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REIT
2018 7 31

12,334,670,390 99.63

45,738,602 0.37

12,380,408, 992 100.00

2018 7 31

()
goggngNT PROPERTIES IN 470,132| 2,808.55| 1,320,390,639| 2,819.65| 1,325,609,574(10.71
WELLS FARGO REIT 6.375% 362,137| 2,897.36| 1,049,241,621|2,902.91| 1,051,251,662| 8.49

DIGITAL REALTY TRUST 6.625% 281,000| 2,906.24] 816,653,946 2,963.96| 832,874,727 6.73

APARTMENT INVT + MGMT 6.875% 221,100 2,891.03| 639,207,491|2,875.15| 635,697,655 5.13

AMERICAN HOMES 4 RENT 5.875% 230,000] 2,653.13] 610,221,970| 2,734.17] 628,860,549| 5.08

DDR CORP 6.250% 228,547 2,586.53| 591,144,357/ 2,700.87| 617,276,490| 4.99

ANNALY CAPITAL 7.500% 182,340 2,804.11 511,301,892|2,821.87| 514,540,542 4.16

AMERICAN HOMES 4 RENT 6.500% 173,616 2,826.31| 490,693,436| 2,910.68| 505,341,001 4.08

NATIONAL RETAIL PROPERTIES

180,000 2,567.66( 462,179,034 2,701.98] 486,357,012 3.93
5.200%

VORNADO REALTY TRUST 5.700% 160,000 2,760.81 441,730,992| 2,824.09| 451,855,104 3.65

DIGITAL REALTY TRUST INC

153,716| 2,866.27| 440,592,820/ 2,904.02| 446,394,584| 3.61
6.350%

PUBLIC STORAGE 6.000% 138,302 2,906.24( 401,939,053| 2,884.03| 398,868,472 3.22

CITY OFFICE REIT INC 6.625% 145,000( 2,707.53| 392,592,415|2,741.94| 397,582,315 3.21

INVESCO MORTGAGE CAPITAL

130,353 2,868.60( 373,931,842 2,882.26] 375,711,712 3.03
7.750%

PS BUSINESS PARKS INC 5.200% 130,000 2,617.61| 340,290,054| 2,652.02| 344,763,757 2.78

WASHINGTON PRIME GROUP INC

127,971 2,647.58 338,814,548| 2,588.75| 331,285,336 2.68
7.500%

GGP INC 6.375% 118,700 2,636.48( 312,951,066| 2,719.74| 322,833,731 2.61
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PUBLIC STORAGE 5.400% 99,680| 2,836.30| 282,722,933| 2,819.65| 281,063,111 2.27

IONAL STORAGE AFFILIA
NAT 100,000 2,730.84 273,084,600| 2,774.13| 277,413,990 2.24

6.000%

CYS INVESTMENTS INC 7.500% 100,000( 2,761.92( 276,192,880|2,747.49] 274,749,750 2.22
DDR CORP 6.500% 94,517| 2,655.35| 250,976,585 2,757.48] 260,629,531 2.11
PUBLIC STORAGE 5.125% 84,000) 2,751.93] 231,162,784|2,764.14| 232,188,516| 1.88

REXFORD INDUSTRIAL REALT

73,025| 2,730.84| 199,420,029| 2,753.04| 201,041,330 1.62
5.875%

KIMCO REALTY CORP 6.000% 68,216| 2,786.35| 190,073,720|2,788.57| 190,225,173 1.54

WASHINGTON PRIME GROUP 6.875% 75,357| 2,412.24| 181,779,719 2,353.30] 177,337,702| 1.43

PS BUSINESS PARKS INC 5.700% 54,000 2,777.47| 149,983,391 2,791.90f 150,762,681 1.22

ANNALY CAPITAL MGMT 6.950% 50,000] 2,796.34] 139,817,095/ 2,836.30] 141,815,275| 1.15
CHIMERA INVESTMENT 8.000% 40,000] 2,858.50| 114,340,300/ 2,869.05| 114,762,138| 0.93
PUBLIC STORAGE 5.200% 29,400| 2,706.97 79,585,178 2,750.82 80,874,337 0.65

AMERICAN HOMES 4 RENT 5.875% 28,454| 2,727.51 77,608,732(2,773.02 78,903,790 0.64

2018 7 31

99.63

99.63
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AMERICAN HOMES 4 RENT 230,000 5,497,000.00
AMERICAN HOMES 4 RENT 28,454 699,114.78
AMERICAN HOMES 4 RENT 6.5000% 255,000 6,492,300.00
ANNALY CAPITAL 7.5000% 182,340 4,605,908.40
ANNALY CAPITAL MGMT 50,000 1,259,500.00
APARTMENT INVT + MGMT 6.8750% 221,100 5,758,107.30
CHIMERA INVESTMENT 8.0000% 40,000 1,030,000.00
CITY OFFICE REIT INC 145,000 3,536,550.00
CYS INVESTMENTS INC 7.5000% 100,000 2,488,000.00
DDR CORP 6.2500% 246,800 5,750,440.00
DDR CORP 6.5000% 95,900 2,293,928.00
DIGITAL REALTY 7.3750% 120,344 3,126,537.12
DIGITAL REALTY TRUST 6.6250% 325,000 8,508,500.00
DIGITAL REALTY TRUST INC  6.3500% 174,000 4,492,680.00
EPR PROPERTIES 15,000 348,300.00
GGP INC 6.3750% 118,700 2,819,125.00
GOVERMENT PROPERTIES IN 495,877 12,545,688.10
INVESCO MORTGAGE CAPITAL  7.7500% 130,353 3,368,451.87
KIMCO REALTY CORP 5.5000% 9,645 233,505.45
KIMCO REALTY CORP 5.6250% 15,000 361,200.00
KIMCO REALTY CORP 6.0000% 68,216 1,712,221.60
NATIONAL RETAIL PROPERTIES 5.2000% 180,000 4,163,400.00
NATIONAL STORAGE AFFILIA 100,000 2,460,000.00
PROLOGIS INC 8.5400% 2,899 184,086.50
PS BUSINESS PARKS INC 5.2000% 130,000 3,065,400.00
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PUBLIC STORAGE 5.4000% 99,680 2,546,824.00
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REXFORD INDUSTRIAL REALT 73,025 1,796,415.00
VORNADO REALTY TRUST 5.4000% 10,000 240,900.00
VORNADO REALTY TRUST 5.7000% 160,000 3,979,200.00
WASHINGTON PRIME GROUP 6.8750% 75,357 1,637,507.61
WASHINGTON PRIME GROUP INC 7.5000% 143,561 3,423,929.85
WELLS FARGO REIT 6.3750% 371,620 9,699,282.00
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