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AMERICAN HOMES 4 RENT 6.35E (7 XU) 407 (1,060, 521 2,605 | WELLTOWER INC6.51 (ZXU#) 51.1| 373,416 7,307
AMERICAN HOMES 4 RENT 6.5D (7 XU ) 336.567 | 918,702 2,729 | ASHFORD HOSPITALITY TRUS9E (ZXU#) 114.111 | 300, 144 2,630
VEREITINC6.7F (ZAUn) 332.5| 915,449 2,753 | PUBLIC STORAGE 6.35R (7 XU#) 100 | 264,722 2,647
REXFORD INDUSTRIAL REALT 5.875 A (7 XU A1) 350 | 902,825 2,579 | DUPONT FABROS TECHNOLOGY 7.875 A (7 AUA) | 74.276 | 198, 391 2,671
DIGITAL REALTY TRUST INC 6.351 (7 XU) 301.37 | 862,308 2,861 | VORNADO REALTY TRUST 6.875 ) (ZXU#) 65| 177,270 2,727
DDRCORP6.25K (ZXU) 308.339 | 842,117 2,731 | WELLTOWER INC 6.5J (7 AU#) 48.903 | 136,488 2,791
DUPONT FABROS TECHNOLOGY 6.65C (PXU71) | 262.072 | 723,845 2,762 | PUBLIC STORAGE 5.4 B (7 XU7) 43.438 | 120,197 2,767
LASALLE HOTEL PROPERTIES 6.3 J (7 XU#) 219 | 604,650 2,760 | PUBLICSTORAGE 6 Z (7 AU#) 40| 117,137 2,928
PUBLIC STORAGE 4.95D (7 AU7) 224.159 | 580, 553 2,589 | REALTY INCOME CORP 6.625F (7 XU7) 38.196 | 101, 656 2,661
NORTHSTAR REALTY FIN8.75E (PXU7) 215.982 | 566,730 2,623 | KILROY REALTY CORP 6.875 G (7 XU7) 35| 95,604 2,731
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(7 XU 7A) CORESITE REALTY CORP7.5A 77.582|  217.881 5.604| 572,49
PUBLIC STORAGE 5.875 A 63.259  80.759 2,19 21,748 PS BUSINESS PARKS INC5.7 V 147.808|  147.808 3,851 389,270
NORTHSTAR REALTY FIN 8.75 A — 5.1 129] 13,060 SAUL CENTERS INC 6.875 C 146.899|  202.773 5375 543,249
NORTHSTAR REALTY FIN8.25B —|  142.704 3,620( 365,877 HERSHA HOSPITALITY TRUST 6.875 C 50.375|  50.375 1,309 132,363
NORTHSTAR REALTY FIN 8.875 C 67.726| 139.744 3,583 362,101 DDR CORP 6.25K 98.612|  406.951 10,776 1,089, 028
NORTHSTAR REALTY FIN 8.5D 235.887|  356.518 9,044 914,073 DIGITAL REALTY TRUST INC5.875 G 21.682|  30.525 790 79,897
NORTHSTAR REALTY FIN8.75 E 91.073|  307.055 7,900 798,427 SUN COMMUNITIES INC7.125 A 102649 137.649 3,653 369,192
EPR PROPERTIES 9 E 43545 43.545 1,639| 165,684 DIGITAL REALTY TRUST INC7 E 147.415 — — —
REALTY INCOME CORP 6.625 F 38.19% — — — FIRST POTOMAC REALTY TRU7.75 A 138.206 — — —
DIGITAL REALTY TRUSTINC6. 35 | % 3%.37 10,848/ 1,09, 364 CUBESMART 7.75 A 7.05 — — —
UMH PROPERTIES INC 8 B — 70 1,934 195,530 VORNADO REALTY TRUST 6.625 G 18.723]  118.723 3,080[ 311,351
BLUEROCK RSDTL GRREIT 8.25 A 50 134 3,553| 359,134 VORNADO REALTY TRUST 6.625 | 102.946|  102.9%46 2,697\ 272,577
LASALLE HOTEL PROPERTIES 7.5 H 47.527)  29.527 7590 76,718 STAG INDUSTRIAL INC9 A 86.204| 131.264 3,317) 335,220
PUBLIC STORAGE 5.4 B 224645 256.207 6,771 684,332 SUMMIT HOTEL PROPERTIES 7.875 B 53.185| 131.297 3,478| 351,492
SUNSTONE HOTEL INVESTORS 6.9 E 165  174.628 4,671 472,081 SUNSTONE HOTEL INVESTORS 8 D 86. 556 — — —
STAG INDUSTRIAL INC 6.875 C 25| 216.567 5782 584,363 PUBLIC STORAGE 6.375 Y 14.755 — — —
DUPONT FABROS TECHNOLOGY 6.625 C —| 232072 6,562 663,25 DUPONT FABROS TECHNOLOGY 7.675A|  119.001 — — —
SUNSTONE HOTEL INVESTORS 6.45 F —|  195.066 5071 512,547 DUPONT FABROS TECHNOLOGY 7.65B| 125607 — — —
PUBLIC STORAGE 5.15C - 188 4,904 495,691 IRCRETAIL CENTERS INC8.125 A 85 — — —
AMERICAN HOMES 4 RENT 6.5D —| 318.167 8,447 853,687 IRC RETAIL CENTERS INC 6.95 B 201.97 — — —
GLADSTONE COMMERCIAL COR7D — 83 2,09| 212,048 VORNADO REALTY TRUST 6.875J 137.7 — — —
LASALLE HOTEL PROPERTIES 6.3 J - 207 5377 543,486 EQUITY COMMONWEALTH7. 25 E 94.15 — — —
HERSHA HOSPITALITY TRUST 6.5 D — 135 3,439 347,626 APARTMENT INVT & MGMT CO 6.875 87.951|  117.831 3,298 333,304
PEBBLEBROOK HOTEL TRUST 6.375 D —| 21789 585 59,167 ASHFORD HOSPITALITY TRUS 9 E 2.29 — — —
SUMMIT HOTEL PROPERTIES 6.45 D - 161 4771 422,223 HERSHA HOSPITALITY TRUST 8 B 97.727 - — —
AMERICAN HOMES 4 RENT 6.35 E — 407 10,5571 1,066, 949 UMH PROPERTIES INC8.25 A 2.512  20.512 57| 53,274
ASHFORD HOSPITALITY TRUS 7.375 F — 146.4 3,747\ 378,75 PUBLIC STORAGE 6.35R 100 — — —
BLUEROCK RSDTL GR REIT 7.625 C - 67.2 1.767| 178,609 PUBLIC STORAGE 5.9 S 79.602)  69.602 1,769| 178,874
PUBLIC STORAGE 4.9% D —|  224.159 5716 577,664 PS BUSINESS PARKS INC6.45S 85.047|  85.047 2,167| 219,082
REXFORD INDUSTRIAL REALT 5.875 A — 350 8,970/ 906,558 HOSPITALITY PROP TRUST 7.15D 37.481|  37.481 99 98.9%5
MONMOUTH REIT 6.125 C - 125 3181 321,497 REGENCY CENTERS CORP 6.625 6 52.13 42.13 1,088 110,017
SUMMIT HOTEL PROPERTIES 9.25 A 60.817|  9.817 2,451 247,739 WELLTOWER INC6.5J 129.364|  130. 461 3,424 346,090
EPR PROPERTIES 6.625 F 56.438|  106.074 2,7%| 282,574 PUBLIC STORAGE 5. 75T 6.126 — — —
URSTADT BIDDLE PROPERTIE 6.75 G 62.425|  162.425 4,385 443,1% ALEXANDRIA REAL ESTATE E 6.45E 33.436 17.09 4431 44,818
AMERICAN HOMES 4 RENT 5 A —| 67116 1,844| 186,389 KILROY REALTY CORP 6.875 G 155.667|  177.423 4,589| 463,858
AMERICAN HOMES 4 RENT 5B 30.406|  58.406 1,609] 162,673 RETAIL PROPERTIES OF AME 7 A 103.005|  104.36 2,765 279,485
AMERICAN HOMES 4 RENT 5.5 C 188.849|  223.849 6,200| 626,634 DIGITAL REALTY TRUST INC 6.625 F 70.607)  53.839 1,385 140,050
EQUITY LIFESTYLE PROPERT 6.75 C 158.117|  178.078 4,710 476,009 KIMCO REALTY CORP 5.5 J 58.959|  59.759 1,532| 154,846
KIMCO REALTY CORP 5.625 K 85.398|  158.952 4,150 419,422 PENN REAL ESTATE INVEST 8.25 A 55.43 163.2 4,197 424,199
WASHINGTON PRIME GROUP 6.875 | 2731 B3 631] 63,865 PS BUSINESS PARKS INC6 T 174.089|  156.089 4,044 408,713
NATL RETAIL PROPERTIES 5.7 E 155,451 147.133 3,837 387,790 CEDAR REALTY TRUSTINC7.25B 135.655|  269.255 6,89| 696,871
NATL RETAIL PROPERTIES 6.625 D 111.852  128.852 3,337| 337,264 PUBLIC STORAGE 5.625 U 21.264 — — -
STAG INDUSTRIAL INC 6.625 B — 25 645 65,208 GRAMERCY PROPERTY TRUST 7. 15 A | 130.924]  145.924 3,935 397713
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39, 645, 762, 633H
1,960, 813, 354
37,478, 963,122

RINECH 205, 986, 157
(B)&f& 436, 080, 000
RILEROE 436, 080, 000
(C)fuEEEE (A—B) 39, 209, 682, 633
TTA 35,535, 752, 946
AR S 3,673,929, 687
(D) ZIMEFBOLE 35, 535, 752, 94600
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TAUBMAN CENTERS INC 6.5 J 99.678| 21.678| 5763 582,472
SUMMIT HOTEL PROPERTIES 7. 125 C 30,044 32044 88 83,711
WASHINGTON PRIME GROUP 7.5 H 19.881|  19.881 53| 52,861
KIMCO REALTY CORP 6 | 146.922)  140.92| 3,686 372,559
CORPORATE OFFICEPROPTR7.3%5L | 105.948|  232.272| 6,152 621,810
DDR CORP 6.5 ) 178.955|  237.031 6,165 623,052
CHESAPEAKE LODGING TRUST7.75 A | 93.109|  118.409] 3,097 313,041
VEREITINC 6.7F 670.426| 1,002.926|  27,279| 2,756,875
CBL & ASSOCIATES PROP 6. 625 E 111.906]  141.078| 3,541 357,859
VORNADO REALTY TRUST 5.4 L 152.386]  150.851 3,905 394,693
VORNADO REALTY TRUST 5.7K 80.684)  80.684)  2.105] 212,73
KILROY REALTY CORP 6.375 H 69.314|  97.846|  2.5%| 258,579
REGENCY CENTERS CORP 67 80.812|  80.916]  2.062| 208,441
PS BUSINESS PARKS INC 5.75 U 144.738] 144738 3,713 375,334
BRANDYWINE REALTY TRUST 6.9 E 32.309] 32309 838 84,763
PENN REAL ESTATE INVEST 7.375 B 62.735|  63.635] 1,660 167,847
PEBBLEBROOK HOTEL TRUST 6.5 C 748/ 12909 3,382 341,845
TAUBMAN CENTERS INC 6. 25K 100.2|  278.001 7,235 731,26
EQUITY COMMONWEALTH 6.5 D 48.076| 108.368]  2.871| 290,219
LASALLE HOTEL PROPERTIES 6.375 | 18.95 - — —
CBL & ASSOCIATES PROP 7.375D 210.169|  273.814] 6,883 695,665
PUBLIC STORAGE 6 Z 73.802|  33.82 9| 95,29
PUBLIC STORAGE 5.375 V 21.71 — — —
GENL GROWTH PROPERTIES 6.375 A 83.66| 9.9  2.604] 263,167
SL GREEN REALTY CORP 6.5 3.2 B2 930 94,042
URSTADT BIDDLE PROPS INC 7. 125 F 37.802)  37.802)  1,017] 102,841
DIGITAL REALTY TRUST INC 7,375 H 172.147] 172.147| 4,863 491,470
PEBBLEBROOK HOTEL TRUST 8B 112.915 — — —
SABRA HEALTHCARE REIT IN 7,125 A 145.916)  208.337| 5,562 562,156
N = |0 B s 88] 9,219.01414,089.914) _370,858|37. 478, %3
- oUISeimE <HbE S| o4e| 94w <05, 6%>
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2,256, 856, 928F. KEEEU—b - T7 >V R016—02 (BEAYIHY /REES
H08Y) 104,496, 610A3. KEEBEU—b - 77> R2016-02 (BEANY IBRUL/IR
TEBNEY) 166,385, 541, KEEEU—K - 77V R2016-02 T (BBAvY
&) /BREEIE) 915,868, 888F. KEEELU— - 77> R2016—-02 T (B
By UL/ REEIR) 1,672, 481,397M. KEELU—b - T7 > R2016—
06 (BE&ANwIHY) 2,065 366, 814M, KEESLU— - 772 R2016—-06 (B
BAYIRL) 161,764, 411, KEEEU— K - T7 U R2016-07 (BBAYY
o)) 2,828,947,085M. KEEELEU—b - T7 VR (BBAvY IS /BIEHEA
REREM) 2016—01 2,942,183, 960, KEEELEU— - TPV R (BBAY
I EEEBIREREA) 2016—04 2,750, 760, 969, KEELU— b -
TrPYR (BBAY IS/ EREEEIRERER) 2016—08 3,805, 785, 6111 T
g
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(A) BoF N 892, 206, 847
BN 892, 359, 955
IR A 153, 108
(B) BfiEEcEi8H A 2,304, 414, 436
ik 1,115, 188, 356
bpiti A 3.419, 602, 792
(C)ZnfthEmR VAN 2,418, 085
(D)ZfpERE (A+B+C) A 1,414,625, 674
(E) pifRigiiSmE 3,624, 883,010
(F) =R RE A 492, 982, 442
(G)iENfSFEEIERE 1,956, 654, 793
(H)&5t (D+E+F+G) 3,673, 929, 687
JERRMIEEE (H) 3, 673, 929, 687

(1) BMOEBRRRLF. —SBRENSORNMEASTALEDEEZVL. TAZ
TO35GEHEE LT, LO35G 8RS U TRESNE T,

(E2) BNfEstERTE L F. BINEFEETAEDEREZV. TAZ T ES
SOFEAELT. LO3BEEFmE UTUESINET,

FTSE® (3 the London Stock Exchange Group companies DEZTEH Y. 54 ¥ A2 ICE T = FTSE International
Limited WERBULF T, Fic. FT-SE®. FOOTSIE®, & & U'FTSE 4 GOOD® % & Jz the London Stock Exchange Group
companies DE1Z T 9, NAREIT® (3 the National Association of Real Estate Investment Trusts D @E4Z T 4. EPRA® (&
European Public Real Estate Association DEZECTH I FIH. LWINHSA &Y AZWICE DT E FTSE International Limited
HMEAELET. FTSE NAREIT® Preferred Stock Index [& FTSE [Tk > TEHEENET, FTSE. Euronext N. V.. NAREIT $&
U'EPRA [F. TOERICEIT DRI, AR BEBEZ—UTHT. LHEDBEICBVTHENICES T2 EBL. —tIDEH
ZEBVWFB A, HEA VT VI ADBRECERIERICET 23 XTOMNFEREE. FTSE. Euronext N. V.. NAREIT. EPRA [
BELFT, FISERKUZDSAEVT—EFVITND., A VT VIZANLU—FT 4T, FLZNDOTT—9 (CET DRI CAES
CHULT—UDEBZEVFEA. Fo. FTSENSEAICKZFITER/DZERBRL. FISEDT—IZBREIT D I LEFHFINT
HIFBA.
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