Important Legal Information

Calamos Funds Portfolio Data as of 5/31/17 (unaudited)
This presentation is for informational purposes only and should not be substituted for fiscal quarter-end portfolio holdings filed with the SEC.

The portfolio data s “as of” the date indicated and may n

nt current or future

. Portfolio holdi

These holdings include securities and cash equivalents.

 to change daily without notice. Includes cash and cash equivalents and excludes forwards, futures, and swaps. Unlike the fund's reg

and its presentation in thi

are not required to conform to Generally Accepted Accounting Principles (GAAP) and

unaudited. Therefore, this information may differ from (ha( information contained in the annual and semi-annual reports to shareholders filed with the SEC on Form N-CSR or Form N-Q. This information does not constitute a recommendation or offer for a particular security, nor hould 1 be taken a5 2 solcaton o recommendation to buy or sell securities or other investments.

Date Fund Name
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund

Security Name Ticker

Fiserv, Inc.
American Airlines Group, Inc.

Coca-Cola Company.

Eaton Corp.

DuPont Fabros Technology, LP
Metropolitan Life Global Funding |
Harley-Davidson Financial Services, Inc.
Franklin Resources, Inc.

2F North America Capital, Inc.

Shell International Finance, BV
Cardtronics, Inc

American Express Company

Morgan Stanley

American Honda Finance Corp.

Kaiser Aluminum Corp.

United States Treasury Note
Cullen/Frost Bankers, Inc.

Federal National Mortgage Association
LBrands, Inc.

Investment Type Name. jor y

Corporate Bonds Information Technology

Corporate Bonds Consumer Discretionary
Corporate Bonds Consumer Staples
Corporate Bonds Industrials

Corporate Bonds Real Estate

Corporate Bonds Financials

Corporate Bonds Consumer Discretionary
Corporate Bonds Financials

Corporate Bonds
Corporate Bonds
Corporate Bonds

Consumer Discretionary

nergy
Information Technology

Corporate Bonds Financials
Corporate Bonds Financials

Corporate Bonds Consumer Discretionary
Corporate Bonds Industrials

US. Government And Agency Securities Other

Corporate Bonds Financials

U.5. Government And Agency Securities Other

Corporate Bonds Consumer Discretionary

United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
Netherlands (The)

United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)

d are

d Exchange C:

Local Currency s/
Us Dollar 500,000 519573 519573
US Dollar 500,000 519,618 519,618
Us Dollar 500,000 510493 510493
US Dollar 500,000 500,158 500,158
Us Dolar 453,000 472,565 472,565
Us Dollar 500,000 504,515 504,515
Us Dollar 500,000 499,388 499,388
US Dollar 500,000 496,060 496,060
Us Dollar 500,000 527,375 527,375
Us Dollar 500,000 513,503 513,503
Us Dollar 250,000 257,190 257,190
US Dollar 500,000 508,405 508,405
Us Dollar 500,000 501,183 501,183
Us Dollar 500,000 489,828 489,828
Us Dollar 400,000 423,926 423,926
Us Dollar 1,500,000 1,473,629 1,473,629
Us Dollar 250,000 258,028 258,028
Us Dollar 1,000,000 1,000,725 1,000,725
Us Dollar 250,000 266,599 266,599

Interest
Rate

Maturity Date
10/01/22

02/15/22



Important Legal Information

nt current or

Calamos Funds Portfolio Data as of 5/31/17 (unaudited)
This presentation is for informational purposes only and should not be substituted for fiscal quarter-end portfolio holdings filed with the SEC.

. Portfolio holdi

The portfolio data s “as of” the date indicated and may n

These holdings include securities and cash equivalents.

 to change daily without notice. Includes cash and cash equivalents and excludes forwards, futures, and swaps. Unlike the fund's reg

and its presentation in thi

are not required to conform to Generally Accepted Accounting Principles (GAAP) and

unaudited. Therefore, this information may differ from (ha( information contained in the annual and semi-annual reports to shareholders filed with the SEC on Form N-CSR or Form N-Q. This information does not constitute a recommendation or offer for a particular security, nor hould 1 be taken a5 2 solcaton o recommendation to buy or sell securities or other investments.

Date Fund Name
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund
05/31/17  Calamos Total Return Bond Fund

42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund

Security Name Ticker

Carnival Corp.
Aly Financial, Inc.

United States Treasury Note
Time Warner, Inc.

Visa, Inc.

State Street Corp.

1HO Verwaltungs GmbH
Charter C
United States Treasury Note
Microsoft Corp,

Charles Schwab Corp,
United States Treasury Note
United States Treasury Note
Cimarex Energy Company
United States Treasury Note
Chubb Corp.

Morgan
Verisk Analytics, Inc.

Ralph Lauren Corp.

Fifth Third Bancorp

Us Bancorp

Georgia-Pacific, LLC

Exxon Mobil Corp.

AerCap Ireland Capital, Ltd. / AerCap Global Aviation Trust
Comcast Corp.

NXP Semiconductors, NV

Nuance Communications, Inc.

Ameriprise Financial, Inc.

Cisco Systems, Inc.

Honeywell International, Inc.

United Technologies Corp.

United States Treasury Note

Delta Air Lines, Inc.

Fidelity Prime Money Market Fund - Institutional Class
AON Corp.

Interpublic Group of Companies, Inc.

OR Horton, Inc.

Wells Fargo & Company

WM Wigley Jr. Company

Bank of America Corp.

Apple, Inc.

Gilead Sciences, Inc.

Flextronics International, Ltd.

Exelon Corp.

CSC Holdings, LLC

8ank of New York Mellon Corp,

United States Treasury Note

Barrick Gold Corp.

Goodyear Tire & Rubber Company

Expedia, Inc.

Ford Motor Credit Company, LLC

Prudential Financial, Inc.

Toll Brothers Finance Corp.

Huntington Ingalls Industries, Inc.

Electronic Arts, Inc

Abbvie, Inc.

Citigroup, Inc.

First Republic Bank

HA, Inc

Alliance Data Systems Corp.

ATET, Inc.

Berkshire Hathaway, Inc.

Toronto-Dominion Bank

United States Treasury Note

General Motors Company, Inc.

United States Treasury Note

Bank of Montreal

United States Treasury Note

Alabama Power Company

Rockwell Collins, Inc.

parker-Hannifin Corp.

Amphenol Corp.

Actavis, PLC

Continental Aines 2012-3 Class C Pass Thru Trust

, LLC / Charter Capit

Liquidity MVRXX US

FIPXKUS

Edwards Lifesciences Corp.
Lennar Corp.

British Telecommunications, PLC

NextEra Energy, Inc.

Hasbro, Inc.

TIX Companies, Inc.

Simon Property Group, LP

General Mills, Inc.

Verizon Communications, Inc.

Southwest Airlines Company

SunTrust Banks, Inc.

Federal National Mortgage Association
Mondelez International Holdings Netherlands, BV
United States Treasury Bond

United States Treasury Note

Textron, Inc.

JPMorgan Chase & Company

American Tower Corp.

Nuance Communications, Inc.

Land O'Lakes, Inc.

Southern Company

Investment Type Name jor y
Corporate Bonds Consumer Discretionary
Corporate Bonds Financials

USS. Government And Agency Securities Other

Corporate Bonds Consumer Discretionary
Corporate Bonds Information Technology
Corporate Bonds Financials

Corporate Bonds Industrials

Corporate Bonds Consumer Discretionary
US. Government And Agency Securities Other

Corporate Bonds Information Technology
Corporate Bonds Financials

USS. Government And Agency Securities Other

USS. Government And Agency Securities Other

Corporate Bonds Energy

US. Government And Agency Securities Other

Corporate Bonds Financials

Short Term Investments Other

Corporate Bonds Industrials

Corporate Bonds Consumer Discretionary
Corporate Bonds Financials

Corporate Bonds Financials

Corporate Bonds Materials

Corporate Bonds Energy

Corporate Bonds Industrials

Corporate Bonds Consumer Discretionary

Corporate Bonds Information Technology
Corporate Bonds Information Technology
Corporate Bonds Financials

Corporate Bonds Information Technology
Corporate Bonds Industrials

Corporate Bonds Industrials

USS. Government And Agency Securities

Corporate Bonds Industrials

Short Term Investments Other
Financials

Consumer Discretionary
Consumer Discretionary

Corporate Bonds
Corporate Bonds

Corporate Bonds Financials
Corporate Bonds Consumer Staples
Corporate Bonds Financials

Corporate Bonds Information Technology
Corporate Bonds Health Care

Corporate Bonds Information Technology
Corporate Bonds Utiities

Corporate Bonds Telecommunication Services
Corporate Bonds Financials

USS. Government And Agency Securities Other

Corporate Bonds Materials

Corporate Bonds Consumer Discretionary
Corporate Bonds Consumer Discretionary
Corporate Bonds Consumer Discretionary
Corporate Bonds Financials

Corporate Bonds Consumer Discretionary
Corporate Bonds Industrials

Corporate Bonds Information Ye:hnolug‘{
Corporate Bonds Health

Corporate Bonds Financi

Corporate Bonds Financials

Corporate Bonds Health Care

Corporate Bonds Information Technology
Corporate Bonds Telecommunication Services
Corporate Bonds Financials

Corporate Bonds Financials

USS. Government And Agency Securities Other

Corporate Bonds

USS. Government And Agency Securities Other
Corporate Bonds Financials

USS. Government And Agency Securities Other

Corporate Bonds Utiities

Corporate Bonds Industrials

Corporate Bonds Industrials

Corporate Bonds Information Technology
Corporate Bonds Health Care

Corporate Bonds Consumer Discretionary
Corporate Bonds Financials

Corporate Bonds Consumer Discretionary
Corporate Bonds Health Care

Corporate Bonds Consumer Discretionary
Corporate Bonds Telecommunication Services
Corporate Bonds Utiities

Corporate Bonds Consumer Discretionary
Corporate Bonds Consumer Discretionary
Corporate Bonds Real Estate

Corporate Bonds Consumer Staples
Corporate Bonds Telecommunication Services
Corporate Bonds Industrials

Corporate Bonds Financials

U.5. Government And Agency Securities Other

Corporate Bonds Consumer Staples

USS. Government And Agency Securities Other

US. Government And Agency Securities er

Corporate Bonds Industrials

Corporate Bonds Financials

Corporate Bonds Real Estate

Corporate Bonds Information Technology
Corporate Bonds Consumer Staples
Corporate Bonds Consumer Discretionary
Corporate Bonds Financials

Corporate Bonds Utiities

United States OF America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
Germany

United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
Ireland

United States OF America (The)
Netherlands (The)

United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
Canada

United States Of America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
Canada

United States Of America (The)
United States OF America (The)
United States Of America (The)
Canada

United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United Kingdom

United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
Netherlands (The)

United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States OF America (The)

d are

d Exchange C:

Local Currency s/
Us Dollar 500,000 528,905 528,905
US Dollar 500,000 502,263 502,263
Us Dollar 1,500,000 1,489,593 1,489,593
US Dollar 500,000 500,558 500,558
Us Dollar 500,000 504,735 504,735
US Dollar 500,000 495,828 495,828
Us Dollar 200,000 204,745 204,745
US Dollar 500,000 536,753 536,753
Us Dollar 250,000 254,104 254,104
US Dollar 500,000 532,113 532,113
Us Dollar 500,000 507,630 507,630
Us Dollar 1,500,000 1511317 1511317
Us Dollar 1,000,000 999,644 999,644
US Dollar 250,000 253,988 253,988
Us Dollar 750,000 751578 751,578
US Dollar 000 398,472 398,472
Us Dollar 998,853 998,853 998,853
US Dollar 500,000 527,600 527,600
Us Dollar 500000 5033575 5033575
US Dollar 500000 5032125 5032125
Us Dollar 500000 521050 521050
US Dollar 500000 518680 518680
Us Dollar 500000 499875 499875
Us Dollar 250000 27163125 27163125
Us Dollar 500000 507220 507220
US Dollar 550000 581075 581075
Us Dollar 185000 197256.25 19725625
US Dollar 500000 489400 489400
Us Dollar 500000 4953225 4953225
US Dollar 500000 493017.5 493017.5
Us Dollar 500000 488627.5 488627.5
Us Dollar 750000 748468.22 748468.22
Us Dollar 400000 412522 412522
Us Dollar 998752.002 999151.59 99915159
Us Dollar 500000 540760 540760
Us Dollar 750000 7518975 7518975
Us Dollar 250000 271540 271540
US Dollar 500000 531465 531465
Us Dollar 500000 518555 518555
US Dollar 500000 5201275 5291275
Us Dollar 500000 536610 536610
US Dollar 500000 5144925 5144925
Us Dollar 500000 5358925 5358925
US Dollar 500000 500390 500390
Us Dollar 200000 209571 209571
Us Dollar 500000 4879925 4879925
Us Dollar 1500000 1499282.09 1499282.09
US Dollar 217000 23661246 23661246
Us Dollar 445000 527689.9 5276899
US Dollar 500000 550577.5 550577.5
Us Dollar 500000 5576725 5576725
US Dollar 250000 27321375 27321375
Us Dollar 500000 5387325 5387325
Us Dollar 447000 464037.41 464037.41
Us Dollar 500000 550130 550130
US Dollar 500000 499415 499415
Us Dollar 500000 508585 508585
US Dollar 500000 5143575 5143575
Us Dollar 500000 512155 512155
US Dollar 500000 5076225 5076225
Us Dollar 500000 502985 502985
Us Dollar 500000 508787.5 508787.5
Us Dollar 500000 499147.5 499147.5
Us Dollar 1500000 1431777.66 1431777.66
Us Dollar 500000 50448 044

Us Dollar 2000000 188452076 188452076
Us Dollar 500000 493430 493430
Us Dollar 1000000 1010161.25 1010161.25
Us Dollar 500000 5014175 5014175
US Dollar 400000 406360 406360
Us Dollar 500000 518590 518590
US Dollar 500000 533245 533245
Us Dollar 500000 500460 500460
Us Dollar 500000 5138925 5138925
Us Dollar 338000 34851856 34851856
US Dollar 500000 508897.5 508897.5
Us Dollar 500000 5060325 5060325
US Dollar 500000 518605 518605
Us Dollar 500000 503587.5 503587.5
US Dollar 500000 5071375 5071375
Us Dollar 500000 512720 512720
US Dollar 500000 5126025 5126025
Us Dollar 500000 509357.5 509357.5
US Dollar 500000 503577.5 503577.5
Us Dollar 250000 253745 253745
US Dollar 500000 508460 508460
Us Dollar 50001 4927375 4927375
Us Dollar 1225592.99 1231935.21 1231935.21
Us Dollar 500000 4882225 4882225
Us Dollar 1500000 1499406.20 1499406.20
Us Dollar 500000 503127.04 503127.04
US Dollar 500000 505637.5 505637.5
Us Dollar 750000 752310 752310
US Dollar 500000 566330 566330
Us Dollar 114000 11644074 11644074
US Dollar 550000 611069.25 611069.25
Us Dollar 500000 502020 502020
Us Dollar 500000 5061225 5061225
Us Dollar 250000 25015375 25015375

0006249887
000308904

Maturity Date
10/15/20

03/29/67

09/12/22



Important Legal Information

nt current or future

Calamos Funds Portfolio Data as of 5/31/17 (unaudited)
This presentation is for informational purposes only and should not be substituted for fiscal quarter-end portfolio holdings filed with the SEC.

. Portfolio holdi

The portfolio data s “as of” the date indicated and may n

These holdings include securities and cash equivalents.

 to change daily without notice. Includes cash and cash equivalents and excludes forwards, futures, and swaps. Unlike the fund's reg

and its presentation in thi

are not required to conform to Generally Accepted Accounting Principles (GAAP) and

unaudited. Therefore, this information may differ from (ha( information contained in the annual and semi-annual reports to shareholders filed with the SEC on Form N-CSR or Form N-Q. This information does not constitute a recommendation or offer for a particular security, nor hould 1 be taken a5 2 solcaton o recommendation to buy or sell securities or other investments.

Date Fund Name

42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund
42886 Calamos Total Return Bond Fund

Security Name Ticker

Sprint Corp.

Chevron Corp.

COW, LLC / COW Finance Corp.
Goldman Sachs Group, Inc.

Royal Bank Of Canada
Anheuser-Busch InBev Finance, Inc.
Johnson & Johnson

GLP Capital, LP / GLP Financing I, Inc.
Hewlett Packard Enterprise Company.
United States Treasury Note

United States Treasury Note

Federal National Mortgage Association
United States Treasury Note

Steel Dynamics, Inc.

Rochester Gas & Electric

Investment Type Name.

Corporate Bonds
Corporate Bonds
Corporate Bonds
Corporate Bonds
Corporate Bonds
Corporate Bonds
Corporate Bonds
Corporate Bonds
Corporate Bonds
USS. Government And Agency Securities
USS. Government And Agency Securities
U.5. Government And Agency Securities
USS. Government And Agency Securities
Corporate Bonds
Corporate Bonds

jor ¥
Telecommunication Services
Energy

Information Technology

United States OF America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
Canada

United States Of America (The)
United States Of America (The)
United States Of America (The)
United States OF America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)
United States Of America (The)

d Exchange C:

Local Currency s/
Us Dollar 250000 283953.75
Us Dollar 500000 5023175
Us Dollar 500000 517560
US Dollar 500000 5190375
Us Dollar 500000 503577.5
Us Dollar 500000 5143425
Us Dollar 500000 489575
Us Dollar 250000 26382875
Us Dollar 500000 530945
Us Dollar 3000000 301831149
Us Dollar 4400000 4413066.72
Us Dollar 450000 450384.75
Us Dollar 1250000 1257018.18
US Dollar 350000 358804.25
Us Dollar 190000 190653.6

283953.75
502317.5
517560
519037.5
503577.5
5143425

190653.6

0002354299

d are



