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Allocation Review: 
 

Structure & Segmentation 

High Yield Bonds
Emerging Markets
Bank Loans

Multi Sector Bonds

Ultra Short Term Bonds
Short Term Bonds
Intermediete Term Bonds
Long Term Bonds
Inflation Protected Bonds
World Bonds

Cash & Equivalents

Co
re

Cash

Segments Sub‐Segments

O
pp

or
tu

ni
st

ic

Global 
All Cap

 

 

Sub-Segments & Fund Selection 

SUBSTAC1 Allocation

SUBS2 PLBDX PIMCO Emerging Local Bond D 1.92%
SUBS2 CMBZX Columbia Emerging Markets Bond Z 1.92%
SUBS2 TGEIX TCW Emerging Markets Income I 1.92%
SUBS2 TGWIX TCW Emerging Markets Local Ccy Inc I 1.92%
SUBS2 MEDIX MFS Emerging Markets Debt I 1.92%
SUBSTAC2

SUBS4 FLSIX Forward Credit Analysis Long/Short Instl 3.84%
SUBS4 NEZYX Loomis Sayles Strategic Income Y 3.84%
SUBS4 PONDX PIMCO Income D 3.84%
SUBS4 AIAAX Forward Income Allocation Institutional 3.84%
SUBS4 LSBDX Loomis Sayles Bond Instl 3.84%
SUBSCORE

SUBS6 SIGVX RidgeWorth US Gov Sec Ultra‐Short Bd I 8.00%
SUBS7 PRVBX Permanent Portfolio Versitile Bond 8.00%
SUBS6 TSDOX Touchstone Ultra Short Dur Fixed Inc Z 8.00%
SUBS7 SNGVX Sit US Government Securities 8.00%
SUBS8 DODIX Dodge & Cox Income 8.00%
SUBS11 EIGMX Eaton Vance Glbl Macr Absolute Return I 8.00%
SUBS8 PTTRX PIMCO Total Return Instl 19.20%
SUBSCASH

SUBS12 Cash & Equivalents 4.00%

Fund Selection
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1 Month Total Risk-Reward Analysis: 

The Risk Reward graph is used to compare the performance and risk (standard deviation) of selected managers against the 

performance and risk of a market index for a specific period of time. The graph is broken down into 4 quadrants: Less Risk-Less 

Return, Less Risk-More Return, More Risk-More Return, and More Risk-Less Return.  In addition to the rate of return and standard 

deviation, the analysis also calculates optional risk statistics such as alpha, beta and r-squared. 

 

 

Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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Last Quarter Total Risk-Reward Analysis: 

The Risk Reward graph is used to compare the performance and risk (standard deviation) of selected managers against the 

performance and risk of a market index for a specific period of time. The graph is broken down into 4 quadrants: Less Risk-Less 

Return, Less Risk-More Return, More Risk-More Return, and More Risk-Less Return.  In addition to the rate of return and standard 

deviation, the analysis also calculates optional risk statistics such as alpha, beta and r-squared. 

 

 

Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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Last Quarter Upside vs. Downside Capture Analysis: 

 
The Upside vs. Downside Market Capture graph measures the market shares captured by a product for a selected date range; it 
further reveals the market trend of the selected product to show the capture ratio pattern of the product relative to a market index. 
Similar to the risk return graph, this graph is broken down into 4 quadrants relative to the upside to downside capture ratio instead 
of risk and return. The 100% capture ratio of the up market and the down market determines the intersection of the quadrants. The 
graph indicates the number of up quarters, return of the portfolio in an up market, return of the market index in an up market; 
percent of market capture in an up market, number of down quarters, return of the portfolio in a down market, return of the market 
index in a down market, and percent of market capture in a down market.  
 

 
Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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1 - Year Total Risk-Reward Analysis: 

The Risk Reward graph is used to compare the performance and risk (standard deviation) of selected managers against the 

performance and risk of a market index for a specific period of time. The graph is broken down into 4 quadrants: Less Risk-Less 

Return, Less Risk-More Return, More Risk-More Return, and More Risk-Less Return.  In addition to the rate of return and standard 

deviation, the analysis also calculates optional risk statistics such as alpha, beta and r-squared.  

 

 

Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 



  Fixed Income Portfolio Model 
  FolioReview for July 2011 
 

1 - Year Upside vs. Downside Capture Analysis: 

 
The Upside vs. Downside Market Capture graph measures the market shares captured by a product for a selected date range; it 
further reveals the market trend of the selected product to show the capture ratio pattern of the product relative to a market index. 
Similar to the risk return graph, this graph is broken down into 4 quadrants relative to the upside to downside capture ratio instead 
of risk and return. The 100% capture ratio of the up market and the down market determines the intersection of the quadrants. The 
graph indicates the number of up quarters, return of the portfolio in an up market, return of the market index in an up market; 
percent of market capture in an up market, number of down quarters, return of the portfolio in a down market, return of the market 
index in a down market, and percent of market capture in a down market.  
 

 
Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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3 - Year Total Risk-Reward Analysis: 

The Risk Reward graph is used to compare the performance and risk (standard deviation) of selected managers against the 

performance and risk of a market index for a specific period of time. The graph is broken down into 4 quadrants: Less Risk-Less 

Return, Less Risk-More Return, More Risk-More Return, and More Risk-Less Return.  In addition to the rate of return and standard 

deviation, the analysis also calculates optional risk statistics such as alpha, beta and r-squared.  

 

 

Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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3 - Year Upside vs. Downside Capture Analysis: 

 
The Upside vs. Downside Market Capture graph measures the market shares captured by a product for a selected date range; it 
further reveals the market trend of the selected product to show the capture ratio pattern of the product relative to a market index. 
Similar to the risk return graph, this graph is broken down into 4 quadrants relative to the upside to downside capture ratio instead 
of risk and return. The 100% capture ratio of the up market and the down market determines the intersection of the quadrants. The 
graph indicates the number of up quarters, return of the portfolio in an up market, return of the market index in an up market; 
percent of market capture in an up market, number of down quarters, return of the portfolio in a down market, return of the market 
index in a down market, and percent of market capture in a down market.  
 

 
Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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Period Returns: 

1 month, last quarter, 1 year, and 3 year returns. This is a comparative graph that indicates the total return achieved over the period 
stated by the managers over various time periods. Other performance measures may be compared besides rates of return. 
 

 

Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 
The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 
are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 
include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  
The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 
returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 
Past performance is no guarantee of future results and individual investor results will vary.   
**Important performance and disclaimer information about the Models and the Benchmarks is contained towards the end of this review and should be read in 
conjunction with the information presented above. 
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Portfolio Changes 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



 

Portfolio Changes 

                               

Opport
unistic
9.60%

Global 
All Cap  
19.20%

Core 
67.20%

Cash  
4.00% Opport

unistic 
9.60%

Global 
All Cap  
19.20%

Core 
67.20%

Cash  
4.00%

TICKER FUND NAME % TICKER FUND NAME %

PLBDX PIMCO Emerging Local Bond D 1.60% PLBDX PIMCO Emerging Local Bond D 1.92%

CMBZX Columbia Emerging Markets Bond Z 1.60% CMBZX Columbia Emerging Markets Bond Z 1.92%

TGEIX TCW Emerging Markets Income I 1.60% TGEIX TCW Emerging Markets Income I 1.92%

OCHYX Oppenheimer Champion Income Y 1.60% TGWIX TCW Emerging Markets Local Ccy Inc I 1.92%

USHYX USAA High‐Yield Opportunities 1.60% MEDIX MFS Emerging Markets Debt I 1.92%

STHTX RidgeWorth High Income I 1.60%

Opportunistic 9.60% Opportunistic 9.60%
4.80% 9.60%
4.80%

AGDYX AllianceBern High Income Advisor 3.84% FLSIX Forward Credit Analysis Long/Short Instl 3.84%

LSIZX Columbia Strategic Income Z 3.84% NEZYX Loomis Sayles Strategic Income Y 3.84%

PONDX PIMCO Income D 3.84% PONDX PIMCO Income D 3.84%

VMFIX Virtus Multi‐Sector F/I I 3.84% AIAAX Forward Income Allocation Institutional 3.84%

LSBDX Loomis Sayles Bond Instl 3.84% LSBDX Loomis Sayles Bond Instl 3.84%

Global All Cap 19.20% Global All Cap 19.20%
19.20% 19.20%

SIGVX RidgeWorth US Gov Sec Ultra‐Short Bd I 8.00% SIGVX RidgeWorth US Gov Sec Ultra‐Short Bd I 8.00%

PRVBX Permanent Portfolio Versitile Bond 8.00% PRVBX Permanent Portfolio Versitile Bond 8.00%

TSDOX Touchstone Ultra Short Dur Fixed Inc Z 8.00% TSDOX Touchstone Ultra Short Dur Fixed Inc Z 8.00%

SNGVX Sit US Government Securities 8.00% SNGVX Sit US Government Securities 8.00%

DODIX Dodge & Cox Income 8.00% DODIX Dodge & Cox Income 8.00%

EIGMX Eaton Vance Glbl Macr Absolute Return I 8.00% EIGMX Eaton Vance Glbl Macr Absolute Return I 8.00%

PTTRX PIMCO Total Return Instl 19.20% PTTRX PIMCO Total Return Instl 19.20%

Core 67.20% Core 67.20%
8.00% 8.00%

27.20% 27.20%
16.00% 16.00%
16.00% 16.00%

Cash 4.00% Cash 4.00%

Cash

June, 2011 July, 2011

Intermediete Term Bonds Intermediete Term Bonds

Short Term Bonds Short Term Bonds

Ultra Short Term Bonds Ultra Short Term Bonds

Core

World Bonds World Bonds

Global All Cap

Multi Sector Bonds Multi Sector Bonds

Opportunistic

High Yield Bonds

Emerging MarketsEmerging Markets

 

Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 

Important performance and disclaimer information about the Models, the Benchmarks and the FMX Funds is contained towards 
the end of this review and should be read in conjunction with the information presented above. 
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Model Replication 
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Fixed Income Model Versus FMX Total Return Fund: 

Below is the Model Replication Delta (MRD).  The MRD is calculated by taking the difference between the FMX Total Return Fund, 
Ticker (FMTRX) and the Fixed Income Model portfolio. A positive/negative MRD indicates the FMX Total Return Fund 
outperformed/underperformed the Fixed Income Model portfolio.  

 
Data source: calculated and compiled by FolioMetrix, LLC using information gathered from Morningstar Direct. 

The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured level of risk.  Model Portfolios 

are rebalanced on the first day of every month.  All performance data is total returns which includes interest and dividends.  The performance numbers do not 

include advisory fees, trading costs, or other fees or charges incurred by the execution of this model.  

An investment in the Fund is subject to investment risks, including the possible loss of some or all of the principal amount invested. There can be no assurance that the 

Fund will be successful in meeting its investment objective. Generally, the Fund will be subject to the following additional risks: market risk, management style risk, 

manager risk, risks related to “Fund of Funds” structure, derivative risk, leverage risk, short sales risk, concentration risk, new fund risk, new advisor risk, small-cap and 

mid-cap securities risk, foreign securities and emerging markets risk. More information about these risks and other risks can be found in the Fund’s prospectus.  An 

investor may obtain performance data, current to the most recent month-end, by visiting www.fmxfund.com 

The index returns (S&P 500 TR Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction of any fees or expenses.  The index 

returns reflect all items of income, gain and loss and the reinvestment of dividends and other income.  You cannot invest directly in an index. 

Past performance is no guarantee of future results and individual investor results will vary.   

**Important performance and disclaimer information about the Models, the Benchmarks and the FMX Funds is contained towards the end of this review and 

should be read in conjunction with the information presented above. 

http://www.fmxfund.com/


  Fixed Income Portfolio Model 
  FolioReview for July 2011 
 

Rationale:  

 

Opportunistic 

Oppenheimer Champion Income Y, USAA High-Yield Opportunities and RidgeWorth High Income I were replaced with 

TCW Emerging Markets Local Ccy Inc I and MFS Emerging Markets Debt I. 

PIMCO Emerging Local Bond D 

The investment seeks maximum total return, consistent with preservation of capital and prudent investment 

management. The fund invests at least 80% of assets in Fixed-Income Instruments denominated in currencies of 

countries with emerging securities markets, which may be represented by forwards or derivatives such as options, 

futures contracts or swap agreements. It may invest without limit in Fixed-Income Instruments that are economically 

tied to emerging market countries. The fund is non-diversified. 

Columbia Emerging Markets Bond Z 

The investment seeks high total return; capital appreciation is a secondary consideration. The fund normally invests at 

least 80% of net assets in fixed income securities of issuers that are located in emerging markets countries, or that earn 

50% or more of their total revenues from goods or services produced in emerging markets countries or from sales made 

in emerging markets countries. It does not invest 25% or more of total assets in any single foreign government issuer. 

The fund is non-diversified. 

TCW Emerging Markets Income I 

The investment seeks high total return from current income and capital appreciation. The fund invests at least 80% of 

assets in debt securities issued or guaranteed by companies, financial institutions and government entities in emerging 

market countries. The debt securities in which the fund invests may consist of securities that are unrated or rated BB or 

lower by S&P or Ba or lower by Moody’s. Debt securities rated below investment grade are high yield, high risk bonds, 

commonly known as “junk bonds”.  It generally invests in at least four emerging market countries. The fund is non-

diversified 

TCW Emerging Markets Local Ccy Inc I 

The investment seeks to provide high total return from current income and capital appreciation. The fund invests at 

least 80% of the value of the net assets in debt securities issued or guaranteed by non-financial companies, financial 

institutions and government entities in Emerging Market Countries denominated in the local currency of the issuer, and 

in derivative instruments that provide investment exposure to such securities. It may, but is not required to, hedge its 

exposure to non-U.S. currencies. The fund may invest in securities that are unrated or rated BB or lower by S&P or Ba or 

lower by Moody’s. It is non-diversified. 
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MFS Emerging Markets Debt I 

The investment seeks total return with an emphasis on high current income, but also considering capital appreciation. 

The fund invests at least 80% of net assets in debt instruments of issuers that are tied economically to emerging-market 

countries. It may invest up to 100% of assets in lower quality debt instruments. The fund may also enter into short sales. 

It is non-diversified. 

Global All-Cap 

AllianceBern High Income Advisor, Columbia Strategic Income Z and Virtus Multi-Sector F/I I were replaced with Forward 

Credit Analysis Long/Short Instl, Loomis Sayles Strategic Income Y and Forward Income Allocation Institutional 

PIMCO Income D 

The investment seeks maximize current income; long-term capital appreciation is a secondary objective. The fund 

invests at least 65% of total assets in a multi-sector portfolio of fixed-income instruments of varying maturities. It may 

invest up to 50% of total assets in high-yield securities rated below investment-grade but rated at least Caa by Moody’s, 

or equivalently rated by S&P or Fitch,, or, if unrated, determined by PIMCO to be of comparable quality. The fund may 

invest up to 20% of total assets in securities and instruments that are economically tied to emerging market countries. It 

is non-diversified. 

Loomis Sayles Bond Instl 

The investment seeks high total investment return through a combination of current income and capital appreciation. 

The fund normally invests at least 80% of assets in fixed-income securities. It invests up to 35% of assets in lower-quality 

fixed-income securities and up to 20% of assets in preferred stocks. The fund may invest in fixed-income securities of 

any maturity. 

Forward Credit Analysis Long/Short Instl 

The investment seeks to maximize total return (capital appreciation and income). The fund primarily invests in a 

portfolio of municipal bonds, corporate bonds, notes and other debentures, U.S. Treasury and Agency securities, 

sovereign debt, emerging market debt, floating rate or zero coupon securities and non-convertible preferred securities 

actively traded in the public market. It may invest a substantial portion of its assets in interest rate swaps, credit default 

swaps, total return swaps, futures and options and other derivatives. The fund is non-diversified. 

Loomis Sayles Strategic Income Y 

The investment seeks high current income with a secondary objective of capital growth. The fund normally invests all of 

its assets in income producing securities with a focus on U.S. corporate bonds, convertible securities, foreign debt 

instruments, including those in emerging markets and related foreign currency transactions and U.S. government 

securities. It may invest up to 35% of assets in preferred stocks and dividend-paying common stocks. The fund may also 

invest in Rule 144A securities, structured notes, zero-coupon bonds, pay-in-kind bonds, mortgage-related securities, 

stripped securities, futures, swaps and other derivatives. 
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Forward Income Allocation Institutional 

The investment seeks high current income and some stability of principal. The fund generally invests in a combination of 

other Forward funds (“Underlying funds”), including the following types of Underlying funds: U.S. fixed-income, 

international fixed-income, money market, U.S. equity, frontier and emerging market, and international equity. It uses 

an asset allocation strategy designed to provide income to investors with a low risk tolerance and a 1-3 year investment 

time horizon. 

Core 

No changes in Core. 

Dodge & Cox Income 

The investment seeks a high and stable rate of current income, consistent with long-term preservation of capital. The 

fund normally invests in a diversified portfolio of high-quality bonds and other fixed-income securities, including U.S. 

government obligations, mortgage and asset-backed securities, corporate bonds, collateralized mortgage obligations 

and others rated A or better by either Standard & Poor's Ratings Group or Moody's. It may invest up to 20% of the total 

assets in below investment-grade fixed income securities, commonly referred to as high-yield or “junk” bonds. 

RidgeWorth US Gov Sec Ultra-Short Bd I 

The investment seeks high current income with preserving capital and maintaining liquidity. The fund normally invests at 

least 80% of net assets in short duration U.S. Treasury securities, U.S. agency securities, U.S. agency mortgage-backed 

securities, repurchase agreements, other U.S. government securities and shares of registered money market mutual 

funds that invest in the foregoing. It expects to maintain an average weighted maturity between three months and one 

year. The fund may buy or sell derivative instruments. 

Permanent Portfolio Versitile Bond 

The investment seeks high current income, while limiting risk to principal. The Portfolio invests at least 80% of assets in a 

diversified portfolio of short-term corporate bonds rated  “A” or higher by Standard & Poor’s with a remaining maturity 

of twenty-four months or less. Unlike most short-term bond funds that pay out dividends periodically, the Portfolio 

follows a dividend policy that permits (but does not assure that) its net asset value per share to rise by reducing the 

frequency and amount of current dividend distributions, thus enabling the Portfolio to retain a greater portion of its 

assets on which interest may continue to be earned. 

Touchstone Ultra Short Dur Fixed Inc Z 

The investment seeks maximum total return consistent with the preservation of capital. The fund normally invests at 

least 80% of assets in fixed income securities. It invests in a diversified portfolio of securities of different maturities 

including U.S. Treasury securities, U.S. government agency securities, securities of U.S. government-sponsored 

enterprises, corporate bonds, mortgage-backed securities, commercial mortgage-backed securities, asset-backed 

securities and municipal bonds. The Fund invests only in investment grade debt securities and does not invest in non-

investment grade (i.e. "high yield") debt securities. 
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Sit US Government Securities 

The investment seeks current income and safety of principal. The fund invests exclusively in U.S. government securities, 

which are securities issued, guaranteed or insured by the U.S. government, its agencies or instrumentalities. It invests a 

substantial portion of assets in pass-through securities. 

Eaton Vance Glbl Macr Absolute Return I 

The investment seeks total return. The fund invests in securities, derivatives and other instruments to establish long and 

short investment exposures around the world. Its investments normally consist primarily of positions in the debt, 

currencies and interest rates of sovereign nations. The fund also may invest in corporate debt and equity, municipal 

obligations and commodities-related investments. It invests in at least three different countries (one of which may be 

the United States) and may have significant exposure to foreign currencies. The fund may engage in derivative 

transactions. It is non-diversified. 

PIMCO Total Return Institutional 

The investment seeks maximum total return. The fund normally invests at least 65% of total assets in a diversified 

portfolio of Fixed-Income Instruments of varying maturities, which may be represented by forwards or derivatives such 

as options, futures contracts, or swap agreements. It invests primarily in investment-grade debt securities, but may 

invest up to 10% of total assets in high-yield securities (“junk bonds”). The fund may invest in derivative instruments, 

such as options, futures contracts or swap agreements, or in mortgage- or asset-backed securities. 
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Glossary | Descriptions: 

These indexes provide an understanding of their historic long-term performance, and are not meant to illustrate the performance of 

any security. Investors cannot directly purchase an index. These indexes may or may not have been used in preparing your 

customized analysis. Please consult your financial professional for additional information. 

 

BarCap US Bond Agg Index 

The BarCap US Bond Agg index is composed of the Lehman Brothers Government/Credit Index, the Mortgage-Backed Securities 

Index, and the Asset-Backed Securities Index. 

 

S&P 500 Index 

The S&P 500 Index consists of 500 stocks chosen for market size, liquidity, and industry group representation. It is a market-value-

weighted index (stock price times number of shares outstanding), with each stock’s weight in the Index proportionate to its market 

value. The S&P 500 Index is one of the most widely used benchmarks of U.S. equity performance. 

 

Morningstar Aggressive Target Index 

The Morningstar Aggressive Target Index utilizes asset allocation methodologies developed and maintained by Ibbotson Associates, 

a leader in asset allocation research for over 30 years and a Morningstar company since 2006.  Asset class weightings are adjusted 

annually to incorporate Ibbotson updated assumptions and are rebalanced quarterly.  The current mix consists of 61% U.S. stocks, 

31% Non U.S. stocks, 5% U.S. bonds, and 3% Commodities. 

 

Analytics | Disclosures: 

 Stocks offer long-term growth potential, but may fluctuate more and provide less current income than other investments. 

 Standard deviation represents the amount, over a period of time, that a portfolio's return deviates from the mean or average 
annual return that the portfolio has experienced. The larger the standard deviation, the more volatile the returns and, 
therefore, the more risky the portfolio. 

 R-squared is a statistical measure that represents the percentage of a fund or security's movements that can be explained by 
movements in a benchmark index 

 Beta is a measure of the volatility, or systematic risk, of a security or a portfolio in comparison to the market as a whole. Beta is 
used in the capital asset pricing model (CAPM), a model that calculates the expected return of an asset based on its beta and 
expected market returns 

 Alpha is a measure of performance on a risk-adjusted basis. Alpha takes the volatility (price risk) of a mutual fund and 
compares its risk-adjusted performance to a benchmark index. The excess return of the fund relative to the return of the 
benchmark index is a fund's alpha. 

 Upside/downside capture ration is a statistical measure of an investment manager's overall performance in up/down-
markets. The up/down-market capture ratio is used to evaluate how well an investment manager performed relative to an 
index during periods when that index has risen/fallen. The ratio is calculated by dividing the manager's returns by the returns of 
the index during the up/down-market, and multiplying that factor by 100. 

 The price of small-company stocks generally is more volatile than that of large-company stocks. 
 Returns and standard deviation for periods longer than one year are annualized. 
 The indexes are presented to provide you with an understanding of their historic long-term performance, and are not presented 

to illustrate the performance of any security. Investors cannot directly purchase an index. 
 Since no one manager is suitable for all types of investors, this information is provided for informational purposes only. We 

need to review your investment objectives, risk tolerance, and liquidity needs before we can recommend suitable managers for 
you. 

 This hypothetical example is provided for informational purposes only. It is not intended to represent any specific investment, 
and is not indicative of past, present, or future performance. Current investment performance may be higher or lower than is 
shown in historical illustrations. 

Continued 
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 The investment returns of the benchmark composite and the benchmark indexes are shown for comparative purposes. When 
comparing the investment returns of the manager to those of the indexes, you should take into account that the manager does 
not necessarily hold the same securities as the indexes, and that the indexes may not accurately reflect the asset allocation and 
portfolio characteristics of accounts managed by the manager. Investors cannot invest in an index. 

 Neither the information contained herein nor any opinion expressed shall be construed as or constitute a recommendation to 
select the advisors mentioned herein as investment managers. These proposed managers were selected based on the results of 
the asset allocation program and/or your requests. 

 

The FolioMetrix constructed portfolios - Model Portfolios - have been developed based on historical performance of an asset 

allocation neutral portfolio (consisting of no-load and exchange traded funds).  Since this is a Model Portfolio (hypothetical), there 

can be no assurance that a client would have achieved similar rates of return over the time frame.  In addition, since the time period  

in question is a historical one, there can be no assurance that future results achieved by clients will in any way resemble those 

represented by the Model Portfolios.  Style allocation in all portfolios will vary over time and may be changed at FolioMetrix’s 

discretion. It is important to remember that there  

are risks inherent in any investment and that there is no assurance that any money manager, asset class, style, or index will provide 

positive performance over time. 

 

The performance charts are representative of a compilation of the selected funds to achieve a probabilistic return for a measured 

level of risk.  Model Portfolios are rebalanced on the first day of every month.  All performance data is total returns which includes 

interest and dividends.  The performance numbers do not include advisory fees, trading costs, or other fees or charges incurred by 

the execution of this model.  

In regards to the Equity model, Performance statistics for years 2008-2010 have been updated to reflect new methodologies 
employed during 2011.  The new methodologies utilize FolioGuard™, FolioMetrix’s proprietary analytical solution that identifies 
when broad equity markets are underperforming and indicates when assets should be repositioned to cash.  As part of structural 
modeling, FolioGuard is calculated daily to assure defensive portfolio posturing as necessary.  In 2008, the return increased by 
9.97%; in 2009, the return increased by 0.02%; in 2010, the return increased by 0.77%.  Although our methodology for determining 
the cash position of the model has changed materially, the methodology for selecting funds has only changed minimally during this 
time period. 

Returns are Not Actual, but are Proprietary Model Results – actual results may significantly differ from the theoretical returns 

being presented.   No representation is made that any account will or is likely to achieve profits or losses similar to those shown.  

The model performance numbers do not include advisory fees, trading costs, or other fees or charges incurred by the execution of 

this model.  Model performance does not represent the profit or loss resulting from actual trades.  Theoretical trading does not 

involve financial risk and no theoretical trading record can completely account for the impact of financial risk in actual trading. 

Because trades in the model portfolios do not represent actual trading, they may not reflect the impact of significant market and 

economic factors (such as lack of liquidity or float outstanding), certain events (such as significant corporate announcements), 

and other factors including market impact and opportunity costs related to the markets in general. There are numerous other 

factors related to the markets in general or to the implementation of any specific trading program that cannot be fully accounted 

for in the preparation of model performance results and all of which can adversely affect actual trading results. 

Benchmark composite and benchmark index returns are presented for comparative purposes only. The index returns (S&P 500 TR 

Index, Morningstar Aggressive Target Index and the BarCap US Agg Bond TR Index) are unmanaged and do not reflect the deduction 

of any fees or expenses.  The index returns reflect all items of income, gain and loss and the reinvestment of dividends and other 

income.  You cannot invest directly in an index. 

Continued 
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The S&P 500 TR, the benchmark index for equity models, is widely regarded as the best single gauge of the U.S. equities market; 

this world-renowned index includes a representative sample of 500 leading companies in leading industries of the U.S. 

economy.  Although the S&P 500 focuses on the large-cap segment of the market, with approximately 75% coverage of U.S. 

equities, it is also an ideal proxy for the total market. The 500 stocks are selected by the S&P Index Committee.  The Morningstar 

Aggressive Target Index utilizes asset allocation methodologies developed and maintained by Ibbotson Associates, a leader in 

asset allocation research for over 30 years and a Morningstar company since 2006.  Asset class weightings are adjusted annually 

to incorporate Ibbotson updated assumptions and are rebalanced quarterly.  The current mix consists of 61% U.S. stocks, 31% 

Non U.S. stocks, 5% U.S. bonds, and 3% Commodities. The BarCap Us Bond Agg TR, the benchmark index for fixed-income models, 

is composed of the Lehman Brothers Government/Credit Index, the Mortgage-Back Securities Index, and the Asset-Backed 

Securities Index. 

Deviation from the models has produced and will produce substantially different results. 

Although we have done our best to present this information fairly, hypothetical performance is still potentially misleading. 

Hypothetical data does not represent actual performance and should not be interpreted as an indication of actual performance.  This 

data is based on transactions that were not made.  Instead, the trades were simulated, based on knowledge that was available only 

after the fact and thus with the benefit of hindsight. Results do not include the impact of taxes, if any.  Past Returns are not indicative 

of future results. 

This information has been prepared for informational purposes only and FolioMetrix is not soliciting any action based upon it. All 

materials presented are compiled from sources believed to be reliable and current, but accuracy cannot be guaranteed.  The 

material is not intended to provide specific advice or recommendations but, rather, as a basis from which strategies can be built, 

taking into account the specific objectives of each portfolio, in terms of return, time horizon, and risk constraints, as well as 

diverging investment perspectives and assumptions. The material contains information regarding the investment approach 

described herein, and is not a complete description of the investment objectives, policies, guidelines or portfolio management and 

research that supports this investment approach. Any decision to engage FolioMetrix or invest in any fund advised by FolioMetrix 

should be based upon a review of the terms of the investment management agreement and the specific investment objectives, 

policies and guidelines that apply under the terms of such agreement.  

 

Opinions expressed are FolioMetrix present opinions only and are subject to changes based on market, economic and other 

conditions and may not actually come to pass. Any historical price(s) or values(s) are also only as of the date indicated.  

 

FolioMetrix, LLC, specializes in portfolio design, construction and workflow management. FolioMetrix, LLC, an Investment Adviser, is a 

wholly owned subsidiary of Uptrade Research Associates, LLC. Request Form ADV Part II for a complete description of FolioMetrix, 

LLC's, management services. Please be aware of the specific risks associated with any investment product and always read the 

prospectus before investing, As such, your investments may lose value or you may lose the principal investment. 
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FMX Growth Allocation Fund 

Shareholder Transaction Expenses 

Maximum sales load imposed on purchases (as a percentage of offering price) None 

Maximum sales load imposed on reinvested dividends None 

Maximum deferred sales load None 

Redemption fees 
1
 None 

Exchange fee None 

1
 While the Fund does not charge a redemption fee, the Fund may require reimbursement from investors who request that 

their redemptions be wired for wiring fees charged to the Fund by its custodian. Such wiring fees generally shall not exceed 

$20. 

Annual Fund Operating Expenses 

Management Fees 0.95% 

Distribution and/or Service (12b-1) Fees 0.00% 

Other Expenses 26.92% 

Acquired Fund Fees and Expenses 0.88% 

Total Annual Fund Operating Expenses 28.75% 

Fee Waiver and/or Expense Limitation
1
 26.42% 

Net Annual Fund Operating Expenses 2.33% 

  

    

  

1 The Fund’s administrator (“Administrator”) has entered into a Fund Accounting and Administration Agreement with the 

Fund that runs through October 1, 2012. The agreement can only be terminated prior to that date at the discretion of the 

Fund’s Board of Trustees. The Administrator receives payments under the agreement at a maximum annual rate of 1.45%. In 

conjunction with the Fund Accounting and Administration Agreement, the Advisor has entered into an Operating Plan with 

the Administrator, also through October 1, 2012, under which it has agreed to assume certain expenses of the Administrator 

to the extent the operating expenses exceed 1.45% of the average daily net assets of the Fund, exclusive of amounts payable 

under a Rule 12b-1 distribution plan and acquired fund fees and expenses. The Operating Plan can only be terminated at the 

conclusion of the then-current term by notice of non-renewal to a party or mutual agreement of the parties. The Advisor 

cannot recoup from the Fund any amounts paid under the Operating Plan. The advisory fee payable to the Advisor increases 

with the Fund’s asset size: the minimum annual rate is 0.00% on average daily net assets under $11 million and gradually 

increases to a maximum annual rate of 0.95% on average daily net assets of $39 million or more. For the most recent fiscal 

year ended May 31, 2010, the Advisor received no compensation for its services to the Fund. 

 

Continued  
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FMX Total Return Fund 

Shareholder Transaction Expenses 

Maximum sales load imposed on purchases (as a percentage of offering price) None 

Maximum sales load imposed on reinvested dividends None 

Maximum deferred sales load None 

Redemption fees
 1

 None 

Exchange fee None 

1 
While the Fund does not charge a redemption fee, the Fund may require reimbursement from investors who request that 

their redemptions be wired for wiring fees charged to the Fund by its custodian. Such wiring fees generally shall not exceed 

$20. 

Annual Fund Operating Expenses 

Management Fees 0.70% 

Distribution and/or Service (12b-1) Fees 0.00% 

Other Expenses 122.28% 

Acquired Fund Fees and Expenses 0.07% 

Total Annual Fund Operating Expenses 123.05% 

Fee Waiver and/or Expense Limitation
1
 121.78% 

Net Annual Fund Operating Expenses 1.27% 

  

     

  

1.  The Fund’s administrator (“Administrator”) has entered into a Fund Accounting and Administration Agreement with 

the Fund that runs through October 1, 2012.  The agreement can only be terminated prior to that date at the discretion of 

the Fund’s Board of Trustees.  The Administrator receives payments under the agreement at a maximum annual rate of 

1.20%.  In conjunction with the Fund Accounting and Administration Agreement, the Advisor has entered into an Operating 

Plan with the Administrator, also through October 1, 2012, under which it has agreed to assume certain expenses of the 

Administrator to the extent the operating expenses exceed 1.20% of the average daily net assets of the Fund, exclusive of 

amounts payable under a Rule 12b-1 distribution plan and acquired fund fees and expenses.  The Operating Plan can only be 

terminated at the conclusion of the then-current term by notice of non-renewal to a party or mutual agreement 11 of the 

parties.  The Advisor cannot recoup from the Fund any amounts paid under the Operating Plan.  The advisory fee payable to 

the Advisor increases with the Fund’s asset size: the minimum annual rate is 0.00% on average daily net assets under $13 

million and gradually increases to a maximum annual rate of 0.70% on average daily net assets of $41 million or more.  For 

the most recent fiscal year ended May 31, 2010, the Advisor received no compensation for its services to the Fund. 

 

Continued 
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FMX Growth Allocation Advisor Class Fund 

Shareholder Transaction Expenses 

Maximum sales load imposed on purchases (as a percentage of offering price) None 

Maximum sales load imposed on reinvested dividends None 

Maximum deferred sales load 1.00% 

Redemption fees 
1
 None 

Exchange fee None 

1
 While the Fund does not charge a redemption fee, the Fund may require reimbursement from investors who request that 

their redemptions be wired for wiring fees charged to the Fund by its custodian. Such wiring fees generally shall not exceed 

$20. 

Annual Fund Operating Expenses 

Management Fees 0.95% 

Distribution and/or Service (12b-1) Fees 1.00% 

Other Expenses 26.92% 

Acquired Fund Fees and Expenses 0.88% 

Total Annual Fund Operating Expenses 29.75% 

Fee Waiver and/or Expense Limitation
1
 26.42% 

Net Annual Fund Operating Expenses 3.33% 

  

    

  

1 The Fund’s administrator (“Administrator”) has entered into a Fund Accounting and Administration Agreement with the 

Fund that runs through October 1, 2012. The agreement can only be terminated prior to that date at the discretion of the 

Fund’s Board of Trustees. The Administrator receives payments under the agreement at a maximum annual rate of 1.45%. In 

conjunction with the Fund Accounting and Administration Agreement, the Advisor has entered into an Operating Plan with 

the Administrator, also through October 1, 2012, under which it has agreed to assume certain expenses of the Administrator 

to the extent the operating expenses exceed 1.45% of the average daily net assets of the Fund, exclusive of amounts payable 

under a Rule 12b-1 distribution plan and acquired fund fees and expenses. The Operating Plan can only be terminated at the 

conclusion of the then-current term by notice of non-renewal to a party or mutual agreement of the parties. The Advisor 

cannot recoup from the Fund any amounts paid under the Operating Plan. The advisory fee payable to the Advisor increases 

with the Fund’s asset size: the minimum annual rate is 0.00% on average daily net assets under $11 million and gradually 

increases to a maximum annual rate of 0.95% on average daily net assets of $39 million or more. For the most recent fiscal 

year ended May 31, 2010, the Advisor received no compensation for its services to the Fund. 
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FMX Total Return Advisor Class Fund 

Shareholder Transaction Expenses 

Maximum sales load imposed on purchases (as a percentage of offering price) None 

Maximum sales load imposed on reinvested dividends None 

Maximum deferred sales load 1.00% 

Redemption fees
 1

 None 

Exchange fee None 

1 
While the Fund does not charge a redemption fee, the Fund may require reimbursement from investors who request that 

their redemptions be wired for wiring fees charged to the Fund by its custodian. Such wiring fees generally shall not exceed 

$20. 

Annual Fund Operating Expenses 

Management Fees 0.70% 

Distribution and/or Service (12b-1) Fees 1.00% 

Other Expenses 122.28% 

Acquired Fund Fees and Expenses 0.07% 

Total Annual Fund Operating Expenses 124.05% 

Fee Waiver and/or Expense Limitation
1
 121.78% 

Net Annual Fund Operating Expenses 2.27% 

  

     

  

1.  The Fund’s administrator (“Administrator”) has entered into a Fund Accounting and Administration Agreement with 

the Fund that runs through October 1, 2012.  The agreement can only be terminated prior to that date at the discretion of 

the Fund’s Board of Trustees.  The Administrator receives payments under the agreement at a maximum annual rate of 

1.20%.  In conjunction with the Fund Accounting and Administration Agreement, the Advisor has entered into an Operating 

Plan with the Administrator, also through October 1, 2012, under which it has agreed to assume certain expenses of the 

Administrator to the extent the operating expenses exceed 1.20% of the average daily net assets of the Fund, exclusive of 

amounts payable under a Rule 12b-1 distribution plan and acquired fund fees and expenses.  The Operating Plan can only be 

terminated at the conclusion of the then-current term by notice of non-renewal to a party or mutual agreement 11 of the 

parties.  The Advisor cannot recoup from the Fund any amounts paid under the Operating Plan.  The advisory fee payable to 

the Advisor increases with the Fund’s asset size: the minimum annual rate is 0.00% on average daily net assets under $13 

million and gradually increases to a maximum annual rate of 0.70% on average daily net assets of $41 million or more.  For 

the most recent fiscal year ended May 31, 2010, the Advisor received no compensation for its services to the Fund. 
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How to get a prospectus/reading of the prospectus: 

An investor should consider the investment objectives, risks, and charges and expenses of the Fund carefully before investing. The 

prospectus contains this and other information about the Fund. A copy of the prospectus is available at www.ncfunds.com or by 

calling Shareholder Services at 1-800-773-3863. The prospectus should be read carefully before investing. 

Principal Risks of Investing in the Fund: 

An investment in the Fund is subject to investment risks, including the possible loss of some or all of the principal amount invested. 

There can be no assurance that the Fund will be successful in meeting its investment objective. Generally, the Fund will be subject to 

the following additional risks: market risk, management style risk, manager risk, risks related to “Fund of Funds” structure, derivative 

risk, leverage risk, short sales risk, concentration risk, new fund risk, new advisor risk, small-cap and mid-cap securities risk, foreign 

securities and emerging markets risk. More information about these risks and other risks can be found in the Fund’s prospectus. 

The FMX Funds are distributed by Capital Investment Group, Inc., Member FINRA/SIPC, 17 Glenwood Ave., Raleigh, NC 27603; 

(800) 773 - 3863. 

There is no affiliation between FolioMetrix LLC, including its principals, and Capital Investment Group, Inc. 

An investor may obtain performance data, current to the most recent month-end, by visiting www.fmxfund.com. 
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Name Morningstar Category US Broad Asset 

Class

Rating 

Overall 

2010-05

Ticker CUSIP Morningstar 

Risk Rating 3 

Yr

Std Dev 

2010-06-

01 to 2011-

05-31 Base 

Currency

Manageme

nt Fee

Redempti

on Fee

Annual 

Report Net 

Expense 

Ratio

Minimum Initial Fund Size Base 

Currency

Return 

(Day to 

Day) 2011-

06-01 to 

2011-06-

22 Base 

Currency

Return 

(Day to 

Day) 2011-

04-01 to 

2011-06-

22 Base 

Currency

Return 

(Day to 

Day) 2011-

01-01 to 

2011-06-

22 Base 

Currency
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to Day) 2010-
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2011-06-22 
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Currency

12 Mo 

Yield
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Coupon
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Credit 

Quality
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Eff 

Duration

Average Eff 
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SEC Yield Score

1 Guggenheim Enhanced Ultra-Short Bond US ETF Short-Term Bond Taxable Bond GSY 18383M654 Low 0.06 0.20 0.32 19,933,232 -0.02 -0.02 0.02 0.03 0.01 4.73 840.9533664

2 GMO Domestic Bond VI US OE Intermediate-Term Bond Taxable Bond 3 GDBSX 362008138 Average 1.01 0.10 0.11 0 588,761,241 -0.93 -0.78 0.75 4.94 40.19 1.24 BB 408.1039154

3 GMO Domestic Bond III US OE Intermediate-Term Bond Taxable Bond 3 GMDBX 362007411 Average 1.08 0.10 0.20 0 588,761,241 -0.94 -0.81 0.69 4.84 40.19 1.24 BB 383.0489462

4 Permanent Portfolio Versatile Bond US OE Short-Term Bond Taxable Bond 2 PRVBX 714199403 Below Avg 0.32 1.19 0.83 1,000 12,011,282 -0.02 0.27 0.42 0.61 2.51 5.13 241.5053547

5 Touchstone Ultra Short Dur Fixed Inc Z US OE Ultrashort Bond Taxable Bond 3 TSDOX 89155H678 Average 0.31 0.25 0.69 2,500 242,470,571 0.22 0.57 0.84 1.55 2.22 4.31 AA 0.76 2.12 1.41 213.6703963

6 Federated Gov Ultrashort Duration Instl US OE Ultrashort Bond Taxable Bond 3 FGUSX 31420B888 Below Avg 0.18 0.40 0.25 1,000,000 787,633,530 0.04 0.02 0.14 0.38 0.49 2.44 AAA 0.46 0.53 166.0471327

7 Calvert Ultra-Short Income Y US OE Ultrashort Bond Taxable Bond CULYX 131582413 Below Avg 0.40 0.55 0.75 2,000 449,974,968 -0.13 0.20 0.83 2.37 1.97 4.25 BBB 0.32 0.92 1.21 159.4221182

8 Federated Gov Ultrashort Duration InSvc US OE Ultrashort Bond Taxable Bond 3 FEUSX 31420B805 Below Avg 0.18 0.40 0.35 1,000,000 787,633,530 0.03 0.00 0.09 0.29 0.39 2.44 AAA 0.46 0.43 159.3974387

9 PNC Ultra Short Bond I US OE Ultrashort Bond Taxable Bond 5 PNCIX 69351J538 Below Avg 0.27 0.20 0.39 0 529,934,450 0.05 0.29 0.32 0.75 1.11 3.01 AA 0.81 0.90 158.1231632

10 Trust for Credit Unions Ultr-Sht Dur Gov US OE Ultrashort Bond Taxable Bond 4 TCUUX 898327200 Low 0.25 0.16 0.35 0 511,079,848 0.02 0.21 0.36 0.63 0.53 3.07 149.4303807

11 Managers Short Duration Government US OE Ultrashort Bond Taxable Bond 4 MGSDX 561717794 Average 0.34 0.70 0.81 2,000 346,874,426 0.00 0.10 0.48 1.26 1.04 3.99 AA 0.13 2.35 1.19 149.2983322

12 Nationwide Enhanced Income Instl US OE Short-Term Bond Taxable Bond 2 NMEIX 63867R670 Low 0.35 0.35 0.45 1,000,000 252,891,217 -0.03 0.32 0.46 0.77 1.48 3.59 AA 0.90 4.02 147.62748

13 RidgeWorth US Gov Sec Ultra-Short Bd I US OE Ultrashort Bond Taxable Bond 5 SIGVX 76628T439 Below Avg 0.37 0.20 0.33 0 1,609,097,873 -0.03 0.56 0.84 1.66 1.52 3.71 AAA 1.08 3.88 0.94 145.8940033

14 Nationwide Enhanced Income Instl Svc US OE Short-Term Bond Taxable Bond 2 NMESX 63867R662 Low 0.35 0.35 0.70 50,000 252,891,217 -0.04 0.26 0.23 0.52 1.23 3.59 AA 0.90 4.02 140.4928531

15 PIA Short Term Securities Adv US OE Ultrashort Bond Taxable Bond 4 PIASX 007989551 Low 0.27 0.20 0.35 1,000 149,047,076 0.00 0.19 0.33 0.59 0.66 2.69 AA 1.00 1.80 0.25 125.2684647

16 Wells Fargo Advantage Adj Rate Govt I US OE Ultrashort Bond Taxable Bond 5 EKIZX 94985D632 Average 0.49 0.38 0.49 5,000,000 1,137,029,043 0.13 0.50 1.16 2.34 2.35 3.43 AAA 1.04 5.26 1.84 121.0785867

17 Goldman Sachs Enhanced Income Instl US OE Ultrashort Bond Taxable Bond 4 GEIIX 38142Y518 Average 0.39 0.25 0.29 10,000,000 811,051,450 -0.02 -0.10 0.20 0.76 1.41 3.30 AA 0.82 2.25 0.64 120.3815863

18 Nationwide Enhanced Income R2 US OE Short-Term Bond Taxable Bond 2 GMERX 63867R688 Low 0.38 0.35 1.01 0 252,891,217 -0.06 0.18 0.07 0.12 0.94 3.59 AA 0.90 4.02 118.0650261

19 Goldman Sachs Enhanced Income Admin US OE Ultrashort Bond Taxable Bond 3 GEADX 38142Y526 Average 0.38 0.25 0.54 0 811,051,450 -0.04 -0.15 0.08 0.41 1.16 3.30 AA 0.82 2.25 0.39 115.5353663

20 CMG Ultra Short Term Bond US OE Ultrashort Bond Taxable Bond 3 CMGUX 19765E823 Below Avg 0.50 0.25 0.24 3,000,000 979,766,059 0.10 0.42 0.77 1.86 2.55 2.84 A 0.70 1.29 0.91 111.115122

21 Wells Fargo Advantage Ultra S/T Inc Inv US OE Ultrashort Bond Taxable Bond 3 STADX 949917736 Average 0.52 0.39 0.74 2,500 1,429,748,094 -0.04 0.05 0.63 2.19 1.46 4.14 BBB 0.49 0.91 0.92 109.5597203

22 Wells Fargo Advantage Ultra S/T Inc I US OE Ultrashort Bond Taxable Bond 3 SADIX 949917744 Average 0.56 0.39 0.35 5,000,000 1,429,748,094 -0.02 0.26 0.81 2.70 1.84 4.14 BBB 0.49 0.91 1.29 107.6882746

23 Transamerica AEGON Short Term Bd I US OE Short-Term Bond Taxable Bond TSTIX 893962134 Average 0.94 0.47 0.65 1,000,000 2,928,064,429 0.04 0.86 2.24 5.31 3.98 5.67 BB 1.68 9.13 2.84 105.6390155

24 PIMCO Enhanced Short Maturity Strgy ETF US ETF Short-Term Bond Taxable Bond MINT 72201R833 0.35 0.35 0.35 1,008,299,246 0.01 0.36 0.89 1.92 0.88 2.69 0.79 104.8948616

25 Eaton Vance Low Duration I US OE Short-Term Bond Taxable Bond EILDX 277923561 Below Avg 0.79 0.00 0.70 250,000 490,173,285 0.10 0.34 0.74 2.14 3.44 4.64 A 1.39 2.89 104.0218151

26 Wells Fargo Advantage Ultra S/T Inc Adm US OE Ultrashort Bond Taxable Bond 3 WUSDX 949917710 Average 0.56 0.39 0.55 1,000,000 1,429,748,094 -0.03 0.21 0.71 2.50 1.64 4.14 BBB 0.49 0.91 1.09 103.8397078

27 Oppenheimer Limited-Term Government Y US OE Short Government Taxable Bond 2 OLTYX 68380F400 High 0.75 0.41 0.45 0 1,845,477,910 -0.13 0.73 1.29 2.83 2.99 4.53 A 2.02 2.96 102.4184357

28 Touchstone Short Duration Fixed Income Y US OE Short-Term Bond Taxable Bond TSDYX 89155H512 Below Avg 0.75 0.25 0.49 2,500 43,219,368 0.05 0.72 1.02 2.14 3.16 4.16 AA 1.51 1.65 3.17 99.71425229

29 Franklin Adjustable US Govt Secs Adv US OE Short Government Taxable Bond FAGZX 353612625 Low 0.60 0.40 0.61 50,000 2,692,430,135 0.12 0.37 0.98 1.67 2.59 3.19 AAA 1.50 1.38 98.71226316

30 DFA Two-Year Global Fixed-Income I US OE World Bond Taxable Bond 2 DFGFX 233203645 Low 0.40 0.15 0.18 0 5,017,593,779 0.10 0.49 0.69 1.34 0.94 2.80 AAA 1.44 1.47 98.23455067

31 Core I US OE Ultrashort Bond Taxable Bond 4 SGBFX 21867W206 Below Avg 0.51 1.00 0.73 250,000 228,142,428 -0.01 -0.07 0.13 0.26 1.73 3.24 1.34 97.67879923

32 Nuveen Short-Term Bond I US OE Short-Term Bond Taxable Bond 3 FLTIX 670678648 Average 0.67 0.48 0.60 100,000 814,289,664 -0.05 0.64 1.55 3.11 2.31 3.97 A 1.28 2.65 1.84 96.7333075

33 Touchstone Short Duration Fixed Income Z US OE Short-Term Bond Taxable Bond 3 TSDGX 89155H660 Below Avg 0.75 0.25 0.74 2,500 43,219,368 0.04 0.66 1.01 2.00 2.91 4.16 AA 1.51 1.65 2.02 96.4999282

34 Davis Government Bond Y US OE Short Government Taxable Bond 3 DGVYX 239103799 Low 0.70 0.30 0.58 5,000,000 146,394,333 0.16 0.92 1.40 1.69 2.65 3.79 AAA 1.48 2.44 2.53 95.94212668

35 DFA One-Year Fixed-Income I US OE Ultrashort Bond Taxable Bond 4 DFIHX 233203603 Below Avg 0.37 0.15 0.17 0 6,911,463,782 0.05 0.43 0.61 1.03 0.62 2.65 AA 0.93 0.95 92.35539301

36 Pioneer Short Term Income Y US OE Short-Term Bond Taxable Bond 3 PSHYX 72387U402 Average 0.81 0.40 0.57 5,000,000 272,690,639 0.19 0.61 1.23 3.34 3.19 4.01 BBB 1.57 2.67 2.31 91.49700368

37 Sit US Government Securities US OE Short Government Taxable Bond 5 SNGVX 829800101 Average 1.18 1.00 0.75 5,000 1,131,229,738 0.36 1.52 2.27 4.80 3.07 7.19 AAA 1.50 2.30 90.68935923

38 William Blair Low Duration Inst US OE Ultrashort Bond Taxable Bond WBLJX 969251800 0.75 0.30 0.40 5,000,000 146,814,383 -0.03 0.86 1.29 1.78 2.68 3.89 AA 0.97 90.60044514

39 William Blair Low Duration N US OE Ultrashort Bond Taxable Bond WBLNX 969251701 0.72 0.30 0.70 5,000 146,814,383 0.06 0.79 1.15 1.59 2.39 3.89 AA 0.97 90.53528281

40 RidgeWorth Ultra-Short Bond I US OE Ultrashort Bond Taxable Bond 4 SISSX 76628T470 Average 0.52 0.22 0.32 0 122,893,706 -0.04 0.35 0.68 1.61 1.44 3.19 AA 0.82 2.02 0.91 90.45874568

41 TCW Short Term Bond I US OE Ultrashort Bond Taxable Bond 3 TGSMX 87234N856 Above Avg 0.87 0.35 0.44 2,000 10,083,729 0.00 0.96 1.30 3.02 3.15 4.53 A 1.17 2.04 90.36945797

42 Putnam Absolute Return 100 Y US OE Short-Term Bond Taxable Bond PARYX 746764380 0.80 0.50 0.76 0 384,603,306 -0.19 0.10 1.07 2.12 1.37 5.66 BBB -0.69 3.24 88.35224018

43 Homestead Short-Term Bond US OE Short-Term Bond Taxable Bond 4 HOSBX 437769300 Average 0.92 0.60 0.80 500 338,019,565 -0.01 0.93 1.46 3.31 3.85 3.93 87.46547147

44 Federated Ultrashort Bond Instl US OE Ultrashort Bond Taxable Bond 3 FULIX 31428Q747 Average 0.65 0.60 0.35 1,000,000 1,576,053,181 0.02 0.56 1.11 2.54 2.02 3.42 BBB 0.80 1.30 1.75 86.82958668

45 William Blair Low Duration I US OE Ultrashort Bond Taxable Bond WBLIX 969251602 0.77 0.30 0.55 500,000 146,814,383 0.07 0.82 1.32 1.74 2.54 3.89 AA 0.97 86.23225461

46 Wells Fargo Advantage Sh Dur Govt Bd I US OE Short Government Taxable Bond 5 WSGIX 949917595 Average 0.77 0.38 0.42 5,000,000 1,367,908,335 0.24 1.16 1.51 2.91 2.96 3.31 AAA 1.84 1.96 1.31 85.14300581

47 ING Limited Maturity Bond Adv US OE Short-Term Bond Taxable Bond 3 IMBAX 44982P146 Average 0.89 0.27 0.87 0 234,488,246 0.00 0.79 1.08 2.19 4.10 3.08 A 1.62 0.48 82.49480819

48 ING Limited Maturity Bond S US OE Short-Term Bond Taxable Bond 4 ILMBX 449797414 Average 0.86 0.27 0.52 0 234,488,246 0.00 0.87 1.26 2.46 3.75 3.08 A 1.62 0.80 82.28930371

49 RidgeWorth Limited Duration I US OE Ultrashort Bond Taxable Bond 3 SAMLX 76628T819 Average 0.41 0.10 0.22 0 21,897,878 -0.07 0.14 0.32 1.13 0.78 2.55 AAA 0.10 2.03 0.57 82.03072284

50 JPMorgan Mortgage-Backed Securities Sel US OE Intermediate-Term Bond Taxable Bond 5 OMBIX 4812C1215 Low 1.34 0.35 0.39 1,000,000 2,366,084,038 0.53 2.28 3.45 6.91 5.01 5.26 BBB 3.53 4.86 4.81 81.47840014

51 Columbia Short Term Bond Z US OE Short-Term Bond Taxable Bond 4 NSTMX 19765H362 Average 0.89 0.44 0.48 2,000 2,388,137,238 0.11 1.05 1.65 2.91 2.81 4.15 AA 1.61 1.89 2.03 81.32842452

52 JPMorgan Mortgage-Backed Security R6 US OE Intermediate-Term Bond Taxable Bond 5 JMBUX 4812C0159 Low 1.38 0.35 0.24 15,000,000 2,366,084,038 0.53 2.30 3.50 7.06 5.16 5.26 BBB 3.53 4.86 4.94 80.80211274

53 ING Limited Maturity Bond I US OE Short-Term Bond Taxable Bond 3 ILBPX 449797422 Average 0.91 0.27 0.27 0 234,488,246 0.10 0.97 1.36 2.75 4.03 3.08 A 1.62 1.05 80.71480863

54 Eaton Vance Glbl Macr Absolute Return I US OE World Bond Taxable Bond EIGMX 277923728 Low 1.26 0.53 0.71 250,000 7,433,131,669 -0.46 0.51 0.87 2.13 4.64 5.46 BBB 0.36 3.04 80.71216026

55 SEI Daily Income Ultra-Short Bond A US OE Short-Term Bond Taxable Bond 1 SECPX 783965866 Above Avg 0.56 0.10 0.36 0 218,000,578 -0.04 0.23 0.85 2.07 1.59 2.79 A 1.65 1.42 79.90809206

56 Wells Fargo Advantage Sh Dur Govt Bd Adm US OE Short Government Taxable Bond 4 MNSGX 94975J540 Average 0.80 0.38 0.60 1,000,000 1,367,908,335 0.23 1.12 1.43 2.73 2.78 3.31 AAA 1.84 1.96 1.13 79.8803782

57 Federated Ultrashort Bond Instl Svc US OE Ultrashort Bond Taxable Bond 3 FULBX 31428Q754 Average 0.64 0.60 0.80 1,000,000 1,576,053,181 -0.01 0.46 0.89 2.09 1.57 3.42 BBB 0.80 1.30 1.31 79.38746692

58 Frost Total Return Bond Inst US OE Intermediate-Term Bond Taxable Bond 4 FIJEX 00766Y810 Below Avg 1.42 0.50 0.54 1,000,000 513,648,451 -0.19 2.34 4.67 9.20 4.85 5.65 BBB 5.96 4.34 78.62087719

59 Payden Limited Maturity US OE Ultrashort Bond Taxable Bond 2 PYLMX 704329606 Average 0.42 0.28 0.52 5,000 218,053,185 0.05 0.31 0.78 1.47 0.94 2.21 A 0.80 2.00 0.84 77.94892456

60 Putnam Absolute Return 100 R US OE Short-Term Bond Taxable Bond PRARX 746764398 0.89 0.50 1.26 0 384,603,306 -0.10 0.00 0.88 1.65 1.09 5.66 BBB -0.69 3.24 76.87084722

61 Invesco Short Term Bond Institutional US OE Short-Term Bond Taxable Bond 2 ISTBX 00142C417 Above Avg 0.89 0.35 0.40 1,000,000 410,601,004 -0.07 0.70 1.42 2.88 2.56 4.06 BBB 1.74 2.78 2.05 76.53713754

62 USAA Short-Term Bond US OE Short-Term Bond Taxable Bond 4 USSBX 903288702 Average 0.99 0.27 0.62 3,000 2,042,886,682 0.07 1.08 1.58 3.25 2.95 4.32 A 1.64 2.00 2.44 75.89962816

63 MFS Limited Maturity R4 US OE Short-Term Bond Taxable Bond 3 MQLJX 55272P273 Average 1.05 0.40 0.60 0 1,223,839,000 0.19 1.06 1.72 3.20 3.44 4.10 BBB 1.65 2.33 1.36 74.90802873

64 Eaton Vance Glbl Macr Absolute Return R US OE World Bond Taxable Bond ERGMX 277923314 Low 1.29 0.53 1.18 1,000 7,433,131,669 -0.48 0.40 0.64 1.64 4.14 5.46 BBB 0.36 2.53 74.62183165

65 Highland Short-Term Government Y US OE Short Government Taxable Bond 3 HSJYX 43090E514 Average 0.66 0.30 0.45 1,000,000 57,201,034 -0.02 0.50 1.08 1.79 1.36 3.42 AA 1.79 0.00 74.34245105

66 PIMCO Fundamental Advtg Total Ret Instl US OE Intermediate-Term Bond Taxable Bond PFATX 72201F110 High 2.45 0.89 0.89 1,000,000 5,925,986,750 0.02 1.38 2.91 5.75 12.45 5.25 4.20 4.71 1.38 73.89206682

67 Columbia Short Term Bond Y US OE Short-Term Bond Taxable Bond CSBYX 19765M213 Average 0.99 0.44 0.45 1,000,000 2,388,137,238 0.01 0.99 1.69 2.86 2.86 4.15 AA 1.61 1.89 2.29 73.73233934

68 TDAM Short-Term Investment US OE Ultrashort Bond Taxable Bond 3 TDSTX 87237U709 Below Avg 0.27 0.20 0.35 0 6,936,256 0.01 0.15 0.30 0.50 0.20 1.77 AA 0.75 0.00 73.68706306

69 Baird Short-Term Bond Inst US OE Short-Term Bond Taxable Bond 3 BSBIX 057071409 Average 1.08 0.25 0.30 25,000 1,048,961,482 0.10 1.22 1.90 3.68 2.62 4.93 A 1.86 2.37 1.84 73.02562624

70 PIMCO Fundamental Advantage Total Ret D US OE Intermediate-Term Bond Taxable Bond PFSDX 72201M149 High 2.45 1.04 1.29 1,000 5,925,986,750 -0.07 1.32 2.53 5.36 12.24 5.25 4.20 4.71 0.99 72.86461416

71 BlackRock Short Term Bond Instl US OE Short-Term Bond Taxable Bond 3 MADUX 09253K605 Above Avg 1.09 0.21 0.93 2,000,000 598,551,118 -0.04 1.02 1.89 3.82 3.04 4.57 BBB 2.15 2.98 1.61 72.60535946

72 MFS Limited Maturity I US OE Short-Term Bond Taxable Bond 3 MQLIX 55272P869 Average 1.11 0.40 0.60 0 1,223,839,000 0.19 1.06 1.72 3.37 3.44 4.10 BBB 1.65 2.33 1.37 71.08163715

73 Federated Adjustable Rate Secs Instl US OE Short Government Taxable Bond 5 FEUGX 314082108 Average 0.60 0.60 0.63 1,000,000 1,032,625,568 -0.04 0.33 0.57 0.74 0.98 3.21 AAA 1.70 1.07 71.0267707

74 Goldman Sachs Ultra-Short Dur Gov Ins US OE Ultrashort Bond Taxable Bond 3 GSARX 38141W208 Average 0.38 0.40 0.48 10,000,000 406,178,094 -0.09 -0.10 0.03 0.35 0.86 1.86 AA 0.65 8.37 0.08 70.02335027

75 Wells Fargo Advantage Short-Term Bd I US OE Short-Term Bond Taxable Bond 4 SSHIX 949917652 Below Avg 0.98 0.40 0.48 5,000,000 646,526,019 0.14 1.09 2.02 3.69 2.34 4.19 BBB 1.71 2.30 1.38 69.77568511

76 Invesco Short Term Bond Y US OE Short-Term Bond Taxable Bond STBYX 00142C136 Above Avg 0.99 0.35 0.40 1,000 410,601,004 0.04 0.81 1.54 2.88 2.56 4.06 BBB 1.74 2.78 2.05 69.52995843

77 MFS Limited Maturity R3 US OE Short-Term Bond Taxable Bond 3 MQLHX 55272P281 Average 1.09 0.40 0.85 0 1,223,839,000 0.01 1.00 1.59 2.95 3.19 4.10 BBB 1.65 2.33 1.12 69.42186108

78 Lord Abbett Short Duration Income R3 US OE Short-Term Bond Taxable Bond LDLRX 543916449 Above Avg 1.40 0.27 0.90 0 13,317,042,591 -0.18 0.92 1.94 4.78 3.97 5.44 BBB 2.10 2.83 68.95858517

79 Invesco Short Term Bond C US OE Short-Term Bond Taxable Bond 2 STBCX 00142C672 Above Avg 0.93 0.35 0.90 1,000 410,601,004 -0.10 0.58 1.18 2.26 2.07 4.06 BBB 1.74 2.78 1.55 67.89159375

80 RS Low Duration Bond Y US OE Short-Term Bond Taxable Bond RSDYX 74972H374 Low 1.07 0.45 0.62 0 749,653,173 -0.02 0.81 1.51 3.25 2.76 4.23 A 1.86 2.03 67.65495001

81 Goldman Sachs Ultra-Short Dur Gov IR US OE Ultrashort Bond Taxable Bond GTATX 38145N378 Average 0.38 0.40 0.57 0 406,178,094 -0.10 -0.12 -0.02 0.26 0.77 1.86 AA 0.65 8.37 -0.03 67.36127427

82 DWS Short Duration Plus Instl US OE Short-Term Bond Taxable Bond PPILX 23336Y565 Above Avg 1.26 0.35 0.50 1,000,000 2,584,523,523 -0.31 0.34 1.75 3.77 3.81 4.50 BBB 1.60 3.00 2.50 67.32136756

83 MTB Short-Term Corp Bond Instl I US OE Short-Term Bond Taxable Bond 3 MVSTX 55376T189 Below Avg 0.92 0.70 0.71 100,000 193,922,173 0.08 0.94 1.51 3.24 1.79 4.15 BBB 1.52 1.97 67.15709567

84 Wells Fargo Advantage Short-Term Bd Inv US OE Short-Term Bond Taxable Bond 3 SSTBX 949917645 Below Avg 0.97 0.40 0.84 2,500 646,526,019 0.12 1.01 1.85 3.34 1.99 4.19 BBB 1.71 2.30 1.03 66.7761732

85 Federated Adjustable Rate Secs Instl Svc US OE Short Government Taxable Bond 5 FASSX 314082207 Average 0.60 0.60 0.88 1,000,000 1,032,625,568 -0.05 0.28 0.46 0.50 0.73 3.21 AAA 1.70 0.82 66.56150637

86 Neuberger Berman Short Duration Bd Inv US OE Short-Term Bond Taxable Bond 1 NSBIX 64128K819 High 1.10 0.52 0.70 2,000 65,471,338 -0.20 0.49 1.18 3.21 3.01 4.19 BBB 1.78 9.20 1.73 66.48124857

87 BlackRock Bond Allc Tgt Shares Ser S US OE Intermediate-Term Bond Taxable Bond 4 BRASX 092480300 Low 1.14 0.00 0 164,287,460 0.19 1.53 2.24 3.91 3.02 4.16 66.37332622

88 DWS Short Duration Plus S US OE Short-Term Bond Taxable Bond 4 DBPIX 23336Y755 Above Avg 1.25 0.35 0.63 2,500 2,584,523,523 -0.31 0.32 1.69 3.64 3.68 4.50 BBB 1.60 3.00 2.40 66.33555893

89 Weitz Short-Intermediate Income US OE Short-Term Bond Taxable Bond 5 WEFIX 94904P302 Average 1.14 0.40 0.64 2,500 1,248,000,000 0.08 1.37 2.03 3.52 2.31 4.87 BBB 2.10 66.15730319

90 Lord Abbett Short Duration Income I US OE Short-Term Bond Taxable Bond 5 LLDYX 543916688 Above Avg 1.55 0.27 0.40 1,000,000 13,317,042,591 -0.15 1.25 2.16 5.27 4.45 5.44 BBB 2.10 3.40 65.91752062

91 MFS Limited Maturity R2 US OE Short-Term Bond Taxable Bond 3 MLMRX 55272P380 Average 1.12 0.40 1.00 0 1,223,839,000 0.00 0.80 1.36 2.80 3.04 4.10 BBB 1.65 2.33 0.87 65.89905552

92 Principal Short-Term Income Inst US OE Short-Term Bond Taxable Bond 4 PSHIX 74254U440 Average 1.12 0.43 0.50 0 1,015,666,090 0.08 1.05 1.66 3.54 2.81 4.23 A 1.82 2.54 1.75 65.64866542

93 Lord Abbett Short Duration Income F US OE Short-Term Bond Taxable Bond LDLFX 543916464 Above Avg 1.55 0.27 0.50 0 13,317,042,591 -0.16 1.23 2.12 5.17 4.35 5.44 BBB 2.10 3.32 65.25706669

94 BlackRock Short Term Bond R US OE Short-Term Bond Taxable Bond 2 MRDUX 09253K506 Above Avg 1.10 0.21 1.61 100 598,551,118 0.01 0.84 1.62 3.18 2.31 4.57 BBB 2.15 2.98 0.00 65.07708977

95 PNC Limited Maturity Bond I US OE Short-Term Bond Taxable Bond 4 PMYIX 69351J769 Below Avg 0.79 0.35 0.50 0 326,251,500 0.09 0.83 0.95 1.82 1.79 3.13 AA 1.55 1.80 65.00194912

96 Janus Short-Term Bond I US OE Short-Term Bond Taxable Bond JSHIX 471023242 Below Avg 1.01 0.55 0.55 1,000,000 3,085,689,006 -0.18 0.87 1.50 3.20 2.93 3.44 BBB 1.84 2.34 1.38 64.89452363

97 Goldman Sachs Ultra-Short Dur Gov Svc US OE Ultrashort Bond Taxable Bond 3 GSASX 38141W877 Average 0.33 0.40 0.98 0 406,178,094 -0.11 -0.20 -0.19 -0.01 0.36 1.86 AA 0.65 8.37 -0.31 64.64385024

98 Franklin Limited Maturity US Govt Adv US OE Short Government Taxable Bond 4 FSUAX 353612864 Above Avg 0.90 0.50 0.69 50,000 481,948,897 0.05 0.74 1.00 1.63 2.37 3.24 AAA 1.77 0.72 64.48372854

99 Eaton Vance Government Obligations I US OE Short Government Taxable Bond EIGOX 277923587 Above Avg 1.64 0.71 0.90 250,000 979,475,073 0.25 1.63 1.88 2.78 4.34 5.76 AAA 2.78 2.94 64.1979081

100 Dodge & Cox Income US OE Intermediate-Term Bond Taxable Bond 4 DODIX 256210105 Average 1.76 0.40 0.43 2,500 23,835,470,527 -0.07 2.11 3.50 6.37 4.61 6.16 BBB 4.00 7.00 3.70 64.18890143

101 Invesco Short Term Bond R US OE Short-Term Bond Taxable Bond 2 STBRX 00142C425 Above Avg 0.99 0.35 0.90 0 410,601,004 -0.10 0.70 1.30 2.38 2.06 4.06 BBB 1.74 2.78 1.55 63.95064544

102 MTB Short Duration Govt Bd Instl I US OE Short Government Taxable Bond 3 GVLDX 55376T221 Below Avg 1.00 0.60 0.65 100,000 99,360,260 0.14 0.88 1.37 1.75 2.58 3.59 AAA 1.67 2.86 63.88811827

103 JPMorgan Short-Term Bond II Sel US OE Short-Term Bond Taxable Bond 1 TRSBX 628263105 Below Avg 0.87 0.25 0.50 1,000,000 81,232,839 0.11 0.97 1.03 1.87 1.81 3.46 AA 1.75 1.88 0.53 63.05464438

104 Victory Fund for Income R US OE Short Government Taxable Bond 5 GGIFX 926464397 Above Avg 2.32 0.49 0.98 2,500 733,767,000 0.35 1.99 2.57 5.34 5.53 8.47 AAA 3.30 5.90 62.57786139

105 PIMCO Short-Term Instl US OE Ultrashort Bond Taxable Bond 4 PTSHX 693390601 Above Avg 0.56 0.45 0.45 1,000,000 11,770,188,067 -0.02 0.39 0.98 2.04 1.07 2.27 0.71 1.01 0.99 62.54805937

106 Payden Short Bond US OE Short-Term Bond Taxable Bond 3 PYSBX 704329200 Below Avg 0.99 0.28 0.54 5,000 485,510,799 -0.14 0.77 1.38 3.13 2.27 3.70 BBB 1.70 3.00 2.57 62.41262888

107 T. Rowe Price Short-Term Bond US OE Short-Term Bond Taxable Bond 4 PRWBX 77957P105 Average 1.07 0.40 0.55 2,500 6,000,744,246 0.13 1.12 1.51 2.63 2.48 3.92 A 1.83 2.64 1.31 62.39655876

108 AllianceBern Unconstrained Bond Adv US OE Short-Term Bond Taxable Bond 3 AGSIX 01859N406 High 1.40 0.50 0.60 0 95,749,406 -0.86 0.37 1.59 5.14 3.12 5.57 BB 2.72 5.49 4.51 62.28147303

109 TDAM Short-Term Bond US OE Short-Term Bond Taxable Bond 3 TDSBX 87237U873 Below Avg 0.83 0.25 0.43 0 79,317,543 0.05 0.77 1.04 1.89 1.27 3.71 AA 1.76 0.00 62.17105006

110 SPDR Barclays Capital Short Term Corp Bd US ETF Short-Term Bond Taxable Bond SCPB 78464A474 1.13 0.12 0.13 359,938,131 0.09 1.14 1.65 3.71 1.86 4.85 A 1.91 1.82 61.97670023

111 Homestead Short-Term Government US OE Short Government Taxable Bond 3 HOSGX 437769409 Below Avg 0.95 0.45 0.75 500 80,249,321 0.10 1.16 1.05 1.74 1.96 3.68 61.97498281

112 Highland Short-Term Government R US OE Short Government Taxable Bond HSJRX 43090E522 Average 0.73 0.30 0.90 0 57,201,034 -0.04 0.44 1.03 1.41 0.96 3.42 AA 1.79 0.00 61.85443205

113 Neuberger Berman Short Duration Bd Tr US OE Short-Term Bond Taxable Bond 1 NSBTX 64128K785 High 1.17 0.75 0.80 0 65,471,338 -0.10 0.60 1.26 3.26 2.91 4.19 BBB 1.78 9.20 1.63 61.82935431

114 RS Low Duration Bond K US OE Short-Term Bond Taxable Bond 3 RLDKX 74972K633 Low 1.06 0.45 1.20 1,000 749,653,173 -0.06 0.67 1.21 2.75 2.17 4.23 A 1.86 2.03 61.75925681

115 BlackRock Low Duration Bd Svc US OE Short-Term Bond Taxable Bond 2 CMGBX 091928275 Above Avg 1.17 0.48 0.78 5,000 1,769,412,045 -0.05 1.11 1.87 3.84 2.57 4.34 BBB 2.04 2.95 2.05 61.62524175

116 iShares Barclays 1-3 Year Credit Bond US ETF Short-Term Bond Taxable Bond 4 CSJ 464288646 Average 1.13 0.20 0.20 8,169,989,935 0.08 1.09 1.60 3.43 2.21 4.45 A 1.86 1.04 61.60012621

117 Tributary Shrt Interm Bond Instl US OE Short-Term Bond Taxable Bond 4 FOSIX 320269830 Below Avg 1.33 0.50 0.82 1,000 70,016,343 -0.03 1.01 2.00 3.54 3.17 4.72 BBB 2.01 3.27 61.3380699

118 Sterling Capital Short-Term Bond I US OE Short-Term Bond Taxable Bond 3 BBSGX 85917L650 Low 1.29 0.34 0.70 1,000,000 67,069,431 -0.02 1.15 1.60 2.00 2.85 4.77 BBB 2.00 3.03 2.15 61.26365267

119 Transamerica Partners Instl High Qual Bd US OE Short-Term Bond Taxable Bond 4 DIHQX 893571802 Average 1.13 0.35 0.65 5,000 101,035,275 0.11 1.06 1.44 2.95 2.84 3.76 BBB 1.79 61.06052235

120 AllianceBern Unconstrained Bond I US OE Short-Term Bond Taxable Bond 2 AGLIX 01859N703 High 1.45 0.50 0.60 2,000,000 95,749,406 -0.86 0.49 1.74 5.19 3.16 5.57 BB 2.72 5.49 4.54 60.74221031

121 PIMCO Short-Term P US OE Ultrashort Bond Taxable Bond PTSPX 72201M594 Above Avg 0.56 0.55 0.55 1,000,000 11,770,188,067 -0.03 0.37 0.94 1.94 0.97 2.27 0.71 1.01 0.89 60.59547413

122 MFS Limited Maturity R1 US OE Short-Term Bond Taxable Bond 2 MQLGX 55272P299 Average 1.12 0.40 1.60 0 1,223,839,000 0.13 0.83 1.23 2.37 2.44 4.10 BBB 1.65 2.33 0.38 60.46184624

123 Federated Short-Term Income Y US OE Short-Term Bond Taxable Bond 4 FSTYX 31420C787 Average 1.06 0.40 0.35 100,000 1,185,336,468 0.15 1.13 1.79 3.31 2.38 3.70 BBB 1.50 1.92 1.99 60.43570208

124 JPMorgan Short Duration Bond Select US OE Short-Term Bond Taxable Bond 4 HLLVX 4812C1330 Below Avg 0.92 0.25 0.54 1,000,000 10,425,070,792 0.18 1.01 1.23 2.40 1.65 3.60 AA 1.76 2.17 1.10 60.09428417

125 Lord Abbett Short Duration Income R2 US OE Short-Term Bond Taxable Bond LDLQX 543916456 Above Avg 1.60 0.27 1.00 0 13,317,042,591 -0.19 1.11 2.10 4.67 3.86 5.44 BBB 2.10 2.72 59.76931654

126 T. Rowe Price Short Term Bond Adv US OE Short-Term Bond Taxable Bond 3 PASHX 77957P204 Average 1.07 0.41 0.80 2,500 6,000,744,246 0.11 1.05 1.36 2.35 2.21 3.92 A 1.83 2.64 1.02 59.73681911

127 BNY Mellon Short-Term US Govt Secs M US OE Short Government Taxable Bond 3 MPSUX 05569M780 Below Avg 0.67 0.35 0.53 10,000 329,087,773 0.16 0.60 0.51 0.74 1.71 2.15 AA 1.56 1.76 0.01 59.53465822

128 Thompson Plumb Bond US OE Short-Term Bond Taxable Bond 5 THOPX 884891201 High 1.67 0.61 0.80 2,500 550,521,199 0.09 1.92 3.72 6.71 3.03 6.29 BBB 2.44 2.80 2.04 59.27212459

129 BlackRock Low Duration Bd BlackRock US OE Short-Term Bond Taxable Bond 3 CLDBX 091928234 Above Avg 1.28 0.48 0.42 5,000,000 1,769,412,045 0.08 1.29 2.14 4.30 2.90 4.34 BBB 2.04 2.95 2.38 59.22664635

130 Fifth Third Short Term Bond Instl US OE Short-Term Bond Taxable Bond 3 KNLMX 31678R585 Average 0.85 0.50 0.57 1,000 246,945,429 0.10 0.78 1.10 2.24 1.85 2.96 A 1.70 2.10 1.17 59.0479754

131 BlackRock Low Duration Bd Instl US OE Short-Term Bond Taxable Bond 3 BFMSX 091928283 Above Avg 1.28 0.48 0.46 2,000,000 1,769,412,045 0.07 1.28 2.12 4.25 2.86 4.34 BBB 2.04 2.95 2.34 58.92997039

132 JPMorgan Short Duration Bond R6 US OE Short-Term Bond Taxable Bond 4 JSDUX 4812C0167 Below Avg 0.98 0.25 0.29 15,000,000 10,425,070,792 0.09 1.05 1.35 2.54 1.89 3.60 AA 1.76 2.17 1.35 58.7432457

133 Federated Short-Term Income Instl US OE Short-Term Bond Taxable Bond 3 FSTIX 31420C209 Average 1.06 0.40 0.51 1,000,000 1,185,336,468 0.14 1.09 1.71 3.14 2.21 3.70 BBB 1.50 1.92 1.82 58.70490155

134 AllianceBern Short Duration Plus US OE Short-Term Bond Taxable Bond 2 SNSDX 085568202 Below Avg 0.69 0.45 0.62 25,000 727,452,769 0.08 0.74 0.95 1.91 1.27 2.55 AA 1.79 2.12 0.68 58.35586252

135 JHancock Bond I US OE Intermediate-Term Bond Taxable Bond 4 JHBIX 410223408 Above Avg 2.17 0.50 0.63 250,000 1,081,157,249 -0.48 1.92 4.13 9.98 5.89 6.21 BB 4.67 8.29 5.42 58.20791825

136 SA Global Fixed Income US OE World Bond Taxable Bond 2 SAXIX 78386T700 Low 1.73 0.70 0.85 100,000 555,699,853 0.30 1.62 1.52 2.33 6.08 3.55 AA 2.63 2.77 57.94051327

137 Transamerica Partners High Quality Bond US OE Short-Term Bond Taxable Bond 3 DVHQX 893582866 Average 1.15 0.35 0.99 5,000 77,356,017 0.07 0.93 1.26 2.50 2.63 3.76 BBB 1.79 57.86766874

138 PIMCO Short-Term Admin US OE Ultrashort Bond Taxable Bond 4 PSFAX 693390734 Above Avg 0.56 0.45 0.70 1,000,000 11,770,188,067 -0.04 0.33 0.87 1.79 0.82 2.27 0.71 1.01 0.75 57.66647161

139 Eaton Vance Government Obligations R US OE Short Government Taxable Bond 5 ERGOX 277911111 Above Avg 1.73 0.71 1.40 1,000 979,475,073 0.22 1.52 1.64 2.27 3.84 5.76 AAA 2.78 2.44 57.46182192

140 WesMark Government Bond US OE Intermediate Government Taxable Bond 3 WMBDX 951025402 Low 1.33 0.60 1.02 1,000 259,509,359 0.16 1.63 2.02 1.92 2.26 4.93 57.24481216

141 PIMCO Short-Term D US OE Ultrashort Bond Taxable Bond 4 PSHDX 693391690 Above Avg 0.55 0.50 0.75 1,000 11,770,188,067 -0.04 0.33 0.85 1.75 0.78 2.27 0.71 1.01 0.75 56.95301516

142 Federated Short-Term Income Instl Svc US OE Short-Term Bond Taxable Bond 3 FSISX 31420C308 Average 1.06 0.40 0.70 1,000,000 1,185,336,468 0.13 1.05 1.62 2.96 2.03 3.70 BBB 1.50 1.92 1.65 56.87586424

143 AllianceBern Unconstrained BondR US OE Short-Term Bond Taxable Bond 1 AGSRX 01859N505 High 1.45 0.50 1.10 0 95,749,406 -0.89 0.37 1.36 4.66 2.65 5.57 BB 2.72 5.49 4.04 56.64699086

144 BNY Mellon Short-Term US Govt Secs Inv US OE Short Government Taxable Bond 3 MISTX 05569M772 Below Avg 0.65 0.35 0.78 10,000 329,087,773 0.08 0.54 0.30 0.40 1.43 2.15 AA 1.56 1.76 0.01 56.34402369

145 Metropolitan West Low Duration Bond I US OE Short-Term Bond Taxable Bond 2 MWLIX 592905608 High 1.33 0.30 0.39 3,000,000 1,933,791,437 -0.08 0.55 2.01 6.95 3.18 4.05 BB 1.37 4.20 2.45 56.29734984

146 Janus Short-Term Bond D US OE Short-Term Bond Taxable Bond 4 JNSTX 47103E742 Below Avg 1.17 0.55 0.67 2,500 3,085,689,006 0.14 1.17 1.77 3.40 2.81 3.44 BBB 1.84 2.34 1.26 56.10851157

147 GuideStone Funds Low-Duration Bond GS2 US OE Short-Term Bond Taxable Bond 4 GLDYX 40171W751 Average 1.08 0.34 0.36 100,000 746,301,037 0.05 0.94 1.54 2.87 2.17 3.63 BBB 1.77 2.01 55.89091653

148 Hartford Short Duration Y US OE Short-Term Bond Taxable Bond 3 HSDYX 416648822 Average 1.21 0.45 0.52 1,000,000 606,705,865 -0.04 0.70 2.08 3.80 2.55 3.89 BBB 1.41 2.60 1.92 55.25862553

149 Hartford Short Duration I US OE Short-Term Bond Taxable Bond HSDIX 41664M813 Average 1.21 0.45 0.58 2,000 606,705,865 -0.05 0.69 2.06 3.85 2.50 3.89 BBB 1.41 2.60 1.82 55.17914975

150 Thrivent Limited Maturity Bond A US OE Short-Term Bond Taxable Bond 3 LBLAX 885882415 Above Avg 1.10 0.29 0.64 2,500 908,422,451 -0.11 0.75 1.48 3.53 2.62 3.26 BBB 1.73 3.43 1.63 55.06662101

151 Janus Short-Term Bond T US OE Short-Term Bond Taxable Bond 4 JASBX 471023887 Below Avg 1.17 0.55 0.79 2,500 3,085,689,006 0.13 1.14 1.71 3.28 2.68 3.44 BBB 1.84 2.34 1.14 54.96782494

152 American Century Short Duration Instl US OE Short-Term Bond Taxable Bond 4 ACSUX 024932428 Low 1.09 0.41 0.41 5,000,000 342,697,220 0.12 1.12 1.42 2.77 2.03 3.67 A 1.76 1.88 0.97 54.95740813

153 Loomis Sayles Ltd Term Govt and Agency Y US OE Short Government Taxable Bond 5 NELYX 543487326 Average 1.15 0.49 0.63 100,000 416,101,379 -0.02 0.99 1.50 2.92 2.40 3.68 AAA 2.00 2.74 1.68 54.93859417

154 AllianceBern Unconstrained Bond K US OE Short-Term Bond Taxable Bond 2 AGSKX 01859N604 High 1.54 0.50 0.85 0 95,749,406 -0.87 0.31 1.47 5.02 2.88 5.57 BB 2.72 5.49 4.27 54.78039433

155 DWS Ultra Short Duration Instl US OE Ultrashort Bond Taxable Bond 2 MGSFX 23339E772 Above Avg 1.48 0.40 0.50 1,000,000 175,991,869 -0.22 -0.31 0.86 2.28 3.47 4.58 BBB 0.06 3.08 2.60 54.63536581

156 Payden Global Short Bond US OE World Bond Taxable Bond 2 PYGSX 704329697 Low 1.13 0.30 0.74 5,000 152,920,708 -0.20 0.79 1.49 3.36 2.30 3.66 BBB 1.70 2.50 1.25 54.52970279

157 American Century Short Duration Inv US OE Short-Term Bond Taxable Bond 4 ACSNX 024932436 Low 1.06 0.61 0.61 2,500 342,697,220 0.11 1.08 1.33 2.57 1.83 3.67 A 1.76 1.88 0.77 54.45266663

158 DWS Ultra Short Duration Svc US OE Ultrashort Bond Taxable Bond 2 SDUSX 23339E780 Above Avg 1.48 0.40 0.50 2,500 175,991,869 -0.22 -0.30 0.86 2.27 3.46 4.58 BBB 0.06 3.08 2.60 54.24993541

159 TCW Total Return Bond N US OE Intermediate-Term Bond Taxable Bond 5 TGMNX 87234N641 Below Avg 2.17 0.50 0.74 2,000 5,330,235,451 -0.29 1.37 2.90 7.20 6.90 4.50 BB 3.81 7.40 54.24477086

160 Thrivent Limited Maturity Bond I US OE Short-Term Bond Taxable Bond 3 THLIX 885882381 Above Avg 1.18 0.29 0.36 50,000 908,422,451 -0.09 0.89 1.61 3.79 2.88 3.26 BBB 1.73 3.43 1.86 54.01687717

161 TCW Total Return Bond I US OE Intermediate-Term Bond Taxable Bond 5 TGLMX 87234N880 Below Avg 2.23 0.50 0.44 2,000 5,330,235,451 -0.30 1.52 3.01 7.45 7.13 4.50 BB 3.81 7.40 53.90522598

162 Columbia Limited Duration Credit I US OE Short-Term Bond Taxable Bond 4 ALDIX 19763T426 Above Avg 1.79 0.48 0.49 0 811,083,628 0.00 1.35 2.86 5.98 3.69 5.49 BBB 2.15 4.12 2.22 53.74094706

163 American Beacon Short-Term Bd Instl US OE Short-Term Bond Taxable Bond 4 AASBX 02368A562 Below Avg 1.02 0.20 0.35 250,000 196,383,110 0.00 0.80 1.19 2.35 2.69 2.54 AA 1.50 2.30 1.29 53.4626993

164 PNC Government Mortgage I US OE Intermediate Government Taxable Bond 4 PTGIX 69351J835 Below Avg 1.90 0.40 0.63 0 127,637,812 0.24 2.31 2.63 3.65 4.22 5.18 AAA 4.17 4.80 52.36173972

165 Wright Current Income Standard US OE Intermediate Government Taxable Bond 3 WCIFX 982349607 Low 2.09 0.45 0.90 1,000 45,614,193 0.28 2.12 3.23 4.31 4.28 6.07 AAA 3.07 4.34 3.15 52.29024381

166 RidgeWorth Short-Term Bond I US OE Short-Term Bond Taxable Bond 3 SSBTX 76628T611 Average 1.25 0.40 0.48 0 330,316,454 0.03 0.98 1.36 2.24 2.08 4.18 A 1.72 2.18 1.41 51.95069735

167 Sentinel Short Maturity Govt S US OE Short Government Taxable Bond 3 SSSGX 817270499 Below Avg 1.12 0.40 1.26 50,000 2,893,860,973 0.11 1.27 1.33 1.40 2.00 3.50 AAA 2.03 2.38 1.66 51.79110639

168 Metropolitan West Low Duration Bond M US OE Short-Term Bond Taxable Bond 2 MWLDX 592905202 High 1.41 0.30 0.58 5,000 1,933,791,437 0.03 0.62 2.04 6.88 3.00 4.05 BB 1.37 4.20 2.26 51.75972565

169 Commerce Shrt-Term Government Instl US OE Short Government Taxable Bond 4 CFSTX 200626109 Average 1.35 0.50 0.68 1,000 124,500,588 0.12 1.24 1.59 2.46 2.97 3.69 AA 2.25 2.76 1.24 51.56913082

170 Putnam Absolute Return 300 Y US OE Short-Term Bond Taxable Bond PYTRX 746764323 1.71 0.61 0.84 0 1,583,150,482 -0.73 -0.91 1.12 3.73 3.06 5.85 BB -1.14 4.96 51.35425201

171 PIMCO Short-Term R US OE Ultrashort Bond Taxable Bond 3 PTSRX 72200Q877 Above Avg 0.55 0.55 1.05 0 11,770,188,067 -0.05 0.27 0.72 1.45 0.48 2.27 0.71 1.01 0.50 51.33257785

172 Columbia Limited Duration Credit W US OE Short-Term Bond Taxable Bond 3 RLDWX 19763T392 Above Avg 1.80 0.48 0.93 500 811,083,628 -0.02 1.29 2.70 5.61 3.32 5.49 BBB 2.15 4.12 1.92 51.21604508

173 Northern Institutional Short Bond A US OE Short-Term Bond Taxable Bond 3 BSBAX 665278735 Below Avg 1.20 0.40 0.36 5,000,000 170,536,298 0.05 1.05 1.55 3.14 2.42 3.43 A 1.89 2.34 1.44 50.98072708

174 AMF Ultra Short Mortgage US OE Ultrashort Bond Taxable Bond 1 ASARX 045419108 Above Avg 1.39 0.45 0.57 10,000 472,100,000 0.00 0.67 0.89 2.65 2.78 4.15 50.97989531

175 Vanguard Short-Term Investment-Grade Ins US OE Short-Term Bond Taxable Bond 4 VFSIX 922031877 Above Avg 1.51 0.03 0.07 50,000,000 38,955,602,958 -0.01 1.23 1.91 4.09 3.24 4.14 BBB 2.02 2.90 1.71 50.97363356

176 FMX Total Return Institutional US OE Intermediate-Term Bond Taxable Bond FMTRX 85520V202 1.70 0.70 1.20 1,000 4,224,654 -0.39 0.89 2.20 3.95 2.66 5.78 BB 3.13 4.96 50.88605648

177 Putnam US Government Income Y US OE Intermediate Government Taxable Bond 5 PUSYX 746885409 High 2.10 0.40 0.61 500 1,557,672,501 0.13 2.61 3.96 5.22 5.44 4.58 AAA 3.98 11.25 3.91 50.88551351

178 Pioneer Bond Y US OE Intermediate-Term Bond Taxable Bond 4 PICYX 723622403 Average 2.14 0.50 0.61 5,000,000 1,261,330,034 -0.13 2.24 3.89 7.70 4.70 5.57 BBB 4.43 7.83 4.73 50.81266704

179 JPMorgan Limited Duration Bd R6 US OE Short-Term Bond Taxable Bond 2 JUSUX 4812C0175 High 1.41 0.25 0.22 15,000,000 424,235,440 0.00 0.72 2.10 6.14 2.52 4.37 BB 1.90 3.80 2.49 50.74518246

180 Vanguard Short-Term Investment-Grade Adm US OE Short-Term Bond Taxable Bond 4 VFSUX 922031836 Above Avg 1.51 0.08 0.11 50,000 38,955,602,958 -0.01 1.23 1.89 4.05 3.20 4.14 BBB 2.02 2.90 1.67 50.69057672

181 Brandes Inst Core Plus Fixed Inc I US OE Intermediate-Term Bond Taxable Bond BCPIX 105262869 Above Avg 2.23 0.35 0.50 5,000,000 27,248,855 -0.12 2.37 4.28 9.12 5.13 5.47 15.26 50.41704713

182 American Beacon Short-Term Bd Y US OE Short-Term Bond Taxable Bond ACOYX 024524803 Below Avg 1.01 0.20 0.64 100,000 196,383,110 -0.01 0.75 1.05 2.01 2.33 2.54 AA 1.50 2.30 1.01 50.25642327

183 Putnam Absolute Return 300 R US OE Short-Term Bond Taxable Bond PTRKX 746764331 1.69 0.61 1.34 0 1,583,150,482 -0.74 -1.01 0.84 3.24 2.77 5.85 BB -1.14 4.96 50.17174302

184 Pioneer Bond Z US OE Intermediate-Term Bond Taxable Bond PIBZX 723622700 Average 2.16 0.50 0.63 0 1,261,330,034 -0.13 2.11 3.86 7.63 4.67 5.57 BBB 4.43 7.83 4.83 50.13603045

185 JPMorgan Limited Duration Bd Sel US OE Short-Term Bond Taxable Bond 2 HLGFX 4812C1447 High 1.39 0.25 0.42 1,000,000 424,235,440 0.00 0.68 2.12 5.92 2.31 4.37 BB 1.90 3.80 2.29 49.97094321

186 Vanguard Short-Term Investment-Grade Inv US OE Short-Term Bond Taxable Bond 4 VFSTX 922031406 Above Avg 1.51 0.19 0.22 3,000 38,955,602,958 -0.02 1.20 1.83 3.94 3.09 4.14 BBB 2.02 2.90 1.56 49.9122435

187 JPMorgan Core Plus Bond R6 US OE Intermediate-Term Bond Taxable Bond 4 JCPUX 4812C0134 Average 2.32 0.30 0.38 15,000,000 2,095,215,866 -0.24 2.09 3.86 8.12 4.84 6.18 BB 4.78 6.61 4.47 49.91134904

188 American Beacon Shrt-Trm Bd Inv US OE Short-Term Bond Taxable Bond 3 AALPX 02368A786 Below Avg 1.01 0.20 0.67 2,500 196,383,110 0.10 0.83 1.11 1.92 2.26 2.54 AA 1.50 2.30 0.87 49.7763915

189 American Century Short Duration R US OE Short-Term Bond Taxable Bond 4 ACSPX 024932444 Low 1.05 0.61 1.11 2,500 342,697,220 -0.02 0.87 0.99 2.07 1.33 3.67 A 1.76 1.88 0.28 49.5752935
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190 Prudential Short-Term Corporate Bd Z US OE Short-Term Bond Taxable Bond 5 PIFZX 74441R508 Above Avg 1.97 0.40 0.52 0 4,436,223,264 0.07 1.65 2.55 4.74 4.26 5.03 BBB 2.60 49.39876091

191 JPMorgan Short Duration Bond C US OE Short-Term Bond Taxable Bond 3 OSTCX 4812C1322 Below Avg 0.95 0.25 1.29 10,000 10,425,070,792 0.09 0.79 0.91 1.59 0.88 3.60 AA 1.76 2.17 0.36 49.26500894

192 LWAS/DFA Two-Year Fixed Income Portfolio US OE Short-Term Bond Taxable Bond 3 DFCFX 25434D872 Low 0.61 0.15 0.31 0 94,585,179 0.12 0.72 0.81 1.40 0.71 2.08 AAA 1.57 1.60 48.94220052

193 Putnam US Government Income R US OE Intermediate Government Taxable Bond 5 PGVRX 746885607 High 2.09 0.40 1.11 500 1,557,672,501 0.08 2.48 3.71 4.65 4.98 4.58 AAA 3.98 11.25 3.41 48.83427899

194 Vantagepoint Low Duration Bond US OE Short-Term Bond Taxable Bond 3 VPIPX 92208T723 Average 1.31 0.10 0.64 0 565,905,615 0.00 0.93 1.46 2.81 2.32 3.82 A 1.86 2.45 1.21 48.67523488

195 American Funds ST Bd Fd of America R6 US OE Short-Term Bond Taxable Bond RMMGX 82524A813 Low 0.96 0.29 0.36 0 4,065,192,544 0.08 0.82 0.90 1.39 1.54 2.94 AA 1.54 0.62 48.53290961

196 Access Capital Community Investment I US OE Intermediate Government Taxable Bond 3 ACCSX 74926P761 Low 2.13 0.62 0.72 1,000,000 542,190,010 0.29 2.47 2.73 3.26 4.89 4.83 48.44820265

197 GuideStone Funds Low-Duration Bond GS4 US OE Short-Term Bond Taxable Bond 4 GLDZX 40171W744 Average 1.07 0.34 0.52 1,000 746,301,037 0.09 0.88 1.47 2.73 1.29 3.63 BBB 1.77 2.01 48.23072904

198 DoubleLine Total Return Bond I US OE Intermediate-Term Bond Taxable Bond DBLTX 258620103 3.14 0.40 0.49 100,000 7,524,150,754 0.09 2.87 5.27 13.54 8.76 5.57 BB 2.60 5.23 48.22257669

199 Federated Mortgage Instl US OE Intermediate Government Taxable Bond 3 FGFIX 31428Q887 Below Avg 2.06 0.40 0.35 1,000,000 331,924,890 0.26 2.43 2.78 3.61 4.39 4.99 AA 4.00 3.49 48.17668698

200 Northern Institutional Short Bond D US OE Short-Term Bond Taxable Bond 3 BSDAX 665278693 Below Avg 1.18 0.40 0.75 5,000,000 170,536,298 0.00 0.93 1.34 2.73 2.04 3.43 A 1.89 2.34 1.06 48.05570835

201 American Funds ST Bd Fd of Amer F-2 US OE Short-Term Bond Taxable Bond SBFFX 82524A821 Low 0.96 0.29 0.39 250 4,065,192,544 0.08 0.81 0.88 1.36 1.50 2.94 AA 1.54 0.59 48.05065446

202 Performance Short-Term Govt Instl US OE Short Government Taxable Bond 2 PFSIX 713756401 Low 0.66 0.40 0.72 1,000,000 90,393,041 -0.04 0.64 0.50 0.58 1.11 1.95 AAA 1.46 0.67 47.97785027

203 American Funds ST Bd Fd of America R5 US OE Short-Term Bond Taxable Bond 3 RAMFX 82524A847 Low 0.96 0.29 0.42 0 4,065,192,544 0.08 0.81 0.88 1.34 1.49 2.94 AA 1.54 0.58 47.97132127

204 ING GNMA Income I US OE Intermediate Government Taxable Bond 4 LEINX 44977C415 Below Avg 2.20 0.47 0.63 250,000 794,506,166 0.13 2.66 3.68 5.06 4.33 5.54 AAA 4.04 3.62 47.94548691

205 Columbia US Govt Mortgage I US OE Intermediate Government Taxable Bond 3 RVGIX 19766J409 Average 2.16 0.48 0.47 2,000 822,480,851 0.57 3.80 6.27 9.88 4.32 4.92 AA 3.09 4.26 3.27 47.91344653

206 JPMorgan Core Plus Bond Select US OE Intermediate-Term Bond Taxable Bond 4 HLIPX 4812C0845 Average 2.38 0.30 0.63 1,000,000 2,095,215,866 -0.12 2.17 3.76 7.89 4.62 6.18 BB 4.78 6.61 4.23 47.75899641

207 Columbia US Govt Mortgage R4 US OE Intermediate Government Taxable Bond 4 RSGYX 19766J508 Below Avg 2.11 0.48 0.77 2,000 822,480,851 0.55 3.73 6.12 9.56 4.02 4.92 AA 3.09 4.26 3.01 47.6805516

208 JPMorgan Core Plus Bond Instl US OE Intermediate-Term Bond Taxable Bond JCBIX 4812C2387 Average 2.41 0.30 0.47 3,000,000 2,095,215,866 -0.12 2.20 3.81 8.01 4.75 6.18 BB 4.78 6.61 4.39 47.64781729

209 USAA Intermediate-Term Bond US OE Intermediate-Term Bond Taxable Bond 3 USIBX 903288835 Above Avg 2.50 0.32 0.65 3,000 1,877,365,717 -0.34 2.47 5.14 11.59 5.27 5.97 BBB 4.46 6.27 4.64 47.62415599

210 Principal Income Inst US OE Intermediate-Term Bond Taxable Bond 5 PIOIX 74254U473 Above Avg 2.59 0.50 0.52 0 1,477,199,796 -0.41 2.06 3.65 7.02 5.51 6.31 BB 5.04 6.98 4.01 47.61437041

211 Principal Income R-4 US OE Intermediate-Term Bond Taxable Bond PIOPX 742553217 Above Avg 2.51 0.50 0.90 0 1,477,199,796 -0.33 1.98 3.47 6.86 5.15 6.31 BB 5.04 6.98 3.64 47.60106706

212 Pioneer Bond R US OE Intermediate-Term Bond Taxable Bond 3 PBFRX 723622502 Average 2.13 0.50 1.25 0 1,261,330,034 -0.26 1.98 3.48 7.01 4.09 5.57 BBB 4.43 7.83 4.53 47.59999437

213 DoubleLine Total Return Bond N US OE Intermediate-Term Bond Taxable Bond DLTNX 258620202 3.13 0.40 0.74 2,000 7,524,150,754 0.00 2.75 5.08 13.21 8.54 5.57 BB 2.60 5.23 47.56321997

214 Aston/TCH Fixed Income I US OE Intermediate-Term Bond Taxable Bond 4 CTBIX 00078H331 Above Avg 2.53 0.55 0.49 1,000,000 58,765,532 -0.28 2.34 4.32 7.68 4.91 6.49 47.51649234

215 Cavanal Hill Intermediate Bd I US OE Intermediate-Term Bond Taxable Bond 2 AIFBX 14956P745 Above Avg 2.18 0.55 0.58 100,000 22,284,531 0.34 2.18 5.60 9.59 4.94 4.58 BB 4.89 5.30 47.49856927

216 ING GNMA Income W US OE Intermediate Government Taxable Bond IGMWX 44977C324 Below Avg 2.21 0.47 0.68 1,000 794,506,166 0.23 2.64 3.78 5.01 4.28 5.54 AAA 4.04 3.63 47.47597612

217 USAA GNMA US OE Intermediate Government Taxable Bond 4 USGNX 903287506 Low 1.94 0.10 0.43 3,000 608,702,064 0.12 2.32 2.84 4.07 3.68 4.96 AAA 3.92 4.34 3.93 47.40807899

218 JPMorgan Core Plus Bond R2 US OE Intermediate-Term Bond Taxable Bond JCPZX 4812C2478 Average 2.29 0.30 1.13 0 2,095,215,866 -0.24 1.96 3.42 7.27 4.12 6.18 BB 4.78 6.61 3.72 47.19955843

219 Principal Income R-5 US OE Intermediate-Term Bond Taxable Bond PIOQX 742553191 Above Avg 2.56 0.50 0.78 0 1,477,199,796 -0.43 2.01 3.43 6.77 5.27 6.31 BB 5.04 6.98 3.76 46.99072669

220 American Funds ST Bd Fd of America529F-1 US OE Short-Term Bond Taxable Bond 3 CFAMX 82524A805 Low 0.96 0.29 0.50 250 4,065,192,544 0.07 0.78 0.83 1.25 1.40 2.94 AA 1.54 0.47 46.95081574

221 Federated Bond Instl US OE Intermediate-Term Bond Taxable Bond FDBIX 31420F509 High 2.93 0.75 0.79 1,000,000 1,191,939,240 -0.53 2.13 4.23 9.54 6.11 7.08 BB 5.30 8.70 4.92 46.8680679

222 AllianceBern U.S. Gov Short Dur US OE Short Government Taxable Bond 2 SNGSX 085568103 Below Avg 0.76 0.45 0.64 25,000 131,244,418 0.07 0.75 0.78 1.20 0.98 2.40 AAA 1.80 2.45 0.34 46.86488484

223 Dreyfus Short Term Income P US OE Short-Term Bond Taxable Bond 3 DSHPX 261967889 Average 1.55 0.50 0.93 100,000 260,512,426 -0.13 0.82 1.56 3.31 2.92 4.12 A 2.01 3.04 1.21 46.71587037

224 MassMutual Select Strategic Bond S US OE Intermediate-Term Bond Taxable Bond 3 MBSSX 57629U583 Above Avg 2.24 0.55 0.66 0 187,870,718 -0.20 1.95 3.23 7.29 5.30 4.67 BBB 5.28 8.30 2.79 46.6748256

225 Federated Mortgage Instl Svc US OE Intermediate Government Taxable Bond 3 FGFSX 31428Q804 Below Avg 2.06 0.40 0.65 1,000,000 331,924,890 0.24 2.36 2.63 3.31 4.09 4.99 AA 4.00 3.19 46.61060867

 ß©2011 Morningstar.All Rights Reserved. All Data and information is gathered from accurate sources but is not warranted to be correct, complete, or accurate.
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1 Forward Credit Analysis Long/Short Instl US OE Multisector Bond Taxable Bond FLSIX 349913533 Above Avg 7.30 1.50 2.88 100,000 189,669,205 1.88 4.63 4.15 3.94 5.19 5.57 12.54

2 Forward Credit Analysis Long/Short M US OE Multisector Bond Taxable Bond FLSMX 34986P861 Above Avg 7.35 1.50 1.63 0 189,669,205 1.88 4.63 4.15 3.94 5.19 5.57 12.54

3 Forward Credit Analysis Long/Short Inv US OE Multisector Bond Taxable Bond FLSRX 349913475 Above Avg 7.33 1.50 3.22 4,000 189,669,205 1.74 4.48 3.91 3.51 4.81 5.57 11.87

4 iShares 10+ Year Government/Credit Bond US ETF Multisector Bond Taxable Bond GLJ 464289479 8.46 0.20 0.20 21,559,954 -0.03 4.98 4.95 5.08 4.43 6.18 A 11.91 4.62 9.87

5 GMO Strategic Fixed Income VI US OE Multisector Bond Taxable Bond 1 GMFIX 362013419 Average 4.19 0.25 0.29 0 2,752,982,678 0.32 2.91 5.09 3.72 0.00 1.92 BB 8.64

6 GMO Strategic Fixed Income III US OE Multisector Bond Taxable Bond 1 GFITX 362013443 Average 4.17 0.25 0.39 0 2,752,982,678 0.32 2.91 5.02 3.65 0.00 1.92 BB 8.57

7 Legg Mason WA Strategic Income I US OE Multisector Bond Taxable Bond 3 SDSYX 52469F721 Above Avg 2.68 0.65 0.95 1,000,000 463,174,680 -0.16 3.04 5.53 10.60 4.51 3.85 BB 5.70 9.51 3.51 8.25

8 Thornburg Strategic Income I US OE Multisector Bond Taxable Bond TSIIX 885215194 Above Avg 2.84 0.75 0.98 2,500,000 267,783,751 -0.22 2.29 5.93 15.34 6.62 7.96 BB 3.39 7.82 7.78

9 PIMCO Income Instl US OE Multisector Bond Taxable Bond 5 PIMIX 72201F490 Below Avg 3.63 0.45 0.40 1,000,000 4,986,748,674 -0.53 2.07 6.15 15.86 5.98 4.94 4.17 6.09 7.00 7.16

10 PIMCO Income P US OE Multisector Bond Taxable Bond PONPX 72201M719 Below Avg 3.63 0.55 0.50 1,000,000 4,986,748,674 -0.54 2.05 6.10 15.76 5.90 4.94 4.17 6.09 6.91 7.09

11 Federated Unconstrained Bond Instl US OE Multisector Bond Taxable Bond FUBDX 31420C662 0.70 1,000,000 25,017,027 0.09 1.43 5.46 8.89 AAA 1.80 2.30 1.32 7.08

12 PIMCO Income Adm US OE Multisector Bond Taxable Bond 5 PIINX 72201F482 Below Avg 3.63 0.45 0.65 1,000,000 4,986,748,674 -0.54 2.02 6.03 15.61 5.76 4.94 4.17 6.09 6.76 6.97

13 PIMCO Income D US OE Multisector Bond Taxable Bond 5 PONDX 72201F458 Below Avg 3.63 0.50 0.70 1,000 4,986,748,674 -0.55 2.01 6.01 15.56 5.72 4.94 4.17 6.09 6.69 6.93

14 Columbia Core Bond Strategy Fund US ETF Multisector Bond Taxable Bond GMTB 19761R802 3.00 0.50 0.35 5,164,265 0.21 2.83 3.57 5.33 3.72 4.62 A 4.83 3.87 6.82

15 iShares Barclays Government/Credit Bond US ETF Multisector Bond Taxable Bond 4 GBF 464288596 Low 3.53 0.20 0.20 109,562,013 0.27 3.02 3.26 4.36 3.11 4.44 A 5.31 2.16 6.82

16 PIMCO Income R US OE Multisector Bond Taxable Bond 5 PONRX 72201F441 Below Avg 3.63 0.65 1.10 0 4,986,748,674 -0.57 1.93 5.84 15.16 5.38 4.94 4.17 6.09 6.35 6.63

17 Brandes Separately Managed Acct Res Tr US OE Multisector Bond Taxable Bond 2 SMARX 105262885 High 3.31 0.55 0.00 0 153,970,216 -0.67 1.90 5.97 15.77 6.22 6.21 9.78 6.53

18 Maxim Loomis Sayles Bond US OE Multisector Bond Taxable Bond 4 MXLMX 577902588 Above Avg 5.21 0.90 0.90 0 390,255,814 -1.49 2.50 7.01 15.98 6.11 6.29 BB 6.00 6.53

19 FDP Ser Franklin Temp Ttl Ret FDP Instl US OE Multisector Bond Taxable Bond 4 MAFFX 30246Y858 Below Avg 3.22 0.40 0.78 2,000,000 175,272,026 -0.18 2.71 4.07 9.33 3.58 5.66 2.65 6.42

20 JHVIT Strategic Income Opp Tr Ser I US OE Multisector Bond Taxable Bond 5 JESNX 41014A600 Below Avg 4.82 0.67 0.82 0 455,997,141 -0.47 1.86 5.36 17.00 9.37 7.10 BB 3.55 8.31 6.28

21 iShares Barclays Interm Govt/Credit Bond US ETF Multisector Bond Taxable Bond 4 GVI 464288612 Low 2.77 0.20 0.20 590,548,709 0.33 2.53 2.87 4.14 2.78 3.85 A 3.84 1.56 6.06

22 GMO Asset Allocation Bond VI US OE Multisector Bond Taxable Bond GABFX 362013377 2.74 0.25 0.31 0 783,314,664 0.03 1.93 3.95 5.51 1.91 1.90 5.94

23 GMO Asset Allocation Bond III US OE Multisector Bond Taxable Bond GMOBX 362013385 2.70 0.25 0.41 0 783,314,664 -0.02 1.93 3.91 5.42 1.83 1.90 5.79

24 GuideStone Funds Global Bond GS4 US OE Multisector Bond Taxable Bond 3 GGBFX 40171W231 Above Avg 5.15 0.47 0.79 1,000 177,538,590 -0.89 2.21 5.21 13.16 5.47 6.49 BB 5.53 10.18 5.65

25 JHancock2 Strategic Income Opps I US OE Multisector Bond Taxable Bond JIPIX 47804A130 Below Avg 4.49 0.67 0.85 250,000 1,940,124,381 -0.46 1.91 4.65 15.23 6.83 6.83 BB 4.04 8.59 5.21 5.63

26 JHancock2 Strategic Income Opps NAV US OE Multisector Bond Taxable Bond 5 JHSEX 41015E783 Below Avg 4.53 0.67 0.79 0 1,940,124,381 -0.46 1.83 4.68 15.30 6.90 6.83 BB 4.04 8.59 5.28 5.59

27 Loomis Sayles Bond Instl US OE Multisector Bond Taxable Bond 4 LSBDX 543495840 High 5.63 0.51 0.64 100,000 20,753,004,505 -1.39 2.40 5.96 15.71 5.43 6.14 BB 5.72 9.58 4.25 5.58

28 Loomis Sayles Strategic Income Y US OE Multisector Bond Taxable Bond 4 NEZYX 543487250 High 5.73 0.56 0.71 100,000 14,056,311,898 -1.55 2.43 6.22 16.52 5.56 6.26 BB 6.04 10.55 4.47 5.56

29 Loomis Sayles Bond Retail US OE Multisector Bond Taxable Bond 3 LSBRX 543495832 Above Avg 5.60 0.51 0.93 2,500 20,753,004,505 -1.42 2.33 5.83 15.43 5.17 6.14 BB 5.72 9.58 3.96 5.33

30 Loomis Sayles Strategic Income Admin US OE Multisector Bond Taxable Bond NEZAX 543488860 High 5.75 0.56 1.24 0 14,056,311,898 -1.59 2.32 5.98 15.93 5.15 6.26 BB 6.04 10.55 3.96 5.12

31 Forward Income Allocation Institutional US OE Multisector Bond Taxable Bond 2 AIAAX 34987A715 Low 3.00 0.10 0.40 100,000 21,834,091 -0.34 2.19 3.59 6.27 4.47 5.73 5.10

32 Loomis Sayles Bond Admin US OE Multisector Bond Taxable Bond 3 LBFAX 543495857 Above Avg 5.60 0.51 1.20 0 20,753,004,505 -1.44 2.26 5.70 15.08 4.92 6.14 BB 5.72 9.58 3.67 5.07

33 Neuberger Berman Strategic Income I US OE Multisector Bond Taxable Bond 5 NSTLX 64128K751 Below Avg 3.14 0.70 0.75 1,000,000 446,958,113 -0.37 2.03 3.59 9.05 4.40 5.59 BB 4.89 7.80 4.22 4.88

34 Loomis Sayles Fixed Income US OE Multisector Bond Taxable Bond 4 LSFIX 543495501 Above Avg 5.41 0.50 0.58 3,000,000 902,048,163 -1.44 2.07 5.60 15.52 5.75 6.10 BB 5.78 9.62 4.21 4.78

35 Fidelity Advisor Strategic Income I US OE Multisector Bond Taxable Bond 4 FSRIX 315920801 Average 4.24 0.57 0.76 2,500 9,543,169,322 -0.62 1.73 4.26 11.30 4.56 5.79 BB 5.30 8.00 3.79 4.76

36 PIMCO Diversified Inc Instl US OE Multisector Bond Taxable Bond 4 PDIIX 693391880 Average 4.49 0.75 0.75 1,000,000 4,493,830,441 -0.52 1.89 3.90 11.61 5.68 5.92 4.37 7.54 4.33 4.75

37 Forward Income Allocation Investor US OE Multisector Bond Taxable Bond 2 AIAIX 34987A699 Low 2.97 0.10 0.91 4,000 21,834,091 -0.34 2.05 3.32 5.72 3.99 5.73 4.68

38 PIMCO Diversified Inc P US OE Multisector Bond Taxable Bond PDVPX 72201M826 Average 4.49 0.85 0.85 1,000,000 4,493,830,441 -0.52 1.87 3.85 11.50 5.59 5.92 4.37 7.54 4.23 4.68

39 Oppenheimer Global Strategic Inc Y US OE Multisector Bond Taxable Bond 3 OSIYX 68380K508 Above Avg 5.52 0.55 0.77 0 9,161,571,659 -0.99 1.90 4.71 13.80 6.30 7.02 BB 5.14 5.43 4.64

40 Neuberger Berman Strategic Income Tr US OE Multisector Bond Taxable Bond 5 NSTTX 64128K744 Low 3.14 0.95 1.10 1,000 446,958,113 -0.39 1.95 3.42 8.68 4.06 5.59 BB 4.89 7.80 3.87 4.59

41 Fidelity Strategic Income US OE Multisector Bond Taxable Bond 4 FSICX 31638R303 Average 4.27 0.57 0.71 2,500 8,797,527,016 -0.64 1.65 4.20 11.31 4.67 5.85 BB 5.30 8.20 3.79 4.58

42 PIMCO Diversified Inc Admin US OE Multisector Bond Taxable Bond 4 PDAAX 72200Q570 Average 4.49 0.75 1.00 1,000,000 4,493,830,441 -0.53 1.84 3.77 11.34 5.44 5.92 4.37 7.54 4.08 4.54

43 Diamond Hill Strategic Income I US OE Multisector Bond Taxable Bond 3 DHSTX 25264S866 Average 2.59 0.50 0.69 50,000 153,232,709 -0.63 1.47 4.22 10.64 6.01 7.43 BB 2.92 0.05 4.43

44 PIMCO Diversified Inc D US OE Multisector Bond Taxable Bond 4 PDVDX 72200Q638 Average 4.49 0.90 1.15 1,000 4,493,830,441 -0.54 1.80 3.70 11.17 5.29 5.92 4.37 7.54 3.93 4.42

45 Hartford Strategic Income I US OE Multisector Bond Taxable Bond 2 HSNIX 41664L633 Average 3.23 0.55 0.71 2,000 415,636,835 -0.84 1.51 4.58 10.21 5.73 7.48 BB 5.13 7.72 5.30 4.41

46 Hartford Strategic Income Y US OE Multisector Bond Taxable Bond HSNYX 41664L583 Average 3.17 0.55 0.62 1,000,000 415,636,835 -0.84 1.53 4.52 10.21 5.83 7.48 BB 5.13 7.72 5.37 4.37

47 MFS Strategic Income I US OE Multisector Bond Taxable Bond 3 MFIIX 552989709 Below Avg 3.69 0.65 0.77 0 299,894,906 -0.57 1.66 3.80 9.92 5.24 6.45 BB 4.88 7.30 3.83 4.32

48 Transamerica AEGON Flexible Income I US OE Multisector Bond Taxable Bond TFXIX 893962142 Average 2.09 0.48 0.76 1,000,000 261,840,451 -0.60 1.23 3.99 11.47 5.94 7.04 BB 3.62 9.68 4.65 4.02

49 Federated Strategic Income Instl US OE Multisector Bond Taxable Bond STISX 31417P841 Above Avg 4.82 0.85 1.01 1,000,000 1,244,267,780 -0.57 1.59 3.53 12.12 6.42 7.67 BB 4.40 6.90 5.58 3.98

50 JHancock Strategic Income R4 US OE Multisector Bond Taxable Bond JSNFX 47803P724 Below Avg 4.47 0.36 0.92 0 3,116,838,520 -0.67 1.24 4.07 14.79 6.37 7.09 BB 3.76 7.69 5.42 3.97

51 RS Strategic Income Y US OE Multisector Bond Taxable Bond RSRYX 74972H242 2.57 0.60 0.10 0 72,041,349 -0.37 1.55 3.14 7.62 5.09 5.73 BB 4.29 5.82 3.95

52 JHancock Strategic Income I US OE Multisector Bond Taxable Bond 4 JSTIX 410227839 Below Avg 4.14 0.36 0.48 250,000 3,116,838,520 -0.79 1.31 4.21 14.92 6.62 7.09 BB 3.76 7.69 5.72 3.94

53 Columbia Strategic Income R US OE Multisector Bond Taxable Bond CSNRX 19766D543 Below Avg 4.25 0.54 0 1,861,734,359 -0.91 1.66 4.06 10.73 6.91 BB 7.66 3.89

54 Franklin Strategic Income Adv US OE Multisector Bond Taxable Bond 4 FKSAX 354713737 Average 3.44 0.46 0.63 50,000 5,589,476,227 -0.75 1.46 3.92 11.19 5.44 6.69 BB 3.56 4.61 3.88

55 Epiphany FFV Strategic Income N US OE Multisector Bond Taxable Bond EPINX 29427N863 2.35 0.50 1.25 1,000 6,863,248 -0.17 1.03 3.17 8.32 3.58 4.16 3.86

56 JHancock Strategic Income R1 US OE Multisector Bond Taxable Bond 4 JSTRX 410227821 Below Avg 4.34 0.36 1.22 0 3,116,838,520 -0.69 1.30 3.92 14.43 6.08 7.09 BB 3.76 7.69 4.99 3.84

57 Virtus Multi-Sector F/I I US OE Multisector Bond Taxable Bond VMFIX 92828R289 Above Avg 3.74 0.55 0.91 100,000 239,447,289 -0.94 1.24 4.46 13.74 6.64 7.16 BB 3.32 6.01 5.54 3.81

58 Columbia Strategic Income Z US OE Multisector Bond Taxable Bond 4 LSIZX 19765L694 Below Avg 4.43 0.54 0.74 2,500 1,861,734,359 -0.88 1.48 4.04 10.88 7.30 6.91 BB 7.66 4.96 3.76

59 JHancock Strategic Income R3 US OE Multisector Bond Taxable Bond JSNHX 47803P732 Below Avg 4.39 0.36 1.25 0 3,116,838,520 -0.68 1.17 3.94 14.48 6.10 7.09 BB 3.76 7.69 5.13 3.75

60 Columbia Strategic Income R5 US OE Multisector Bond Taxable Bond CTIVX 19766D311 Below Avg 4.41 0.54 0 1,861,734,359 -0.87 1.51 3.97 10.78 6.91 BB 7.66 3.73

61 Morgan Stanley Flexible Income I US OE Multisector Bond Taxable Bond 2 DINDX 616961405 Average 3.98 0.32 1.19 5,000,000 97,657,774 -0.91 1.54 4.00 11.28 5.80 7.29 BB 4.99 5.83 4.91 3.71

62 RS Strategic Income K US OE Multisector Bond Taxable Bond RINKX 74972H259 2.60 0.60 0.12 1,000 72,041,349 -0.41 1.52 3.00 7.47 4.99 5.73 BB 4.29 5.82 3.70

63 Franklin Strategic Income R US OE Multisector Bond Taxable Bond 4 FKSRX 354713554 Average 3.38 0.46 1.13 1,000 5,589,476,227 -0.75 1.38 3.72 10.74 4.98 6.69 BB 3.56 4.11 3.60

64 JHancock Strategic Income R5 US OE Multisector Bond Taxable Bond JSNVX 47803P716 Below Avg 4.34 0.36 0.65 0 3,116,838,520 -0.80 1.15 4.04 14.90 6.60 7.09 BB 3.76 7.69 5.70 3.60

65 JHancock2 Global High Yield NAV US OE Multisector Bond Taxable Bond JYGNX 47804B302 4.77 0.82 0.94 0 324,622,963 -0.92 1.15 4.28 13.48 6.67 8.01 B 5.21 8.30 3.59

66 Columbia Strategic Income R4 US OE Multisector Bond Taxable Bond CSIVX 19766D329 Below Avg 4.41 0.54 0 1,861,734,359 -0.89 1.44 3.90 10.71 6.91 BB 7.66 3.56

67 JHancock2 Global High Yield I US OE Multisector Bond Taxable Bond JYGIX 47804B203 4.77 0.82 1.00 250,000 324,622,963 -0.92 1.13 4.24 13.40 6.59 8.01 B 5.21 8.30 3.53

68 Columbia Strategic Income W US OE Multisector Bond Taxable Bond CTTWX 19766D535 Below Avg 4.37 0.54 500 1,861,734,359 -0.88 1.41 3.87 10.49 6.91 BB 7.66 3.51

69 JPMorgan Credit Opportunities R6 US OE Multisector Bond Taxable Bond JOCMX 48121A217 0.40 0.45 15,000,000 63,968,344 -0.68 1.26 3.48 3.21 3.38

70 AdvisorOne Flexible Income N US OE Multisector Bond Taxable Bond CLFLX 00764F458 2.53 0.65 0.80 2,500 110,797,394 -0.38 1.64 2.51 5.32 3.08 5.51 BB 5.09 6.66 3.38

71 JPMorgan Credit Opportunities R5 US OE Multisector Bond Taxable Bond JOCRX 48121A332 0.40 0.50 0 63,968,344 -0.68 1.25 3.46 3.16 3.35

72 JHFunds2 Spectrum Income NAV US OE Multisector Bond Taxable Bond 3 JHSTX 47803X537 Average 4.49 0.73 0.76 0 1,071,857,226 -0.82 1.40 3.57 11.15 5.05 5.85 BB 4.11 6.92 3.55 3.32

73 VALIC Company II Strategic Bond US OE Multisector Bond Taxable Bond 4 VCSBX 91915T828 Average 4.12 0.55 0.89 0 494,680,197 -1.05 1.52 3.84 11.50 5.20 7.02 BB 5.57 8.71 3.27

74 JPMorgan Credit Opportunities Select US OE Multisector Bond Taxable Bond JOCSX 48121A191 0.40 0.65 1,000,000 63,968,344 -0.68 1.13 3.32 3.01 3.09

75 Pioneer Strategic Income Z US OE Multisector Bond Taxable Bond STIZX 723884607 Average 2.76 0.60 0.79 0 4,699,934,192 -0.77 0.98 3.44 10.53 5.31 6.07 BB 3.90 7.30 5.33 2.89

76 T. Rowe Price Spectrum Income US OE Multisector Bond Taxable Bond 3 RPSIX 779906106 Below Avg 4.18 0.00 0.00 2,500 6,231,323,098 -0.95 1.29 3.46 11.00 4.17 5.90 BB 4.97 7.41 3.57 2.86

77 Pioneer Strategic Income Y US OE Multisector Bond Taxable Bond 5 STRYX 723884409 Average 2.78 0.60 0.69 5,000,000 4,699,934,192 -0.77 0.90 3.47 10.50 5.39 6.07 BB 3.90 7.30 5.43 2.84

78 Eaton Vance Multi-Strat Absolute Ret I US OE Multisector Bond Taxable Bond EIDDX 277923496 Average 0.76 0.00 0.85 250,000 598,349,133 -0.08 0.94 1.98 5.65 2.96 5.48 BB 1.63 2.76

79 JPMorgan Credit Opportunities R2 US OE Multisector Bond Taxable Bond JOCZX 48121A340 0.40 1.15 0 63,968,344 -0.78 1.04 3.09 2.51 2.58

80 Russell Global Opportunistic Credit Y US OE Multisector Bond Taxable Bond RGCYX 782494181 1.00 1.18 10,000,000 784,350,057 -0.96 0.98 3.52 6.75 6.54 2.57

81 T. Rowe Price Strategic Income Adv US OE Multisector Bond Taxable Bond PRSAX 74149N205 2.59 0.50 0.88 2,500 224,965,575 -0.50 1.22 2.29 8.04 4.89 5.93 BB 3.41 6.15 4.16 2.51

82 Pioneer Strategic Income R US OE Multisector Bond Taxable Bond 4 STIRX 723884508 Average 2.79 0.60 1.41 0 4,699,934,192 -0.79 0.85 3.23 9.89 4.71 6.07 BB 3.90 7.30 4.98 2.50

83 T. Rowe Price Strategic Income US OE Multisector Bond Taxable Bond PRSNX 74149N106 2.55 0.50 0.73 2,500 224,965,575 -0.54 1.16 2.29 8.03 5.01 5.93 BB 3.41 6.15 4.29 2.38

84 Russell Global Opportunistic Credit S US OE Multisector Bond Taxable Bond RGCSX 782494199 1.00 1.26 0 784,350,057 -0.96 0.88 3.42 6.75 6.46 2.37

85 Russell Global Opportunistic Credit E US OE Multisector Bond Taxable Bond RCCEX 782494215 1.00 1.51 0 784,350,057 -0.96 0.88 3.32 6.75 6.20 2.27

86 Delaware Diversified Floating Rate R US OE Multisector Bond Taxable Bond DDFFX 245908645 1.12 0.50 1.29 0 104,067,566 -0.12 0.50 2.01 5.39 1.94 3.82 BB 0.27 5.09 1.79 2.27

87 AllianceBern High Income Advisor US OE Multisector Bond Taxable Bond AGDYX 01859M408 High 5.16 0.50 0.65 0 3,261,512,128 -1.38 0.82 4.18 15.91 7.97 8.01 B 4.69 6.92 6.70 2.25

88 AllianceBern High Income I US OE Multisector Bond Taxable Bond AGDIX 01859M507 High 5.06 0.50 0.65 2,000,000 3,261,512,128 -1.38 0.81 4.17 15.88 7.95 8.01 B 4.69 6.92 6.68 2.21

89 AllianceBern High Income R US OE Multisector Bond Taxable Bond AGDRX 01859M705 High 5.10 0.50 1.15 0 3,261,512,128 -1.31 0.81 3.92 15.33 7.46 8.01 B 4.69 6.92 6.20 2.12

90 BlackRock Multi-Sector Bond Instl US OE Multisector Bond Taxable Bond BMSIX 09256H229 2.78 0.50 0.70 2,000,000 105,201,692 -0.53 1.36 1.80 5.37 3.20 3.81 BBB 2.93 6.22 3.94 2.10

91 Henderson Strategic Income I US OE Multisector Bond Taxable Bond HFAIX 425067485 High 4.50 0.75 0 56,550,703 -1.11 0.72 3.57 11.55 7.12 2.07

92 Eaton Vance Strategic Income I US OE Multisector Bond Taxable Bond ESIIX 277923579 Below Avg 0.90 0.01 0.76 250,000 3,146,273,499 -0.56 0.90 2.24 5.94 5.28 6.48 BB 1.46 3.58 2.02

93 AllianceBern High Income K US OE Multisector Bond Taxable Bond AGDKX 01859M606 High 5.16 0.50 0.90 0 3,261,512,128 -1.40 0.75 4.05 15.62 7.71 8.01 B 4.69 6.92 6.44 2.01

94 Lord Abbett Bond-Debenture I US OE Multisector Bond Taxable Bond 3 LBNYX 544004401 Above Avg 4.55 0.45 0.62 1,000,000 8,249,672,044 -1.60 0.41 4.74 15.57 6.63 7.69 B 5.30 5.59 1.95

95 Lord Abbett Bond-Debenture F US OE Multisector Bond Taxable Bond LBDFX 544004609 Above Avg 4.64 0.45 0.72 0 8,249,672,044 -1.60 0.39 4.68 15.57 6.51 7.69 B 5.30 5.47 1.87

96 JHancock2 Multi Sector Bond NAV US OE Multisector Bond Taxable Bond JMBNX 47804B609 2.15 0.72 0.77 0 1,054,335,988 -0.61 0.66 2.33 8.11 4.82 4.53 BB 2.85 6.39 1.76

97 Eaton Vance Strategic Income R US OE Multisector Bond Taxable Bond ERSIX 277923553 Low 1.12 0.01 1.26 1,000 3,146,273,499 -0.59 0.91 2.01 5.45 4.81 6.48 BB 1.46 3.08 1.75

98 BlackRock Strategic Income Opps Instl US OE Multisector Bond Taxable Bond BSIIX 09256H286 Below Avg 3.43 0.55 0.34 2,000,000 2,723,451,003 -0.32 0.69 1.64 7.85 4.08 3.78 BB 0.66 5.67 3.25 1.69

99 JHancock2 Multi Sector Bond I US OE Multisector Bond Taxable Bond JMBIX 47804B500 2.15 0.72 0.95 250,000 1,054,335,988 -0.63 0.61 2.22 7.89 4.62 4.53 BB 2.85 6.39 1.58

100 Federated Floating Rate Strat Inc Instl US OE Multisector Bond Taxable Bond FFRSX 31420C670 0.60 0.75 1,000,000 38,281,244 -0.16 0.46 1.38 3.54 1.52

101 Russell Global Opportunistic Credit C US OE Multisector Bond Taxable Bond RGCCX 782494223 1.00 2.26 0 784,350,057 -1.06 0.69 2.92 6.75 5.45 1.48

102 Lord Abbett Bond-Debenture R2 US OE Multisector Bond Taxable Bond LBNQX 544004708 Above Avg 4.67 0.45 1.22 0 8,249,672,044 -1.63 0.28 4.44 14.99 5.99 7.69 B 5.30 4.99 1.47

103 Delaware Diversified Floating Rate Instl US OE Multisector Bond Taxable Bond DDFLX 245908637 1.21 0.50 0.79 0 104,067,566 -0.21 0.27 1.55 4.58 2.46 3.82 BB 0.27 5.09 2.30 1.41

104 AdvisorOne Reservoir Inv US OE Multisector Bond Taxable Bond CHREX 00764F474 0.46 0.50 0.80 2,500 8,011,471 0.10 0.60 0.50 0.50 0.00 1.06 1.31

105 Lord Abbett Bond-Debenture P US OE Multisector Bond Taxable Bond 2 LBNPX 544004500 Above Avg 4.55 0.45 1.07 0 8,249,672,044 -1.70 0.21 4.48 15.08 6.10 7.69 B 5.30 5.13 1.29

106 PIMCO Unconstrained Tax Managed Bd Instl US OE Multisector Bond Taxable Bond PUTIX 72201P746 2.18 0.70 0.70 1,000,000 331,514,440 0.09 -0.03 1.13 2.20 1.37 5.19 2.51 1.28

107 AdvisorOne Reservoir N US OE Multisector Bond Taxable Bond CHRVX 00764F482 0.43 0.50 0.60 2,500 8,011,471 0.10 0.60 0.40 0.50 0.00 1.06 1.20

108 PIMCO Unconstrained Tax Managed Bd P US OE Multisector Bond Taxable Bond PUTPX 72201P753 2.18 0.80 0.80 1,000,000 331,514,440 0.08 -0.05 1.09 2.10 1.27 5.19 2.41 1.20

109 Lord Abbett Bond-Debenture R3 US OE Multisector Bond Taxable Bond LBNRX 544004807 Above Avg 4.38 0.45 1.12 0 8,249,672,044 -1.75 0.18 4.36 14.99 6.12 7.69 B 5.30 5.08 1.04

110 Western Asset Absolute Return FI US OE Multisector Bond Taxable Bond 4 WARIX 957663693 Average 1.58 0.75 1.05 1,000,000 351,308,450 -0.45 0.13 1.78 5.68 3.17 4.61 BB 1.98 4.15 1.78 1.01

111 PIMCO Unconstrained Tax Managed Bd D US OE Multisector Bond Taxable Bond ATMDX 72201P712 2.18 0.85 1.10 1,000 331,514,440 0.06 -0.12 0.94 1.80 0.97 5.19 2.11 0.95

112 Western Asset Absolute Return I US OE Multisector Bond Taxable Bond 4 WAARX 957663719 Average 1.62 0.75 0.80 1,000,000 351,308,450 -0.53 0.09 1.90 5.82 3.41 4.61 BB 1.98 4.15 2.03 0.92

113 Western Asset Absolute Return IS US OE Multisector Bond Taxable Bond WAASX 957663685 Average 1.62 0.75 0.80 1,000,000 351,308,450 -0.53 0.09 1.90 5.82 3.41 4.61 BB 1.98 4.15 2.03 0.92

114 Harbor Unconstrained Bond Adm US OE Multisector Bond Taxable Bond HRUBX 411512791 2.16 0.85 1.30 50,000 23,277,035 0.00 -0.10 0.69 1.46 1.19 4.38 0.59

115 SEI Instl Mgd Enhanced Income A US OE Multisector Bond Taxable Bond 1 SEEAX 783925423 Below Avg 1.04 0.40 0.60 100,000 175,407,777 -0.26 0.00 1.07 3.84 2.14 3.35 BBB 2.16 0.54

116 JPMorgan Strategic Income Opps R5 US OE Multisector Bond Taxable Bond JSORX 4812A4369 2.07 0.45 0.43 0 14,749,562,815 -0.58 -0.15 1.81 6.09 3.13 7.65 BB 0.86 1.71 2.77 0.49

117 PIMCO Unconstrained Bond Inst US OE Multisector Bond Taxable Bond PFIUX 72201M487 2.11 0.90 0.90 1,000,000 17,755,229,795 -0.13 -0.20 0.94 2.56 2.27 5.58 3.26 0.49

118 Harbor Unconstrained Bond Inst US OE Multisector Bond Taxable Bond HAUBX 411512817 2.21 0.85 1.05 1,000 23,277,035 -0.10 -0.10 0.73 1.70 1.39 4.38 0.44

119 PIMCO Unconstrained Bond P US OE Multisector Bond Taxable Bond PUCPX 72201M453 2.11 1.00 1.00 1,000,000 17,755,229,795 -0.13 -0.22 0.90 2.46 2.17 5.58 3.16 0.41

120 JPMorgan Strategic Income Opps Sel US OE Multisector Bond Taxable Bond JSOSX 4812A4351 1.99 0.45 0.63 1,000,000 14,749,562,815 -0.67 -0.19 1.73 5.89 2.93 7.65 BB 0.86 1.71 2.02 0.21

121 PIMCO Unconstrained Bond D US OE Multisector Bond Taxable Bond PUBDX 72201M461 2.11 1.05 1.30 1,000 17,755,229,795 -0.15 -0.29 0.75 2.16 1.87 5.58 2.87 0.16

122 Payden/Kravitz Cash Balance Plan Instl US OE Multisector Bond Taxable Bond PKBIX 70432R200 1.22 1.10 1.25 25,000 71,530,812 -0.65 0.09 1.32 4.58 1.72 4.95 2.64 0.12

123 SEI Instl Mgd Enhanced Income I US OE Multisector Bond Taxable Bond SEIIX 783925340 Below Avg 1.13 0.40 0.85 100,000 175,407,777 -0.40 -0.13 1.01 3.56 1.74 3.35 BBB 1.90 0.08

124 Payden/Kravitz Cash Balance Plan Adviser US OE Multisector Bond Taxable Bond PKCBX 70432R101 1.35 1.10 1.50 25,000 71,530,812 -0.65 0.09 1.23 4.38 1.71 4.95 2.39 0.02

125 PIMCO Unconstrained Bond R US OE Multisector Bond Taxable Bond PUBRX 72201M289 2.11 1.05 1.55 0 17,755,229,795 -0.17 -0.34 0.64 1.91 1.62 5.58 2.61 -0.04

126 Payden/Kravitz Cash Balance Plan Retire US OE Multisector Bond Taxable Bond PKCRX 704329358 1.28 1.10 1.75 25,000 71,530,812 -0.67 0.00 1.07 4.06 1.73 4.95 2.14 -0.27

127 MainStay Flexible Bond Opportunities I US OE Multisector Bond Taxable Bond 3 MSDIX 56062X500 Average 3.38 0.63 0.92 5,000,000 375,135,589 -1.22 0.01 2.12 9.62 5.97 6.48 BB 4.20 5.40 4.75 -0.30

128 Putnam Diversified Income Y US OE Multisector Bond Taxable Bond 2 PDVYX 746704501 High 2.21 0.55 0.76 0 5,803,537,063 -1.37 -0.72 2.98 9.78 9.13 6.37 BB 0.96 11.11 5.70 -0.47

129 DWS Strategic Income S US OE Multisector Bond Taxable Bond 4 KSTSX 23337K507 Average 2.71 0.47 0.89 2,500 446,409,268 -1.24 -0.34 2.04 7.27 5.36 6.82 B 4.72 7.61 5.40 -0.78

130 Putnam Diversified Income R US OE Multisector Bond Taxable Bond 1 PDVRX 746704600 High 2.09 0.55 1.26 0 5,803,537,063 -1.42 -0.87 2.69 9.16 8.57 6.37 BB 0.96 11.11 5.19 -1.02

131 Driehaus Active Income US OE Multisector Bond Taxable Bond 4 LCMAX 262028855 Low 2.97 0.55 0.92 25,000 3,372,758,812 -1.05 -0.79 1.33 6.38 2.87 6.84 2.26 -1.55

132 Goldman Sachs Strategic Income Instl US OE Multisector Bond Taxable Bond GSZIX 38145C646 0.60 0.68 10,000,000 2,167,635,929 -1.05 0.10 0.43 2.61 5.35 BB 2.74 15.34 4.27 -1.58

133 Goldman Sachs Strategic Income IR US OE Multisector Bond Taxable Bond GZIRX 38145C638 0.60 0.77 0 2,167,635,929 -1.06 0.05 0.46 2.49 5.35 BB 2.74 15.34 4.18 -1.62

134 Driehaus Select Credit US OE Multisector Bond Taxable Bond DRSLX 262028848 0.80 1.75 25,000 80,414,144 -1.91 -0.12 2.25 8.35 4.01 -1.69

135 Goldman Sachs Strategic Income R US OE Multisector Bond Taxable Bond GSZRX 38145C620 0.60 1.27 0 2,167,635,929 -1.09 -0.05 0.23 2.04 5.35 BB 2.74 15.34 3.68 -1.99

136 PIMCO Floating Income Instl US OE Multisector Bond Taxable Bond 1 PFIIX 722005170 Average 3.05 0.55 0.55 1,000,000 3,626,847,287 -1.03 -1.26 0.50 6.24 4.14 5.70 -0.28 2.22 3.56 -2.82

137 PIMCO Floating Income P US OE Multisector Bond Taxable Bond PFTPX 72201M792 Average 3.05 0.65 0.65 1,000,000 3,626,847,287 -1.04 -1.28 0.46 6.14 4.05 5.70 -0.28 2.22 3.46 -2.90

138 PIMCO Floating Income Admin US OE Multisector Bond Taxable Bond 1 PFTAX 72201F813 Average 3.05 0.55 0.80 1,000,000 3,626,847,287 -1.04 -1.32 0.39 5.99 3.90 5.70 -0.28 2.22 3.31 -3.02

PIMCO Income D #13, Loomis Sayles Bond Instl 
#27, Virtus Multi Sector #57, Columbia Strategic 
Income Z #58, AllianceBern #87 



139 PIMCO Floating Income D US OE Multisector Bond Taxable Bond 1 PFIDX 722008604 Average 3.05 0.70 0.95 1,000 3,626,847,287 -1.05 -1.35 0.31 5.83 3.75 5.70 -0.28 2.22 3.16 -3.15

140 Loomis Sayles Absolute Strategies Y US OE Multisector Bond Taxable Bond LASYX 63872T620 0.70 1.05 100,000 582,529,950 -1.47 -1.08 0.27 0.00 -3.76

141 Fairholme Focused Income US OE Multisector Bond Taxable Bond FOCIX 304871304 5.08 1.00 0.50 25,000 531,497,583 -2.86 -2.34 2.48 10.17 3.97 6.78 -5.58
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1 TCW Emerging Markets Local Ccy Inc I US OE Emerging Markets Bond Taxable Bond TGWIX 872365309 0.75 2,000 48,033,719 -0.38 4.69 6.58 7.23 10.51

2 TCW Emerging Markets Local Ccy Inc N US OE Emerging Markets Bond Taxable Bond TGWNX 872365408 0.75 2,000 48,033,719 -0.38 4.69 6.58 7.23 10.51

3 Columbia Emerging Markets Bond I US OE Emerging Markets Bond Taxable Bond 3 RSMIX 19763P150 Above Avg 6.68 0.72 0.92 0 295,097,638 0.17 4.05 6.11 15.73 7.91 7.41 BB 6.81 11.20 5.25 10.50

4 Columbia Emerging Markets Bond Z US OE Emerging Markets Bond Taxable Bond CMBZX 19763P127Above Avg 6.67 0.72 0.97 0 295,097,638 0.09 3.93 5.96 15.35 7.41 BB 6.81 11.20 4.68 10.06

5 Columbia Emerging Markets Bond W US OE Emerging Markets Bond Taxable Bond 3 REMWX 19763P135 Above Avg 6.66 0.72 1.37 500 295,097,638 0.09 3.88 5.86 15.10 7.42 7.41 BB 6.81 11.20 4.97 9.91

6 Market Vectors EM Local Curr Bond ETF US ETF Emerging Markets Bond Taxable Bond EMLC 57060U522 0.35 361,791,095 0.17 3.83 5.70 7.65 BB 4.61 9.86

7 PowerShares Emerging Mkts Sovereign Debt US ETF Emerging Markets Bond Taxable Bond PCY 73936T573 Average 7.10 0.50 0.50 1,053,046,360 0.54 3.84 4.57 9.62 5.68 7.19 BB 8.04 4.96 9.49

8 Franklin Templeton Emerg Mkt Debt Opp US OE Emerging Markets Bond Taxable Bond 4 FEMDX 353533813 Above Avg 3.38 0.79 1.00 50,000 389,398,674 0.16 2.75 6.09 13.56 2.82 6.41 5.54 9.15

9 iShares JPMorgan USD Emerg Markets Bond US ETF Emerging Markets Bond Taxable Bond EMB 464288281 Low 6.87 0.60 0.60 2,714,459,825 0.59 3.47 4.20 10.50 4.99 7.08 BB 6.98 4.59 8.84

10 WisdomTree Emerging Markets Local Debt US ETF Emerging Markets Bond Taxable Bond ELD 97717X867 0.55 0.55 981,218,337 -0.04 3.88 4.90 7.18 BB 4.53 8.69

11 GMO Emerging Country Debt IV US OE Emerging Markets Bond Taxable Bond 4 GMDFX 362008781 High 8.21 0.35 0.54 0 1,705,525,033 0.10 2.90 5.50 19.98 12.68 5.76 BB 8.61

12 GMO Emerging Country Debt III US OE Emerging Markets Bond Taxable Bond 3 GMCDX 362007270 High 8.19 0.35 0.59 0 1,705,525,033 0.10 2.89 5.49 20.02 12.61 5.76 BB 8.60

13 PIMCO Emerging Local Bond Instl US OE Emerging Markets Bond Taxable Bond 4 PELBX 72201F516 Above Avg 9.88 0.90 0.90 1,000,000 7,926,725,963 -0.50 3.67 5.65 17.32 7.10 7.76 4.18 5.86 4.92 8.32

14 PIMCO Emerging Local Bond P US OE Emerging Markets Bond Taxable Bond PELPX 72201M396 Above Avg 9.89 1.00 1.00 1,000,000 7,926,725,963 -0.51 3.65 5.60 17.20 6.99 7.76 4.18 5.86 4.82 8.24

15 Stone Harbor Local Markets Institutional US OE Emerging Markets Bond Taxable Bond SHLMX 861647501 0.75 1,000,000 568,744,444 -0.45 3.78 5.24 16.30 7.85 8.13

16 PIMCO Emerging Local Bond Adm US OE Emerging Markets Bond Taxable Bond PEBLX 72201F375 Above Avg 9.88 0.90 1.15 1,000,000 7,926,725,963 -0.51 3.61 5.52 17.02 6.85 7.76 4.18 5.86 4.67 8.11

17 PIMCO Emerging Local Bond D US OE Emerging Markets Bond Taxable Bond PLBDX 72201F383 Average 9.88 1.10 1.35 1,000 7,926,725,963 -0.53 3.57 5.43 16.80 6.66 7.76 4.18 5.86 4.47 7.94

18 Eaton Vance Emerging Markets Local Inc I US OE Emerging Markets Bond Taxable Bond EEIIX 277923447 Below Avg 10.20 0.65 0.95 250,000 577,568,019 -0.65 3.34 5.83 16.37 7.43 7.68 5.56 7.87

19 SEI Instl Intl Tr Emerging Markets Dbt A US OE Emerging Markets Bond Taxable Bond 4 SITEX 78411R851 Average 6.22 0.85 1.36 100,000 933,609,417 0.09 2.87 4.79 13.50 3.31 7.43 BB 10.64 7.93 7.84

20 Western Asset Emerging Markets Debt I US OE Emerging Markets Bond Taxable Bond 3 SEMDX 52469F481 Above Avg 6.44 0.75 0.95 1,000,000 78,486,337 0.18 3.02 4.44 13.21 4.82 7.20 BB 6.80 10.81 5.19 7.83

21 Stone Harbor Emerging Mkts Debt Instl US OE Emerging Markets Bond Taxable Bond SHMDX 861647105 Average 6.81 0.60 0.75 1,000,000 746,871,252 0.00 2.82 4.63 13.38 5.46 7.39 7.45

22 MainStay Global High Income I US OE Emerging Markets Bond Taxable Bond MGHIX 56062X559 Average 6.47 0.72 1.00 5,000,000 309,108,098 -0.08 3.18 4.28 13.82 5.78 7.35 BB 6.20 9.70 4.96 7.30

23 MFS Emerging Markets Debt I US OE Emerging Markets Bond Taxable Bond 5 MEDIX 55273E640 Below Avg 5.88 0.73 0.94 0 3,224,921,995 0.27 2.62 3.93 10.80 5.05 6.99 BB 6.59 11.33 5.02 7.08

24 MFS Emerging Markets Debt R4 US OE Emerging Markets Bond Taxable Bond MEDGX 552743700 Below Avg 5.89 0.73 1.02 0 3,224,921,995 0.27 2.62 3.92 10.71 5.05 6.99 BB 6.59 11.33 5.02 7.07

25 BlackRock Emerging Market Debt Instl US OE Emerging Markets Bond Taxable Bond BEDIX 09256H260 Below Avg 5.66 0.60 0.91 2,000,000 51,963,785 0.48 2.84 3.20 9.44 4.79 7.23 4.73 7.01

26 MFS Emerging Markets Debt W US OE Emerging Markets Bond Taxable Bond 5 MEDWX 552743304 Below Avg 5.84 0.73 1.03 0 3,224,921,995 0.26 2.60 3.88 10.61 4.96 6.99 BB 6.59 11.33 4.92 6.99

27 MFS Emerging Markets Debt R3 US OE Emerging Markets Bond Taxable Bond MEDFX 552743601 Below Avg 5.90 0.73 1.20 0 3,224,921,995 0.25 2.56 3.80 10.44 4.81 6.99 BB 6.59 11.33 4.77 6.86

28 TCW Emerging Markets Income I US OE Emerging Markets Bond Taxable Bond 5 TGEIX 87234N765Average 6.14 0.75 0.92 2,000 2,268,804,615 -0.56 2.69 5.24 18.07 6.56 7.99 BB 5.17 8.64 6.81

29 JHancock3 Core High Yield I US OE High Yield Bond Taxable Bond JYIIX 41015K862 3.83 0.65 0.85 250,000 17,214,917 -1.02 1.69 7.06 20.48 9.63 10.46 7.61 6.71

30 MFS Emerging Markets Debt R2 US OE Emerging Markets Bond Taxable Bond MEDEX 552743502 Below Avg 5.88 0.73 1.46 0 3,224,921,995 0.24 2.50 3.67 10.16 4.57 6.99 BB 6.59 11.33 4.51 6.64

31 TCW Emerging Markets Income N US OE Emerging Markets Bond Taxable Bond 5 TGINX 87234N351 Average 6.14 0.75 1.25 2,000 2,268,804,615 -0.61 2.54 5.20 17.77 6.36 7.99 BB 5.17 8.64 6.52

32 MFS Emerging Markets Debt R1 US OE Emerging Markets Bond Taxable Bond MEDDX 552743403 Below Avg 5.85 0.73 1.94 0 3,224,921,995 0.21 2.38 3.43 9.70 4.08 6.99 BB 6.59 11.33 4.01 6.22

33 PIMCO Emerging Markets Bond Instl US OE Emerging Markets Bond Taxable Bond 4 PEBIX 693391559 Below Avg 5.73 0.83 0.83 1,000,000 3,698,075,238 -0.02 2.44 3.75 10.16 5.06 6.95 6.25 10.27 4.57 6.15

34 DoubleLine Emerging Markets Fixed Inc I US OE Emerging Markets Bond Taxable Bond DBLEX 258620509 2.98 0.75 0.95 100,000 167,788,157 -0.28 2.17 4.53 13.29 5.31 7.51 BB 5.63 8.78 6.14

35 PIMCO Emerging Markets Bond P US OE Emerging Markets Bond Taxable Bond PEMPX 72201M818 Below Avg 5.72 0.93 0.93 1,000,000 3,698,075,238 -0.03 2.42 3.70 10.05 4.97 6.95 6.25 10.27 4.47 6.06

36 DoubleLine Emerging Markets Fixed Inc N US OE Emerging Markets Bond Taxable Bond DLENX 258620608 2.97 0.75 1.20 2,000 167,788,157 -0.28 2.13 4.42 13.07 5.10 7.51 BB 5.63 8.78 6.00

37 PIMCO Emerging Markets Bond Admin US OE Emerging Markets Bond Taxable Bond 4 PEBAX 693391567 Below Avg 5.72 0.83 1.08 1,000,000 3,698,075,238 -0.04 2.39 3.63 9.89 4.82 6.95 6.25 10.27 4.32 5.94

38 PIMCO Emerging Markets Bond D US OE Emerging Markets Bond Taxable Bond 4 PEMDX 722005790 Below Avg 5.72 1.00 1.25 1,000 3,698,075,238 -0.05 2.35 3.54 9.71 4.65 6.95 6.25 10.27 4.15 5.80

39 Oppenheimer Emerging Markets Debt Y US OE Emerging Markets Bond Taxable Bond OEMYX 68381C406 0.75 1,000 53,970,633 -0.29 2.69 3.35 12.78 8.72 5.76 5.46

40 PIMCO Developing Local Markets I US OE Emerging Markets Bond Taxable Bond 3 PLMIX 72201F409 Low 8.78 0.85 0.85 1,000,000 5,187,066,233 -0.45 1.56 4.73 14.93 1.83 5.84 0.74 0.88 1.10 5.39

41 PIMCO Developing Local Markets P US OE Emerging Markets Bond Taxable Bond PLMPX 72201M834 Low 8.78 0.95 0.95 1,000,000 5,187,066,233 -0.45 1.53 4.68 14.82 1.74 5.84 0.74 0.88 1.00 5.30

42 PIMCO Developing Local Markets Admin US OE Emerging Markets Bond Taxable Bond 2 PDEVX 72201F821 Low 8.77 0.85 1.10 1,000,000 5,187,066,233 -0.46 1.50 4.61 14.65 1.60 5.84 0.74 0.88 0.85 5.18

43 PIMCO Developing Local Markets D US OE Emerging Markets Bond Taxable Bond 2 PLMDX 72201F300 Low 8.77 1.00 1.25 1,000 5,187,066,233 -0.47 1.46 4.53 14.48 1.45 5.84 0.74 0.88 0.70 5.05

44 Legg Mason WA SMASh Series EC US OE High Yield Bond Taxable Bond 2 LMECX 52470G734 Above Avg 4.51 0.00 0.00 0 36,154,342 -0.97 1.75 4.63 9.55 7.83 8.07 BB 5.61 10.64 6.07 4.44

45 JHancock2 Emerging Markets Debt I US OE Emerging Markets Bond Taxable Bond JMKIX 47804B807 3.93 0.73 0.88 250,000 16,148,731 -0.79 1.37 4.06 12.80 6.63 8.21 BB 5.08 8.35 3.84

46 RiverPark Short Term High Yield Retail US OE High Yield Bond Taxable Bond RPHYX 76882K801 0.65 1,000 18,935,130 0.20 1.04 2.32 7.94 B 3.84 3.76

47 RiverPark Short Term High Yield Instl US OE High Yield Bond Taxable Bond RPHIX 76882K702 0.65 1,000,000 18,935,130 0.20 0.98 2.32 7.94 B 4.17 3.70

48 Access Flex High Yield Inv US OE High Yield Bond Taxable Bond 4 FYAIX 00433W106 Below Avg 7.78 0.75 1.54 15,000 131,564,100 -0.96 2.23 3.36 17.03 6.16 2.13 3.67

49 Oppenheimer Senior Floating Rate Y US OE Bank Loan Taxable Bond 4 OOSYX 68381K408 Average 2.20 0.65 1.04 1,000 6,003,153,618 -0.26 0.76 3.30 11.17 5.99 6.12 B 5.52 3.53

50 Peritus High Yield ETF US ETF High Yield Bond Taxable Bond HYLD 00768Y503 1.10 36,664,351 -1.34 0.71 5.45 9.94 3.48

51 Eaton Vance Floating-Rate Advantage I US OE Bank Loan Taxable Bond EIFAX 277923637 Above Avg 2.98 0.71 0.93 250,000 1,883,759,143 -0.42 0.46 3.83 12.00 5.31 1.73 B 0.12 4.93 3.46

52 CNI Charter High Yield Bond Instl US OE High Yield Bond Taxable Bond 4 CHYIX 125977769 Average 3.85 0.75 1.00 0 78,776,011 -1.24 0.72 5.01 15.56 8.32 9.34 B 5.41 8.24 3.26

53 Rydex High Yield Strategy H US OE High Yield Bond Taxable Bond 3 RYHGX 78356A442 Low 7.78 0.75 1.53 2,500 296,551,092 -1.06 1.96 3.42 17.20 6.69 3.26

54 Eaton Vance Floating-Rate Advantage Adv US OE Bank Loan Taxable Bond EVFAX 277923678 High 3.03 0.71 1.18 1,000 1,883,759,143 -0.43 0.41 3.72 11.85 5.08 1.73 B 0.12 4.65 3.25

55 CNI Charter High Yield Bond N US OE High Yield Bond Taxable Bond 4 CHBAX 125977751 Average 3.85 0.75 1.30 0 78,776,011 -1.25 0.66 4.87 15.23 8.03 9.34 B 5.41 7.93 3.03

56 Invesco Van Kampen Sr Loan IC US OE Bank Loan Taxable Bond 2 XSLCX 46131G505 High 3.17 0.87 1.37 1,000 1,138,548,448 -0.74 0.37 4.13 12.21 4.77 1.24 B 0.00 4.00 5.29 3.02

57 PowerShares Fundamental High Yld Corp Bd US ETF High Yield Bond Taxable Bond PHB 73936T557 Above Avg 5.06 0.50 0.50 481,326,508 -1.11 0.83 4.23 12.82 6.85 7.68 BB 4.16 4.76 2.83

58 USAA High-Yield Opportunities US OE High Yield Bond Taxable Bond 4 USHYX 903288843 Average 3.95 0.54 0.91 3,000 1,879,560,882 -1.60 0.72 5.28 16.77 6.94 7.96 B 4.01 6.89 6.11 2.81

59 Access Flex High Yield Svc US OE High Yield Bond Taxable Bond 3 FYASX 00433W205 Below Avg 7.80 0.75 2.54 15,000 131,564,100 -1.03 1.98 2.85 15.92 5.68 2.13 2.77

60 Consulting Group High Yld Investments US OE High Yield Bond Taxable Bond 3 THYUX 210474839 Average 5.04 0.70 0.79 100 210,445,539 -1.35 0.44 5.00 16.40 8.34 9.03 0.00 2.74

61 RidgeWorth High Income I US OE High Yield Bond Taxable Bond 5 STHTX 76628T405 Above Avg 6.62 0.60 0.70 0 523,556,637 -1.73 0.79 5.34 19.46 6.71 8.98 B 4.11 6.53 5.77 2.66

62 MainStay High Yield Corporate Bond I US OE High Yield Bond Taxable Bond 4 MHYIX 56062X708 Below Avg 2.93 0.56 0.78 5,000,000 6,727,736,002 -1.00 0.70 3.95 12.28 7.26 8.44 B 6.00 5.21 2.65

63 Pioneer Floating Rate Y US OE Bank Loan Taxable Bond 5 FLYRX 72387S308 Below Avg 1.75 0.60 0.92 5,000,000 351,304,978 -0.15 0.63 2.25 8.12 4.61 5.22 B 0.42 4.92 4.00 2.57

64 Hartford High Yield HLS IA US OE High Yield Bond Taxable Bond 4 HIAYX 416528842 Average 4.71 0.69 0.75 0 795,457,831 -1.47 0.59 4.86 16.04 0.59 9.27 B 3.91 6.42 6.55 2.52

65 American Funds American Hi Inc Tr R6 US OE High Yield Bond Taxable Bond RITGX 026547810 Average 4.54 0.32 0.39 0 18,289,623,621 -1.22 0.54 4.42 15.50 7.99 8.46 B 3.19 5.54 2.52

66 American Funds American Hi Inc Tr R5 US OE High Yield Bond Taxable Bond 3 RITFX 026547836 Average 4.54 0.32 0.44 0 18,289,623,621 -1.23 0.53 4.40 15.45 7.94 8.46 B 3.19 5.49 2.48

67 JHFunds2 US High Yield Bd NAV US OE High Yield Bond Taxable Bond 5 JHHLX 47803X529 Below Avg 3.60 0.72 0.76 0 654,217,639 -1.07 0.39 4.22 12.28 7.46 7.89 B 2.54 5.47 5.79 2.47

68 Toews Hedged High Yield Bond US OE High Yield Bond Taxable Bond THHYX 66537V617 1.00 10,000 32,547,930 -0.94 0.63 3.72 12.42 8.17 B 4.00 6.61 2.47

69 Legg Mason WA High Income I US OE High Yield Bond Taxable Bond 3 SHIYX 52469F598 Above Avg 4.99 0.60 0.79 1,000,000 494,907,897 -1.45 0.30 5.06 16.63 7.78 8.90 B 4.12 5.86 7.02 2.46

70 JHFunds2 US High Yield Bd 1 US OE High Yield Bond Taxable Bond 5 JIHLX 47803X677 Below Avg 3.57 0.72 0.81 0 654,217,639 -1.07 0.39 4.20 12.23 7.40 7.89 B 2.54 5.47 5.73 2.46

71 MainStay High Yield Corporate Bond R2 US OE High Yield Bond Taxable Bond MHYRX 56063N501 Below Avg 3.24 0.56 1.13 0 6,727,736,002 -1.00 0.65 3.81 11.94 6.94 8.44 B 6.00 4.86 2.46

72 PNC High Yield Bond I US OE High Yield Bond Taxable Bond PIHBX 69351J348 Average 4.77 0.50 0.75 0 7,161,426 -1.17 0.68 4.10 14.35 6.74 8.50 B 4.81 8.40 2.45

73 American Funds American Hi Inc Tr F-2 US OE High Yield Bond Taxable Bond AHIFX 026547828 Average 4.54 0.32 0.48 250 18,289,623,621 -1.23 0.52 4.37 15.40 7.90 8.46 B 3.19 5.44 2.43

74 Hartford High Yield R5 US OE High Yield Bond Taxable Bond 3 HAHTX 41664L609 Average 4.80 0.65 0.88 0 456,702,918 -1.42 0.52 4.75 15.57 7.61 9.26 B 3.84 6.37 6.34 2.42

75 Transamerica Partners Instl Hi Yld Bd US OE High Yield Bond Taxable Bond 3 DIHYX 893571885 Above Avg 4.23 0.55 0.85 5,000 267,443,379 -1.27 0.62 4.33 15.11 8.26 9.05 B 3.01 2.41

76 Eaton Vance Floating Rate Adv US OE Bank Loan Taxable Bond 4 EABLX 277911533 Average 2.27 0.67 1.05 1,000 8,627,006,292 -0.33 0.39 2.66 8.84 3.88 1.60 B 0.12 3.56 2.39

77 American Funds American Hi Inc Tr 529-F1 US OE High Yield Bond Taxable Bond 3 CITFX 026547885 Average 4.54 0.32 0.55 250 18,289,623,621 -1.23 0.50 4.35 15.33 7.85 8.46 B 3.19 5.39 2.39

78 Hartford High Yield I US OE High Yield Bond Taxable Bond 3 HAHIX 41664L625 Average 4.78 0.65 0.88 2,000 456,702,918 -1.42 0.51 4.72 15.65 7.55 9.26 B 3.84 6.37 6.31 2.38

79 Eaton Vance Floating Rate I US OE Bank Loan Taxable Bond 4 EIBLX 277911491 Average 2.15 0.67 0.79 250,000 8,627,006,292 -0.31 0.33 2.66 8.97 4.12 1.60 B 0.12 3.83 2.37

80 Eaton Vance Floating-Rate & Hi Inc Adv US OE Bank Loan Taxable Bond 4 EAFHX 277911574 Above Avg 2.52 0.15 1.11 1,000 1,313,406,605 -0.52 0.41 2.98 10.10 4.58 5.77 4.25 2.35

81 Eaton Vance Floating-Rate & Hi Inc Inst US OE Bank Loan Taxable Bond 4 EIFHX 277911541 Above Avg 2.53 0.15 0.86 250,000 1,313,406,605 -0.62 0.47 3.10 10.36 4.81 5.77 4.51 2.33

82 Hartford High Yield Y US OE High Yield Bond Taxable Bond 3 HAHYX 416645455 Average 4.65 0.65 0.79 1,000,000 456,702,918 -1.42 0.53 4.64 15.49 7.68 9.26 B 3.84 6.37 6.38 2.32

83 Hartford High Yield HLS IB US OE High Yield Bond Taxable Bond 4 HBHYX 416528644 Average 4.71 0.69 1.00 0 795,457,831 -1.48 0.54 4.74 15.75 0.60 9.27 B 3.91 6.42 6.29 2.31

84 Franklin Floating Rate Daily Access Adv US OE Bank Loan Taxable Bond 4 FDAAX 353612781 Below Avg 1.77 0.37 0.70 50,000 2,713,699,089 -0.25 0.62 2.19 8.07 4.85 5.34 B 5.29 4.11 2.30

85 Transamerica AEGON High Yield Bond I US OE High Yield Bond Taxable Bond TDHIX 893962159 Above Avg 5.18 0.58 0.83 1,000,000 792,092,845 -1.44 0.51 4.61 14.59 6.84 8.26 B 4.27 8.52 5.64 2.24

86 American Funds American Hi Inc Tr F-1 US OE High Yield Bond Taxable Bond 3 AHTFX 026547406 Average 4.54 0.32 0.74 250 18,289,623,621 -1.24 0.46 4.25 15.11 7.66 8.46 B 3.19 5.19 2.23

87 American Funds American Hi Inc Tr R4 US OE High Yield Bond Taxable Bond 3 RITEX 026547844 Average 4.54 0.32 0.75 0 18,289,623,621 -1.24 0.46 4.25 15.11 7.66 8.46 B 3.19 5.19 2.22

88 SEI Instl Mgd High-Yield Bond A US OE High Yield Bond Taxable Bond 3 SHYAX 783925647 Above Avg 4.39 0.49 0.89 100,000 1,772,257,220 -1.40 0.37 4.65 16.05 7.37 8.57 B 6.24 6.56 2.21

89 Eaton Vance Income Fund of Boston R US OE High Yield Bond Taxable Bond 3 ERIBX 277907507 Above Avg 4.00 0.61 1.29 1,000 2,971,512,153 -1.24 0.62 4.06 14.30 7.66 9.07 B 2.78 3.82 5.49 2.20

90 Eaton Vance High Income Opportunities I US OE High Yield Bond Taxable Bond EIHIX 277923546 High 4.73 0.58 0.79 250,000 509,095,651 -1.55 0.81 4.45 16.59 8.10 9.07 B 2.91 4.00 6.08 2.16

91 Western Asset High Yield IS US OE High Yield Bond Taxable Bond WAHSX 957663636 Above Avg 4.85 0.55 0.61 1,000,000 612,317,294 -1.51 0.33 4.83 16.56 8.82 8.87 B 3.97 5.68 7.04 2.15

92 Eaton Vance Income Fund of Boston I US OE High Yield Bond Taxable Bond 3 EIBIX 277907200 Above Avg 4.08 0.61 0.79 250,000 2,971,512,153 -1.38 0.57 4.30 14.84 8.12 9.07 B 2.78 3.82 5.97 2.11

93 Forward High Yield Bond Institutional US OE High Yield Bond Taxable Bond 4 AHBAX 34987A103 Average 4.54 0.50 0.97 100,000 165,543,794 -1.54 0.59 4.57 14.58 7.22 8.69 2.08

94 Western Asset High Yield I US OE High Yield Bond Taxable Bond 3 WAHYX 957663842 Above Avg 4.98 0.55 0.65 1,000,000 612,317,294 -1.53 0.33 4.78 16.52 8.91 8.87 B 3.97 5.68 7.00 2.06

95 Hartford High Yield R4 US OE High Yield Bond Taxable Bond 3 HAHSX 416649341 Average 4.73 0.65 1.15 0 456,702,918 -1.44 0.45 4.46 15.08 7.33 9.26 B 3.84 6.37 6.03 2.02

96 MassMutual Premier High Yield Z US OE High Yield Bond Taxable Bond MPHZX 57629H327 Low 5.39 0.50 0 174,644,037 -1.51 0.33 4.69 16.07 8.74 B 5.02 7.16 6.47 2.00

97 JHFunds2 High Yield 1 US OE High Yield Bond Taxable Bond 3 JIHDX 47803V721 Above Avg 4.92 0.66 0.75 0 1,139,113,214 -1.58 0.32 4.84 16.36 7.97 8.82 B 4.17 6.28 6.62 2.00

98 American Funds American Hi Inc Tr R3 US OE High Yield Bond Taxable Bond 3 RITCX 026547851 Average 4.54 0.32 1.05 0 18,289,623,621 -1.26 0.39 4.10 14.78 7.37 8.46 B 3.19 4.89 1.97

99 American Funds American Hi Inc Tr 529E US OE High Yield Bond Taxable Bond 3 CITEX 026547802 Average 4.54 0.32 1.04 250 18,289,623,621 -1.26 0.39 4.10 14.78 7.37 8.46 B 3.19 4.88 1.97

100 Transamerica AEGON High Yield Bond P US OE High Yield Bond Taxable Bond THYPX 893962290 Above Avg 5.18 0.58 0.90 1,000 792,092,845 -1.49 0.34 4.55 14.37 6.76 8.26 B 4.27 8.52 5.50 1.91

101 JHFunds2 High Yield NAV US OE High Yield Bond Taxable Bond 3 JHHDX 47803V739 Above Avg 4.88 0.66 0.70 0 1,139,113,214 -1.59 0.33 4.77 16.40 8.08 8.82 B 4.17 6.28 6.67 1.91

102 Principal High Yield P US OE High Yield Bond Taxable Bond PYHPX 74255L845 Below Avg 4.26 0.51 0.73 0 3,506,906,753 -1.49 0.48 4.40 15.23 8.27 B 3.79 6.90 5.87 1.90

103 Transamerica Partners High Yield Bond US OE High Yield Bond Taxable Bond 4 DVHYX 893582858 Above Avg 4.16 0.55 1.10 5,000 114,880,738 -1.35 0.45 4.13 14.74 9.39 9.05 B 3.01 1.88

104 RidgeWorth Seix High Yield I US OE High Yield Bond Taxable Bond 3 SAMHX 76628T645 Below Avg 5.09 0.43 0.51 0 1,866,680,302 -1.60 0.36 4.69 16.19 7.48 8.42 B 4.50 8.63 5.96 1.85

105 JHVIT American Asst Hi-Inc Bd Tr Ser III US OE High Yield Bond Taxable Bond JAHHX 41015G796 Below Avg 4.59 0.46 0.30 0 108,610,854 -1.39 0.44 4.12 15.42 7.08 8.52 B 3.28 1.79

106 MassMutual Premier High Yield Y US OE High Yield Bond Taxable Bond 3 DLHYX 57629E670 Low 5.38 0.50 0.75 0 174,644,037 -1.51 0.22 4.58 15.94 9.33 8.74 B 5.02 7.16 6.22 1.78

107 RidgeWorth High Income R US OE High Yield Bond Taxable Bond 4 STHIX 76628T603 Above Avg 6.63 0.60 1.40 5,000 523,556,637 -1.77 0.49 4.84 18.67 6.08 8.98 B 4.11 6.53 5.05 1.78

108 Lord Abbett High Yield I US OE High Yield Bond Taxable Bond 4 LAHYX 54400N409 Average 4.69 0.60 0.78 1,000,000 1,522,632,781 -1.65 0.58 4.47 14.96 7.69 8.97 B 6.87 1.74

109 RidgeWorth Seix Floating RT High Inc I US OE Bank Loan Taxable Bond 5 SAMBX 76628T678 Below Avg 2.46 0.44 0.51 0 3,904,823,639 -0.57 0.37 2.50 10.46 5.79 2.80 B 0.49 4.64 5.32 1.73

110 Virtus Senior Floating Rate I US OE Bank Loan Taxable Bond PSFIX 92828R529 Low 2.55 0.60 0.95 100,000 449,448,525 -0.47 0.26 2.40 9.68 6.76 6.87 B 1.36 5.02 3.98 1.72

111 VALIC Company II High Yield Bond US OE High Yield Bond Taxable Bond 2 VCHYX 91915T505 Average 4.56 0.63 0.97 0 284,720,920 -1.44 0.27 4.29 14.40 7.66 8.38 B 4.59 6.27 1.68

112 Principal High Yield Inst US OE High Yield Bond Taxable Bond 5 PHYTX 74254U481 Below Avg 4.29 0.51 0.56 0 3,506,906,753 -1.50 0.48 4.19 14.76 8.16 8.27 B 3.79 6.90 5.99 1.67

113 Aviva Investors High Yield Bond Instl US OE High Yield Bond Taxable Bond AIHQX 0075W0577 0.50 0.60 1,000,000 15,996,755 -1.52 0.48 4.21 7.03 1.66

114 Lord Abbett High Yield F US OE High Yield Bond Taxable Bond LHYFX 54400N508 Average 4.65 0.60 0.88 0 1,522,632,781 -1.67 0.55 4.40 14.85 7.55 8.97 B 6.75 1.61

115 Wells Fargo Advantage S/T Hi Yld Bd Adm US OE High Yield Bond Taxable Bond WDHYX 94975P843 Low 1.52 0.50 0.64 1,000,000 746,447,191 -0.44 0.37 2.11 6.83 7.25 BB 1.33 2.44 3.51 1.59

116 Prudential High-Yield Z US OE High Yield Bond Taxable Bond 5 PHYZX 74440Y801 Average 4.57 0.47 0.65 0 1,836,364,604 -1.34 0.44 3.85 14.43 7.85 8.67 B 3.55 1.59

117 MainStay Floating Rate I US OE Bank Loan Taxable Bond 5 MXFIX 56063J344 Below Avg 1.77 0.60 0.75 5,000,000 1,348,393,983 -0.27 0.41 1.72 7.42 3.84 4.53 BB 0.30 3.18 1.58

118 American Funds American Hi Inc Tr R2 US OE High Yield Bond Taxable Bond 3 RITBX 026547869 Average 4.54 0.32 1.51 0 18,289,623,621 -1.29 0.28 3.87 14.26 6.93 8.46 B 3.19 4.42 1.57

119 Wells Fargo Advantage High Income I US OE High Yield Bond Taxable Bond 4 SHYYX 949917538 Low 4.56 0.49 0.50 5,000,000 761,535,044 -1.54 0.40 4.26 14.41 7.18 8.35 B 4.27 5.44 6.03 1.57

120 MassMutual Premier High Yield L US OE High Yield Bond Taxable Bond 3 MPHLX 57629E688 Low 5.40 0.50 0.90 0 174,644,037 -1.52 0.11 4.49 15.77 9.25 8.74 B 5.02 7.16 6.04 1.56

121 American Funds American Hi Inc Tr R1 US OE High Yield Bond Taxable Bond 2 RITAX 026547877 Average 4.54 0.32 1.53 0 18,289,623,621 -1.29 0.28 3.86 14.25 6.91 8.46 B 3.19 4.40 1.56

122 MFS High Income R2 US OE High Yield Bond Taxable Bond 2 MIHRX 552984817 Above Avg 4.62 0.46 1.18 0 1,069,890,793 -1.29 0.07 4.06 14.71 6.64 8.63 B 4.13 7.17 4.99 1.55

123 Hartford High Yield R3 US OE High Yield Bond Taxable Bond 3 HAHRX 416649648 Average 4.63 0.65 1.45 0 456,702,918 -1.59 0.38 4.32 14.76 7.04 9.26 B 3.84 6.37 5.73 1.51

124 Lord Abbett Floating Rate I US OE Bank Loan Taxable Bond LFRIX 543916134 Below Avg 2.03 0.48 0.62 1,000,000 4,178,767,695 -0.43 0.29 2.08 8.34 5.13 4.94 BB 0.25 5.14 1.51

125 JHVIT American Asst Hi-Inc Bd Tr Ser I US OE High Yield Bond Taxable Bond JAHOX 41015H778 Below Avg 4.51 0.47 0.65 0 108,610,854 -1.39 0.35 3.93 15.02 8.52 B 3.28 1.51

126 Wells Fargo Advantage High Yld Bond Adm US OE High Yield Bond Taxable Bond 4 EKHYX 94985D178 Average 3.77 0.50 0.81 1,000,000 474,053,358 -1.18 0.26 3.60 12.01 6.93 8.13 B 3.10 5.17 1.50

127 Forward High Yield Bond Investor US OE High Yield Bond Taxable Bond 3 AHBIX 34987A202 Average 4.47 0.50 1.37 4,000 165,543,794 -1.64 0.43 4.30 14.04 6.83 8.69 1.46

128 ING High Yield Bond I US OE High Yield Bond Taxable Bond IHYIX 44977C290 Above Avg 5.20 0.51 0.73 250,000 124,026,961 -1.59 0.48 4.16 15.39 7.62 8.54 B 2.57 5.85 1.45

129 RS Floating Rate Y US OE Bank Loan Taxable Bond RSFYX 74972H283 2.02 0.65 0.08 0 1,510,310,583 -0.54 0.40 2.13 8.81 5.16 2.41 B 0.54 4.88 1.45

130 Wells Fargo Advantage S/T Hi-Yld Bd Inv US OE High Yield Bond Taxable Bond 3 STHBX 949917629 Low 1.56 0.50 0.85 2,500 746,447,191 -0.45 0.33 2.01 6.67 4.89 7.25 BB 1.33 2.44 3.32 1.44

Columbia Emerging Markets Bond Z #4, PIMCO 
Emerging Local Debt #17, TCW Emerging 
Markets Income #28, USAA High Yield #58, 
Ridgeworth High Income #61, Oppenheimer 
Champion Income #191 



131 ING Floating Rate W US OE Bank Loan Taxable Bond IFRWX 44977C258 0.55 0.77 1,000 233,656,066 -0.23 0.14 1.75 BB 0.13 4.10 1.43

132 Lord Abbett High Yield P US OE High Yield Bond Taxable Bond 4 LHYPX 543916761 Average 4.60 0.60 1.23 0 1,522,632,781 -1.66 0.49 4.24 14.40 7.26 8.97 B 6.42 1.41

133 Delaware Pooled High-Yield Bond US OE High Yield Bond Taxable Bond 5 DPHYX 246248850 Average 5.61 0.45 0.59 1,000,000 59,361,213 -1.73 0.25 4.61 16.94 7.66 9.41 B 3.78 5.85 1.40

134 Legg Mason WA Global Hi Yld Bd I US OE High Yield Bond Taxable Bond 3 SHYOX 52469F432 Above Avg 5.03 0.80 0.87 1,000,000 601,755,383 -1.71 0.37 4.42 15.26 8.24 8.32 B 4.39 6.22 6.66 1.37

135 Allianz AGIC High Yield Bond I US OE High Yield Bond Taxable Bond 4 AYBIX 01900C540 Average 4.70 0.48 0.63 1,000,000 124,833,199 -1.72 0.33 4.45 15.67 8.31 8.78 1.35

136 MassMutual Premier High Yield S US OE High Yield Bond Taxable Bond 3 MPHSX 57629E654 Low 5.30 0.50 0.70 0 174,644,037 -1.62 0.11 4.48 15.89 9.36 8.74 B 5.02 7.16 6.26 1.34

137 Lord Abbett High Yield R3 US OE High Yield Bond Taxable Bond LHYRX 54400N706 Average 4.69 0.60 1.28 0 1,522,632,781 -1.68 0.47 4.22 14.40 7.21 8.97 B 6.36 1.33

138 Touchstone High Yield Y US OE High Yield Bond Taxable Bond 4 THYYX 89154W817 Average 4.23 0.55 0.80 2,500 209,324,469 -1.33 0.07 3.92 14.36 8.07 8.47 B 4.00 5.49 1.33

139 RidgeWorth Seix High Yield R US OE High Yield Bond Taxable Bond 2 HYLSX 76628T629 Below Avg 5.06 0.43 1.20 5,000 1,866,680,302 -1.65 0.19 4.43 15.40 6.82 8.42 B 4.50 8.63 5.19 1.33

140 Dunham High-Yield Bond N US OE High Yield Bond Taxable Bond 3 DNHYX 265458604 Low 3.21 0.82 1.23 100,000 71,982,221 -1.57 0.08 4.38 13.54 7.27 8.69 1.32

141 Wells Fargo Advantage High Income Admin US OE High Yield Bond Taxable Bond WFNDX 94975P827 Low 4.56 0.49 0.84 1,000,000 761,535,044 -1.56 0.33 4.12 14.07 8.35 B 4.27 5.44 5.72 1.32

142 Columbia Floating Rate I US OE Bank Loan Taxable Bond 4 RFRIX 19766F662 Average 2.79 0.61 0.75 0 640,944,059 -0.70 0.09 2.61 11.03 4.77 5.23 B 0.53 3.89 4.38 1.31

143 Lord Abbett Floating Rate F US OE Bank Loan Taxable Bond LFRFX 543916167 Low 2.09 0.48 0.72 0 4,178,767,695 -0.44 0.15 2.02 8.11 5.01 4.94 BB 0.25 5.26 1.30

144 PIMCO High Yield Instl US OE High Yield Bond Taxable Bond 4 PHIYX 693390841 Average 4.62 0.55 0.55 1,000,000 12,541,717,432 -1.45 0.40 3.79 13.31 7.25 7.77 4.01 5.68 5.40 1.30

145 Stone Harbor High Yield Bond Instl US OE High Yield Bond Taxable Bond SHHYX 861647204 Below Avg 4.28 0.50 0.55 1,000,000 490,198,107 -1.60 0.17 4.30 13.93 7.53 8.60 1.27

146 Lord Abbett High Yield R2 US OE High Yield Bond Taxable Bond LHYQX 54400N607 Average 4.60 0.60 1.38 0 1,522,632,781 -1.68 0.45 4.17 14.14 7.12 8.97 B 6.27 1.25

147 ING PIMCO High Yield I US OE High Yield Bond Taxable Bond 4 IPIMX 44982P203 Average 5.08 0.49 0.49 0 880,767,039 -1.39 0.33 3.70 13.37 6.83 8.05 B 4.42 5.54 1.24

148 PIMCO High Yield P US OE High Yield Bond Taxable Bond PHLPX 72201M735 Average 4.62 0.65 0.65 1,000,000 12,541,717,432 -1.45 0.38 3.74 13.20 7.15 7.77 4.01 5.68 5.30 1.22

149 MFS High Yield Opportunities I US OE High Yield Bond Taxable Bond 3 MHOIX 552984874 Above Avg 4.76 0.65 0.78 0 693,934,545 -1.69 0.10 4.47 15.58 7.26 8.70 B 4.24 7.17 5.71 1.20

150 SSgA High Yield Bond Instl US OE High Yield Bond Taxable Bond 3 SSHYX 784924664 Average 5.32 0.30 0.75 1,000 133,771,786 -1.76 0.36 4.37 16.94 7.19 8.38 6.65 1.20

151 MFS High Yield Opportunities R4 US OE High Yield Bond Taxable Bond MHOUX 552984726 High 4.77 0.65 0.79 0 693,934,545 -1.69 0.10 4.48 15.60 7.26 8.70 B 4.24 7.17 5.72 1.20

152 JHVIT American Asst Hi-Inc Bd Tr Ser II US OE High Yield Bond Taxable Bond 2 JAHTX 41015H760 Below Avg 4.52 0.46 0.80 0 108,610,854 -1.48 0.27 3.84 14.87 6.61 8.52 B 3.28 1.16

153 Neuberger Berman Floating Rate Inc Inst US OE Bank Loan Taxable Bond NFIIX 64128K694 2.27 0.65 0.70 1,000,000 208,495,330 -0.74 0.23 2.40 9.12 5.40 4.94 B 5.00 5.75 1.14

154 MFS High Income R1 US OE High Yield Bond Taxable Bond 2 MHIGX 552984791 Above Avg 4.43 0.46 1.68 0 1,069,890,793 -1.32 -0.05 3.82 13.81 6.16 8.63 B 4.13 7.17 4.49 1.13

155 ING PIMCO High Yield S US OE High Yield Bond Taxable Bond 4 IPHYX 449798545 Average 5.07 0.49 0.74 0 880,767,039 -1.41 0.37 3.57 13.10 6.59 8.05 B 4.42 5.29 1.12

156 Columbia Income Opportunities I US OE High Yield Bond Taxable Bond 4 AOPIX 19763T400 Low 4.95 0.61 0.72 0 2,134,207,792 -1.55 0.33 3.88 14.05 6.90 8.11 B 4.59 5.68 6.27 1.12

157 MFS High Yield Opportunities W US OE High Yield Bond Taxable Bond MHOWX 552984718 Above Avg 4.71 0.65 0.88 0 693,934,545 -1.70 0.08 4.43 15.68 7.16 8.70 B 4.24 7.17 5.62 1.11

158 Lord Abbett Floating Rate R3 US OE Bank Loan Taxable Bond LRRRX 543916142 Below Avg 2.02 0.48 1.13 0 4,178,767,695 -0.46 0.17 1.85 7.82 4.64 4.94 BB 0.25 4.68 1.10

159 JHancock2 Floating Rate Income NAV US OE Bank Loan Taxable Bond JFIDX 41015E155 Average 3.39 0.69 0.73 0 2,241,046,079 -0.65 -0.07 2.46 11.35 5.63 1.83 B 0.60 4.48 3.89 1.10

160 MFS High Income I US OE High Yield Bond Taxable Bond 2 MHIIX 552984601 Above Avg 4.81 0.46 0.68 0 1,069,890,793 -1.54 0.17 4.01 14.93 7.11 8.63 B 4.13 7.17 5.52 1.09

161 PIMCO High Yield Admin US OE High Yield Bond Taxable Bond 4 PHYAX 693390650 Average 4.61 0.55 0.80 1,000,000 12,541,717,432 -1.46 0.34 3.67 13.04 7.00 7.77 4.01 5.68 5.15 1.09

162 Allianz AGIC High Yield Bond P US OE High Yield Bond Taxable Bond AYBPX 01900C565 Average 4.68 0.48 0.97 1,000,000 124,833,199 -1.73 0.21 4.31 15.33 8.22 8.78 1.06

163 JHancock2 Floating Rate Income 1 US OE Bank Loan Taxable Bond JFIHX 41015E163 Average 3.36 0.69 0.78 0 2,241,046,079 -0.65 -0.08 2.44 11.30 5.58 1.83 B 0.60 4.48 3.84 1.06

164 JHancock2 Floating Rate Income I US OE Bank Loan Taxable Bond JFIIX 47804A692 Average 3.36 0.69 0.81 250,000 2,241,046,079 -0.65 -0.08 2.43 11.28 5.57 1.83 B 0.60 4.48 3.82 1.05

165 Columbia Floating Rate R5 US OE Bank Loan Taxable Bond RFRFX 19766F639 Average 2.75 0.61 0.80 5,000 640,944,059 -0.81 0.08 2.58 10.97 4.72 5.23 B 0.53 3.89 4.34 1.05

166 Wells Fargo Advantage High Income Inv US OE High Yield Bond Taxable Bond 3 STHYX 949917520 Low 4.56 0.49 0.94 2,500 761,535,044 -1.58 0.29 3.92 13.98 6.76 8.35 B 4.27 5.44 5.59 1.05

167 Columbia Floating Rate Z US OE Bank Loan Taxable Bond CFRZX 19766F613 Average 2.83 0.61 0 640,944,059 -0.81 0.08 2.59 10.91 5.23 B 0.53 3.89 4.36 1.04

168 Allianz AGIC High Yield Bond Adm US OE High Yield Bond Taxable Bond AYBVX 01900C557 Average 4.71 0.48 1.12 1,000,000 124,833,199 -1.74 0.27 4.22 15.14 8.06 8.78 1.01

169 PIMCO High Yield D US OE High Yield Bond Taxable Bond 4 PHYDX 693391716 Average 4.61 0.65 0.90 1,000 12,541,717,432 -1.47 0.32 3.62 12.93 6.91 7.77 4.01 5.68 5.05 1.01

170 Hartford Floating Rate R5 US OE Bank Loan Taxable Bond 3 HFLTX 41664L815 Average 2.78 0.61 0.74 0 7,455,955,947 -0.60 0.07 2.13 9.78 5.17 7.19 B 1.14 4.26 3.75 1.00

171 Prudential High-Yield R US OE High Yield Bond Taxable Bond 4 JDYRX 74440Y603 Average 4.62 0.47 1.15 0 1,836,364,604 -1.38 0.14 3.61 13.62 7.32 8.67 B 3.55 1.00

172 MFS High Yield Opportunities R3 US OE High Yield Bond Taxable Bond MHOTX 552984734 Above Avg 4.64 0.65 1.03 0 693,934,545 -1.70 0.04 4.35 15.32 7.02 8.70 B 4.24 7.17 5.47 0.99

173 Allianz AGIC High Yield Bond D US OE High Yield Bond Taxable Bond AYBDX 01900C581 Average 4.65 0.48 1.11 1,000 124,833,199 -1.77 0.23 4.30 15.18 8.00 8.78 0.98

174 Columbia Income Opportunities Z US OE High Yield Bond Taxable Bond CIOZX 19763T889 Low 4.88 0.61 0 2,134,207,792 -1.65 0.32 3.96 14.01 8.11 B 4.59 5.68 6.23 0.98

175 Hartford Floating Rate Y US OE Bank Loan Taxable Bond 4 HFLYX 416648525 Average 2.67 0.61 0.65 1,000,000 7,455,955,947 -0.60 -0.03 2.17 9.63 5.27 7.19 B 1.14 4.26 3.82 0.94

176 ING Senior Income I US OE Bank Loan Taxable Bond XSIIX 44980V509 High 3.61 1.06 1.27 250,000 766,031,495 -0.85 -0.51 3.14 11.27 4.89 2.89 B 0.13 4.82 0.94

177 ING Floating Rate I US OE Bank Loan Taxable Bond IFRIX 44977C266 0.55 0.77 250,000 233,656,066 -0.33 0.04 1.55 BB 0.13 4.10 0.94

178 RS Floating Rate K US OE Bank Loan Taxable Bond RSFKX 74972H291 1.99 0.65 0.08 1,000 1,510,310,583 -0.58 0.19 1.90 8.65 5.05 2.41 B 0.54 4.88 0.93

179 MFS High Income R3 US OE High Yield Bond Taxable Bond 2 MHIHX 552984783 Above Avg 4.81 0.46 0.93 0 1,069,890,793 -1.56 0.12 3.89 14.66 6.87 8.63 B 4.13 7.17 5.26 0.89

180 Hartford Floating Rate I US OE Bank Loan Taxable Bond 3 HFLIX 416649804 Average 2.69 0.61 0.74 2,000 7,455,955,947 -0.60 -0.04 2.12 9.65 5.18 7.19 B 1.14 4.26 3.75 0.88

181 Columbia Income Opportunities W US OE High Yield Bond Taxable Bond CIOWX 19763T707 Low 4.97 0.61 500 2,134,207,792 -1.57 0.26 3.74 13.71 8.11 B 4.59 5.68 6.00 0.86

182 ING Senior Income W US OE Bank Loan Taxable Bond XSIWX 44980V608 High 3.60 1.06 1.27 1,000 766,031,495 -0.84 -0.50 3.05 11.15 4.88 2.89 B 0.13 4.82 0.86

183 Columbia Floating Rate R US OE Bank Loan Taxable Bond CFRRX 19766F654 Average 2.78 0.61 0 640,944,059 -0.73 -0.03 2.34 10.56 5.23 B 0.53 3.89 3.76 0.86

184 ING PIMCO High Yield Adv US OE High Yield Bond Taxable Bond 4 IPYAX 44982P104 Average 5.08 0.49 1.09 0 880,767,039 -1.43 0.29 3.40 12.72 6.24 8.05 B 4.42 4.93 0.83

185 Fifth Third High Yield Bond I US OE High Yield Bond Taxable Bond 4 FTYIX 31678S682 Average 4.31 0.70 0.74 1,000 69,588,366 -1.48 -0.05 3.85 13.80 7.09 8.32 B 2.62 3.63 6.19 0.83

186 MFS High Income R4 US OE High Yield Bond Taxable Bond 2 MHIJX 552984775 Above Avg 4.62 0.46 0.68 0 1,069,890,793 -1.54 -0.11 4.01 14.94 7.12 8.63 B 4.13 7.17 5.50 0.82

187 ING Floating Rate R US OE Bank Loan Taxable Bond IFRRX 44977C241 0.55 1.27 250,000 233,656,066 -0.26 -0.07 1.41 BB 0.13 3.59 0.82

188 RS High Yield Y US OE High Yield Bond Taxable Bond RSYYX 74972H366 Below Avg 4.88 0.60 0.66 0 138,661,320 -1.69 0.08 4.12 14.62 7.32 8.46 B 4.30 5.07 0.82

189 Columbia Floating Rate W US OE Bank Loan Taxable Bond 3 RFRWX 19766F621 Average 2.69 0.61 1.20 500 640,944,059 -0.83 0.02 2.44 10.52 4.40 5.23 B 0.53 3.89 4.03 0.81

190 Loomis Sayles Instl High Income US OE High Yield Bond Taxable Bond 5 LSHIX 543495600 Above Avg 6.17 0.60 0.71 3,000,000 454,772,124 -2.95 0.38 6.33 18.05 6.98 6.34 B 5.38 9.70 5.23 0.81

191 Oppenheimer Champion Income Y US OE High Yield Bond Taxable Bond 1 OCHYX 683944508 High 6.19 0.66 0.64 0 677,752,245 -2.01 -0.19 5.01 16.93 8.12 9.46 B 3.87 7.62 0.80

192 PIMCO High Yield R US OE High Yield Bond Taxable Bond 3 PHYRX 72200Q794 Average 4.61 0.65 1.15 0 12,541,717,432 -1.48 0.26 3.50 12.65 6.66 7.77 4.01 5.68 4.80 0.80

193 MFS High Yield Opportunities R2 US OE High Yield Bond Taxable Bond MHOSX 552984742 Above Avg 4.65 0.65 1.27 0 693,934,545 -1.71 -0.01 4.23 15.21 6.78 8.70 B 4.24 7.17 5.20 0.79

194 Hartford Floating Rate R4 US OE Bank Loan Taxable Bond 3 HFLSX 416649234 Average 2.65 0.61 1.00 0 7,455,955,947 -0.62 0.00 1.99 9.37 4.91 7.19 B 1.14 4.26 3.45 0.75

195 Lord Abbett Floating Rate R2 US OE Bank Loan Taxable Bond LFRRX 543916159 Below Avg 2.09 0.48 0.76 0 4,178,767,695 -0.48 0.03 1.68 7.88 4.85 4.94 BB 0.25 4.67 0.75

196 SEI Instl Mgd High-Yield Bond I US OE High Yield Bond Taxable Bond SEIYX 783925357 Above Avg 4.58 0.49 1.11 100,000 1,772,257,220 -1.77 0.09 4.17 15.24 7.17 8.57 B 6.24 6.34 0.72

197 Delaware High-Yield Opportunities In US OE High Yield Bond Taxable Bond 4 DHOIX 245908843 Average 5.37 0.65 0.81 0 563,503,688 -1.90 0.12 4.38 16.49 8.13 9.28 B 3.80 5.75 6.55 0.71

198 Managed Account High Income US OE High Yield Bond Taxable Bond 5 MHINX 561656208 Average 5.10 0.41 0.00 0 131,753,710 -1.83 0.21 4.15 16.30 7.69 8.31 9.09 0.68

199 Artio Global High Income I US OE High Yield Bond Taxable Bond 5 JHYIX 04315J860 Average 5.36 0.65 0.75 1,000,000 3,697,391,071 -1.99 0.20 4.44 14.95 8.13 8.87 B 3.20 8.66 0.66

200 Columbia Income Opportunities R US OE High Yield Bond Taxable Bond CIORX 19763T509 Low 4.97 0.61 0 2,134,207,792 -1.58 0.21 3.61 13.42 8.11 B 4.59 5.68 5.71 0.65

201 Virtus High Yield Income I US OE High Yield Bond Taxable Bond 2 HHYIX 92828T855 Below Avg 4.43 0.45 0.91 100,000 54,084,284 -1.43 -0.04 3.49 13.40 6.18 8.41 B 4.32 6.72 6.19 0.58

202 Columbia High Yield Bond W US OE High Yield Bond Taxable Bond 3 RHYWX 19766F183 Average 5.10 0.58 1.08 500 1,794,186,037 -1.70 0.13 3.83 14.42 6.97 8.38 B 4.36 5.38 6.48 0.55

203 Hartford Floating Rate R3 US OE Bank Loan Taxable Bond 3 HFLRX 416649531 Average 2.64 0.61 1.25 0 7,455,955,947 -0.63 -0.05 1.87 9.07 4.65 7.19 B 1.14 4.26 3.20 0.55

204 Dunham High-Yield Bond C US OE High Yield Bond Taxable Bond 3 DCHYX 265458505 Low 3.18 0.82 1.98 5,000 71,982,221 -1.68 -0.17 4.01 12.74 6.47 8.69 0.49

205 Allianz AGIC High Yield Bond R US OE High Yield Bond Taxable Bond AYBRX 01900C573 Average 4.66 0.48 1.36 0 124,833,199 -1.85 0.10 4.08 14.85 7.67 8.78 0.49

206 Columbia High Yield Bond Z US OE High Yield Bond Taxable Bond CHYZX 19766F175 Average 5.50 0.58 0 1,794,186,037 -1.68 0.21 3.62 14.63 8.38 B 4.36 5.38 6.78 0.48

207 iShares iBoxx $ High Yield Corporate Bd US ETF High Yield Bond Taxable Bond 2 HYG 464288513 Above Avg 5.42 0.50 0.50 8,986,674,463 -1.72 0.01 3.92 13.69 7.79 8.46 B 4.17 6.68 0.48

208 Artio Global High Income A US OE High Yield Bond Taxable Bond 5 BJBHX 04315J878 Average 5.39 0.65 1.00 1,000 3,697,391,071 -2.00 0.19 4.28 14.67 7.57 8.87 B 3.20 8.66 0.47

209 Thrivent High Yield I US OE High Yield Bond Taxable Bond 3 LBHIX 885882779 Average 5.01 0.39 0.46 50,000 718,923,250 -1.56 -0.11 3.69 15.04 7.74 8.58 B 4.03 6.57 6.29 0.47

210 Hotchkis and Wiley High Yield I US OE High Yield Bond Taxable Bond HWHIX 44134R735 5.60 0.55 0.70 1,000,000 274,810,361 -1.80 0.29 3.77 17.63 6.97 8.81 B 4.55 6.67 0.46

211 Nicholas High Income I US OE High Yield Bond Taxable Bond 2 NCINX 653741108 Below Avg 3.98 0.45 0.74 100,000 104,046,915 -1.52 -0.09 3.58 13.65 7.23 8.77 B 3.65 7.25 6.11 0.44

212 PIA High Yield Investor US OE High Yield Bond Taxable Bond PHYSX 007989163 3.99 0.65 1,000 3,111,606 -1.27 -0.04 2.98 13.04 1.95 8.75 B 4.13 5.60 0.40

213 Power Income I US OE High Yield Bond Taxable Bond PWRIX 66537V278 1.00 100,000 245,154,790 -1.43 0.10 3.16 8.28 B 4.18 6.45 0.39

214 MFS High Yield Opportunities R1 US OE High Yield Bond Taxable Bond MHORX 552984759 Above Avg 4.65 0.65 1.77 0 693,934,545 -1.74 -0.12 3.98 14.65 6.30 8.70 B 4.24 7.17 4.70 0.37

215 PIMCO Emerging Markets Corp Bd Instl US OE Emerging Markets Bond Taxable Bond PEMIX 72201P522 4.30 1.25 1.25 1,000,000 371,000,794 -1.43 0.73 2.49 8.89 4.60 7.53 5.17 6.38 4.17 0.35

216 Columbia High Yield Bond R4 US OE High Yield Bond Taxable Bond 4 RSHYX 19766F217 Average 5.44 0.58 0.93 2,000 1,794,186,037 -1.68 0.17 3.52 14.51 7.12 8.38 B 4.36 5.38 6.60 0.33

217 RS High Yield K US OE High Yield Bond Taxable Bond 3 RHYKX 74972K583 Below Avg 5.07 0.60 1.25 1,000 138,661,320 -1.72 -0.05 3.83 13.95 6.75 8.46 B 4.30 5.07 0.33

218 Delaware High-Yield Opportunities R US OE High Yield Bond Taxable Bond 3 DHIRX 245908736 Average 5.23 0.65 1.31 0 563,503,688 -1.92 0.01 4.14 15.90 7.65 9.28 B 3.80 5.75 6.03 0.30

219 PIMCO High Yield Spectrum Instl US OE High Yield Bond Taxable Bond PHSIX 72201W204 0.60 0.55 1,000,000 652,969,143 -1.83 0.04 3.92 8.00 5.61 0.30

220 Nuveen High Income Bond I US OE High Yield Bond Taxable Bond 3 FJSYX 670678234 Above Avg 5.17 0.79 0.85 100,000 523,911,669 -1.94 -0.21 4.36 17.05 7.39 8.92 B 4.50 6.75 7.38 0.28

221 PIMCO Emerging Markets Corp Bd P US OE Emerging Markets Bond Taxable Bond PMIPX 72201W857 4.29 1.35 1.35 1,000,000 371,000,794 -1.44 0.70 2.45 8.79 7.53 5.17 6.38 4.08 0.27

222 PIMCO High Yield Spectrum P US OE High Yield Bond Taxable Bond PHSPX 72201W303 0.70 0.65 1,000,000 652,969,143 -1.84 0.02 3.87 8.00 5.51 0.21

223 Nuveen High Yield Bond I US OE High Yield Bond Taxable Bond 3 NHYRX 67066D853 Average 5.88 0.59 0.80 100,000 173,117,389 -1.71 0.13 3.49 17.17 7.87 8.83 B 8.71 7.24 0.21

224 Nicholas High Income N US OE High Yield Bond Taxable Bond 2 NNHIX 653741207 Below Avg 3.93 0.45 1.06 500 104,046,915 -1.51 -0.15 3.37 13.28 6.86 8.77 B 3.65 7.25 5.75 0.21

225 Columbia High Yield Opportunity Z US OE High Yield Bond Taxable Bond 2 LHYZX 19765L553 Average 5.09 0.60 0.83 2,500 323,097,910 -1.75 -0.15 3.86 14.05 7.11 8.37 B 4.11 6.93 5.85 0.20
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Dodge & Cox Income DODIX
Investment Summary Data as of Currency Benchmark 1 Benchmark 2

5/31/2011 USD BarCap US Agg Bond TR USD —

Trailing Return
Total

Return %
+/-

BM1
+/-

BM2
Cat %
Rank

1 Mo 0.97 -0.34 — 66
3 Mo 2.42 -0.23 — 58
6 Mo 3.54 1.63 — 20
YTD 3.58 0.55 — 37
1 Yr 7.83 1.99 — 36
3 Yr 8.24 1.70 — 22
5 Yr 7.20 0.57 — 21
10 Yr 6.32 0.51 — 16
15 Yr 6.84 0.41 — 8

Ratings as of 5/31/2011
Overall 3 Year 5 Year 10 Year

Rating 4Q 4Q 4Q 4Q
Risk — 0.35 0.23 0.16
Return — 7.87 5.19 4.17
# Investments Rated 1029 1029 883 564

Risk/Reward
Versus Benchmark 1 3 Year 5 Year 10 Year
Alpha 1.66 0.85 1.11
Beta 1.00 0.94 0.83
R-Squared 52.24 52.37 63.23
Tracking Error 4.01 3.29 2.53
Information Ratio 0.43 0.17 0.20
Excess Return 1.70 0.57 0.51

Miscellaneous 3 Year 5 Year 10 Year
Standard Deviation 5.73 4.63 3.93
Sharpe Ratio 1.38 1.14 1.08
Sortino Ratio 2.51 2.07 1.91

Manager Information
Dana Emery. CIC. CFA. Since 1/1989. B.A. 1983 Stanford University.

Robert Thompson. CIC. CFA. Since 1/1992. M.B.A. 1977
Stanford University. B.A. 1971 Stanford University.

Charles Pohl. CFA. Since 1/1993. M.B.A. 1981 University of
Chicago. B.A. 1980 University of Chicago.

Investment Strategy
The investment seeks a high and stable rate of current income,
consistent with long-term preservation of capital. The fund normally
invests in a diversified portfolio of high-quality bonds and other
fixed-income securities. It invests at least 65% of the total assets in
U.S. government obligations, mortgage and asset-backed
securities, corporate and municipal bonds, collateralized mortgage
obligations, and other fixed income securities rated A. Up to 20% of
the fund’s total assets may be invested in below
investment-grade fixed income securities, commonly referred to as
high-yield or “junk” bonds.

Operations
Minimum Initial Investment 2500
Inception Date 1/3/1989
Management Fees Actual: 0.40% Max: 0.50%
Sales Fees —
Firm Name Dodge & Cox
Telephone 800-621-3979
Web Address www.dodgeandcox.com

Performance

& & & ( * & ( * * ( *
2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 5/2011 History
10.32 10.75 5.97 3.64 1.98 5.30 4.68 -0.29 16.05 7.17 3.58 Total Return %
1.88 0.50 1.87 -0.70 -0.45 0.97 -2.29 -5.53 10.12 0.63 0.55 +/- Benchmark 1

— — — — — — — — — — — +/- Benchmark 2
40.00 31.00 41.00 30.00 24.00 30.00 27.00 24.00 20.00 28.00 28.00 Turnover Ratio %
1,512 3,405 5,697 7,870 9,610 11,972 15,895 13,796 19,240 22,381 23,835 Share Class Assets (mil)
0.45 0.45 0.45 0.44 0.44 0.44 0.44 0.43 0.43 0.43 0.43 Expense Ratio
0.00 0.00 0.00 0.00 0.00 0.00 — 0.00 0.58 0.00 0.00 Stock %

96.02 90.42 88.89 87.59 92.36 86.15 — 94.46 91.05 88.91 91.15 Bond %

-8.0

-4.0

0.0

4.0

8.0
Manager Change
Partial Mgr Change

Investment Performance
Quarterly Return

Category
—
US OE Intermediate-Term Bond

Performance Quartile
(within category)

Holding Analysis as of 3/31/2011

0 50 100

Net % #
Cash 7.1 —
Stock 0.0 0
Bond 91.2 623
Other 1.8 —
Total 100.0 660

Equity Style % Market Cap %
Giant —
Large —
Mid —
Small —
Micro —
Avg Market Cap (mil) —

Val Core Grth

Lrg
M

id
Sm

— — —

— — —

— — —

Value Factors % Growth Factors %
Price/Earnings — LT Earn Gr —
Price/Book — Hist Earn Gr —
Price/Sales — Book Val Gr —
Price/Cash Flow — Sales Gr —
Dividend Yield — Cash Flow Gr —

Fixed Income Style
Avg Eff Duration1 4.0 Yrs
Avg Eff Maturity1 7.0 Yrs
Avg Credit Quality1 BBB
Avg Wtd Coupon1 6.16%
Avg Wtd Price 109.47
1 as of 3/31/2011

Ltd Mod Ext

High
M

ed
Low

Credit Rating Breakdown % Maturity Breakdown %
AAA 46.8 1-3 7.0
AA 5.5 3-5 7.6
A 13.4 5-7 10.7
BBB 18.0 7-10 17.4
BB 8.5 10-15 10.1
B or below B 5.4 15-20 4.8
Not Rated 2.4 20-30 41.3

30+ 1.1

Top Holdings as of 3/31/2011 Style
Box

 
Sector

Mkt Cap
USD (mil)

% Mkt
Val

FNMA 7% — — — 2.35
FNMA 5.5% — — — 2.28
FNMA 6% — — — 1.71
FNMA 5.5% — — — 1.64
FNMA 6% — — — 1.52
FNMA CMO 7% — — — 1.27
California St Go Bds 7.55% — — — 1.20
FNMA 6% — — — 1.02
Cap One Finl 6.75% — — — 0.96
Aol Time Warner 7.625% — — — 0.94
Bk Amer Fdg 7.625% — — — 0.89
At&T 8% — — — 0.88
US Treasury Note 1.25% — — — 0.87
US Treasury Note 0.625% — — — 0.87
Cox Comms Inc New 144A 9... — — — 0.82
FHLMC 6% — — — 0.82
Aol Time Warner 7.7% — — — 0.80
Citigroup 6.125% — — — 0.80
FNMA 5.5% — — — 0.77
Time Warner Cable 8.25% — — — 0.77
Top 20 holdings 23.2

Top 3 Equity Sectors % Rel BM1% Rel BM2%
Basic Matls — — —
Consumer Cycl — — —
Financial Svs — — —

Top 3 Fixed Income Sectors % Rel BM1% Rel BM2%
Mtg Pass-thru 42.31 29.95 —
US Corporate 39.83 56.14 —
Municipal 5.16 83.06 —

© Morningstar 2011. All rights reserved. Use of this content requires expert knowledge. It is to be used by specialist institutions only. The information contained herein: (1) is proprietary to Morningstar and/or its content
providers; (2) may not be copied, adapted or distributed; and (3) is not warranted to be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising
from any use of this information, except where such damages or losses cannot be limited or excluded by law in your jurisdiction. Past financial performance is no guarantee of future results.
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Eaton Vance Glbl Macr Absolute Return I EIGMX
Investment Summary Data as of Currency Benchmark 1 Benchmark 2

5/31/2011 USD BarCap US Agg Bond TR USD —

Trailing Return
Total

Return %
+/-

BM1
+/-

BM2
Cat %
Rank

1 Mo 0.03 -1.28 — 24
3 Mo 1.04 -1.60 — 90
6 Mo 1.26 -0.66 — 88
YTD 1.34 -1.69 — 90
1 Yr 3.20 -2.65 — 91
3 Yr 5.48 -1.06 — 64
5 Yr — — — —
10 Yr — — — —
15 Yr — — — —

Ratings as of 5/31/2011
Overall 3 Year 5 Year 10 Year

Rating 3Q 3Q — —
Risk — 0.06 — —
Return — 5.12 — —
# Investments Rated 231 231 — —

Risk/Reward
Versus Benchmark 1 3 Year 5 Year 10 Year
Alpha 2.95 — —
Beta 0.34 — —
R-Squared 33.69 — —
Tracking Error 3.41 — —
Information Ratio -0.31 — —
Excess Return -1.06 — —

Miscellaneous 3 Year 5 Year 10 Year
Standard Deviation 2.41 — —
Sharpe Ratio 2.13 — —
Sortino Ratio 4.05 — —

Manager Information
Mark Venezia. CFA. Since 6/2007. M.A. 1977 University of Illinois.
M.B.A. 1983 University of Chicago. B.A. 1972 Stanford University.

John Baur. Since 1/2008. B.S. Massachusetts Institute of
Technology. M.B.A. Cornell University.

Michael Cirami. CFA. Since 1/2008. M.B.A. 2003 University
of Rochester. B.S. Mary Washington College.

Investment Strategy
The investment seeks total return. The fund invests in securities,
derivatives and other instruments to establish long and short
investment exposures around the world. It normally invests in
multiple countries and may have significant exposure to foreign
currencies. The fund’s long and short investments primarily are
sovereign exposures, including sovereign debt, currencies, and
interest rates. It may also invest in corporate debt and equity
issuers, both foreign and domestic, including banks, and
commodities-related investments. The fund is non-diversified.

Operations
Minimum Initial Investment 250000
Inception Date 6/27/2007
Management Fees Actual: 0.53% Max: 0.62%
Sales Fees —
Firm Name Eaton Vance
Telephone 800-262-1122
Web Address www.eatonvance.com

Performance

— — — — — — — * ( ( )
2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 5/2011 History

— — — — — — — 1.80 11.18 4.75 1.34 Total Return %
— — — — — — — -3.44 5.25 -1.80 -1.69 +/- Benchmark 1
— — — — — — — — — — — +/- Benchmark 2
— — — — — — 45.00 26.00 25.00 19.00 19.00 Turnover Ratio %
— — — — — — 0 21 275 3,847 3,930 Share Class Assets (mil)
— — — — — — 0.75 0.80 0.88 0.71 0.71 Expense Ratio
— — — — — — 93.72 0.15 0.11 0.00 0.00 Stock %
— — — — — — 0.00 92.75 77.93 37.05 32.47 Bond %

-1.6

0.0

1.6

3.2

4.8
Manager Change
Partial Mgr Change

Investment Performance
Quarterly Return

Category
—
US OE World Bond

Performance Quartile
(within category)

Holding Analysis as of 1/31/2011

0 50 100

Net % #
Cash 66.2 —
Stock 0.0 0
Bond 32.5 167
Other 1.3 —
Total 100.0 366

Equity Style % Market Cap %
Giant —
Large —
Mid —
Small —
Micro —
Avg Market Cap (mil) —

Val Core Grth

Lrg
M

id
Sm

— — —

— — —

— — —

Value Factors % Growth Factors %
Price/Earnings — LT Earn Gr —
Price/Book — Hist Earn Gr —
Price/Sales — Book Val Gr —
Price/Cash Flow — Sales Gr —
Dividend Yield — Cash Flow Gr —

Fixed Income Style
Avg Eff Duration1 0.4 Yrs
Avg Eff Maturity1 —
Avg Credit Quality1 BBB
Avg Wtd Coupon1 5.46%
Avg Wtd Price 82.17
1 as of 3/31/2011

Ltd Mod Ext

High
M

ed
Low

Credit Rating Breakdown % Maturity Breakdown %
AAA 32.0 1-3 17.9
AA 2.3 3-5 9.9
A 32.4 5-7 4.0
BBB 12.7 7-10 33.8
BB 15.4 10-15 16.4
B or below B 3.0 15-20 6.7
Not Rated 2.3 20-30 9.4

30+ 1.9

Top Holdings as of 1/31/2011 Style
Box

 
Sector

Mkt Cap
USD (mil)

% Mkt
Val

Federal National Mortgage ... — — — 1.99
Federal National Mortgage ... — — — 1.95
Turkey Government Bond, 4.... — — — 1.75
Government Of Chile, 6.00% — — — 1.24
U.S. Treasury Note, 1.00% — — — 1.10
Gold — — — 0.97
Taiwan Government Bond, 0... — — — 0.92
Federal Home Loan Mortgag... — — — 0.84
Republic Of South Africa, 6.5... — — — 0.82
Philippine Government Inter... — — — 0.79
Government National Mortg... — — — 0.75
Dominican Republic “bono... — — — 0.74
FHLB 4.12% — — — 0.74
Federal Home Loan Mortgag... — — — 0.69
Federal Home Loan Mortgag... — — — 0.67
Government Of Chile, 3.00% — — — 0.65
Bolivarian Republic Of Venez... — — — 0.63
FHLB 5.38% — — — 0.62
Republic Of South Africa, 2.7... — — — 0.58
U.S. Treasury Note, 4.875% — — — 0.57
Top 20 holdings 19.0

Top 3 Equity Sectors % Rel BM1% Rel BM2%
Basic Matls — — —
Consumer Cycl — — —
Financial Svs — — —

Top 3 Fixed Income Sectors % Rel BM1% Rel BM2%
Mtg Pass-thru 48.00 38.25 —
Non-US Govt 39.17 96.35 —
US Corporate 7.60 -129.77 —

© Morningstar 2011. All rights reserved. Use of this content requires expert knowledge. It is to be used by specialist institutions only. The information contained herein: (1) is proprietary to Morningstar and/or its content
providers; (2) may not be copied, adapted or distributed; and (3) is not warranted to be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising
from any use of this information, except where such damages or losses cannot be limited or excluded by law in your jurisdiction. Past financial performance is no guarantee of future results.

ß
®



Morningstar DirectSM | Print Date: 6/30/2011 Page 17 of 18

PIMCO Total Return Instl PTTRX
Investment Summary Data as of Currency Benchmark 1 Benchmark 2

5/31/2011 USD BarCap US Agg Bond TR USD —

Trailing Return
Total

Return %
+/-

BM1
+/-

BM2
Cat %
Rank

1 Mo 0.56 -0.75 — 92
3 Mo 2.52 -0.13 — 44
6 Mo 2.81 0.89 — 40
YTD 3.36 0.34 — 48
1 Yr 8.13 2.29 — 31
3 Yr 9.27 2.74 — 11
5 Yr 8.93 2.30 — 3
10 Yr 7.44 1.63 — 3
15 Yr 7.75 1.31 — 1

Ratings as of 5/31/2011
Overall 3 Year 5 Year 10 Year

Rating 5Q 5Q 5Q 5Q
Risk — 0.22 0.19 0.19
Return — 8.90 6.89 5.26
# Investments Rated 1029 1029 883 564

Risk/Reward
Versus Benchmark 1 3 Year 5 Year 10 Year
Alpha 3.19 2.21 1.51
Beta 0.90 0.99 1.01
R-Squared 68.14 71.58 82.96
Tracking Error 2.60 2.28 1.76
Information Ratio 1.05 1.01 0.92
Excess Return 2.74 2.30 1.63

Miscellaneous 3 Year 5 Year 10 Year
Standard Deviation 4.49 4.19 4.20
Sharpe Ratio 1.99 1.68 1.28
Sortino Ratio 3.78 3.23 2.19

Manager Information
William Gross. CFA. Since 5/1987. B.A. 1966 Duke University.
M.B.A. University of California, Los Angeles (Anderson).

Investment Strategy
The investment seeks maximum total return. The fund normally
invests at least 65% of total assets in a diversified portfolio of
Fixed-Income Instruments of varying maturities, which may be
represented by forwards or derivatives such as options, futures
contracts, or swap agreements. It invests primarily in
investment-grade debt securities, but may invest up to 10% of total
assets in high-yield securities (“junk bonds”). The fund may
invest in derivative instruments, such as options, futures contracts
or swap agreements, or in mortgage- or asset-backed securities.

Operations
Minimum Initial Investment 1000000
Inception Date 5/11/1987
Management Fees Actual: 0.46% Max: 0.25%
Sales Fees —
Firm Name PIMCO
Telephone 800-927-4648
Web Address www.pimco-funds.com

Performance

& & * & & * & & * * *
2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 5/2011 History
9.50 10.20 5.56 5.14 2.89 3.99 9.07 4.82 13.83 8.83 3.36 Total Return %
1.05 -0.05 1.46 0.80 0.46 -0.34 2.11 -0.42 7.90 2.29 0.34 +/- Benchmark 1

— — — — — — — — — — — +/- Benchmark 2
448.00 445.00 234.00 273.00 470.00 325.00 257.00 226.00 300.00 402.00 430.00 Turnover Ratio %
33,260 39,854 42,077 45,790 54,598 60,280 69,945 80,240 115,919 138,794 142,458 Share Class Assets (mil)

0.43 0.43 0.43 0.43 0.43 0.43 0.43 0.43 0.45 0.46 0.46 Expense Ratio
0.00 0.03 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 Stock %

78.11 74.64 52.15 40.02 44.27 70.96 13.34 51.72 49.99 54.66 54.66 Bond %

-7.0

-3.5

0.0

3.5

7.0
Manager Change
Partial Mgr Change

Investment Performance
Quarterly Return

Category
—
US OE Intermediate-Term Bond

Performance Quartile
(within category)

Holding Analysis as of 12/31/2010

-150 -100 -50 0 50 100 150

Net % #
Cash -40.5 —
Stock 0.0 0
Bond 121.3 3751
Other 19.2 —
Total 100.0 5000

Equity Style % Market Cap %
Giant —
Large —
Mid —
Small —
Micro —
Avg Market Cap (mil) —

Val Core Grth

Lrg
M

id
Sm

— — —

— — —

— — —

Value Factors % Growth Factors %
Price/Earnings — LT Earn Gr —
Price/Book — Hist Earn Gr —
Price/Sales — Book Val Gr —
Price/Cash Flow — Sales Gr —
Dividend Yield — Cash Flow Gr —

Fixed Income Style
Avg Eff Duration1 5.1 Yrs
Avg Eff Maturity1 7.1 Yrs
Avg Credit Quality1 —
Avg Wtd Coupon1 4.86%
Avg Wtd Price —
1 as of 3/31/2010

Ltd Mod Ext

High
M

ed
Low

Credit Rating Breakdown % Maturity Breakdown %
AAA 64.0 1-3 22.4
AA 9.0 3-5 15.2
A 13.0 5-7 4.6
BBB 8.0 7-10 5.7
BB 3.0 10-15 1.7
B or below B 3.0 15-20 3.8
Not Rated 0.0 20-30 21.2

30+ 25.4

Top Holdings as of 12/31/2010 Style
Box

 
Sector

Mkt Cap
USD (mil)

% Mkt
Val

Pimco Fds Private Account P... — — — 10.95
FNMA 4.5% TBA — — — 8.35
FNMA 5% TBA — — — 6.10
FNMA — — — 3.64
US Treasury (Fut) — — — 3.37
FNMA — — — 2.43
FNMA 4% TBA — — — 2.14
US Treasury Note 1.875% — — — 1.67
BRAZIL NTN-F — — — 1.59
US Treasury Note 2.125% — — — 1.46
FNMA 0.75% — — — 1.14
Irs Usd R 3ml/1.95 12/15/10 ... — — — 1.13
US Treasury Note 2.5% — — — 1.12
US Treasury Bond — — — 1.10
US Treasury Note 0.5% — — — 0.99
US Treasury Note 0.625% — — — 0.95
US Treasury Note 0.75% — — — 0.89
Cdx Ig15 5y Sp Boa — — — 0.82
Japan Treasury Disc Bill #160 — — — 0.80
US Treasury Note 0.5% — — — 0.79
Top 20 holdings 51.4

Top 3 Equity Sectors % Rel BM1% Rel BM2%
Basic Matls — — —
Consumer Cycl — — —
Financial Svs — — —

Top 3 Fixed Income Sectors % Rel BM1% Rel BM2%
Mtg Pass-thru 38.32 22.66 —
US Corporate 21.50 18.74 —
US Treasury 12.15 -180.44 —

© Morningstar 2011. All rights reserved. Use of this content requires expert knowledge. It is to be used by specialist institutions only. The information contained herein: (1) is proprietary to Morningstar and/or its content
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HighMark 100% US Treasury MMkt Fid HMTXX
Investment Summary Data as of Currency Benchmark 1 Benchmark 2

5/31/2011 USD BarCap US Agg Bond TR USD —

Trailing Return
Total

Return %
+/-

BM1
+/-

BM2
Cat %
Rank

1 Mo 0.00 -1.30 — —
3 Mo 0.00 -2.65 — —
6 Mo 0.00 -1.91 — —
YTD 0.00 -3.02 — —
1 Yr 0.01 -5.83 — —
3 Yr 0.15 -6.38 — —
5 Yr 1.56 -5.07 — —
10 Yr 1.62 -4.20 — —
15 Yr 2.69 -3.74 — —

Ratings
Overall 3 Year 5 Year 10 Year

Rating — — — —
Risk — — — —
Return — — — —
# Investments Rated — — — —

Risk/Reward
Versus Benchmark 1 3 Year 5 Year 10 Year
Alpha -0.22 -0.38 -0.47
Beta 0.00 0.01 0.01
R-Squared 13.82 7.98 5.48
Tracking Error 4.17 3.63 3.83
Information Ratio -1.53 -1.40 -1.10
Excess Return -6.38 -5.07 -4.20

Miscellaneous 3 Year 5 Year 10 Year
Standard Deviation 0.10 0.55 0.45
Sharpe Ratio -1.82 -0.64 -1.01
Sortino Ratio -2.44 -2.71 -2.87

Manager Information
Management Team. Since 12/1998.

Investment Strategy
The investment seeks current income with liquidity and stability of
principal. The fund invests exclusively in U.S. Treasury securities and
separately traded components of those securities, STRIPs. It may,
for temporary defensive purposes, in order to meet shareholder
redemptions and/or to otherwise facilitate portfolio operations,
retain such portion of its assets as the fund’s portfolio managers
deem appropriate in cash in a deposit account held at the fund’s
custodian. The fund’s maintains a weighted average maturity of
the portfolio of 60 days or less, and a weighted average life to
maturity of the portfolio of 120 days or less.

Operations
Minimum Initial Investment 1000
Inception Date 8/10/1987
Management Fees Actual: 0.30% Max: 0.30%
Sales Fees —
Firm Name HighMark
Telephone 800-433-6884
Web Address www.highmarkfunds.com

Performance

— — — — — — — — — — —
2001 2002 2003 2004 2005 2006 2007 2008 2009 2010 5/2011 History
3.71 1.33 0.60 0.74 2.47 4.25 4.17 1.02 0.02 0.01 0.00 Total Return %

-4.74 -8.92 -3.51 -3.60 0.04 -0.08 -2.80 -4.22 -5.91 -6.53 -3.02 +/- Benchmark 1
— — — — — — — — — — — +/- Benchmark 2
— — — — — — — — — — — Turnover Ratio %

607 462 441 327 431 337 481 429 477 431 435 Share Class Assets (mil)
0.47 0.49 0.53 0.52 0.53 0.52 0.53 0.54 0.36 0.13 0.13 Expense Ratio

— — — — 0.00 0.00 0.00 0.00 0.00 0.00 0.00 Stock %
— — — — 0.00 0.00 0.00 0.00 0.00 0.00 0.00 Bond %

0.0

0.4

0.8

1.2

1.6
Manager Change
Partial Mgr Change

Investment Performance
Quarterly Return

Category
—
US Money Market Taxable

Performance Quartile
(within category)

Holding Analysis as of 4/30/2011

0 50 100

Net % #
Cash 100.0 —
Stock 0.0 0
Bond 0.0 0
Other 0.0 —
Total 100.0 7

Equity Style % Market Cap %
Giant —
Large —
Mid —
Small —
Micro —
Avg Market Cap (mil) —

Val Core Grth

Lrg
M

id
Sm

— — —

— — —

— — —

Value Factors % Growth Factors %
Price/Earnings — LT Earn Gr —
Price/Book — Hist Earn Gr —
Price/Sales — Book Val Gr —
Price/Cash Flow — Sales Gr —
Dividend Yield — Cash Flow Gr —

Fixed Income Style
Avg Eff Duration —
Avg Eff Maturity —
Avg Credit Quality —
Avg Wtd Coupon —
Avg Wtd Price —
1 as of —

Ltd Mod Ext

High
M

ed
Low

Credit Rating Breakdown % Maturity Breakdown %
AAA — 1-3 —
AA — 3-5 —
A — 5-7 —
BBB — 7-10 —
BB — 10-15 —
B or below B — 15-20 —
Not Rated — 20-30 —

30+ —

Top Holdings as of — Style
Box

 
Sector

Mkt Cap
USD (mil)

% Mkt
Val

Top 0 holdings 0.0

Top 3 Equity Sectors % Rel BM1% Rel BM2%
Basic Matls — — —
Consumer Cycl — — —
Financial Svs — — —

Top 3 Fixed Income Sectors % Rel BM1% Rel BM2%
Asset-backed — — —
Cash — — —
Convertible — — —
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