUSCH INBEV 2 03523TBP2 X 71172012 10/5/2015 o -2,222
883 |ANHEUSER-BUSCH INBEV 2{  03523TBP2 X 71172012 _10/5/2015 [\ -2,408
884 ANHEUSER-BUSCH INBEV 2{ _ 03523TBP2 X 41212013 10/52015 0] -1,172
888 |ANHEUSER-BUSCH INBEV 2 03523T18P2 X 512072014 10/5/2015 28,643 0 -349
886 (ANHEUSER-BUSCH INBEV 2 03523TBP2 X 172612015 10/5/2015 9,548 0 -391
887 [ANHEUSER BUSCH INBEV S| 03524A108 X - 471472014 122112015 3,340, - . 0 420
888 [ANHEUSER BUSCH INBEV SH_ 03524A108 | _ X o . 411412014 | 1672016 60,563) ol —— I B 9o 8,156
889 |ANHEUSER BUSCH INBEV SH 03524108 411512014 1472016 16,375 0 1,703
890 SCHINBEV SH _ 03524A108 | 47152014 | 4/472018 79 837| N 11,44
A3 065% 03064.JAC9 47372013 12/8/2015 9,483
A3 0685% 03084.IACH X 4312013 1/8/2018 9,204
A3 065% 03084.IAC9 X = 47372013 2/8/2018 945
031162100 X 10/1272015 122172015 - 1,804 [+ 50
031162100 X 10/1272015 31232016 2,870 0 -52
031162100 X 10/12/2015 52372016 2,697| 0 -71
o 031162100 X _10112/2015 | 7mr2018 50,456 48,744 0| 1,752
898 JANACOR PHARMACEUTICAL 032420101 X 7/15/2015 12/21/2015 1,765 2,274 0
JANACOR PHARMACEUTICAL 032420101 X 711572015 3/23/2016 1,205 ol -1,470
900 |ANACOR PHARMACEUTICAL. 032420101 X 711512015 572312016 895, 0] <343
901 [ANACOR PHARMACEUTICAL] 032420101 X . _ 7152015 | 5/26/2016 78,011 o 0 26,718
902 |ANADARKO PETROLEUM CO)| 032511107 X 17712015 11/1212015 75 980 = 0] -23,325
903 |PNC FINANCIAL SERVICES G 633475105 X o _ | nsro12 | 122172015 4,693 0 592
904 |PNC FINANCIAL SERVICES 93475105 X N 71192012 | 1718720 12 767] _ 0 495
$05 |PNC FINANCIAL SERVICES § 693475105 X 620720 118720 85,718 0 31,864
906 |PNC FINANCIAL SERVICES G 693475105 X 82020 1720120 30,761 0 818
PNC FINANCIAL SERVICES G 893475105 X 1178720 1720720 71,887 1] . 25,455
PV HCORP 683656100 X 4p4r2014. | 1073072015 20,465| 0 £,648
PV HCORP 693656100 X 41252014 1073072015 . B34 0] -2,810
IAMAZON COM INC 023135108 X 8/172011 7/1412018 11,124 0 8 184
FHLMC GOLD Q19384 3 59 3132JA253 X 77812013 10/15/2015 9,561 0 2%
FHLMC GOLD Q19384 3 59 3132JA253 X 1072072014 | 10/15°2015 147] 1) -8
FHLMC GOLD Q19384 3 59 3132JA2S3 X 1211872014 10/1572015 1471 [ -8
FHLMC GOLD Q19384 3 59 31324A253 X - 7812013 1111572015 1,888 0 4
FHLMC GOLD Q25830 _ 409  3132M&EB2 X R R R L. 41172014 | 10/15/2015 . 129 R R B .90 ]
FHLMC GOLD Q25830 404  3132MGEB2 X ; _1 e=arz014 | 1011522015 T a8 R T 0 3
FHLMC GOLD Q25830 4 132M5EB2 | — 4/11/2014 _|_11/15/2015 2,966 [] -149
FHLMC GOLD Q25830 4 0% 132M6EB2 6/23/2014 11/15/2015 1112 N 4] 66
IC GOLD Q25830 4 132MGEB2 411172014 1211520 1,406 0; -7
FHLMC GOLD Q25830 4 132MEEB2 672372014 12/15/2015 327 0| -3
LMC GOLD Q25830 4 132M6EB2 . = 41172014 17157201 11 L] . E:
FHLMCGOLD Q25830 403  3132M6EB2 X T 672312014 | 11572018 | 42 R _ 0 2
IAMAZON COM INC 023135106 X . . 6112011 572312016 _ L o o | 6,536
[APPLE INC ™ R 037833100 _ x 712872008 | 121472015 R 0 56 325
FHLMC GOLD G30719_~_ 4 0% 3132J4AVi X 3132015 | 31572016 0| 79
FHLMC GOLD G30719 4 09 3132J4AV1 b.3 572812015 311572016 0 -40
FHLMC GOLD G30718 409 31324AV1 X . 10120/2015 31572016 . 0 -18
FHLMC GOLD G30718 _40%  _3132J4AV1 X N R 3132015 | 41572018 = o .9 __
FHLMEG GOLD G30718 _ 40%  _313204AV1 _ X o _ N _ ] smero1s_| ansro16 . o T . o . -
FHLMC GOLD G30719 _ 409 " 3132J4AV1 X - - I 10R20/2015_| 4/15/2016 I T R | - |
3 4 132J4AV 3137201 412172016 34
[ 313244AV 5/28/2015 | 412172018 14
4 132J4AV 10720720 472112016 -34
4 1324AV 107202015 51512016 -198
FHLMC GOLD Q19384 3 1320253 N N . 1072072014 | 108/2015_ . . L T . N E]
FHLMC GOLD Q19384 359  3132A283 _ 3 - T N . 121872014 | 10972015 I 5 0 13




Part }, Line 6 {990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

TFotals Gross Cost or Other Basis Expenses Net Gain
Amount Sales Depreciation and Adjustments or Loas

Long Term CG Dwstnbution: 5 Capital Gains/Losses 30,188,028 28,057,044 2,130,984

Short Term CG Drstnbutions [) Other saley 0 0 0
Check "X"
Check X" Purchaser Expense of Sale
1o indude 1sa Acquisition Date Date Groas Sales Cost or Vatuation and Cost of Net Gain
8cn) CUSIP # in Part IV Purchaser Business Method Acyuired Soid Pnce Other Basis Method Improvements |  Deprecshon Adjustments orLoss

937 [FHLMC GOLD Q18384 35%  3132JA283 X 7/8/2013 10072015 261,068 250,855 0 10,213
938 [FHLMC GOLD Q25830 409 3132M6EB2 X . 41172014 211512016 m 116 _0] 5
939 [FHLMC GOLD Q25830 409  3132M6EB2 X - - 62372014 211572016 41 44| . 0| 3
340 132MEEB2 X _ 411172014 _| 31572018 115 120 0 £

941 — 3132MBEB2 X @/23r2014_|_ 31572018 43 48 ) E

842 132MEEB2 p. 411172014 411512016 1,438 1,510 0 -1

943 132M6EB2 X 8/2372014 41572016 539 571 = [ -3
FHLMC GOLD Q25830 40 3132MBEB2 X 41112014 5/15/72018 101 107’ 0 L]
845 [FNMA POOL #962003 5 5% 31414CGLE X - - 2/25/2008 1172572015 - 0 2
948 [FNMA POOL #062003 55%  31414CGLS X 212572008 12/2512015 0] = 1
947 [FNMA POOL # 962003 31414CGLL X __|_2msmoos [ 12572018 1
$48 962003 55% 31414CGLe X | 27252008 | 21252016 o 0
949 [FNMA POOL # 862003 1414CGL X 22572008 | 372572018 [}
960 |[FNMA POOL # 562003 1414CGL X 212512008 472572018 2
951 FNMA POOL # 982003 1414CGL X 272512008 52572018 2
962 |FNMA POOL #962003 55%  31414CGL6 X . 212502008 | 6/252018 - .
953 [FNMA POOL #662003 55% 31414CGL6 x 2/25/2008 7/82016 0] 3,184
954 FNMA POOL # 862003 5 5% 31414CGL6 X 2/25/2008 72572018 0 2
©58 |FNMA POOL #962301_45%_ 31412CRWD__ | X 572012009 | 10/25/2015 0 17
958 [FNMA POOL # 062301 4 5% 31414CRWO X 572012009 11/25/2015 0 8
967 [FNMA POOL #862301 45% 31414CRWO X . 572072009 12252015 0 -8
958 |[FNMA POOL #962301 45% 31414CRWO X 5/20r2009 1/25/2018 0] -8
959 [FNMA POOL #862301 45% 31414CRWOD X 572072009 212472016 - [ . s8az
980 [FNMA POOL #662301 45% 31414CRWO X 52012009 2/25/2016 0] e
081 [ENMA POOL #981844 4 5% 31415BBMO X R 1011412008 | 10/25/2015 -1

982 POOL #981644 4 1415BBMO__ | _X " 11042009 | 1172572015 R -
963 POOL #981644 4 415BBMO 10/1472009 121252015 4

584 IMA POOL #981644 4 415BBMO 1071472009 1252016 -
986 MA POOL #AA7694 4 416RRQB 11/10/2008 1072572015 6
988 [FNMA POOL #981644 45%  31415BBMO X 10/1472009 272412018 0] 47
967 [FNMA POOL # AATE84 45% 31416RRQB X 1111072009 | 11/25/2015 0] Bl
! 968 [FNMA POOL #681644 45%  314158BMO X 10/14/2009 21252016 0 o
965 [FNMA POOL #AAT694 454 31416RRQ8 X, 11/40/2008_|_12/25/2015 _0f 8
970 |FNMA POOL # AATE04 4 59 31416RRQ8 X 1171072008 172572016 | 0| =27
971 [FNMA POQOL # AATE634 4 5% 31416RRQ8 X - 111072009 212412016 [ 205
972 [FNMA POOL # AA7E684 4 5%  31416RRQS b3 11102009 27252018 0] -16
973 |FNMA MA2608 35% 5/ 3141BB3T1 X 7/2612016 8/25/2016 0 -218
©74 [FNMA MA2653 40% 6§  31418B5P7 X L . . _ 712812016 | 912512016 0, 51
978 [FNMA POOL #MA2670 309 31418B6GE X 7782018 | 87251201 o -a7
976 31418B6G6___ X 71812016 91257201 B a7
3141886G6 X 87412018 8/25/201 -1
FNMA 4188862 X 41172014 | 107257201 38
PHILLIPS 68 18546104 X 12/1172014 2117201 . 4,622
PIONEER NATURAL RESOUR 723787107 X 2/182015 1212172015 0 621
PIONEER NATURAL RESOUR 723787107 X " . " 21872015 3/23/2018 0 -560
IPIONEER NATURAL RESOUR 723787107 X - 211972015 5R72016 0 -280
STARBUCKS CORP___ 4 3% B55244AH2 X 6112015 11202016 o 3,281
[STARBUCKS CORP 43% _855244AH2 X 8172015 12712016 0 1,984
(STARBUCKS CORP 43%  855244AH2 X 8/1/2015 1/27/2018 0 820
IDREYFUS US EQUITY FUND- B6271F552 X . 117222010 1111612015 0 67,144
DREYFUS US EQUITY FUND- _ 86271FS52 X 121312015 | 412512016 . . 0 8,869
DREYFUS US EQUITY FUND-{  86271F552 X . 1273172015 62072016 = 0 9,108
DREYFUS US EQUITY FUND{  B6271F552 X 123172015 87267201, [+) 4,978
DREYFUS US EQUITY FUND-{ __86271F552 X 1273172015_|_ 9/16/20% [ 10,690
/AN SEMICONDUCTO 874038100 X 6/30/2016 71141201 0] 13
[TAIWAN SEMICONDUCTOR N 874039100 X 623072016 | 97237201 [e] 6822
3MCO - 88578Y101 | X i N SR/2015 | 1272172015 of 130
3MCO _ o 88579Y101 X R ; : 8mR01S | "a3noie : . 0| 560
aMco 88578Y101 X o Tl o015 | 522018 ..o 538
3M CO_ 88579Y101 x R | omro1s 71472016 Jo 918
[TIME WARNER INC BB87317303 X 11720/2014 121212015 D -1,274
PV HCORP 693656100 X 62172013 10/30/2015 0 ~17,765
PV HCORP 693656100 X 672172013 12/412015 0| ~27,150
1000|P VH CORP__ | esassai0 | x . . . I 41172015 121472015 . of . 14,858
9001)PALOALTO NETWORKS INC| _ 697438905 |~ x _| == _° . K 17 . .| enenois_| 12212015 o A . o _._ 8
1002|PALO ALTO NETWORKS INC| 687435105 _ X _ [ ] 10212018 | 12212015 . 634 - ) T 83
1003|PALO ALTO NETWORKS INC 697435105 1072772015 372312018 5,046 5074 [+) -28
4004}PALO ALTO NETWORKS INC | 697435105 1072712015 _|_ 71472016 }‘ 4814 B s_sg{ q» 1,252
} 1005)PALO ALTO NETWORKS INC| 697438105 10727720 72172016 29,267) 36,624 [9 7,357
1008 |PALO ALTO NETWORKS INC 697435105 3312015 772172018 30,534 35,460 0 -4,926
1007|PALO ALTO NETWORKS INC| 697435105 X T T ~ . 312015 | 822018 | . 48,350 T ose208 . . T . ) 7818
1008]PALO ALTQ| ResINC[ _egraasios [~ x| T T 7 o L7 T I'smnos [ srrote_ ") ) : o Tl R -t




Part |, Line 6 (390-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cast or Other Basis, Expenses, Net Gan
Amount Sales Depreciaion and Adjustrments or Loss
Long Term CG Dutributions| 1,571,555 Capnal Geina/Losses! 30,168,028 28,057,044 2,130,864
Short Term CG Distnbutions; 0 Other sales| 0 [} [1]
Check “X* if
Check "X" Purchaser Expense of Sale
to indude Isa Acquistion Date Date Gross Sales Cost or Vatustion and Cost of Net Gain
Descnption CUSIP # n Part IV Purchaser Business Method Acquired Sold Price Other Basis Method mprovements Depraciaton or Loss

1009{PALO ALTO NETWORKS INC 697435105 X 3125/2015 81212016 7,474 [+]
1090)PANERA BREAD COCL A 69840W108 X . = _| anorote | 7naro1s 4,086) B R - o
1041[PEPSICO INC 713448108 X 6/472013 1272172015 6,877] o]
1612[PEPSICO INC 713448108 X /412013 __|_3723/2018 7,275 0 03
1013[PEPSICO INC 713448108 X /42013 | 5/23/2016 6,235| 0 1,179
1044 |PEPSICO INC 713448108 X /47201 71142018 660 [}] 171
161B|PEFSICO INC 713448108 X 62012, | 771412018 ~ o 2,593
1018 PETROBRAS INTL FIN C 537! T1645WAR2 X - 582014 411572018 0, 6911
1017 |PETROBRAS INTL FIN C 5 37! 71845WAR2 X - 5912014 4/18/2018 - . . 0| . -95%
1MB|PETROBRAS INTLFINC 537{  71845WAR2 X 32472014 4/18/2018 ~ . 0| ~1,629
1019 |PETROBRAS INTL FINC 5374 _ 71845WAR2 X 1720120 4/19/201¢ ~ 0
1020|PETROBRAS INTL FINC 5374 _ 71645WAR2 X 910720 4/197201 B ol
1621 PETROBRAS INTL FIN C 5 37 71645WAR2 X 3242014 47197201 0
1022[PFIZER INC 717081103 X 672672015 122172015 0
1023 |PFIZER INC 717081103 _ X 6126720 !._1 37237201 [v] -689
1024|PFIZER INC 717081103 X _ _ 6/26/2015 S/23/2018 0 -68
[1026|PFIZER INC 717081103 X 8/26/2015 7/14/12016 [+] 434
1026 |PFIZER INC 717081103 X 11812015 8/1472018 [s] 2,122
1427 |PFIZER INC 717081103 X 626r2015 | Snarots | ) <184
1028)PFIZER INC 717081103 X 1072272013 /1472016 0 2,608
1028 [PHILLIPS 66 _ 718546104 X 1172072014 122172015 0 k-]
1030[PHILLIPS 86 718548104 X 1172072014 211172018 0 -2,841
101 {PHILLIPS 66 - 718546104 X - 12/10/2014 2112016 . 0 568
1032|FHLMC GOLD Q25830  40%  3132M6EB2 X 411172014 | 8/1572016 0] 5
1633 [FHLME GOLD 025830 o 3132MEEB2 X 62372014 _|_8/1572018 0 2
1B34|FHLMC GOLD Q25830 409 __3132M8E82 6232014 | 7/8/2018 549
1036{FHLMC GOLD Q25830 4 09 132MBEB2 411172014 7/8/2018 1,830
1038|FHIMC GOLD Q25830 4 0% 3132MEEB2 41172014 | 71572016 -161
1037 [FHLMC GOLD G60103 % 1335ADG0 X 7782015 10/15R015 -40
1038[FHLMC GOLD G60103 359  31335ADG0 X = = 782015 111572015 0| -20
[1038]FHLMC GOLD G60103 359  31335ADGO X " 7872015 1211572015 0 -17
(1040 [FHLMC GOLD G60103 3§ 31335ADG0 X 7/8/2015 115/2016 0 -28
1041 |FHLMC GOLD G60103 _ 3 5 31335ADGO X 7/8/2015 2/15/2018 0 -18
1042|FHLMC GOLD G80103__ 3 § 31335ADGO X 7/8r2015 3152016 Q -20
1043[FHLMC GOLD G60103 35 31335ADG0 X 7/872015 471512016 0] -20
1044|[FHLMC GOLD G60103 359  31335ADGO X 77812015 511572016 0, -151
1045|FHLMC GOLD G60103 359 31335ADGO X - 7/8/2015 6782018 . ] 6,934
1048 |FHLMC GOLD G60103 _35%  31335ADGO . . | 72015 81572018 . 0 -187
1047 |[FNMA 2014-26ND__ 30% 3138AJKAT X 411172014 | 1072572015 | 0 27
1048]APPLE INC | —oars3iion X 772812008 | 372372016 o~ 669
A048[APPLE INC 037833100 X 77282008 687201 20,814
1050 |APPLE INC 037833100 X 373072018 6/8/201 2257
1081 |APPLE INC 037833100 X 373172016 887201 -2,325
1052 (APPLE INC 037833100 X 512312018 682018 0 20
1083|APPLE INC L 037833100 X R /512009 682018 R " 0 55,688
1084[APPLE INC 037833100 X 6/52009 9/8/2018 0 44,791
1055|BNY MELLON FOC EQ OPP-M__ 05568M475 X 12/472014 | 172512016 of -22,284
1068 |BNY MELLON FOC EQ OPP-M __ 05569M475 X 12/412014 4/25/2018 0 -14,829
1087 |BNY MELLON FOC EQ OPP-M  05569M475 X 121372015 4/25/2016 . 0 -152
1058|BNY MELLON FOC EQ OPP-M 05569M475 X . 12372015 71712018 - . 0 -478
1050]BNY MELLON FOC EQ OPP-M  05569M475 _ X R - o1 12732015 | 812612018 o T 0 2,018
1060|BNY MELLON FOC EQ OPP-M  05565M475, X _ . N 1232015 | 8He2018 oL L of . . 3,851
1081 [BNY MELLON MXC MULTI-STH 05569M509 X /28/2015 | 6/24/2018 80,000 0 3,131
1082 |BANK OF AMERICA CORP 060505104 X 112015 | 1272112015 o 0 160
1083 |BANK OF AMERICA CORP 060505104 X 1172015 /232018 0 -1,324
1064 [BANK OF AMERICA CORP 080505104 X 1172015 512312016 0 -42
1068]BANK OF AMERICA CORP 060505104 _ X K 22512015 | 572372018 0 811
10886 [RANK OF AMERICA CORP 060505104 _ x .| 225015 | a0t . N . N _ 0 1,278
1087 |BIOMARIN PHARMACEUTICA]  09061G101 X . - . _ T 2reamo1s | 12212015 oL D o - Loof. 81
1083 |BIOMARIN PHARMACEUTICA]  09061G101 X 212312015 | 37232016 " = = ~ 0| _ 457
[1089 | BIOMARIN PHARMACEUT) 09061G301 X 272312015 57232016 [2) -208
(1070 |BIOMARIN PHARMACEUTI 08061G101 X 22372015 71142018 [+] -370
1071|BIOGEN INC 08062X103 X 8/4/2015 122172015 0 -400
1072|BIOGEN INC _ 09062X103. X . 8m015 | 11202016 R . . R .0 . 59
1073BIOGENING_ _ _ . _|_ _09062x103 x o 1T o sanors 1720/2016 I S oo . .. ol 8,878
1074|BIOGENINC  ~ ____ . |  Tosoe2x103 Ix _ = . T 7] Juanota | 1n20r201 ; — o oo T R .87
1075(BIOGEN INC 09062103 X 21472014 5/23/20 +] -367
1078|BIOGEN INC 09062X103 X 2/4r2014 7114720 0 -507
1077|BOSTON PROPERTIES LP 4 10112RAS3 47312013 823720 0 -122
1078]BOSTON PROPERTIES LP 4 10112RAS3 1152014 9723720 0 265
1079 |BOSTON PROPERTIES LP 4 10112RAS3 | X e . I — 52112014 | 9723720 U L. e . o 539
1080[BOSTON PROPERTIES LP 4 doi12rasy f o x| _ Y S 87302011 _ [ 9/23/2016 - 0 4,618




Part 1, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Costor Othev Basis Expenses, Net Gain
Amount Sales d Adjustments or Loss
Long Term CG Drstnbuton: 5 Capital Gaina/Losses| 30,188,028 2,130,984
Short Term CG Drstnbutions [ )] [1}
Check “X" Iif
Check X" Purchaser Expense of Sale
to indlude wa Acquisition Date Date Velugtion and Cost of Net Gain
Description CUSIP # n Part IV Purchaser Business Method Acquired Sold Method Improvements Depreciation Adjustments or Loss
1081]BRISTOLMYERS SQUIBBCQ 110122108 X N 572472013 | 1272172015 N [3 1,032
1082{BRISTOL-MYERS SQUIBBCQ 110122108 X 37232018 | 572352018 N [} )
1083|FHLMC GOLD Q25830 40%  3132MEER2 X 872372014 | 5M5/2018 [
1684 TIME WARNER INC 887317303 X _11720/2014 11412018 _{ . 80
1085[TIME WARNER INC 857317303 X 8/1472014 11412018 185
1086|UBS COM MTG TR 2012-G13 B0269GACS, X 5/11/2016 1212018
1087|UBS COM MTG TR 2012-C13]  9G269GACS X /1472018 1272016 A
1088|UBS COM MTG TR 2012-C13]  80269GACS X - . ].sM2018 | 8n212016 0
1089]UBS COM MTG TR 2012-C13]  80269GACS X . . 61472016 | 81272018 B ~ .0
1090]UBS COM MTG TR 2012-C13]  80269GAC5 X 5112018 | 91272016 ~ Q
1091]UBS COM MTG TR 2012-C1 3}__ 90269GACS X _ 61472016 | 91212018
1092|UNION PAC CORP ] 807818108 . 8/152014 _| 12/21/2015
1083|UNION PAC CORP 807818108 5872011 172212018
1084 |UNION PAC CORP 907818108 8A572014 112272018
1096{UNION PAC CORP 807818108 8R0S 1/22/2018
1088 |UNION PAC CORP 807818108 X B 8/4/2015 12212016 0]
1097 [UNITED MEXICAN STATE 5 6] 91086QAU2 X 3732008 8/0/2016 0
1088 |UNITED MEXICAN STATE 58]  91086QAU2 X 411772006 8972016 0
[1099]U S TREASURY BOND _ 25  P12810RKS X | 8/872015 1082015 0]
[1100|U S TREASURY BOND__ 25 912810RKE X 5/52015 1/13/2018 3}
[1101]U S TREASURY BOND 25 912810RK6 X 5182015 1/43/2018 P 0
[4102|US TREASURY BOND 25 912810RK6 X 519/2015 | 2102018 0
(1103]U S TREASURY BOND 3 0 912810RM2 X _ 6/12015 115018 . [
(1104 APPLE INC _. 037833100 X = 1272172015 1512016 ]
[1108/APPLE INC ___ 037833100 X 77282008 | 17572016 .
(1108 |FNMA POOL # AHATE4 | 3138A6KG4 | . X 31472011
(1107 [FNMA L #AH4704 138A6KG4 X 672072014
[1108]FNMA ’OOL AHATS4 138ABKGA X 47772015
[1109]FNMA PGOL # AH4794 138ABKGA X 10872015
[1110[FNMA F'OOL #255364 60%  31371LTV1 X 472012008 0
11[FNMA MA 1860 45% 44  31418BBS2 X 51512015 0
[1112/FNMA MA 1850 45% 4 31418BB62 X 47712016 0
[1113]FNMA Ma 1860 45% 44 314188862 X 4172014 0
[1114|FNMA Ma 1860 45% 44 31418BB62 X 4/172014 9
[1116|FNMA MA 1860 45% 4 31418BB62 X 5/5/2014 - 0
[1116]FNMA POOL # AH4784 5% 2/ 3138ASKG4 X N . 10/8/2015 0
[1917|FNMA POOL # AHATS4 5% 2/1  3138ABKGA_ X R . 37412011 1,908 2,003 . 0
[1118]FNMA POOL #AHATS4 5% 2/1  3138ASKG4 X I 62072014 304 440| 0
[ AH4784 1 __3138ABKGA4 X 4712015 66} 73 _
[ AH4794 4 3138ABKGA R 10872015 _| €6 72
(4 AH4794 1 138A6KG4 /42011 5,520 5,803
[ A 14704 138ABKG4 872012014 1 142] 1,274
|1 14764 138ABKG4 X 472015 190 213
[1924|FNMA PDOL'AHAM 5% 2/ 3138A6KG4 X 107872015 190 210 0]
[1125]FNMA POOL # AH4784 5% 2/4  3138A6KG4 X 3/422011 1071 1,126 0
[1126]FNMA POOL # AH4784 5% 2/1  313BABKG4 X 8202014 222 247 0
[1127]FNMA POOL # AH4794 5% 2/ __ 3138ABKG4 X 4712015__|_¢ 37 a1 0
[1128(FNMA POOL # AH4794 5% 2/- 3138ABKGA X 10/8/2015 ar 41 0
[1129]FNMA POOL # AH4704 5% 2/1  313BAGKG4 X 412112018 37 41 0
[1130]U S TREASURY NOTE 0759 _912828TWO X . 91672015 10,006/ . 8g79 0|
(1131}U S TREASURY NOTE 0759  612828TWD . X o _8M62015 25,023 T 24945 . - ~ 0
[1132]US TREASURY N/B 1% 5/31/1]  912828VE7 X N _ _1_snano1e = 35178 35,185 of .
11933(US TREASURY N/B 1% 5731/ B812026VE. 6/1472016_ | _15,062
[1134]US TREASURY N/B 1% 5R31/ 912828VE7 _ o /1412018 _ 105480 _
[1138]UNITED STATES TREAS 08 12828WH9 172612015 30,053
[1138 |UNITED STATES TREAS 0 8' 12828WHS 10/167201 10, 0751
[1137|UNITED STATES TREAS 08 12828WHS | er1p015__| 1187201 40,070 N T
[1138]UNITED STATES TREAS 087  812828WHS X _ - 101162015 | 1171072015 15,028 15,084 N _ . 0 N
[1139]UNITED STATES TREAS 087 _012828WHS X oo . oo T 1 dnino1s | wmr618 | 40,000 . 40,144 . — L . _ _ 0
|1140]UNITED STATES TREAS 087 912828WH9 X o Biar2014 1/8/2016 - 50 000 50,057 N oL - 0
| $12828WH9 X 6/412014 11372016 55,028 55,062 0
912828WH9 X 67412014 21252016 0
(1 912828WH9 X &/4r2014 38/2018 0
1 912828WHS _ X N - 68/2014 3072016 " . _ . " - of
(1 I 4 . . _ . _ 616/2014 381016 . I (T W —
[ [ . . _ . R 12[1|m15 397201 . o . e 20l
b= " 1273072015 ARr20%
|1 6/42014 3/10/2018
[ 9 8202014 | 311572016
[1 9 67202014 41772018
E ir S TRE? - 9 _| _ N - I | erzor01a [ 412016 _ - A R
(1962/UNITED STATES TREAS 081 B12828whe _ [ ~ x_ (- T 7 _ " 7 " 7 T .7 1 seoots [ az22018 R S - . I P I




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basis Expenses, Net Gain
Amount Sales bon and Adustments or Loss
Long Term CG Distnbutons| Capita) Gains/Losses| 30,188,028 28,057,044 2,130,884
Short Term CG Distributions| o] Other sales| [¢] 4] [}
Check “X™ it
Check X Purchaser Expense of Sale
o indude LY ] Acquisiion Date Date Valuation and Cost of Net Gain
ton cusiP # in Part IV Purchaser Business | Method Acquired Sold Method improvements | Deprecstion | Adustments or Loss
183|UNITED STATES TREAS 08 812828WH9 X 6202014 412212016 0 383
812828XG0 X 10572015 11/6/2015 Q -1.262
11 912828XG0 X 10/5/2015 11/6/2015 0, -2,280
[4 ECHNOLOGIES CO| 913017108 X 562011 | 1212172015 173
ECHNOLOGIES COI 3017108 X 52011 372372018 934 3,586 348
ECHNOLOGIES CO| 3012 108 X 5/8/2011 5/23/2016 3,854 3,586 388
ECHNOLOGIES COI 3017108 X 52011 711412018 4,840 4,214 726
UNIVERSAL HEALTH SERVIC] 913803100 X 8722/2015 122172015 3,330 3,891 . 0] 561
! UNIVERSAL HEALTH SERVIC] 913903100 x ~ . 92212015 372312018 3,233 3,752 y) 518
[ ICOSTCO WHSL CORP NEW 22160K105 X . 12/472015 1272172015 158 167| - = ] E:]
COSTCO WHSL CORP NEW | 22160K105 X 2/412015_|_ 312372018 3,037 3,337 300

[:1u FNMA PO 8_ 35%  3138ASSU X 1472011 |_4/2572016 1,181 1,239 P N 58

[1185[FNMA POOL #AJ1758 % 138AS5U X 1472011 | 5/25/2018 834 666 32
186 [FNMA POOL # AJ1758 % 13BAS5U X /14/2011 62572018 957 1004’ -a7

Pn FNMA POOL # AJ1758 % 138AS5U X ~ 11412011 Fﬁsrzms 1,263 1328 N N B2

[1188/FNMA POOL #AJ1758 3 5% 3138AS5U2 X N /1472011 8/25/2018 1,036 1087 D, 51
189 [FNMA POOL #AJ1758 3 5% 3138A85U2 _X 9/1412011 9252018 1,360} 1427 0 ~ 67
170 FNMA POOL # AK2439 3 59 3138E6VD4 X 2312012 107252015 545 578 0 -33
1T1|FNMA POOL # AK2439 _3 5% 3138E6VS4 X 31412014 10/2572015 215‘ 23 0 -13

|1172|FNMA POOL #AK2439 3 5% 3138E6VB4 X 81252014 10725/2015, a4 48 0! -2

[1173[FNMA BOOL # AK2439 359  3138E6VD4 X K 97212015 | 10/25/2015 - M N 45| N 0| 2

(1174|FNMA POOL # AK2439 3 5% 3138E6V84 X 2/812012 11725015 3,808 4,037 0] -229

[T176[FNMA POOL #AK2438 35%  3138E6VS4 x _ .| ananota [ 11252015 1,523 _ 1,813 N 0| 80

[1178 |FNMA POOL # AK2438 3 59 3133E6VE4 X 8/25/2014 117252015 305 - 322 0 -7
1T7|FNMA POOL # AK2439  35% _ 3138E6VE4 X 1l 92172015 _|_11/25R045 305] 324| S 0 -18

[1178]FNMA POOL # AK2439 38EGVE4 X T 2mroi2 | 3225015 539 571) N 0 a2

[1179|FNMA POOL # AK2439 38EGVD4 X 311472014 127252015 216 228 0| =12
180]FNMA POOL # AK2438 38E6VE4 X 812572014 | 1212512015 43 48| 0 3

t 181 [FNMA POOL # AK2439 3BEGVO4 X - 912172015 1272512015 43 48| 0] -3

[1182|FNMA POOL # AK2439 35%  3138E6VE4 X 27872012 172512018 = 1,151 1,220 ] 69
183(FNMA POOL # AK2439 3 5% 3138E6VB4 X 3142014 172512018 460 487| 0] -27

t 184(FNMA POOL # AK2430 3 5% I138E6VR4 X 972512014 12572018 82 97| 0| 5

[11B5/FNMA POOL # AK2439_ 354 _ 313BEGVD4 X 92112015 | 17252018 92 93 0 &

[1186 [FNMA POOL # AK2439 3 5% 313BE6V94 X 2/8/2012 272512016 518 548 [1] 31

[1187 [FNMA POOL # AK2439 3 59 3138E6V94 b3 31472014 272572016 207 220 0] -13

|1188|[FNMA POOL # AK2439 3 5% 3138E6VE4 X 912512014 272512016 a1 . 44| 0 -3

[T189]FNMA POOL # AK2439 _ 359 _ 313BE6VSe X _ R 82172015 | 27252016 . 41 44 R R R 0 3

[1190;FNMA POOL IAK2439 359 313BE6VD4 X = 1/28/2016 2251018 21 22| 0] -1

[1784]FNMA POOL __ 3138E6vB4 X 28012 _|_ 32512018 468 ag4) 28

[1192]FNMA POOL —__3138E6VB4 X N I | 3r1472014__|_ 372572016 186 167| -1

[1393]FNMA POOL 38E6VR4 X 02572014 _| 37, 39 -
194 |FNMA POOL IBE6VI4 X 02172015 | 372572016 37 40| -

[1.5 FNMA POOL 138E6VS4 X 172812016 312512016 18] 18]

[$198(FNMA POOL # AJ1758 3 5% 3138AS5U2 X . - 81472011 22512018 1,379 1,447 DI -£8
197|FN MA2487 30% 120 31418BXR2 X . R . . 112472015 | 37252018 | _ . sa2 844 N 0] . 2
198|FN MA2487 30% 120 31418BXR2 b3 114312016 372512016 58| 60 0 -1

[1199IFN MA2487 30% 1200 _ 31418BXR2 X 11242015 | 472572016 | =~ 2,602 2,608 0 8
200 |FN MA2487 30% 120 31418BXR2 X 11372018 | 472572018 ;ﬁ_l 165! 0 -2

1201 |FN MA2487 30% 12/0; 31418BXR2 X 112472015 572512018 1,162 1,185 L) -3
1202/FN MA2487 3 0% 120 J14188XR2 X . . 113018 52572018 73] 74 - - - 0, -1
1203 |FN MA2487 30% 120 31418BXR2 x _]. . L. 11372016 | 81472016 | 14,801 14,581 . . . of _ 240
1204|FN MA2487 30% 120]  3141BBXR2 B . . " 112472015, | 8142018 185,883 161,600[ _ . . B ) 4,383
1208|FN MAZ‘B7 3 0% 1 31418BXR2 X 1172472015 67252016 3421 3429 -

1208 |FN MA2487 % 31418BXR2 - 17 -

1207|FN MA2487 0% 31418BXR2 1 -8

1208|FN MA2487 0% 31418BXR2 11, 15_| -

1209 [FN MA2487 0% 120] 31418BXR2 | _ N 117242015 T 3

1210[FN MA2487 _ 30% 120] 31418BXR2 X R - N L. 1172472015 . 0 2,443

1ZI1|[FNMA POOL #MA24953 5% | 3141BBXZ4 _ X _ . N I P _draro16 . - of _ -0

9212 |FNMA POOL # MA2495 3 5% 31418BXZ4 X = 2/42016 Lo ol _ . B6

1213|FNMA POOL # MA24953 5% {__31418BXZ4 X _ 211972016 _ 0] -28

1214|FNMA POOL # MA24853 5% {__ 31416BXZ4 | X N - 2412018 -~ 0| 87

1218 |FNMA POOL # MA2485 3 5% 31418BX24 | X 21972018 . N 0 -30

1216][FNMA POOL # AH4T94 5% 2/1 _ 313BASKG4. | . X ~ T B | 3mr01 P K L of . 204

1217 [FNMA POOL # AHA7S4 5% /1 3133ABKGA X T o 7] eromota R . oL . Lo .. _ B8

AZiB|FNMA POOL # AH4784 5% 211 3138ASKGa_ | _ X - o . 7 1. annots o . I P of - T

1216[FNMA POOL # AH4754 5% 138A5KG4 X 10812015 l14

1220|FNMA POOL # AH4784 5% 13BA6KG4 472172016 -18

1221 {FNMA L # AH47B4 5% 138A5KG4 62012014 -212

1222/FNMA POOL B AHA7B4 5% 138AEKG4 4772015 -45

1223[FNMA POOL # AHATS4 5% 2/ 3138ABKGA N IS 10872015 . I - 2]

1Z24[FNMA POOL #AH4TB4 5% 2/ _3138aKG4 _ | _x _[ 77~ R R 4172016 [ PR o7 _ a2




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Costor Other Basis Expenses, Net Gamn
Amount Sales bon and Adiustments ortass
Long Term CG Distnbutions)| 1,571,555 Capital Gains/Losses| 30,188,028 28,057 044 2,130,884
Short Tenn CG Distributions) 0 Other sales [1] a 0
Check "X* 1
Check X" Purchaser Expense of Sale
0 inciude fsa Acquisition Date Date Vatuation and Cost of Net Gain
Desaiption CUSIP # n Part IV Purchaser Business Method Aoquired Sold Method mprovements Depreciation Adjustments or Loss
1226(FNMA POOL # AH4784 5% 2/1  3138A6KGA X 3/412011 7/8/2016 0] 7,032
1228 |FNMA POOL # AH4794 5% 2/1  313BABKG4 X 37472011 712512018 ~ 0 - -342
1227 [FNMA POOL #AJ1758  35%  3138AS5U2 X _ . 91472011 10/25/2015 0] -38
1228[FNMA POOL #AJ1758 35 138AS5U2 X /142011 _[ 1172502015 -127
1228|FNMA POOL #AJ1758 35 138AS50U2 X /1412011 | 122512015 €5
1230|FNMA POOL #AJ1758 3 5 138AS5U2 X 114/2011 172512018 -a7
1231|FNMA MA 1897 35% 5 1418BDB9 X - 1212015 472512018 . -1
1232|FNMA MA 1897 35% 54 31418BDBS _|_ X . o . . 572312014 | 512512016 . _ - . - B 0 -108
1233|FNMA MA 1897 35% 5/ 31418BDB9 X . 12/18/2014 5/25/2016 - 0 8
1234 |FNMA MA 1897 35% 5 31418BDBY X 47282015 5725/2018 0] 9
1236]FNMA MA1897 1418BDBY x . 117212015 _| 51252018 o _ o o
1236|FNMA MA1857 1418B0BY X 572372014 | 82572018 — R E
1237 |[FNMA MA 1897 31418BDBY X 121182014 | 612572018
' 1238|FNMA MA 1887 1418BDB9 X 4128/2015 61252016
1239 [FNMA MA1887 1418BDBY X 117212015 6/25/2016
1240 [FNMA MA 1897 35% 31418BDB9 X 52312014 772512018 0| 63
1241 [FNMA MA 1897 35% 31418BDBY X 1211872014 772512018 0 5
1242 FNMA MA 1857 35% 31413BDBS X 4/28/2015 772572016 0 5
1243|FNMA MA1897 35% 31418BDBS X 11722015 | _ 772572016 0 3
1244 [FNMA MA 1897 35% 31418BDBY X 5/23/2014 872512018 0 -2
1245|FNMA MA 1897 35% 5 31418BDB9 X 121872014 87252016 . [+) o
[$248|FNMA MA 1897 35% 5 31418BD8S b3 41282015 87252018 0 [}
1247 |FNMA MA 1897 35% 54 31418BDBY X N . 11/2/2015 | 80252016 | _ . . 0] Q
1248 |FNMA MA 1887 35% 5 31418BDB9 b3 - . 523/2014 8/25/2018 0| -84
124%|FNMA MA 1897 3 __314188DB9 X __. 12/1872014 | 912512018 - _o . 4
4260|FNMA MA1860 45% 41 _ 314186862 X, T 5152015 N — ~ [ a7
1251 [FNMA MA 1860 4 A, 4188B62 X 412014 0| 73
1252 [FNMA MA 1860 4 4 418BB62 X 5572014 [1) 24
1253 |FNMA MA1860 4 4 418BB62 X - - 672312014 [&] -33
1254 |FNMA MA 1860 45% 4 31418BB62 X 515R015 - 0| 44
1285 |FNMA MA 1860 45% 4 31418BB62 X 4172014 1] -104
1258|FNMA MA1860 44 _ 314188862 X _ - - " . 5/5/2014 . . - 0 -33
L} 31418BB62 X 612372014 __9 -47
A 31418BP62 X 5/15/2015 [+] 64
4, 31418BB62 b3 - anro14 0
4 31418BB62 X - 5/5/2014 - 0]
4 31418BB62 X . 812372014 )
31418BB62 X . 51572015 0
418BB62 X 4nr018 . o
314188862 X | 014 -
418BB62 X 87232014
22160K105 X 12/4/2015 5/23720
160K105 x 121412015 7114120 _‘
233203421 X B 6@2015 | 102172015 R 0
233203421 X R 6172013 | 1022172015 _ . . 0
25179M103 X 37232018 5312016 ]
25178M 103 X 31772016 5/23/2016 [
25178M103 X 3NT72016 71142018 0
! 25178M103 X anrroe 8/21/2018 . 0]
254687108 X 5812011 122172015 0]
254687106 X N R 562011 3232018 ~ . . 0
254687106 X 5/62011 5732016 | - R R of.
254687108 X __|_smron 711412018
25746U109 X 1762018 | 5/2312016
25748U109 X 1/6/2018 711472018
25746U108 X 1872016 82372016
260543103 X . N N 10772014 | 1272172015 | N N
260543103 | X L R 10772014 | 3232018 R ~ R 0
. 260543103 X ; . R _ 107712014 | 572372018 | _ 385 3,501 R T 0
260543103 X = 107/2014 | 71412016 4,147 4,001 . 0
26817R108 X 3/18/2016_]_ 5232016 1,523 1,096 0
278642AK9 X ) _Tr3n014 10/15/2015 112 943 114,748 0]
278642AK9 x 373072015 1041572015 34,374 35,118, - 0|
285512109 _ X . N . 7182014 | 10872015 . 58,310) 34,501 . . L L 0
1289|ELECTRONIC ARTS INC | _ 285512109 _ X ol . . 872912014 | 10/972015 _ 7 18,197 Y77 I . I S _ S .. oL
1290/ELECTRONIC ARTS INC_ 285512109 x_ 1 I I . 82572014 | 12/922015 o 37297 [ B S | o]
41291 |ELECTRONIC ARTS INC 285512108 87292014 232018 13,599 1)
285512109 122172015 232016 677 [1]
285512108 9/15/2014 232016 4,017] [}]
285512108 9/1572014 2412018 53,320 6{
1295|EXELONCORP ___ _30161N101 _ | X __| B T _ . | "8M182015 _|_12/2112015_ - s126( . . N o{
1296 [EXELON CORP - ooy | Tx T 0 T T 1T T 8n9r2015 _ [~ 31772018 90,562 oo R .0




Part |, Line 6 (990-PF) - Galn/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basis, Expenses Net Gain
Sales De ton and Adjustments or Losa
Long Term CG Owstributions] Capttal Gains/Loases! 30,188,028 28,057,044 2,130,984
Shor Term CG Drstnbutior [1] Other sate: [} 0 ]
Check “X* if
Check X" Purchaser Expensa of Sale
to indude sa Acquisiion Date Date Gross Sales Cost or Valugtion and Cost of Net Gain
Descripbon CUSIP # in Part IV Purchaser Busineas Method Acquired Sold Other Basis Method Improvements Dey on Adustments or Loss
1297 [EXELON CORP 30161N101 X - B/2012015
1298(EXELON CORP. = 30161N101 X _ 37232018
1298 [EXELON CORP 30161N101 X - 872012015
1300(EXELON CORP 30161N101 X 82072015 |
1301 [FNMA POOL #AJ1758 3 5% 3138A85U2 X 91472011
1302|FNMA MA1887 3 5% 5i 31418BDBY X 4/28/2015_ |
1303|[FNMA MA1897 35% 5 31418BDB9 X 11/2/2015
1304 [FNMA POOL MA2484 40% 31418BXN1 X 3/3r2018
1306(FNMA POOL MA2484  40%  31418BXN1 X _ - 31372016
1308 FNMA POOL MA2484 40% 31418BXN1 X . 3732016
1307[FNMA POOL MA2484 4 418BXN1 | < _ _ 51232018
[1308FNMA POOL MA2484 4 418BXN ] T T 3312016 T _
1309{FNMA POOL MA2484 4 418BXN 5/23/2016
484 4 418BXN 37312016
1] 484 4 418BXN 52312018
FNMA POOL MA2484 40% 31418BXN1 X 5/23/2018 8/13/2018 . 19,913 - 4] 70
{1313 |FNMA POOL MA2484 4 0% 31418BXN1 X N 3732016 9/13/2016 23,781 0| 90
314/FNMA POOL MA2484  40%  31418BXN1 X " 37372016 872512018 3 09| 0 -270
246 30% 1210 14188XR2 X 117242015 |_ 172512018 707 0 2
2}0! BXR2 X 1172472015 2725/2016 597 QJ -2
075 912828TWO X 32472015 9/02016 10,003| [+) . 18
1318/U S TREASURY NOTE 0759 912828TWO X 3/24/2015 9/12/2018 30,008 0 56
0759 912828TWO X . 372472015 82212016 5,003 [+) 1"
45% 4, 14 18BB62 . X .| 8r3r014 672512016 418 0] -34
4 4188562 X . 5/15/2015 | _6/25/2018 522] ] 9 4|
A 3iateeeez | X T | "arir2gie | 6251201 i DR ©
4, 4186882 X 4/1/2014 77251201 2,184 0|
54 314188089 X 5232014 | 1072572015 142 0 -
5 418BDB9 X 12/1872014 | 107252015 7 0 0
35% 5 31418BDBS X . 41282015 1072572015 7| R 0| 0
35% 5 31418BDB9 X 5/23/2014 1172512015 2,810] 0| 52
35% 5 31418BDB9 X - 12/1872014 1172572015 149 0 -4
7 _35% 5 31418BDBY X 4128/2015 11/25/2015 149 0 A4
35% 5, 31418BDB9 X 52312014 127252015 5,835} ]| -103
1331 }FNMA MA 1897 35% 5, 31418BDB9 X 12/18/2014 | 1272512015 299 [+] 8
1332 FNMA MA 1897 35% 5, 31418BDB9 X 4128/2015 121252015 209 0] 2
1333 |FNMA MA1897 35% 5, 31418BDB9 X 117212015 12/2512015 150] [+) -5
1334 |FNMA MA 1897 35% S, 31418BDB9 X 52312014 172512016 5,179 0| 82
FNMA MA 1897 5 118BDBY 1211872014 | 1252016 266 e [J )
FNMA MA1897 Eﬁ 188DB9 | X I P | 4rBi2015 | 1252018 | 268 JURE U R | . 4
[FNMA MA 1897 51 418BDBY |_11r2/2015 11252018 133 o 4
1338 |FNMA MA1897 51 31418BDB9 5723/2014 | 272512016 3684 [! 65
NMA MA 1887 5 418BDBY - 12/1872014 27252016 189 - [+) -5
1 FNMA MA1897 35% 54 31418BDBY X 4/28/2015 2/25/2018 188 - - 0 -5
1341|FNMA MA1897 35% S4 _ 31418BDBY X R R 117212015 | 21252018 94 . 0 -
[1342[FNMA MA1887 35% 5, 314188BDB9 X 52372014 37252016 118 0 -2
1343|FNMA MA 1897 35% 52 31418BDBY x 121872014 |_ 3512016 6] 9 o
(1344 |FNMA MA 1897 35% 5 31418BDBS X 4128/2015 372512018 [:] 3] ]
(1348 5i 314188DBS X 117212015 372512018 3| [s] 0
1 5 31418BDB9 X . 572372014 472512018 135 [+] -3
5§ 31418BDBY X . N . 1211872014 | 4nse018 | 7 R - o . 0
54 314188DBS X Lo o 482015 | "4rs5n016 7 . . of 0
1349[U S TREASURY NOTE 262§__912828PT: 429720 42212018 Q 85
1350|u S TREASURY NOTE 2624 §12828PT 4726720 412212016 [ 491
_912BZBPT AR8720 511112018 [:] 691
| 912828R93 620120 7872018 6| -1
912828R93 X 67301201 842016 N N - - 0 23
_ 9128285T8 X_ . . _ __ | 2n2m015 | tmoro1e | T B ool _ - L o_ _ 49
. 8128285T8B x_ .. ] 071 2n2m2015_| 2112018 N . - . . ~ o7 T 1,214
9128285T8 X 82014 | 21112016 ; . | 1,648
$12828ST8 X /82014 _| 372872016 0 124
9128285T8 X 1/8/2014__ | _4/26/2016 0| 268
912828TS9 X 10/1272012 | 124172015 0 -21
912828759 X . . 101272012 | 373012018 . 0 &7
©12828TSH X . o D _ 17302015 | 3m072018 _ _ _ _ _ oo oo __ .. =2a
_812828TS9 | X T N _ 7 _| “zwmr016 | "amoro18 o o oI o | I - 7
912828759 3/412016 4/132016 [¢] 52
912828759 3/412016 11/2016 0 87
912828759 342018 | 571872016 0 36
912828759 1/26/2015 /18/2016 2] 128
il Y 912828759 _ _ T N 172612015 | 52412016 - i B B T . o~ . 148
1388]U S TREASURY NOTE 0625 912828TS8 X T I I 1262015 | 6772018 _ T o 144




Part |, Line 6 (990-PF) - Gain/L oss from Sale of Assets Other Than Inventory

Totals Gross Caost or Other Bams Expense: Net Gain
Amount Safes Depreaation and Adjustments or Loss
Long Term CG Datribubo 1,571,555 Capital Gains/Losses) 30,188,028’ 28,057 044 2,130,884
Short Term CG Diatnbutros 0 Other sales| 1] 0 0
Check “X™ it
Check X" Purchaser Expense of Sale
to include ma Acquisthion Date Date Valuation and Cost of Net Gain
ion CUSIP # n Part IV Purchaser Business Method Acquired Soid Method Improvementa Deprecton Adjustments or Loss
[1388]U'S TREASURY NOTE 06259 912828158 X - N 172612015 672372016 N . . . . = . 0o __ _ 317
1370]u S TREASURY NOTE 06259  912828TSS X 127812015 62312016 0 84
1371)U S TREASURY NOTE 0625%  912828TS9 X 1012272012 7182016 ] 575
1372]u S TREASURY NOTE 0 6259 _ 812828TS8 X 572812014 7192018 0 297
912878758 X 12/8/2015_ ] 7/4912018__ o} 40
912828759 X 772312014 7192016 0 112
12028TSH X 171472014 81172018 0 284
912820758 X 712372014 8/112016 0 158
912828759 X " 11572014 8/122018 - 0, 149
912828759 X . 11572014 | 873072018 R 0 633
_912828TS8 11572014 | 8m172018 ] e .0 362
[ 0 8
8n1/2018 " 0 7
9/8R2016 0 82
12826TWO N /82016 0 N 40
166764100 X 122172015 0 86
166764100 X - 5312018 0 072
166764100 x THAR018 0 188
166764100 X 772712018 1] 827
|~ 17275R102 X 102172015 0 601
17275R102 X 121112015 [+] 388
17275R102 X 121172015 0 -183
174810105 X 57232016 0] 82
ICITIZENS FINANCIAL GROUH 174610105 X = 11972018 714/2016 . . [¢] 173
COGNIZANT TECHNOLOGY 192446102 _ 12112015 0 11
- [ 12172015 18_| - O o T - "0 7!
2446 2012015 | 6/2312018 0 21
192446102 21/2015 | 62712018 | [+] -14,14
192446102 X 20912015 | 62772018 | 0] 2,11
1398 |COGNIZANT TECHNOLOGY § 192446102 X _ 1282015 6/30/2018 ] -2102
1399 [COGNIZANT TECHNOLOGY § 102446102 X 1211472015 673072016 0] -2,334
{1400 |COMCAST CORP CL A 20030N 101 X 7R2015 12/8/2015 0, -2 570
_E‘QOMCAST CORPCLA _|___20030N101 X B _ |_1r12015 | 12872015 g -239
[1402|COMCAST CORP CL A 20030N101 X 12/16/2013 17772016 0 282
1403 |COMCAST CORP CL A 20030N101 X 712712015 17772018 0 6,368
(3 (COMCAST CORP CL A 20030N101 X 1011472013 17712016 0] 969
[1408]COMCAST CORP CL A 20030N101 X 10/14/2013 171372018 " [y 6,179
408 |COMCAST CORPCL A 20030N101 X, . 1212016 0] 2708
407|COMCAST CORP CL A 20030N101 1211201 3543
[1408|COMCAST CORP CLA 20030N101 523120 593 - B T T 28
(1408 COMCAST CORPCL A 20030N101 5723720 1,885
1410|COMCAST CORP CL A 20030N101 7114720 2,903
t_lLCOMCAST CORPCLA 20030N101 X = 819720 3222
[1412/COMCAST CORP CL A 20030N104 X 81972018 o 442
[1413|COMCAST CORPCL A 20030N101 X - . 8/1972018 " " 0] 1,105
1414(COMCAST CORP CL A 20030N101 X 91272016 0 26,168
t_ 18]/CONSTELLATION BRANDS IN _ 21036P108 X | L 122112015 0 414
€|CONSTELLATION BRANDS N 21036P108 X 372372016 1) 589
1417 |CONSTELLATION BRANDS || 21036P108 X 81472015 572372016 0| 661
t 1B[CONSTELLATION BRANDS || 21036P108 x . 8/1412015 71472018 0 850
[1418/COSTCO WHSL CORP NEW 22160K105 x R - ~ 582011 _] 10772015 . N . 0 _ 23467
[1428]cHEVRON CORPORATION | 168764100 X _ i 400720147 | 1212172015 0 442
PO 5 3138A6KG4 p.S /472011 _ 1251201 AT2
t PO 5% 2/1__ 3138ASKG4 X 3 - 62072014 7252016 | 219
(1 PO 5 138A6KG4 X A712015 /25/201 37
1 PO 5 138A6KG4 X 107872015 25201 33
K PO 5 _3138AGKGA | . X 37412011 21257201 . - 13
[142€]FNMA POOL # AH4734 5% 2/{ 3138ASKGA X oo B ~ 62072014 | 21252018 . ~ 0 -
(1427 [FNMA POOL # AHaT84 5% 2/{  3138A6KG4 x L oo 4702015 _| 202502016 R oo I -1
[1428]FNMA POOL # MA24953 5% {  31418BX24 X L 1 2/42016 | 67252018 ~ . N 7oL 75
[1429|[FNMA POOL # MA2495 3 5% 31418BX24 X 21972018 82572016 Q -24
11430 |FNMA POOL # MA2485 3 5% 31418BXZ4 X 2412016 77252018 0 -122
[1431[FNMA POOL # MA2495 3 5% 31418BXZ4 _ X 211872016 7712512018 0] -38
[1432]FNMA POOL #MA24953 5% { _ 31418BXZ4 | X _ R . o . 2182016 | 872372016 i . . 0 339
[1433jFNMA POQL # MA2485 3 5% { _ 31418BX24 X R o I _ | 2mr2018 |_srarote I T o - .. 0. . 1,226
[1434]FNMA POOL #MA249535% 1 31am8exza_ | x_ | __.— = 1. _ . _ 1.7 _. 21412018 | 82572016 _ I I - [ | C.-188
POOL # MA2495 3 5% 1418BXZ4 X 21B/2016 | 82520 0 58
[ POOL # MA24G5 3 5% 418BX24 X /Ar2018 9725120 1] -308
)__ POOL MA2522 " 418BYU4 X 41172016 572520 g17 -28
1 POOL MA2522 % 418BYU4 X 112016 8725720 [1) 68
[ POOL MA2522_ 354 _ 3141BBYU4. | _ X_ T T 412018 __| 772572016 L N . I )
1440]FNMA POOL MA2522  35% ~ 31418BYU4 Tox Y A I _ anro16”_| “ensroge R R L . 7. 177, Tl oL




Part |, Line 6 {(990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basis Expenses Net Gain
Amount Sales Dej von and Adjustments or Loss
Long Term CG Dustnbutions| Caprtal Gains/Losses| 30,188,028 28,057,044 2,130,884
Short Term CG Distnbutions [1] Other sales 0 [1] []
Check “X™ if
Check "X~ Purchaser Expense of Sale
to indude sa Acquisiton Date Dats Gross Sales Cost or Valuation and Cost of Net Gain
Descnption CusiP# In Part IV Purchaser Business Method Acquired Sold Pnce Other Basis Method improvements Depreciation Adjustments or Loss
FNMA POOL MA2522 35 31418BYU4 X . 4172018 812572018 2,490] 2614 0 -124
FNMA POOL MA2522  35%  31418BYU4 X 4112016 | 91282016 109,702 108,037 0 _ 665
FNMA POOL MA2581 30% 31418BZ33 X 3732016 412512016 1,035] 1,079 0 -44
UNIVERSAL HEALTH SERVIC] 13903100 97222015 | _ 5231201 3177 33385 -158
THSERVIC| 913903100 02372015 | 7/147201 3,366 3474 108
1913Y100 6/25/2014_|_12/8/201 16,884 12@{ 4721
1913Y100 A 52011 12/87201 36,090 12,572 23518
81913100 _ X 5/m2011 1272172015 705 247 0 458
91913Y100 X L. L 21172018 | 31772018 53,821 N 45952] - . 0 7,960
92343V104_ X R 81272015 | 127812015 48,453 50,184 . K 0 -1,731
______ V104 X _8R012015_ | 12/8/2015 743 618 0 127
V104 X - B 9/20/2015_ | _3/23/2018 174] 816 0 558
13V104 X 82872015 | 572372018 A73) ,180 0 293
V104 X 9/2972015 11412018 352 618} [+] 736
V104 X 8/28/2015 9212018 50,883 42,284 0 8,699
FNMA 2014-28 ND I136AIKAT X 411172014 117252015 2,031t 2,071 = 0 -40
FNMA 2014-28 ND 30% J136AIKAT7 X 411172014 57252016 1,467] 1,496 - 0| -2
FNMA 2014-28 ND 30% 3136AJKA7 X 411172014 6/25/2016 1,785, 1800 ~ 0 -35
FNMA 2014-28ND____30% 3 3136AJKA7 X 411172014 | 121252015 1,185/ 1,218 a -3
FNMA 2014 28 ND 30% 3136AJKA7 X 411172014 772512016 2, @ 2,498] [s] 48
(1 FNMA 2014-28 ND 30% 3136AJKA7 X 411112014 1/25/2018 1,632 1,864 0 -32
[1482|FNMA 2014-28 ND 30% 3136A0K47 X 471172014 272512018 1,106, 1,128| = Q| -22
E 30% 3§ 3136AJK47 X 41112014 | 31252018 1,049) 1,089 . . 0 -20
[ 30% 3 31368AJK47 X 411172014 1,901 1,938 R T of -37
E 3 0% 138AJKAT _4111720%4 _| _1,330] 1,357, -2
[ 3 0% 136AJKAT N 2,376 2 423 “
[1487 |FNMA POOL # 255364 % 1371L TV 22 22
[1488 |FNMA POOL # 255384 % 1371LTV1 233 235 -
(1489 |FNMA POOL # 255384 1% 1371LTV - 356 387 -3
[#470/FNMA POOL # 255364 60% 31371LTV1 X 1 11 = ] 0
{1471 |FNMA POOL # 255364  60% 31371LTV1 X = 117252015 121 123 0] -2
[1472[FNMA POOL # 255364 6 0% 313791LTVA X . 11/25/2015 185 202 0 -17
E 45% 4 314188962 X 102572015 153 165, ol -12
(1 45% 4 314138B62 X 6/23/2014 1072512015 204<| 221 0 -17
(1 45% 4 31418BD62 X 51572015 1072572015 255 278 0 -23
(1 45% 4 31418BB82 X 41172014 1125R2015 493 527 0, -34
E 45% 44 31418BBS2 | X ~ . 5/52014 | 1172572015 | _ 134 145 0 19
[1478(FNMA MA 1860 45% 44  31418BB62 X 67232014 111252015 178 194 . [+] -15
[1479|FNMA MA1860 45% 4 41868852 X | _snsr015_ | 1112572015 224 245 -21
[1480|FNMA MA 1860 45% 4 418BB62 X o 471/2014__| 121252015 482 514 32
(1481 FNMA MA 1860 4 4, 418BB62 X 5/5/2014 121252015 131 142| -11
(1482 FNMA MA 1860 4 4 14188D62 X 6232014 1272512015 175 180 -15
[1483 |FNMA MA 1860 4 44 418BB62 X 5152015 1272512015 . 219, 238 -20
[1484 |FNMA MA 1860 45% 44 31418BB62 X 41112014 172512016 521 0 -33
[1485|FNMA MA1560 45% 4 31418BB62 _ X . 5/5r2014 172512016 . 144 ] -1
(1488 |FNMA MA 1860 45% 4 31418BB62 X " 62372014 11252016 182] = 0 -15
(1487 |FNMA MA 1860 45% 4 31418BB82 X 515/2015 1125/2016 242 [+] -20
(1488 |FNMA MA1860 4 5% 4 31418BB62 X 41172014 272572016 457, ) -29
(1489 [FNMA MA1860 45% 4, 31418BB82 X 5/52014 272512016 " 126 [+ -9
{1490 |FNMA MA 1860 _ 4 5% 4 314188862 X 8/23/2014 21252018 169 0 -13
11491 |PIONEER NATURAL RESOUR 723787107 X o 2172015 | 54016 a72| _ . o - 6
[1492|PIONEER NATURAL RESOUR _723787107 .ox . 5232016 | 7/1412016 650, . of . _ 25
[1493[PIONEER NATURAL RESOUR " 7237 X 1772015_|_ 71147201 . 0 14
[1494|PIONEER NATURAL RESOUR 723 X 17/2015_| 8725201 I I ¢ 8,721
{1495 |PROCTER 8 GAMBLE CO X 132015 _ | 1272172015 0 -829
498 PROCTER & GAMBLE CO X 13/2015 | 3/23/201 0 80
[1497|PROCTER & GAMBLE CO _ X N N T 11372015 | _S/237201 N 6377 N o . 772
[1498]PROCTER & GAMBLE CO _ X " 1132015 | 7142018 T 6,377, . . B o -358
499 |SALESFORCE COM INC_ ox L o R 712212015 | 1072112015 T T aap8g 33,299 N B _ of . .. _790
1600|SALESFORCE COM INC_ X R 072412015 | 1072172015 1,515 1,428 R ~ T 0 T er
1601|SALESFORCE COM INC X 5/62011 10212015 17,423 7,682 0 8,741
1502|SALESFORCE COM INC X 562011 1272172015 1,541 663 0 873
1503 |SALESFORCE COM INC X 562011 2312018 5,038 2,338 . 0 2,700
1504 |SALESFORCE COM INC | _ w02 | X . o - I 30018 | 711212018, ) L 141 R oL . B 0 _ 81
1608|SALESFORCECOMINC _ |~ 7s4e6L302 | X T o DD D] srapots | inanoe | T o1e43) . 1837 I P .- oD ol _ ... 8
1508]US TREASURY BOND_ 309 ®428%0RM2 |~ x _ [~~~ " =~ [~ o DT ] 1mroisT | anseote T3s,278 7K 72 T _ T : of LT 7T T T1307
1507|U S TREASURY BOND _ 3 0' 12810RM2 11737201 2/10/2016 93,683 84,930 8,763
1508|UNITED STATES TREAS 112828A4; 22172014 152015 10,082 9 ,ﬂ 184
1508 |UNITED STATES TREAS 2828A4. 272012014 182015 15,138 14,854 284
1510{UNITED STATES TREAS 117201 202018 71,889 70,654 1,235
1514 |UNITED STATES TREAS N N . . . . N n | T2202018 | 2ar018_ | TETA%3] T ea3e5] _ N B T 2,788
1612|UNITED STATES TREAS 2(_ x DT I N 11197201 T2up2018” [T 88,147 95887 R I ) . 2280




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than nventory

Totals Gross Cost or Other Basis Expenses, Net Gain
Amount, Sales recurtron and Adjustme! or Loss
Long Tenn CG Dratnbutions| Capital Gaina/Losses; 30,188,028 28,057 044 2,130,984
Short Term CG Distnbutio: Other sales| [} [+] 1]
Check "X™ i
Check "X* Purchaser Expense of Sale
to Include sa Aocquisiion Date Date Gross Sales Cost or Valuation and Cost of Net Gain
Descripti CUsSIP # n Part IV Purchaser Business Method Acquired Sold Price Other Basis Method Improvements Dej igtion Adjustments or Loss

912828A42 X . 1120/2014 21412016 20,662, 19,765 [}] 896
912828491 X 56015 | 10872015 10,035 10,032 R 0 4
0912028A91 X " 5/512015 10/2072015 30,118, 30,095 - 0] 21
$12828A91 X 1212912014 11872015 | 80,078 80,016 62
S 12828A91 X 5752015 11012015 | 5,005 5,016] 11
16518|US TREASURY N/B 2 25%| _ 912828G38 X 27272016 5312016 10427 10,359 68
1619|US TREASURY N/B 2 25%] 12828G38 X 21312018 5372018 36,493 38,351 = ~ 142
1620]US TREASURY N/B 2 25%)| 912828G38 X 412212016 57372018 88,626 87,832 _ 0 664
1521|U S TREASURY INFLATIOO0 1} 912828K33 x R R 81312015 | 311772016 . . ) 2,059
1822]U S TREASURY INFLATIO G 1 912828K33 X 97282015 31712016 . of 1
1823 u S ETREASURY NOTE 18 12828124 X = __| srmaro 117312015 _ -1,338
D STATES TREASUO 8] 912828M72 | 2/1072016_|__5m12016_ 3
1828 UNn’ED STATES TREASU 2B28M7. ]..2/10/20 511172018 -17
1828|UNITED STATES TREASU 2828M7. 21020 51172016 -2
1827 |UNITED STATES TREASU 2828M7. = 210120 5/18/2018 75
1€28[UNITED STATES TREASU 0 8] 91282BM72 X 21072018 8/8/2016 0 -7
1828|UNITED STATES TREASU 0 8 912828M72 X 211072018 8/18/2018 0] -4
0|UNITED STATES TREASU 0 8| 512828M72 X 671412016 8/1820168 0 3
1831|UNITED STATES TREASUO 8] 912828M72 x 61142016 _|__8/31/2018 0 -16
1832|US TREAS INFL INDX_1 3759 912828MF4 X 872372010 31472016 0 4,357
§33|UNITED STATES TREASU 0 8 912828M72 X 6/14/2016 8252016 0] -19
1834 UNITED STATES TREASUQ 8] 912828M72 X 11152018 8/31/2016 0] 178
912828P87 X 41152016 4262016 0 -126
912828P87 X N 41512018 672812018 . . 0] 210
912828P87 | X 1212016 _|_ 6/28/2018 211
912828P87 | X | "5/12/2016 _|_6/30/20168__ _ 142
912828PT1 X 26/2015 4722120 -1,591
110122108 X 72072016 5123120 360
110122108 X - 12072016 7114120 828
126650100 X 872512015 122172015 0] - -368
126650100 X 372372018 0] 81
126650100 X 572372018 0 -178
126650100 x 512612018 0 7,640
126650100 X 8/11/2016 0| -3,230
1547 |CVS HEALTH CORPORATION 126850100 X 8/1172018 ] -1,616
1548|CVS HEALTH CORPORATION 126650100 X 8/11/2018 0] -20
1649[CAPITAL ONE FINANGIAL CO|  14040H105 X . - . 172172014 | 1272172015 o . 5
1560|CAPITAL ONE FINANCIAL CO]  14040H105 X 12112014 | 32372016 . . 0 -212
1851 |CAPITAL ONE FINANCIAL CO| __ 14040H105 X . 12172014 _|_5/23/2016_| -122
1582|CAPITAL ONE FINANCIALCOl _ 14040H105 | X 12172014 _ | 71472018 N 271
15683 |CARDINAL HEALTH INC 4148Y108 X 6/5/2014 127212015 809
1664 |CARDINAL HEALTH INC 4149Y108 X, 85572014 37232016 425
1685|CARDINAL HEALTH INC 4149Y108 X - 6/5/2014 572312016 249
1688]CARDINAL HEALTH INC 14149Y108 - X 6/5/2014 714/2018 0| 472
1557 |CARDINAL HEALTH INC 141497108 X 6/4/2014 9114/2018 103 215 57,144 - 0] 6,071
| 1588 [CARDINAL HEALTH INC 14149Y108 X 65572014 9/1412018 55, 751 52,877 0 3,074
1689|CELANESE CORP -SERA _ |__ 150870103 X 562011 | 1212122015 4,550 3,481 0 1,069
1560|CELANESE CORP -SER A 150870103 X 5572011 372312018 3,867 2,984 0 983
[1661|CELANESE CORP SER A 150870103 X 5872011 5/23/12016 4,215] 2,884 . 0 1,231
1862|CELANESE CORP -SER A 150870103 X . 5/72041 71472016 4,182 2,984/ o] 1,198
1583[CELGENE CORP 151020104 X _ . 922472015 | 1272172015 443 . 462 ~ 0 -18
1684 |CELGENE CORP 151020104 XL oL . 10242014 | 12212015 1,441 N 1,337 . N 0 104
1585|CELGENE CORP 151020104 1072472014 3/23/2018 829 ~ 45| -16
1588|CELGENE CORP |7 T351020104 10/2472014_| 512312016 423 240 — 17
1587 |CELGENE CORP 151020104 10/24/2014 71472018 19) 542/ -23
1588 |CHEESECAKE FACTORY INC] 163072101 21912015 122172015 45| 469 -224
1569 [CHEESECAKE FACTORY INC| 163072101 T T2ne2015 | 3232016 04 _ ER R B N 131

1670 CHEESECAKE FACTORY INC| 163072101 X oL 1o ; 21972015 [ 4182016 30 521 29,537, . . 0
1571|CHEESECAKE FACTORY INC] _ 163072101 _ X - . R . 12/1572014 | 411972018 | _ soaf T a7 _ . R . ~ R R 0 17
1672|CHEESECAKE FACTORY INC| ~ 163072101 x R 121172014 | 419/2018 13615] 13,163 . o 452
1573|CHEESECAKE FACTORY INGS 163072101 X 21872015 411872016 18,355 18,039 ] 318
(1574 CHEESECAKE FACTORY IN 163072101 X 12/1672014 47192018 38 862 35, SE1 [)) 1477
[1678|CHEESECAKE FACTORY ING 183072101 X 1211672014 472012018 50,817 48,842 - 0| 2075
1576|CHEVRON CORPORATION 166764100 X R e _ L. o 1182012 | 1272172015 1086 _ . _1274] L o of. .. 208
1677|FNMA POOL #255364 _ 60% _ 3137aetve | _ x|} _ . T C 1 2 o 13007 | 1225018 [ __ 1s8] T T T ieof | I B . X . oo 2
1678]FNMA POOL #255364 ~ 60%  31371LTv1 | — X _ P O ~ T7 ] atseont Jzeseors |0 7T T2e2] T DT 269 I . . - o o 21
POOL # 255364 1371LTV: X _|_4rz012008 1/25/2018 21 21 0 ]
POOL # 255364 137147V X 17372007 172572018 25 228 0 -3
POOL # 255364 137ILTV X 21512011 17252016, 345 3_731 0f -30
POOL # 255384 1371L° 'V X 412012008 224/2016 12| 533 7%
POOL #255384_ 60% _ 3137 . D T 102007 | 212472016 R €,064 AN I - N 937
1E34]FNMA POOL # 255364 6 0% 3|37|LTVI T x I T 77 ) atsmont [ 2manoie | T . 12,147 TR o o= R T | ]




Part |, Line 6 (990-PF) - Gain/L.oss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basis, Expenses Net Gam
Amount Sales De tion and Adjustments or Loss
Long Term GG Distribution 1,571,555 Capital GainsiLosses 30,188,028 28,057,044 2,130,654
Short Term CG Distnbutions 0] Other sales| 0 0] ]
Chedd "X it
Check X" Purchaser Expense of Sale
to Include 1sa Acquistiion Date Date Gross Sales Caostor Valuation and Cost of Net Gain
Descn) CuUsIP # n Part IV Purchaser Business Method Acguired Solg Pnce Other Basis. Method Improvements Depreciation Adjustments orloss
) 60%W  31371LTVH X N 472072008 | 272572016 5, - 0 0
15B8[FNMA POOL #255364 60%  31371LTV1 X _ . 17372007 272572016 [ -1
[I567]FNMA POOL #255364 60%  31371LTV1 X 2452011 | 212572018 0 8
[1688]FNMA POOL #555528  80% _ 31335XD95 X R 12772005 | _10/25/2015 _ 0 4
1688 |FNMA POOL # 555528 4 1335X085 X 4720/2008_| 107252015 0
1690|FNMA POOL # 555528 % 1385XDB5 X 12772005 | 1172572015 0 4
1591 |FNMA POOL # 555528 % 1385XD85 X 472072006 | 1172512015 0
1592|FNMA POOL #555528 60  31385XD85 X N . 121712005 | 1272512015 0 3
1893[FNMA POOL #555528 60%  31385XD95 x I 1212572015 R 0 0
1594 |FNMA POOL # 555528 60%  31385XD85 X 11252018 0 3
1698 [FNMA POOL # 555528 6 1385XD95 X . 11252018 _ 0
1698|FNMA POOL #555528  BOW__ 31385XD95__ X 5 | _2man0 o 2844
1697 |FNMA POOL # 555528 8 1385XD85 X 2724120 F)
1598 FNMA POOL # 555528 6 1385XDS5 X 12/7/2005_| 2725720 3
1699 FNMA POOL # 555528 6 13B5XD95 X 42072008 | 212520 0
1600[FNMA POOL # AH4784 5% 2/{  3138ABKG4 X N 3472011 | 1072572015 0 74
1601]FNMA POOL # AH4784 5% 2/1  3138A6KG4 X 62072014 | 1072572015 0 34
1802|/FNMA POOL # AH4794 5% 2/1  3138A6KG4 X 41112015 | 10252015 0 5
1803 [FNMA POOL # AH4784 5% 2/ 3138A5KG4 X 3/4r2011 117252015 1] -13
1604|FNMA POOL # AHATO4 5% 2/ 3138AGKGA X 62012014 | 1172572015 [} ]
1805[FNMA POOL # AHATO4 5% 2/ _3138A6KG4 3 4f2015 | 1172572015 [ E]
1606 [FNMA POOL # AH4784 5% 2/1 3138ABKGA4 X 1082015 | 1172572015 [} -1
1607 |[FHLMC GOLD 749004 30%  31287CAD4 X 11/572013 | 31512016 of . 81
180BIFHLMC GOLD T49004 304  31287CAD4 | _ X _ 1072972014 | "31512016 . ol 7
1609 |[FHLMC GOLD T49004 1287CAD4 X 11152013 | 4152018 E:
1610|FHLMC GOLD T4! 1267CADA X 10/20/2014_| _4/1572016 -
1811|FHLMC GOLD T48004 1287CAD4 X 372872016 | 4/1572016 -
1612|FHLMC GOLD T45004 1287CADA X 117572013 /1572018 *
1813]FHLMC GOLD 745004 1287CADA X N 10/26/2014 /1572016
1814[FHLMG GOLD T48004 309  31287CAD4 X 37282018 | 51572018 _ of _ 0
1618|FHLMG GOLD T49004 30  31287CAD4 X 11/572013 8/15/2018 - 1] 5
1818]FNMA POOL #AK2439 359  3138E6VB4 X 31472014 | 41572016 0 a7
[1617|[FNMA POOL #AK2439 359 3138E6VR4 X o 82572014 | _ar25r2016 0| 7
1818]FNMA POOL # AK2439 359 __ 3138E6V84 X 8721/2015 | 472572018 0 3
1816 [FNMA POOL # AK2439 35%  3138E6VS4 X N 172872018 | 472512016 0 2
1820|FNMA POOL #AK2439 35 3138E6VD4 X 2/812012 512512016 0 -73
1621]FNMA POOL #AK2439  35%  3138E6ve4 | X . 311472014 | 572572016 . 0 -28
1622[FNMA POOL #AK2439 359 “313BE6VS4 X . 812512014 | 52572018 . 0 -
OOL #AK2439 359  3138E6VSA X 9R21/2015 | 51572016 F:
AK2439__ 35 3 138E6VD4 X 17282018 | 512572016 -
AK2439 35 138E6VD4 X 272012 6RBI2018 5
AK2439 354 _ 3138E6VO4 X 31472014 6/812016
AK2439_ 35%  3138E6V94 X N 92172015 | 6m12016 E]
1628|FNMA POOL #AK2438 359  3138E6VD4 X R _ 87572014 | 6312016 0 9
1620[FNMA POOL #AK2438  35% _ 3138EBVB4 X R 912512014 |~ 82512018 . 0 . 42
1830(FNMA POOL #AK2439 35% ~ 3138E6VB4 X 1128/2018 | 67252016 0 -99
40{ 3138E7AT4 X 21232012 | 10252015 0 17
40{  3138E7ATA X 472015 | 1072572015 [} 2
40f  313BE7AT1 X 2232012 | 1172572015 [ -18
40} 3138E7AT1 X N 472015 | 1172512015 0 -1
40} 3138E7AT1 X R R | 10822015 | 1172522015 of . Bl
40{ 3138E7AT1 X R _ o | 223012 | 127252015 _ . [ 17
40{ 3138E7A X 412015 | 121252015 2
Gf "3138E7A X 10872015 | 12/25/2015 ]
0 " 313BE7A X 272372012 | 172572018 23
0] 313BE7A X 47772015 172572016 3
0f  3138E7A X N 10/822015 | 12512016 Kl
1842|FNMA POOL # AK2717A 40}  3138E7ATY x N N N 21232012 | 21252018 o _ 0 T 200
1643|FNMA POOL # AK2717A 40} _ 3138E7ATH X N L - _ a7r2015 212512018 oo o L 22
1844|FNMA POOL # AK2717A 4 0{ ~ 3138E7AT1 X 102015 | 272572018 N 1 : N . .0 T
1845|GNMA MA2446 POOL II_40% __ 351790WF4 X 772972015 _| 112072016 [\ -15
1848 |GNMA MA2446 POOL II_40% _ 36179QWF4 X 7R0/2015_| 212072018 0 13
1647|GNMA MA2446 POOL Il 40%  36179QWF4 X = | TRer015 | 3202018 i [ -1
1648/GNMA MA2446 POOL Il _40%  36179QWF4 X I . 7] teenois |_4nsrois . . I o .85
1649(GNMA MA2448 POOL Il 40%  38178QWF4 x J Y A _ | 7rer035_ | _ 42012018 - I o _ . -13
1650(GNMA POOL 11 MA3597 354  36179R7JZ. | X . T _ ] angroie | eon016 .. _ R _ .58
1651 /GNMA POOL Il MA3597 354 36178R7.: X 4/1972016_ | ~ 772072018 115
POOL I MA3597 35% _ 38179R7J X 41972018 | 8/20/2016 141
POOL IIMA3597 35%  36179R7J X 471072016 | 9/20/2018 183
POOL#MA3588 40y 36179R7KS X 4/152016 | 52072016 &1
1658/GNMA POOL #MA3598 4 0] 36178R7K9 I _ - N 4152016 | 52072016 L _ .. N R 24
1858[GNMA POOL #MA3588 4 0{  36179R7KS_ x |l- T oo . - | ans018 | 6072018 B O I I | 120




Part I, Ling 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Cost or Qther Basis, Expenses Net Gain
Amount De) ation and Adjustments orLoss
Long Term CG Dwstnbutions| Captal Galns/Losses| 30,188,028 28,057 044
$hort Term CG Distnbutions 0 Other sales [] 0
Check "X if
Check "X" Purchaser Expense of Sale
to include isa Acguisition Date Date Valuation and Cost of
Descny cusip# in Part (V Purchaser Business Method Acquired Sold Improvements recation Adustments
36179R7TKS X 4/15/2018 672072016 -
36178R7KS X 411572016 772012016 ) 0|
36178R7KD X _| ansro16 772012018 0|
36179R7K9 X _ 41512018 | 712612018 R g
POOL # MA3508 4 0] 36179R7KS. X 411512016 |__7/26/2018
MA POOL # MA3598 4 36179R7KS .3 41152018 8202016
) POOL # MA2753 3 D’ 36179REWE X 4512015 10/20/2015
1864 (/GNMA 1| POOL # MA2753 30 36179REWB b3 511172015 10/20/2015 0
1885/GNMA Il POOL # MA2753 3 Of 36179RBWS X . 812572015 1072072015 64) . 0|
11 POOL # MA2753 30f  36179REWB X R : 4mr015 | 1172072015 ; 0
OL # MA2753 30{ __36178RBWR X 51172015 _| 1172012015 | _ __C
MA2753 3 0 " 36179RBWA 972512015 | 1172072015 _
MA2753 301 36179RBWB 4812015 12/202015 |
MA1599 30{ _ 36176NX45 1071572015 62012016
MA1599 3 0! 38179NX45 62412014 772012016
1672/GNMA Il POOL # MA1589 3 Of 36179NX45 X 47712015 71202018 0|
1873IGNMA 11 POOL # MA1588 3 0 36179NX45 X 10152015 72072018 0]
1674 /GNMA If POOL # MA1599 3 0 36179NX45 X 6/24/2014 82012018 - 0
1676]GNMA 1| POOL # MA1598 301  36179NX45 X 4772015 | 812012018 0
1876 |GNMA i POOL # MA1599 3 0! 36179NX45 X 10/15/2015 872072016, V]
1677 |GNMA Il POOL # MA1598 3 0 IB17BNX45 X . 612412014 82512016 o
1878/GNMA il POOL # MA1598 3 0f 36179NX45 X 41712015 8/25/2018 0]
1679|GNMA 1| POOL # MA1599 3 Of 36179NX45 X - - . 10/1572015 87252016 [))
1680/GNMA Il POOL # MA1589 30§  36178NX45 X T 62422014 | 912072018 0
1681]GNMA 1| POOL # MA1599 30{___36179NX4 5 | 8207016 | 0
1882|GNMA 1 POOL # MA1599 3 0{ _36179NX45_ |~ . 0
1883|GNMA 1} PX 36179QP.JM 0
1884 |GNMA (I P 1 38179QPM g
1886/GNMA I POOL # MA2225 4 5 38178QPJM4 0]
1888(GNMA Il POOL # MA2225 4 5 36179QPJ4 X 0|
1887 .GNMA Il POOL # MA2225 4 5 36179QPJ4 X 2]
1688 GNMA Il POOL # MA2225 4 5! 36179QPJ4 X 0|
1689 [GNMA 1| POOL # MA2225 4 5§ 36179QPJ4 X o]
1890|GNMA Il POOL ¥ MA222% 4 5! 36179QPJ4 X 7/2872015 0
1697|GNMA 1| POOL # MA2225 4 5§  36179QPJ X N 9/1172015 [}
1892(/GNMA (I POOL # MA1599 3 0! 36179NX45 X 10/1572015 - 0
1693|EATON CORP PLC 629183103 X _| #8/ar015 [}
16S4/EATON CORP PLC  _ G29183103 X 8/4r2015 71412016 . 0,
1895/ INGERSOLL-RAND | 4 1 127320 1212112015 ~ ~
1898 |INGERSOLL-RAND | 54 _ I 127320 32312018 = "
1897 [INGERSOLL-RAND 34, 5/23/2018
1898(INGERSOLL-RAND 477 711412016
(1698 INVESCO LTD >481BT108 = 1272172015
[4760[INVESCO LTD . G491B7108 X K 32312018 - 0
[1701]INVESCO LTD G491BT108 X B R Lo 572312016 _ 0
[1702[INVESCO LTD G4918T108 x . 711472018 0|
703 )T E CONNECTIVITY LTD HB4989104 X 0
[ 704 [T EE CONNECTIVITY LTD HB4980104 X 0
}_ 706|T E CONNECTIVITY LTD HB4989104 X 0
(1708 T & CONNECTIMITY LTD H34989104 X N L]
[1707[T E CONNECTIVITY LTD HB4989104 x - ~ - ~ Q
[$708[T E CONNECTIVITY LTD HB4989104 X I R R K 0
[1708]NXP SEMICONDUCTORS NV]__ N6536X109
[1710[FNMA POOL #AK2717A_40f _ 3138E7AT1
[711{FNMA POOL #AK2T17A_4 0] 3138E7AT1
11742 ]FNMA POOL # AK2717A_ 40 3138E7AT1
[1713]FNMA POOL # AK2717A~ 4 0{  3138E7ATH - _ N ~
[714]FNMA POOL #AK2438 359  313BE6VB4 X K o B . R 0
[I716]FNMA POOL MAZS61  30% 214188233 _ | ' X L L ool o - 0
[1716][FNMA POOL MA2561 30%  31418BZ33 X B R o
[1717|FNMA POOL MA2561___30%_ 3141BBZ33 x g
[1718]FNMA POOL MA2561 30% 314188233 X 0
[1719|FNMA POOL MA2561_ 3 0% 314188233 X - . 0|
[1720/FNMA POOL MA2581° 30% 314188233 | X | N T o L . B . .. 0
[1721)FNMA POOL MA2561  30% 31418B233 _{~ x | _ o - N I o - I |
[1722]FNMA POOL MA2561 0¥ 314188233 | X LT I P L oo ; o Y
(1723[FNMA POOL MA2561 I 418233 X g 115
[1724|FNMA POOL MA2561 [ 14186233 X 3RR016 0
[1728|FNMA POOL MA2561 0% 418BZ33 X 22372016 0|
[1726 [FNMA POOL # MA2558 4 0% 418BZY5 X 6/1412018 0
[1727 [FNMA POOL # MA2558 4 0' 418BZY5 x _|. - N . o 671472018 31 - B R - o] _
(1728|FNMA POOL # MA2558 4 Df 31418BZYS x| . o [ t 6/1472018_ | 972512018 - [ S . . 0]




Part |, Line 6 (890-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cosl or Other Baus, Expenses, Net Galn
Amount Sales Depreciation and Adjustments or Loss
Long Term CG Drstributo Capital Gains/Losses| 30,188,028 28,057,044 2,130,884
Short Term CG Distnbutio ] Other sales 0 0 )
Check “X" ot
Check X" Purchaser Expense of Sale
to include isa Acquisthon Date Date Gross Sales Cost or Valuation and Cost of Net Gain
[ Descniption CusIP # n Part IV Purchaser Business Method Acquired Sold Prnoe Method Improvements Depreciation Adjustments or Loss
[1729]FNMA POOL # MA2705 309 31418CAF1 X 71812016 872512018 [1} -28
[173C(FNMA POOL # MA2705 3 09 I1418CAF1 X 7812016 8/25/2016 0 43
[1731(F N F GROUP 31620R302 X 92472015 10/16/2015 0] -12
[ P . _31620R303 X - 12110/2013 |_10/19/2015 13411
[ 1620R303 X 121072013 _| 107202015 11,155
[ 1820R303 X 12/972013 1072072015 372
[ 1620R303 X 12/8/2013 1072172015 12,503
[ 31620R303 X 12872013 | 10/22/2015 0] 14,965
37 |GNMA Il POOL # MA1589 3 0 3B178NX45 X 612472014 102072015 - - - . 0, - 32
738{GNMA Il POOL # MA1599 3 0 JIB1TONX4S X _Anro1s 10/20/2015 = 0] 5
[ OQL # MA1599 30y 36170NX45 X R 62412014 12072015 o __ 0 24
E OoL 3617GNX45 X S 47712015 172072015 D P I U I
[1 OOL # MA1599_3 0 36178NX45 X 101152015 12072015 0 =
L OOL # MA1599 3 0 3B8179NX45 X 672412014 | 12/20/2015 [v) -1
kL OOL # MA1589 3 0 3B176NX45 X 472015 2/20/2015 . 0,
[1744)GNMA 1l POOL # MA1599 3 0 36179NX45 X 10/15/2015 | 12/20/2015 0| -1
45 /GNMA 1| POOL # MA1589 3 0 3B179NX45 X 82412014 1120/2016 0] 34
[1748 .GNMA Il POOL # MA1599 3 O 36179NX45 X 4112015 172012016 .0 -5
[1747 |GNMA 1l POOL # MA1598_3 0 36178NX45 X 101152015 | 17202016 0 2
48 |GNMA || POOL # MA1599 3 0 36179NX45 X 82412014 2202018 [ -26
[1749|GNMA Il POOL # MA1599 3 0f  36179NX45 X 4772015 2202018 0| -3
(1780 |WALGREEN CO 31% 931422AH2 X 9/10/2012 72016 0] 35
(1761 |WALGREEN CO 31% 831422AH2 X . 9/102012 4152018 ~ 0] 50
[1762|WALGREEN CO 31% 931422AH2 X - . 5/28/2013 4512018 N 0] 305
{1763 |WALGREEN CO 3 1% 931422AH; X o 52012014 4/5/2018 SN o 787
{1784 WALGREEN CO 31% 931422AH:. 18/2014 | 4/572016 428
11785 |WELLS FARGO & COMPANY 9497461 /1102015 | 12/2172015 151
768 |WELLS FARGO & COMPANY 5497461 /1012015 | 312372018 — 267
[1767 WELLS FARGO & COMPANY 197481 1102015 572372016 -405
768 WELLS FARGO & COMPANY 949746101 X /1012015 711412016 0| -372
1768 |WELLS FARGO & COMPANY 949746101 X 8/10/2015 7/20/2018 0] 4,439
'60|WELLS FARGO & COMPANY 84974BGME X 711212016 /872016 0] N -170
81|WELLS FARGO BANKNA 1 8408BJ5D5 x 5125/2016_ | 7/1272016 131,587 0 1,643
82 YUM] BRANDS INC 988488101 X 47252014 1272172015 0| -317
83 |YUMI BRANDS INC 988488101 X 42412014 37/23/2016 0] 112
84 YUM! BRANDS INC 988498101 X 47242014 5/23/2018 0f 188
85 |YUM] BRANDS INC 888488101 X . . aparos | 7142016 . B 0 . 684
1766 |ZIMMER BIOMET HOLDINGS,|  98956P102 X . 52772018 | 71412018 . _ .90 28
87|MELLON OPTIMA L/S STRATH 999286567 X e 11172014 8/30/2018 187,084 . of _ 30982
88|MELLON OPTIMA L/S STRATH 699286567 X I 1172015 6/30/2016 320,062 I N AR R 47 057
69 |MELLON OPTIMA L/S STRAT! 9899286567 X, 373072006 6/30/2018 1,011,953 -88,301
JALLERGAN PLC G0177J108 X 6/26/2015 12/21/2015 50
JALLERGAN PLC G0177J108 X . 672272015 1202016 X -2,304
[ALLERGAN PLC GO177J108 X _ 8672015 | 17202016 ~ 0 2450
IALLERGAN PLC G0177J108 X . 873072013 1/20/2018 0 - 12,799
JALLERGAN PLC GO0177J108 X 372372018 71472018 ~ 0 -70
JALLERGAN PLC G0177J108 X 5/18/2016 711472018 [} 205
IACCENTURE PLC-CL A G1151C101 X B/18/2015 10/13/2015 0 530
1777 JACCENTURE PLC-CL A G1151C101 X 8182015 1272172015 0 1
TT8|ACCENTURE PLC-CL A G1151C101 x R 61072015 | 21172016 R R R 0 a7
IACCENTUREPLC-CLA _ G1151C101 3 oL L . 81972015 | 2172018 ~ . . N . 0 -1,054
{780|ACCENTURE PLC-CL A G1151C101 X _ 11772014 | 211122018 18 e . . of 2,048
A PLCCLA c10 X 132
PLCCLA C10 X 21,835
[1783|ACC PLCCLA c10 X 2
|1784 |]ACCENTURE PLC-CL A c10 X 11772014 | 734
[1785|EATON CORP PLC 528183103 X . N 81472015 N T 861
[1788|EATON CORP PLC 620183103 X I 8/412015 R _ 0 228
[1787|FHLMC GOLD T46004 309  31287CAD4 X . R LT . L. 3r8r2018 . o1 L 0 A
{1788|FHLMC GOLD T48004 30% 31287CAD4 X . 11752013 0 .5
{1789 |[FHLMC GOLD 748004 30%  31287CAD4 X 1072672014 0 -1
T90|FHLMC GOLD 746004 30%W  31287CAD4 X 372812018 0| -1
[1791|FHLMC GOLD T49004 30%  31287CAD4 X 11/5/2013 0 -5
[1792|FHLMC GOLD T49004 3 0% _ 31287CADé x _ 1. R I 107292014, - . . 0 R 0
|1793[FHLMC GOLD T49004 30%  31287CAD4 . X N ~ e | - . - . 328r2018_ N S, N _. 9 . _0
IT94|[FHLMC GOLDT49004 30% _ 31287CAD4 | X _ | _ . . 11572013 R ST . . T0 . e
|1785|FHLMC GOLD T49004 3 0% _ 31287CAD4 1072972014 ]
TP8|FHLMC GOLD T48004 30%  31287CAD4 37282018 -8
11797 [FHLMC GOLD POOL T48005 3 31287CAE2 211872014 | -22
1798 [FHLMC GOLD POOL T480053  31287CAE2 2/18/2014 -22
[1799|FHLMC GOLD POOL T4900! 31287CAE2 - S o . C . . . b.2n9nr014 » . . . - . _ S - . . - -
1800 |FHLMC GOLD POOL T4800! _31287CAE2 | X — o . " . 2/19/2014 | 115/2018 | . - I - R b I Lo -1




Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Basis Expenses Net Gain
Amount Sales Oepreciation and Adjustments orloss
Long Term CG Drstnbutons Captial Gelns/Losses| 30,188,028 28,057,044 2,130,984
Shart Term CG Distributions| Other sales) [1] 0 0
Chedk "X" if
Check X* Purchaser Expense of Sale
to inciude 1sa Acquisiion Date Date Gross Sales Costor Valustion and Cost of Net Gain
Descption CUSIP # in Pan IV Purchaser Buainess Method Acquired Sold Pnce Other Basis Method Improvemnents Deprecigtion Adjustments or Loss
1801]|FHLMC GOLD POOL T48005 31287CAE2 X 2/192014 2/152016 528 [
1802 |FHLMC GOLD POOL T48005 31287CAE2 X .| 1982014 3/15/2018 532] . - 0
1803|FHLMC GOLD POOL T49005 31287CAE2 X 2/18/2014 4/15/2018 545 0
1804|FHLMC GOLD POOL T490053  31287CAE2 X 192014 | s152016 | 544 . o
1808|FHLMC GOLD POOL 7480053 31287CAE2 X 1972014 6/15/2016 535
1808 |FHLMC GOLD POOL T490053  31287CAE2 X 2/19/2014 7/15/2018 Ei
1807 |FHLMC GOLD POOL T48005 1287CAE2 X . 1972014 8/15/2016 538
1808 |FHLMC GOLD POOL T48005 31287CAE2 X 2/19/2014 9/1572016 540 [}
1800|FHLMC GOLD GO5838  50%  312BM74X1 X . . 71912010 | 10/15/2015 152 . . 0
1810|FHLMC GOLD GO5938  50%  3128M74X1 X 7/19/2010 11/15/2015 576 = = 0
0% __3128M74X X e 19120 12/15/2015 78 0
T Z0Y __3128M74X x_ | 19720 1/15/2018 601 0
1813 |FHLMC GOLD G05838 0% 128M74X X 19720 2/1512016 T47 0
1814|FHLMC GOLD G05938 0% 128M74X X 19/20 3/15/2018 393 0
1818|FHLMC GOLD G05938 0% 128M74X X N8R0 4/15/2018 737| 0]
1818|FHLMC GOLD G05838  50%  3128M74X1 X - 7/19/2010 5/15/2016 244 . 0
A817|FHLMC GOLD G05938  50%  3128M74X1 X 7/19/2010 6/15/2016 39| 0
1818|FHLMC GOLD G05938 5 0% 3128M74X1 X 711972010 71152016 89 0]
1819|FHLMC GOLD G05338 _ 50% __ 312BM74X1 X 711912010 | 8157016 _ 418 0
1820 |FHLMC GOLD T49004 31287CAD4 X 1072872014 | 6/15/2018 26 0
3138EGG57 X - - 1072072011 10/25/2015 138 0|
. 313BEGGS7 X 1072072011 1172572015 145) 0
I1IBEGGS7 X - 10720720114 1272512015 5,732 . 0]
3138EGGS7 X . 10202014 | 17252016 | 1,113 R 0
X . 10/20/2011 28/2018 50,317 0
3 N R 1072072011 | 212572016 137] 0
L#ALO201 5 4/15/2011_| 10/25/2015 937 o]
1828]NXP SEMICONDUCTORS N V 2/4/2016 | 5/23/2016 3802] 0
1829 |NXP SEMICONDUCTORS N V 71272016 7/1412018 807 0]
1830 NXP SEMICONDUCTORS N X 7/21/2016 9212016 21,982 21 115] " 0
1831 AVAGO TECHNOLOGIES £ TO) X 10/28/2015 | 12/21/2015 1,294 1,081 0
1832|BROADCOM LTD X 372372016 512372016 2,679 2,788 0
1833 BROADCOM LTD X 31772016, 57232016 4,465 4,545 ]
1834 BROADCOM LTD Y09827109 X 3/17/2018 T/14/2018 8,507 8,028 ]
1835|BROADCOM LTD Y09827109 X 3172016 8/2/2016 30,552 26,813 4]
1838 FHLMC GOLD GO5938 509 3128M74X1 X 7/19/2010 8/15/2016 81 86| 0
1837 IFHLMC GOLD POOL G08671 3128MIWS7 X . 10/9/2015 12/15/2015 . 1,024 1,084 . . . 0]
1838|FHLMC GOLD POOL GOB671]_ 3128MIWBT7_ X 1082015 | 1152016 | T 1,142 1,186 B B 0
1839 |FHLMC GOLD POOL G0867 28MINOT X 10/812015 /1512018 1,121 1,184 0
1840|FHLMC GOLD POOL G08671{_ 3128MMS7_ | X 17202016 1572018 469 489 0
1841 [FHLMC GOLD POOL GO0867. 28MIWBT7 X 10/8/2015 /15/2016 1,805 1,874 ﬂ
1842|FHLMC GOLD POOL G0867 26MJWET X 172072016 | _3/15/2018 755 787 0
1843 FHLMC GOLD POOL G0867 28MIWI7 X - 10/8/2015 41152018 5,151 . 5351 . . 0]
1844]FHLMC GOLD POOL GOBE71]  3128MIWS7 X . . 17202016 | 41522016 | 2,154 2,248 R 0
1845 |FHLMC GOLD POOL G08671 3128MIWE7 X - " 3115/2016 4/15/2016 " 84) 98 - - [¢]
1848 |FHLMC GOLD POOL G08671 3128MIWE7 X 17202016 412012018 115,517 . 115,103, 0
1847 FHLMC GOLD POOL G08671 3128MIWGT X 3N5/2016 | 472072018 5,022 5,018 0|
1848 FHLMC GOLD POOL GOB671 312BMJWBT X 10/8/2015 4/20/2016 269,847 267,873 Q)
1849 FHLMC GOLD POOL G08671 3128BMIWRT X 10/8/2015 5/15/2018 6,107 6,343 0|
1850 [FHLMC G08653 30% 7 3128BMIWP1 X B/772015 101572015 567) 569 . 0
1851 |FHLMC G08653 30% 7] 3128MIWP1, X . . 91172015 | 1011512015 . 243 244 . o _ ; ~ _ 9
1852|FHLMC G08653 30% 7] 3128MUWPI Tx 1 10152015 N 3] _ 33 R 0
1883|FHLMC GOB653 2BMIWF ] 1152015 81 -
1884 [FHLMC G08653 28MIWP" 1171572015 581 -
1855 |FHLMC G08653 28MIWP: 11/15/2015 249} -
1858 FHLMC G08653 28MIWP: 1171572015 33|
1867 |FHLMC G0B653 2BMIWF - N 111572015 83) - N N N N
1858 |FHLMC G08653 30% 7| 3128MIWP1 x . 911172015 | 1172472015 __74,119] N . T .9 -307
1859 FHLMC G08653 30% 7{ 3128MIWPT . K h e 92172015 | 1112472015 T 9883 . L. B I . o] 59
1880[FHLMC GOGB53 - 30% 71  3128MIWP1 X R ) | 9R12015 | 1172472015 24,708 R _0| -126
1881 |FHLMC G08653 30% 74_ 3120MIWP1 X 8772015 11/24/2015 171,848 [+] -349
1882[FHLMC G08653 30% 7. 3128MIWP1 X 8/712015 12/15/2015 897 [+) A
1883{FHLMC GOLD G18473 309 312BMMQ30 X - /172013 10/15/2015 4,374 - [2) -114
1BB4[FHLMC GOLD G18473 309 3128MMQ30_ | _ X . ~ e | ser013 | swisois | . 188). R L I B of_ . .5
1885/FHLMC GOLD G18473 309 ox T R L oD _ai2013. | 11152015 | T2487] - K JRUEE R A Lol LT e
1888[FHLMC GOLD G18473 309 ox . 2D o L o emgeord 1 vimseoss | o5 i - I P )
1887 [GNMA L 5/11/201 12/2072015 740 -19
1888{GNMA [| POOL 07257201 12/2072015 64 2
1889(GNMA Il POOL 482015 17207201 1,789 -60
1870(GNMA Il POOL 51172015 17207201 857, -23
1871]GNMA I POOL 17§ NB x| o N ] _ 912512015 1202018 N 75{_ . . N ~ . N K N s
1872IFHLMC GOLD G18473 26mMmod0_ [ T x T[T T oL N _8npo1a_ [ 12nse0s [T T 2157] I R ool DL T e



Part |, Line 6 (990-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gro: or Other Basis Expenses Net Gain
ion and Adjusiments or Loss
Long Term CG Dustrbutol Capita! Gains/Losses| 30,188,028 28,057,044 2,130,984
Short Term CG Distnbutions; 2] Other sales 0 0 [}
Check "X" if
Check X" Purchaser Expense of Sale
to include a Acquistion Date Date Grosas Sales Costor Valuation and Cost of Net Gain
Description CUSIP # m Past IV Purchaser Business Method Acquired Soid Prce Other Basis Method Improvements Depreciation | _Adustments or Loss

1873|FHLMC GOLD G18473  30% 3128MMQ30 X 8727/2013 121572015 83, 85| . [e] -2
1874[FHLMC GOLD G1B473 _30%  3128MMQ30 X o 1. enro13 11512018 2,845 2,920 0 75
1878 |FNMA POOL # AL41681 3 5% 313BELURZ X 182014 21252018 808 849 0 41
1878]FNMA POOL # AL4191 _ 35%_ _3138ELUR; X 173012014 147 1421 o 4
1877|FNMA POOL # L4191 35%_ 3138ELUR; X 1672014 605 63 0 1
1878 |FNMA POOL #AL4191__ 3 5% 138ELURZ X 173072014 1@{ 1,084 0 -55
1879|FNMA POOL # AL4181 3 5% 13BELUR: X 1612014 558 586 [2) -28
] 1880 |FNMA POOL #AL4181 35%  3138ELUR2 X 1/30/2014 0] 51
1881[FNMA POOL #AL4191 35%  3138ELUR2 X _ . 1/6/2014 . B 0 42
] 1882|FNMA POOL # AL4191 3 5% 313BELURZ X . 1/30/2014 . 4] -78

‘ 1883 [FNMA POOL # AL4 138ELUR2 . 1812014 I 9l -4

1884|FNMA POOL # AL 138ELUR2 . 1/30/2014 R 0 7!

} 1888|FNMA POOL # AL 138ELUR2 1672014 QI -4

] 1386 FNMA POOL # AL4 138ELUR2 173072014 0 -7

| 1887 [FNMA POOL # AL4 138ELUR2 1562014 0 -3
‘ 1888|FNMA POOL #AL4191 35%  3138ELUR2 X - 1/30/2014 = 0 63
‘ 1BB9|FNMA POOL #AL4181 35%  3138ELUR2 X 162014 [+ -34
1880|FNMA POOL #AL4191  35%  3138ELUR2 X _ 173072014 0 83
| AB91|FNMA AL6223 POOL 4 5%)  3138EN4HD X 2/2412015_ | 0 426
| 1892|FNMA AL6223 POOL 4 5%|  3138EN4H9 X 5/15/2015 §| 14
1893 [FNMA AL6223 POOL 4 5%) 313BEN4HS X .. 9r28RA15 . 0 -14
‘ 1884 [FNMA ALE223 POOL 4 5% 3138EN4H9 X 202472015 " 0] -380
| 1898|FNMA AL6223 POOL 4 5%) 3138EN4H9 X 51572015 0 -12
‘ 1898 |FNMA ALS223 POOL 4 5%| 3138EN4H9 X 8/28/2015 0] -12
| 138EN4H R 212472015 _| o 9 -233
‘ 138EN4H 5/15/2015 | 0 )
‘ 138EN4H 9/28/2015_ | 5] 28
F? 138EN4H 2124720 0 582
1901|VERIZON COI ON] 82343VBP . 6/18/20 - [ 755
1902|\VISA INC-CLASS A SHRS 92826C839 X 10/18/2015 _ 0| [}
1903 VISA INC-CLASS A SHRS 92826C839 X 10/18/2015 0] -256
1904 |\VISA INC-CLASS A SHRS 92826C838 X 10/1872015 0 10
1905/VISA INC-CLASS A SHRS 02826C839, X 1011972015, 0 54
1908 |VIRTUS EMERGING MKTS Ol 528287889 X 8/17/2013 d -3,008
1907 [VOYA FINANCIAL INC 826089100 X . 1072272015 0 -44
1808 [VOYA FINANCIAL INC $29089100 X e 10/22/2015 572312016 0] -742
1908|VOYA FINANCIAL INC 920089100 b3 o] I 1072212015 | 71472018 . o . 0 -1687
1910|WFRBS 2011-C5A2 2 684% 92836IAZ7 X 11172041 4/15/2018 - 0 -141
1911|WFRBS 2011-C5A2 2 684 92936.A77 2014 | ansm0 _— -124
1912|WFRBS 2011-C5A2 _2684%  92036JA7 _ 11720 /15120 R -158
1913 |WFRBS 2011-C5 AZ 684! 92936,JA2 12014 /15720 -138
1914 |WFRBS 2011-C5 AZ 684 §2936.1A7 /1720 3/15/20 -194
1916 |WFRBS 2011-C5 A2 884 §2838UAZ7 - /2014 3/15/20 - -170
1918|WFRBS 2011-C5A2 2684%  9S2936IAZ7 X 117172011 7152018 - 0| -204
1917|WFRBS 2011-C5A2 2684%  92936JAZ7 X _ 121172014 7/152016 " = - [1] -178
1918|WFRBS 2011-C5A2 2684% 82838UAZ7 X 117172011 81152018 0 -47
1H9|WFRBS 2011-C5A2 2684%  92836UAZT X 12172014 | 8152018 0 41
1920/WFRBS 2011C5A2 2684% 82036JAZ7 X 117172011 $/15/2016 [1) -163
1921|WFRBS 2011-C5A2 2684%  92936AZ7 X 12/1/2014 98/15/2018 0| -144
} 1922 |WACHOVIA CORP 5825%  928903CH3 X . . 6/10/2014 1111072015 - 0, -1,248
1923|WACHOVIA CORP ~ 5625%  928903CH3 x . L. - 6/10/2014 | 5/252018_ o1 o ) 8,861
* 1924|FNMA POOL # AL0201  50%  3133EGGK4 X N o N . aiis2011 | 1172502015 | . R 0 R -84
‘ 1925[FNMA POOL # ALO20 0 138EGGKA 4N52011_ | 1212572015 -57
| 1926|FNMA POOL ¥ Af 50% _3138EGGKA 4/15/2011 172512016 55
' 1927 [FNMA POOL # Al 138EGGKA 4NM5/2011 | 2/2472016 -504
| 1928|FNMA POOL # A 0 138EGGKA 41152011 | 2126/2018 82
‘ 1928|FNMA AL4082 5% 10 138ELRCO X N T 62018 | 77252018 | N - R BTl
1630|FNMA AL4082 35% 10 3138ELRCO R T R . 6mr2016 | emseote | T R n - 0 L. 103
1931|FNMA AL4DB2 _ 35% 104  3139ELRCY X T Lo ~ _ /812016 012572016 _ R R o o ) T4y
1932[FNMA POOL AL4186 _ 55%| 3138ELTYR |~ X 8232013 | 102520157 T 0 310
‘ 1833 |FNMA POOL AL4166 5 5% 313BELTYS X 82372013 1172572015 [} -330
1934|FNMA POOL AL4166 5 5% 3138ELTYD X 9/23/2013 12725/2015 0] -262
‘ 1835|FNMA POOL AL4166  55% 3138ELTYD X N 912312013 1726/2018 = 0 -326
: 1936|FNMA POOL AL4166  55%| 3138ELTY® | _ _X L . . | or3ro13 | 2msm018 - o . . 0 -230
1937|FNMA POOL AL4168 _ 55%|  313BELTY®. | _X _ - N ~ "] smazo13 [ apsrote | T I I R R _ o ... 262
| 1938|FNMA POOL AL4186 | 55%|  3i38eLTys. | 7. T = N _ T 7] or3r2013 | ansr018 R I - . of T _ -a0s
‘ 1839 |FNMA POOL AL41668 %) IBELTYS 9/23/2013 | 5/25/2016 -346
} 1940|FNMA POOL AL4166 % 3BELTYS 072372013 | 6725720 311
] 1941 [FNMA POOL AL4168 %) 38ELTYS X 8723720 78201 3,828
1942 |FNMA POOL AL 4168 > 5% 138ELTYD X 9723r20 7725120 -259
1943|FNMA POOL #AL4181 3 si 3M3BELURZ. | X | . .. . - T 162014 | 107257015 T N R T N 37
‘ 1544 [FNMA POOL #AL4191 35% _ 313BELUR2. x oot _ - .o .1 imor0ta | tor2srts | T N T T o | " 4




Part |, Line 6 (980-PF) - Gain/Loss from Sale of Assets Other Than Inventory

Totals Gross Cost or Other Baxs, Expenses Net Gain
Amount Sales reciation and Adjustments orloss
Long CG Ostnbubons| 1,571,555 Capital Gains/Losse: 30,188,028 28,057,044 2,130,984
Short Term CG Distnbutions) [+] Other pale: 0 0 [+]
Ched *X™ 1t
Check "X* Purchaser Expense of Sale
to indude isa Acquiston Date Date Gross Sales Costor Valuation and Cost of Net Gain
CUSIP # n Part V Purchaser Business Method Acquired Sold Prnice Other Basis Method Improvements Depreciation Adjustments or Loss
35 3138ELUR2 X 1812014 1172572015 587, 616 0] -29
1548 FNMA POOL #AL4181  35%  313BELUR2 X " 1/30/2014 1172572015 878 1031 0 -53
1847 |FNMA POOL WAL4181  35%  3138ELUR2 X 1%6/2014 12/25/2015 837 669 0 -32
1848|FNMA POOL #AL4191 3 5% 38ELURZ X _|_1m0r014 | 121252018 1,062| 1,120) 0 58
1949|FNMA POOL #AL4191 3 5% 38ELUR: /6R0TA__ | 17257201 634 6686 0 32
1950 |FNMA POOL #AL4191 3 5% 313BELUR: 13072014 11257201 1,057 1,114 0 =57
L# MA1599 3 0f 179NX4! 612472014 37207201 1,864 1,883 [+) -19
1852 |GNMA 1) POOL ¥ MA1599 3 0 36178NX45 X 47712015 372072016 . 78] 78| 0] - 3
1953 |GNMA Il POOL # MA1598 3 0 3B176NX45 X 10/15/2015 372072018 38 39| . N 4] -1
1954 |GNMA (I POOL # MA1589 3 0 36179NX45 X = 672412014 41202016 2,440] 2,465 N [+] -25
1866|GNMA 1| POOL # MA1590 30 _ 36175NX4! X 47015 | anono 100] 103| 3
1858|GNMA II POOL # MA1599 30{_ 38178NX4 X 10/15/2015_| 4720720 50 51 -1
POQ MA1588 30 38175NX4! X 62412014 520720 2,835 2,864| -28
G I POOL# MA1599 30 36179NX4 X ar015 | 520720 118 |1gl 3
1968 |GNMA Il POOL # MA1599 3 0 36179NX4! X 10/1572015 5720720 58 80 . 0] -2
1980|GNMA Il POOL # MA1589 3 0 368176NX45 X 672412014 672072016 1,895 1914 0 -19
1961|GNMA Il POOL # MA1589 3 0 36176NX45 X 47772015 672072018 77] 80 0 -3
1862 |WACHOVIA CORP 5 625% 928903CH3 x 10/20/2015 52512016 30 496 . 0 -804
1983{EXELON CORP 30161N101 X 82072015 711472016 383]_ [s) 22
1984 EXXON MOBIL CORP 30231G102 X 6/18/2014 12/2112015 8,845] Q -2,278
1965/EXXON MOBIL CORP 30231G102 X 6/18/2014 3n/2018 6,408} - 0 -1,587
1968 [EXXON MOBIL CORP 30231G102 X /1972015 37372016 821 0] -3
1987 |EXXON MOBIL CORP 30231G102 X . 7122/2015 37372016 - 50,818, 0 -134
1968 |EXXON MOBIL CORP 30231G102 X = = 72712015 37/2016 40,406 [} 1,120
1989|EXXON MOBIL CORP . 30231G102_ _ 721120 3171201 13,280 ol 674
1970|EXXONMOBILCORP ____ | _ 302316102 821720 31177201 44 EI ) 5402
19871 |EXXON MOBIL CORP 30231G102 372372016 | 57237201 81 Q] 101
1972|EXXON MOBIL CORP 302316102 872172015 | _5/237201 81 0 302
1973|EXXON MOBIL CORP 30231G102 821720 7147201 3,788, . 0] 830
1974 |FACEBOOK INC-A 30303M102 X 6272015 1272172015 11602 " 0| 2,657
1976|FACEBOOK INC-A 30303M102 X 67272015 372372016 11,453 0] 3,233
1978 |FACEBOOK INC-A 30303M102 X 8/272015 572372018 10 478 0, 3223
1977 |FACEBOOK INC-A 30303M102 X 8272015 711472018 7,845 0] 2,446
1978|FACESBQOK INC-A 30303M102 X 5/4/2015 7114/2018 3, Bﬂi 0! 1,184
1979|FACEBOOK INC-A 30303M102 X 5/4/2015 8/30/2018 45,069 0| 17,843
1880|FHLMC GOLD 749004 30%  31287CAD4 X 11/5/2013 107152015 265, . . 0 6
1981 |FHLMC GOLD T45004 3 0% 31287CAD4 X . 10/28/2014 | 10/15/2015 30 . 30] [)) . 0
1982|FHLMC GOLD T48004 30%  31287CAD4 X 11/5/2013 | 11/1572015 267 273 . [ B
4983 |FHLMC GOLD 749004 % _31287CAD4 | X ___ 1072972044 _| "11/1512015 ag) ag
1984|FHLMC GOLD 748004 30% _ 31287CAD4 X 152013 | 12152015 27@1 ﬁi *
1988 [FHLMC GOLD T45004 3 0% 31287CADA4 X 10/20/2014 1211572015 31 3N

1988 |FHLMC GOLD T49004 X, 31287CAD4 X 1/5/2013 115/2018 4 557 4,859 -10.
1987 [FHLMC GOLD T48004 K 31287CAD4 X 1072072014 | 111572018 508 515 -8
1983|FHLMC GOLD T48004 30% _31287CAD4 X 117572013 21572018 273 279 . [+ 8
1889 [FHLMC GOLD T48004 30%  31287CAD4. X — 1072072014 211512016 30, N .0 -1
1980(FNMA ALG223 POOL  45%| 313BEN4H9 X 5152015 12512016 217| 236 ol _ -19
1981|FNMA AL6223 POOL 4 5%|_ 3138EN4H9 x 0282015 | 172512016 217 236| o -19
1992{FNMA AL6223 POOL 3138EN4HS X 272412015 272512016 4,598) 5011 [¢] -413
1993{FNMA AL6223 POOL 3138EN4H9 X 51152015 | 212572016 151 164) 0| -13
1994 [FNMA AL6223 POOL 313BEN4HS X B/28/2015 212512018 L 151 164 . o -13
1995 FNMA AL6223 POOL M3BENAHY [ X - . 17202016 | 272512016 | _ - _e2 . . ool 7
1998]FNMA AL6223 POOL 3138EN4HY X . _ 202412015 | 312512018 ~ 4886 5,108| R ) 420

1997 |[FNMA AL8223 POOL 313BEN4HS 5/15/2015 | 37251201 154] 167| e -1

1998 /GNMA It POOL ¥ MA2225 4 36179QPM 92172015 | 1022020 123] 132] R

1999 |GNMA MA2448 POOL Il 4 0% 36179QWF4 7/28r2015_ | 1020720 285 312 -1

2000/ GNMA MA2446 POOL 1 40% _ 36175QWF4 71292015 11720720 244 259 1

[2007|GNMA MA2446 POOL I 4 0% 351760WF4 B 7126812015 | 12/20720%; 210 223] B B -1




Partl, Line 18 (990-PF) - Taxes

91,353 14,123
Revenue Disbursements
and Expenses Net Investment Adjusted for Chantable
Description per Books Income Net Income Purposes
1 |[FOREIGN TAX WITHHELD 14,038 14,038
2 |IRS TAX RECLAIM FEE 85 85
3 |[ESTIMATED EXCISE PAYMENTS 77,230




Part |, Line 23 (990-PF) - Other Expenses

6,664 6,664 0
Revenue and Disbursements
Expenses Net Investment Adjusted Net for Charitable
Description per Books Income Income Purposes
1 [INVESTMENT FEE 6,664 6,664




Part ll, Line 13 (990-PF) - Investments - Other

67,865,764 67,649,412 77,085,420
Basis of Book Value Book Value FMV
Asset Description Valuation Beg of Year End of Year End of Year

1 0
2 |FNMA POOL MA2561 3 0% 3/01/31 0 339,193 341,592
3 |[FNMA MA2609 35% 5/01/46 0 497 963 498,872
4 |[FNMA MA2653 4 0% 6/01/46 0 89,721 89,966
5_[FNMA POOL #MA2670 3 0% 7/01/46 1 0 221,154 220,883
6 |FNMA POOL # MA2705 3 0% 7/01/46 0 242,809, 242,505
7_|FNMA POOL # MA2737 3 0% 9/01/46 0 284,887 285,090
8 |FNMA POOL #MA2752 3 0% 9/01/31 _ 0 240,446 240,663
9 |[FNMA MA2775 25% 9/01/31 0 330,750 331,754
10 _JFIDELITY NATL INFORM 3 875% 6/05/24 0 177,329 181,606
11 _[FLORIDA ST HURRICANE 2 995% 7/01/20 0 301,316 314,790
12 [FORD MOTOR CREDIT CO 3 0% 6/12/17 0 140,706 141,480
13 |GNMA MA3247 5 0% 11/20/45 0 109 295 109,291
14 |GNMA 11 POOL #0MA3597 0 202,086 203,074
15 |GNMA Il POOL MA3737 4 0% 6/20/46 0 406,185 407 ,440|
16 |GNMA Il MA3873 3 0% 8/20/46 0 328,951 329,617
17 |GENERAL ELEC CAP CORP 0 260,784 274,997
18 |[GOLDMAN SACHS GROUP 0 197,878 241,929
19 [HSBC FINANCE CORP 0 267,929 276,062
20 [INTEL CORP 2 7% 12/15/22 0 89,404 93,976
21 {INTEL CORP 0 151,220 178,922
22 |JPMORGAN CHASE & CO 3 375% 5/01/23 0 137,367 143,842
23 IKIMCO REALTY CORP 3 4% 11/01/22 0 142 849 142,220
24 |KROGER CO/THE 26% 2/01/21 0 89,971 92,552
25 |LAM RESEARCH CORP 3 45% 6/15/23 0 136,884] 138,087
26 [METLIFE GLOB FNDG 7 717% 2/15/19 0 200,801 211,684
27 [MICROSOFT CORP 375% 2/12/45 0 163,662 167,465
28 |[MORGAN STANLEY 4 875% 11/01/22 0 291,027 308,829
29 INYSE EURONEXT 0 180,193 181,335
30 [NEWYORKNY 0 144,825 144 308
31 [NEWYORKN Y CITY MU 6 282% 6/15/42 0 200,740 216,790
32 |OAKLAND CA UNIF SCH 9 5% 8/01/34 O 129,844 132,898
33 |ONTARIO (PROVINCE OF) 4 0% 10/07/19 0 174,699 188,528
34 JORACLE CORP 0 134,113 133,214
35 [ORACLE CORP 25% 5/15/22 0 114,358 118,045
36 |PNC FDG CORP 0 129,414 131,871
37 [PEPSICO INC 45% 1/15/20 0 172,422 181,262
38 |PETROBAS INTL FIN CO 0 65,488 64,974
39 |PETROLEOS MEXICANOS 0 220,872 214,200
40 |ROYAL BK CANADA 125% 6/16/17 0 229,957 230,090
41 |SCRIPPS NETWORKS INTERACTIVE | 0 122 998 128,048
42 |SQUTH CAROLINA ST PU 2 388% 12/01/23] 0 95,000 96,911
43 |SPECTRA ENERGY PARTNER 3 5% 3/15/4 0 74,711 75,872
44 |TANGER PROPERTIES LP 3 125% 9/01/26] 0 94,722 94,740
45 |TELEFONICA EMISIONES SAU 0 237,145 259,050
46 |TEVA PHARMACEUTICALS 3 15% 10/01/2 0 154 588 155,718




Part I, Line 13 (990-PF) - Investments - Other

67,865,764 67,649,412 77,085,420
Basis of Book Value Book Value FMV
Asset Description Valuation Beg of Year End of Year End of Year

47 [TIME WARNER INC 4 0% 1/15/22 o . 0] 224208 234,763
48 |TSS 4 8 04/01/26 CORP 4 8% 4/01/26 0 205,522 215,929
49 [TOYOTA MOTOR CREDIT 155% 7/13/18 0 119,781 120,649
50 |21ST CENTY FOX AMER 6 15% 3/01/37 0 123,455 144,504
51 |UBS COM MTG TR 2012-C1.3 4% _5/10/45 | R 0 106,721 106,152
52 |U S TREASURY BOND 3 0% 5/15/45 0 353,999 410,458
53 |U S TREASURY BOND 2 875% 8/15/45 0 218,539 245043
54_|U S TREASURY BOND - 0 342,281] 336,375
55 |U S ETREASURY NOTE 2 25% 8/15/46 0 98,491 98,188
56 |UNITED STATES TREAS 2 0% 11/30/20 0 44 475 46,645
57 |U S TREASURY NOTE 0 36,207 36,954
58 |UNITED STATES TREAS 1 125% 1/15/19 0 787,582 790,275
59 |[US TREASURY NOTE 2 625% 0 994 941 978,760
60 |U S TREASURY NOTE 0 247,744 250,158
61 |US TREAS-CPI e 0 353,293 358,795
62 |U S TREASURY NOTE 075% 10/31/17 0 554,275 560,392
63 [US TREASURY INFLATIO 0 375% 7/15/25 0 231,825 241,053
64 |UNIV OF CALIFORNIA 4 131% 5/15/45 o 0 130,536 143,325
65 [VERIZON COMMUNICATION 3 65% 9/14/1 0 10,528 10,437
66 |VERIZON COMMUNICATION 6 55% 9/15/4 0 199,766 216,334
67 [WFRBS 2011-C5 A2 2 684% 11/15/44 0 12,105 11,933
68 |WFRBS 2013-C13 A4 3 001% 5/15/45 0 113,298 114,896
69 [WELLS FARGO & COMPANY 2 6% 7/22/2( 0 93,027 91,826
70 |WELLS FARGO & COMPANY 4 9% 11/17/4] 0 154 454 165,152
71 _|U S TREASURY INFLATIO 0 125% 4/15/20 0 117,158 _120,488|
72 [US TREAS-CPI INFLATION INDEX 0 79,446 82,720
73 |ALLERGAN PLC 0 135,513 193,230
74 JACCENTURE PLC IRELAND SHS CL A 0 114,159 167,495
75 |[EATON CORP PLC 0 201,326 274,668
76 |INGERSOLL-RAND PLC 0| 156,819 315,242
77 [INVESCOLTD 0 246,379 307,384
78 |NABORS INDUSTRIES LTD COM O] 146,615 175,104
79 |NXP SEMICONDUCTORS NV 0 317,367 428,442
80 |BROADCOM LTD 0 176,614 431,818
81 JAT&TINC 0 278,332 317,976
82 |ABBOTT LABORATORIES 0 131,431 146,746
83 |ADOBE SYS INC COM 0 136,189 329,962
84 |JADVANTAGE DYN TOTAL RET -Y 0 500,000 499 687
85 |AETNA INC 0 156,213 170,751
86 |AGILENT TECHNOLOGIES INC [v) 191,422 218,498
87 |ALLY FINANCIAL INC 0 194 154 171,531
88 |ALPHABET INC/CA 0| 579,147 764 661
89 [AMAZON COM INC 0 140,904 602,026
90 |[AMERICAN TOWER CORP-CL A 0 207,262 248,419
91 |AMGEN INC 0 77,890 110,762
92 |JAPPLE COMPUTER INC COM 0 42,297 295,174




Part I, Line 13 (990-PF) - Investments - Other

67,865,764 67,649,412 77,085,420
Basis of Book Value Book Value FMV
Asset Description Valuation Beg of Year End of Year End of Year

93 [BNY MELLON FOCUSED EQUITY OPP-M _ | O 2647974] 3245828
94 [BNY MELLON MID CAP STKFDCL M 0 3,985,920 5,353,737
95 [BANK AMER CORP 0 378,567 359,168
96 |BIOMARIN PHARMACEUTICAL INC 0 93,829 81,510
97 [BIOGEN IDEC INC 9 145,332 148,063
98 [BRISTOL MYERS SQUIBB CO COM 0 144,258 155,829
99 [CAPITAL ONE FINL CORP COM 0 208,034 258,588
100 [CELANESE CORP DEL I O|___ 1554649 _ 208,333}
101 |[CELGENE CORP 0 124,200 121,882
102 [CHEVRONTEXACO CORP 0 171,596 187,520
103 |CITIZENS FINANCIAL GROUP INC 0 202,943 230,297
104 |COMCAST CORP NEW CL A 0 88,093 197,030
105 |[CONSTELLATION BRANDS INC 0 169,634 221,432
106 {COSTCO WHSL CORP NEW 0 100 464 147,630
107 |DFA EMERG MKTS CORE EQUITY 0 3,971,023 3,890,918
108 |DISNEY (WALT) COMPANY HOLDING CO 0 63,369 135,390
109 [DOMINION RES INC VA NEW 0 164,446 178,248
110 [DOW CHEMICAL COMPANY COMMON 0 195,161 206,283
111 |DREYFUS PREM LT TRM HI YLD-R 0 2,072,178 1,952,188
112 |DREYFUS GLOBAL REAL ES SEC-Y 0 500,000 486,224
113 |DREYFUS/NEWTON INTERN EQTY-Y 0 1,953,378 2,023,038
114 [DYNEGY INC/NEW 0 196,331 158,716
115 |[EXELON CORP 0 141,732 148,806
116 |[EXXON MOBIL CORP 0 91,391 194 111
117 |FACEBOOK INC 0 271,575 634,808
118 |GENERAL ELECTRIC CO 0 191,727 201,712
119 [HALLIBURTON COMPANY COM 0 115944 177,590
120 [HARTFORD FINL SVCS GROUP INC COM 0 158,686 186,267
121 |HOME DEPOT INC USD 0 05 0 85,995 295,578
122 |[HONEYWELL INTL INC 0 101,354 331,349
123 |ILLINOIS TOOL WORKS INC COM 0 257,319 354,607
124 |INTEL CORPORATION o 257,308 294828
125 |INTERCONTINENTALEXCHANGE GRO 0 135,509 278,518
126 |[JOHNSON & JOHNSON COM 0 221,766 269,336
127 |ELI LILLY & CO COM o o __0 186,891 184,598
128 IMARATHON PETROLEUM CORP 0 230,262 208,227
129 [MERCK & CO INC 0 213,679 244 647
130 |[MICROSOFT CORP COM 0 106,417 140,544
131 [MONDELEZ INTERNATIONAL INC 0 156,334 168,137
132 [MONSTER BEVERAGE CORP 0 117,297 250,898
133 |ASG MANAGED FUTURES STRAT-Y 0 500,000 463,030
134 INIKE INCCL B 0 234,808 232,186
135 INUCOR CORP 0 144 654 164,174
136 |PALO ALTO NETWORKS INC 0 135,595 157,259
137 |[PANERA BREAD CO 0 207,862 187,321
138 |PEPSICO INC 0 133,299 369,274




Part ll, Line 13 (990-PF) - Investments - Other

67,865,764 67,649412 77,085,420
Basis of Book Value Book Value FMV
Asset Description Valuation Beg of Year End of Year End of Year

139 |PFIZER INC COM 0 92065 204,778
140 |PIONEER NAT RES CO 0 108,257 137,010
141 [PROCTER & GAMBLE CO COM 0 221,961 328,485
142 [QUALCOMM INC 0 238,469 258,245
143 [SALESFORCE COM INC 0 178,268 314,137
144 |SCHLUMBERGER LIMITED COM 0 170,277 184,489
145 [SCHWAB CHARLES CORP NEW 0 282,752 278,763
146 |IDREYFUS INTENATION STOCK-Y o 0 1,955,882 2,229 921
147 [STRATEGIC GLBL STOCK-Y 0 1,225,867 1,496,766
148 |DREYFUS US EQUITY FUND-Y 0 2,285,550 3,179,997
149 |DREYFUS SELECT MGER S/C VL-Y 0 3,050,578 3,511,509
150 |[TAIWAN SEMICONDUCTOR ADR 0 134,462 163,351
151 |[3M CO 0 176 882 218,701
152 |TIME WARNER INC 0 312,264 333,566
153 |LIAB-COMMONFUND CAPITAL VI | 0 .o )
154 [COMMONFUND CAPITAL VI 0 293,750 250,206
155 [UNITED TECHNOLOGIES CORP 0 198,689 225,146
156 |UNITED HEALTH GROUP INC o 0 250901 263,620
157 [UNIVERSAL HEALTHSVCS INCCL B 0 179,052 158,954
158 [VALERO ENERGY CORP NEW 0 181,241 259,700
159 [VERIZON COMMUNICATIONS INC 0 69,525 96,163
160 [VISAINC 0 254,140 272,910
161 [VIRTUS EMERGING MKTS OPPOR-| 0 949,860 969,868
162 [ABB FIN USA INC 2 875% 5/08/22 0 187,882 198,596
163 [ATETINC 0 196,233 197,930
164 [ABBVIE INC 18% 5/14/18 0 114,883 115,470
165 |ADOBE SYSTEMS INC 3 25% 2/01/25 0 149,070 157,974
166 |ALEXANDRIA REAL ESTATE 4 3% 1/15/26 0 107,814 107,840
167 JAMAZON COM INC 0 170,518 180,278
168 |AMER AIRLN 15-1 A PT 3 375% 5/01/27 0 114,541 117,404
169 |AMGEN INC 565% 6/15/42 0 226,862 243,500
170 |JANHEUSER-BUSH INBEV Fl 4 9% 2/01/46 e 0 139,671 166,569
171 [VOYA FINANCIAL INC 0 244,603 203,181
172 |WELLS FARGO & CO NEW 0 106,759 184 648
173 [WILLIAMS CO INC - 0 159,548 160,718
174 |[YUM BRANDS INC 0 176,264 276,062
175 [ZIMMER HLDGS INC 0 189,218 200,621
176 |021797-LOCKHART J A HERC-500007-FIX 0 1 0
177 [MELLON OPTIMA L/S STRATEGY FD LLC 0 4,234,033 4,331,830
178 |APACHE CORP 3 25% 4/15/22 0 98,043 102,614
179 JAPPLE INC 4 375% 5/13/45 - 0 114,005 126,891
180 JARROW ELECTRONICS INC 3 5% 4/01/22] 0 149,651 154,058
181 [BPCAPMKTSPLC 475% 3/10/119 0 155,488 150,749
182 |BANK OF AMERICA CORP 26% 1/15/19 0 190,530 193,709
183 |BANK OF AMERICA CORP 3 95% 4/21/25 0 184,454 191,512
184 |BIOGEN INC 2 9% 9/15/20 0 129,730 135,012




Part ll, Line 13 (990-PF) - Investments - Other

67,865,764 67,649,412 77,085,420
Basis of Book Value Book Value FMV
Asset Description Valuation Beg of Year End of Year End of Year

185 |BLACKROCK INC -y 9 188,042 188,694
186 |BOSTON PROPERTIES LP 0 73,794 81,562
187 |BURLINGTN NORTH SANTA 3 45% 9/15/2 0 176,573 183,282
188 |CVS HEALTH CORP 0 123,054 146,485
189 [CALIFORNIA ST EARTHQ 2 805%_7/01/19 e 0 119,997 122,782
190 |COMCAST CORP 3 125% 7/15/22 0 217,602 228,910
191 |CONSUMERS ENERGY CO 3 25% 8/15/4! 0 64 494 63,956
192 |RABOBANK NEDERLAND 0 218,288 221,174
193 |CREDIT SUISSE GRP FUN 2 75% 3/26/20 0 168,159 170,619
194 |CUBESMART LP 4 8% 7/15/22 0 138,276 139,168
195 |EASTMAN CHEMICAL CO 3 6% 8/15/22 0 178,596 190,994
196 [EBAY INC 2 6% 7/15/22 0 180,719 191,531
197 |ENTERPRISE PRODUCTS 2 55% 10/15/14 0 75,968 76,347
198 |[EXELON CORP 3 4% 4/15/26 0 105,127 109,286
199 |[EXXON MOBIL CORP o ol 0 105,000 106,119
200 |FHLMC GOLD G05938  50% 1/01/36 0 14 455 15,207
201 |[FHLMC GOLD POOL J15724 4 0% 6/01/26 0 104,029 100,397
202 |FHLMC GOLD POOL C91339 4 0% 10/01/3( 0 _44470 44983
203 |[FHLMC GOLD POOL C91738 4 0% 11/01/33 0 71,441 72,891
204 |[FG GOLD POOL T49004 3 0% 9/01/27 0 25,908 26,386
205 |[FHLMC GOLD POOL T49005 3 5% 12/01/28 0 79,695 79,165
206 |[FHLMC GOLD POOL A90393 5 0% 12/01/39 0 38,640 41,760
207 |[FHLMC GOLD A92821  50% 7/01/40 0 111,987 114,546
208 |[FHLMC GOLD A95828 4 5% 12/01/40 0 348,593 373,603
209 |[FHLMC GOLD POOL Q4120 3 5% 6/01/46 0 328,360 328,372
210 |[FNMA REMIC TRUST 2014- 3 0% 3/25/40 0 121,136 123,354
211 [FNMA _ POOL 0AJ1758 0 55,959 56,271
212 FNMA AL4082 ~ 35%10/0127 0 80,543 80,038
213 |[FNMA POOL AL4191  35% 1/01/28 0 93,155 93,411
214 |[FNMA POOL # AL6150 4 0% 8/01/27 0 75,141 74 756
215 |[FNMA AL6223 POOL 4 5% 8/01/44 0 221,551 223,071
216 |[FNMA POOL # AL6895 3 5% 5/1/45 0 170,485  175,360]
217 [FNMA AS7601 4 0% 7/01/46 0 339,424 338,726
218 [FNMA POOL AU6278 5 0% 11/01/43 0 95,085 97,241
219 |CELGENE CORP 2 875% 8/15/20 0 99,863 103,448
220 |CHICAGO ILL 6 034% 1/01/42 0 170,000 162,503
221 |CITIGROUP INC 0 176,380, 177,777
222 |CITIGROUP INC 25% 7/29/119 0 109,161 112,238
223 |CITIZENS BANK NA/PROVIDENCE RI 0 120,182 122,136]
224 [FNMA POOL # AY5580 3 5% 6/01/45 0 290,177 292,002
225 [FNMA POOL # BC0885 3 0% 5/01/46 0 212,082 214,490
226 [FNMA BC1168 4 0% 6/01/46 0 277,273 276,851
227 |[FNMA MA1897 35% 5/01/44 0 63,900 65,023
228 |[FNMA POOL MA2484 4 0% 12/01/45 0 120,912 121,505
229 |[FN MA2487 30% 12/01/45 0 64,741 67,180
230 |[FNMA POOL MA2522 35% 2/01/46 0 111,372 111,892




Part lll (990-PF) - Changes in Net Assets or Fund Balances

Line 5-D tincluded in Part IIl, Line 2

1 COST BASIS ADJUSTMENT

5 Total

1 23,272

2 GAIN ON CY SALES NOT SETTLED AT YEAR END 2 31,544

3 LOSS ON PY SALES SETTLED IN CY 3 48,430

4 BASIS ADJUSTMENT TREATED AS ROC 4 8,580
. . 5

111,826




Part IV (990-PF) - Capital Gains and Losses for Tax on |

Amourt
Long Term CG Distnbution: 1,571,555|
Short Term CG Distnbutions| 0 28,616473 0 0 559,429 4] 0 1] 559 428
FMV Adjusted Basia Excess of FMV Gains Minus
Acguistion Date Dats Gross Depreciation asof asof Owver Excess FMV Over
of P Soud CUSIP# Method Acquired Sod Sales Price Allowed Adjustments Gain or Losa 12/31/69 1231569 Adjusted Basrs Ad) Bass or Losses
FHLMC GOLD G18473 309 _ 3128MMQ30 | ___ 8/27/2013_|_1/15/2018 05| [ — o 0 ___ 0 . 3
| 2 [FHLMC GOLD G18473 309 3126MMQ30 8/172013 2/15/2018 2004 [ -52| 0 0 0| 52
FHLMC GOLD G18473 309 _ 3128MMQ30 8212013 | 211512018 . 0 -2f 0 [\ 0 -2
| 4 IFHLMC GOLD G18473 309 3128MMQ30 /172013 272372018 164, 0 3,772 0 0] 0] 3772
FHLMC GOLD G18473_ 30%_ 3128MMQ30 _ 8272013 | 272312016 7,480 0 140 [t 0 0 140
| 8 FHLMCGOLD G18488 30% 3128MMRK1 1171872013 | 10/15/2015 1,443] 0 -49 o) 0] 0] 49
FHLMC GOLD G18489 30%  3128MMRK1 92512014 10152015 96| 0] -4 0| 0] 0] -4
| 8 |[FHLMCGOLDG18488 309 3128MMRK1 1211572014 | 10/15/2015 48| 0] -2 [+ 0| 0] -2
FHLMC GOLD G18489 309 _312BMMRK1_ 4772015 | 1015/2015 48 0 .3 0 _ 9 . 0 3
10_[FHLMC GOLD G18480 309  3128MMRK1 1118/2013 | 11/15/2015 1,750] ] -60| ) 0 [s) -60
11 |FHLMC GOLD G18489 309 3128MMRK1 9/25/2014 1171572015 |_ 117, 0 -4] OI 0 0) -4
12 [FHLMC GOLD G18489 _30% 3128MMRK1 12/15/2014 | 1111572015 58] 0 -3 0 Y] 1) -3
13 |FHLMC GOLD G18489 30% 3128MMRK1 = 4172015 1111572015 » 58 = 0 -3 [+) 0] 0| -3
34 [FHLMC GOLD G18488 30 3128MMRK1 11/18/2013 | 12/15/2015 1,353 0 -48 1) [ [+) 48
15_[FHLMC GOLD G18488 30 3128MMRK1 972512014 12/15/2015 90| 0 -3 [¢ [+ [ -3
18 _[FHLMC GOLD G18489 _ 30%  3128MMRK1 127152014 | 12/15/2015 45| 0] -2| 0 ) [+ -2
17 _|FHLMC GOLD G18489 3 0% _3128MMRK1 47772015 12/15/2015 45| [ _ . -2 [+) [} [4 -2
18_|FHLMC GOLD POOL C91738]_~ 3128P74X8 6/412014 |_12/1522015 0 3 0 0 o -3
18 |FHLMC GOLD POOL C817384  3128P74X8 8/25/2015 12115/2015 [} -3 [}) 0 0 -3
20_|FHLMC GOLD POOL 817384 _3128P74X8 2/42014 | 11512018 ~ 0 57| o o 0 57
21 |[FHLMC GOLD POOL C91738 3128P74X8 37262014 115/2018 [ -21 4] 0 o] -21
22 |[FHLMC GOLD POOL C91738 4 3128P74X8_ 6/42014 _|_ 111572018 . 0| 5 0 0 . 0 5
23 [FHLMC GOLD POOL C91738 3128P74X8 912512015 1/15/2018 0 -6 [« [ 0 -8
24 [FHLMC GOLD POOL C91738 3128P74X8 121172015 17152018 0 5 . o 0| 0] -8
25 |FHLMC GOLD POOL C91738 3128P74X8 2/412014 2/152018 0 -28| o) 0] [ -28
28 |FHLMC GOLD POOL €91738 3128P74X8 372672014 2/15/2018 0] -10| [ 0| [ -10
27 |FHLMC GOLD POOL €91738 3128P74X8 8/472014 21572018 [+ -2 [v) 0| 0| -2
28 |FHLMC GOLD POOL C91738 3128P74X8 912512015 211572018 = 0| -2 0 0l 0 -2
29 > GOLD POOL C917384  3128P74X8 12/117201§ 21572016 0 -2 0 0| 0; -2
30 GOLD POOL C91738 3128P74X8 2/472014 3/15/2016 [+ -44) 0 0 0 44
31 |FHLMC GOLD PQOL C91738 3128P74X8 262014 311572018 [ -16] ] 0 0 -16
32 |FHLMC GOLD POOL C91738 3128P74X8 /472014 3/152018 [} -4 [ [ 0 -4
33 |FHLMC GOLD POOL C917384___3128P74X8 87252015 | 3152018 0 4| 0 0 0 -
34 FHLMC GOLD POOL 91738 3128P74X8 12/41/2015 3152016 [ = 4 [+) [} [ -4
35 |FHLMC GOLD POOL €91738 ] 3128P74X8 20472014 __| 41572018 0 -35 0 [+ 0 35
38 |FHLMC GOLD POOL C91738 3128P74X8 3/262014 4/15/2018 0 -13] 0 [+ [ -13
37 |FHLMC GOLD POOL C81738 3128P74X8 8/472014 41572018 0| -3 [ 0 0 -3
38 |FHLMC GOLD A92821 509 312541020 7/222010 711572016 = [+ -101 [i) 0; 0| -101
39 [FHLMC GOLD AS2821 _ 50% _ 312841020 __|_anro1s | 71152018 0 138 _ 0 0 0 -138
40 |FHLMC GOLD POOL J15724 4 3128PVL.DO 1072372013 8/1572016 0| -ﬁi{ [+} 0 0 -124
41 [FNMAPOOL #AL7654 30% 3138EQQGO 4/2172018 8/25/2018 0| -88 0| 0 0 -88
42 [FNMAPOOL # AL7654 304 3138EQQGO 47212018 81312016 0] 2 308 0] 0 0 2308
43 |FNMAPOOL#AL76854 309 3138EQQGO 412172018 8/25/2016 0 -110 0] [ 0| -110
44 |FNMA AR8596 35% 84 313BWERS7 7/812013 10/25/2015 0 0| [»] [ 0| 0
45 [FNMA ARB596 35% 64 3138WERS7 9/9/2013 1072572015 0 0] [ v [y [+
48 [FNMA AR8596 35% 84 313BWSRS7 9/92013 1012512015 0 2 o) 0| 0| 2
47 |FNMA AR8596 35% 64 3138WBRS7 12/18/2014 | 102572015 0 -2 1) 0| 0| -2
48 [FNMA ARB596 35% 64 3138WBRS7 4712015 107252015 0] -10] 0 0| 0 -10
49 [FNMAARS508  35% 64  3438WBRS7 782013 _ | 1172512015 o o 0 o ) o
50 |[FNMA AR8568 35% 64  3138WERS7 9/8/2013 11725/2015 0| 1 0 0 0 1
51 [FNMA AR8566 _ 35% 64  3138WBRS7 8/9/2013 | 137252615 T 7 b 0 N 0 0 3
52 |FHLMC GOLD G18489 309 3128MMRK1 1111872013 171512018 L) _ =54 [+} (] 0 54
83 |FHLMC GOLD G18489 309 3128MMRKA N | Ter252014 | 111572018 T a o 3 0 0 ) 0| 3
54 [FHLMC GOLD G18489 3 0% 3128MMRK1 12/15/2014 111522018 1] -2 0| 0 Y -2
55 |FHLMC GOLD G18489  30%_ 312BMMRK1 _ T 47712015 | 11572016 0| N 2] 0 o 0 7 2
56 |FHLMC GOLD G18489 309 3128MMRK1 11/18/2013 21152018 [ 44/ 2] ) 0| 44
57 |FHLMC GOLD G18489 _ 304 3128MMRK1 | _ — | omsdoia {25018 0 _ 3 0 o 9 3
58 [FHLMC GOLD G18489  30%  3128MMRK1 _ 12/15/2014 | 2/15/2018 0 -1 ) Y] Q| -1
59 [FHLMC GOLD G18483 3094 3128MMRK1 47712015 2152076 0 -2 [ 0 of _ -2
60 [FHLMC GOLD G18489_ 309 3128MMRK1 11822013 | 3372018 - 0 870| _ 0 .0 0 970
61 |FHLMC GOLD G18489 309 3128MMRK1 6725/2014 37372018 [+ 64 0 0 0 64
62 [FHLMC GOLD G18489 309 3128MMRK1 121572014 | _3mr2018 1 . . _ o0 D o o0 0 R
63 |FHLMC GOLD G18489 309 _ 3128MMRK1 : | 4nrots 372016 0 -23| 0 N 0 0 23
64 |FHLMC GOLD G18489 309 3128MMRK1 7} 1918r013 | arsnote . _ o B sol 0 N 0| 0 . 50
85 |FHLMC GOLD G18488 30%  3128BMMRK1 ~ 92572014 3/15/2016 _ o -3 _ 0| 0] _ 0 ~ -3
€8 |FHLMC GOLD G18489 _30% 3128MMRK1_ | " | 121152014 |_ 311522016 . __9 __ -2 o . ..o _ o . _ 2
67 _|FHLMC GOLD G18489 ~ 30%  3128MMRK1 AT72015 /15/2018 0 -3 [s) s 0] -3
68 [FHLMC GOLD POOL C917384  3128P74X8__ | _ __ _ "2arz014 | 10/15/2015 — _ _ 0 . 3. ..o _ TTo _ . __ o, _ __ =
69 JFNMA AL 8223 POOL 4 5%] 3138EN4H9 12072018 32522018 (i} [s) ). [} -7




Part IV (990-PF) - Capital Gains and Losses for Tax on | I

Amount
Long Term CG Distnbutons|
Short Term CG Distrbutions 28618473 - 0 [} 28,057,044 559 428 o o 0 559,420
FMV Adjusied Bass Excess of FMV Gans Minus

Acquistion Date Date Gross Deproaston asof asof Over Excass FMV Over

Descrption of Property Sold cusiP e Method Acguired Soid Sales Price Allowed Adjustments 12731/69 1273189 Adjusted Basis Ad) Baus of Losses.
FNMA ALB223 POOL 4 5%| _ 3138EN4HD 2/2472015_|_4725/2018 4,300 0 0 0 0 385
71 |[FNMA ALE223 POOL 4 5%|  3138ENAH9 51572015 | 472572016 143 0 0 [} 0 13
[ 72 |FNMA ALB223 POOL 4 5%| _ 3138EN4HS 9/28/2015_| 47252016 141 0 0 0 0 12
[ 73 |FRMA ALE223 POOL 4 5%] 3138EN4HD 412072016 | 472572016 70 N [} 0 0| 0 7
FNMA ALB223 POOL 4 5%| 3138EN4H9 20242015 | 57252018 4,609 0| 0 0| 0 413
75 |FNMA ALB223 POOL 4 5%|  3138EN4HO 51572015 | 52572018 51 0| —0, 0 0 g
78 |FNMA ALB223 POOL 4 5%|  3138EN4H9 9282015 _|_ 57252018 151 .8 __"0 0 o] -14
T7_|FNMAAL6223 POOL 4 5% 3136ENAHS 172072016 | 572522018 76 - 0 0] 0 o] 8
78 |[FNMA AL6223 POOL 4 5%| _ 3138EN4HD 2/2472015 | _6/25R20168 5,333 0 Q 0 0 478
79 |FNMAAL6223 POOL 4 5%|  3138ENAHO 5/15/2015 | 6/25/2016 78 0 0 0 0 18
80 |[FNMA POOL# AL5630 4 0%  3138ENHG7 12022015 | 100252015 | _ 30| 0 0 0 0 2
81 |FNMA POOL # AL5630 4 0%  3138ENHG7 4f12015 | 10/25/2015 30] 0 0 0 0 -2
FNMA POOL # AL5630 4 0%  3138ENHG7 /3014 | 1172572015 538 0 0 _ 0 0 33
B3 [FNMA ALE223 POOL 4 5%|  3139EN4HD 92822015 | 3257018 154) 0 0 [ 0 3
B4 _|FHLMC GOLD POOL C917384  3126P74X8 @/an014 | 101572015 48 N 0 0 (¢ 0 3
85 |FHLMC GOLD POOL C917384__ 3128P74X8 97252015 _|_10/1522015 48 0 0 0 0 -3
86_|FHLMC_GOLD POOL C917384  3128P74X8 N 2/42014 | 1171572015 886 N N 0 0 0 0 55
87 |FHLMC GOLD POOL C91738] _ 3128P74X8 372612014 | “11/1572015 341 0 0 0 9 -20
88 |FHLMC GOLD POOL C817384  3128P74X8 6/a2014 | 1171572675 68 0 0 0 of 5
89 |FHLMC GOLD POOL C917384 _ 3128P74X8 __ |_#rsro1s | 1115015 ) 0 0 0 0 5
80 |FHLMC GOLD POOL C917384  3128P74X8 2/42014 | 12/1572015 532 R 0 0 0 0 34
81 |FHLMC GOLD POOL C917384  3128P74X8 37262014 | 1211572015 205 0 0 0 0 -12
82 |FHLMC GOLD POOL C817384  3128P74X8 972572015 | 471572016 43 0 0 0| 0 3
93 |[FHLMC GOLD POOL C917384 _ 3128P74X8_ | 1201172015 | 41152018 43| . 0 0 0| 0 -3
84 |FHLMC GOLD POOL CB17384  3128P74X8 27472014 | 5/1572018 &0 0 0 0| 0 28
85 |FHLMC GOLD POOL C917384 _ 3128P74X8 372672014 | 511502018 - 0| 0 0| 2 -0
98 [FHLMC GOLD POOL C917384 ~ 3128P74X8 6412074 | 511572016 34 0| 0 [} 0 2
97 _|FHLMC GOLD POOL C917384 _ 3128P74X8 372612014 | 101572015 | 229 0 0 0 0 .
98 |[FNMAPOOL #AL5830 4 0% 3138ENHGY 172072015 | 1172502015 30) 0| 0 0 0 2
99 [FNMA POOL # AL5630 4 0%  3138ENHG7 477015 | 1172522015 30 . 0| 0 0| 0 -2
100 [FNMA POOL # AL5630 4 04  3138ENHG7 97/2014 | 1272572015 1338 0| 0 0| 0 43
101 [FNMA POOL # AL5630 4 0%  3138ENHG7 17202015 | 122572015 74) . 0| 0 0 0 ]
102 |FNMA POOL # AL5630 4 0% 3138ENHG7 4712015 | 127252015 74 0 0 9 0 8
103 |FNMAPOOL #AL5630 4 0% 3138ENHGY 87372014 17252016 | 534 [} 0 0 0 33
104 |FNMA POOL # AL5630 4 0% 3138ENHG7 112072015 | 172512018 30| 0 ') 0 0 -2
105 [FNMAPOOL #AL5630 4 0%  3138ENHGT _ 47712015 /2572016 — 30| 0 0 0 0 2
106 [FNMA POOL # AL5830 4 0% 3138ENHGT 9/3/2014 | 27252018 1.245] 0 0 0 0 77
107 |FNMAPOOL # AL5630 404 3138ENHG7 _ | _ T1/20015 | 272572016 |_ o9 0 0 R 0 B 0 )
108 |FNMA POOL # AL5630 4 04 _ 3138ENHG7 4712015 | 212572018 69) (1] 0 0 0 5
109 |[FNMA POOL # ALS630 4 0%A  313BENHG7 672014 | /2512016 137 0 0 0 0 9
10 |[FNMA POOL # ALS630 _ 4 0% 3138ENHG? 17202015 | 252018 | 8] 0 0 0 2 .__90
| 111 [FNMAPOOL & AL5630 4 0%  3138ENHG7 47712015 3712512076 8 0 o] o 0] 0
FNMA POOL # AL5630 4 0% _ 3138ENHG? SR04 | ar25r018 | 1265) 9 0 0 0 )
[113 |FNMA POOL # AL5630 ~ 4 0%~ 3138ENHG7 172012015 | 47252018 70] 4 o[ 0 0 5
FNMA POOL # AL5630__ 4 0% _3138ENHGY 4112015 | 412512018 70] 0 0 o 1) _8
FNMA POOL ¥ AL5630 4 0% 3138ENHGY SR04 | 572512018 1,243 0 T 0 ol 0 Eid
FNMA POOL # AL5630 4 0% 3138ENHGY 112072015 | 5/252018 69) 0 0 of 0 5
17 [FNMA POOL # AL5830 4 0%  3138ENHGT A 47712015 | 572572018 8 0 [« 0 [} 5
FNMA POOL # AL5830 4 0%  3138ENHGY 93014 | 8/252018 552] 0 0 9 0 35
FNMA POOL # AL5630__ 4 0%___3138ENHG7 1720/2015 | 672512016 31 0 0 0 0 2
FNMA POOL # AL5630 4 0%~ 3138ENHG7 4TTR01S | 672572018 A } R 0 0 ) ~ 0 N
[FNMA POOL # AL5830 4 0% __ 3138ENHG7 9RR014 | 712512018 2780 0 0 0 0 172
122 [FNMA POOL # AL5630 _ 4 04 _ 3138ENHG7 12072015 | 772572018 LD _ 0 N 0 N 0| R 0 11
FNMA POOL # AL5630 ~ 4 0%~ 3138ENHG7 472015 | 712522018 154) 0 0 0| 0 12
AL5830 404 3138ENHG7 _ N 17202015 | 77282018 | X o .0 0| — 0 o o _ 30
A5830 " 409 3138ENHG? 4772015 | 772812018 4495) s 0 0| 0 (]
MA ALS830 _40W 3138ENHG? _| _ _ | _9/72014 | _7/282018 T 79044 T . . .9 R o .. _ o o _ . 1,203
427 |FNMA POOL # ALS830 "4 0%~ 3138ENHG? 9732014 | “8/2522018 1,723 o 0 0 0 -107
128 [FNMA POOL # ALB150___4 0% 3138ENZQS T | 3anem0na | 1025015 | 6538 T — 0 o 0 o N 474
429 [FNMA'POOL # ALB150 4 0%~ 313BENZQS 121182014 | 117252015 10 331 0 o 0| 0 749
130 [FNMA POOL # ALBT50 _ 4 0% 313BENZQS | _ 3271812014 | 1272572015 7569 - ~ 0 . .0 [} 0] ]
131 [FNMA POOL # ALB150 4 0% _ 313BENZQ5 121162014 | 17252018 5930 0 0 0 0 430
132 |GNMA 1l POOL # MAZ753 3 36179REWS . _ |_4mm015 |_ 27202016 L R . 0 —__o . o 0 - 52
133 |GNMA Il POOL # MA2753 309 _ 36170RBWS SH12015 | 27202016 748 0 [0 0 -20
134 [GNMA IT POOL # MAZ753 307  36170RBWS R 792522015 | 272012016 T 65 T _ 0 N N ~ - o] - A
135 |GNMA It POOL # MA2753 30§  36178RBWA 11132016 | 272012018 260] 0 0 0 7
136 [FNMA AL6223 POOL _ 4 5%|__ 3136ENAHS - o/BR0S | eRh018 | K . R L B
137 [FNMA AL6223 POOL_~_ 4 5%| ~ 3938EN4H9 /2012016 | 6/2572018 87 0| 0 [} 0 3
138 |FNMA AL6223 POOL 4 5%| _ 3138ENAHS | 2rai0is | w5018 | _ . 4048 _ ] | o . _ o _ 36




Part IV (990-PF) - Capital Gains and Losses for Tax on Invest

Amount
Long Term CG Distnbution:
Short Term CG Drstnbutions| 0 28,616 473 [} [} 28 057,044 659 429 0 [} 0 559 429
Cost or Other FMV Adjusted Bass Excass of FMV Galns Minus
Acquisibon Date Date Gross Depreciation Baws Plus asof asof Over Excoss FMV Over
L of P Sod cusiP e Mothod red Sold Salos Prce Aliowed Adjustments Expense of Sale Gain or Loss 1231769 123189 Adusted Baus | Ad) Bass or Losses
39 [FNMA'ALG223 POOL 4 5%|__ 3138EN4HD 5152015_|_ 772512016 133 0| 145| 12| 0 0 0 12
[140 [FNMAAL6223 POOL 4 5%| 3136EN4HS 92872015 |~ 772512016 133 0| 144 -1 0 [+ 0 11
[ 141 [FNMA AL6223 POOL 4 5%|  3138EN4H9 17202018 _| 772512018 [ 0 72 8 0 9 0 ]
[142 [FNMA ALB223POOL 4 5%|  3130EN4HO 212412015 | 812572016 _ 3.158] 0 3441 283 0 ¢ 0 -283
43 |[FNMA AL6223 POOL 4 5% _ 3138EN4HS 5152015 | 81252016 104 0| 113 - 0 0 0 9
[144 |FNMAALE223 POOL 4 5%| 3138EN4HO 072872015 | 812512016 104] 0| 113| 9 0 0 0 E]
[145 [FNMA ALE223 POOL _ 4 5%| _ 3138EN4H9 17202018 | 872572016 52) 9 58 4 0 0 [«) I |
[ 148 [FNMA AL6223 POOL ~ 45%| 3138EN4HO 5/16r2015 | T9/2512018 164 0 179 15| i [0 0| -15
[147 [FNMAALE223POOL 4 5%| 3138ENeH9 | | 0r8r015 | 912562016 164 0| 179) -15 0 0 .9 -15
[ 148 [FNMA AL6223 POOL 4 5%| 3138ENAHO 272412015 | 91252018 5010 0] 5 460) 450 0 0 0 450
49 [FNMA ALB223 POOL 4 5%|  3138EN4HS 17202016 | 972572018 82 ; 0| 90| 8 0 0 0 8
150 [FNMA AL6223 POOL 4 5%|  3138EN4HS 27242015 | 912612016 206 430 0 204 771 1659 0 0 0 1,859
151 |FNMA AL6223 POOL 4 5%|  3138EN4H9 5152015 | ©/28/2016 8768 R 9 6,714 54 0 0 0 54
152 |FNMA AL6223 POOL 4 5%|  313BEN4HI 172012018 | 972872018 3,384 0| 3,358) 26) 0 0 [J 26
153 [FNMA ALB223 POOL 4 5%|  3138EN4H9 . _| erBrots | orsro1e | 720 : 0 713 ; 7 0 0 [4 7
154 [FNMA POOL # AL530 4 0% 313BENHG7 97312014 | 1012502015 633 0| 566 -33) 0 0 0 33
155 |FHLMC GOLD POOLCO17384 ~ 3128P74X8 | 0/252015 | 8/1572016 38 0| i 41 3 N 0 0 0| N 3
158 |FHLMC GOLD POOL €917384  3128P74X8 12/11/2015 | 8/1572018 38 0| 41 -3 0 0 0 -3
157 |FHLMC GOLD POOL C917384  3128P74X8 2/472014 | 9/1512016 1377] [ 1463 58] [} 0 0 86
158 [FHLMC GOLD POOL C917384 _ 3128P74X8 312672014 | 9/152018 529 0 560 -31 0 0 0 31
159 |FHLMC GOLD POOL C917384 ~ 3128P74X8 6/412014 | 0A572016 7 106 0| 113 7] 0 0] 0 7
180 |FHLMC GOLD POOL 917384 3128P74X8 9/25/2015 | _9/152018 108| 0| 114 8 0 0 0 8
161 |FHLMC GOLD POOL C917384  3126P74X8 12/1172015 | 91522016 10| B 0| 114 3 0 0 0 K]
162 [FHLMC GOLD POOL €913334 _ 3128P7PY3 _ 24014 | 10152015 | 785 0 639 54 0 0 o[ 54
83 [FHLMC GOLD POOL C913384  3128P7PY3 52014 | 10/1512015 54 [} 5T;| 4 0 0 0 N -4
164 |GNMA Il POOL # MA2753 30 _ 38179RBWS 9/252015 | 81252018 8852 0 8,611 241 0 0 0 241
185 |GNMA T FOOL # MA2753 30| 36170RBWS 11372018 | 872572018 35409 0 34,661 748| 0 [
466 |GNMA I| FOOL # MA2753 30{  38176RBWS 5/11/2015_| 92012018 2195 02282 -57, 0 o__ . _
187 |GNMA T FOOL # MA2753 30]  36170RDWS R 972572015 | 07202016 244 0| 248 4 [4 0
188 |GNMA Il POOL # MA2753 30{  36179RBWSB 1132018 | 972072018 975 0| 959) -24 0 0
189 [GNMA G2 MA3038  45% | 38179RLR8 117222015 | 1272012015 237 0| 256 -19 0 [
170 [GNMA G2 MA3038  45% | 36179RLR8 ; 11722015 | 172072018 318 . 0 L. 3 -25| 0 0
171 [GNMA G2 MA3038 _ 45% |  38179RLR8 117202015 | 211772018 9400 9 9 444] 44 9 9
472 [FHLMC GOLD POOL C917384  3126P74X8 972572015 | 5152018 34 0| _ 36| 2 0 0
173 |[FHLMC GOLD POOL 817384 3128P74X8 12112015 | 51512018 34 9 38| -2 0 0
4 |GNMA I POOL # MA2753 309  3617RBWE T amio1s 32016 233.@ 0 233 150 36| 0 0
175 [GNMA Il POOL # MA2753 301 _36170RBWS 51122015 | 332016 24 290] 9 24114 17| 1) 0
178 |GNMA Il POOL # MA2753 30§  36170RBWE 4RR015 | 372012016 1680) N 0| 1718 56 0 0
177 [GNMA Il POOL # MA2753 30Y 36170RBWB 51172015 | 3/20/2018 795 0| 816 21 4 0
178 [GNMA Il POOL # MA2753 30f 36170RBWO i 97252015 | 31202018 69| 0 70 A 0 0
179 [GNMA Il POOL # MA2753 30Y 36176RBWA 1132018 | 372072018 IO 2 I O 0 283) 5 0 0
160 |GNMA T POOL # MA2753 30f 36170RBWB _ 51172015 | 472012018 1053] [ 7081 28( 6“ [
GNMA Il POOL # MA2753 3 38179RBWE 9252015 | 41202018 117] N o _ ___ 19 2 0 0
182 [GNMATlI POOL # MAZ753 3 3B175REWE 11372016 | 472072018 488 0| 480 12 0 0
183 |GNMA Il POOL # MA2753 3 36179RBWS 5/112015 | 572012018 1055] ol o __ 1083 -28 0 o _
184 |GNMA 1 FOOL # MAZ753 3 3B179RBWS _ 972572015 | 572022018 117 0| 119| 2 0 0
185 [GNMA Il POOL # MA2753 30} __36176RBWS 1132018 | 5r072018 489 9| 481 12 0 0
188 |GNMA I POOL # MA2753 30} 36176RBWS 512015 | 672012018 1177] _ 0 1207 -30, [ 0
187 |GNMA Il POOL # MA2753 3 36179RBWE 97252015 | 6/20/204 131 0 133] 2 o [+
188 |GNMA il POOL # MAZ753 3 3B179RBWE 11372016 | 87207201 523 0 538] -13 0 [+
189 |GNMA I POOL # MA2753 3 0] _ 36170REWS | 5112015 | 77201207 L T 1,345 34 [+ 0
190 |GNMA I POOL # MA2753 3 38179RBWS 872572015 | 77207201 126 0 148 -2 0 9
191 |GNMA T POOL # MA2753 3 36179RBWE _ _ | 1132018 | 7720207 583 ) o 587 4 0 0
192 |GNMA (I POOL # MA2753 30{ 36179RBWS 5112015 | 81202018 1,691 0 1,735 44 0 [«
193 |GNMA Il POOL # MA2753 3 0] _ 36179REWS o 072572015_| 8/2072016 | L) o 191 3 o _ 0
184 |GNMA Il POOL # MA2753 301 ~ 36170RBWS 1132016 | 872072016 752 0 779 -18) 0 0
195 |GNMA Il POOL # MA2753 30{ _ 36170RBWS | __ 51172015 | 872572018 T8671] T o 78,107 _ 1,584 ~ o . _ _ ¢
196 |[FHLMC GOLD PODL ©917384 ~ 3128P74X8 2472014 | 6/1572018 738 0 784] 48 0 [+
197 |FHLMC GOLD POOL C817384 _ 3128P74X8 _ - 32672014 6/152018 | 284 N _ _ _o_ _ _ _300 _ 18l _ .o 0
198 |[FHLMC GOLD POOL €917384 — 3128P74X8 6/412014 | 6/1522016 57| 0 61 4 0 0
199 |FHLMC GOLD POOL C917384  3126P74X8 972572015 | /1572016 57 o Bt B L 0
200 [FHLMC GOLD POOL C017384  3128P74X8 1211172015 | @/152016 57| 0 81 4 0 0
201 [FHLMC GOLD POOL C917384 _ 3128P74XB o 2/4r2014 | 7157201 705] N ) B 25 44 . ._ 0 R
202 [FHLMC GOLD POOL C917384 " 3128P74X8 /2672014 _| 7152016 271 0 297| -18) 0 0
20 |[FHLMC GOLD POOL C81738{ _ 3128P74X8 [ earota | 75201 £ ) N 0 . .58 E] N 0 o __
204 |FHLMC GOLD POOL C917384 ~ 3128P74X8 91252015 | 71152016 4] 0| 58 -4 0 0
205 [FHLMC GOLD POOL C817384 _ 3128FP74X8 12112015 | 7152018 | 54 I — _ o _ _ _58_ _ Al o _____ _ o ___
206 |[FHLMC GOLD POOL C917384 ™ 3128P74X8 242014 | 81152016 493 0 524 -31 0 0
207 [FHLMC GOLD POOL C91738{_ 3128P74X8 N 372672014 |_8/152018 _ EL D o _ 201 L ) o




Part IV (990-PF) - Capital Gains and Losses for Tax on | t

Amourt
Long Term CG Distribution: 1,571,555

Short Term CG Distributions| 0| 28,616 473 0 [} ") 0 0 559 429
Adjusted Bass Excess of FMV Gains Minus

Acquisition Dats Dats Gross Depreaaton asof Over Exceas FMV Over

Descption of Property Sold cusiP # Method Acquired Sold Sales Prcs Aowed Adjustments 12731589 Adjusted Bass | Adj Bass orLosses
208 [FHLMC GOLD POOL C917384_ 3128P74X8 6/4/2014 | 8/15/2018 0| 0 0 0 2
209 [FHLMC GOLD POOL C913394  3128P7PY3 02172015 | 10152015 0| 0 0| 0 -
210 [FHLMC GOLD POOL C§13334 _ 3128P7PY3 2/4/2014 _| 1171572015 0 0 2 0 83
211 [FHLMC GOLD POOL C813384  3128P7PY3 5/12/204 | 131572615 _ R 0| 0 B 0| 0 5
212 [FHLMC GOLD POOL €913384  3128P7PY3 8R12015 | 111572015 0| 0 9 0 -5
213 |FHLMC GOLD POOL C913354  3126P7PY3 2/a;2014 | 121572015 _ 0| 0 0 0 58
214 [FHLMC GOLD POOL €913394 _3126P7PY3 51212014 | 12115/2015 N 0 0 .9 o )
218 |FHLMC GOLD POOL C513394  3128P7PY3 §7212015 | 1271572015 0| 0 0 0 4
216 |[FHLMC GOLD POOL C913394  3126P7PY3 2412014 | 111572018 .___0© 52 .0 0 o _-52
217 [FHLMC GOLD POOL C913354  312BP7PY3 5/122614 | /152018 0| 3 [ 0 0 3
218 [FHLMC GOLD POOL C913394  3128P7PY3 9212015 | 1/1572018 0| 3 [ 0 0 3
219 [FNMA ARB596 35% 64 3130WERS7 /82013 4112016 0 2,521 0| 0| 0 2521
220 |GNMAPOOL #781830 50%  38241KA73 11752015 | 21572018 0| -3 0 0 0 -3
221 |GNMAPOOL #761830 50%  36241KA73 87302007 | 3/1572018 0| 7 0 0 0 7
227 [GNMAPOOL#781830 504  36241KA73 11752015 | 3/15/2018 ; 0| -7 [ 0 0 -7
223 [GNMA POOL # 787830 _ 50% _ 36241KA73 8/3072007_| _4/1572018 0 7 0 0 0 7
24 |GNMA POOL # 781830 5094  36241KA73 117572015 | 411572010 T 0| E) 0 0 o[ 8
225 [GNMA POOL # 781830 509 36241KA73 8/3072007_| 5/1572018 0] 5 0 0 0 5
228 [GNMA POOL #781830 5094 36241KA73 T 1152015 | 511572018 0 - 0 [ 0 -4
227 |GNMA POOL #781830 5 0% 36241KA73 11/52015_| 6772018 0| -13 0 0 0 -13
228 |GNMA POOL #781830 5 0% 36241KA73 | 830007 | 6772018 R 0| 5,675 0 B 0 0 5675
220 |GNMA POOL #781830 5 0% 36241KA73 873012007 | @/1572018 0| 4 0 0 0 4
230 |GNMA POOL #781830 50%  36241KA73 11/52015 | 652018 _ 0| - 0 0 0 4
231 |GNMA POOL #782011 5 0% __36241KGUS 51022007 | 10152015 R 0| 0 0 _...o o 0
232 |GNMAPOCL # 782011 504 36241KGU6 1872007 | 10/15/2615 R I ] E of 0 [} 3
233 |GNMA POOL #782011__ 50% _ 36241KGUE | _ _81022007_| 111572015 0| 1 0 0 0 1
234 [GNMA POOL # 782011 509~ 36241KGUE 17812007 | 11572015 0| 1 0 0 0 1
235 [GNMA POOL #782011__ 5 0% _ 36241KGUS 5102007 | 12/1572015 9 1 0 9 0 1
236 [GNMAPOOL # 782011 50%  36241KGUS 11782007 | 1271572015 0| 1 0 0) 0 1
237 [GNMA POOL #782011 5094  36241KGUS 5/102007 | 1/152018 0| 1 0 0 0 ; 1
238 |GNMA POOL #782011  50%  36241KGU6 117812007 | 111572018 ql 2 0 [ 0 2
239 [GNMA POOL #782011 _ 50%  36241KGUB 5/102007 | 2/15/2016 0 ) 0 0 0 ; 1
40 [GNMA POOL # 782011 5 0% _ 36241KGUS 11782007 | 2/15/2018 0| 1 0 0 0 1
241 [GNMA POOL # 782011 50%  36241KGUS 5102007 | 3152018 ) [ K ~ 0 o _ 0 1
242 [FNMA ARB596 35% 64 313BWBRS? 12/18/2014_| 1172572015 0| A 0 0 0 -1
243 [FNMA ARB506 35% 6§ 3138WBRS7 R 47772015 | 1172572015 [ £ 0 0 0 9
| 244 [FNMA AR8596 35% 64 3138WBRS? /82013 | 121252015 0 0 0 9 0 9
245 [FNMA ARB596 35% ef 3138WBRS7 . 872013 | 122572015 ) ] [ 0 [+ _ [ 0 0
248 |FNMA ARB596 35% 84 _3138WBRS7 902013 | 1222572015 0| 1 0 [ 0 1
247 |FNMA ARG596 35% 6 3138WBRST7 _ _ | 1282014 | 1272572015 0| 0 0 N 0 0 0
248 FNMAARBS98 35% 6§ 3138WBRS7_ |~ | 47015 | 1212502015 0 2] _._ 0] o 0 2
FNMA ARB506 35% 6] 3136WBRS? 7/872013 | T1/25R2018 0| 0 [+ 3 R [« 0
250 |FNMA AR8596 35% 64  3138WBRS? 9012013 _|_ 1/25/2018 0 0 0 0 0 0
251 |FNMA ARB596 35% 64 3136WBRS7? 912013 | 172512018 0 [ 0 0 0 6
252 [FNMAARBS98  35% 6N  3138WBRS7 ____ _]2n8rz01a | 172522018 9 8 0 o) 0 R}
253 [FNMA ARB596 35% 64~ 3136WERS7 47712015 | 112512018 0 -39 0 R [« 39
254 [FNMA AR8596 35% 64 3130WBRS? /82013 | 202512018 0 0| 0 0 0 0
255 [FNMA ARB596 35% 6] 3136WBRS7 SR2013 | 22512018 0 0| 0 o 0 0
258 [FNMA ARB596 5% 64  3138WBRS7 9/9/2013 | 2252018 0 0| 0 0 [+ 0
257 |FNMA ARB596 5% 6N _ 313BWGRS7 12/1872014_| 272512018 0 0 0 0 0 0
258 [FNMA ARB596 35% G 313BWGRST7 | anRois | 272502018 T 0 3 o . o 0 3
259 |FNMA AR8596 5% 64 _ 3138WGRS? /82013 | 312502018 0 1 0 0 0 1
260 |FNMA ARB596 92013 | 372512018 N - 0 1 0 0 . 0 1
261 [FNMA ARB596 9012013 | 372512018 0 5 0 0 0 5
262 |FNMA ARB596 T T 12A8r2014 | 37252018 Y 8 ) 0 R 8
263 [FNMA ARB596 47712015 " | 37252018 0 -39 9 [+ 0 39
264 |FNMA ARB596 N 1271872014 | 4172016_ | _ L T 0 15 o 0 o 0 15
265 |[FNMA ARB596 47712015 4112016 0 6| 0 0 [y £0
266 [FNMA ARE506 _ _. | 9m2013 | 4n=016_ ~ s A 0] 126 o _ 0| ol 1,126
267 |FNMA ARBS598 912013 | 4125/2018 0 1 0 0 0 1
268 [FNMA AS7601 40% 74 3138WHNTS | erseoie | " ersE018 | R . 0 18| 0 ) 0 N [4 15
260 [FNMA POOL AU1660 2 5%  3138X0Z27 1211172013 | 107252015 0 6 0 0 [y 8
[270 [FNMA POOLAUT660 25%  _3138X0Z27 27202074 | 1012572015 . _ Tl 2 ) R o o .. =2
271 |F N MA POOL AU660 2 5%~ ~3138x0227 371422014 | 1012572015 0 -3 9| [4 3
[272 [FNMAPOOL AU6B0 25%  3138X0227 | mmnia_ors20s I ) 2 o A [ ) 2
273 [F N M A POOL AU1680 2 5% 38X0227 42372014 " | 10252015 9 -2 (" (4 -2
[274 FNMAPOOLAU6B0 25% _ 3138X0227 _ _ _ | 5n22014_| 10/2572015 T . _ 0 EVi - | [
275 |F N M A POOL AU1680 2 5% 368X0727 772412014 "] 10/25/2015 0 -2 0 0 0 2
776 |F NMA POOLAU18B0 25%__3138X0Z27 _ _| erirbia | 102572015 0 5 [ 0 ) 5




Part IV (990-PF) - Capital Gains and Losses for Tax on |

Amount
Long Term CG Distribution:
Short Term CG Distnbutions 0 288168473 0 0 0 0 0 559,429
Adjusted Basis Excess of FMV Gauns Minus
Acguisihon Dats Date Gross Depreaation asof Over Excess FMV Over
n of Proj Soxd cusiPe Methed Acguired Sold Sales Price ADowed Adjustments 1271569 Adusied Bass Ad) Basss or Losses
277 [FNMA POOLAU1B60_ 25% _ 3138X0227 972572014 | _10/25/2015 0 0 0 0 -1
278 |[F NM A POOL AUIB60 25%  3138X0Z27 121572014 | 107252015 108 B 0 0 0 0 3
279 [F NMAPOOLAUIBB0 25%  3138X0Z27 2312015 _|_10/25/2015 162 0 0 0 0 8
280 [FNMAPOOL AUT860 25%  3138X0227 31872015 | 107252015 108 R 0 0 0 0 3
281 |FNMAPOOL AU1860 25%  3138x0Z27 5/12/2014 |_11/82015 87,481 0 0 0 0 578
282 |FNMAPOOL AU1B60 25%  3138X0Z27 772472014 | 11/8/2015 11,831 R 4 0 0 0 68
283 FNMAPOOLAU1SB0 25%  3138X0Z27 | | 8RIR014_| 11812015 23,861 . 0 0 0 0 14
284 [FNMAPOOLAU1B60 25%  3138X0Z27 0/2572014 | 1172015 3,977 0 0 0 [ 20
265 |FNMAPOOL AU1BE0 25%  3138X0227 1211572014 | 11872015 7,954 0 i) o 0 54
286 [FNMA POOL AUT660 25%  3138X0227 2132015 | 115972015 11931 0 0 0 0 238
287 [FNMAPOOL AU1B60 25%  3138X0227 3182015 | 11/972015 7954 0 0 0 0
288 [FHLMC GOLD A95828 4 5%  312844PM7 9/1672011 | 10152015 186 0 0 0 0
289 [FHLMC GOLD A95828 4 5%  312844PM7 __ | 13152011 | 10152015 148 0 0 0 0
280 |FHLMC GOLD A95828 4 5%  312044PM7 173012014 | 1011572015 1002 0 0 0 0
291 [FHLMC GOLD A95828 4 5%  312844PM7 222772014 | 1011572015 . 74 0 0 _ 0 . 0
292 |[FHLMC GOLD AS5828 _ 4 5% 312844PM7 V2015 | 10152015 186 0 0 0 9{
293 |FHLMC GOLD AG5828 ~ 4 5% 312044PM7 B 82172015 | 10/15/2015 T 37 0| 0| 0 0
294 [FHLMC GOLD A85828 4 5%  312044PM7 1211772010 | 111572015 4532 0 0 0 0
295 |FHLMC GOLD AB5828 4 5% 312044PM7 062011 | 1171572015 z?# 0| 0 0 0
286 |[FHLMC GOLD A95028 454  312344PM7 1111572011 | 1111572015 189 0 0 0 0
297 |[FHLMC GOLD AG5828 4 5%  312944PM7 1302014 | 117572015 1,275 0 0 0 0
298 |[FHLMC GOLD AS5628 4 5% 312044PM7 2772014 | 111522015 94 0 0 0 0
299 |[FHLMC GOLD AB5828 4 5%  312044PM7 332015 | $171572015 236) 0 0 0 0
300 [FHLMC GOLD AS5628 4 5% 312044PM7 972172015__|_11/15/2015 a7l 0 0 0 . 0
301 |FHLMC GOLD A95828 4 5%  312044PM7 12772010 | 1201572015 3410 [} 0 [} [
302 [FHLMC GOLD A95828 _ 4 5% 312044PM7 81672011 | 12152015 _ Y 0 0 0
303 |FHLMC GOLD AB5828 ~ 459 312044PM7 TIABR011 | 1271572015 142 N [} 0] 0 [
304 [FHLMC GOLD AS5828 4 5%  312844PM7 13012014 _ | 12115/2015 | 959 0 0 0 9
305 |[FHUMC GOLD A95828 459 312044PM7 212772014 | 1271672015 71 2 0 0 0
306 |FHLMC GOLD AS5826 45%  312944PM7 32015 | 12152015 178 [« 0 0 0
307 [FHLMC GOLD AS5828 459  312844PM7 92172015 | 121572015 36 0 3 0 0 0
308 [FHLMC GOLD AS5828 4 5%  312844PM7 1211772010 | 1/15/2016 .. 4155 B 0 -79 0 B 0 ; 0
[308 [FHLMC GOLD AS5828 4 5% 312844PM7 0162011 | 11572018 218 0 -14 0 0 0
[310 |FHLMC GOLD A95828 459  312044PM7 | 111572011 | 171572018 173 0 10 0 0 0|
11 |[FHLMC GOLD A95828 4 5% 312844PM7 13072014 | 111572018 4 169 0 93 0 0 0
[312 |FHLMC GOLD A95828 4 54  312044PM7 [T 2=1RONE | 111572016 87 0 7 of . . 0 o} _
FHLMC GOLD A95828 4 5% _ 312044PM7 332015 | 11152018 218] 0 21 0 0 0 21
FHLMC GOLD A95828 459  312044PM7 072172015 | 171572018 43 ~ 0 T of 0 0| N “
FHLMC GOLD A95828 4 5% 317944PM7 121172010 | 2152018 3.402| 0 64 o 0 0 54
FHLMC GOLD AS5828 4 5%  312044PMT 91672011 | 2/152016 77 0 EF] 0 0 0 a2
FHLMC GOLD A92871__ 50%  312841D20 712212010 | 8/152016 | 899 0 -56 0 .0 0 ___58
FNMA ARB596 35% 64 313BWERS7 8/0/2013 " | 41172016 3,561 0 188| 0] [} 0| 188
GNMA POOL #782011 _50%_ 38241KGUG _ 1182007 _{ 3157018 183 0 1 o ___. 0 0 1
GNMA POOL #782011 504  36241KGUE 5/10/2007 |~ 41152016 100 0| o 0 0 0 ]
GNMA POOL #782011 509  36241KGUS 11782007 | 4/15/2018 193] _0| 1 o ____ _o_ 0 1
322 |GNMA POOL #782011 504  96241KGUB /1072007 | /1572016 107 ) 0 0 o 0 0 [}
323 |GNMA POOL #782011 _ 50%_ 38241KGUS 11/8/2007 | _5/15/2018 207| 0 1 o 0 0 1
324 |GNMA POOL #782011  50%  36241KGUS 5/1072007 |~ 61772018 8,615] 0 648 ) 0 0 0 548
325 [GNMA POOL #782011  50%  38241KGUS _| 11782007 | 6712018 18,825/ 0 4,853 0 0 0 1,853
326 |GNMA POOL #782011 _50% _ 36241KGUB 51072007 _|_e/15/2018 97| 0 i 0 0 0 i
327 [GNMA POOL #782011 50%  36241KGUS _ | _ 117822007 | 6/15/2018 B} 187| - ) R 0 O — 0 N 1
328 |GNMA POOL #782105 _ 50%  36241KKS8 51072007 | 101152015 601 0 3 0 0 0 3
329 [GNMA POOL #782105 _ 50%  38241KKS6 _ | sABR0GT | 11572015 ~ 627 ~ [} E L o) ) 3
330 [GNMA POOL #782105 ~ 50%  38241KKS8 51072007 |_12115/2015 661 0 4 0 0 0 4
331 [FHLMC GOLD A§2821_ 50%__ 312941020 _ aF7Z615 81572016 T R N ) 76 —__ .0 0 L 0 76
[332 |FHLMC GOLD A92821 " 504" 312541020 7r2272010_| 911552018 908 4 -5 0 0 0 56
333 [FHLMC GOLD A§2821. 509  312941D20_ 47772015 | /152016 | e _ — _ 0 E T N o] 0 EL
334 [FHLMC GOLD A95828" 4 5% 312544PM7 1217/2010 | 10415/2015 3 564] 0 87, 0 0 0 87
338 FNMAPOOLAU6BB0 25%  3138X0227 | _ | 314014_| 1102015 9880 . . . . ~ . _ © 7. . ___ 9. _ _ _o _ — o 67
336 |F NMAPOOL AU1660 75%  3138X0227 202014~ | 1111872015 48 848 0 591 9 0 0 591
337 [FNMAPOOLAUB60 25%  3136X0Z27 314014 [ 14192015 13724 ) 93 _ o . _ 0 B 0 93
338 [FNMAPOOL AUI660_ 25%  3138X0727 482014 | 1471972015 23 423 0 198 0 0 0 198
339 [FNMAPOOLAUIBE0 25%  3138X0227 | 42372074 | 111872015 19518 T _ 0 88| . o T L 168
340 |[F NMA POOLAUI660 25%  3138X0727 1211172013 | 137{9/2035 216,014 0| 3 889 0 0 0 3889
341 |FNMAPCOLAUGE0 25%  3138X0227 —__ [J12nz033 | 112572615 N 4,_69Ta| T _ . _ _0 7 _ o o . [} 7
[342 |F NMAPOOLAU1660  25% _ 3138X0227 212012014 | 1172572015 863 0 3 0 0 0 3
[ 343 [FN'M A POOL AUT6B0_ 25% __3138X0227 ~ 3142014 | 252015 | 253 T i 0 FI o . _ 9o . _ .. T
344 |GNMA POOL # 782105~ 5 0% ""36241KKS6 51072007 | 171512016 475| 0 3 0 0 0 3
GNMAPOOL #782105 _ 5094 __ 36241KKS8 _ | |_5/102007 _| _2/1572016_| _ N R ) 3 L | | D 3




Part IV (990-PF) - Capital Gains and Losses for Tax on Investment Income
Amount
tong Term CG Distnbution:
Short Term CG Distnbutions| 0| 28,616,473 o 559,428
Excess of FMV Gains Minus
Dats Date Gross Over Excess FMV Over
Descrphion of Property Soid CusiPw Acquired Sod Sales Prce Adjusted Basss Ad) Basis or Losses
[GNMA POOL #782105 509 36241KKSB 5/10/2007 | _%15/2016 25| 0 0 ) 0
GNMA POOL #782105 509 36241KKSB 5M10/2007 | 4/15/2018 0 0 0 0
GNMA POOL #782105 504 36241KKS8 51012007 | 5/15/2018 8 o 0 0 0
GNMA POOL #787105 504  36241KKS8 51072007 | &/7/2616 37,652 0 0 [} 0
FNMA POOL # AUB278 50%_ 3138X56Q5 162014 |_ 372502018 0 0 0 0
FNMA POOL #AUB278 50%  3138X56G5 1672014 |~ 472512678 7,368 0 0 0 0
FNMA POOL #AU6278  50%  3139X56Q5 _ 182014 | 572522018 3 681, 0 0 __D 0
FNMA POOL#AUB278 509  313aX56Q5 /612014 ~ | 6r2512016 0 0 0 0
FNMA POOL # AUB278 509 3138X56Q5 162014 712522016 1385 0 0 0 0
FNMA POOL #AU6278 509  3138X5605 1812014 | 872512016 0 0 0| 0
FNMA POOL #AU6278 509  3138X56Q5 182014 | 972572018 0 0 0 0
FNMA POOL # AY5580 359  3138YKFW8 67812016 | 712572016 2,154 0 0 0 0
356 |FNMA POOL # AYS580 359  3138YKFW8 6782016 | 87252018 2300 0 0 0 0
359 |FNMA POOL # AY5580 35%  3138YKFWB e/mr016 | 972522018 3 145 0 0 [ 0
380 |[FNMA POOL # AY5580 35%  3138YKFW8 8232016 | 972512018 [ 0 ol 0
361 |FNMAPOOL # 745418 55% _ 31403DDX4 1111372012 | 1012572015 9 0 0 0
362 |FNMAPOOL # 745418 55%  31403DDX4 412013 | 1072572015 0] 0 0 0
363 |FNMAPOOL # 745418 55% __31403DDX4 111372012 | 117252015 0 0 0 0
(364 |[FNMA POOL # 745418 55%  314030DX4 47172013 | 1172572015 1 ol 0| 0]
385 [FNMA POOL #745418 _ 55%  31403DDX4 11/13/2012 | 1272572015 119 0 0 0 0
366 [FNMAPOOL #745418  55%  31403DDX4 41112013 | 1272572015 (4 0 0 0
367 |FNMA POOL # 745418 55%  31403DDx4 11132012 | 172522018 0 0 0 0
FNMA POOL # 745418 55%  31403DDX4 47172013 17252016 0 0 0 0
ENI _ 314 111372012 | 27252018 - 0 0 ___0 0
) [FNMA POOL # 745418 55%  314030DX4 412013 | 272512018 0 0 0 0
FNMA POOL # 745418 55% _ 31403DDx4 ~ 11132012 | 3rsre016 | 0| 0 0 0
2 [FNMA POOL #745418 55%  31403DDX4 4112013 | 373512018 [} 0 0 0
FNMA POOL # 745418 55% _ 314030DX4 111372012 | 472502016 0 0 0 0
FNMA PQOL # 745418 55%  31403DDX4 42013 | 42512018 1 0 0 0
FNMA POOL # 745418 55%  31403DDX4 111372012 | 5/25/2016 0 0 0 0
HONEYWELL INTL INC 438516106 1/14/2004 | 51232016 5874 [ 0 0 ol
[ 377 HONEYWELL INTL INC 438518108 111472004 | 711412016 8,670 0 0 0 o
HYDRO-QUEBEC 20%| 448814J80 712972014 3172016 30,117 0 0 0 0
HYDRO-QUEBEC 20% 448614JB0 672372011 3112018 75,282 [ 0] 0] 4
380 |HYDRO-QUEBEC 20%]  448814J80 67232011 | 6/302018 15,000 9 0 0 0
381 [ILLINOIS TGOL WKS INC 452308109 8/472015 | 122172015 6,397 0 0 (@ ¢
382 [GNMA POOL #782105 509 36241KKS6 5/10/2007 ' 6/15/2018 0 0 0 0
383 |GENERAL ELECTRIC CO 359604103 372372018 | 572372018 0 0 0 R 0
384 |GENERAL ELECTRIC CO 369604103 12202016 | 512322018 2653 0 0 0 0
385 |GENERAL ELECTRIC CO 369604103 172272016 | 77182016 4,562 0 0 0 0
386 [HALLIBURTON CO 406216101 101072014 | 1222172015 4,025 0 0 0 0
387 |HALLIBURTON CO 206218101 10/1072014 |~ 372372016 3,554 [ 0 [ 0
388 |HALLIBURTONCO | 406218101 101072014 | 572372018 0 0 0| 0
388 |HALUBURTON GO 406216101 1011072614 | 6/2212018 [4 [ ) 0
390 [HALLIBURTON CO 406216101 123172014 | 812272016 o 0 0 0
[391 |[HALUBURTONCO 33759  406216BH3 11512615 | 57122018 0 0 [} o[~
[392 |HARLEY DAVIDSON INC 412832108 812372013 | 1212172015 [+ 0 0 0
[393 [HARLEY DAVIDSON INC 412622108 81872013 17712016 0 0 4 0
[334 [HARLEY DAVIDSON INC 412822108 8/19/2013 1772018 9 0 o 0
395 |HARLEY DAVIDSON INC 412822108 872372013 1712016 [} [+ 0 0
386 [HARTFORD FINL SVCS GROY 416515104 1072002014 | 1272112015 0 0 o] _ ol
387 |HARTFORD FINL SVCS GROY 416515104 1072072014 | 3/23/2016 0 0 0 0
388 {HARTFORD FINL SVCS GROY 416515104 1012072014 | 572312016 B 0 0 0 0
399 |HARTFORD FINL SVCS GROYJ 418515104 1022012014 | 711412016 0 0 0 0
400 [HARTFORD FINL SVCS GROY __ 416515104 _ 1072072014 | 772012016 52815 4 - 0 0 0|
[401|HERSHEY CO 427868108 121972014 | 122172015 5 324] 0 0 0
402 |HERSHEY CO K 427866108 1271972014 | /812016 47 968 0 K 0 o) L
403 JHERSHEY CQ~ 427866108 1211972014 | 172612016 35 417] [) 1) 0
[404 [HERSHEYCO_ 427666108 __ A5 | 172802018 D 0 _ 0 N [
405 |HERSHEY GO 427866108 1211872014 | _ 372272018 59,817, 0 0 o
[406 |HERSHEY GO 427866108 7015 |~ 312272018 22,779) 0 0 0
[407 [HOME DEFOT INC 437076102 6/81201 122172015 X 0| 0 0 0
[ 408 |HOME DEPQT INC T| 437078102 58201 12372016 [} K 0 0
| 409 |HOME DEPOT INC 437078102 5872011 “5r2322018 0 [ ol [y
| 410 |HOME DEPGT INC 437076102 5201 71412016 0 [« o . _ . ©
411 [HONEYWELL INTL INC 438516106~ 111472004 | 1212172015 0 of [s) [}
[412 [HONEYWELL INTLING | 438516106 /1412004 | 12372018 0 0 0 0
413 |ABB FINUSAING 2875% | 00037RABS 77272012 "] " 11872015 0 0 0 0
[414]A B8 FINUSAINC 2875% | OO037BABS _ [TaRROI | 11822015 0 0 o o




Part {V {990-PF) - Capital Gains and Losses for Tax on | )

Amount
Long Term CG Distnbutions| 1 571,555
Short Term CG Distnbutions 0 28616473 o o 28,057 044 559 429 [ 0 0 559,429
Cost or Other FMV Adjusted Basls Excess of FMV Gains Minus
Acquisthon Dat» Date Gross Depradiation Bass Pus esof asof Over Excoss FMV Over
on of P, Sod CUSIP ¢ Method Acquired Sold Adjustments Gain of Loss 1213169 1213189 Adjusted Basis Ad] Bass or Losses

[415]AB B FIN USAINC 2875% |__ 00037BAB3 87232018 _|_ 115972015 0 0 0 0 E
416 |ABB FINUSAING 2875% | 000378AB8 27015 | 11812015 0| 0 0 0 AT
[417]ABB FINUSAINC 2875% | 00037BABS 5M72012_|_11/82015 0 0 0 0 5
418 |AFLAC INC 001055102 _ €/1072014 | 10/19/2015 51,780) 0 0 0 0 2061
419 |AFLAC INC 001055102 6912014 | 101202015 104 861 Q qQ Q Q -4 427
420 |AFLAC INC 001055102 @/1072014 | 1072072015 11517 0 0 0| 0 518
421 |AFLAC INC | o0t085102 | 9/1572014_|_ 1072072015 35 156] 0 0 of. 9 394
422 |AFLACING 001055102 |"9r2472015 | 1072072015 R 0 0 N (4 0 34
423 |ATAT INC _1.__oo208R102 _ 1182007 _|_ 12/872015 37 801 g 0 0 0 -1434
424 |FHLMC GOLD AS5828 459~ 312044PM7 173012014 | 21512016 857| 0 0 0 0 76
425 |[FHLMC GOLD AS5828 4 5%  312044PM7 2212014 | 211522018 7 0 0 0 0 K]
426 [FHLMC GOLD A95628 4 5%  312044PM7 332015 | 21572018 177] 0 0 0 0 A7
427 |FHLMC GOLD A95628 4 5%  312044PM7 9/2172015 | 21512018 35) 0 0 0 N 0 -+
428 |FHLMC GOLD A95828 4 5%  312844PM7 1211772010 | 3/15/2018 3481 0 0 0 0 88
429 [FHLMC GOLD A95828 4 5%  312844PM7 91672011 | 31572018 181 0 0 0 0 12
430 [FHLMC GOLD A95828 4 5% __ 312844PM7 1171572011 | 3/1512016 145] 0 0 . 0 0 8
431 |FHLMC GOLD AB5828 4 5%  312644PM7 | 173072014 | 311512016 — 979 9 0 0 0 73
(432 [FHLMC GOLD A95828 4 5%  312944PM7 27272014 3/152018 73 5 o[~ 0] [1] [+] E:)
433 [FHLMC GOLD AS5828 459  312944PM7 373015 | 3152016 B 0 N 3 0 0 18
434 [FHLMC GOLD A95828 4 5% 312044PM7 02172015 _|_ 371512018 36 "o 0 0 0 4
[435 |FHLMC GOLD AS5628 4 5%  312044PM7 12772010 | 4/1512016 0 0 0 0 59
[43€ [FHLMC GOLD AS5828 4 5% 312044PM7 | 91162011 _|_4/152016 0 0| 0 0 -10
| 437 [FHLMC GOLD A95828 4 5%  312844PM7 11152011 | 41152016 0| 0| 0| 0] 8
438 [FHLMC GOLD A95828 454 _312944PM7 | _1m0r014 | anseots 0 0 0 9 70
[439 [FHLMC GOLD A85828 459 ~312544PM7 22704 | 41152016 [} "o o 0 TS
440 |[FHLMC GOLD AS5828 4 54 312944PM7 37372015 | 4/152018 0 0 0 0 -18
[447 [FHIMC GOLD A95628 4 5%  312844PM7 _ | "9r1R2015 | a/1522018 [y o [3 —o’ -3
[ 442 [FHLMC GOLD A95828 4 5%  312944PMT 1211772010 | 5/15/2018 _ 0 0] ’o+ .9 78
[#43 [FALMC GOLD AS5638 454  312044PM7 91672011 | 5/1572018 0 0 ) 0 4
144 [FHLMC GOLD A95828 4 5%  312944PM7 141152011 | 51572018 0 0 0 0 10
[ 445 |[FHLMC GOLD A95828 4 5%  312944PM7 17302014 | 51572018 [ 0 0 0 93
[446 [FHLMC GOLD AS5620 4 5%  312944PM7 2212014 | 51522018 0 0 0 0 8
[ 447 [FHLMC GOLD A95828 4 5% 312044PM7 3732015 | 51572016 - 0 ~ 9 0 o ;)
[448 [FHLMC GOLD A95628  45Y  312944PM7 | | er1R015 | T5/15/2016 0 o] . 0 0 £
449 [FHLMC GOLD A95828 4 5% 312044PM7 12/1772010 | /1522016 0 0 0 of ~ -81
450 [FHLMC GOLD AB5828 4 5%  312844PM7 N 9/1672011 | G/1572018 ¥ 0| [} 0 a7
451 |FHLMC GOLD A95828 4 5%  312044PM7 1171572011 | 61572018 o "~ [ [ - 0] -12
452 [FHLMC GOLD AG5828 4 5%  312044PM7 173072014 | 6/15/2016 0| [1] 0 [ -108
453 |[FHLMC GOLD A95828 459 _ 312044PM7 2212014 | 611572018 0 0 0 0 -9
484 |[FHLMC GOLD AS5828 459  312544PM7 3AR015 | 6/15/2018 0 4 R 0 0 25
455 [FHLMC GOLD'AS5828 454  312944PM7 92172015 | 6/1502018 | 0 0 0 0 -5
458 |[FHLMC GOLD A95828 4 5%  312044PM7 1247/2010 | 7/15/2018 0 ol T [ o [0 83
457 |FHLMC GOLD AS5828 4 5%  312944PM7 111572011 | 21152018 0 of__ 0 " -8
458 FNMAPOOLAUTGE0 25%  3138X0Z27 47812014 [ 1172572015 0] o™ [ 0 4
459 [FNMAPOOLAU1660 25%  3138X0227 41232014 | 1172572015 0 of __ 0 ) 3
480 [FNMAPOOLAUTB60 25%  3138X0227 A 12/1172013 7| 1272572015 0 o 0 o 9
481 |FNMA POOL #AUG278  50% _3138X56Q5 1/82014__| 1012512015 "9 0 0 0 -14
482 [FNMA POOL #AUB276 509 3138X56Q5 182014 | 1172572015 o 0 [ 0 A4
483 [FNMA POOL#AUB278  50%  3138X56Q5 162014 1272512015 0| [ 1] - [+] -4
484 [FNMA POOL #AUG278 509 3138X56Q5 7872014 | 1725/2016 0 0 o 0 EE]
485 [FNMA POOL #AUB278 509  3138X56Q5 - 014 | 272572018 0 0 61 0 235
468 [FNMA POOL # ALB150 409 3138ENZQ5 12116/2014_| 22572018 - i N . [4) of -357
467 [FNMAPOOL # ALG1S0  40%4  3138ENZQ5 B 12/16/2014 | 3/10/2016 0 0 0 1976
468 |[FNMA POOL #AL6150 4 0% 3138ENZQ5 12/16/2014 | 372672018 [Y) | N o - -524
[ 469 [FNMA POOL #ALB150 4 0%  313BENZQ5 . 121672014 | 472572016 _ 0 0 0 158
[470 |FNMA POOL #ALB150 4 0%  313BENZQ5 12/162014 | Sr25/2016 0 o =~ of T o - -100
FNMA POOL #AL6150 4 0% _ 3138ENZQ5_ _ . | "zén01a | 6rsz016 | 0 0 o[ 0 140
2 FNMAPOOL # AL6150 4 0% ~ 3138ENZQS 12/1672014 | 772512018 o~ 0 0 - ") -128
FNMA FOOL #AL8150 4 0%~ 3138ENZG5 _ | _ . 121672014 | _8/25/2016 N 0 N 0 — o — 0 106
FNMA POOL # AL6150 4 0%~ 3138ENZQ5 12/1672014 | "6/25/2018 T .o "o 0] B [ -139
FNMA POOL # ALBBS5 35% _313BEPUVA T 67872015 | 1072572015 0 0 0| [4 41
FNMA POOL # ALBBS5 3 5% ~ 313BEPUV4 /2812015 | 1072572015 o ) N o o~ s
FNMA POOL # ALBBS5 354  3138EPUVA - 82075 | 11725/2015 0| 0 0 0 8
§ IFNMA POOL #AL6895 3 5%  3138EPUV4 7282015 | 112572015 T o [) - [} o " -3
FNMA POOL # ALBB95 _ 3 5% _ 3138EPUVA _ TemR0S | 1272572015 T o . 0] — 0 i 57
FNMA POOL #AL6895 3 5%  3138EPUVA4 772812015 | 1272502015 "o 0 [1] - [4) 20
FNMA POOL # ALBBS5~ 35%  3130EPUVA T emr=015 | 17252016 | _ 0 1417 _ 48] 0] . 0o _ 0 ) 48
FNMA POOL#ALBSY5 3 5%  3138EPUVA 772872015 | " 11252016 | oo 2] I v R o~ [ A7
FNMA POOL ¥ ALBES5  35%__ 3138EPUVA _ &B2015 | 22572018 0 479) i8] 0 0 —of 8




Part IV (990-PF) - Capital Gains and Losses for Tax on Ir )

Amount
Long Term CG Distnbutions] 1 571 555)
Short Term CG Drstrbutions| [1 28616473 0 559429 0 0 0 559 429
FMV Adjustad Baws Excoss of FMV Gans Minus
Acquisiion Date Dates Gross s of asof Over Excess FMV Over
Sold CusiP e Method Acquired Sold Sales Price Gain or Loss 12731468 1273189 Adjusted Basis Adj Basrs or Loases
484 [FNMA POOL # AL66S5 3 3138EPUV4 772812015 _|_2/25/2016 0 0 0 0 ]
485 |FNMA'POOL # ALGES5 3 5%  3138EPUV4 6772015 | 3/2522018 [ 0 0 0 -2
486 |FNMA POOL # AL6895 3 5% 3138EPUV4 72612015 |_325/2018 9 0 0 1) 5
487 |FNMAPOOL #ALBES5 3 5% 3138EPUV4 11372018 | 3/25/2018 0 R 0 0| 0 El
483 |FNMA POOL # AL6BS5 3 5% 3138EPUV4 67812015 _|_ 472522018 0 0 0 [ -30
489 |FNMA POOL # ALGBS5 35%  3138EPUVA 712872015 | 4725/2016_ 0 R [ 0 0 KT
90 [FHLMC GOLD POOL 913354 3128P7PY3 812015 | 5/15/2018 0 | 0 0 [ 5
$1 [FRLMC GOLD POOL C913354  3128P7PY3 20472014 | 6/1512018 . 0 0 0 0 49
482 |FHLMC GOLD POOL £913394 _ 3128P7PY3 _ 511222014 | 81572018 o L) 0 0 3
493 |FHLMC GOLD POOL €9133§] ™ 3128P7PY3 972172015 | 6/15/2018 0 0| 0 [ 3
434 |[FHLMC GOLD POOL C813394  3128P7PY3 2/42014 | 77152018 0 0| 0 [ 51
435 [FHLMC GOLD POOL C913394  3128P7PY3 5122014 | 711512016 0 0 0 of -3
498 |[FHLMC GOLD POOL C913384  3128P7PY3 91212015 | 711572016 0 0 0 0 -3
497 |FHLMC GOLD POOL C913394  3128P7PY3 2412014 | 81152018 0 of 0 0 83
498 |[FHLMC GOLD POOL C913384  3128P7PY3 51272014 | 8152016 0 [ 0| 0 -
439 |[FHLMC GOLD POOL C913394 3128P7PY3 92172015 | 8/152016 0 0 0 0 -4
500 [FHLMC GOLD POOL C913384  3126P7PY3 2/4f2014 | 9/15/2018 0 0 0| [} 8
€01 |[FHLMC GOLD POOL C913394  3126P7PY3 511272014 | 9152018 0 o 0| 0 -4
502 [FHLMC GOLD POOL C913364  3126P7PY3 872172015 | 6/15/2016 0 R 0 0 0 5
503 [FHLMC GOLD POOL C913384_ 3128P7PY3 2/42014__| 211512018 [ 0 0 0 -38
504 |FHLMC GOLD POOL C913384  3128P7PY3 51272074 | 21512016 0 0 0 0| 3
£05 |[FHLMC GOLD POOL C913394  3128P7PY3 8/212015 | _2/452018 0 0 0 0 -3
506 |FHLMC GOLD POOL C913394  3128P7PY3 2042014 | 371512018 0 0 0 0 35
€07 |[FHLMC GOLD POOL C913394_ 3128P7PY3 51212014 | 3/152018 | 0 0 0 0 -2
508 |FHLMC GOLD POOL C913394 3128P7PY3 9/2172015 | a/15/2618 0 0 7 0 3
500 [FHLMC GOLD POOL 913394 _ 3128P7PY3 2/4r2014 | 41152018 | 8 0 0 0 52
5§10 |FHLMC GOLD POOL C91339{ ~ 3128P7PV3 5/12/2074 | 41572018 - 0 0 0 0 -3
$11 [FHLMC GOLD POOL C913394 _ 3128P7PY3 92172015 | 4M5/2018 . 0 o e e 4
$12 |[FHLMC GOLD POOL C913364 3128P7FY3 2/Af2014 | T5Fi5/2016 N [} [ 0 T el T [y 83
513 |[FHLMC GOLD POOL C913394  3128P7PY3 51272014 | 51572016 0 0 0 0 4
514 |GNMA MA3247 50% 11 38179RTC3 6/7/2016 | 972072018 0 0 0 0 -508
515 [GNMA [{ MA3458 4 5% 2f  38179RZV4 21212016 | 372012016 0 0 0| of 114
516 [GNMA 1| MA3458 ~ 45% 38179RZV4 2122016° | 472012018 0| 0 0 0 486
517 [GNMA ITMA34S6 4 5% 38178RZVA R 37212016 | 472072016 R 0 N 0 0 0 50
518 |GNMA Il MA3456 4 5% 38179RZV4 37272018 | 51772016 0 9 0 0 -134
519 |GNMA 1| MA3456 4 5% 38179RZVA 21122018 | 5/1772018 0 0 0 0 -1245
520 [SNMAIIMA3458 4 5% 2]  38179RZV4 2122018 | 5/2012016 of 0 0 0 -1241
521 |GNMA I MA3456 4 5% 36179RZV4 o w018 | 5202016 0 T 0 0 27
522 |GNMA MA3665 45% 5] 38179SCA3 51772018 | 6/202016 - 0 0 o 0 -10
GNMA MA3865 45% 5[ 36179SCA3 §A1772018 | 6/20/2016 0 0 ° 0 ]
524 [GNMA MA3665 45% 5[  38179SCA3 SM172018 | 62012016 - 0 0 ~ (Y [ 32
525 |GNMA MA3865 45% 5/  38179SCA3 5/17/2016 | 6/20/2616 0] [ B A 0| -7
526 |GNMA MA3865 45% 5] 38179SCA3 | 51772018 | 72012018 o 0 0 _ o of . -289
527 |GNMA MA3565 45% 5| 381795CA3 ” SA7r2016° | 772072678 [} 0 0 0 225
528 [GNMA MA3665 45% 5[  38170SCA3 SM772018 | 7/20/2018 | 0 0 0 T __-800
9 | GNMA MA3665 45% 5] 38179SCA3 N 5772016 | 772072018 [} o 0 [ 484
GNMA MA3665 45% 5]  38179SCA3 6232018 | 7/2012018 [+ 0 0 0 97
GNMA MA3665 45% 5] 38179SCA3 51772016 | 8/10/2018 0| 0| 0| 0] 131
FNMA POOL # AL6895  35%  3138EPUV4_ 11132018 | 472572018 .0 o 0 0 0 o
$33 |FNMA POOL # ALB6S5 3 5% 3138EPUV4 B/82015_ | 5/25/2018 [+ 0 0 (7 32
534 |FNMA POOL # ALBA95 35% _3138EPUVA _ | 772872015 | 572572018 o] R 0 ) 0 o IS
[ 535 |FNMA POOL # ALB8S5 3 5% ~3138EPUV4 11372016 | 5/25/2018 0 0 [} 0 -1
536 |FNMA POOL # ALB635 35%  3138EPUVA R 6/82015 | 67252018 N 0| _ N 0 B} o o) T 4s
537 [FNMA POOL#AL6695  35%  3138EPUV4 7/28/2015 | 6/25/2018 0 0 of 0 -18
538 [FNMA POOL# AL6695 35%  313BEPUVA R 14372016 | 62572018 | — _ 0 R L T 2
539 |FNMA POOL # ALB895  35%  3138EPUV4 6015 | 772522018 N 0 0 0 0 1
540 [FNMA POOL # ALBB95  35%  3138EPUVA _ | _ 7126872075 | 772572016 0 o[ o _ K 2
547 |FNMA POOL # ALBBSS 3 5% 3138EPUVA 11322016 |_ 772522018 0 [} 0 [) 3
45% | 3B179RLR8 | . |T1r22015 | 272012018 N 0 R i of” R o _ _ o _ L]
543 |GNMA POOL 1| MA3107 459 _ 38179RNY’ 10/922015 | 137202018 0 0 0 0 -105
544 [GNMA POOL ITMA3107 459  36170RNY. R _10/r2015 " | 1272072015 o N . 0] 0 0 T 204
545 [GNMA POOL 1l MA3107 459 _ 36179RNY’ 117222015 _| 1212072015 0 2,755) -200) of 0 0 -200
546 [GNMA POOL 11 MA3107 _ 4 59 36179RNY1_ 0/912015_ | 172012018 N o 4453 33| 9 N oL o 331
547 |GNMA MA3665 45% 5]~ 36179SCA3 51772016 | 81022018 o 137,802 -410| 0 0 0 410
848 [GNMA MA3BB5 _ _ 45% 5  38179SCA3_ | _ — | 5rATRote_ | ar102016 N — 0 T 73 644 2 0 _ o o _ 241
549 |SALESFORCE COMINC 794861302 3312018" | 711212018 o 30.278| 3413 0 o 0 3413
§50 |SCHLUMBERGERLTD _ | _ 806857108 T 5=en05 | 122172015 | _ o T san 1402 T [} L o[ - 0. _ __-1402
551 | SCHLUMBERGER LTD 806857108 52672015 | 3/23/2016 0, 5471 -1083 0 0 0 -1083
§52 |SCHLUMBERGER LTD _ | _ 806857108 _ 572672015 | 572372016 . T d _ 5471 995[ 0| L R ]




Part IV (990-PF) - Capital Gains and Losses for Tax on | Income

Amount
Long Term CG Distnbutions] 1 571 558
Short Term CG Distnbutions| o 28818473 0 0 559429 [} 0 [} 559,420
FMV Adjusted Basis Excess of FMV Gains Minus
Acquisthon Date Date Gross Depreaation asof asof Over Excess FMV Over

Sold CUSIP ¢ Method Acguired Sold Alowsd Adjustmants Gain or Loss 12/31/89 12/3189 Adjusted Bass Ad) Basis or Losses

553 [SCHLUMBERGER LTD 806857108 572672015 |_7/14/2016 0 4 0 0 727
554 |SCHLUMBERGER LTD 806857108 572672015 | 872372016 0 0 0 0 3,098
555 [SCHLUMBERGER LTD 806857108 6/19°2015 | 812312016 0 0 0 0 92
558 [SCHLUMBERGER LTD 806857108 772202015 | 812372016 0 0 0 0 526
557 |SCHWAB CHARLES CORP Ni 808513105 6292015 | 1222172015 o 0 0 0 68
558 |SCHWAB CHARLES CORP Nf 808513105 672912015 | 312372016 0 0 o 0 736
550 [GNMA POOL IIMA3107 459 38179RNY1 | | 1122015 | 172012016 0 0 0 [+ 324
560 |[GNMA POOL I MA3107 ™ 4 5% 38179RNY1 10072015 | 2/12/2016 0f 0| [ 0 867
561 |GNMA POOL Il MA3107 459 38179RNY1 11722015 | 211212018 0 0 0 0 672
GNMAPOOL ITMA3107 459  38179RNY1 143078 | 279272018 0 of 0 0 17

563 [GNMA POOL Il MA3107 459  36178RNY1 1082015 | 272012018 0 0 0 0 -257
6564 [GNMA POOL Il MA3107 459  36178RNY1 1722015 | 272012016 0 0 0 0 -251
665 [GNMA POOL Il MA3107 45%9  36179RNY1 ; 1132018 | 212012016 0 0 0 [ -50
566 |GNMA MA3247 50% 11 38478RTC3 &712016 | 772012018 0 0 0 0 651
567 |GNMA MA3247 50% 11 38179RTC3 | _ 8772016 | 8/2012018 0 0 0 0 532
568 [GNMA POOL # AKB380 407 36183QXH3 82572015 | 1111572015 0 0 0 0 1,173
569 |GNMA POOL # AKG9B0 409  36183QXH3 872572015 | 12/15/2015 0 0 0 0 599
570 |GNMA POOL # AKE980 409 36183QXH3 8252015 | 111572018 ) 0 0 0 0 454
571 |GNMA POOL # AKES80 409  381830XH3 12772015 | /1572016 0 0 0 0 10
572 |GNMA POOL # AKBSB0 409  36183QXH3 8252015 | 211572016 0 0 o’ 0 -178
573 |GNMA POOL ¥ AKBSB0 409  36183QXH3 12772015 | 211512016 0 0 0 [ 4+
574 |GNMA POOL # AKBS80 409 _ 38183QXH3 1272015 _|_ 272412018 0 0 0 0 -12
575 |GNMA POOL # AKES80 409 _361830XH3 872572015 | 212472016 0 0 0 B 0 481
576 [GNMA POOL # AKE980 409 "381830XH3 87252015 | 3/1572016 0 0 0 0 _ 42
577 |GNMA POOL # AKE580 409 381830XH3 12772015 | 3/1572018 0 o] 0 0 N 10
578 [GNMA POOL I AM4931™ 359 38184SPQ7 61672015 | 10202015 | o 0 0 N 0 21
579 |GNMA POOL TAM4G3T 359  36184SPQ7 616872015 | 117202015 o 0] 0| ] [ 38
580 [GNMA POOL Il AM483135%  38184SPQ7 61672015 | 1272022015 T B | I R . 0 42
581 |GNMA POOL I AM4S31 359 36184SPQ7 61672015 | 1202016 0 I 0 0 0 42
GNMA POOL || AM4831 35%  381845PQ7 6/1672015 | 212072016 0 0 0 0 -40

583 |GNMA POOL I AM4831 359  38184SPQ7 61672015 | 372072018 0 [ 0 0 42
584 |GNMA POOL || AM4831 359  38184SPQ7 61672015 | 41872018 0 0 0 0 3122
GNMA POOL 1| AM4931_ 35%  381845PQ7 61872015 | 472072018 0 0 0 0 33

586 |GNMA AM9018 0% 8] 36185CAT1 T|TI2%ro16 | 4152016 R 0] 0 of 0 618
687 |GNMA AM9018 40% 8]~ 38185CAT1 2/2412016_| 411522018 0 0 0 0 714
588 |GNMA AM9018 40% 8] 36185CAT1 272012016 | "415/2016 0 0 0 0 651
589 |GNMA AM9018 40% a’ 38185CAT 212412016 | 41152018 0 0 0 0 864
590 [GNMA POOL # 781830 509 _ 36241KA73 873072007 | 1011572015 0 0 0 0 5
591 |GNMA POOL # 7681830 50% ~ 38241KAT73 813072007 | "1111572015 - 0 o 0 0 4
592 [GNMAPOOL#761830 509  36241KA73 873072007 | 1271572015 [ 0 0 0 o[ 5
593 [GNMA POOL #781830 _ 50%  368241KA73 11/52015 | 121152015 0 0 .0 0 5
§94 [GNMA POCL #761830 509  36241KA73 873072007 | /1572018 0 0 0 0 8
GNMA POOL #781830 _ 50%  36241KA73 11752015 | 11572018 e} s 8 0o 9 0 8
596 |GNMA POOL #781830 50% ~ 36241KA73 873072007 | 21572018 0 708 3 0 [ 0 3
597 [SCHWAB CHARLES CORP N§ 808513105 672812015 | 5/23r2018 9 5179) so1]  ___ __of_ o 0 501
SCHWAB CHARLES CORP NY 808513105 €/25/2015 | 7142018 | _ 0 0 0 0 N 985

§99 |SEMPRA ENERGY 816851109 5712015 | 1222112015 0 . o _ 0 0 803
600 |SEMPRA ENERGY 816851109 5Ra/2015 1872018 0 [ 0 0 5,202
601 [SEMPRAENERGY | 816851109 5712015 | 1672018 B -0 0 -oo” B o’ 4,351
602 {SEMPRA ENERGY 818651108 672872015 1872018 0 0 0 0 758
603 |SEMPRA ENERGY 816851108 SR/2011 | _ 1772018 T 0| 0 B} 0 ) o 45172
604 {SEMPRA ENERGY 816851109 87282015 1772018 — o~ Coo 0| 8,812
€05 (SERVICENOWINC 81762P102 |  _ | 81152013 | 1212172015 | _ 0| 0 0 T [ 3,038
€08 [SERVICENOW INC 81762P102 8/152013 | 3/17/2018 - 0 Co” .0 [ 2,432
€07 {SERVICENOW INC 81762P102 | _ _ _| 81142013 | 3172016 . 0 B 0 0 O[T L 15,420
608 |SERVICENOW INC 81762P102 8/142013 | "3/302016 ) " | N [v) 11,507
€08 {SERVICENOW INC 81762P102 _ | %3r018 | 35302016 3 0 0 0 o 20
610 |SERVICENOW INC 81762P102 8/9/2013 33012016 "0 | o - B [y 8.840
611 [SERVICENOWINC _ | 81762P102 _| _ . _ | 8mr013 | 3;3{r018 - 0 - _ 0o — o _ . _ o 20,285
€42 {SIMON PROPERTY GROUP & 828807CD7 17182010 |_"8rer2018 0 [} 0 0 832
FNMA POOL # AL6895 354  3138EPUV4 | 7/ez015 | 912572018 0 0 o 0 a7
FNMA POOL #ALB395 3 5%  3138EPUV4 1132016 _| 972572016 - 1) 1) [J 0 -2
FNMA POOL #ALE970_  35%  3136EPWB3 | _ | 7nr015 ) T16/2572015 0 0 0 N K]
FNMA POOL #AL6970° 359 313BEPWE3 97282015 | 10/25/2015 R | B "0 o ~ 0 6
FNMA POOL #AL6970  35% 3138EPWB3 _| _ | 7rrRoss | 1iRsR2015 | 0 0 0 0 ]

[ 618 |FNMAPOOL #ALB970 3 5% 3138EPWB3 02812015 | 1125/2015 | - | o & T 0 2
FNMA POOL #ALE970  35%_ 3138EPWS3 R | 7Areis | 1272572015 ) o _ . _ o __ __ o T A3
FNMA POOL#AL8970 35%  3138EPW83 92812015 | 121252015 0 0 0 0 -1

[621 |FNMA POOL#ALBS70 _35%  3138EPWB3 _|  _ TARGTS | 172512018 N I _ 9 R L 45




Part IV (990-PF) - Capital Galns and Losses for Tax on |
Amount

Long Term CG Distnbution: 1,571,555
Short Term CG Drstributions 0 28,616,473 o 28 057 044 559429 1} 0 559 429
FMV Adjustsd Basia Excess of FMV Gains Minus
Acquisiion Date Data Gross asof as of Over Excess FMV Over
of Sod CUSiP 4 Method Sold Saies Price Adjustments 123159 1273169 Adjusted Bass

822 [FNMA POOL#ALBS70 3 5% _ 3138EPWE3 97262015 | 172512018 0 0 0 0
623 |FNMA POOL #AL6970 354 3138EPWE3 TARD1S |~ 272572018 0 0 0 ) Px)
' €24 |[FHLMC GOLD POOL J15724 4 3128PVLDO 102232013 | 1071522015 0 of_ 0 0 87
825 |FHLMC GOLD POOL J15724 4~ 3128PVLDO 1072372613 | 11A572015 ~ [} R 0 0 0 A
€28 |FHLMC GOLD POOL J15724 4 3128PVIDO 101232013 | 1211572015 0 0 0 0 67
627 |FHLMC GOLD POOL J15724 4 3128FVLDO 1072372613 | 11152016 0 [« 0 0 87
828 [FHLMC GOLD POOL J15724 4 3128PVLDO 107232013 | 2152018 | 0 B ol 0 0 -148
829 |FHLMC GOLD POOL J15724 4 3126PVLDO 10/23/2013 | 3/1572016 0 o ) [ 27
830 |FHLMC GOLD POOL J15724 4 3128PVLDG 102372013 | 4/152016 | 0 0 0 0 233
) 631 |[FHLMC GOLD POOL J15724 4~ 3128PVLD0 1072372013 | 511512016 0 " 0 ) 288
632 [FHLMC GOLD POOL J15724 4 3128PVLDO 10232013 | 6/1572018 o 0 0 0 -387
633 |[FHLMC GOLD POOL J15724 4 3128PVLDO 1072372013 | 71512018 0 0 0 0 3
834 |FNMA POOL# ALB8S5 35%  3138EPUVA 6/a2015 | 812572018 0 0 0 0 30
€35 |FNMA POOL # ALBBS5 359  3138EPUVA 71282015 | 872572018 0 0 0 0 -1
836 [FNMA POOL # ALBS95 359  3138EPUV4 . 11372016 | 87252018 . 0 0 0 0 -1
€37 |FNMA POOL # AL6895 359 3138EPUV4 6/82015 | 9/2572018 0 0 0 0 45
638 [FNMAPOOL#ALB970 35%  3138EPWa3 972872015 | 272572016, N 0 0 N 0 0 A
839 [FNMA POOL #ALB970 359  3130EPWB3 712015 | " 3522016 0 0 0 0 -18
840 [FNMA POOL #AL6S70 3 5% 3138EPWB3 972872015 | 372572016 0| 0 0 of _ A
€47 [FNMA POOL #AL6970 359  3138EPWB3 20252016 | 3/2572016 0 0 0 0 A
642 |FNMA POOL#ALE970 35% 3138EPWB3 TAZ0IS | 412512616 (5 0 0 0 E]
€43 |FNMA POOL #AL6970 359 3138EPWE3 9282015 | 412572018 0 0 0 0 _ 4
€44 [FNMA POCL#ALBS70 35%  3138EPWB3 22572016 | 47252018 0 [« 0 0 a4
645 [FNMA POOL #AL6970 _ 35%  3138EPWB3_ | | _mnrois | sespois | : 0 .0 __9 0 38
648 [FNMAPOOL#WALBO70 ~ 35% 313BEPWB3 N _ | orZ8rz015 | ~ 51252616 0 [ 4 [4 -2
647 |FNMA POOL #ALBS70 3 5% 3138EPWB3 27252016 | 5125016 _| 0 0 0 9 -2
648 |FNMA POOL #AL6S70  35% ~ 3138EPWE3 712015 | 62572018 0 2142 78| 0 0 0 78
649 [FNMA POOL#AL6S70 359  3136EPWB3 | _5r26R2015_| 812512018 0 90 4 0 0 0 “
650 [FNMA POOL #AL6970  35%  3138EPWE3 " | T2725R2016 | 6/25R016 [3 91 3| 0 0 0 5
651 [FNMA POOL #ALB970  35%  3138EPW83 92622015 | 7/8:2018 0 4,702] 60 0 0 0 ]
652 [FNMA POOL #AL6970  35%  3138EPWB3 2152016 | 72016 0 4727 35| 0 0 0 35
' 653 [FNMA POOL#AL6970  35%  3138EPWB3 712015 | 7120168 113,202 [ 110 280 2,922 0 0 0 . 2922
654 [FNMA POOL#ALE970  35%  3138EPwWe3 | ~ 7112015 7| 77252018 0 1069 -39 0 0 ) 0 -39
655 [FNMA POOL# AL7654  30%  3136EQQGD 42172016 | 6/2572016 [ 2453 85 0 0 0 85
€56 |FNMA POOL# AL7654 309  3138EQQGO 47212018 | 77252018 0 2576 -89 0 0 404 -89
‘ 657 |GNMA MA3665 45% 5] 361795CA3 62372016 | 6/1072016 |_ 0| 14,769) 48 0 o . 0 48
658 |GNMA MA3665 45% 36179SCA3 5/17/2016 | 811022018 0 18 453] 49 0 0 0 49
€59 {GNMA MA3665 45% 38179SCA3 5A772018 | 872012018 R 0 17,697 EF: 0 0 o 4,290
660 |GNMA Il POOL MA3737 409 36179SEJ2 7262018 | 9202018 0 6,348 422 0 o 0 422
861 |GNMA POOL # AK6980 409  38183QXH3 872572015 | 1011572015 0 5214 38| 0 0 0 338
€62 [SIMON PROPERTY GROUP § _ 828807CD7 20912012 81212016 _| 33 0 35 196 1288] : 0 0| 0 -1288
€63 |SIMON PROPERTY GROUF ™ 828807CD7 [ 87272018 0 257174 916| of 0 o[ 918
664 |SIMON PROPERTY GROUP 828807CD7 11262015 | 87212018 22 ; 0 23304 697 0 9 0 697
665 |SIMON PROPERTY GROUP 828807CD7 11672610 [ 81212016 B} 0 4881 673 0 0 0 671
666 |SIMON PROPERTY GROUP 4 828807CD7 | _1hsro10 ) 81112018 | 152,578 0 134 488) 18 090) 0 0 0 18 090
€67 |SOUTHWESTERN ENERGY B45467AL3_ " | T3R0M015 | 222016 i 0 20 306 7,758 0 0 0 7,758
' 668 |SOUTHWESTERN ENERGY |  845487A13 _j_3roro1s | 2ar018 0 55,842 21261 0 0 0 21,261
€69 [STARBUCKS CORP 4 3% 655244AR2 TER0i5 | 17202076 0 24,546 2004 0 o 9 2,004
E_Eﬂwc GOLD POOL J15724 4 3128PVLDO 10/23/2013 | 9/1572018 0 2010 -129) 0 [ 0 129
(671 [FHLMC GOLD A90393  50%__ 312938NJ8 382010 |_10M5/2015 0 1835 §7] % [ (4 72
. [672 |FHLMC GOLD AS0393 _50%  312036NJ8 “I3mr610 | 1182015 | 0 g4 40 0 ~ 0 N o[ 0
673 |FHLMC GOLD A92821 50 312841020 412015 | 10150015 0 1,395) -142| 0 0 0 142
674 |FHIMC GOLD A92821 50% _ 312941020 _ | 2272646 | 11152015 N o o[ 1,665 B8 0 0 o _ 8
675 |FHLMC GOLD A92821 _ 50% 312941020 4772015” | 11152015 0 1,299) -133 0 0| 0 -133
€78 |[FHLMC GOLD AS2821 509 312041020 _ N 712212010 | 12152015 | 0 R 50| - 0 0 R o _ 50
[ 677 |FHLMC GOLD A92821  50% 312841020 4772015 | 1211572015 0 857 67 0 0 0 87
€78 |FHLMC GOLD AS2821 50% 312941020 | _ | 7re272010_ | 111512016 — ~0 1,389 R — 0 N o o 3
679 |[FHLMC GOLD A92821 _ 50% 312841020 4772018 | 17152018 1,084] 114 0 ) 0 -1
1 509 31241020 _ . 772272010 | 2152016 | . ~ 569 33 R . o . . . .33
€89 |FHLMC G 50% 312941020 arfr0is | 2502018 N 444 45, 0 0 0 45
€62 |FHLMC GOLD AS2821  S0% _ 312541020 | _ | 72212010 | 3/1512076 . R 893 s2 o . 0| o . 5
€83 [FHLMC GOLD A92821 509 312841020 477015 7| 3152018 0 697] 0 0 0 -7
€84 |[FHLMC GOLD A92821 509 31241020 | _ 7/22/2010 | 41152016 | - N o) __ _ 142 N ¢ 70 N 0 - 83
685 [FHLMC GOLD A92621  50% _ 312541D20 472015 | 41522018 0 1,109) 0 0 0 13
€86 [FHLMC GOLD A92821  §0% __ 312941D20 | 7r2rot0_| sisnoie_ R N o . 871 T 0 0 K] 5
} €87 [FHLMC GOLD A92821 504 ~ 312841020 4772015 7| 5150187 | 0 680) 0 o 0 -70
688 [FHLMC GOLD AB2821_ 509 312041020 T 2212010, |_e/15/2018 | - N _ 1809 _ T 9 — o . o .. -8
689 [FHLMC GOLD A92821  50% 312941020 472015 {"61152016 4 1411 0 0 0 144
[€90 |FHLMC GOLD A90393 _ 50% _312536NJ8 [T mro0_| 1211572015 . o 132 5 —o” ~ 0 ) 5




Part IV (980-PF) - Capital Gains and Losses for Tax on |, )

Amount
Long Term CG Distnbutions|
Short Term CG Drstnbutions 28,616,473 0 o 550429 0 559,429
Adjusted Basis Excess of FMV Gans Minus
Acquistion Oats Date Gross Depreciation asaf Over Excess FMV Over
of Pi Sold CUsIP # Mathod Acguired Sokd Sales Price Aowed Adjustments Gain or Loss 1231589 Adusted Basis Ad) Bagss or Lossas
691 [FHLMC GOLD AB0353 504 312036NJ8 382010 1572016 4 0 0 0 -10
692 |FHLMC GOLD AB0393. 50%  312038NJ8 . /2010 | 21572016 0 0 L) 0 41
LD A90393 504  312938NJ8 3/8/2010_ [__3115/2016 0 0 " 0 31
DAS0383  50% 312836NJ8 R 382010 | 471572016 0 0 K 0 3
FHLMC GOLD A90393  50%_ 312938NJ8 382010 |_ 5152016 0 0 0 0 -5
FHLMC GOLD A90353 509  312838NJ8 3B2010 | 61572016 0 0 " 0 -7
FHLMC GOLD A90393 _50% _ 312938NJ8 1._3mr010_| 7152018 0 0 0 0 3
FHLMC GOLD A90393 509 ~ 312938NJB 3812610 | 81572016 0 0 0 0 43
FHLMC GOLD A90393_ 50%_ 312938NJ8 382010 [ 9152016 | 0 | L .| o ___ 9
FHLMC GOLD A92821 50%  312841D20 702272010 | 10/15/2015 0 0 [« [+ 105
FNMA POOL #745418 55%  31403DDX4 4112013 | 5/25/2018 0 0 0 0 32
FNMA POOL # 745418 55%  31403DDX4 111372012 | 6/25/20168 0 0 0 B 0 -12
FNMA POOL # 745418 55%  31403DDX4 41172013 | a252018 0 0 0 ¢ 32
FNMA POOL# 745418 55%  31403DDX4 41112013 782018 0 0 0 0 412
FNMA POOL # 745418  55% _ 31403DDX4 11132012 | 78018 [ 0 .0 . ¢ 152
FNMA POOL # 745418 55% ~ 31403DDX4 11132012 | 772572018 0 0 0 0 41
FNMA POOL # BADA313 5% 2 3140E4PR2 472072016 | 672572016 0 0 0 R 0 R 90
FNMA POOL # BADA3135% 2 3140E4PR2 47202018 | 772512018 0 0 0 0 359
FNMA POOL # BAOK313 5% 2 3140E4PR2 472072018 | 7/26/2018 ) K 0 0 0 1,368
FNMA POOL # BA43135% 2 3140E4PR2 _ | __4/20R2016 | 81252016 0 0 0 [« 544
FNMA POOL # BCOBB5 3 0% 3140EUGXZ 672172018 | 872512016 0 0 0 [+ 20
FNMA POOL # BCOBBS _ 3 0% _ 3140EUBX2 6/2172018 _|_ 972572018 0 0 0 0 35
FN BC0O48 25% 110{  3140EUBST 111872015 |~ 172572016 0 0 0 o 35
FN BC0048 25% 1101 3140EUBST 1119/2015 | 272572018 e ___ 0 [+ . I 59
FN BCO048 25% 1101 3140EUBST 11718/2015 | 3/25/2016 0 9 0 0 ]
FN BCO048 25% 1101__ 3140EUBST 111972015 | 412572016 - 0 0 0 0 52
ILLINGIS TOOL WKS INC 452308109 N BM4f2615 | 37232016 0 0 0 0 775
ILLINOIS TOOL WKS INC 452308108 | _8/4r015_ | 572322018 0 0 0 0 795
ILLINOIS TOOL WKSINC 452308709 8/42015 | 7412016 R 0 0 0| R 0| 1,308
INTEL CORP 27% 12  458140AM2 1242012 | 11972015 .0 0 0 0 . 224
INTERCONTINENTAL EXCHAl  45866F 104 92422015 | 1212172015 0 0 0 0 40
INTERCONTINENTAL EXCHA{  45866F 104 ATROI3 | 1212172015 ol 0 0 . 0 3476
INTERCONTINENTAL EXCHAl  45866F 104 1772013 | 372372018 0 0 0 0 3,027
INTERCONTINENTAL EXCHA| ™ 45866F 104 N 11772013 | &/23/2078 0 0 0 0 3,448
INTERCONTINENTAL EXCHA|  45866F104 1172013 | 71472018 o [1) [ B [} "o 3,659
726 [INTERCONTINENTAL EXCHA|  45866F104 1172013 | 772012016 0 0 0 [+ 50,888
[727 [MARATHON PETROLEUM C( _ 56585A102 1112/2015 | 37232018 0 0 0 0 -185
JOHNSON & JOHNSON 478160104 @/42015 | 1272172015 0 0 o [« 86
JOHNSON & JOHNSON 478160104 8/4/2015 | 172012016 0 0 0 0 3882
[ 730 |[MARATHON PETROLEUM C(]  56585A102 1A22015 | 714712018 0 0 0 o K 4731
734 | SON & JOHNSON 478160104 __Bia2015 5/18/2018 ol 0| [ v 1,548
SON & JOFNSON 476160104 N 3/2372616 | 51672018 0 0 0 0 4
MASSACHUSETTS ST 42|  57582PWK2 _ 11222011 | 62972018 0 (5 0 [t 8,727
JOHNSON & JOHNSON 478160104 87372015 51972018 [ [} 0| [5 4,490
735 [JOHNSON & JOHNSON 476160104 5232018 | 711472018 "0 0 0 [+ 129
[ 736 | JOHNSON & JOHNSON 476160104 " 8R3R015 7142018 () 0j [0 0 726
MERCK & CO INC 58933Y105 __ } 142014 | 1272172015 T 9 9 0 - 0 . 8
738 |MERCK & COINC 58933Y105 1142014 | 37232018 0 0 0 -~ 0 i 54
KOHLSCORP [ 500255104 | | 17R018 | smr018 0 0 0 ) [« 23,086
MERCK & CO INC 58933Y105 11472014 | 572312018 0 0 0 0 128
LLLY ELT&CO | 532457108 172002016 | 572372018 0| 6| B 0 — . 0 223
LILLY ELI & CO 532457108 12002016 | 711472018 0 0 0 0 -15
MARATHON PETROLEUM CO 58585A102 1IA2/2015 | 1272172015 0 0 0 B 0 39
MERCK & CO INC 58933Y105 11472014_ | 71142018 0 0 0 0 426
MICROSOFT CORPORATION| 584518104 - 672272015 | 1272172015 . | 0 0 . 0 881
MICROSOFT CORPORATION]” 594818104 152018 |_ 21172018 0 0 0 0 3,544
MICROSOFT CORPORATION| _ 594518104 _ R 472072016 | 5/8/2018 0 0 R 0 0 6356
ATST INC 00208R102 8412015 | 12/812015 0 0 0 0 405
ATSTING _ __ 00206R102 _ 8/472015 | /2372016 T 0 T 0 R 0| 371
750 |ATAT INC 00206R 102 8/4r2015 | 572312018 0 0 0 0 287
AT&T INC N 00206R102 N 6812016 | _7/1412018 0 0 —o.. . _ o B 87
2 |[ABBOTT LABORATORIES 092824100 4812014 | 122472015 0 0 0 0 527
(ABBOTT LABORATORIES | 002624100 N 4R[2014 | a232018 R R 0 0| — 0 0 233
ABBOTT LABORATORIES 002824700 42014 | 57232018 0 0 0 0 -2
ABBOTT LABORATORIES _ | _ 002624100_ . 4812014 | 711472016 .o o[ _ o o 307
ABBVIE INC 00267109 TNEE014 | 101272015 0 0 0 0 1007
ABBVIE INC _ 002877109 . TABR2014 | 1272172015 ) 0 0 o) L
ABBVIE INC 00287Y109 711872014 | 11132016 o] of B [ T o -10577
ACTIVISION BLIZZARD INC 00507V109 _ _ _| 10132015 [ 127272015 . o o . _ __© 0 37




Part IV {990-PF) - Capital Gains and Losses for Tax on In

Amount
Long Terrn CG Distributron: 1,571 555)
Short Term CG Distributions| 0 28,618 473 [\ 0 28,057 044 550 429 [} o [\ 559 429
Cost or Other Adyusted Basis Exxess of FMV Gains Minus
Acguisition Date Date asof Over Excess FMV Over
of P Sod CusiP# Method Acquired Sod Adjustments 12731788 1273189 Adjusted Bass Ad) Basis or Losses
760 JACTIVISION BLIZZARD INC 00507Vi09 10/13/2015_| 21372016 0 ) 0 0 85
761 |ACTIVISION BLIZZARD INC 00507v109 1002015 | 2/4/2018 0 () 0 0 458
762 |ACTIVISION BLIZZARD INC 00507v109 1011372015 | 2/472018 0 0 ; 0 0 -587
763 |ADOBE SYSTEMS INC 00724F101 €/42015 | 1212172015 T 0 0 0 0 843
764 |ADOBE SYSTEMS INC 00724F101 8/472015  |_ /2322018 0 0 0 0 622
[ 765 |ADOBE SYSTEMS INC_ 00724F 101 373012016 | 711272018 0 0 0 0 38
768 [ADOBE SYSTEMS INC 00724F101 3312018 | 7/122018 | o 0 0 0 1268
767 |ADOBE SYSTEMS INC 00724F101 572312016 | 7/122618 0 0 T (" 7
768 |ADOBE SYSTEMS INC 00724F10% . 8/4/2015 | 711272018 0 0 .9 0 155
769 |ADOBE SYSTEMS INC 00724F 101 8/412015 | 6730/2016 0 o| ) 0 9048
770 |AETNA INC 00817Y108 37232016 | S232016 0 0 0 0 -
TT1|AETNA INC 00817Y108 1132018 | 52372018 0| 0 0 0 17
T72 |AETNA INC 00817Y108 11322018 | 71472018 0 0 0 0 438
773 |AGILENT TECHNOLOGIES IN|  00848U101 12072015 | 3232018 0 0 0 0 134
774 |AGILENT TECHNOLOGIES IN|  00846U101 1202015 | 52372018 0 0 0 0 307
775 |AGILENT TECHNOLOGIES IN| _ 00846U101 12/02015_| 7/1472016 0 0 0 0 498
776 |ALLY FINANCIAL INC 02005K100 TAMR015 | 12R172015 0 0 0 0 965
[TTT|ALLY FINANCIAL INC 02005N100 172015 | 372312016 0 0 3 0 0 99
778 |ALLY FINANCIAL INC 02005N100 72015 | 572372018 ¢ 0 0 0 1,020
[779 |ALLY FINANCIAL INC 02005N100 172015 | 711412018 0 4159 -1079) 0 T_ o 0 -1070
780 |ALPHABET INC/CA-CL A 02076K305 7172015 | 1212172015 0 12531 1174 0 0 0 1174
781 |ALPHABET INC/CACL. A 02079K305 7172015 _|_ 31232018 0 12531 1090) 0 0 0 1090
782 |ALPHABET INC/CA-CL A 02075K305 772015 | 572372016 0 10,442 3z of 4 0f 3z7
783 [ALPHABET INC/CA-CL A 02079K305 711712015 _| 711472018 0 838] 0 0 0 638
784 |AMAZON COM INC 023135106 N 1073072015 | 3/2372016 o T~ 3gs| (% 0 0| 395
785 |AMAZON COM INC 023135108 e1r2011 | 37232018 . 0 3 209 _ 0 o __ ___ __o 3299
786 |[FHLMC GOLD A95828 4 5%  312944PM7 9/62071 | 7/15/2018 0| 18] T [) 7" 15
787 |FHLMC GOLD A95828 _ 4 5% 312944PM7 11/15/2011_|_ 71512018 0 -1 0 0 0 11
788 |[FHLMC GOLD AS5828 459  312944PM7 1302014 | 71512016 o B E T 7o [} o7 99
789 [FHLMC GOLD A95828 459  312044PM7 2272014 | 711512016 ; 0 To9 0 0 0 -9
T80 [FHLMC GOLD A95828 4 5%  312844PM7 3015 | 711512018 Q B 0 0 [0 22
791 [FHLMC GOLD A95828 4 5%  312044PM7 92172015 | 7/1512016 0 5 ; 0 0 .0 5
792 [FHLMC GOLD AS5628 4 5% 312944PM7 12/17/2010_|_ 8152016 3 0 81 0 0 0 81
793 [FHLMC GOLD A95628 4 5%  312044PM7 97162011 | 8/15/2018 [ 14 0 [« 0 ET)
[ 794 [FHLMC GOLD A95628 4 5%  312044PM7 11152011 _| 81152018 0 -10 0 0 0 -10
795 |FHLMC GOLD AG5828 4 5%  312044PM7 173072014 | 8/152016, 0| 95, 0 0 o 95
796 [FHLMC GOLD AS5828 4 5% 312944PM7 2727014 | 8152018 0 8 0 0
797 [FHLMC GOLD A95828 459  312544PM7 N 37372015 | 6/15/2016 0 2 0 [
[ 798 |FHLMC GOLD A95828 912172015 | 81572018 i ) — 1 0
799 |[FHLMC GOLD A85628 121712010 | 97152016 0 88 0 0
800 |[FHLMC GOLD Ag5828 9162011_| 9152018 0 -18 0 o
801 |FHLMC GOLD A95828 _ IASR01T | 91522018 - [} 13 T 0 I
802 |FHLMC GOLD A85828 173012014 _| 911572018 _ . 0 118 0 0
803 [FHLMC GOLD AB5828 2127R0T& | B/1572018 0 10 0 0
804 [FHLMC GOLD A85828 3015 | 9152018 0 -26 0 0
805 [FHLMC GOLD AS5628 i 972172015 | 9/1512018 0 5 0f [0
806 |FHLMC GOLD G30719 3132015 | 1071522015 0 -151 0 0
807 |FHLMC GOLD G30719 | 512812015 [ 101572015 [ 78 0 )
808 [FHLMC GOLD G30719 409 31324AV1 3132015_| 11/15/2015 0 -114] 0 0
809 |FHLMC GOLD G30719 4 0% 31324AV1 57282015_| 11/15/2015 0 59 0 0
[810 |FHLMC GOLD G30719 409 3132J4AV1 R 1072072615 | 11/15/2015 R & -27) ; 0, K
[811 |FHLMC GOLD G30719 4 0% 3132J4AV1 3132015 | 121572015 [} 88|~ N [3) R
[ 812 [FRLMC GOLD G30T18 409 3132J4AV1 B 52872015 | 12/15/2015 0 45 0 0
313 |[FHLMC GOLD G36719 409 31324AV1 107202015 | 1211572015 ‘o] ” ” 21 o -~ ) N
FHIMC GOLD G30719 _ 409 3132J4AVA T aA3anR015_| 171502018 } 0| 14 0 0
815 [FHLMC GOLD G30719 ~ 409 3132J4AV1 52812015 | 111572018 0 - -5¢ [ B 0 C_of -58
[816 [FHLMC GOLD G30719 409  313234AV1 . [10r20/2015 | 171572018 [ E . 4 o . | 26
817 [FHLMC GOLD G30719 4 09 313204AV1 31372015 | 21572018 0 3 -124| of ~ ] 0 -124
| 818 [FHLMC GOLD G30718 409 3132J4AV1 _ T T SR8R015 | 2/1672018 0 84| 0 0 0 54
(89 |[FHLMC GOLD G30718 409 "313204AV+4 107202015 | " 2/452016 T T4 3 29 N T 0 3 T "o T o T 28
820 [FN BCOO43 25% 1101 3140EUBST | _ 1171872015 | 5/25/2016_| B 0 26| 0 0 "0 26
821 [FN BCO048 25% 1101 3140EUBS 412172018 | 5/25/2016 - 0 T 0| C .0 [ -7
822 [FN BCO048 25% 11701 _ 3140EUBS . 191072015 | 62512016 T 0 E L) 0 T 54
823 |[FN BCO048 25% 1101~ 3140EUBS! 42172016 | 62512016 o [ -23| " o N [ o~ -23
824 |FN BC0043 25% 110{ _ 3140EUBS 3171922015 _| 0| 03] 0 4 0 103
825 |FN BCOO48 ™ 25% 110{_" 3140EUBS! 472172018 T e N 26 - 0 N 0 "o~ -28
820 [FNBC0048 . _25% 110] 3140EUBST _ T 111972015 0 69 o 3 0 .. B8
827 |FN BCOO48 25% 110{__ "3140EUBS? 47212018 _] - 0 70 © " " 9 9 N 6 ~ - 17
828 548 25% 110 3140EUBST | azir01e | o R L o ... . o _ . @




Part IV (930-PF) - Capital Gains and Losses for Tax on | |

Amount
Long Term CG Distnbution: 1,571 555
Short Term CG Drstnbutions| [} 28,616 473 0 [} [} i [+] 559 429
Adjusted Bas:s Excess of FMV Gauns Minus.
Acguistion Dats Dats Gross Depracaion asof Over Excess FMV Over
Soid CUSIP # Method Acguired Sold Sales Pnce Alowed Adjustments 1273188 Adusted Bass Adj Basis or Loases
25% 11/0] __3140EUBST 1148/2015_|_9/13/2018 305,103 0 [ 0 0 5473
FN BCOG48 25% 1101 314DEUBS7 1171972015 |~ 872572016 _ 0 [) 0 0 78
FNMA POOL # BC2681 309 3140EWET7 332018 | 412512016 0 0| 0 0 22
FNMA POOL # BC2681 30%  3140EWET7 34372618 512572018 0 0 0 0 3B
FNMA POOL # BC2681 30%  3140EWBT7 332018 | 672572018 0 0 0 0 30
FNMA POOL # BC2681 30%  3140EWBT7 3372016 | 7/25/2016 [} 0 0 0 Bl
FNMA POOL # BC2861 _30% _ 3140EWST7 32018 | 811212018 of 0 0 0 3881
FNMA POOL# BC2681 3 0% ~ 3140EWST/ - 3732016 | 81251016 [ [} [ of 87
FNMA POOL # BC2681 304  3140EWETY 33172016 | 972572018 0 0 0 0 -9
FNMA POOL # 962003 55%  31414CGLE 272572008 | 107252015 0 (5 i 0 4
MICROSOFT CORPORATION| 594918104 15018 | 67232018 0 0 0 0 -1858
MICROSOFT CORPORATION| 594918104 1620168 | 672322018 0 0 0 0 2598
MICROSOFT CORPORATION| 594918104 1172018 | 6/2372018 0 o] 0 0 2,412
[ 842 [MICROSOFT CORPORATION| 554918104 37232016 | 672372018 0] 0f 9 0 -123
843 IMICROSOFT CORPORATION] 594918104 47202018 | 67232018 of 0 0 o] 867
844 [MICROSOFT CORPORATION| 594918104 5232018 | 6/232018 0 " 0 0 59
845 IMICRGSOFT CORPORATION| 554618104 972272015 | 6/2372018 0 0 0 0 4338
848 |MICROSOFT CORPORATION] 584918104 92272015 |  5r212018 0 o) 0 0 15 170
847 |MONDELEZ INTERNATIONAL| 609207105 | __ 52372018 | 71472018 0 0 0 0 25
848 [MONDELEZ INTERNATIONAL] 809207105 |~ 4i42018 | 711412018 0 0 0 [) 234
849 [MONSTER BEVERAGE CORF 81174X109 132014 | 10/7/2015 0 0 0 0 24905
850 |MONSTER BEVERAGE CORH| __ 61174X109 14132014 | 122172015 0 [+ 0 0 924
851 |MONSTER BEVERAGE CORA ™ 61174X109 11372014 | 372312018 0 [+ 0 0 2261
852 MONSTER BEVERAGE CORF|__ 61174X109 1132014 | 5232016 ~ 0 0 o _ 0] 2440
853 [MONSTER BEVERAGE CORH ™ 61174X109 173720147 | 771472016 0 0 0 0 3731
854 [NETFLIX COM INC 841101106 172018 | 5/2372018 0 __ ol 0 __9 477
855 [NETFLIX COM INC 647100106 1772018 | 771472018 R [ 0 0 | 418
858 [NETFLIX COM INC 64110L106 _| nrote | nerots | 1) 9 ) 0 14,473
857 [NETF(IX COM INC 641101106 132018 | 7/1812018 0 [} [+ K 0 8,708
. 858 [NETFLIX COM INC 64110L108 1212018 | 711972018 0 0 0 0 4950
859 |NEW JERSEY STECON 109  8459186N8 412412014 | 61572018 0 0 0 0 0
860 |NIKE INC CLASS B _ 654106103 1242015 | 232018 0 0 of o] 348
881 |NIKE INC CLASS B 654106103 N 1242015 | 572372016 0 0 0 0 -583
862 |NIKE INC CLASSB_ 854106103 12472015 | 1/1472016 o] 0] 0 0 620
863 |NUCOR CORP 1. 870346105 41242013 | 1272172015 0 0 0 0 -218
884 [NUCGR CORP 670346105 K 412472013 | 372372016 0| 0| 0 0 190
885 |[NUCOR CORP 670346105 42402013 | 52372018 1) 0 0 0 204
8 [NUCGR CORP 670346105 N 472472013 | 771412076 [ 0 0 ] 912
867 |ORACLE CORP 2375% | 68389XAQ8 71232015 | 472972018 0 [y 0 0 2575
868 |ORACLE CORP 25% § 68386XBB0 472820157 | 4,/2018 K 0 0 [} 0 1,005
[869 [AMER AIRLN 15-1 APT 33754 023770AA8 3212015 111172015 A 0 _ .0 .0 0 0
[ 870 |AMER AIRLN 15-1 APT 3375y  023770AA8 3272015 51172016 [} 0 o [+ 0
877 |AMERICAN TOWER CORP 03027X100 | 8182015 | 1222172015 - 0 9 9 0 48
[872 |AMERICAN TOWER CORP 03027X100 662015 | 272312018 0 0 0 [ 169
[873 |AMERICAN TOWER CORP 03027X100 81182015 | 572312018 _ 0 ___._0 __0 __0 _ 358
' [874 |AMERICAN TOWER CORP 03027x100 611872015 | 7/1472018 K 0 [} o 0 925
B75 |AMCAR 2013-2A3  065% {  03084JAC9 4732013 | 10/872015 _ [1) 0 0 0 2
[ 876 [AMCAR2013-2A3 065% {  03064JACY [ 4BR03 T {015 [ (4 o[ 0 2
877 |ANADARKO PETROLEUM COJ 032511107 S62015 | 111272015 0 0 0 0 15442
878 [ANADARKG PETROLEUM COJ 032511107 61972015 | 1141272015 0 0 0 0 457
879 |ANADARKO PETROLEUM CO| 032541107 | 1072015 | 111272015 N ) 6] [ 0 N 8,724
JANALOG DEVICES INC 032654105 10/20/2015 | 1872018 [/ of [ 0 12835
ANALOG DEVICES INC — 032654105 R 102172015 | 1772018 ~ __ 0 0 0 Q -Z5 607
' ANHEUSER-BUSCH INBEV 2 [ ™ 03523TBP2 7112012 | 10/5201 0 0 0 0 2222
883 |[ANHEUSER-BUSCH INBEV2|  03523TBP2 | _ FAIR012_ | 10/5/209 R K N 0 o o] R 0 2408
884 |ANHEUSER-BUSCH INBEV2]  03523TBP2 47212013 10/57201 0 0 0 0 -1172
885 |ANHEUSER-BUSCHINBEV2]|  03523T8BP2 R 572012014 | _10/57201 - ~ _ 0 o . _ . © 0 349
€86 |ANHEUSER-BUSCHINBEV 2{  03523TBP2 172672015 | “10/5/2015 0 0 0 0 391
887 [ANHEUSER BUSCHINBEV S~ 03524A106 . | _ __ | _4/14/2014™ | 122172015 T T 0 2 o . of .. 4
! 858 |ANHEUSER BUSCH INBEV S 03524A108 4142014 1872018 0| 0 0 0 8,158
889 JANHEDSER BUSCH INBEVSH  03524A108 _ N 4152014 | 182078 R N N 0 [+ K 0 0 1703
890 |ANHEUSER BUSCH INBEV S 03524A108 4152014 | 442616 0 0| 0 0 11442
891 [AMCAR 20132A3  065% { _ 03064JACS K anr0i3 127872015 — . © I o _ 2
892 |AMCAR 2013-2A3 _ 065% {_~ 03084JACS 42013 | 1mr2018 0 0 g} 0 2
893 (AMCAR 20132A3 _0065% { O3064JACS | . _ 47372013 | 27812018 _ . . . o ol . [} - of _ . 0
894 |AMGEN INC 031182100 10/12r20 1272172615 0 0 0 _ 58
[€95 |AMGENTNC _ 031962100 _ | . | 101220 372372016 I _ 0| i) ] i 52
858 |AMGEN INC 031182100 101272075 | “5r23r2018 0 0 0 7
897 [AMGENINC _ N 031162100 |__ ~ [ ion2r015 | 7Ri2018 - T . .9 o . . _ o _ _ _ of 1752




Part IV (990-PF) - Capital Gains and Losses for Tax on In |
Amourt

Long Term CG Distnbution:
Short Term CG Drstnbutions| 0 28,618,473 0 0 28 057,044 559 429 [} 0 1] 559 428
Cost or Other FMV ‘Adusted Bass Excess of FMV Gans Minus
Acquisiion Date Dats Gross Depreastion Basis Plus asof Over Excess FMV Over
jon of P Sod CcusiP s Method Acquired Sod Expense of Sam 12131489 Ad) Bass or Losses
898 j__;'?c OR PHARMACEUTICAL} 032420101 7152015 | 1272172015 1, [ 0 [3) 0 509
899 |ANACOR PHARMACEUTICAL{ 032420101 7152015 | 372372018 1208 _ 0| i 0 0 -1470
900 [ANACOR PHARMACEUTICAL{ 032420101 71152015 | 52312016 295| 0 0| 0 0 343
901 |ANACOR PRARMACEUTICAL] 032420104 R 711572015 | 572672018 78,011 0 0 R 0 [} 26718
902 [ANADARKO PETROLEUM COj 032511107 1712015 | 111272015 75,960 0 0| 0 [5) -23 325
803 |PNC FINANCIAL SERVICES @~ 693475105 71192012 | 122172015 4,693 [ 0 o K 0 1592
904 [PNC FINANCIAL SERVICES G 693475105 | merc2 | 1mero1e 12,797 0| 0 1) 0 34395
805 [PNC FINANCIAL SERVICES G 693475105 672072011 1715/2016 85719 ] [5 0] G 31884
908 |PNC FINANCIAL SERVICES @ _ 683475105 €/20/2011_| 17202018 30781 0 of o of 9818
907 [PNC FINANCIAL SERVICES 693475105 1182011 | 172072018 71,687] 0 0| 0 0 25 455
908 |P V H CORP 693656100 412472014 | 1073012015 20,465 R 0 of 0 0 8649
1 809 |P VH CORP 693656100 472572014 | 10/3012015 8,314 of 0 Y 0 2810
910 |AMAZON COM INC 023135108 6172011 71412018 11,124 [4 0 Y 0 8184
[911[FHLMC GOLD Q18384 359  31320A2S3 7BROA3 | 101572015 0 0 0 0 24
| 912 [FHLMC GOLD Q19384 359  3132JA2S3 10/20/2014 | 101572015 0| 0 ~ .9 0 B}
13 [FHLMC GOLD Q16384 359 3132JA253 12/18/2014 | 10/15/72015_ 5] [ [ [ 8
[914 |FHIMC GOLD Q19384 359  3132JA253 72013 | 1171572015 K 0 0 ) 0 4
315 [FHLMC GOLD Q25830 4 0% _ 3132MBEB2 4/1172014_] 101572015 0 0| 0 gj )
[ 916 [FHIMC GOLD Q25830 4 0%  3132MBEB2 8232014 | 10152015 0 0 4 0| -3
17 [FHLMC GOLD Q25830 4 09 _ 3132M6EB2 41112014 | 111572015 [} 0| of 0| -149
| 918 |FHLMC GOLD Q25830 409  313ZM6EB2 672372014 | 11/15/2015 0 0 [ 0| 66
19 |FHILMC GOLD Q25630 4 09 3132M6EB2 41112014 | _1215/2015 _ 0 0 0 9| -70
920 |FHMC GOLD Q25830 409  3132MG6EB2 62372014 | 12/152015 0 0 K 0 of 31
§21 [FHLMC GOLD Q25830 _ 40%  3132M6EB2 4/11/2014_{ 111572018 _ 0 [ o __ of 5
922 |FHLMC GOLD Q25830 409  313ZMBEB2 8230014 | 1152018 0 0] 0 [} - -2
923 |AMAZON COM INC __~ 023135108 612011 _ | 532018 _ 0 0 0 [J 6,536
924 |AFPLE INC 037833100 772812008 | 12/1472015 o] 0 of 0] 55,325
926 |FHLMC GOLD G30719 4 0% _ 31324AV4 31132015 | 311572018 [} 0 __9 __9 -78
928 |FHLMC GOLD G30718 409  3132MAVA 572872015 | 31572016 0] 0 0 [ 40
827 [FHLMC GOLD G30719 409 313204AV1 1072012015 | 3152018 Q [ 0 o] 18
928 [FHLMC GOLD G30718 4 0% 31324AV1 31322015 | 41572018 0 of 0 of -79
929 |FNLMC GOLD G30718 409  313204AV1 5/28/2015 | 4152018 0; 4 0 R o] 41
930 [FHLMC GOLD G30719__ 4 0% 3132J4AV1 10720/2015 | 411572018 0 of 0 0 -19
[ 931 |FHLMC GOLD G30718 4 09 3132MAVA 3132015 | 412172018 [} R 0 B K 348
932 |FHLMC GOLD G30719___ 409 3132.4AV1 5282015 | 412172016 [y 56 592| -147 o] [} 0 -147
[ 933 |FHLMC GOLD G30718 409  3132M4AVA 1072072015 | 472172018 - [ 23354 34| 0 K 0| [} 34
934 [FHLMC GOLD G30719 4 0% 31324AV1 1072072015 _| 5/152016 1) 2696 198 0 0 o -198
FHLMC GOLD Q16384 359 3132JA253 1072072014 | 10/72015 [ 4043 E] o 0 [ B
FHLMC GOLD Q16384 _ 359  3132JA283 1211872014 | 10/72015 0 4,060 -13] o 0 of -13
FHLMC GOLD Q19384 359 3132JA2S3 7782013 10472015 [\ 250,855) 10,213] 0| . © R 0 10,213
FHLMC GOLD Q25830 409  3132M6EB2 412014 | 2152016 | 0 118 5| of 0 __9 -5
FHLMC GOLD Q25830 4 0% 3132MBEB2 | 67232014 | 211512616 i) 44| -3] o] [) [ -3
840 |FHLMC GOLD Q25630 4 09 4/112014_|_ 311572016 [ _120] -5| 0 of _ .0 5
941 |FHLMC GOLD Q25830 4 09 8232014 | 1572018 R 0| 48| -3] 0 o [} 3
942 [FHLMC GOLD Q25830 4 09 _ 3132MBEB2 4/1172014_|_ 4152018 1) 1510 72| 0 0 0 72
943 [FHLMC GOLD 025830 4 0%  3132MBEB2 B/232014 | 411572616 0 571 -32| 0 K _ 0 0 32
844 |FHLMC GOLD Q25830 409 _ 3132M6EB2 _ 4112014 | 5152018 0 107 8] 0 [0 [ 8
845 |FNMA POOL # 962003 65%  31414CGL6 2/2572008 | 1172572015 [) 912 2| 0] 0 0] 2
648 [FNMA POOL #962003  55%  31414CGLS 20252008 | 12/25/2015 0 81 1 [} 0 1) 1
FNMA POOL # 962003 55% _ 31414CGL8 22512008 172522016 0| 61 1 [ 0| [} 1
FNMA POOL #962003 55% _31414CGL8 ~ 272572008 | _2/25/2016 T B 62l [ B 0 R o[ 0| 0
FNMA POOL # 962003 55% 31414CGLS8 21252008 | 37252018 0 &2 [+) 0 0 [+ 0
FNMA POOL #962003_ 55%  31414CGL8 2/2512008 | 412512018 N 0l 823 R 2| 0 _ L [ N 2
FNMA POOL # 962003° 55%  31414CGL8 2252008 | 57252018 0l 893 2 0 0 [ 2
FRMA POOL # 962003 55%  31414CGL8 2725/2008_ | 6725/2016 ] N o] _ 888 4 N _ .o __ _ o o _ 2
FNMA POOL # 962003 55%  31414CGLS 2725/2008 7872018 0 25,613 3154 0 ! [ 3,194
954 [FNMA POOL #662003 _55%  31414CGL6 _ | 22572008 | 772512018 N 0 1,007 .2 R o _ 0 0 2
955 [FNMA POOL # 962301 "4 5% 31414CRWD 572012009 | _10/25/201 0 577] -17] [) of 0| -7
958 [FNMA POOL# 6862301 _ 4 5% _31414CRWO. | 52012008 | 41725/201 .o _ %2 . _ . E] R 0 . 0] N Gl T 8
957 |[FNMA POOL # 962301~ 4 5% 31414CRWO 2009 | 127257201 [ 292 -9| 0 1) [V -9
958 |FNMA POOL # 962301 4 5% 31414CRWO | 52072009 | 1/25/2018 . 0 K 24 K 0 ~ ol K of_ 3
959 |[FNMA POOL # 962301 4 5% 31414CRWD 57202009 | 272412018 o] 23,696 882] 0 ol 882
960 |[FNMA POOL # 962301 4 5%  31414CRWD T 5720/2009_| 2/25/2016 . 0| 310] T 9 R _ . o K]
981 |FNMA POOL #591644 4 5 3141588M0 1001472008 | 10252015 0 23 -1 0 of -1
FNMA POOL # 581644 4 5 314158BMO | | 10na/2068 | 11mE2015 . o _ 22 . R o . . _ A N Kl
FNMA POOL ¥ 981644 4 5/ 31415B8M0 10/14/2009 | 12/25/2015 0 113 - 0 0 0 -
FNMAPOOL#SB1844 45% _31415BBMD_ | __ | 107472009 | /2502016 I Fi | T L A
965 [FNMA POOL # AA7694 4 59 ~ 31418RRQE 1171072009 | 10/2572015 [4 148 8 [} [} 0 8
986 [FNMA POOL # 981844 4 5% 31415BBMO _ 10/i4r2009 | 272472076 o 1768 a7 _0] o _o_ o] _ 47




Part |V (990-PF) - Capital Gains and Losses for Tax on | t |

Amount
Long Term CG Distnbutions| 1,571 558]
0|

Short Term CG Distnbutions| 28,616,473 0 [} 28 057,044 550 428 0 o '} 559,428
Cost or Other FMV Adjusted Bauis Excess of FMV Guns Minus

Acquiston Date Date Gross Deprecistion Bass Plus asof asof Owver Excass FMV Over

Descnption of Property Sold Ccusip s Method Acquired Sold Sales Prics Alowed Adjustments Expense of Sals Gain or Loss 1231/89 1273188 Adjusted Basis Ad) Basis or Losses
FNMA POOL # AA7694 4 5% 31416RRQ8 111072009 | _11725/2015 138 0 143 5| 0 0 [ 5
FNMAPOOL #8164 45%  314158BMO R 10/14/2009 | 2/25/2016 20 N 0| 20) 0 ol .. [ 0 0
FNMA POOL # AAT694 4 5% 31416RRQ8 11/10/2009 | 12/25/2015 165 0 171 | of 0 0 8
FNMA POOL # AAT604 4 5% 31416RRQB N 11/10/2008 | 17252018 693 5 720 27 0 0 0 27
FNMA POOL # AA7694 4 5% 31416RRQ8 1111072009 | 272412018 12 044 of 11838 205| 0| 0 0 205
FNMA POOL# AA7604 4 5%  31416RRQ8 11/10/2009 | 2/25/2018 388 0 402) 16 0 0| [ -16
FNMA MA2609 35% 54 _ 31418B3T1 7262018 | 9/2512018 4081 0 4209) -218 o 0 R [} 218
FNMA MA2853 40% 64 3141BB5P7 N 712812016 | 672572018 &35 0 740 51 0 0 0 51
FNMA POOL # MA2670° 309 31418B8G8 /82016 | 82512018 882 _ 9 91| -37 0| o 1) 37
FNMA POOL # MA2670 309  31418B6GB 7/2016 | 972572018 1,123) [ (i) 0 o] 47
FNMA POOL # MAZ670 309  31418B6GS 81412016 | 912512016 27 0 0 0 0 -1
FNMA MA1860 45% 4 31418BB62 41172044 | 10725/2015 561 0 of 0 0 38
PHILLIPS 66 718548104 1211172014 | 21172018 67 596 0 0 0 0 4622
PIONEER NATURAL RESOUR 723787107 211812015 | 1272172015 1622 ol 0| 0 0| 621
PIONEER NATURAL RESOUR 723787107 211922015 | 32372018 373 R 0| 0 o _ of . 580
PIONEER NATURAL RESOUR 723787107 2/19015 | 5/3/2018 49 383! 0 [+ [ ) -280
STARBUCKS CORP 4 3%  B55244AH2 &/42015_ | 172012018 43 120] [ R 0] 0 0| 3281
STARBUCKS CORP _ 43%  855244AH2 6/172015 172772018 38843 of 0 0 0 1,864
STARBUCKS CORP ~ 4 3%  B55244AH2 6112015 12772018 15,760 [ 0 0 0| 820
OREYFUS US EQUITY FUND-|_ 86271F552 11722/2010_| 1111672015 200 000) 0 0 [J 0 67 144
DREYFUS US EQUITY FUND-| 86271F562 12/3172015 | 412512018 150 000 0f 0 0 - [ 8 869
DREYFUS US EQUITY FUND|  86271F552 1213172015 [_6/202018 | 150 000 [V 0 0 1) 9109
DREYFUS US EQUITY FUND|  86271F552 1273972015 | 8r26/2018 50 000 [ 0 0 [J 4978
DREYFUS US EQUITY FUND| _ 86271F552 | 1273172015 | 91672016 | 150000] 0| ol _ 0 9| 10 890
TAIWAN SEMICONDUCTOR N 874039100 8302016 | 71472016 | 538 0] 0 0 of 13
TAIWAN SEMICONDUCTOR N”__ 874039100 _|_emoro1e | 9301 | T 52,247 . [ ¢ i) 0| 8822
3M CO 88579Y101 8R0S | 12/2172615 3,878 [} 0 0 [ 130
3m co | 88579Y101 932015 | 32312018 4275] 0 Q [ 0 569
3MCO R 88578Y101 87372015 512372016 3818 [§ 0 o] of 538
3M CO 68579Y101 9732015 711472018 4,339 ) 0 0 of 918
TIME WARNER INC 887317303 117202014 | 122172015 4,424 0 [+ o o] 1,274
P VHCORP 693656100 62172013 | 10/3072015 56,272 R . 0 of .0 [} 17,765
P vHCORP 693656100 8212013 | 12472015 56,390] N [) 0 0 0| -27,150
900{P VH CORP 693656100 41172015 12a2015 | _ 47,550 R N 0] 0 o[ 0 -14.958
PALO ALTO NETWORKS INC| 697435105 9242015 | 122112015 723] [} 0 0| 0 8
1002[PALO ALTO NETWORKS INC | 697435105 K 102712015 | 122172015 | _ 723 R [J 0 R 0 89
1003[PALO ALTO NETWORKS INC| 897435105 i 10/27/2015 | 3/23/2018 5048 0 0 0 0 28
1004|PALO ALTO NETWORKSINC| ~ 697435105 N 1072772015 | 711472018 | _ G 0 0 ¢ 0 1252
1005|PALO ALTO NETWORKS INC| 697435105 1072712015 | _7/21/2018 29 267 ol 3 o 0 0 -7,357
1006|PALO ALTO NETWORKS INC| 697435105 3312015 | TRIZOE | _ 30,534 [ 0 0 0 4,826
1007|PALO ALTO NETWORKS INC| 697435105 | _ | _3mno1s | erro18 | T 48,390} 0 0 ol 0 -7.818
1008|PALO ALTO NETWORKS INC| 697435105 $i2372016 | 87272016 380 0 [J 0 0 55
1008|PALO ALTO NETWORKS INC| 697435105 3252015 |_ 822016 7474 _ 0 0 o of 719
1010|PANERA BREAD CO CLA 69640W108 472072016 | 7/1472016 4,086] 4 0 N o 0 54
1091|PEPSICO INC 713448108 642013 | 1212172015 | 6,877 B [} 0 0 9 1,168
1042|PEPSICO INC 713448108 642013 | 42372016 7,275/ [ o] 0| 0 1,403
1013|PEPSICO INC 713448108 T | emr2013 | 52322018 8235 0 ol 0 0 1178
1014|PEPSICO INC R 713448108 /472013 71412016 660 6 [ [+ [ 171
[1015|PEPSICO INC 713448108 6172012 | 771412018 8713] 0 0 0 o 2,593
1016|PETROBRAS INTL FINC 5 37{ _ 71845WAR2 5572014 __|_ 4715/2018 34,400 0] 7 0| 0| 8,511
1017|PETROBRAS INTLFINC 537{  71B45WAR2 N 5@2014 | 471812016 4213 N o o[ 0 0 651
1018|PETROBRAS INTLFINC 537 71645WAR2 372412014” | 41182018 3 8,427 ) 0 0 1) -1629
1018|PETROBRAS INTLFINC 537 71645WAR2 B 17202031 | 4711972018 —30100] _ K N o 0 - ﬁ] 4830
PETROBRAS INTLFINC 537{  71645WAR2 911022013 | _4/1i9r2018 8 600] 3 0 0 0 of -1158
[1029|PETROBRAS INTLFINC 537§  71B45WARZ | 372472014 | 4/1972018 T 12800 NS o] - 0 — o — o . 2185
1022|PFIZER INC 717081103 62672015 | 1222172015 6,766 ~ 0l o~ [J 1) 422
1023|FFIZERINC _ 717081103 _ | 6/6r015_ | 312372016 5472 N L) R of . _ .o _ R o] . 689
1024|PFIZER INC 717081103 672672015 | 52322018 | T 7 5751 0| o 0 88
[1025[PFIZER INC _ T 717681103 - _ | 6/262015 | 7/1a2018 6253 - 0 _ 0 — o ¢ R 34
[1026|PFIZER INC 717081103 182015 | _9/142018 51539 0| 0 [} 0 2,122
Z, T 717081103 - _BR672015 | S/442016_ | | 20,344 . O] ) 0 K o] _ 194
1028|PFIZER INC 747081103 1072202013 | 971422018 27,804 [} ¢ 0 0 2608
1028|PRILLIPS 66 T 718546104 _ | _ TTron0d | 122172015 T 3,208 - ) R R o _ . [+ R 99
1030|PHILLIPS 88 718546104 1172072074 | 211172618 42 883)] i 0 0 of 2941
1031|PHILUIPS 66 N _| 718546704 — | 1eA0rz01a [ Y1018 | 727 i .o L — o _ o . .. 58
1032|FHLMC GOLD Q25830 4 0% 3132MBEB2 4112014 | &A52018 | T T 104 of 0 0 0 5
1033|FHMC GOLD Q25830 4 04 __ 3132M6EBZ _ | 6R3dot4 | Gnsr016_[ . A T 0 _ 0 e -2
1034|FHLMC GOLD Q25830 409 — 3132M6EB2 612372014 /812018 - 25,159] 1) 0| 0 0 549
1035|FHLMC GOLD Q25830 403  3132M6EB2 ~ | aniroia_[. 772018 NCEE — N | O 1,930




Part IV (990-PF) - Capital Gains and Losses for Tax on Invest 1

Amount
Long Term CG Distnbutions] 1,579 5585)
Short Term CG Drstnbutions| 0 28,616 473 0 1} 0 0 [} 559 428
FMV Adjusted Basis Excess of FMV Gains Minus
Acquistion Date Date Gross asof asof Over Excess FMV Over
crp Sod CUSIP# Method Acquired Sod Saies Pice 12731/89 1273189 Ad) Basis or Losses
[1038]FHLMC GOLD Q25830 3132M6EB2 471172014 71152018 0] 0] 0] 0| 301
1037|FHIMC GOLD G60103 359  31335ADG0 7812015 | 10/15/2015 0 4 ¢ 0 40
1038[FHLMC GOLD G60103 359  31335ADG0 782015 | 1111572015 0 0 9 0 -20
1039[FHLMC GOLD G60103  35%  31335ADGO 7RI2015 | 121572015 0 — 0 (i R [ a7
1040|FHLMC GOLD G60103 359 31335ADGO 7/8/2015 11152016 0 0 of 1) -28
1041|FHIMC GOLD G60103 359 31335ADGO _| 7eR015 211572016 0 [« [ 0 Er
1042[FHLMC GOLD G60103__ 35% 31335ADG0 /82015 | 311572018 0 0 9 0 20
1043|FHLMC GOLD G60103 359  31335ADGO 82615 | 4572018 [ L) (i [} 2
1044|FHLMC GOLD GB0103 359 ___31335ADGO __IB2015_ | S15/2018 0 0 o] 0 -151
1045|FRLMC GOLD GB0103 359  31335ADG0 7812015 6712016 0 0 [ [g 6034
1046[FHLMC GOLD G60103 359  31335ADGO 782015 | 6/1572018 0 0 0 [y 187
1047|FNMA 2014-28 ND  30% J  3138AJKA7 411172014 | 1072572015 0 0 0 4 27
1048|APPLEINC 037833100 7028/2008 | 3/2372016 0 o [ 0 669
1045/APPLE INC 037833100 7/28/2008 88/2016 0 of [0 of 20914
1050[APPLE INC _ 037833100 373012016 amr2016 [0 0| 0| [0 2257
T051|APPLE INC 037833100 313172018 | &mr2018 0 0 0 [) 2,325
[1052[APPLE INC 037833100 5372016 | _ emr01e o] 0 0| [ 20
1053]APPLE INC 037833100 - /52009 | " /82018 1) 0] o) [v) 55,688
1054|APPLE INC 037833100 87572009 97872018 0| of [ 0 44,791
$055|BNY MELLON FOC EQ OPP-M__ 05569M475 12412014 _|_ 172502016 00 0 0 0 0| 22 284
[1058|ENY MELLON FOC EQ OPP-M  05565M475 12472014 |~ 47252016 R 0 o of 0 14,920
[1057|BNY MELLON FOC EQ OPP-M___0S569M475 12372015 _|_ 472512018 0 ol [3) of -152
1058|BNY MELLON FOC EQ OPP-M~ 05560M475 127372015 TAr2016 & 0 0 0 478
1055|BNY MELLON FOC EQ OPP-M___ 05569M475 | 12/322015_| 8r26r2018 0 0 0 _o __2018
1060[BNY MELLON FOC EQ OPP-M  05569M475 127372015 |_ 9/1672018 0 [} [0 ] 3,651
1061|BNY MELLON M/C MULTI-STH__05569M509 ] 1pero1s | ereroie 0 0 o 0 3131
1062 [SANK OF AMERICA CORP 060505104 52015 [ 122172015 0| d o] [ 160
1063|BANK OF AMERICA CORP_ | 060505104 51172015 | 3/232016 0 0 0 0 1,324
1064|BANK OF AMERICA CORP 060505104 571172015 | 5/23/2018 [ 0 [§ 0 42
1065|BANK OF AMERICA CORP 060505104 272502015 | 52312018 0 0 of 0 814
1068 |BANK OF AMERICA CORP 060505104 2252015 | 711472018 [ [ o [ -1,279
1067|BIOMARIN PHARMACEUTICA]  09061G101 212372015 | 122172015 0 . 0 0 0 61
1088|BIOMARIN PHARMACEUTICA] _ 09081G101 222372015 | 3232018 ¢ 0 0 [ 457
4089 |BIOMARIN PHARMACEUTICA] _ 09061G101 R 272312015 | 5/2372018 K 0 o] K 0] or 208
1070|BIOMARIN PHARMACEUTICA) ~ _09081G101 20232015 | 771422018 [ ol ol 0 -370
1071|BIOGEN INC 45062X103 N 8/42015 | 1272172618 0 0 0 0
1072[BIOGEN INC 09062X103 8132015 112072016 [ 0 of 0
1073|BIOGEN INC 09062103 T 8/ar2075 17202016 N 0 0 R 0 0
1074|BIOGEN INC 09082X103 21412014 112022018 o) 0 0 0
1075|BIOGEN INC _ 05062X 103 2472014 52372016 0 0 0 0
1078|BIOGEN INC _ ~_ _ | og0e2x103 . 2/4r2014 711412016 0 of_ o 0]
1077|BOSTON PROPERTIES LP 4 10112RAS3 47312013 012372016 0] 0] 0] ["
[1078|BOSTON PROPERTIES LP 4 {__ 10112RAS3 11572014 | 61232016 [3) 0| ___ 0o [{]
1079|BOSTON PROPERTIES (P 4 10112RAS3 572172014 | 972372016 [ [] ] N ]
1080{BOSTON PROPERTIES LP4 1 10112RAS3 8/302011 | 9/23/2016 ___0© 0 [ o]
1081{BRISTOL-MYERS SQUIBRB CQ 110122108 5724013 | q2r2172015 | [ 0] 0| [}
BRISTOL-MYERS SQUIBB Cd _ "110122108 37232018 | 572372018 . 9 of 1) 0
1083(FHLMC GOLD U25830 409 3132MBEBZ _ 672372014 | 5152016 o] 0 [} [
4084| TIME WARNER INC 887317303 117202014 | 711472016 0 0 0 0
[1085{TIME WARNER INC 887317303 8/1472014_ | 71472018 ¢ 0 0 5
UBS COM MTG TR 2012C4 3]  90269GACS _ _| 2016 | 74212018 . . .0 o] o] . (¢
7087]UBS COM MTG TR 2012-C13]  90265GACS 8/14/2016 | 7/12/2018 0 [) 0 0
1088|UBS COM MTG TR 2012C13| _ 90269GACS | _ . | 51172018 |_8/12/2018 o o[ oo [+ [}
1085]UBS COM MTG TR 2012-C13! ~ 90269GACS 6/1412016 |~ 81212018 0 0 0 9
1090]UBS COM MTG TR 2012C13]  90269GACS _ SA172016 | 0/1212016 1. o[ ” 0 0 R o _
$091|UBS COM MTG TR 2012C13]  90269GACS 61473018 | 871272018 5] 0 0 0
1092|UNION PAC CORP [ oo7e1si08 _| T ensnR0e | _122172015 o[ . o _ . . o
1093 |UNION PAC CORP 907878108 5/8/2011 112272016 0 0 0 0
1094|UNION PAC CORP_ __ 907818108 R &15R014 | 1222016 | T o o] _ R K
1095]UNION PAC CORP 907818108 87312015 12212018 0 JJ 0 (%)
1096|UNION PAC CORP 907818108 | __ 8/a2015 | _1722/2018 R . o 0 N o[ N [}
1097 {UNITED MEXICAN STATE 5 91086QAU2 332006 | 8912018 0 0 0 0
1098|UNITED MEXICAN STATES56{  §10860AU2 ~ 41772008 | 9RF2018 | R o _ L Tl R s
099U S TREASURYBOND 259 "612810RK8 5/5/2015 10822015 o) 0 0 0
1100JU STREASURY BOND 25 12810RKE | . _ | 5572015 17132016 | - L ol . _ o 9
1101]U S TREASURY BOND 25 _ 912810RK8 5182015 | 1/1322018 0 0| [ [
1102|US TREASURY BOND __ 257 _ 912B10RK6 o EN012015 | 211012676 1 o 0 R ~0
1103|U S TREASURY BOND ~— 309 ~912810RM2 6/1/2015 1152018~ - 9| ) 0| 0
1104[APPLE INC _ | o3m833100__ |_ _ _ _ | 122472015 | _1m/2016 . - o I A




Part IV (990-PF) - Capital Galns and Losses for Tax on
Amount

Long Term CG Distnbutions| 1,571,555
Short Term CG Drstnbutions 0 28818473 [ [/} 559429 o 1] 0 555,428
Cost or Other FMV Adjusied Baus Excess of FMV Galns Minus
Acquistion Date Gross Depreaston asof asof Over Excess FMV Over
CUSIP # Method Acquired Sales Pncs Allowad Adjustments Expenss of Sale Gain or Loss 1231/69 1273189 Adjusted Basrs Ad| Bass or Losses
037833100 | 772872008 72551 0 I 56 430 0 0 0 56 480
[1108|FNMA POOL # AH4TO4 5% 2/ 3138ABKGA 37472011 137 R 0 70 & 0| 0 70
[1107]FNMA POOL # AH4794 5% 2/1 _ 3138ABKG4 82072014 284 0 -2 0 0 0 32
[1908|FNMA POOL #AH4TO4 5% 271 3138ABKGA 47712015 47 0 5 & [} 6] K]
[1109|FNMA POOL # AH4794 5% 2/ 3138A6KG4 10782015 47 0 -5 0 0 4 5
[1110|FNMAPOOL # 255364 60%  31371LTVd 472072006 5] R 0 0 0 0 [ o
[1191]FNMA MA1860 45% 48 31418BB62 | _5152015 17 457 _ 0 | 9 of 0 -
[1112]FNMA MATEE0" 45% 417 314188862 47772016 3,491 0 -1 0 0 [ Kl
[1113]FNMA MA1860 45% 4] 31418BB62 _ANR014 36,012) Q 768 0 0 0 768
[1114]FNMA MA1860 45% 41~ 314188862 ‘} 4172014 1,148) [} -78) 0 [§ 0 78
[1115|FNMA MA1860 45% 41 31418BB62 5/52014 313 0 -25 0 0 . 0 25
116][FNMA POOL # AH4T94 5% 2/1  3138A6KG4 107872015 0 -1 0 0 0 -1
T17|FNMA POOL # AH4TS4 5% 2/1  3138ABKG4 3/4/2011 0 R 68 Q 0| 0 98
[1118/FNMA POOL # AHATS4 5% 2/1  3138A6KG4 6/2012014 0 -5 0 0 0 48
[1199]FNMA POOL # AH4794 5% 21 3138ABKG4 47712015 R 0 7. 0 0 0 7
[1120]FNMA POOL # AHA754 5% 2/ 3138A6KG4 1082015 0 8 0 0 0 8
[1129]FNMA POOL # AH4T64 5% 2/ 3136ABKGA 37472011 0 283 0 0 0 R 263
[1132|FNMA POOL # AHATS4 5% 21 3138A6KG4 872072014 _| 0 -132) 0 0 0 -132
[1123[FNMA POOL # AH4794 5% 271 313BABKGA 47712015 0 23| 0 0| 0 23
[1124]FNMA POOL # AH4704 5% 21 3138ABKG4 __10/8/2015 | 0 -20 __0 0 0 20
[1125|FNMA POOL # AH4764 5% 2/{  313BABKGA 472011 0 S 0 0 0 55
[ T126]/FNMA POOL # AH47B4 5% 2/1___3138A6KG4 672012014 0 -25 [+ [¢) 0 25
[1427|FNMA POOL # AH4704 5% 2/{  3138A6KGA 47712015 0 4 0 0 [ 4
[1128|FNMA POOL # AH4T9¢ 5% 21 3138A6KG4 107872015 _ 0 4 0 o . o _ -4
[1128|FNMA POOL # AH4754 5% 211  313BA6KG4 42172078 [ 4| 0] [} 0~ 4
[1130]u S TREASURY NOTE 0 75% _912828TWO 9/16/2015 2016 Q 28] 0 0 o|_ .28
)_ 131|U STREASURY NOTE 0759 912828TWO 8/16/2015 ~| 972812016 0 78 0 [4 0 78
[1132)US TREASURY N/B 1% 5/231/1]  912828VE7 _ 6142018 | 6/14/2018 0 7 0 0 0 7
[1133]US TREASURY N/B 1% 5731/1]  012828VE7 6/142018 | 672372018 of -17] [} 0] of El4
[1134]US TREASURY N/B 1% 5/31/1]  912828VE7 61472018 | 8872018 0 74 0 [4 0 74
135|UNITED STATES TREAS 087  512828WH9 172612015 | 11872015 0 -96| 0 0 0 98
[1136|UNITED STATES TREAS 087  912828WH9 101622015 | 11812015 (4 : -3 .0 0 0 -38
[1137|UNITED STATES TREAS 087 912828WH9 8212015 | 11/72015 9 74 0 0 0 74
[1138|UNITED STATES TREAS 064  912828WH9 10/1672015 | 11/10/2015 0 58] [ o) 0 58
[1938]UNITED STATES TREAS 064  912826WHO 9212015 | 1/8/2018 0 144 0 0 0 144
[1140|UNITED STATES TREAS 087 912826WH9 6/412014 1/8/2016 0 57 0 0 R 0 57
[1141JUNITED STATES TREAS 087 912828WH9 8/42014 | 111372018 0 34| 0 of 0 34
[$142|UNITED STATES TREAS 084  912828Wi9 6/42014 | 212572016 R N — 0| N 7 0 0 N 0 7
[1143|UNITED STATES TREAS 087  912820WH9 6/42014 | 3m12016 0 7 0 0 0 7
[1144|UNITED STATES TREAS 0684 912826WHO 6/9/2014 362016 N [} 36 _ 0 o] 0 38
[1145|UNITED STATES TREAS 067  912828WHY . 61672014 | 3972018 = 0 e 0 0 0 82
[1448|UNITED STATES TREAS 08/ 912828WHg 1711015 | 3R72018 0 7 0 0 [ 7
[1947|UNITED STATES TREAS 087 __912828WH9 1273072015 | amro1e |” 0 88| 0 _ 0 0 88
[1148{UNITED STATES TREAS 084  912826WH0 K 6/4r2014 | A0/2018 0 N C 0 0 0 ke
[1343|UNITED STATES TREAS 08X  912826WH9 6202014 | 3/1572018 _ _ 0 " 0 0 0 11
[1180|ONITED STATES TREAS G871 912828WHB 672072014 4772016 [} _ 18 o 0] 0 18
[T151]UNITED STATES TREAS 067 912828WHS _B/202014 | 411172016 Y 7 9 9 9 57
[1152|UNITED STATES TREAS 084 912828WH9 6202014 | 42272018 B 0 78| R 0 o~ [+ 76
[1153|UNITED STATES TREAS 087  912828WHI 62012014 | 4222018 [ [1) 3g3] 0| of [4) 393
11164[UNITED STATES TREAS 2 1% 912828XG0 10/5R2015_|11/672015 0 1262 0 0 0 1262
[1165]UNITED STATES TREAS 214  812628XG0 _ 10/572015_| 11/6/2015 N 0 2289 0| 0 0 2289
[1168)uUNITED TECHNOLOGIES CO| 913017109 5m2011 T 1212172015 0 173 0 0 0 173
[1157|UNITED TECHNOLOGIES CO{ 913017109 52011 |_3/23/2018 | - 0f 3408]_ 0] of - 0 TT348
[1156]UNITED TECHNOLOGIES CO[ ~ 913017109 5062011 5/23/2016 0 388 0 1) ¢ 368
[1169]UNITED TECHNOLOGIES COf 913017109 5612011 | 771412016 | . R 0 726] 0 0 o] 728
[1160|UNIVERSAL HEALTH SERVIC] 913903100 972212015 _{ 1272172015 0 561 0 0 0 561
[1969|UNIVERSAL HEALTH SERVIC] 913603100 _ | 9r2212015_| 3123/2018 . o[ 518 _ . o[ _ o .0 18
[1162|COSTCO WHSL CORP NEW | "22160K105 12/41201 122172015 9 9 0 0 0 9
[1163]COSTCO WHSL CORP NEW |__ 22160K105 | 12/8n20157] 372312018 L o . .@oof_ _ o o _ ) _ =300
[1184|FNMA POOL #AJ1758 _ 35%  3138AS5U2 9/141201 472512018 o 58| 0 0 0 58
[1185]FNMA POOL ¥ AJ1758 _35%  3138AS5U2 _ | BA4R01T | 5/25/2016 | _ 0 32 0 R o[ R 0 32
K POOL# AJ1758 ~35%  3138AS5U2 91422011 | 62572016 0 47, 0 0 0 47
[ P AN758 35% 3138AS5UZ _ _ 911472011 |~ 772572016, R B ] . 0 ” 82 o . _ .0 R % N
[ POOL# AJ1758 _35%_ 3138AS5U2 9/14/2011 _|__8r3512016 ") -51 0 0 0 51
[ POOL#AJ1758  35% _ 3138AS5U2 _ P B A = — . o[~ N L/ ) . L &7
K L#AK2439 35Y 3738E6VH4 282012 | 1072522015 0 -33| 0 1) 33
K L¥AK2435 35% 313BE6VH4 - 3142014 | 1072572015 L Lo | o . . . o 13
K L#AK2439 ""35%  3136E6VS4 9252014 | 1012572015 | ~ “ [) -2 [1) of -2
L#AK2439_ 359 _ 3138E6VB4 _ T T9R1R015_|T10/5r2015 . 1T of - = R D 0 . 2




Part IV (390-PF) - Capital Gains and Losses for Tax on In
m

Long Tern CG Distributions|

Short Term CG Distnbutions| 28 616 473 o ) 550429 0 o 0 559 429
FMV Adjusted Basis Excass of FMV Gans Minus.

Acquisition Date Date Gross Depreaston ssof asof Over Excess FMV Over

of P Sod CUSIP# Method Acguired Sold Saies Price AfNowed Adjustrments 123189 Adjusted Basts Ad) Basis or Losses
[1174[FNMA POOL # AK2439 359 3138E6VD4 2/8/2012__|_11/25/2015 3808 0 0 0 0 228
_Z;|FNMA POOL#AK2438 359  3138E6VS4 R 31472014 | 1172572015 1523 0| 90 [} 0 T 0 90
76|FNMA POOL # AK2439  35%__ 3138E6VB4 91252014 | 1172512015 305] 0 -17 0 0 0 -7
[1977|FNMA POOL # AK2439 359 3138E6VH4 072172015 | 1172572015 305 0 Er 0 0 0 19
BIFNMA POOL # AK2439 359 3136E6VB4 2872012 | 1212512015 539 0 32 0 0 0 32
[1178]FNMA POOL # AK2439  35%  3138E6VD4 314014 | 127252015 218) N 0 A2 0 0 0 12
1B0[FNMA POOL # AK2439  35%  3138E6VD4 97252014 | 12/25/2015 43 » 0 -3 0 ) .0 3
}_ 181|FNMA POOL # AK2435 359  3138E6V04 9212015 | 1272572015 43 - 9 3 0 0 0 3
[1182|FNMA POOL #1 AK2439  35% __ 3138E6VS4 2812012 | 11252016 0 -68) 0 0 0 69
[1183|FNMA POOL # AK2439 359 3136E6Ve4 311472014 | 172572016 0 -27] 0f 0 0| 27
[11B4]FNMA POOL # AK2439 354  3138E6VB4 91257014 | 172512018 0 -5 0 0 0 5
[1185]FNMA POOL # AK2439  35%  3138E6VD4 §/2172015 | 1725/2016 0 ! 0 0 0 8
[1186]FNMA POOL # AK2439  35%  3138E6VS4 AB012 | 212522018 0 31 0 0 0 31
[1187|[FNMA POOL # AK2439  35%  3138E6V94 3/142014 | 22512018 0 13 0 0 0 13
[1188]FNMA POOL # AK2439  35%  3138E6V94 97252014 | 212522018 0 3 0 0 0 3
[1189]FNMA POOL # AK2439  35%___ 3138E6VS4 9212015 | 212502016 s -3 0 0 0 3
[1190]FNMA FOOL # AK2439 359  313BE6VS4 N TArBR06 | 21252016 0 q 0 0 o A
[1191]FNMA POOL # AK2439 3 5% __3138E6VB4 2082012 | 37252016 0 -28 0 o 0 28
[1192]FNMAFOOL # AK2439 354  313BE6VO4 311472014 | 372572016 0 ‘11 0 ) 0, ET]
[1193[FNMA POOL # AK2439  35%  3138E6VD4 972572014 | 3252018 0 -2 0 0 0 2
[1194|FNMA FOOL # AK2439  35%  3138E6VS4 972172015 | 372512018 0 3 0 0 0 3
[1195|FNMA POOL # AK2439 _ 35% _3138E6VS4 17282018 _|_ 372512018 0 0 0 0 0 0
[1998]FNMA FOOL # AJT758  35%  313BASBUZ _ 9/1472011 | 2125/2016 [ 68 0 0 0 88
[1197|FN MA2487 30% 12/0] _ 31418BXR2 _ | 11r4r2015 | 3r5r018 0 -2 ol 0 0 -2
[1198|FN MA2487 30% 1200]  31418BXR2 TN | 352018 0 E] ol‘ 0 0 A
[1199|FN MA2487 30% 1210 __31418BXR2 | 11ran01s |_ansrots 0 6| o 0| 0 8
200]FN MAZ487 30% 120] T31418BXR2 143016 | 47252018 N 0 -2 0 [} [} 2
1201]FN MA2487 30% 120 _31418BXR2 | 1172412015 | 57252018 R 0 -3 0 0 0 -3
1202]FN MA2487 30% 1200] ~ 31418BXR2 11372018 | 572522016 0 3 Q 2 0 -1
30%120] 31418BXR2 171372016 | 6/1472018 0 240 0 0 0 240
30%120] 31418BXR2 1172412015 | 6142018 0 4,383 0 [ 0 4,383
30% 1200{ 31418BXR2 1172412015 | 6/252016 [ 8 0 0 0 E]
30% 120 31418BXR2 1132016 | 6252018 0 -3 0 0 0 -3
0% 120] 31418BXR2 1102472015 | 772522018 o 0 € 0 0| o[ ]
120B|FN MA2487 30%1200]_ 31418BXR2 1112472015 | 872512018 0| -1 0 0 0 -1
1209]FN MA2487 30% 120] 31418BXR2 1172472015 | 972522016 0 3 0 0 0 3
1210]FN MA2487 30%120[  31418BXR2 112472015 | _812872018 0 2443 0 0 0 2443
1211|FNMA POOL # MA2495 35% {  31418BXZ4 21472018 | 312512018 ) 0 0| 0 0 0 40
121Z|FNMA POOL # MA249535% {1 31418BXZ4 21472018 | 41252018 0 96 0 0 0 )
1213[FNMAFGOL # MA248535% {  31418BXZ4 21672018 | 472512016 0 29 0 0 0 29
1214|FNMA BOOL # MA2495 3 5% { _ 31418BXZ4 2472016 | 52512018 o 0 97 0 0 0 -87
1215|FNMA POOL # MAZ4553 5% | 31418BXZ4 21972018 | 572572018 0 T30 of 0 0 30
1216|FNMA POOL # AH47G4 5% 2/1__3138ABKGA : 342011 _|_ 672572018 e 0 204 0 0| 0 -204
1217|FNMA POOL # AFMT04 5% 2/ 3138ABKGA 67202014 | 672572018 0| 96 [} 0 [ 98
1218|FNMA POOL # AH47B4 5% 2/ 3138ABKG4 anrots | ensno16 0 18] 0 0 0 -18
1219|FNMA POOL # AH4794 5% 2/ 3138ABKGA 107872015 | 672572016 0 14 0 0 0 a
1220|FNMA POOL # AH4794 5% 2/1__3138A6KG4 412018 |_ensno16 0 -18 5 0 0 -18
1221|[FNMA POOL # AF4794 5% 2/  3130ABKGA | _ 6202014 | 7/8/2016 ) 0 212 0 0 0 212
1222]FNMA POOL # AH4754 5% 2/ 313BA6KG4 " 472015 | 7Av2018 | . 0 45 .9 0 0 45
1223|FNMA BOOL # AHATO4 5% 2/ 3130ABKGA 107872015 | 77872018 5017 0 ’g‘l 0 0 23
1224|FNMA POOL # AH4T94 5% 2/  3138ABKGA 472172016 | 7RR2016 5047 0 o] 0 o9 — 42
1225|FNMA POOL# AHATB4 5% 2/ 3138ABKG4 31412011 /82018 138 090) 0 0 0 0 7,032
1226|FNMA POOL # AH4TS4 5% 2/ 3138ABKG4 T 42011 | 772572018 6682 N R o[ [ - 0] 342
1227|FNMA POOL # AN758 _ 3 5% 3138AS5U2 911472011 | 107252015 78] 0 0 0 0 38
1228|FNMA POOL # AJ1758 35% _ 3138AS5U2 T oo | 15015 | 2.559) N N K 0 B 0 — . 0 [« ~ a2
1225|FNMA POOL # AJ1758 3594~ 3138AS5U2 9142011 _| 1212572015 1,320 0 0 0 0 85
[1230]FNMA FOOL # AJ1758 3 5% 138AS5U2 | 91472017 | 17252016 . Ba5 B o 0 _ N 0| R o ~ 0 ~ 47
FNMA MA1897 35% 58 31418BDB9Y 197212015 | “4125r018 E 0 0 0 0 -1
188 314188089 57232014 | 5/25/2016 | _ 6304 . _ 0 0] T 0 o . __-08
1233|FNMA MA{897 314188089 121812014 |~ 512512018 313 0 0 0 0 8
1234|FNMA MA1897 35% 51  31418BDBS R 42872015 | 572572016 313 _ N 0 R o N 0 . 0 ]
1235]FNMA MA1897 % 5] _31418BDB9Y 11722015 52522018 157] 0 0 0 0 5
1236|FNMA MA1897 ~ _ 35% 5]__ 31418BDBY T 523014 | Gr2852016_ | 129| R . 0 L 0 L
1237|FNMA MA1897 % 54 31418BDBY 1211872094 | 6252018 7 0 (%) 0 0 0
1238|FNMA (AT897 54 . T\ 4r8r015 | 672572018 T N R R — 0 o ] L) oL 0
1239[FNMA MA1897 E, 117222015 | 87252018 3 0 0 0 0 0 0
1240]FNMA MA1897 EY N 5232014 | _7/2572018 _ 3578 oo 0 . 43] T ) o of . _ . 6
1241|FNMA MA1897 1211812014 |~ 712512018 18] T Y -5| [1] [) of 5
1242|FNMA MA1857 T 47362015 | 7252018 | [EX) . 0] ] T 9 R o] =




Part IV (890-PF) - Capital Gains and Losses for Tax on Ir I

Amount
Long Term CG Distnbution: 1,571,555|
Short Term CG Distributions 0 28618473 0 0 28 057,044 550,429 0 o 0 559429
Cost or Other FMV Adjusted Basis Excess of FMV Gains Minus
Acquisibon Date Basis Plus asof ot Over Excess FMV Over
Descrp operty Sold cusie s Method Acquired Adjustments 1213169 1273189
1243[FNMA MA1897 31418BDB9__ | 117272015 _ 0 0 q 0 3
1244|FNMA MA1897 35% 54 31418BDBY 572312014 |~ 8/2512018 0 0 0 0 2
1245{FNMA MA1897 35% 54  314188DB9 121872014 _| 872572018 0 0 0 0 0
[1246|FNMA MA1857 35% 31418BDBY 412672015 | 872512016 _ 0 0 o _ 0 _ 0
[1247|FNMA MA 1897 35% 54 31418BDB9 11722015 | 8725/2018 0 0 0 0 [}
1248|FNMA MA1897 35% 54 314188089 5/23/2014 | 61252016 0 [ 0 [ 84
1249(FNMA MA1897 35% 54 31418BDB9 | 12/18/2014 | 972572018 _ 0 of 0 0 T
1250|FNMA MA 1860 45% 4 314186862 571672015 | 22572016 _ 0 0 0 0| a7
1251|FNMA MA1860 31418BB62 412014 | 372512018 0 o 0| 9) .13
1253|FNMA MA1860 31418BB62 5572014 | 372572018 0 0 0| 0| 24
1253|FNMA MA1860 31418BB62 6232014 | 32522018 0 0 0 0| 33
1254|FNMA MA 1860 314188862 5152015 | 3252018 0 0 0 0 44
1255|FNMA MA1860 314188862 412014 | 4r25n2018 0 0 N 0 0 -104
1256|FNMA MA1860 314188662 5/5/2014 | 412572018 [ 0 0 0 a3
1257|FNMA MA 1860 45% 4f 314188862 6/232014 | 412572018 . 0 0 0 _0 47
1258|FNMA MA1860 45% 4]  31418BB62 5/15/2015_| _ 412512018 0 0 0 [y 84
1258|FNMA MA1860 245% 44 314186662 41014 | 52572616 6 o] o 0 51
1260|FNMA MA1860 45% 4] 314188862 5/52014 | 572572018 0 ) 0 0 0 29
1261|FNMA MA1860 45% 41 314188862 62322014 | 572572016 0 0| 0 [ 41
1262[FNMA MA 1880 45% 4f  31418BB62 51572015 | 51252018 0 0 0 0 56
1263(FNMA MA1860 45% 4f 314186862 47772018~ | 7572512018 0 0 0 N 0 12
1264/FNMA MA1860 45% 4] _ 314188862 5/5/2014 | 6/14/2016 0 0 0 0 112
1265|FNMA MA 1860 45% 4~ 31418BB62 672372014 |~ 6/1472016 R 0 Q 0 0 83
1266/COSTCO WHSL CORP NEW | 22160K105 12412015 | 5232018 | 0 0 0 0 407
1267|COSTCO WHSL CORP NEW |~ 22160K105 127412075 | 71412018 0| 0 0 0| K]
1268|DFA EMERG MKTS gq&gﬂ 233203421 __| _| _emro1s | 10212015 0f _0 0 0 -1728
1269|DFA EMERG MKTS CORE Q] 233203421 6172013 | 10721/2015 N 0 0 0| 0 14642
25179M103_ | | _3/23/2018 | 52312018 .0 __ .0 0 0 : 203
25179M103 3706 | 51232018 0 0 0 0 277
25178M103 311722018 | 7/1472016 0 0 0 0 885
25178M103 172018 | 92772016 0 112 825 44 890 0 0 o 44 890
254887106 582011 | 12/2472015 0 1391 2025 0 - 0 0 . 2025
254687108 5/8/2011 | 3r23r016 0 1,304 1 628 0 0 0 1,628
1276|WALT DISNEY CO/THE 254687108 52011 | 51232018 T 1,304] 1,664 0 0] 0 1,694
12T7T|WALT DISNEY COMTHE | 254887108 582011 711412018 0 1,304 1,694 0 9 0 1,694
1278|DOMINION RES INC VA NEW|  25748U109 182016 | /2372018 0| 4113 131 0 0| o 131
1279{DOMINION RES'INC VA NEW| _ 25748U109 1672016 | 7/1472018 0 4,113 515 0 0 0 515
1280 DOMINION RES INC VA NEW| ~~25748U109 T 7612016 | 8/23/2016 0 48670 5,224 0 i} 0 0 5224
1281|DOW CHEMICAL CO 260543103 10772014 | 1272172015 0 4501 2 0 0 0 2
1262|5OW CHEMICAL CO 260543103 107772014 | 372372018 0 4,001 [0 0 [ 01
1283|DOW CHEMICAL CO 260543103 _10772014_| 5/2372018 of __0 0 0 154
1284|DOW CHEMICAL CO 260543103 K 107772074 | 71472016 g o 0 0 146
1285|DYNEGY INC/NEW 26847R108 | __|_3nsro1e | sranoie _ 0 __ 0 0 0 427
1286|EBAY INC 2875% 8M0]  278642AK9 T 772320614 | 10/15/2015 0l 0| of [} -1,803
1287|EBAYINC ~ 2875% 8/0]  278642AK9 3072015 | 1011572015 _9 __ 0 0 0 -744
128B|ELECTRONIC ARTS INC 285512109 7162014 | 10//2015 o 0 0 o 23809
1288ELECTRONIC ARTS INC 285512108 82072014 | 10/872015 0 9 0 6,753
1290|ELECTRONIC ARTS INC 265612108 872072014 | 12/872015 0 0| 0 26,900
1291|ELECTRONIC ARTS INC 285512109 82012014 |  213;2018 0 __ 0o 0 7,963
1292|ELECTRONIC ARTS INC 285512109 1272172015 | 27312018 0 [ 0 78
1293[ELECTRONIC ARTS INC 285512100 _ | _ 9152014 | 27372018 L N R 0 0 N _ 0 ~ 2571
1294|ELECTRONIC ARTSINC "} 285512109 B 5/152014 " 21472018 a [ ol - 0 0 31580
1295|EXELON CORP _ 3016IN10T. | _ 8972015 | 1272172015 K o . . R of 0 L) -1039
1296|EXELON CORP. 30181N101 " |.8119r015 | 31772018 [ ) Y 0 1937
1297 [EXELON CORP | 308N _ 872072015 | 31772016 _ _ o o 0 o 101
1298|EXELON CORP 30161N101 37232016 | 572372018 9 0 0 0 31
1295|EXELON CORP N 30161N101 B 872072015 _| 512372016 N o . . o o . . _o _ _ [
1300|EXELON CORP 30181N101 812012015 "| 5/3172016 0 0 0 35
1301|FNMA POOL #AJ1758  35%  3138ASSUZ _ | _ _ SM4R2011 | 372572016 | 0 A 0 . _ o[ 80
1302|FNMA MA1897 35% 54  31418BDBY 42872015 | 912512018 0 0 0 7
1303/FNMA MA1B97 _~ 35% Sf 01498089 | 11722015 | 9/25/2016 N 0 0 R o . 0 R 5
1304|FNMA POOL MA24B4 4 0% 31418BXN1 a73/2018_ | 412572018 0 4 0 0 -70
1305{FNMA POOL MA2484 _ 4 0% __ 31478BXN1. | _ | aRR016 | 52512018 ; . o[ - 0] 0 o . . .8
1308|FNMA POOL MA2484 ~ 40 — 31418BXN1 332018 |_6r572018 0 0 0 0 -188
1307|FNMA'POOL MA2484 _ 40%_ 31418BXN1 | 5232016 | en25/2016 | .o i o —. 0 . of -25
1308/FNMA POOL MA2484 ~ 40% 31418BXN1 332018 | _7/2512018 0 0 0 0 80
1309|FNMAPOOL MA2484 _ 4 0% 3141BBXNT _ T | Sr231016_| 712502018 R 1 L o . —o__ . L ]
1310{FNMA POOL MA2484 ~ "4 0% 31418BXN1 3372016 | 82572018 0 0 0 0 164
1311|FNMA POOL MA2484_ 40%  314f8BXNT _| 52372018 | 61252016 | 1 7o _ _ o o . . _ 9 . 2




Part IV (990-PF) - Capital Gains and Losses for Tax on | 1

Amount
Long Term CG Distnbution: 1571,558
Short Term CG Distnbutions| [ 28,616 473 [} 0 28,057,044 0 0 559,429
Cost or Other ‘Adusted Basis Excess of FMV Gains Minus
Acqursiron Date Date Gross Depreciaton Basis Plus asaf Over Excess FMV Over
CUSIP # Method Acquired Sold Saiet Price Afowed Adjustments Expense of Sale 12731%9 Adjusted Bass Ad) Basis or Losses
31418EXN1 5723/2016_| _ 9/13/2018 19,813 0| 9,843 0 [] [9 70
314168XN1 37312018 9/132016 23,784 0 23,691 [} [ [
[1314]FNMA POOL MA2484 4 0W__ 31418BXN1 __3/372018 912512016 3,909 0 4,179 0 0 [}
[1315|FN MAZ457 30% 12/0] 31498BXR2 R 1172472015 | 17252016 707 0 0] 0] 0
[1318]FN MA2487 30%12/0{ _ 31418BXR2 1172472015 |_ 27252016 597 of ol [ [+
USTREASURY NOTE 0759 912828TWO /2412015 9/972016 10,003] [ 9984, 0 [ [
1318|U S TREASURY NOTE 0759 _ 912828TWO 2412015 _| 91272018 30,009 _ 0 29,953 0 0; [9
1318|{US TREASURYNOTE 0759  912828TWO 324015 | 072222076 5,003 0 4992 [} - [} [
45% 44 31418BB62 672372014 | 612572018 418 0 . 0 - 0 0
45% 44 31418BB62 511512015 | 612572016 522 0 0| [ 0
1327|FNMA MA1860 45% 48 31418BB62 472016 | 8252018 104] 0 of 0| 0
$323|FNMA MA1BBO 45% 4f  31418BBB2 4172014 712572016 2,194] [ 2,343 0 of [
1324|FNMA MA1897 35% 5] 31418BDB9 SN2014 | 1072572015 142 0 0 0 of
[1325|FNMA MA1897 35% 5] 31418BDBY 1211812014 | 102572015 7 0 0 0| 0|
FNMA MA1897 35% 54 31418BDBS 42872015 | 1072572015 7 0 7 of 0 0
FNMA MA1897 35% 31418BDBY 572312014 | 1172572015 2,910 of 2962] [ of 0
35% 54 31418BDBY R | 421872014 | 1172572015 149 0] [ 0 0
35% S 314188DB9 41282015 | 11725/2015 [ 0 0 of
35% 31418BDBS 82372014 | 121252015 0 5,933 0 0 [
1331]FNMA MA1897 35% 31418BDBY 1211872014 |_1225/2015 0 3 0 0 [
[1332|FNMA MA1857 35% 31418BDBS 472872015 | 1212572015 0 o] 0 0|
1333|FNMA MA1897 35% 54 31418BDBY 117212015 | 1272572015 0 [ [} 9
1334|FNMA MA1897 35% 314188089 52372014 | 172572018 () 5271 0| [ 0
1335[FNMA MA1897 35% 51 31418BDBS 1211872014 | 112512018 _._9 0 0| 0]
1336|FNMA MA1857 35% 51 31418BDBS 412872015 | /2572016 [ [} 0 K [y
1337|FNMAMA1897 35% 58  31418BDB9 _112R015 | 172572018 o 0 o] o _ .5
1334|FNMA MATBS7 35% 5] 314168088 82372014 | 272572018 6 3,748) [4 0 0
1339|FNMA MA1897 35% 51 _ 31418BDB9 __|.32n8r014 | 27250018 0 194 of 0 Q
: 1340[FNMA MAT897 35% 5] 31418BDB9 472812015 | 212572018 0] of ol N [
I 1341|FNMA MA1887 35% 51 31418BDBS 1122015 | 272502018 [ 0 [Y of
1342|FNMA MA1887 35% 54 31418BDB9 5232014 | 372572018 0 0 [} 0|
1343]FNMA MAT897 35% 51 314188089 121162014 | 372572016 0 R of Lo 0|
1344[FNMA MA1897 35% 5] _31418BDB9 42822015 | 37252018 0 d' 0 [4
1345[FNMA MAT897 35% 5] 314188089 117212015 | a/2512018 R R (4 0] 0 [}
1345 |FNMA MA1897 35% 51 314188DB9 52312014 | 47252018 ol 0 0 0
1347 |FNMA MA1857 31418BDB9 12/18/2014 | 472572016 0 0| o~ o] R
1348]FNMA MA1897 31418BDB9 41282015 | 47252018 o 0 0 [y
§126828PT1 47292015 | 41222018 i 5,244 1] 0 6ﬂ
§12828PT1 47202015 | 472212018 - 0 31,443 0 0 9]
i §12626PT1 472012015 | 51172018 N 0 47,164 [ 0 [
_912826R93 63072016 | 7312018 0 5001 0 _0) 0
$12628R93 673072016 8/8712016 0] 16,003] ¢ o [
| _2n2r015 [} 4974 0 9 ¢ 5 49
~21272015 [ 64,662 0 [} 0 1214
__61268285T8 1/8/2014_ | /112016 0] 48,025 0 o] _ o 1648
912826578 /82014 372812018 N [} 4,505| [4 o] of 124
' 912826ST8 __|_mro1a_|_a;sr016 0 9612 268} _0 [} 0 268
912628759 R 1001272012 | 121172015 0 21 To 0| [0 21
912828759 10/12/2012_|_ 373072016 0 -87| 9| [ of 67
912826759 /3072015 _|__a/30/2018 0| 24 0 0 [§) 24
T 912828TS9 37412016 373012018 N .0 N N &l . o __ 0 K T 0 N 7
912828759 342018 | 41132018 0 52 o] [4) 52
912828759 T waz018 | 81172016 R o _ 87 [ - R [ N 87
912828759 3872018 §/18/2018 0 38 [ of 38
912828759 172872015 | 571872018 R o9 K R 128 . . _ o . - b‘l L 128
912828TS9 17262015 | 5r2dr016 c [ 149 0 9| 0| 149
912828759 172672015 87772016 R R [ 144 o . . o 0| 144
612828759 1/26/2015 | &23/201 [ 317] [1) [) [¢) a1z
_9128287S8 _ 12/812015 _| 672372016 _ — N - 0 o4 .o L 0 . 23
912828799 10722012 | 71872018 0 575 [5) [J [1] 575
12828759 _ R 572872014 | 71187201 . 0 N 297 0l [ T 0 297
912828759 12/822015_| 71872018 of 40| [1) 0| o] 40
912828759 _ T7/232014 | 11912018 ~ _ 0] - 112 R o_  __ . 0 N R F
912828759 171472014 /172018 [ 284 0 [J 284
§12828T59 _ | _ | 7/23/2014 | _8AR2018 | N o _ _158 R ~ .o _ s
912828759 11512014 | "~ 8172016 C - [s) 149] 0| ) 149
912828788 | __| 1152014 | 873072016 - L o T3 K _ 0| o 0 633
612828759 152014 | 8/3172016 0 362) 0 0| of 362
" 912828TW0 T 47292015 | 51172018 R o = R I 61___ ... &




Part |V {(990-PF) - Capital Gains and Losses for Tax on In 1

Amount
Long Term CG Distnbution: 1,571,558
Short Term CG Distnbutions| 0 28616473 [} [+ 28 057 044 559429 0 0 o 559,429
FMV Adjusted Basis Excess of FMV Gains Minus
Acquiston Date Data Gross Depreciaton asaof asof Over Excess FMV Over
Cusip# Metirod uired Sold Saies Price ABowed Adjustmnnts 123189 1273188 Adusted Basis Ady Basss of L ogses
912826TW0 472972015 |_8/31/2018 5003 0 4 0 0 7
1392|USTREASURY NOTE 0759 812028TW0 472972015 | 9/r2018 70,030 K 0 0 L 0 82
1383|U S TREASURY NOTE 0759 912828TW0 32412015 | 9/8r2018 20,009 4 0 0 0 40
1384|CHEVRON CORPORATION 166764100 SKER201% | 1272172015 533 0 0 0 0 86
1385|CHEVRON CORPORATION 166764100 5/672014 5/3/2018 52 288 0 0 0 0 972
1386|CHEVRON CORPORATION 166764100 572011 771412016 5 227| 0 0 [ (4 169
1387|CHEVRON CORPORATION 166764100 572011 | 72772018 62,233 0 of 0 9 827
1388|CiSCO SYSTEMS INC 17275R102 18015 | 102172015 0 0 0 | 601
1385|CISCO SYSTEMS INC 17275R102 ) 10812015 | 121112015 0| 0 0 0 389
[1390|CISCO SYSTEMS INC 17275R102 - 82015 | 42AR015 0 0 0| 0 183
[$394]CITIZENS FINANCIAL GROUH 174810105 1192018 | 572372018 0 0 0 0 82
1392[CITIZENS FINANCIAL GROUH 174810105 11972016 | 7/1472016 0 0 0 0 173
1393|COGNIZANT TECHNOLOGY § 192446102 12172015 | 1212122015 0 of _ 0 0 112
1394|COGNIZANT TECHNOLOGY § 192446102 12712015 | 32302016 0| 0 0 0 470
1395|COGNIZANT TECHNOLOGY § 192446102 12/12015 | 572312018 . 0 0 0| 0 211
1398|COGNIZANT TECHNOLOGY 192446102 12112015 | 82772018 0 0 0 0 14,148
[1397|COGNIZANT TECHNOLOGY 192446102 12872015 | 672772016 0 0 0 0 2118
1398]COGNIZANT TECHNOLOGY 192448102 1292015 | 6/3072018 0 0 0 0 2102
1399|COGNIZANT TECHNOLOGY § 102448102 12/1472015_ | 63012016 0 0 [« 0 2334
1400/COMCAST CORP CL A 20030N101 7/812015 _ | _12/82015 0 0 [+ 0 -2,570
1401|COMCAST CORP CLA 20030N101 772712015 | 127872015 [ o[ 0 0 239
1402|COMCAST CORP CL A 20030N101 121612013 | 17772016 9 0 0 0 282
1403|COMCAST CORF CL A 20030N101 7210015 | 17712018 0 o 0 0 5368
1404{COMCAST CORP CL A 20030N101 101472013 | 11772018 _ 0 0 0 0 969
1405|COMCAST CORP CLA 20030N101 101472013 | 111372016 0 4 0 0 8179
1408|COMCAST CORP CL A 20030N101 _ 101472013 | 172172018 " 0 . 0 0 2708
1407|COMCAST CORP CL A 20030N101 52012 | 172172076 [ 0 0 0 3543
1408|COMCAST CORP CL A [___20030N101 | 31232018 | 52372016 0 0 . o _ 0 28
1408]COMCAST CORP CLA 20030N10% 512012 | 5723018 D 0] 0] o 1,885
1410|COMCAST CORP CL A 20030N101 51172012 | 71472018 0 0 0 [ 2903
1411|COMCAST CORP CLA 20030N101 5172012 | 81622018 0 Q 0 0 3222
1412|COMCAST CORP CL A 20030N101 7192018 | 81972018 0 0 o . 0 442
1413[COMCAST CORP CL A 20030N101 4182012 | 8/19/2018 0 0 0 0 1105
1414|COMCAST CORP CLA 20030N101 411672012 | 97212018 R 0| 0 .o _ 0 26 168
1415|CONSTELLATION BRANDS IN _ 21036P108 8142015 | 1212172015 3 0 0 0 0 414
1416|CONSTELLATION BRANDS TN~ 21036P108 81472015 | 372312018 0 R 0 0 0 589
1417|CONSTELLATION BRANDS IN__ 21036P108 81472015 | 57232018 0 1) 0 0 661
1418|[CONSTELLATION BRANDS IN~ 21036P108 81472015 | 7/1472018 0 0 0| 0 950
1418]COSTCO WHSL CORP NEW | 22160K105 5/8/2011 101722015 4 0 0 0 23 467
CHEVRON CORPORATICN 166764100 473072014 | 1272172015 , 0 0 0 0 442
1421]FNMA POOL # AH4784 5% 2/1_ 3138A6KG4 | 3/412011 112512018 0 0 0 0 472
1422]FNMA POOL # AF&794 5% 2/{  3138ABKGA R 8/202014 | 17252618 [« 0 0 ol 218
1423|FNMA POOL # AHA794 5% 2/ 3138ABKGA | _ 47212015 11252018 9 0 9 0 37
1424|FNMA POOL # AF4794 5% 2/ 313BABKGA 10782015 | 172572016 0 0 0| 0 33
T425[FNMA POOL # AH4794 5% 2/1  3138A6KGA 3472011 | 202572018 o 0 - 0 0 __-13
[1428|FNMA POOL # APa794 5% 2/ 3130ABKGA 672072014 | 212572018 N 0 0 2 "0 E]
T4ZT|FNMA POOL # AH4794 5% 2/1__ 3138A8KG4 4712015 | _2/25/2018 o 9 0 0 -
1428|FNMA POOL # MA2495 3 5% 314186X24 2/42016 | 672572018 [ 0 0 b) 75
T429|FNMA POOL # MA249535% { _31418BXZ4 | 21922018 _| 62512018 0 0 9 0 -24
430|FNMA POOL # MA2495 3 5% 3141BBXZ4 2472018 | 712512018 0 [} 0 0 22
F 431|FNMA POOL # MA240535% {  31418BXZ4 | _ 21972018 | 77252018 | _ N . [ 0 L [« ]
[1432)FNMA POOL # MA248535% |  31418BXZ4 21192018 | 8/2322018 0 0 0 0 339
[1433]FNMA POOL # MA2455 3 5% 31418BXZ4 2/4r2016 _ | 872312016 . 0 N 0 0 R 0 1228
[1434]FNMA POOL # MA24953 5% 31418BXZ4 2/4/2016 | 8/252018 0 0 " 0 0 -188
1435[FNMA POOL # MA24953 5% {  31418BXZ4 T .| Zisnote | ensi2ois N . K o . _ o] __ o T Til 58
1436|FNMA POOL # MA2405 3 5% 31418824 242018 | 9725018 0| 0 0| 0 -308
1437[FNMA POOL MA2522  35%  314188YU4 | 471018 | 512572016 _|_ 564] N R o 0 N _ 0 0 R 28
[1438]FNMA POOL MA2522 _ 35%  31418BYLM 4/2018_| 812572018 — 1,349 N [) 0 B [/ [ -68
[1439|FNMA POOL MA2522 _ 35%  31416BYU4 _ | _anroie | 12512018 R 1557] N oo o _ . .o _ .9 R 78
440[FNMA POOL MA2522 ~ 359~ 31418BVU4 412016 | 872512018 1850 0 9 0 o 83
[1841|FNMA POOL MA2522 358  31418BYUM N 47112018 972512018 2'490] . N o [) o [ N “124
[1242/FNMA POOL MA2522  36%  31418BYU4 4/12018 | 9282018 109 702) 0 0 0 9 6685
[1a43[FNMA POOL MA2561 _30% _ 31418BZ33 | _ _ | _3/R018 _| 4/25/2018 1035 _ o o[ . o .. . 4
244 [UNIVERSAL HEALTH SERVIC] ~ 913903100 912212015 | 5/232016 3 177| - 0 [ B 0 0| -158
[1445|UNIVERSAL HEALTH SERVIC| 913903100 __ | _ | 2015 | 11412018 3366 N L o . _ 0 R 108
448|VALERO ENERGY CORP NEV| _ 91913Y400 672512014 | 12782015 T 16984 ~ "~ of 0| B [+) . [+) 4,721
[1447|VALERO ENERGY CORP NEV|  91913Y400 _ SBROTT | 12812015 36080 | .. ... 0_ o _ _ _ .9o_ _ _ .9 23518
[1448|VALERO ENERGY CORP NEV 61913100 S0i1 | 1212172015 705 0| 0 0| 0 458
[14a3]VALERO ENERGY CORP NEY ~ 91873Y100 | 2112016 | 31722018 | _ 53821 . — 9 o _ o _ o 79




Part IV (990-PF) - Capital Gains and Losses for Tax on In 1
Amount

28616 473 [+ 0 0 559,429
Excess of FMV Gains Minus
Acquistion Dats Date Gross Depreaation Over Excass FMV Over
Method Acquired Adjustments Adjusted Bass Ad)| Bass or Lossos

8/1212015 0 0 3 1,731

9/2572015 . 0| 0| o| 127

87202015 | _ 3/23/2018 0 0 0 558

97292015 | 52372016 0 0 0 293

92012015 | 71472018 0 0 0 738

9/20/2015_ | 9/2/2018 0 0 0 8,699
1456|FNMA 2014-28 ND 0% AJ 411220147 |_1172572015 0 o of 40
1a57|FNMA 201426 ND  30% 3136AIKAT 1iR0T4 | 52512016 [ o 0 2
1458]FNMA 201426 ND _ 30% J_ 3136AJKa7 _ 411172014 |_ 62572018 0 0 0 35
1459|FNMA 2014-28 ND 3 0% 3136AIKAT A1R014 | 1272572015 0 o 3 3
4460|FNMA 201428 ND ~ 30% 3136AJK4T7 4112014 | 712572018 0 0 0 48
1461]FNMA 201428 ND ~ 30% 3136AIKAT 4112014 | 172512018 0 0 0 32
1462|FNMA 201428 ND _ 30% 3136AJKAT 47112014 | 272512018 0 0 0 22
4463|FNMA 201428 ND ~ 30% 3136AJKAT 4112014 | 3r25n2018 0 0 0 20
1464[FNMA 2014-28ND  30% 3138AJKAT . 411172014 | 812572016 0 0 o 37
1465|FNMA 201428 ND _ 30% 31368AJKAT 41112014 | 42572016 0 0 0 27
1466]FNMA 201426 ND  30% 3136AJKAT_ 411172014 | 912572018, ) 0 o &7
1487|FNMA POOL # 255364 60%  31371LTVY 47202008 | 10725/2015 0 o 0 0
1488]FNMA POOL # 255364 6 0% 31371LTVA B} 1732007 | 1072572015 0 [ 0 2
1469]FNMA POOL # 255384 6 0% 31371LTV1 2152011 |_10/25/2015 0 0 0 31
1470|FNMA POOL # 255384 60%  31371LTV1 472072008 | 1172572015 [+ 0 0 0
1471|FNMA POOL # 255384 6 0% __31371LTV1 1732007 |_11725/2015 0 0 0 -2
1472|FNMA POOL # 255384 60%  31371LTVi 2A5RO1T | 1172572015 0 0 [« A7
1473]FNMA MA1860 45% af _ 31418BB62 _ 5/52014 | 1072512015 0 0 0 -12
14T4|FNMA MA1860 45% 44 " 31418BB62 6232014 | 10/25/2015 0 0 | A7
14T6|[FNMAMA1860  45% 4 31418BB62 5152015 | 107252015 0 0 0 23
1476|FNMA MAT860 45% 44 31418BB62 41172074 | 117252015 0| 0 0 34
14TT|[FNMAMA1850 __ 45% 4f  31418BB62 | 55014 | 117250015 0 o .0 .
1476|FNMA MA1860 45% af 314188862 6232014 | 117252015 0 0 T KT
1478 |FNMA MA1860 45% 4§ 314188882 552015 | 1172572015 0 o 0 21
1480]FNMA MA1860 45% 44 314188862 412014 | 1212572015 0 [ 0 32
1481FNMAMA1860 _ 45% 4f  31418BB62 5/52014 | 127252015 0 [ 0 A1
1482|FNMA MA1860 45% 4  31418BB62 6232014 | 1272572015 0 0 0 -15
1483|FNMA MA1660 45% 44 314168862 SA5R015 | 122572015 0 o] of 20
1484|FNMA MA1860 45% 4f_ 31418BB62 41172014 12512018 o 0 0 33
1485|FNMA MA 1860 45% 4] 314188862 5752614 172572016 ; 0 0 0 1
1486]FNMA MA1860 45% 4f  31418BB62 62372014 | 17252018 0 0 0 -15
1487(FNMA MAT860 _ 45% 4]  31418BB62. N 5452015 | 112512018 0 0 0| 20
7488 |FNMA MA1860 45% 4] "31418BB62 4172014__| 212572016 0 ) 0 29
1489|FNMA MA1860 45% 44 314188882 5572014 | 27252018 0 0 0 K]
1480]FNMA MA1860 45% 44 314188862 | _8232014 | 27572018 0 0 0 -3
1491|PIONEER NATURAL RESOU 723787107 27772015 | 5/3/2018 0| 0 0 8
1492|PIONEER NATURAL RESOU 723787107 [ | 5/m32018 | 77142018 . 0| 0 0 25
1493|FIONEER NATURAL RESOU 723787107 27015 | 77412018 0 0 [Y 4
1494|PIONEER NATURAL RESOUR 723767107 21472015 | 872512018 0 0 0 8721
1495|PROCTER & GAMBLE CO 742718109 1432015 | 1222172615 0 0 [ 629
[1496|PROCTER & GAMBLE CO 742718109 44132015 | 3723/2018 ) 0 0 0 80
1497|PROCTER & GAMBLE CO 742718100 1132015 | 512312018 0 0 0 772
1498|PROCTER & GAMBLE CO 742718108 11132015 _| 711412018 0 0 0 -358
1499|SALESFORCE COMINC 794681302 712272015 | 1072372015 0 0 0 790
1500{SALES] 794661302 972472015 | 1012172015 B 0 0 0| N 87
9501{SALESFORCE COM INC 794661302 562011 | 102172015 0 0 0 9,741
1502|SALESFORCE COM INC 794661302 _ - 5K/2011 | 1222172015 0 0 0] 873
1503 |SALESFORCE COM INC 794661302 562011 31232018 0 0 0 2,700
4504 SALESFORCE COMINC 794861302 _ . 373072016 | 7/12/2018 .0 o] N [} 8l
1505| SALESFORCE COM INC 794861302 57232018 | 7/12r201 1) C o 0 8
1508]U S TREASURY BOND  30] _ 912810RM2 |_ ___ {17372015 | 1/15720% . __0 o o] . _ 1307
1507]U § TREASURY BOND _ 30_" 912810RM2 11732015 7| 2110201 0 0 0 8763
1508|UNITED STATES TREAS 20 912828A42_ | | 27212014 | 11587201 - 0| o _ 0 64
1509|UNITED STATES TREAS "2 ™~ 912828442 21202014 | 1172015 [} 0 0 284
1510]UNITED STATES TREAS _2( _012828A42_ 11672015 |~ 172012016 N 0 0 0 1,235
1511]UNITED STATES TREAS "2 912826A42 212012014 24412016 0 0 2,788
1512|UNITED STATES TREAS 20 912828A42 N R T11RR015 | 242016 R ol _ K 2,260
1513|UNITED STATES TREAS 2 912826A42 172872014 21415016 0| o """ 0 896
1514]UNITED STATES TREAS 07  912828A91_ | 5/2015_ | 107872015 N o ___ . .0 4
1515|UNITED STATES TREAS 0 512828491 5/52015" | 1072002015 0 0 0 21
1516]UNITED STATES TREAS 074 012828A87 _| _ | 1272972014 | 11812015 0 0 o .. .e
1517|UNITED STATES TREAS 0 912628A91 S5/2015° | 118r015 0 0 0 -1
1518]US TREASURY N8B 225%| _©912828G38 _ | 27212018 5372016 o N ) 68



Part IV (999-PF) - Capital Gains and Losses for Tax on | 1 t )

Amount
Long Term CG Distnbutions[ 1,571,558
Short Term CG Drstnbutions} 4 28816 473 0 o 28,057,044 559420 0 [ 0 559,429
Cost or Other FMV Adusied Basis Excess of FMV Gauns Minus
Acguiatbon Dats Date Groas Depreciation Basns Pius asof asof Over Exceas FMV Over
CusiP# Method Acquired Sod Sales Price Abowed Adjustments Expense of Sale Gain or Loss 122169 1273189 Adjusted Bass Ad) Basis or Losses
2 25%|__512628G38 2132018 57372016 __ 7 36 351 142 0 [ 0 142
225%| 912628638 472212018 57312016 0 67,932 694 0 o 0
1521]U S TREASURY INFLATIO 0 1] 912828K33 81132015 | 317/2018 0 115 576 2059 0 0 0
1522|U'S TREASURY INFLATIO 0 1| 912826K33 S/282015 | 3/7/2018 R 0 5120 mn o] 0 0
1523|U S ETREASURY NOTE 187]_ 912828124 9/2412015_|__ 117312015 [ 120 703 1 336) 0 0 0
1524|UNITED STATES TREASU 0 8] 912828M72 271072018 | 582016 0| 5018, Kl 0 0 0
1525|UNITED STATES TREASU 0 8]  912828M72 2/10/2016_{__5/1172018 0 50 156 T 0 0 0
1526[UNITED STATES TREASUO 6]  912828M72 21102616 | 5/11/2018 X 0 10031 2 0 0 0
1527|UNITED STATES TREASU O 8] 912828M72 21102016 | 5/18/2018 0 35109 15 __ 0o __ 0] 0
4528{UNITED STATES TREASUO 8] 512828M72 271072018 | "8//2018 2 10,031 7 0 0 0
1528|UNITED STATES TREASUD §  912828M72 21102018 | 8/18/2018 0 10,031 - 0 0 0
1530|UNITED STATES TREASUO0 8]  512828M72 61472018 | 81872016 0 25,071 -3 0 of 0
1531|UNITED STATES TREASU 08|  912828M72 ~ 6/142018 | 873172016 4 20057 -16 [ 0 0
1532[US TREAS INFLINDX 13754  912828MF4 6/232010 | 31412018 [J 117 208 4357 0 0 0
1533|UNITED STATES TREASUG ]  912828M72 _| 6142016 | 872572018 0 25071 -19 0 0 0
1534{UNITED STATES TREASU O8] 912828M72 1152016 | 83172018 0 120 070 178| 0 0 0
1535|UNITED STATES TREAS_ 11{  §12828P87 N _ 41572016 | 412672016 [} 14950 26| 0 0| 0
1536|UNITED STATES TREAS 11] _ 912828P87 4/15r018 | 6/28/2018 0 19 933] 210| 0 0 0
[4537|UNITED STATES TREAS 11]  912828P87 SA2016 | 6/2872016 [ 19.932{ 21 & o )
1538[{UNITED STATES TREAS 11f  912828P87 51272016 | 673072018 | ~ 0f 14 949| 142 9 9 0
1538|U'S TREASURY NOTE 262§  912828PT1 12672015 | 42212018 N 0 85 287 7591 0 0 0
1540|BRISTOL-MYERS SQUIBR CC 110122108 1202016 | 5232018 0 3132 360 0 9 0
1541|BRISTOL-MYERS SQUIBSC(~ 110122108 172012016 | 7/1472016 0 3758 828 _ 0 [} 0
1542|CVS HEALTH CORPORATION 126650100 812512015 | 122172015 N 0 s1e8] -398| 0 0 0
1543[CVS HEALTH CORPORATION 126850100 672572015 | 372372016 [} 4858 31 0] 0 0
1544]CVS HEALTH CORPORATION 126850100 81252015 | _5/232016 [\ 4135 178} 0 0 0
1545|CVS REALTH CORPORATION ~ ~ 126650100 N 8725P015 |~ 5/2612016 0 124,642 7 640 4 0 0
1546/CVS HEALTH CORPORATION __ 126650100 _ 872522015 _|_ 8/1172016 0 52 821] -3,230) o 0 0
1547|CVS HEALTH CORPORATION ~ 126650100 072212015 | &Mrzoi6 | T [ 56 933] 1,616 [4 0| [4
1548|CVS HEALTH CORPORATION 126850100 9242015 | 81172018 0 602] -20 R 0 0 0
1549]CAPITAL ONE FINANCIAL CO|  14040H105 11212014 | 1221722015 0 5817 5 0 0 0
1550|CAPITAL ONE FINANCIAL CO]  14040H105 1/2122014_ | 372322018 0 R 5817 -212) 0 _ 0 0
1551|CARITAL ONE FINANCIAL CO]  14040H105 12172014 | 572322018 0 a.gaJI -122| 0 0 0
1552(CARITAL ONE FINANCIAL CO|  14040H105 2122014 | 711412016 | 0 5,000 271 0 R 0] 0
1553|CARDINAL HEALTHING _ ~ 14149Y108 - 6/52014 | 1272172015 [} 3,559 809] 0 ) of
1554|CARDINAL HEALTH INC J414pY108 6/5/2014 32312016 K of 2847 425 0 R [ [
1555|CARDINAL HEALTH INC ™~ 14149Y108 6/572014 52312016 [ 2847] 249 0 o 0
1556|CARDINAL HEALTH INC 14149Y108 Ters014 71412018 0 2847 472 o . 0 7|
1557 |CARDINAL HEALTH INC 14149Y108 8/472014 911412016 1032157 7 [i] 97 144 6071 9| 0| 0
1588[CARDINAL HEALTH INC 14148Y108 | _ 6/52014 | 9/14/2018 85751 0 52677 aord 0 [« K 0
1589|CELANESE CORP -SER A 150870103 _ 5M2011 | 122172015 | 4550 0 3481 1,069) 0 0 0
1580|CELANESE CORP -SER A 150870103 5RO 372372016 |~ 3667 [+ 2,984 883 0 0 R 0
1561|CELANESE CORP -SER A 150870103 582011 | 5232018 | 4215 _.0 2,984 1,231 0 0 0
1582|CELANESE CORP SER A 150870103 | 52011 TN4R016 4182 " [0 2,984 1198 0f [ [4
1583|CEL GENE CORP ~ 151020104 972672015 | 1212172015 | 443 0 462] -19] of_ 9 o
1584 {CELGENE CORP 151020104 N 1072472014 | 1272172015 | o 1,337 104 [¢] [3] o]
1585|CELGENE CORP 151020104 1072472014 | 3r232018 9 1.645) -18 [ 0 0
1566|CELGENE CORP 151020104 1072472014 | 572312018 0 1440) 17 [ . 0 0
1S8T|CELGENECORP = 151020104 1072412014 | 711472018 0 1542] -23| 0 0 0 23
1568|CHIEESECAKE FACTORY ING] 163072104 211972015 | 1272172015 0 3469 -224) 0 0 0 224
1568 |CHEESECAKE FACTORY INC| 163072101 271912015 | 372312016 R N 0| 2873 R EEEI [ of ) 131
1570|CHEESECAKE FACTORY ING| 183072101 211912015 | 41872018 0 29,537, 584 0 0 0 984
1571|CHEESECAKE FACTORY INC] 163072101 . . | 121572014 | 411972018 of 487] L ol 0 o~ 17
1572|CHEESECAKE FACTORY INC| 18307210 12/17/2014_| "4/192018 0 13,163] 4521L 0 0 0 452
1573|CHEESECAKE FACTORY INC| 163072101 | _____ 211912015 | 4/1972018 N o . 18,039 38 — 0 K o _ o] 318
1574|CHEESECAKE FACTORY INC 163072101 121672014 | 4/1972018 N 35 385 1477 o) [} 0| 1477
1575|CHEESECAKE FACTORY IN 16307210 T, | 12M6R014 | 47202018 R L LY 2075 o _ o o] _ 2075
1576|CHEVRON CORPORATION 166764100 | 11072012 | 122172015 1274] -208 0 0f of -208
1577|FNIA POOL # 255364 _ 60% _ 31371L1vV1 _ | | ARR007 | 1272572015 | _ T N e 20 _ .o _ _ T o_ . — o _ 2
1578|[FNMA POOL # 255364 ~ 6 0%~ 31371LTV1 211502011 _|_12/25/2015 0 263 -21 0 0 0 21
1578|FNMA POCL # 255364 60% _ 31371LTVA |- 472672008 | 1725/2018 o R 0 A N o . 0 R 0| 0 o
1580[FNMA POOL #255384° 80% ~ 31371LTV1 11312007 112572018 . 0 228 3 0 g 0 3
1581[FNMA POOL #255384  B0%  31371LTV1 N 2152011 | 172512078 N 70 3| . - i 0 o =
1582|FNMA POOL # 255384 80%  31371LTW1 472012008 | 272412018 0 533 ) 0 0 0 7%
1583|FNMA POOL # 255364 80%  31374LTV1 T 132007 | 2/242018 » — 0 AL L L) 0 o _ 837
1584|FNMA POOL # 255364 80%  31371LTV1 | 21152011 | _2/2472018_|° 11538 809 [} ) 609
1585|FNMA POQL# 255364 60% _ 31371LIV1 _ | | 472072006 | 2/25/2018 ~ .8 . 1T _ T 5[ N _ .9 . of _ o
1586]FNMA POOL # 255364 60% "~ 31371LTV1 17372007 212512018 54 ES) -1 0 0 A
1587|FNMA POOL # 255364 60% _ 31371LTvi_ | | _2/52011_| 22512016 | _ . 83 R - of| 8l _ I I . .9 ]




Part IV (990-PF) - Capital Gains and Losses for Tax on |

Amount

Long Term CG Distribution:

Short Term CG Drstributions| 0 286816473 0 28,057,044 559 429 0 o o 559429
Cost or Other FMV Adjusted Baus Excess of FMV Gains Minus
Acquistion Date Date Gross Deprecsion Bass Plus asof asof Over Excess FMV Over
Sokd CUSIP# Method Acguired Sod Adjustments Expense of Sale Gain or Loss 1273188 1273189 Adjusted Bass Ad) Bass or Losses

1588[FNMA POOL # 555528 60 31385XD95 12772005 _|_10/25/2015 0 470 2 0 0 0 4
1589|FNMA POOL #565528 60  31335XD95 N 472072008 | 1072572015 0 4 R 0 [« 0 0 [}
1590]FNMA POOL #555528 _60%  31385XD95 127772005 | 1172572015 0 489 - 0 0 0 4
1591|FNMA POO[ #555528  60%  31385XD95 47202006 | 1172572015 0 5 0 0 0 [ R [}
1592/FNMA POOL # 555528 80%  31385XD95 1272005 | 1202502015 0 382] 3 0 0 0 3
1593|FNMA POOL #555528 B0%  31385XD85 472012006 | 1272572015 [ 4 0 0 ° 0 0
T5S4IFNMA POOL # 555528 60%  31385XD95 1272005 | 1725018 | _0 374 3 o 0 __0 -3
1595|FNMA POOL # 555528 60%  31385X095 47202006 | 172572016 4] 0 4| N 0 [ 0] [1 0
1598|FNMA POOL #555528 60% __ 31385XD95 121772005 | 22412016 | 23 297| 0 20453 2844 o 0 0 . 2844
1597|FNMA POOL # 555528 60  31385XD85 412072006 | 272472018 221 0 182 28] 0 0 —q| 2
1598|FNMA POOL # 556528 B0%  31385XD95 121712005 | 212512018 325 0 328 -3 0 0 0 -3
1698]FNMA POOL # 555528 60%  31385XD95 4202006 | 272572018 3 0 3 0 [+ 0 0 0
1600[FNMA POOL # AH4T94 5% 2/{  313BABKG4 34011 | 1072572015 _ 1438 0 1,510] 74 0 0 0 74
1601|FNMA POOL # AH4TO4 5% 2/ 313BA6KG4 62012014 | 1072572015 297 0 331 34 0 0 0 34
1602|{FNMA POOL # AHA794 5% 2/ 3138ABKG4 472015 | 107252015 _ 50] [ 58] 5 0 0 0 5
1803]FNMA POOL ## AH4784 5% 2/ 3138ABKGA 3442011 | 1172502015 259 0 272 -13 0 0 0 -13
1604]FNMA POOL # AH4784 5% 2/ 313BABKGA 6202014 | 117252015 [ 60) ] 0 0 [« E]
1605|FNMA POOL # AH4794 5% 2/{  3138ABKG4 472015 _ | 1172572015 0 -1 9 0 0 -1
1606|FNMA POOL # AFM704 5% 2/  3138ABKGA 107872015 | 1172572015 0 q 0 o 0 El
160T[FHLMC GOLD T49004  30%_ 31287CAD4 1152013 | 31512016 0 81 o 0 0 -81
1608|FHLMC GOL 748004 309 31287CAD4 10/29/2014 |~ 3/15/2016 0 7| 0 0| () -7
1609|FHLMC GOLD 749004 30%_ 31287CAD4 11/52013_|_ 4/15/2018 0 8 0 0 0 ]
1810|FHLMC GOLD 749004 30 31287CAD4 1072972014 | 471572016 2 ] 0 0 0 A
1611|FHLMC GOLD T49004 304 _ 31287CAD4 __|_3renrote | amsrois o 0 -1 o 0 0 _ -
1612|FHLMC GOLD T49004 309 31287CAD4 11572013 | 5/1512018 0 B 0 [} ) ]
1813|FHLMC GOLD T49004 __30% _ 31287CAD4 N 10720/2014 | 5/152018 0 0 o s o [ 0
4614|FHLMC GOLD 740004 30% 31207CADA 3282016 | 5152018 0 0 s [ 0 0
1615[FHLMC GOLD 749004 30% _ 31287CAD4 ~ 11/5/2013 9] . of _o _ 0 5
1618|FNMAPOOL # AK2439 359  3138E6VSE 31472014 [ -37] 0| 0] [4 31
1617|FNMA POOL # AK2439 359  3138E6VD4 972572014 0 7 0 0 0 -7
1618[FNMA POOL # AK2439 3594  3138E6ve4 9212015 | 472512016 0 E 0 0 0 8
1618]FNMA POOL # AK2439 359  3133E6VS4 12872016 | 472512018 0 -2 0 [ .0 -2
1620[FNMA POOL # AK2439  35%  3138E6VS4 2mr2012 | 5/2572018 0 -73 0 0 9 73
1621[FNMAPOCL# AK2439 35%  3130E6V94 3R4R04 | 52572016 0 28| 0 0| 0 28
1622|/FNMA POOL # AK2439  35% _ 3138E6VI4 8/25°2014 | 5/2522018 3 0 8 0 [0 0 8
1623|FNMAPOCL # AK2430 359 3138E6VB4 82172015 | 572572018 - 0 3 0 0 0 8
1624|FNMA POOL # AK2438 3 5% __ 3138E6Vo4 112872018 | 5/25/2018 0 2 0 0 0 -2
1625|FNMA'POOL ¥ AK2439 359  3138E6VD4 20812012 8R2016 B} 0 EIR 0 0 0 51
' 1826]FNMA POOL # AK243¢ 359~ 3138E6VD4 31472014 | 6812018 0 0 0 o o 0
1627|FNMAPOOL # AK2439 359  3138E6VD4 N 92172015 | 6//2018 0 15 0 0 0 15
1628]FNMA POOL # AK2439 _ 35%  3138E6Vo4 - |_9r5r2014 | 6m/2018 0 9] _ 0 ol 0 9
1629|FNMA POOL # AK2439 ~ 354 3138E6VB4 97252014 | 612512016 | [ 42 0] 0| [ “2
1630]FNMA POQL # AK2439 359 3133E6vo4 1262016 | 62572018 9 -99 0 0 9 98
1831|FNMA POOL # AK2717A 4 0]  3138E7ATA 272312612 | 1072572015 | 0 -17| [ 0| [ A7
1632[FNMA POCL # AK2717A_40{  3138E7AT1 4172015 | 1072572015 0 -2 0 __9 0 -2
1633[FNMA POCL # AK2T17A 40§  3138E7AT1 2/23R012 | 1172572015 [ N 18 [4 o 0 18
3138E7ATY 472015 | 11/25/2015 0 -1 0 0 0] -1
313BE7ATA 10782015 | 1172572015 0 A [« 0 0 A
313BE7AT1 272372012 | 121252015 0 -17, of 0 0 A7
3138E7ATA 41712015 _ | 1272572015 0 -2 0 0 0 2
3138E7ATY N 10782015 | 1272572015 N L A . 0 o[ 6! 4
3138E7ATY 2n372012 | 12502018 399 0 -23 0 o 0 23
1640FNMA POCL # AK2717A_ 4 0{  313BE7AT1 K _ 4712015 172512018 37| L. 0| -3 ol N 0] -3
1641]FNMA POOL # AK2717A° 40  3138E7AT4 107872015 | 172572018 2] 0 -1 s 0 0 -1
1642|FNMA POCL # AK2717A 4 0]  3138E7ATH 7232012 | 212502016 | _ L _ 0 o 200] . _ 0 . _0 0 200
1843|FNMA POQL # AKZT17A_ 404 313BE7AT1 472015 | 212572018 313 0 -2 0 0 0 22
AT 40{ 3138E7ATI 10872015 | 272512016 | _ o4 T 0| E) _ 0 — 0 L 7
POOLII _40% _ 36179QwWF4 71202015 | 172002018 244 0 -15 0 0 0 -15
T POOLII 40% _36179QWF4 _ 77292015 | 272012018 | —en| _ N 0 13 L o _ L 13
1847 |GNMA MA2448 POOL I "40% _"368170QWF4 712912015 | _3/20P2018 200] 0 -1 0 0 0 -1
1648|GNMA MA2446 POOL 1T _4 0%~ 36179QWF4 772972015 | 411572018 7090 . [} ~ 85 0 N 0 L ]
TB48]GNMA MA2448 POOL (1 "4 0% _ 38179QwWr4 712972015 | 412012018 226] 1] -13 0 0 0 -13
1850|GNMA POOL 1| MA3E57 359 . 36179R7J2. | _ _ 411972018 | 67202018 LN N T 4 ] o 0] N R o . 58
1651|GNMA POOL 1 MA3597 359~ 38179R7J2 411972018 | _ 772012018 1991 0 -i18] 0 0 0 115
' 1852|{GNMA POOL Il MA3567_ 359  3B179R7J2 _ R 471672016 | 872072616 R 2425 R 0] . a1 T o _ 7 9o _ 4
' 1653/GNMA POOL Il MA3SST” 359 _36178R7J2 411972018 | 97202016 3 153 0 ~183] 0 g 0 -183
POOL#MA3598 40f 3617SR7KS | 4n5noie | 52012016 = o T 0 N 8t _.0 — o _ _ o] S
POOL #MA3598 408  36178R7K9 411522018 | 572072018 ) 321 0 24 0 o 0 24
NMA POOL # MA3508 40§ 38178R7KB — _ | 4ii5Rr016 | 872072016 1.629]_ . [0 A20] __ o - o _ . of 20




Part IV (990-PF) - Capital Gains and Losses for Tax on | ti t |

Amount
Long Term CG Distnbutions] 1,571 555]
Short Term CG Drstnbutions| 0 286168473 [} [ 28 057,044 550 429 0 o 0 559,420
FMV Adjusted Basis Excess of FMV Gains Minus

Acqusibon Date Date Gross Depreaation asof asof Over Excess FMV Over

Descnpt CcusrP ¢ Method Acquired Sold Saies Pnce Alowed Adjustments 1231/69 123169 Adjusted Bas:s Ad| Basts or Losses
1657[GNMA POOL # MA3598 36179R7K9 471572016 _|_6/2072018 635 0 0 0 0 47
1658|GNMA POOL # MA3588 4 0Y  36179R7K9 471572016 | 772072016 3797 0 0 0 0 -280
1659|GNMA POOL # MA3598 4 0f__ 36179R7K9 411572016 |~ 71202016 1480| 0 0 0 0 -110
1660|GNMA POOL # MA3588 40| 38179R7K9 411572016 | 712672016 120 268| N 0| 0 - 0 0 850
1661/GNMA POOL #MA3508 4 0{  38179R7K9 4/152018_|_ 71282018 300 719 __ 0 0 0 0 -1495
1662|GNMA POOL # MA3508 40y 36179R7KD 41572018 | 8/2072018 _ 7 265| 0 [ 0 0 538
1663|GNMA I POOL # MA2753 301 _ 36179RBWS 4192015 _ | 1012012015 0 N 0 0 0 5
' 1684|GNMA 1T POOL # MA2753730f  36179RBWS 5/1172015 | 1072072015 0 4 [ [ ET]
1665|GNMA || POOL # MA2753 304 _ 38179RBWE 3 872572015 | 107202015 | 9 ol [} 9 2
1668|GNMA Il POOL # MA2753 30  36178RBWS 49972015 | 1172072615 [+ 0 9 5 58
1667|GNMA Il POOL # MA2753 301  38178RBWB 51172015 | 1172072015 0| 0 0 0 20
166B|GNMA I POOL # MA2753 30]  38179RBWB 972572015 | 1172012015 0| 0 0 0 -1
1668|GNMA 1 POOL # MA2753 30¢  36179RBWS 482015 | 1212012015 0 0 0 0 52
1670/GNMA (I POOL # MA1599 304  36179NX45 1015015 | 62022018 0 0 0 0 -1
1671|GNMA Il POOL # MA1599 30§  38170NX45 | 62412014 | 772012018 0 0 0 0 28
1672/GNMA It POOL # MA1599 30f  36179NX45 4/712015__|_ 7/2072018 of 0 g [2} -3
1673|GNMA Il PFOOL # MAT599 30 38179NX45 10/15/2015 | 772072016 0 0 ) 0 2
1874/GNMA Il POOL ¥ MA1599 30  38179NX45 62412014 | 82012018 s 0 0 0 34
1675|GNMA I POOL # MA1589 30| 36179NX45 4712015 | 872672016 0 0 o 0 )
1676]GNMA 1| POOL # MA1599 30~ 36170NX4S 10152015 | 87202018 0 0 0 0 -2
1677|GNMA Il POOL # MA1599 30§ 36170NX45 6R24/2014 | 872572016 0 0 0 0 6208
167B|GNMA Il POOL # MA1599 304 38179NX45 4712015 | _8/2502016 0 0 0 9 1
[1879|GNMA Il POOL # MAT588 30| 38179NX45 10/15/2015 |~ 8/25/2016 [ 0 0 0 8
1680/GNMA Il POOL # MA1599 30{  38179NX45 6/2472014_| 972072018 | . 0 0 ol ) N 27
1681|GNMAT POOL # MA1590 30{ 36170NX45 41712015 972072016 [) [% 0 o] 3
1682[GNMA 1 POOL # MA1599 30§ _ 3B170NX45 | _ 101572015 |_ 972072018 e 0| 0 0 0 -2
1683|GNMA Il POOL # MA2225 4 5§ _ 38170GPM _ T 3/5R015 10972015 0 0| 0| [} 898
1684|GNMA [| POOL # MA2225 4 5] ~ 38170QPJ4 | | 72772015 | 10/8r2015 . 0 0 0 9 15
1685|GNMA il POOL # MA2225 4 5]~ 36179GP M4 712012015 | 1072015 N 0 0 0 0 A2
1686|GNMA Il POOL # MA2225 45{  36179QPJ4 911172015 | 1082015 0 Q [ 0 -10
1887|GNMA I POOL # MA2225 45{  38179QPJ4 9212015 | 100972015 0 0 0 0 -9
18BB|GNMA 1l POOL # MA2225 4 5Y _ 38170QPM 52015 | 102012015 0 ol 0 0 307
1689 GNMA | POOL # MA2225 454~ 38179QPJM 71272015 | 1022072015 0 0 0 0 -20
1680|GNMA I POOL # MAZ225 45y  36179QPJ4  |_ 712012015 | 1072072015 N [ 0 o _ 0 ]
1691|GNMA Il POOL # MA2225 4 5]  36179QPJ4 91172015 | 1072012015 0| 0 0 0 9
1692|GNMA T POOL # MA1599 30|  36479NX45 101572015 | 27202018 0 0 0 0 -2
1693[EATON CORP PLC 629183103 8/472015__| 512372016 0 0 0 0 129
1684[EATON CORP PLC G29183103 ) 8/412015 | 7/14/2016 0 R [ 0| 0 438
1695]INGERSOLL-RAND PLC T GA7781101 12312013 | 1272472015 0 0 0 0 -318
1698/INGERSOLL-RANDPLC _|  G47791101 127372013 | /2372018 - 0 0 0 0 456
1687 INGERSOLL-RAND PLC GATTB1101 _ _ 125372013 | 532018 _ 0 0 _ 0 ____9o 763
1898[INGERSOLL-RAND PLC G47761101 121372013 | 7Aa016 N 0 0] 4 [} 1,077
[1698INVESCO LTD. G491BT108 __5m8011 | 122172015 I 0| 0 .0 of 1,150
[1700/INVESCO LTD G491BT108 N 5672011 372312016 0 [} [} [) 970
[1701]INVESCO LTD _[__c491BT108 58011 _| 51232018 0 0 0 _ 0 756
[1702{INVESCO LTD G491B8T108 T 5872011 71472016 0 1) [ ) 35
[1703]T E CONNECTIVITY LTD HB4889104 5272014 | 1072172015 9 0 .0 0 2698
[1704]T E CONNECTIVITY LTD HB45E0104_ 6372014 | 102172015 0 ) 0 0 232
i [1705]T £ CONNECTIVITY LTD HB4889104 5/172014__| 1072112015 B 0 0 [} 0 1,008
[1708]T E CONNECTIVITY LTD HE4569104 57172014 | 102772015 [} 0 0 0 2267
[4707|T E CONNECTIVITY LTD HB4969104 . 43072014 | 1072972015 | _ . T 0| 0 o __ o[ 2,480
[1708]T E CONNECTIVITY LTD HB4989104 " 51Mr0ta | 1072812015 0| 0 0 0 1282
[1708]NXP SEMICONDUCTORS NV|  Ne59éXios _ | _ 3232016 | 5232018 | _ _ T 0 R [ o _ . 0 73
[1710]FNMA POOL # AK2717A 4 0f  3138E7ATY 47712015 3/32016 [o 4 9 0 57
\T11[FNMA POOL # AK2717A 40{ _ 3138E7ATH. | _ 1082015 | 3072016 | _ R ) - 0 R 0 N o . 5
[1712)FNMA POOL # AK2717A 40} ~ 3138E7ATY 2R232012 | 332018 0 0 0 0 83
[1T13|[FNMA POOL # AK2T17A 40{ 3138E7AT] R 272372012 | 372512016 | _ - 0 R of . . o . _ 0l L]
[1714]FNMA POOL # AK2439 359  3138E6vS4 282012 | “412512016 0 0 [« 0 84
[1T15|FNMA POOL MA2561  30%_ 314188233 | | _2/2312016 |_ar252018 | K ) . 0 N 0 N B e
[1716|FNMA POOL MA2561 _ 30% 314188233 3nari1e | 52512018 0 0 9 55
[1717|FNMA POOL MA2561 3 0% 314188233 _ 1223016 | 52512016 . _ 0 o[ 0 -1
[A7T18|FNMA POOL MA2561  "30% 314188233 320187 | 62512016 0 0 0 29
19|FNMA POOL MAZ561 _ 304 314188233 _ .| 2/23R0%8_| 62522076 L 0 N 0 N 0 ]
. [1720)FNMA POOL MA2561 " 30% 314188233 3nn018 772572018 0 0] ) ) 49
21|FNMA POOL MA2561 0A 314188233 _ 272312016 | 772572018 | R _ . o ) _ 0| 0] 7
[1722|FNMA POOL MA2561 0% 14188733 | _3nn016 | 87252016 0 0 i [9 57
[723/FNMA POOL MA2561 0%_ 314188233 [ T2232016 | 8252018 . . _ . 0 L 0 N 0] o _ s
1724|FNMA POOL MA2561 3 0% 314188233 33018 | “9/2572018 0 _0 0 0 <0
t_ 25|FNMA POOL MAZ561__ 30% __ 314188233 _ | T2r23018_ | 97252018 | R T 0 | i o[ 161




Part IV (990-PF) -~ Capital Gains and Losses for Tax on | tment |

Amount
Long Term CG Distrbutions|
Short Term CG Distrbutions 28816473 0 0 28,057,044 559 429 0 ) [} 559,429
Adjusted Basis Excoss of FMV Gaing Minus
Acquisdon Date Date asof Over Excess FMV Over
, L CUSIP ¢ Method Acguirad Soid 123189 Adjusted Basis Ad) Basrs or Losses
[1728]FN 9__31418B2Y5 6/14/2018_|_8/252018 | _ 0 ) 0 480
[1727|FNMAPOOL ¥ MA2558 409  31418BZY5 6/1472018 0 0 0 312
[1728]FNMA POOL # MA2556 409 _ 3141882Y5 8/1412018 0 0 0 484
[1729)FNMA POOL # MA2705 3 3141BCAFY 77872018 0 0 0 28
730[/FNMA POOL # MA2705  30%  31418CAF1 /812018 | _9r25/2018 0 0 0 43
[1731|F N F GROUP 31620R303 972472015 | 1611872015 0 [ 0 A2
[1732]F N F GROUP . _[__31820R303 1211072093 | 10/19/2015 0 o 0 13419
[1733]F N F GROUP 31620R303 12102013 | 1072012615 0 ol 0 11,155
734|F N F GROUP . 31820R303 12/92013 | _10/20/2015 9 0 o 372
[1738[F N F GROUS 31620R303 12072013 | 102172015 o 0 0, 12503
[1738]F N F GROUP 31620R303 1282013 | 1072272015 0 0 0 14,965
E 737[GNMA 1| POOL # MA1599 30f  36178NX45 642014 | 1072012015 0 0 0 32
[1738/GNMA Il POOL # MA1599 30§  38175NX45 472015 | 4022002015 0 0| 0 )
' 739|GNMA 1} POOL # MA1599 301  38176NX45 6242014 | 1122072015 0 0 0 24
F 740{GNMA Il POOL # MA1599 301  38179NX4S 4712015 | 117202015 0 [ Q 3
[1741]GNMA I POOL # MA1599 301 _38179NX45 101152015 | _11/20/2015 0 0 0 -4
[1742|GNMA 1| FOOL # MA1599 30§  36170NX45 _ K 672472014 | 12/2072015 _ o 0 [ 5
[1743|GNMA Il POOL # MA1599 301 _ 38178NX45 AR5 | 127201015 0 0 Q -2
[4744|GNMATI POOL # MA1599 309  30179NX45 JON572015 | 1272002075 0 0 K 0 A
[1745]GNMA I'POOL # MA1599 301 38178NX45 62472014 | 172012018 0 9 0 34
[1746|GNMA 1T POOL # MA 1599 301" 38170NX45 4772015 | 172012018 0 0 T 0 5
[1747)GNMA }) POOL # MA1599 30 __38179NX4S 10/15/2015 | 1/20/2018 0 0 0 -2
[1748|GNMA I PCOL # MA1598 30]  38178NX45 62472014 | 272072018 0 N 0 9 28
749|GNMA | POOL # MA1599 307 _36179NX45 4705 | 272012018 e 0 o ‘o}___ -3
[1750[WALGREEN CO 3% 931422AH2 01102092 | 31722016 [ 0] of 35
[1751|WALGREEN CO 31% { __931422aH2 911072012 | _a/s/2018 .8 0 0 59
1762l WALGREEN CO 3% 931422AH2 52672013 | ami2018 [+ [} [ 305
t_ 53|WALGREEN CO 39% 4 B31422aH2 | | 5202014 | 452018 0 0 N o 7687
. [1754| WALGREEN CO 31% 931422AH2 61672014 4572018 [ [J o - 428
}__ SS|WELLS FARGO & COMPANY | 949748101 0102015 | 122172015 9 0 0 151
[1756|WELLS FARGO 8 COMPANY | 845748101 911072015 | 3232016 0 0 0 267
[1757|WELLS FARGO & COMPANY | 949746101 9/10/2015 | 57232018 Q 0 0 405
[17S8[WELLS FARGO & COMPANY | 949748104 1012015 | 71142016 0 o 0 372
[1758|WELLS FARGO & COMPANY | 549746101 /1072015 | 772072016 [ 0 0 4439
[1760|WELLS FARGO & COMPANY |  54974BGME 1122018 | 9//2016 s 0 0 -170
[176A|WELLS FARGO BANKNA 11  94986J5D5 572572018 | 711272018 0 0 R 0 1643
[9762]YUM! BRANDS INC 988498101 4252014 _| 1212172015 0 0 9 317
[1763[YUMI BRANDS INC ™~ _ 988498101 AR4R0A | 372372018 [+ o o 112
[1764]YUM! BRANDS INC 988498101 412472014 przafzme 9 0 0 188
[9768]YUM! BRANDS INC 988498101 42472014 | 711412018 o _ 0 0 684
[1766|ZIMMER BIOMET HOLDINGS,| __88956P102 _ | sernote | r1anote | 1136] 1 0 0 29
[1767|MELLON GPTIMA L/S STRATY 099286567 1AR014 | T &30R618 167084 0 0 N 0 30,962
[1768|MELLON OPTIMA L/S STRATY 999786567 132095 | 6302018 | 320962 0 0 _o -47 057
[1769|MELLON OPTIMA LS STRATY 099268567 373072008 |~ 673012016 1011953 [} 0 [ -89 301
T70|ALLERGAN PLC G0177J108 _626R015 | 1272172015 7 1~2BJ 0 0 0 50
[9771JALLERGAN PLC G0177J108 672272015 | 17202018 38,458 0 0 o 2304
[3772|ALLERGAN PLC ___G0177J108 62672015 | 172022018 | 33 788 9| ) 0 0 -2 450
’_11: ALIFRGANPLC G0177J708 67302013 | 1720R018 { 25472 [4 [l [} - 12799
[1774]ALLERGAN PLC 1 _coimraes V2372018 | 711472018 488] 0 0 0 -70
775[ALLERGAN PLC GO1770108 5162018 | “7/1472016 3182 3 0 0 205
Fns ACCENTUREPLCCLA _ | . GU151C101 _ | __ 8/19/2015 | 101372015 ~ 51959 R 0 .. 0 o 530
[A777]ACCENTURE PLCCL A G1151C101 8192015 | 1222172015 1 335) 0 0 0 1
[1T78]|ACCENTURE PLC-CLA ~G1151C101 611672015 | 21972016 _ . 0 0] ol a7
TT9|ACCENTURE PLC-CL A G1151C101 61972015 | 21112016 10,847} 0 0 0 -1054
[7780]ACCENTURE PLCCLA  _ G1159C101 - 1772014 | 2112016 19 238) _ o . __ . _0 0 . 2,068
[1781]ACCENTURE PLCCL A G1151C101 33016 | 42202016 1.968) o 0 0 132
} |1782[ACCENTURE PLC-CLA_ T GisicT. | 117772014_| 472072018 . 78,764 _ .o 0| K 21835
' 14783|ACCENTURE PLC-CL A 61151109 5232018 | 7/142018 487] ) 0 0
[1784[ACCENTURE PLC-CLA__ _| GUIS1€C101 _ | __ _ TITROE | TA4R08 | 2,570 o _ 0 R 0 734
[1785|EATON CORP PLC G29183103 8/412015 |~ 1222172015 5057 o () 861
! [1788|EATON CORP PLC G29183103 B/4/2015 | 372372018 _ 5859) - . o . . D B 228
787|FHLMC GOLD T49004 _ 30%W  31287CAD4 32872018 | 6/1572018 25 0 0 -1
[1788|FHLMC GOLD 149004 304  31287CAD4 K TA1/572013 | 7A5R018 | 239 B o[ o _ o _ _ . 5
789|FHLMC GOLD T49004°  30%  31287CAD4 102972014 | 71572016 28 0| 0 0 -1
[1780|FHLMC GOLD 149004 _ 30% ~ 31287CAD4 _ | 3282016 | 7is;0t8 | _ 26| "0 L A
[4781]FHLMC GOLD T49004 — 30%~ "31287CAD4 11/52013 | 8/15/2018 239 0 0 0 -5
[1792[FHLMC GOLD T49004 303  31287CAD4 s 0292014 | 8/15/2016 | _ 27] R [ o __ T~ o
[1793|FHLMC GOLD T49004 ~ 3 31287CAD4 37282016 _|” 81572018 27 0 0 0 0
[1794|FHIMC GOLD 49004 304 _ 31287CADA _ . |JimrovdT| ensi0e | _ 282 _ T S of . . &




Part IV (390-PF) - Capital Gains and Losses for Tax on |

Amount
Long Term CG Distrbutions| 1 574,555
Short Term CG Distributions 0 286168473 o 0 1) 559,420
FMV Adjusted Baws Excess of FMV Gains Minus
Acquisison Date Date Gross asof asof Over Excass FMV Over
CUSIP ¢ Method Acquired Sod Sales Prica Adjustments 12731789 1273149 Adjusted Basrs Ad) Basrs of Losses
31287CAD4 10/29/2014_|_9/152018 [ 0] [ 0 B8
31287CAD4 37282016 | 971572016 R R 0 0 0 R 0 8
1797|FHLMC GOLD POOL T49005 3 31287CAE2 _|_218r2014 | 1015/2015 0 0 0| 0 22
1798|FHMC GOLD POOL 749005 ]  31287CAEZ 211972014 | 11/15/2015 R N 0 [+ 0| 0 2
1799|FHLMC GOLD POOL T49005 J _ 31287CAE2 21972014 _|_12/15/2015 0 [ 0 0 -23
1860|FHLMC GOLD POOL T49005 __31287CAE2 21872014 | 17152018 [ [4 0 0| 21
1801]FHLMC GOLD POOL T49005 3 ~31287CAE2 211972014 | 211512018 [y) 0| 0 0 -23
1802|FHLMC GOLD POOL 748005 ]~ 31287CAEZ T 2102018 | a1522676 [ R [ 0 0 22
1803|FHLMC GOLD POOL T49005 3 __ 31287CAE2 2/19R2014_| 411512018 0 0 0 0 23
1804 |FHLMC GOLD POOL T49005 3 31287CAE2Z 21872014 | 5/1572078 0 0 0 5 23
1805|FHLMC GOLD POOL T490053  31287CAE2_ | 2/192014_ | _ 6/1512018 s .0 0 .0 0 -23
1808|FHLMC GOLD POOL 7490053  31287CAE2 21192014 |~ 71512018 0 0 0 0 -2
1807|FHLMC GOLD POOL T49005]  31287CAE2 21192014 | 8152018 0 0 0| 0 22
1808|FHLMC GOLD POOL T49005  31287CAE2 2192014 | 97152018 o] of 0 0 22
1808|FHLMC GOLD G05938 3128M74X1 _7182010 | 1011572015 [J 0| 0 0 8
1810{FHLMC GOLD G05938_ 50%  3128M74X1 71192010 | 11115r2015 0| 0| ¢ % 33
1811|FHLMC GOLD G05538 509  3126M74X1 7972010 | 1201572015 R 0 0 o 0 -
4B12|FHLMC GOLD G05938 509  3128M74X1 711972010 | 1/15/2016 o [+ 0 0 35
1813|FHLMC GOLD G05938 509  3128M74X1 782610 | 21572016 0 0 0 [ 43
1814]FHLMC GOLD G05938 509 3128M74X1 __TM92010 | 31152018 0 0 0 0 23
1815|FHLMC GOLD G05938 509  3128M74X1 7H8/2610 | 41572016 0 0 0| 0 42
1818[FHLMC GOLD GO5938 509 3128M74X1 7/182010 | 51572016 0 0] o 1) -13
1817|FHLMC GOLD G05938 509  3128M74X1 782010 |~ 6/15/2018 [ 0| 0 [ -3
1B18|FHLMC GOLD G05938  50% _3128M74X1 _ 71182010 _|__7115/2018 0 0 0 o __ -
1818|FHLMC GOLD G05936 509  3128M74X1 771872010 | 871522018 | [8 0] [1 o] -24
1820|FHLMC GOLD 749004 30%_ 31287CAD4 1072912014 | 61512018 __9 ) 0 0 -1
1821|FNMA POOL # AL0219 3 26 3138EGG57 10/20/2011 | 1072572015 of [ 0f 0 -2
1822[FNMA POOL # AL0219 3 298%  3138EGG57 | 1022072011 | 1172572015 [1] .0 of of 2
1823FNMA POOL # AL0219 3299%  3138EGGS7 1072072011 | 1272572015 5640 [ 0] [} 0| a2
1824|FNMA POOL # AL0216 3 2820]  3138EGGS7 107202011 | /2512016 4,005 0| 0 0 0 -18
1825|FNMA POOL # AL0219 3282%  3138EGGS57 1072012011 | 25972016 51,725) 0 0 0 0 1408
1826|FNMA POOL # AL0219 3282%  3138EGGS7 _ |_10r0r2011 | 272572018 ~ 0 R 0 0 0 -2
1B27[FNMA POOL # AL0201_ 50%  3138EGGK4 411572041 _| 1012572015 4 Ql 0 0 -85
1828]NXP SEMICONDUCTORSNV]  N6596X109 2412018 572372016 4487 0 — 0 0 0 685
1829|NXP SEMICONDUCTORS NV N8596X 109 7112/2018 | 7/1412018 ol ol 0 0 8
1830|NXP SEMICONDUCTORS NV| NG6596X 109 72172018 | 8/272018 21 982 0| 0 0 0 867
1831]AVAGO TECHNOLOGIES LTO| _ Y04865104 107292015 | 122172015 1.284] [ [} o of 213
1832|BROADCOM LTD _ V09827109 R 3232016 | 232016 2 679 R [ 0] 0 0 107
1833|BROADGOM LTD Y08827109 3172018 | 5232018 4,485 ) 1) o 0 -80
1834|BROADCOM LTD Y05827109 R 3172016 | 771412018 8,507 (i [) 0 0 478
1835|BROADCOM LTD Y09627109 | 31712018 | 9r2r2018 30,552] 0 0 o . 9 3739
1836|FHLMC GOLD G05938 509  3128M74X1 7972010 | 9/15/2016 81 i 0] 0] o [i] - -5
1837|FHLMC GOLD POOL G08671{_ 3126MJWO7 _ | 1072015 | 121152015 1 024] 0 0o 0| .0 .4
1838|FHLMC GOLD POOL GOBE71{  3126MIWS7 [ 10872015 |7 11572016 1142 0 0f 0 0 -4
1839{FHLMC GOLD POOL G08671{  3128MJWa7 10/8/2015 | 2/1572018 1121 of 0| _0 0 __43
484D |FHLMC GOLD POCL GOBB71{  3126MJWa7 172072016 | 2/1572018 469 N 0 3 N 0 K 0 20
4B841|FHLMC GOLD POOL G08671] _ 3128MJw97 10/8/2015 | _3/1572018 1 gpg} - [} ol _0) 0 89
1842|FHLMC GOLD POOL GOB671{  3128MJW97 172072016 | 3152018 7585, 0| [0 o 0 32
1843[FHLMC GOLD POOL GOS671§  3128MJWO7 10/8/2015 | 411572018 5151 [ [} 0 0 -200
1644|FHLMC GOLD POOL G08B71{  3128MJWB7 1/20r2016_|_ 41572016 2,154 9 0 0 0 92
1845[FHIMC GOLD POOL GOS671]  3128MJW87 | w5018 | 411512016 o4 - [} o N A _ .0 T4
1848|FHLMC GOLD POOL G08671] _ 3128MJW87 472072018 | 472012018 115517, 0| 0 0 0 414
1847 |FHLMC GOLD POOL GOB671] _ 3128MJWS7 152018 | 472072018 — 5,022] B [ K [ 0 [ 4
1848{FHLMC GOLD POOL G08671{ — 3128MJWS7 10972015 | 472072016 269,847, 0 gl 0 0 1.974
4849 |FHIMC GOLD POOL GOBB71]  3128MJWBT__ T 10072015 | 51502016 6,107 K . ) 0 N 0 R 0 _ 238
30% 7] 3128MIWP 872015 | 10/152015 567 0 0 0 2
30% 7] 3128MIWP N 9112015 | 101572015 243 - L 0 - R [} 0] Ei
36% 7{ 3128MIWP 92172015 | 101152015 32 of 0 0 -1
30% 7] 3128MIWP1 | | 97212015 | 10152075 81 N - 0 — o 0 A
30%_7]_ 3izamswp1 8772015 | 141152015 581 [3) 0 [+] -1
30% 7] _ 3126MIWPT |7 9M1R0%5 [ 19572015 249 0 - R 4 . o 1
30% 7{ __3128MJWP1 92172015 | 111152015 33| 0 0 [) 0
30% 7] 3128MJWP1 _ R 97212015 | 1115/2015 83 _ 0] _ o of 0
30% 71 3128MIWP1 9112015 | 112472015 74,119 0 [3) -307
30% 71 3128MIWP1__ N 0/2172015_ | 1172472015 — 5883 o __ — — 0 ) 8
30% 3128MJWP1 92172015 | 1122420 [4) 0 -126
3 0% 3128MAWPT _ | 812015 _| 3124720 R — L L _ 349
3% 3128MJWP1 872015 " | 1215720 - 0 [0 4
1883|FHIMC GOLD G18473 309 _ 3126MMQ30 N TBAROY3 | 10A5201 4374 . T 0 T . 0 o _ 114




Part 1V (990-PF) - Capital Gains and Losses for Tax on | tment income
Amount
Long Term CG Distributions| 1571 555|
Short Term CG Drstnbutions 0 28,616,473 0 [ [} 550429
Excess of FMV Gains Minus

Acquisiion Date Dats Over Excess FMV Over

Descnptio roperty Sold cusip e Method Acguired Soid Adjustments Adjusted Bams Ad) Basts or Losses
1884]FHLMC GOLD G18473_ 30%__ 312BMMQ30 872772013 _|_1015/2015 0 — 0| 0 0 5
1B65|FHLMC GOLD G16473  30%  312BMiAQ30 8172033 | 1171572015 [} 0 0 0 84
1868|FHLMC GOLD G18473 304 3128MMQ30 8/27/2013 | 11/15/2015 0 _0 0 0| 2
1867|GNMA (T POOL # MA2753 30 36170RBWS 511172015 | 12/20/2015 0 o 0 0 19
1B6B|GNMA 1| POOL # MA2753 304 36179RBWB 9252015 | 1272012015 0 0 0 0 -2
1868|GNMA 11 POOL # MA2753 3 36179RBWE K 4%512015 172072018 0 0 [} 0 80
1870]GNMA Il POOL # MA2753 301 36179RBWS 5M1/2015_| 172012018 | - (o 0 0 _o_ )
38170REWS 9/2572015 | 172012078 0 0 0 0 A
1872|FHLMC GOLD G847 309  3128MMQ30 _ 812013 ] 121512015 0 " 9 0 58
1873|FHLMC GOLD G18473 309 3126MMQ30 82772013 | 12/15/2015 0 0 [} 0 2
1874[FHLMC GOLD G18473  30%  3128MMQ30 8/112013 11512018 0 0 0 0 75
FNMA POOL # AL4181 354  3138ELUR2 182014 | 27252016 0 [\ 0 0 41
1878(FNMA POOL # AL4191  35%  3138ELURZ2 1302014 | 202512016 0 0 o 0| 74
ST7|FNMAPOOL# AL4191  35%  3138ELUR2 1872014 | 372502018 0 0 0 0 31
FNMA POOL # AL4181  35%  3138ELUR2 1302014 | 372512018 0 0 T 0 55
[1878|FNMAPOOL # AL4191 359 3138ELUR2 182014 | 472512018 0 [+ 0 0 -28
1880(FNMA POOL # AL4191_ 35%  3138ELURZ_ 173072014 | 472572018 0 0 [ 0 51
1881|FNMA POOL # AL4191° 359  3138ELUR2 182044 | 572512018 9 of 0 % 42
1882|[FNMA POOL # AL4161 359 3138ELUR2 173072014 | 572572018 [} 0 0 of 78
1B93[FNMA POOL # AL4191 3 5% 3138ELUR2 10872014 | 672512018 0 0 9 _ 0 42
1884|FNMA POOL ¥ AL4191  35%  3138ELURZ 173072014 | 672512016 0 0 R 0 0 75
1885/FNMA POOL# AL4191  35%  3138ELUR2 182014 | 77252018 9 4 0 0 40
1886|FNMA POOL # AL4181 354  3138ELUR2 173072014 | 772572018 0 0 0 [+ 73
1887|FNMA POOL # AL4194 354 3138ELUR2 | | __1/872014 | 8r25/2018 0 o 0 of_ 35
188B]FNMA POOL# AL4151 358 3138ELUR2 | 7] T1R0R014 | 8R2522016_ R [ [3 o] 0] £3
1889|FNMA POOL # AL4191 _ 359  3138ELUR2 11672014 | A 0 0 0 0 34
1890|FNMA POOL # AL4184 ~ 354  3138ELUR2 173012014 | [ 0] 0 [1 «0
1B94]FNMA ALB223 POOL 4 5%[ 313BEN4M9 | 212412015 0 0 o 0 428
1892|[FNMA AL6223 POOL 4 5%|  3138EN4HS 51572015 0 o [+ 0 14
1B93|FNMA AL6223 POOL 4 5%|  3138ENAMS 972872015 | 107252015 0 0 0 0 14
[1804|FNMA AL6223 POOL 4 5%|  3138EN4H9 2242015 | 1172522015 0 0 0 0 -380
1895)FNMA AL6223 POOL 4 5%  3138EN4HO 5152015 | 1122572015 0 0 0 0 . -12
1896|FNMA AL8223 POOL 4 5%|  3138EN4aHg A_J 9/2872015 | 1172512015 0 0 0 0 12
1897|FNMA AL6223 POOL. 4 5%| 3138ENAHE | 212412015 | 1272502015 [ o] — 0 0 233
1B98|FNMA A(6223 POOL_ 4 5%}  3138EN4H9 5152015 | 1272572015 0 0 0 0 8
1899|FNMA ALE223 POOL 4 5%|  3138EN4HD /282015 | 1272572015 R 0 0 0 [ ]
1900{FNMA ALB223 POOL 4 5%|  313BENAHS 242015 | 112512018 0 0 0 0 -592
1904 |VERIZON COMMUNICATION §  92343VBP8, 61182015 | 9@r2016 | K 0 0 R 0 0 755
1502|VISA INC-CLASS A SHRS 92826C839 forer2015 | 1212412015 2312 0 0 0 0 0
1903|VISA INC-CLASS A SHRS 92826C839 101972015 | 372312018 4,368 0 0 [« 0 258
1804{VISA INC-CLASS A SHRS 92826C839 101672015 | 572372016 3.864) 0 0 0 o 10
4805|VISA INC-CLASS ASHRS _ 92826C839 10/9/20157| 711472076 3,608 N [2 0] [} L] 54
1806|VIRTUS EMERGING MKTS OH_ 62826889 _ ] 61712093 | 1072172015 50,000 0 of_ __ 9 [Y 3,008
1907 [VOVA FINANCIAL INC 920089100 | 1072272615 | 422172615 363 0 0 0 (o 4
1508]VOYA FINANCIAL INC 929089100 102272015 | 5/23/2018 0 0 0 0 742
4609[VOYA FINANCIAL INC ~ _ 920089100 1012212015 | 7/1472018 0 0 0 [4 7687
1910|WFRBS 2011-C5 A2 2684%  82936JA77 1M/12011_| 411572018 0| 0 0 0 141
1911[WFRBS 2011-C5A2 _2684%  92038JAZ7 1372014 | 41572016 0 0 0 0 A
1912)WFRBS 2011-C5 A2 "2684%  92038JAZ7 1112011 | 511512018 0 0 0 1) -159
1913[WFRBS 2011 C5 A2 2684% _ 92036JAZ7 TR0V | 5HA5R616 [+ 0 0 0] -139
1914|WFRBS 2091-C5 A2 2 684%  920360AZ7 _ o 1372011 | 6152016 N — R . 0 o o _ of 194
1995|WFRBS 2011-C5 A2 '2684%  92938JA77 1212014 | 6152018 0 [i) 0 0 -170
1916|WFRBS 2011-C5 A2 2684% ~ 92938JAZ7 _ 1101 71512016 R _ . _9 0 0 ” 5 204
1917|WFRBS 2011-C5A2  2684%  92936JAZ7 212014 | 711572018 0 0 0 0 178
1918|WFRES 2011-C5 A2 _2654%  92936JAZ7 _ s 71201 811572018, 4705 K o o _ o . 47
1918|WFRBS 2011-C5 A2 ~2684%  82938JAZ7 21172014 | 8152016 1412] [+ 0 0 0 A1
1920|WFRBS 2011-C5 A2 2684 92038JAZ7 — | vinARos1 | erisi201e 18335] __ .. _0 ] . 0 R 6} - 163
WFRBS 2011-C5 A2 2884%~  920380AZ7 1212014_| 85016 4,900] 0 0 o 0 144
1922|WACHOVIACORP __ 5625%  629903CH3 T | 6i0rz014 | 1171012015 _ 20,857 . ol a ol o . _ 1248
1923|WACHOVIACORP "~ 56259 529903CH3 61072014 |~ 57252018 101 653 0 0 0 0 8,881
1924/FNMA POOL # ALO201 _ 50%  3138EGGKA | 4sa0n [ 115015 | 1270) R _ 0 0 0 [ T e
FNMA POOL # AL0201 ~ 50%  3138EGGK4 41152011 | 1272512015 m 0 0 0 0 57
1926|FNMA POOL # ALOZ01 509 _313BEGGKa | | 4152011 | 172572018 _ 738 _ K N 0 [ of . —0 55
1927|FNMA PQOL # ALO201 509~ 3138EGGK4 4153011 |_2r2472018 20 747 0 0 0 of 504
1928|FNMA POOL # ALD201_ 50%  3138EGGKA R A5R01T | 22512018 824)_ _ . o R ) B of R
1929)FNMA AL4082 35% 104 3138ELRCS /82018 772512018 2,068 " 0! [1) [ [3) -127
1930|FNMA AL&082_ _ _ 35% 10 _3136ELRCO_ | _ . _|__6/8r018_|_ 81252016 | _ _1.877] _ _ _ 0 o__ . . o ol _ -
1931FNMA Al4082 35%104 3138ELRCY 6/8/2016 " |~ 97252018 2413~ T 0 0 0 0 -147
1932|FNMA POOLAL4166 _ 55%| 3130ELTYD _ — 912372013 | 10/2572015. ERZ . _ __© I B} o 310

i



Part IV (990-PF) - Capital Gains and Losses for Tax on In

Amount
Long Term CG Distnbution: 1571 555
Short Term CG Drstbutions 0 28616473 4] o [+ 0 o
FMV Adjusted Baws Excess of FMV
Acquisiion Date Cate asof asof Over
CUsIP W Method Acquired Soxd Adjustmernts 12731769 12731585 Adjusted Basis
5 5% 3138ELTY9 072372013 | _11/25/2018 ) 0 [ 0|
[1934|FNMAFOOL AL4786  55%| 3138ELIY® 972372013 | 1212572015 0 [4 .0 0
19835/FNMA POOL AL4166  55%(  3138ELTY8 _6/23/2013 | 17252018 1) of [ 0
1936|FNMA POOL AL4168  55%| 3138ELTYS TOr32013 | 2725016 0 0 0 0
1037|FNMA POOL AL4188 5 5%|_ 3138ELTYS 9232013 | 31252016 0 0 0 0
1938)FNMAPOOL AL4166  55%] 338ELTY® 072372013 | 47252018 [ 0 R 0 0
193B|FNMA POOL AL4168 _ 55%|  3138ELTYS 9232013 | 572572016 | 0 of 0 0|
1940|FNMA POOL AL4186 ~ 55%| 3138ELTYS | 9232013 | 62572016 | 0 0 0 0
1941)FNMA POOL AL4166_ 55%)|  3138ELTYS | _9r232013 | 782018 | 0 [+) 0 0
1842[FNMA POOL AL4768 5 5%|  S138ELTY9 07232013 | 772512016 0 0 0| 0
1943|FNMAPOOL # AL4191 35%  3138ELUR2 182014 | 102522015 0 of 0| 0
1944|FNMA POOL # AL4191  35%  3138ELUR2 113072014 | 1012572015 0| 0 0 0
1845[FNMA POOL # AL4161  35%  3138ELUR2 182014 | 112572015 0] - [ of 0f
1946|FNMA POOL # AL4191  35%  3138ELUR2 17302014 | 117252015 0 0 0 0
1947|FNMA POOL # AL4181  35%  3138ELUR2 . 162014 | 1272572015 [ 0 0 ol
194B|FNMA POOL # AL4191 3 5%  3138ELUR2 1302014 ) 12125/2015 0 o] [v) 0
1949|FNMA POOL # AL&191 35% _ 313BELURZ K i/ar2014 172572018 0 [ o 0
1950|FNMA POOL # AL4181_ 3 5% ~ 3138ELUR2 17302014 | 172572018 0 [1] 0 o
[1959]GNMA Il POOL # MAT580 30§  36179NX45 62472014 | 37202016 0 o 0| 0
[1952[GNMA | POOL # MA1599 307 38179NX45 41702015 | 32012018 | 9 0 0 __90
1953|GNMA 1| POOL # MA1586 3 36179NX45 1011572015 | 372012018 [ 0 0 of
1954|GNMA Il POOL # MA1599 3 0 62412014 | _ 412012018 0| of ) 0|
1985|GNMA It POOL # MA1599 3 O 47772015 | 47202016 D [ 0] D,
1956|GNMA || POOL # MA1588 3 _OJ___SGE_N)S&‘: i ‘J 101572015 | 4202016 0 [1] of 0
9957/GNMA 1l POOL # MAT589 30 36179NX45 T 64204 | 5202618 0 N [} 0] 0 29
1955|GNMA | POOL # MA1599 30 38170NX45 o |_4mr015__ Lﬁggno1e __0] 0 0 ol 3
4559|GNMA || POOL # MA1589 307 38179NX45 TTT16ns2M5 | 572612016 0 [) 0 5 2
4960|GNMA 1| POOL # MA1599 30 __38179Nx45 | | 84014 | 62012016 _| | 0 a9 of . o » .0 19
1961 |GNMA il POOL # MAT599 30{ ~~ 36179NX45 4TRSS | w20n2018 2 80 3| of 0 0 3
1962|WACHOVIACORP  5625%  929903CH3 10/20/2015 | 572572016 0 31400 904, [4 [4 0| -804
1983|EXELON CORP 30161N101 8202015 | 71472018 0 344 22| 0 0| 0| 22
EXXON MOBIL CORP 30231G102 61872014 | 1272172015 0 9223 R 2,278 [ 0] 0 -2,278
9965/EXXON MOBIL CORP. 302316102 611822014 | 3/32018 0 7.993) -1.587 0 [ [9 -1,587
1866|EXXON MOBIL CORP 302316102 61572015 | 3772016 0 852 31 o] 0 oj K 31
1967|EXXON MOBIL CORP 302316102 77222015 31372018 0 51,052| 134 0 0 0 -134
196B|EXXON MOBIL CORP 302316102 7272015 | 3572018 0 39,285 1120] L 0 0 1,120
4968 [EXXON MOBIL CORP 30231G102 272015 | 317/2018 [J 12,616) 674] g{ 0 0 874
1870|EXXON MOBIL CORP 302316102 812172015 | 31712018 0 39348[ _ 5402 0 0 0 5402
T974|EXXON MOBIL CORP_ ~ 30231G102 3232016 | 537018 0 4,680 101 0 o] of 101
[1872|EXXON MOBIL CORP 362316102 872172015 | 5/23/2016 2 1478 3062] of o] 0| __ 302
_ 302316102 R _B/2172015 | 71472018 | 0 2958 830 0| [} 0 830
30303M102 672015 | 1272172015 2 8,545| 2,857 [) % 0 2,657
__30303M102 erRR015 | 3237018 0 8220] 3233 [9 [J 0 3,233
T 30303M102 622015 | 5/2372016 [} 7 253] 3223 _ [J 0] 0 3223
30303M102 61212015 71142018 0 5,399 _ 448 0 ol 0 2,448
30303M162 51472015 | 771472016 [ 2,448 1,164] % 0 9| 1,184
30303M102 5/412015 | '9/302018 _ [ 28 326 17 843 0 Q 0 17,643
1980[FHLMC GOLD 748004 30  31287CAD4 N 1752013 | 101572015 [ 272 8| 0 [} 0 E)
FHLMC GOLD T48004 _ 30%__ 31287CAD4 10/20/2014 | 10/15/2015 0 3| 0 0 0 0 _0
1982|FHLMC GOLD T49004 3 0 31287CADA 117572013 | 11152015 0 273 8| o] 7 [} £
309 _ 31287CAD4 1012972074 | 1111512015 L o] R N 0 ) [« ]
30% " 31287CAD4 14/52013 | 1211572015 0 284 -8| o] 0 0 8
309 31287CAD4 K 1072872014 | 1211572015 R 0 3 K 0 R — 0 0 o) ~ 0
31287CAD4 1152013 | 11152018 0 4859 -102] 0 i) 3 [ -102
31287CADA_ | _ - 1072072014 | 11152018 R 0 L 9 T = B N 0 N ]
31287CAD4 1152013 _| 21572018 0 279 8 [ 1) 0| ]
31287CAD4 1072972074 | 21572016 N [ I | ol L 0 A
"3138EN4HY ~ 5152015 | 112572016 0 23] -19 of [ ) -19
3136ENAHD | K 972872015 | _1/25/2016 L - ELE . ) B 0| __ -8
313BEN4HS 272472015 | 27252018 0 5011 413 0 [) 0 413
~313BEN4HS _ 8152015 | 272572018 o 164 K I [ 4 0 13
3138EN4H9 91282015 | 20252018 0 164 13| 0| 0 9 -13
313BENAHD _ | _ | (42072018 | 272502016 . 9 82] K I .0 [ o 7
3138EN4H 2242015 | _ 312572018~ 0 5 108| 420 0] 0 - "o 420
I13BENAHD o SASR015 |~ 372572018 To L 13 o K 0| A 0| 3
36179QPM 92172015 | 10/20/2015 0 132] 9 0 0 0 -9
_3B1T90WF4 _ [ 7rer015 | 10202015 | _ D R 1 7 [ £/ ] [
3B179QWF4 7120r2015 | 1172012015 [ 259 -15 0 o 0
[2001]GNMA MA2446 POOL Il 4 0%  38179QWr4 T 712612015 |_12/2072015 0] > = EE 0 9 0




Part VI, Line 6a (990-PF) - Estimated Tax Payments

~NONAWN-A

Credit from prior year return

First quarter estimated tax payment .
Second quarter estimated tax payment
Third quarter estimated tax payment .
Fourth quarter estimated tax payment .
Other payments

Total

Date Amount
9/30/2015 10,568
3/9/2016 77,230

87,798




