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STATE OF MINNESOTA DISTRICT COURT
COUNTY OF RAMSEY SECOND JUDICIAL DISTRICT

Case Type: Declaratory Judgment Action

Minnesota Break the Bonds Campaign, Court File No, 62-CV-11-10079
Bil’in Popular Commiittee Against the Judge Margaret M. Marrinan
Wall and Settlements, Women Against

Military Madness-Middle East Committee, AFFIDAVIT OF HOWARD BICKER

Lucia Wilkes Smith, Margaret Sarfehjooy,
Catharine Abbott, Barbara Hill, Polly Mann,
Leona Ross, Sylvia Schwarz, Nadim Shamat,
Sarah Martin, Robert Kosuth, Mary Eoloff,
Nick Eoloff, Vern Siirmula, Cynthia Arnold,
Newland F. Smith, ITI, Ronnie Barkan, Ofer
Neiman, David Nir, L.eehee Rothschild,
Renen Raz, Dorothy Naor, Gal Lugassi,
Boycott From Within and David Boehnke,

Plaintiffs,
vs.
Minnesota State Board of Investment,
Defendant.
STATE OF MINNESOTA )
COUNTY OF RAMSEY ; >
HOWARD BICKER, being first duly swomn on oath, deposes and states as follows:
1. I submi this affidavit in opposition to Plaintiffs’ Summary Judgment Motion on
Count One in the above-referenced matter and in support of summary judgment in favor of
Defendants.

2. I am the Executive Director of the State Board of Investment (“SBI”) and have

served in this position since 1981. I have worked for the SBI since 1971.
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3. The SBI was granted authorization by the legislature to invest in intemnational
securities in 1988, when Minnesota Statutes Section 11A.24, subd. 6(a)(5) was adopted.

4. In 1988, as Executive Director, | was directly involved in proposing legislation on
behalf of the SBI. The 1988 statute adding “intemational securities” as authorized investments
for the funds under the SBI’s control was adopted at the SBI's request. I helped draft the
legislative proposal and testified at the Legislature regarding the proposal. The SBI requested
this legislation to enable it to further diversify its holdings by the purchase of foreign corporate
equity and debt and foreign government debt, beyond the corporate equity and debt and
government debt already authorized in other provisions of Minnesota Statutes Section 11A.24.
Attached hereto as Iixhibit A is a true and correct copy of pages of the SBI's 1988 Annual
Report describing the legislation,

5. I understood that with the passage of Minn. Stat. § 11A.24, subd. 6(a)(5), the SBI
was authorized to puwchase foreign government bonds, beyond just Canadian government bonds.
As a result of this understanding, the SBI has purchased non-Canadian foreign government
bonds continuously since at least 1991, when it purchased bonds issued by the Korean
Development Bank and the European Investment Bank. Attached hereto as Exhibit B is a true
and correct copy of pages 70 and 71 of the SBI’s 1991 Annual Report, which show the SBI’s
holding of Korean Divelopment Bank bonds and European Investment Bank bonds. The SBI’s
holdings as of December 31, 2011 include government bonds of Aruba, Norway (Eksportfinans),
Denmark, Japan, Russia, Colombia, Italy, Mexico, France (SFEF) and Israel, as well as the
European Investment 3ank and the Nordic Investment Bank. Attached hereto as Exiﬁbit Cisa
true and correct cop}-' of pages 76, 79, 84, 96, 98, 99, 100, 104, 106 and 108 of the Minnesota

State Board of Investment Alphabetical Asset Listing As Qf December 31, 2011, a document
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found on the SBI’s website, which indicates the SBI's holdings of the above-mentioned forcign'
government bonds.

6. The SBI first purchased State of Israel bonds in 1993. Aﬁached hereto as
Exhibit D is a true and correct copy of page 99 of the SBI's 1993 Annual Report which shows
the SBI's holding in Israel bonds for June 30, 1993. The SBI has continuously invested in
various State of Israel bonds since that time.

7. Minnesota Statutes Sections 11A.243 and 11A.244 preclude investment in
companies doing business in Sudan and Iran. Although the SBI is authorized to purchase foreign
government bonds, the legislature had no need to address Sudanese or Iranian government bonds
in §§ 11A.243 and .244 because such bonds are not and have never been available for purchase
on an organized secondary open market. In other words, Sudanese and Iranjan bonds have never
been available to the SBI for purchase.

8. An Intemational Investment Standards Task Force was created in 1992 to draft
guidelines for investtoent managers to follow in order to invest in stock in intermational
companies. The guidelines were created in response to concerns expressed by labor unions and
envirommentalists about companies doing business in foreign countries in which the labor,
human rights and environmental standards in these countries could have an adverse impact on
the competitiveness of American businesses. Since foreign governments do not compete against
American businesses, ke investment in foreign government bonds does not raise the issues to

which the guidelines were intended to respond. As a result, these investing guidelines for the
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International Stock Pool do not address govemment bonds. Foreign goveriiment bonds are not

part of the Intemational Stock Pool, they are primarily in the SBI's Bond Pool,

FURTHER YOUR AFFIANT SAYETH NOT.

FIOWARD BICKER

Subscribed and sworn to before me on
This 23 day of szwdr\/ , 2012,
1}

ARY LIC

AG: #2955355-v1
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MAJOR DEVELOPMENTS

International
Investments

) Northern
Ireland-

LEGISLATIVE CHANGES

The 1988 Legislature enacted two changes that affect the
statutory authority of the State Board of Investment (SBI).

The Legislature approved the Board’s request to add
interniational securities as authorized investments for the
funds under its control. Under the statute adopted by the
Legislature, international investments will be considered an
alternative asset -class. Previously, the Legislature
authorized Teal estate, venture capital, resource -fund

- investments and unrated debt as alternative assets classes,

By statute, .investments in all alternative asset .classes,
including international securmes, are capped at 35% of a
fund.

The .Board has not yet .established a target asset
allocation “for international investments in any fund. It

-cxpccts to «develop an international investment program
" over the next one to two years. - :

The Legmlature also enacted . statutory prov151ons
concerning the: SBI’s investments in U.S. companies with
operations in Northern Ireland. The new statute requires
the SBI to: -

Annually compl.le a list of U.S. corporations with
- operanons in Northem Ireland.

« Arnnually determine whether those corporations
have taken affirmative action to eliminate .rehglous
or ethnic discrimination. The statute lists nine goals
modeled after the McBride Principles.

. Spoxﬁo’r, co-sponsor and support resolutions that
encourage U.S. companies to pursue affirmative
action in Northern Ireland, where feasible.

The statute does not require the SBI to divest existing
holdings in any company and does not restrict future
investments by the SBI.

71

#043/058
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MINNESOTA STATE BOARD OF INVESTMENT

ATTY GENERAL

PASSIVE BOND MANAGERS ACCOUNT
FIDELITY MANAGEMENT TRUST
ALPHABETICAL FIXED INCOME IIOLDINGS

JUNE 30, 1991

A 045/058

l PAR - MARKET
VALUE SECURITY COUPON MATURITY YALUE
1 6.750.001 LiNMA FOOL # 31T 09.0000 % 10113/1% 1 727,93
37,100 GNMA POQL # 20485 09,500 X s 3,892
1,603,870 GNMA POOL, 7 280053 09.970 % 0813720 1,472,609
415,492 LINMA POOL # Zru0s4 09.5000 % [ -HR%a 22,81
1, &7,07 SNMA POOL ¢ 21055 59,5000 3 04/15/0 1,476,313
195, %67 UNMA POOL 4 X039 0,500 $ o/13/20 505,784
4A7,103 BNMA POGL ¢ 220014 0.0 ¥ 0115720 a8
dg3, 282 GNMA POOL # 011 o L 1215 =RI01)
4,161 GAMA POOL 7 291 78) o, 3000 3 1570 1,015.000
34K, 566 GNMA POOL # 293348 P9.500 8 Hz1 0 163,50
yNS.an GRMA PO 2N 09.5000 3 [ YR 3,064 77
347,894 GNMA POOL #201106 09.5000 % Qs 35402
179,609 GHMA BOOL, #4399 11.0000 % 0d:15/10 184,847
53330 GNMA POCOL. 7 43407 1,000 5 091 5/10 o718
ERIIXIT WwILBEN WEST FINL COXP 102500 K osn4yy 314
1,250,000 HOME $¥WG5S AMER IHWINDALE CALIF 10.5000 3 o129 2,304,385
3,000,000 INTER AMFMICAN DEV. BANK [ ) o 1001397 7™
a25,000 IMTERNATIOKAL HK FOR KECON & 14.7500 % AT Y 063, 84}
1.000.000 INTERNATIONAL LEASE FIX CORP 07,400 & (M1, ] 1,072,310
| Ao KOREA DEV HANK 0.6 % 120100 140,727 |
200,000 KDREA DEY BK MEDIUM TEKM NTS 03.4500 % 044720} 0T,
.00 MANTTOHA PROV CDA D1L0 ¥ 0518 3075010
157,000 M ANUFACTURERS IHANOVER CORY @300 % o2 SAD L3625
0.0 A ARRIOT COKP 05.7500 % 01709793 99,203
7¢Q,000 ¥ CUERMOTT INC 10,2500 % 040195 Tud, 98k
3,040 MDRGAN STANLEY MTG TR I OR2N0 E 0V 4.201,9%
210,000 Pl GROUP INC 08,7200 % 1L 250,345
1,000,000 PHILIP MIORKRIR COS INC 09,0000 5 05715/%9 2,050,920
3,000,000 PIILLIP MORNIS OGS INC, 07.5000 % /0156 3,001,130
2,000,000 PITNEY BOWES CR CORP 8.6150 % V1508 197,10
A4 000,000 PRIVATE EXPT £ CORP. 09.0000 % [ila1T, 41300
10,551,000 RELUTION FUNLING CORP R0 8 1013719 9,054,873
4 (0.0 RJE NABISCO INC WETY ¥ 111892 3.967,70
6, M0 $ R.I MONEY FUND 00.0000 X 4,798,290
BP0 SEAHS CHODAT AQCNUNT TR 0,358 T [IRY, ] 9,949,343
2,000,000 EJUTHERN CALIF GAS O 09,2750 5 odv) 3% 2.0 8o}
Y g STANDARD CREDIT CARD TR 09.2000 % 04716/0) 3,077,790
6.0, 0 STANDARD CREDIT CARD TR X350 % 00198 6, 739,6%%
11,915,000 EYSTEM RENFRCY RLS INC 140000 T 111593 13,940,732
10,213,000 1.5 A.TREASURY ROND 08,8750 % o%/)31% 10,367,334
A1 410 000 1.5.A. TUEASURY BOND o0.B0 3 auisie 4.9%10
38,210,000 L.S.A. TREASULY ROND 103750 % 1148317 o], 20,412
10001000 U.S.A. TREASURY COURON 00.000 B 0371599 3,20, 300
19,545,000 L.5.A. TREASURY NOTE 095000 % 107158 15,367,665
1, 70,000 LS. A TREAMIRY NOTE (8,50 % 5:15m7 1,796,291
L& (0N (5 A TREASUKY NOTH 09.12%0 % aty 3w 1,338
2,375,000 UL.E.A, TRGASURY NOTE 01.6250 % ay' 1593 .60,RS
3,320,000 ULEA, TREEASUKY NDTE .50 * 1141093 13,5509
504509 L.S.A. YREASURY NOTE BTN % [RERG o4 €,160,176
2,000.000) 11L8.A, TRIZASURY NOTE 0710 01Nl 700, 930
9, N0 XK U.S.A. TREASURY NOTE 07.MI9 % 031879 9,003,375
12618000 UNA THIASUVRY ROTIES D % [\ RIAY [RR AR ]

10T AL FINEL INCOME POXTEOLID

70
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MINNESOTA STATE BOARD OF INVESTMENT
PASSIVE BOND MANAGERS ACCOUNT
LINCOLN CAPITAL MANAGEMENT
ALPHABETICAL FIXED INCOME HOLDINGS
JUNE 34, 1991 '
FAR MARKET
VALUE SECURITY COUPON MATURITY YALUE
1240, 000 AFRICAN DEV BX 0k 5000 % »OIY 1,241, 78§
AT.000 AFRICAN DEV BK 10,000 ¥ N1 57 304, 04y
Sl ol AL LIED MCNAL 09, XX10 % L IRE ] 510,4%¢
1,0m,mQ ANER AN EXPRPSY CHR CORP 07.7400 % 0397.97 944,74
344000 AMOCO €O Ko X o8/ S 376,071
S00_000 AMA CORP MEDIUM TERM [CRLL R Y M S06.a7S
973,00 ASIAN DEVELOPMENT BANK 00120 % 0591 W 990,74
1824600 ANCY FINL $VTS INC %30 0153 3,692,901
3,000 NALTIMORE UAS & FALEC CO 07.1290 % o110 @47
35,000 BANKAMERK'A CORP 9.7000 4 0/0).00 4N
10,000 HANKAMERICA CORP 09,6250 % ainyor 714,264
965,000 EEIZTON DICKINSON & CO E CIVEN 018%0 12N 924,347
623,000 B ENEFICIAL CORP .00 % 03188 Q556
735,000 U FNEFICIAL CORP W.1350 B ov|sod 700,234
4,500,000 ON'Y MASTER CR CARD TR 07,0500 % ow| 96 4.56).41)
18000 BAITINN COLUMBIA HYDRD 8 PWR 13,000 % LYOEnY 4, 0
300,000 <1 1 GROUP NLDGS ING ka0 B 061594 F s ]
1145 0y ZAROLIMA PWR & LT v7.3750 & 01201/0) 973,394
635,000 CATERF,LAR INC [ ATLE 0315720 42).010
1,998,708 CH( GRANTOR TR 00,500 % (2050 1,635.678
730,000 TIASE MANTIATTAN CR CARD TH 0¥.4300 % s 748,063
80,653 THEMICAL B GRANTOR TR 9.0 % V1598 294,011
FING TIFMICAL BKG CORP 103750 % 013/ %119
544.000 (1NEVRON CAP USA INC 078750 » 00157 20,024
BOL000 CINTINNATL GAS & ELEC CO 0,280 % O10Yie ¥71,05
60,00 CIT GROLP JHLDCS INC 07.4000 % o159 163,577
WS,0m 10 CAQUP HOLDINGS [ RA R [UJIE.E" 3 903,063
AT,000 CINICoRe 0y oo A 041 399 W3
515,000 CHITOKP 09.7500 € [T R 56,973
.o COMMERCLAL CREDIT CO 09,4750 % 120195 .00
115,000 CIRIMONWEALT1I EDEON €O NETH) % 0515/ 535,434
A0 CON MONWEALTH GINSON 0Q W00 X 1011 1.9) 509,14)
244,000 CONNEUTICVT LUGHT & POWUR CO 09.7%0 % [REVI Y ] w0y, 000
150,000 CONSOLIDATED NAT GAS €O V6.0 A 1200710 141,58
LX) CUNIOLIDATED AL CORP Op. 7540 * o1 3/D 96,613
240,000 CCRNING GILASE WKS ®.1730 3 110148 433.83!
L01,5%0 LU XON TREAS RCPY oy % 1141592 *ro21,102
Lwan CLQPON THEAS KCPT .0000 £ [T E] 034,064
4,000 ) HON TUEAR RCPT .00 % oAre y01 242,044
2,430 830 Cly IrON TREAS RCPT w.oom % 01592 9,230,710
445,000 NAY "ON IR'IXSON CORP 10,0000 S areit 503,335
LN VI RQIT EINSNN 00.0000 % AR e Mm
an), 0 (W)X Carnyv o), Xam % anai [ 452,90
110,00 DOW CNIKNING CURP w.1500 & TRER"S 1.130,4%
s1¢.000 Lt BONT (E).) DENEMOURR .00 % 120101 497, 508
LSS DLSLL WK 00 07.75%00 £ o1 03 0,933
MEX )] T E PWR Ci) 07 ¥XG % a0 97 M6
Q) 1X2) BATON CORP 07 0 % aLot TA6,DRS
$60,00 EUROPEAN INVT BK 10,120 % 1800100 1.040,459
T T O — o R T oy

REA XY FALM CH CORP 01.9%0 % 1 2ard ®28,736
14,99 FELUNINY | N PC # ) 0% 07.5000 % [N TR 17,601
4M.291 FL1 19M LN PC # 1810 67 5000 ¥ [T 06,754
nisnN FLEI WM LN PC 7 11139 07,530 * 1110 me.oM

P
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MINNESOTA STATE BOARD OF INVESTMENT
ALPHABETICAL ASSET LIGTING
As Of Decambsr 31, 2011

SHARES SECURITY NAME INTEREEST RATE MATURITY DATE MARKET VALUE SHARES 3SECURITY NAME INTEREST RATE MATURITY DATE MARKET VALUEZ
872500000 ALTRIA GROUP IS 5.70 11102018 56,475.580.59
BOND ACCOUNT B47,000.00  AMS NETWORKS INC 7.5 aae AR50
. 1900000 AMER EXPRESA CREDIT CO [ 2] 82572014 44370740
$,306000.00  AMERICA LOVY, S48 OE CV 238 wR2016 13,507,280,9%
LRM000000  AMERICAN EXPRESS GO €80 w2088 $1,480.300.00
TOTAL 135800000  AMERICAN EXPRESS CREDT ACCOUN 148 wyonh $1.397,81.58
easH $41.01207  AMERICAN MOUZING TRUST 0.5% 2252020 158081317
U8 DOLLAR 11,810,00000  AMERYCAN INTL GROUP 545 Srig2n? 311,402,770.70
12,022€09.07 188 BOLLAR 412,022 60907 221500000  AMERICAN INTL GAOUR NG s /1672042 $§2.44D,740.05
128200007  TOTA, CABH $12,622,608.0T 200080000 AMERICAN MLINT PWR OHIQ MG OM 7.8 2152041 42 819,662.70
CASH EQURVALENT LROIAIT.E0  AMERICOLD LLC TRUST 185 1947026 stoan 1707
UB DOLLAR 83,1803 AMERICAEDIT AUTERCAILE RECEIVA 0.1 10VE2013 1362.260.53
200000  FANNRE DISCOUNT NOTE $465,984,00 36,6000 AMERARAUS CORP 7.60 AL2099 $18,000.00
@.700.000.00  FED HOME LN DISCOUMT NT $6.W787.7Y 14160000 AMGEN NG kX ] 11162021 113.637,377.13
W7,00000 PUDERAL NATL KTG ASBN DISC NTS 111406655 an2,00000 AMOR TECHNGR DGIRE INC 8.8 &n2029 3547.266.00
773M0,00000  FREDOE MAC DIBOGUNT NT 377 X0,018.12 1.03AMLAY  AMORTIZING RERDENTIAL COLLATE o W28203¢ $1.701.93787
£21,701.409,04  6.B).MONGY FUNE 4821.791.453.14 20.299.000,00  ANADARKG PETREAEULM CORP 6.85 152018 $30.430.349.01
TOADADAGH. 44 YOTAL CARH EQUIVALENT £708,000 85450 100089 ANGLO AMERICAN CAPTTAL 448 BT $090.201.00
EQURTY 28.570.003.00  ANHGLZER BUSCH WBEY WOR 8 2018 302074 428,48
US DALLAR 41.000.00  ANTERO RESDUIEES FINACE B.34 120472047 2B00.00
2272400 CITGROVP CAMYAL XII §1LRe301.00 4,100.000.00  ANZ CAPITAL TRUBT U 338 12120 $4,028,250.00
300.000,00  CITMOROUP CAFTTAL Xia $4.062.540.00 1I70000.00  APACHI CORP [N} 1152017 3.A91,3012¢
4.20000  CDAP BADSED TRUST CEATE $8.200.00 206000.08  APPALACHIAN POWER CO 400 IOV sa23513.02
74847666  THA WEATERNAEHMAN NECENABLE 4174204 202500000  APPLIED MATERIALA INC 6.85 152041 £3.533, 000,85
1VI0e54  TOTAL RORATY $3.5991,04332 000000  ARAMARK HOLDINGS GORP 0.6 E 7 4l $104,000.00
PIXED NCOMY, 19.473,000.00  ARCELDRMTTAL 530 313018 $10,317,74081
U3 DOUAR 1.076.000.00  ARCH CAPITAL GROUP LTD 7.06 12004 41,2677 83
1.015.000.00 2187 CENTYRY INSLUIT GRI 540 13192013 $1,068.155.47 1,884,000.00  ANCH COALING r.a5 frsandy 31,1024.116.00
250000000 AOREY NATL TREASURY SERV 4 Bl al] 32.118,007.80 WIPOA00  ARCH WES'TERN FINANCE 8,7s YRS 503,810
Mo M000  ABBOTY LABORATORIES L3 417209 123368439 350776397  ARDENT BECURIMES INC. 0.4 234 $2839,610.48
173500000  ABN AMRD BAMK NV 1.0 R2014 7727708 BAA0M.00 ASUIYOTLE HOLDING NG 32 11453018 §7.081,084. 74
Je8,441.05  ACCESE CROUP, INCG. ot 22018 T4 £30.50 2.870,000.00  ARZONA PLIBLIC EERVICE (X1 EHB2015 S4ANBLIY
1.380,000,00 ASCREDITED MORTGAGE LOAN TRUST aes W2A2095 41,209.288.12 8,945,000.00 ARLE MASTER ISSUER PLE o7 V1772060 ,429,076.02
47065679 AGE SECURITIER CORP, [X¥] 1/257203 $Z33.100.04 820091258  ARRAN RESIDENTIAL MORTGAGES FU 1.88 11102047 58.170.722.04
2,918.000.08 ACHMEA HYPOTHEENEAMNK NV ar 132014 $3,082,258.35 195,810.00  ARLIBA AIRPORT AUTRORITY ¥.70 1172013 199.769.48

o, MO0  ADS TACTICAL INC 11.m aion §704,000.00 B 4,50 1172092 i
1302,36847 AEQIE ABSET BACKAD OECURIMES 100 2934 £1,083.124.54 201000000  ASSET BACKED FUNDING CERTIFICA on V252035 31,741376.56
BE2,000.00 AES CORPORATION TN $73.044.00 6.800.350.8  ASHET BALKED BECURMES CORP H 0,80 RIS 34,847,304 27
500.00000 ALZAOP FUNDENG 8 LG 2072014 1024.085,40 2700,000.00  ASTERIA FIRANGIAL CORP 575 0152012 §2,113.470.20
ar,a7230  AFC HOmE EQUITY LOAN TRURY [ a $40,000.86 4330,000.00  ATET CORP .00 1AV ¥8.144,831.85
1,709,000.00  AFFRLIATED COMMUTER 5V W1722016 $1.830.314.09 14.100.000-00  ATATINC 2.55 152018 $47.401,504,06
1,166.000.00  AGHENT TECHNOLDAIES INC VAT 11,347.54 188 AW D00.00  ATLANTIC PWER CORP 2.0 Hnyao1e F230.226.09
- 13400000 AGRWANK FCB R4t $2mAx.Y 24.000.00  AVIE BUDGET CAR RENTAL 7 24672020 $200.810.00
13,550 W00 A 1GRAEL ¥18/2023 Q7 ILAT 270000.00  BAC CAPITAL TRUST VI 541 V2096 $7.238,844.70
" 172D 1 $1,870,804.59 12,500,000.00 BAC CARYAL TRUST X3 D 5232038 ¥11.007,140.85
2.173,000.00  ALLEGHANY CORP V152070 12.266,190.48 1.545.8M.00  BACARDILTO 748 412014 EL741357.5)
22.742.000,00  ALLY FINANCIAL NG 152020 122.319,061.24 1,620,000.00  PAE BYSTEMS MGLDINCE INC $.20 208 $1,741,84029
O7A.000.00  ALVYA NATURAL RESOURCES w1010 FB43,4710.00 16300000  BAXER HUGHES INC 3.70 V1GR021 ¥1.500848 28
76

Bicker Aff.
Exhibit C
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P64, 376.97
883,000.00

.00 ERSFORTFINANG 'Y
B! 0 ARA
A4 PABO COAP

4,3%0.000.00
Ju0,000.00
7,8040.000.00
1,144,000.00
2.670.000,00
a1447.32
3,590,000 .00
104.000.00
0,000 60
1.200.000:00
1406.000.00
6.364 0.0
18968 000,00
1,080,000.00
20,497.42
245.000.00
9,060,000.00
§.A9E.000.00
5,540 500,00

9,545, 000.00
RALRA5.27
173151801991
4,770,000.00
Apxy, 08 44
11588008
3,087,701, 83
18,2340,080,63
6.306.504 52
4144

841,47
TLIEN.95
73.92630
143,408.33
q7,n85.A2
54.878.53
12404108

760,311.85
3,304.04
64.191.99

206.621.28
32,8 42

a27o1y |
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ATTY GENERAL

MINNESOTA STATE BOARD OF INVESTMENT
ALPHABETICAL ASSEY LISTING
A3 Of Decamber 31, 2041

INTEREST RATE MATURITY DATE MARKET VALUE

EDYCATIDN FUNDING CAPITAL TRUE (<841 12167022 34,768.740.74
EH HOLDING COAP 8.5 a1 3W2543.20

JEY ] 11/17/794 Em.o‘sa

[AcH) 2016
—] [3] T

EL PALO CORPORATION s 57z 15.004.767.50
EL PARO RATURAL GAS 8152032 3482, 108.24
At PASO PYELING PART OF e $6.523,701.16
ELECTRIITE DE FRANCR 212029 51.175080.1%
EMBARQ CORP anrand 43,502,009
SME MORTGAGE LOAN TRUET ARIr—r o] $04.338.03
ENCANA CORF TWE2041 £4,021,108.70
ENDO PHARMAZELUY L.DGE N AR FID7AJA TS
ENPYRANCE. BPECRLTY HLDG 11572015 81,027.669.82
ENEL FIMANGE INTY, &4 219 $1,073,018.80
SNGAGY FUTURE/EFH FINAN 121172020 31.442,330.00
ENERGY TRANAPER PARTNERY IA019 $7,147 44450
GNTERPRISE PRODUGTA BPER YImAd §21.089.703.59
ROT CORP NN $1,070.009.59
EQUIFRST WORTOAGE LDAN TRUEY rs2003 ©272,708.82
Qourax NC Trimay K258 475.00
ERAL USA FINANGE COMPANY 1011572037 Hasz7e8.10
ERP OFER LT0) PARTNEREHIP TN&021 $7,031,203.83
BUROPEAN INVESTMENT BANK Rl i) $5.660.622.10
EXPRESS BCRIPTS INC Y162018 471,010,858.84
EXTENDED STAY ANERICA TRUTT 15200y $5.556.,501.74
FANNIE WAE 1115 V168,267 508.58
FARMER MAC GTD TROY { AR 17 44,504 22 54
FED MM LN #C PODL, 1H2524 /2035 W 75750304
FED MMl LN PC PDDY, 1emdYi 2M703y £12.565.520.47
rro M LN PC POOL 100179 11172037 13,312549.91
FED HM LN Pt POOL 100559 An/20348 17 ATA29.25
PED HM LN PC PO 106571 [ 4l 15.666.536.87
FED HM LN 2C POOL 273361 &/12018 [ ARA
PED HM LN PC POCR. 209434 YUY 1863.28
FED WM LN PC POOL A14150 /2083 313,003.05
FED HM LN PC POOL A1S387 101 383.241.10
FEO WM LN PC POGL A15401 111172033 $174 30328
FED HAM LN PTPOOL AT6676 11/1/200) $54_389,91
FUD HM LNPC POOL ATE1TO /1281 363,884.20
FED MU LN P& POOL 218433 1172033 fARbERT ALY
FED HM LN PC PO, Arnbs R0 E71.233.45
FED MM LN FC FOOL A20417 412004 $n20,301.47
FED MM LN #C FDOL A24070 T FNRW
PED KM LI PC PO AZMES moed $61.348.54
FED HUM LNPLC POOL AZ86 11 1720 1210,603.0
FED #4M LN C PO AZS330 M2 G, 731 67

SHARES

842,3722]
225.850.29
3,472,948.77
1,079, 703,99
40383087
1.433,71
TBe 23018
14.309.90
520.287.87
1,818.341.17
2194.862,81
2429, 08418
IAR825
114.061.16
43973387
182,0822F
ALE LR ]
0. 732
294.088.02
117323370
420414
18,009.74
031418
17,0906
10.068.45
14,504.00
14.021.20
12,517.3%
9,283.37
D439

104 68747
432,850.30
1.405.10348
8,901 386,75
. 030048
497,641.17
41¢.184.80
ML
2371349
8142056
20,6410
7e1m
1,844.783 B1
1270078
157.703.44
Ti0,99042
TRV
10.062.61

79

SECURITY NAME

FED rad L PC POOL ABTITS
FED HM LN PG PQQU, A38264
FTO i LN PC POOL A38)08
FED MM LN PT FOSR A3BI13
FED MA{ LN PG PQOL A41347
FED HM LN PC POQI AMV2D
FED N4 | N PG POOL A2310
FED MM LN PG POGL 243542
PED HM LN FC POOL A3
FEQ HM LM PC POOL AdG4PE
FED HM LN PC POQL Ass883
FED M LN PC POOL A7897
FED HL4 LN P POOL A43840
#E8 H LN PC POOL ASA201
FED HM LN PC POOL AS1240
FED v LN PG POOL A5 D
FED M LN PG PO AS23Z8
FED HM LN PC POOL AS4412
FUD Hu LN PC POOL AsBaBs
FED MM LN PC POOL ASBIT
P40 vid LN PC POOL ABSASA
FED viha LM PC POCL Ap3a47
FED MM LN FT FOQ). AQ6560
FED HM LN PC POCL, A83841
FED M LN PC POOL AQS3AT
FED MM LN PE POOL ABESED
FED HM LN PG OO, M8564
FdD tas LN PC POOL AD3828
FED )} N P POOL AS5568
FED MM LM PC PQCI, AGYX)
FG0 rd LN MG POOL ABGD97
FED M LN D€ POOL AGT2A5
FED HM LN PG POOL Af7374
;D He4 LN PC POOL AB7 440
FED HiA LN PC POCR, 287877
FED FM LN PG POOL ADSIIS
FED HM LN PC POOL ABASLE
FED tad4 LN PC POOL AGY996
FED HM LN PC POOL APD{S4
b Hid LN PC POOL AT TR
FED b LN PC POOL AT2610
FED HM LN PC POCR_ A72Z817
FED MM LN PG FOOL A72000
FED KM LN PC POOL AT3274
¥gO M LN PG POOL AT4172
FFQ M LN PC POOL A70230
FED Had LN PG PO ATO211
#ED MM LN PC POQNL A76284

INTEREST RATE

(X
550
5,30
5.00
5.50
.90
£.00
5.6
RN
5.00
4.0
500
4.00
5.
6.00
.
a.00
5.0
L
5.60
&0
5.0
8.00
LK. ]
&
LX)
a.00
Gm
8.00
oo
Al
6.00
6.0
(3]
6.0
6.50
350
0.5
8.50
6.3
B.00
LY.}
7.00
8.00
53
(3~
8.00
3.5

#048/058

MATURITY DATE MARKETY VALUE

2172036
0472038
hhfalrie g
1112085

2038

2208

2872008

2006

6112033

172936

WS
11172035

172004

7/1720X8

12038

12006

12006
1171772038

11rer

AN/2032

@7

BIRI037

w2037

gl

207

V12087

#172037

B472037

12037

sy

Bn/2e17
107172037

anzasy
11112037

Arvmar
11112897
1174208y
1212007
2nRoy

1112038

anrne3d

wrey

21720038

Jvaass

anams

4472038

41172034

412004

£006,360.65
3250,900.10
33.780.760.63
$1,141,42454
$441,60344
54,3743
2622 535,66
$13,390.47
357381030
$1,054,300.57
52,361,8113%
42,678.348.49
$34,704.52
$126259.05
MB4480.22
1861.840,3¢
$160,124.69
520,57
226341619
91,27,302.64
34.750.80
320.144,89
$T1.821.84
19,0088 80
11123586
1820202
$13,680.80
$12.582.71
3101004
$10.020.43
3115,164 5%
$430,900.54
$1.545 44383
$4,700.490.32
30,9716
155849128 °
W2.13877
1179238.19
2041034
68.922.56
32301819
526.263,57
$3,104,105.78
F14 7T
1149,606.74
$784.707.35
70 e65.83
£18.020.00
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HARES SECURITY NAME

TNEBOND. A
2,420,600.00
1400.000.00
2.800,000.00
Pl e

2,041 ALY
4.597308.92
3,76¢0,600.00
3.000.000.00
1,160,000 00
ITAWY.00
#79.500.004.08
-7.4g0 00w, 0
97T A25,600.00
4,700,000 .00
N

143
1124.00
1,00253

oS

800
8,260
12,519.08
1544304 82
PLALV-3FX.T)
7.665.65041
2.4071,430.68
758.601.39
4.0r2,70Y.89
LAL Aid
12.068.8%
€4.\8743
5&11.94
RFAst
12287787
10,4833¢
2947253
44 4da 4
ae.a2
42488
554727
10, 454,78
IRV RTE
prA =N
18.84924
57,15
47,600.77

£512825832

ATTY GENERAL

MINNESOTA STATE BQARD OF INVESTMENT
ALPHABETIGAL ASSET LISTING

A Of Decemboer 31, 2019

INYEREST RATE MATURITY DATE MARKET VALUE

FHRA 3800 8 4.5y ROAL $397034T.49 28.740.88
FICO BTRIP PRNA b A0\ £2,083 456.08 rAYT.i8
FUFTH THIRD BANCORF 14 W8 F1AZ0, 828,00 3.585.04
FIFTH THIRD BANX asa V7EN3 K2 747683440 EAURI1S.
FANCE POA DANEIW BID 00 @213 37,600,701 1RIE9
V= awma F155.100.00 22693004
PRET HORI ALTERNATIVE MORT 234 VZE2017 £1,290,037.80 488.971.3%
FIRET HORZON MORTBACE PARS TH 27 /3 33.794,191.55 049240
FIRBTENEROY CORP 7.0 LR A0 ) $4,848,557.08 19,58, 72
FLORIDA EDVCTNL LOAN MARKETING 041 121172054 22,247 5£7 0GC 11g.648.8a
FLORIDIA POWER » LIGHT 41 2o $1.217313.80 20262358
PARIDA PONER COFT? E.50 V1008 42207100 18.358.72
FHMA  TBA FEB 30 SB40LE FAM E.00 e $77.549.822.14) 760.132.68
FRAR.  TBA JAN 13 SINGLE FAM 450 (bl e ] (37,072,937.50) 149,801.08
FNMA  THA JAN 30 SWOLE FAM ES] 1207200 Ril et K- Y3 221.87
PNMA. TBA PER 30 SINGLE FAM 359 (Falr.c: ] (55.108.012.27) 53024025
PABA POOL PO4G8 .50 TS S 171.432.48
FriddA POOL 29017 AR ] M 377.42 268 64158
FralA FOCL (50964 600 1172024 $7241.83 743,164.78
FNA POOL (MOL1A 11.00 M 31260.00 01756080
PRMA FOOC 70582 800 &/72020 | Soa.24 406933138
FNMA POOL 070931 1159 12018 I 14177387
FNMA POOL 106340 EN ) -4 lrasnd 15.581.50 159,274,685
FNMA POCK, 17 5.00 12034 £$12.41.3) 1.01237878
FHIMA POOL 1BESD 450 NN 51,602574.06 34,0001.47
P PO, TIETSAT e oI5 56,106,069.72 40,837 48
PMMA POOL 192071 B.5D Tnm $0.550.456.61 140749
Fria POOL 150977 *00 1V/2008 12801.870.94 11947040
FHAA POOL 190381 8.00 o i $p47,280.37 203.924.97
Fritda POOL 196308 430 B17200 34,336.737.73 4111737
FRIA POQL J07421 1.00 Bh/2A $10AFF.58 I
FHMA POOL 250102 LX) Liate i 14,054,534 %1358 58
PN POOL 547164 €.00 10H/m2e 75,5471 Lol Ll
FNRAA PODL 250508 8m e 382018 74121
FIMA AU, F157 “0 hro? 414,173.88 a0
FNMA POOL 251729 A SSumin $14.112.28 260.598.64
Préuda O, 244 78K (8] 8172018 $11,380.5) 14882
FNMA PODL 251825 asn Thrze $22.507.65 112035
FRRA POCR. 587 1.5 W08 $52.947.64 0SAT
ENMA POOL 251342 8.5 W ¥5.624.60 21152012
PN PV, 33027 5 1012018 urrum 04 gV
FNAA POOL 252054 a5 R lalr i $54.006.60 4,100.410.63
FNMA POO, BZ207 9.50 11172013 431,840.04 135134
FNMA POOL 262210 (X EAaleoil) 14.826.71 U5.95
FNMA POCR Z52340 650 V013 425,087 3y H327
FMIA POOL 20459 &0 anzmva IRT7EEH0 38310
FAaA PO, 251191 8.00 W15 34,3703 248182
FrHMA POOL 280659 LK ] 112000 $53.571.66 ag.0q.99

SHARES SECURITY NAME

84

FPHMA PODL 26807
FNRaA POCH, 293807
FNMA POOL 263850
FrousA POCL 233 Y4
FNMA POCIL 264140
FNMA POOL 234238
PHUA POIY, 234200
FNMA POOL 254508
FNIA POCA, 754348
FNMA POOL 264684
FHAMA POOL 244843
FrAA POOL 254718
Fig4A PO 254764
PaMA POQR, 234919
FHuA POOL 265283
FNMA POCK 245456
FINMA POQL 256530
FNMA POOL 255474
FNMA PTOCL 252478
FMMA POOL 2554 14
FNMA POOL 754116
FNMA POCRL 2568108
FRMA POOL 258970
FNUA POOL 256517
FINMA POOL 244533
Faa SO0 230308
FNMA POOL 256605
FNMA POCAL 236881
FARIA POOL 258711
FNMA POQL 254718
PN POQR 256731
FNMA POIOL 256756
Prania, POCK. 236431
FNHA PODL 257148
PNWA POX. m7IT
PMMA POOL 267411
Endan pOGL, 37312
FNIA POOL 290487
MBIA POCK, 294590
FrA POOL 303178
FIU4A POCL J0TBTD
FMMA POOL 370048
FNIA POCK J LR
FNiMA POOL 318257
TNMA POOL 319540
Fridda ROOL 321094
FNMA PO JZ3000
FuthdA POOL 325223

INTEREST RATE  MATURITY DATE

T..a
€00
1.
.00
7.00
&30
7.00
.00
5.50
4.0
3.00
.80
100
5.50
44
.40
E.80
118
50
a4
6.00
350
300
6.00
3.m
3.00
5.0
sm
5.50
3.00
360
500
7.00
4.50
7.00
5%
830
[X4]
6.00
a.00
a.0d
850
7.00
160
7.00
‘o
650
8.30

1wz
172021
12015
BMIZAN
1h/2022
W07
12032
ARTAT- L H]
1212002
12/x3
Ve
«/1/2013
w7301
B
P04
AVIZRA
12/1/204
o
IRWG
12005
2172026
LYate ]
747918
12172028
1211206
1172018
220y
@y
wiR0Y)
172007
oHo27
et
2007
shaoth
Qi
10020
0172024
U0
w2024
13121004
12172024
2n7o8
e
VIR0
172025
W
2h/2018
TNIZe13

043/058

MARKET VALUE

TILETI AL
4 1w a8
L
L248.901.91
$a 2.0l
1248.373.48
334123057

A58L7.56

91,005 58019
$Y26.108.53
3286.271.64
M, 13079
2199670
$208.450.08
$441,983-78
V580832 4
4784,034 67
272NN
3414.084.89
$2.703,310,32
$5480438. 9
$1,572810.48
1431 57654
31,1840 24

4100697

15347047

3I5477.03

$120.71281
k22541 V1

HIITLC0

3297.920. 11
£174,049.40
37.114.009.07

344 Ademy
ILANBY BT
11141994

B4.709.186.62
12,4305
31.001.88

$813.54
2173
3170205
358211.10
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BHARES GECURITY NAME

784,900.00
2,391,73330
33747700
2.M1,000.00
1.160.0%4,60
AF--LE K]
T804, 865,11
20 E2.AD
4.230.208.89
FA L NALE~]
§.380.840.44
2,901, 502.08
287827109
1,370.173.18
19223
LU S
A8.082.500.00
074.217.93
2,842.808.08
YA 51491
12.17940.02
5,903,122.83
I59.WI050

178.000.00 *

2.350,60.06
1,195.883.97
22,410.000 60
199,000.00
5.509.990.00
7.701.484.00
1.2000.000.60
2,710,331.88
I E87, Béd 30
6.358,615.70
048213
13.012.74
050,000.00
00,000.00
566.000.00
1968,723.58
1,794,000.00
1,415.000.90
20 209.000.00
£,400.000.00
4.405.000.00
42Q.000.90
1,700,600.00
2.2r3.000.00

GMR 201D 187 US

GNRX 30103 WS

GMR 2010 39 8P

GNR 2070 42 PE

GNA W0 IT VS

OMR 210847 XN

GNR 2010 35 N9

GNR 2014 A7 AK

GNR 2010 MO0 FC

G 70 M2 FE

GNR 2010 N2A FA

CNR 201148 BA

G 45V

ONR 2011 M08 AF

GOAL CAPITAL PUNDING TRUST
GARDMAN SACHS GAPSTAL 1
OOLDMAN SACHE GROUS NG
QOVERRNMENT MNATIONAL MORTGAGE
SOVERNMENT NATIONAL MORTOAGE
GOVERNMENT NATIONAL MORTOAGE A
GOVERNMENT NATL MTG AISN
GOVERNMENT NATL MTG ASSN GTD
GRANITE MORTEACES LC.

BRAPHC PADAGING INTY,
QREENPOINT MANUFACTURED ROUZIN
GREINPEENT MORTCAGE FUNDING TR
GREEMNVYICH CAPITAL COMMERCWAL F
GREIF ING

89 NORTGABE BECAITIEY CORPORA
&L MORTCACE AECURITIES TRUET
GSAA HOME EQUITY TRUST

GNP TRUST

AT WORTCAGE LOAN TRUST
B8WE 2011 BCE XA

GER MORTGAOE LOAN TRUST

GSRAPN MORTGALE LOAN TRUAY

GTE CORP

&P TOWERS [SBUER LLE

WAL LIBURTCIN COUPANY
HARBDAVIEW MORTGAGE L 04N TRUST
HARLEY DAVIDEON FUNDING
PARTREORD FINE, SVES GRY

HCA INC

NP T

HEALTH CARE REIT NG

MEALTH MANAQEMENY ARBOC
HEALTH NET INC

WEALYHEARE REALTY TRUST

6512825832

a1
8.7
.27
503
587
azr
ey
6.2z
124
0.60
0.54
.85
4.50
ars
121
sn
188
<oz
a7
5.B2
23.27
[ 24

1172002038
11ZOMIR
11202030
hraritad
NYZI7
ANk
172002040
LAl 7iad

32038
101872001
A3
WIYIO
10072018
V22
=Tl
Theasa
k217, 3t
12030
L1 21
W07
252034
VIGIS
A102044
SRV
&26/202]
4142028
YIS0
TIN04Y
11262047
&/v42018
veR017
[ ALY 1]
17307217
NER22
AL )
612017
w7

ATTY GENERAL

MINNESOTA STATE BOARD OF INVESTMENT

ALPHABETICAL ASSET LISTING

As Of Dgcemnbwr 34, 2011

INTEREST RATE MATURITY DATE MARKET VALUE

1102435.63
3381044, 14
544,870.00
$2878,423.50
318444051
578,381.04
§234.762.00
$300,844. 29
54.207,480.28
£2,423 421.7¢
$5.2D4.6577.45
$287 481.32
{1 000.068.97
$1.056 B62.46
11,083 089.12
$498,130:00
B47.865,802.50
4110,601.28
11.000,184.85
53,a2y, Y05
§9.717.680.34
§4,116,159.54
$144,844.76
$188,570.00
1, 56.033 43
1964,370.48
$34,208.522.2
1107 505,00
35.794,720.2)
A7,A85,744.68
$703.684.40
[VA1T VR
$2078,319.82
3450, 84,08
FCRPERIEE )
512.800.66
3440,133.05
LAD7 404.805
$560.260.73
11.893.202.92
12,051,001.81
$1.422.609.20
25,000.022.50
5,644, ,048.UD
34.316.507 21
438 00,08
12.849.000.00
3244320800

201,000.00
519,000,0
6.50.000.09
1,680, 000_00
75,382,000 .00
2,%0.000.00
&478.000,00
A&nA,000.00
4.605.000,00
4,050,040,/
4.340.000.00
4.700.000.00
22,87 7,000.00
1.340.000.00
374,000.00
Mmoo
2.000.000 00
1.440.000.09
279.000.00
210,000.00
24.864.000.00
4.384.441.29
¥,520,000.60
53494822
1L283.380.38
16.930.000.60
283,000,090
2.650.000.00
4,360 00,00
115.004.00
177,000,
1.500.000.00
1.080,000.00
13450000 DO
4,750,000.00
1.300.000.00
115.000.00
517,079

3.130.000.09
84,204,340.50

177

SHARES JECURITY NAME

MEALTHEOUTH CORP 175 M0 97,7078
eI SORP .98 52024 ¥E55.000.7F
HERTZ YEMICLE FINANCING LLC .20 35700 16.100,917.77
HERS CCRP 6.00 152040 ¥1,B87,871,33
HEWLE YT PACXARD CD .00 NS08 121.885270.42
HSTORIC TW INC 4,08 2018 32,704,804 04
HQLMES MASTER, IS5UER PLC 188 10/ 52054 $6.458,277.09
MOME DEPOT INC .40 anizoge $4,570,050.09
HOLETHOLD MOk COUrTY LOAN TRU 8.5 712072038 32.760.160.58
HABEC BANK PLC 2.10 242016 $4,880.274.98
MEBC CAPTTAL FUNDING LP at1 12/31/2040 33.000.506.28
HIBE FIMANCE CORP 0.08 WAty 14,948,01928
HE8C HOLDINGS PLC .80 12008 322.871, 02,30
HUMANA INC 1.2 L2018 §1,5a1,084.79
HUMANA INC. .30 Wi2ms §$408,105.27
HUNTINGTON INGALLS INDUS 8.8 SHER08 I3 0.
(DM CORP (1] 102472044 $2.000.720.00
KHC! BANK UMITED 0.3a Rlarired 11,262,880.00
ICIC1 BANK LTD a3 3oz $242,720.00
ILFC E CAPITAL TRUSET It 62§ 1232085 3414,250.00
WUNRS 5T .08 Y2048 T20,428.03,40
IUPAL ZECLIRED AFSGATS COIW, a.81 A2520% §1 85057348
INDIANA MICHIGAN FOWER 4,05 anwioay §4,864.034.00
INOYIAL INDA MORTEAGE LOAN TRY 5.57 anwma £4,200 067,31
INDYUAC INDXY MORTGACE LOAN YRU 6.5a 11262006 $3. 5804
ING BANK NV 1.0 3182014 §17,220.637.45
INCERSOLL RaND QL Ha b CO 5.50 4137014 12,533.780.84
INTEL CORP 1.4 10/172016 $2.724.243.03
INTEL2AY JACKSON HLDG .50 [rab il $1,388.200.00
INTERFACE INC ' 7.8 12/12018 $09.99250
INYERLINE BRANDS ING 7.00 11152078 $131445.00
INTERMATIONAL PAFER CO 48 192022 $2.090.508, 10
INTEBA BANPAOLO 8PA I vy 1453.23140
INTL LEASE FIRANCE CDRP a.0% 12152020 F12.261.048.05
WTL PAFER CO 7.0 1N¥vzom $5,780,72%.08
WIWA STUDONT LN LIRUIGATY CORP 142 82672042 31,037 59190
PALCO ENTERPRISES ING 3w A20g §112.700.00
JP. MORRAM ALTERNATVE LOAN T 0.36 IRVIAIT $3,180,111.78
JAPAR FIN ORG MUNIZEPAL 4.00 11 32021
: i X 74540 154

rn m"-—-’mﬁw“““““m
NEARILLA APADHE MATION NM REV 5.20 1212013 §9,249,730.00
Jul HUBER CORF B.BA 112009 $243.500.00
JuiC STEEL GROUP 0.26 yiweos $442,E80.00
JOHN DEERE CAMTAL CORP A0 M S201% $1.811.667.82
P MORGAN A CO INC 600 8012 3100,302.00
JP MORGAN CHASH BANK NA LX) TraRd? 33.359.4p0.00
JP MORGAN CHASE OOMMERCIAL MOR 136 111:/2De4 $8r 722,560 81

[A050/058

INTEREYT RATE MATURITY DAYE MARKET VALUE
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SHARES SECURITY NAME

§.480,000.00
4.125,000.00
2A7A@0 00
13.765.000,00
7.413.000.00
0,000
9.484.000.09
4,7943,0xm.00
4.240,000.00
36,494,000.00
LW, A58
4.930.000,00
285.000.00
780,00 V.24
4_166.000- 00
5,530.000.00
=5 ,900.00
435,000.00
1.825.008,00
1.338,000.00
12.700.0600,00
2.020,000.00

4,516,000 00
3,941,6599
Z.I0EFI0.00
2,A450,000.00
5,870,747 .42
2.566.000.00
474,0m.00
7.500.U00-00
2,330,000.00
2.825.51.00
S.470.000.08
19,130,000.00
240,000.00
7,568, 4m.00
1.240.900,00

6512825832

ATTY GENERAL

MINNESDTA STATE BOARD OF INVESTMENT
ALPHARETICAL ASSET LISTING

As Of Dgcember 31, 2011

INTEREST RATE MATYURITY DATE MARKET VALVE
NEVADA POWER 0O 6.50 Fiyon 46,974.839 94
NEW JERSEY £T TURNPILE ALTH 118 172041 FTA2II57,30
NEWCREST FINANCE PTY LTD dds 1INt §2.530.80275
NEWS AMERICA WG ats FIalr Ll $11,017,16218
NEXTN e 544 Y1EReS? $8.2%9,344.70
MELBEN FINANCE LLOTO 175 10717t S640,000.90
NISDURCE PINANCE CORP @145 32013 $10,351 3018
NOBLE ENERGY D= (X ansa 15.763.600.68
NORDEA BANM AB a70 11713014 £9,660,411.54
NORTEA ERNDOMEKRENTT A 29 2272017 63/ ZIN A
MORDETROM PO &75 &N204 B2579.088.20
NOIRFOR K BOUTHERN RAILWAY .75 AR £7,133.443.50
NFRTHETAR EDU FIN INC DE (.7} 472672017 $264,735 13
NORTHETAR BDUICATION FIMANCE. | 052 1R 3759.0684,08
NORTHWERT PIPEUNE CORP .00 [alril] 34,825,150.75
NORTHWEBTERN MWUTUAL LFG a.08 A0S 57,118,561.7¢
NOVEUS WG Lrs 2N 348,582 50
NRA ENERGY INC 7.00 1B Ld1, 1290
Onf OEPORITOR LLC TRUST 484 711572045 33,040,202.70
OCCIDENTAL PRTRCLELR COR SR p ALY ] 11.064175.18
OrnA NFRABYRUXTUR AG 4.6y 11212013 313,042,200
ohar EAROM Aad B1R015 $Z.A30 40 R
W (%] Eiak .0t §520,807.50
R
Py TR 61172020 TR
OO CROUP INC 443 a1t $1.030.787.00
DNCOR ELECTRG DRUVERY xR 4420718 56,519,289.67
OFTEUM MORTCAGE ACCEPTANCE CO as Tr5/2035 3L 144.746.29
OPTION ONEl MORTEALE LOAN TRUST 0 T 8355.918.02
OAHKO3H CORP AR RN $840,470.00
OVORBEAS PRIVATE NVEST 1.6 12452012 $645.117.08
PACCGAR FINANCIA|, CORP 1.5 v 1, 766.581.67
PACIFIC GAS d ELECTRT ¥ 1V 43,200 547.18
PACKEORP . 101572037 5587 80137
PARK PLACE S8LURITHES NG 0.y RN s 43,179.540.50
PATRONA LEGATY 2040 1l S.65 T 2058 $3.079,349.32
PEABGCDY ENERGY CORP amw 112010 12.582,859,00
PEGABUS AVIATION LBAST SECUAIT 408 YA 0.5
PEMEX PRAU FDXG MABTER TR () aNI0s 34.065.827.50
PEMN NATIONAL GAMING INC 75 Lalor ) $r32,075.00
PENNAYLVARNIA T HGR EDU ASSIST 158 BN 2049 $7. 08,14
PEPSICD IMC ama TN/2040 $2.841.064.57
PERKIMELMER INC &00 1152020 $7,852,B00.3%
PERMANENT MASTER IFSUER PLC 1, YhSDa2 §5.050.427.74
PERNOD RYCARD 5A 445 "oz 110,801,580, 20
PETAG CANSDA 4,00 52019 $290.028.48
PETROBRAS INTL FiN CO £.38 V270 122.105,638.08
PETROLEOR MEXICANOS 5.40 112472024 3).¥43.90.®
PFIFER INC 8.20 RGAE"-. A1) 12.654.487.49

2,070,000.09

SHARES BECURITY NAME

4,053,00,m0
1,560,000.00
33,000.50
2.030.900,00
260,000.00
293000000
1,822 521,10
1,044,000.08
1,726.900.00
4,090.000.00
0,240,000.00
1.260.009,m
12,660.000.09
1,940,000.00
2.800.000,0
161650000
714,000.00
2.895.000.00
£87.D00.00
4,718,000.00
9,120,000.00
£55,000.00
1.761,000.00
1.410.000.00
201,008.00
1.580.000,90
1,760.000.00
25000000
575030234
7.586.000.40
o000
1,209.000 0
2,375 000.00
2.323,000.00

1187251852
427129248
20,924.49
16838
£.115.000.00
1,730,000.00
£48.000.00
11,823, 000.00
1.160.000. 0
3,275,000, 00

[A051/058

INTEREST RATE  MATURITY DATE MARKET VALUE
PreLiP MORRIB INTL NG 2.50 SE20M 24, 170,571.04
PICO RIVERA CA WTR AUTH REVENY a.15 BH/2014 $1,052.007-8a
PIONEER NATURAY, RFEOURCE 1.00 N&2000 104544
PLAIME ALL AMER PYPEUNE .00 Y209 42, 790.243.54
FOLYFOAT INTERNATIONAL | ¥.50 111962017 SRR
FORT AUTH OF NEW YOAK » NEYY JE B.04 1vv2028 11,408,192.50
roaTaL BOUARE LP 4.5 152022 $3,382145.09
PPL WEM HALDINGS PLE 5,38 Sh2en 3206401855
PRIDE INTERNATIONAL INC 6.84 152970 $2,022440.00
PRUYATE EXPORT FUNDING 343 BMSR201T F4035.384.49
PROGRESS ENEAGY MG 9o V162014 17.480.394,30
PROVIDENT COMPANIEY NC 728 Vivma £1,334,568.79
PRUGENTIAL FINAMCIAL NG 3.88 1N4ps $13,448,69. 14
PYBLIC 55 RVICE CO OF NEW T 5152048 $2.291.00.83
GBE 18 GROUP LTD 566 773 A 2804820
O&P RESOURCER NG a.B8 R $1A1241240
QUEBEGOR MLTIA 7.73 182018 B734.B02, 50
OUEAST DRAGNOBTIC NG 120 anrne 12,935 06 88
Qve INe ] 1011 52070 427,447 80
QWEST COURILNICATIONG INT (AL 413172098 451087238
QWEST CORP 8.38 WIS HonT7.TI
A.R DONNIDLLEY & 80M8 40 41204 3342,412.80
RABOBANY, NECERLAND 1100 122912049 12,044.670.00
RALLAMERICA IMC 025 Ao 1121267600
RAN CH CARBON LL&CI B 12172019 3291.727.30
RANGE REBOURCES CORP 8.00 132010 12.084.250.00
RAYTHEOK COMPAMY 13 10/1372020 51,7, M54
RBSCF TRUST 580 2n&2051 $2.197.875.40
WBRAP REBECURITZATION TRUIY 664 W2M/2036 $2217.814.07
REED BELSEVER CAPTAL .78 in&2014 $B.aR5Ja8.48
REGAL CINGUAS CORF .9 742010 $213.200.00
RECENCY ENERGY PARTNEE 8.50 7113207V 41,391.620.60
REGIONS MNANCGIAL CORP s &1b62016
RENIUAANGCE GRP OF AMER 563 yanarr
8, W0 REAURLC OF COLOMBA 4.2 TH2ROI
’1":1; gﬁ RE| Ry [X7] 7,
“TR02000.00  REPUBLIC SERVICES ING .25 [
RESIOENTIAL ACCREDIT LOANS. N 3.0 an520)4
RESIDENTIAL ASSET MORTGAGE PRO 4712 712572034 '
RESIDENTIAL ASBET SECURITIEI € 0.74 J2aR0N
RESIDENTIAL FUNDHING SECURITIES 1.5 V252081
RESORNA PFD OLOBAL 3ECS .19 123V/1049 44,047,526 83
REYNOLDS AMERIGAN 3G 9.73 anw2ot7 $1.84885273
REYNOLDA GRP 185/REYNOLD 7.88 137919 $udn p2r.60
RIQ TINTO FIN LA LTD 6,50 M50 F12788.783.59
ROCHE RLDGI INC 6.00 anr2om 41,44824147
RQCXE EXPRESA PPELINE 5.63 41672020 $7.310,5a0. 60
ROOQERS COMMUNICATIONS IN KR EIM2018 84,732489.44

2%

1,843,000.00
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SHARES JECURITY NAME

1,885,000.00
1,9080,009,00
12.880.000.00
24,743,um,00
1.700.000.00
1,030 104.00

LEAT (AR 4]
1.790.000.00
124,000.00
4.130.000.00
2,500,000.50
7Q,000.00
1.980.000.00
10.734.642.34
Wode 02T
I3am.od
2.800.009.00
BE.542.24
950, 008Y.50
7.565.000.00
220060000
1,300,000 00
4.57E.000.00
2,838,045.71
190,05
1854,000.08
I75.000.00
5.632.049.19
$93,000,00
300.000.00
1.350,000.00
492,713,356
2.420,000.060
£,559,000.0¢
7.915.000,00
20.204.969.10
220 ,600.00
20.173.608,47
2.730,008.00
14101429
320.000.00
1,530, B0n). 00
4.853.000.00
015,000,080
2,500,000.00
1.900.600.00
1.370.876,03

6512825832

ATTY GEMNERAL

MINNESOTA STATE BOARD OF INVESTMENT
ALPHAREYICAL ASEET LISTING

Ap Of Decomber 31, 2011

INTEREST RATE MATURITY DATE MARKET VALUE

ROHM & MAAS COUTANY a0 152047 $7,093,537.54
ROWAN COMPANIES ING T84 angee F2221.950.04
ROVAL BANK DF CANADA 140 103072014 114,052.570.18
TOYAL BK OF SCOTLAND PLC LX< BRUM20 24,788,058.04
ROVYAL BK BCOTLRD QR PLC L 1072172019 $1.591,598.60
RISYIA FOREIGN BOND 7.50 43172030 k1E-3 :%
3270 W24 37.002 524, )
FACE | TRUET (Y3 WEEONE $397 4748
BAFEWAY IN& AR VI3 54.912.060.5¢
SALLY HIRLDNGS [ JALLY CAP 8.86 19182018 $182.271.00
BAN BERNARDING CA JT PARE FING e Angr 4, 189.920.20
BAN PREGD ENTY TA PHGR TRANSAR X} 4112048 §2,146.850.00
SAN MATRQ ONTY GA CMNTY CLG DI 500 w1/2084 172,541.60
" BAMTA CLARA VLY CA TRANEPRTK A ne PRY. ] $1.407.040.00
BANTANDER CONSULRR ACOURED & .66 w216 $10.632.229.48
AANTANDER DRUVG AUTG AECENABL 306 T 433.960.097.77
SANTANG ER HCLDINGS UaA am s faansz
BAWTANDER LS DERT 54 L m /20138 32,540,928, 00
JAXON ABBEY GECURIMES TAULT D,E] VIIIOW 389.827.77
ENA TELECOMULNICATIONS 8.00 U1I5018 41,007.829.00
BBA TOWER TRUAT 4= @Y52040 $7.H14.014,50
BRAR BANK AN 33 W08 32240 52844
ACANA QORFORATION 4T85 5152021 41,370,203.40
BCHUMBERQER INVEBTMENT e (4% )] $4,973,260,19
SOARYT 20173148 148 5162017 §3,601,018.71
SECURITWED ASSET BACKED Nt T [&] V252084 1
SGUVRA ENERGY 6.00 WY 152039 22 635,084 70
BENECA GAMMG CORF [.¥-1 2 rang $340,423.00
EEOUEA MORTEAGE TAYST L4t 22007047 $2.648.508.78
SERVICE CORP INTL 7.63 1/ was 4a41,420,00
SEAILLE 793 e 36.500.00
KIEIA PACIFIO FOWER £O 8.00 1572018 11.560.088.40
SIERRA RECEIVABLES FUNOINQ CO aw yrrtrn 32I760,61
BILVERSTONS MASTER ILSUER 1.08 172172085 1241687275
SIMON PROFERTY GROUF L7 10.35 Juzen $4.04Y,847.04
LM CORP [ %% AT 378772170
6L BTUDENT LOan TRUST 212 125200 ¥20.427.087.08
A QNERJY CO L] 11152029 $278 A8 00
SMALL BUEMEDS ADMNIETRATION a2 202 S239.020.37
BWMART TRUAT 3 142017 22.745.24.63
2OLNOVIEW HOME EQUITY LOAN TRU 0.2 1252058 $IWALE, 34
BOUNDVIEWY N4 TRUAT Lm 1BI0 20
8BUTHERN COPPER CORP 534 2020 31,812.707.8%
SOUTHERN NATURAL GAS LY 4y 543200516
SOUTHERN STAR CENT CORP &75 172016 3031.012.60
SOUTHWESTERN ENERAY €O 1.0 22018 $2.881,2720,00
BOVEREIN BANK (3.4 072018 52.410,475.18
SPECALTY UNDERWRITING & REBO 8.79 1228 31,541 067 BE

SHARES SECURITY NAME

BG1.000 10
405,000.00
112,006.0
4.865.200.50
8,485,000.60
2.380.000.00
J0u000 00
1375000 .00
2685.885.30
BROW.©
J4.450.000.00
3,904,070.75
9o
30.000.09
2,200.600.080
1,995.000.00
3.070.600-00
4.735.000,00
0.00
4,440,000.00
1.760,000.00
2.616,000.00
1,81,000.00
2.838.000.00
4,005,000 80
560,000,
ERALY LK
10,094 000,00
21,530,000.00
2.280.000.00
3.756.000.00
16,280,000.00
1.175.000.08
2,200.000.00
4,309,000,00
420 000,00
B50,000.00
2036.040.12
BY5.000.60
14,285.000.00
28.UZ0.00.00
J70.000.00
2.776,600.00
16.414.000.00
% rsS,000.00
2.7 5.000.00
1,376.000.60
1,450,000, 00

SPECTRUM BRANDS HLDOS
EPEEDWAY MOTORSPOARTS NG
FRINGLEAF FINANCE CORFP
SPRINT CAPITAL CORP
SPRINT NEXTEL CORP
STATE GTREET CORP
BTATION EARINGYS ING
FTEEL DYRAMICE NG
BYEELRIVER TRAKSMISSION
FTHI HOLIING CORP

HTRWF PRING

ATRUCTURED AQIUSTABLE RATE MOR

STAUCTURED ASSET SECURITIES CD
STRYMER CORP

BUWTAMD saTEL BANMING
QUNCOR GNERGY INC
SUNTRUST BANKE INC
GUENTMA HANDEL BARNKAN A
HWEDBANX AB

AWELAANK MYPQTEK AB
BYMANTEC CORP

TAWFA ELECTRIC

TARGET CORP

TG COMMUNICATIONS INC
TCMEUE LLC

TEAGHERS MNSUR B ANNUITY
TECK REAOUACEE LIMITED
TELECOM [TALIA CAFTTAL
TELEFONICA EMISIDNEY AL
TELSTRA COAP LTOD

TENET HEALTHCARE, ORI
TENN VALLEY AUTHORITY
TENNESSEE GAS PIPELINE
TERCO ALE

TEVA PHARM FIN V BY

TEVA PHARMACEUT N BV
THERMD FISHER SOENTVIL
THORNBURO MORTOAGE BECURITIEE

TIAA §EABONED StaARcint UOATG

TWME WARNER CALT NG
TIME WARNER INC

TNK BP FINANGE £n

TOLEDQ EDISON COMPANY
TORONTO DOMINION BAn
TOTOYA MOTOR OXDIT COAP
TRANG CANADA PIPELINER
TRANSAL Ta COAS
TRANZATLANTIC HOLDINGE

INTEREST RATE

LAY
8.75
8.0
(34
.00
4.08
6.88
73
a7
8.00
9.
.87
2.45
kA
215
40
dan
s
am
2.5
4.2
B0
4.00
B.7S
1%
6.85
0.7
P
4.8
4.0
o.m
6.38
338
2.7
A.8s
3,68
2.9
[ 813
57
4.T0
e
663
8.15
2,
3.4
a1
4,76

[@052/058

MATURITY DATE MARKET VALUE

01572018
1014
12382097
1152008
11152018
N300
Vined
WR1R
8202077
RIS
111022
2672004
I8
BIGRQI6
71227208
812018
4nanaik
PI42012
123272011
262018
N3R0W
17018
8r162011
avzmia
11132015
12162008
132919
THaros
V1372015
16h2n2621
o
4172054
NV
1s2017
1ING2021
DAWZON
anenoal
az<maT
982008
2018
A20r20at
202017
4h52037
1492018
8152021
Luvzoar
ME201S
11230/2038

01.081,098,7%
$441A50.00
¥79.200.00
43,649,600.00
$3,379.250.00
§2,473,821.98
Y.m
$1.324.001.26
12 yis.anr.ey
307.912.80
§26,888.447.50
$2.993.048 280
30,00
§388.3%9.50
22,388,120 84
12,381,800.14
52.110.040.28
77871080
10.00
15.578,860.88
31.750.975.7%
52.144.621.80
£1,451,005.20
$3.346.655,54
$4,48.947.71
11,204,104.00
11.762.076.67
37480187517
£21.346,848.27
$2.430.950.37
54.222.510.00
318,827,203
51.4B0.720.96
12,432 128,80
¥0,474,084 38
$5.004.304 20
4428 8240
32.991.167.62
§1,054.060.95
348,347, 777.09
330.110.311.80
1162,750.00
FARAIES 1 AT
$16.500,308.67
$4,091,130.9Y
32.302.501 89
11,477,834.87
§1.645.861.65
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SHARES SECURITY NAME

4,720,000.00
294.008.00
3.850.000.00
11,175,000.00
¥.500,000.00
118,383,527.08

T aneRm
A37,000.00
3,805, 00.00
180.5T4.06
760,000 00
1.240,000.00
SA5A000.00
2.525,000.00

3 O 000,06
§8ar2e7.m
1,000.00

4.165.000 .00
484114111
1.755.000.00
1,125,000.04
2,880,000
3,140, 000.00
1209,105.24
1,034,264,560,00
110787008
I90.000.00
3,505, X0, a0
1450 100,90
20,534,000.00
40 o
3.076.000,00
9,454,600.00
¥,050, 0.0
518.000.00
7.Y40,m,00
5.700,000.00
14,370,590.47
38,050,000,00
1,080.000.00
4.915,000.00
23076.5010.2
O8e.820.09
4.580.000.00
1,897,000.00
2,390,000.1
1.860.000.00

INTEREST RATE:. MATURITY DATE

TRANBCONT GAS PIFE CORP 3.4 12041
TRANSDIGM INC T 129218
TRAMBNET LTD 460 amma
YRANSOUEAN ING as” 11152020
TRAVELERS COB INC 4 1212018
TSY INSCEND 1.3 i
TURMER BROADCASTING L 5] 72013
TW TELECERM HEn D3 1N %] 3Hrim
U 5 BANCORF MTN BK ENT 2m 1AHZ018
UAL 2009 24 PASSE Dol TR BN 1152017
ubM RC am 1IN0
UB3 AG STAMFORD P A0 14
UB3 AD ETAMFORD G R 12209017
LR BT 4.1 [ At 11 ]
UNROM PACYRIC CORP LRTY EIALTy. /73
UNION PAGIAG AR TD 0T 3 e 122481
UNITED MEDJCAN BTATER (9. 1248
Lzod Yz
UNITEBMEALTN EROUS N L1 d Yiaas
urs? RR CQ 2000 PABE TRET (V.3 vitvzozd
UNUM GROUP s 272028
UNUAMPREAADENT FINANCE CO s 11157013
UPPER UL RIVER VLY DEV ALITH IN Az P7ale in ]
L8 CELLULAR CORP &30 1245720393
US EDUCATION LOAN TRUST LLC 0.68 palr -
US TREASURY NB [ Y5 R
UTILITY CONTRACT FUNDING .M 10A2018
VAL RESCRTS WG Bt BVZ9
VALE GVERSEAT LAMTED ora 1172412008
VALMONT SNDUSTHIES NG (X&) AFFONM0
VERZON COMMUNICATIONY “mn 11Nz
VERIZOM NEW EMGLAND ING 7.8 1152029
VERIZON NEW YORK ING m AN
VAGOM INC 6.1 1WIY
WIRGIN MEDIA BECURED Fim (A4 17192018
WVISTEDN CORPM a7 4152010
VIODAFONE GROUP PLC 413 &/1072014
VULCAN MATERIALE 65 12108
WALHOVIA BANK COMWERCWAL MORTA =73 T3
WACHOVIA BANK MA Kod 1162017
WACHOWIA, CAP TRUBT M 567 1209049
WAL MART 3TORET INC ELE] 413041
'WAM) MORTGAGE PASA THROUGH CE 235 LAY
WARMNGTON MUTUAL MBC MORTGAQ 284 VZU2035
WABTE MannCEMENT NC .39 WA
WEA AN LLCAWEI N LG 640 16172017
WEA FINANCE LLC 453 102024
WEA FRANCEMWT FIN AURT 7.50 &22u14

ATTY GENERAL

MINNESOYA STATE BOARD OF INVESYMENT
ALPHABETICAL ASSET LISTING

A Of December 19, 2011

MARKET VALUE

4514822 10
431020000
¥3,698,808 0
$11,830.709.20
3570248650
20784017,
$196.400 81
$158,905.00
LLM1558.4
240
578651026
$1.206.856.02
$0.9P7.00048
§2.011,62¢.85
1TSS 26
3728080258

14,807,802 50

¥9.378.680.81
18,180 504.10
$1.W5392.4)
$1,245.528.25
§2,A0,081.80
§3,152.778.88
F1,170404.8¢
31,783,010,108,59
$1.222304.51
T097.500.0¢
LEE AT TRA}
3214125060
$20.808,500.32
. tiadea1 V3
53,540 656.20
13.797,521.16
£1,112.022,00
£503.620.00
20.208,830.19
9.076 260.00
£56,530,7AY.38
$11,702702.64
3504, 500.09
45,969,031.87
%44,517.598.50
caar 379,72
35.126.625.80
31,650 40522
1240348
$2.181521.54

SHARES SECURITY NAME

ERALN. s )
12,500,000.00
13.686.004.00

410,000.00
2,030.000,00
24.770343.69

2,840,000 00

TA00,000.00

2.255.000.00

1,200.600,00

738750372

lem

105, 022.000.00
1.858.000.00
43000000
1A30W, 00
€00, 00000
Aa4,000.00
280,000.00
3.916.000.00

1, 0,000.00

1.545.000,00

2.082,000.00
B39.000,00
1.100.000.00
2,575.000.00
20,113,p00,00

7.530. 008,00

§.001,000.00

AL X

9.0393.420.141.29
FUTURE
U DLLAR
-2, 200,010. 00
37,000,000, 00
-39, 70,650.00
~26,800,000,00
4£A400,004.00
-140.200,600. 00
QRTIONG
U2 DOLLAR
B14,000.00
5%4.0500.00
9.612,013,511.78

INTEREST RATE

WEATHERFORD BEAMUOA LX)
WELLPOINT INC 7.00
WELLE FARCH & DORIPANY 480
WALLS FARGO CAPITAL X ETY
WELLT FARGO HOME BOUATY TRUST 0.70
WELL B PARGD UOATRAGE BACKED 8€ 5.0
WEEFARMERS LTD 2.0
WEHTERN GAS PARTNERG 5.8
WELTERN PGWER DiSTR HLDG .24
WEBTPAL ECCARITES N2 LY 250
WF REA CCMMERCIAL MORTBAGE TRU 4w
WHITING PETROLELWM CORP (X
Wi TREABURY KB w3
WILLIALIE COm ING 7.15
WLLIAMS PARTRERS LP A
WILLLAME PARTNERS LPAVIL 726
WRLE Chous MLBNGS LT 578
WINDSTREAM CORP 788
WIRECO WORLPOROUP ING 10,50
WOOORIDE FINANCE LTD 4,50
WOOLWOSTHY UMITED . 238
WORLD FINANCIAL NATWOAK CREQT 049
WP FINANCE (VI 200
WP% ENERQY INC 8.00
WRIGLEY Wi JA €O 170
WYNDRAM WORLDWIDE 8.0
XEROX CURPORATION $.04
XETRATA CAMABR Pin SONP .85
XYLEM INC .48
VUM BRANDSE MG 313
TOTAL FINED incConmt

10YR UB TREASURY NOTE FUTURES
2YR UB YREASLIXY NUTE FUTURES
YR US TREAZURY BOND FUTURES
BYR LS TREASURY NOTE FUTURES
ULTRA LOMIG US TREAS BOND FTRE
TOTAL RITURE

10VR Y3 TREASURY NOTE FTR OPTH
TATAL BOND ACCTUNT

A053/058

MATURITY DATE MARKET VALUE

Riate ot |
WMFRN0ND
412021
12172080
11262038
22037
#182018
12020
12132097
BnE&R02
BNA20L
10M2018
VIO
[RLT-lal]
V020
anro1
A3
114207
M7
1iHanava
WI2IMS
2M&2017
anzadie
INpROZ
28204
J2navve
3162013
0204
A2an018
2000

33.591.207.78
114,208482.21
§14307.112.17
1037759
$1.702,843.50
$19.800.043.50
12,671,040,78
32.544.408.00
52 E29,527.18
$1.511.008.80
11,520 51087
42000
$100.39.40252
32.352.330.17
TS ik 24
34.217,742.35
$668,115.00
JaA0 820 00
4201 400 D
$3.750.064.67
24,627,847.30

| S2,854,800,92
323118,158.54
A=A
$1.134.024,10
¥2.778.880.00
122,184,147.19
$7.579097.28
$8.216,934.09
1380 A2 43
10.004,000,0 44 38

s0.00
wm
£0.00
$0.0
30.00
o

§20,78135
29,181 26
L0782 357,834 A8



SHARES SECURITY NAME
1,53400000  EDEN PRAIRIE MN INDEP &CH DIST
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3500080 ELPARD ENTY TX
L779.00000 ELFABOTX

ITSL00.00  BLILRLY & CO

QDEx.0d  CUERION BECTRIC CO

F@O00.00  ESTRN ia CMNTY 6.0 DIST
250000000  BUADGAN INVEETMENT BANK

INTEREST RATE

MATURITY DATE MARKET VALUE

ATTY GENERAL

MINNESOTA STAYE BOARD OF INVESTMENT
ALPHABETICAL ASSET LISTING

As Of Davembar 31, 2019

3,000.000.00 FANMEGMAE GRANTOR TRUSST
21900000000  FANMIE MAE
4Am.O00.00  FARMERS BRAMCH TX
250000000 FOIEATRLET SALE GTDNTS
240440253  FRD M LN PCPOOL 184524
1NRTITY FED MM L PC POOL 1RA74Y
1430.85238  FED HM LN PG POOL 194508
£VT 42332 FRO MM LN OC PODL 160082
191.520.60  FED HM LN AC PO 1Em0a
A4 L4042 PEh v N PG POCOL 1G14BE
IWYVIIT  FED MM N PCPOOL 131503
06.716.69  FED beu L PG POIX, X348
1,317.084,02  FED MM LN PC POOL 1J1884
106080084  FED HM LN PC OO, 177068
4XAI09  FRD M LN PG POOL 12841
470.477.33  FED HM LN PG PO 10a001
9023401  FQAO WM LN PC POOL. 781804
01,503,77  FED HMLN PCPOOL 762444
7,743.89  FED HMLN PC POGL 788514
260, 200.70  FRD MM LN PQ POOL M75656
24429050 FED MMLN PC POOL B11008
BOL72442 FED MMLN PC FOOL E077D
2114.000.32 FED HMW LN PT POCK, GUGAD
1506,630.09  PED rad LN PT POOL 612264
1,00mZ08.87 GO HM LN FC POOL 013121
3.451.487.84  FED HMIN PC PO SIS
1754,60474  PED 1A LN PG ROOL J108&2
1,800,376.08  FED HM LN PC POOL 1144
550000000 PED rad LN PC POOL 17624
©.500.000.00 FED MM LN PC PDCL 17443
20.004,001.0Y  FROSRAL MOME LN MT0 CORF
21441087 FEDERAL HOME LOAN BANKS
2.500.000.00 FEDERAL NATIONAL UTG ASEN
783 792,06  FEDERAL NATL MORTG A320C
329782452 FEDERAL NAYL, MTG ASSN
78,002,808 FEDERAL NATL MTG A8EN GTD

736.048.00 FEDERAL NAT, MTG ASEN REMIC

3.200.00.00 FLNC

QATSED00  FHLME MATIFAMLY STRUCTURLD P

74 nrxw KL 185.104.09 4.800_000.00
430 2152004 PIN.6ILES 2,242,600.00
3.6: A4 11,500,270.50 550.000.00
134 382012 $900,040.5 347495430
(SN 12015 3055.143.00 PR RS,
EeS MIZ0YS EgIm 559.540.20
10 w0 $3.0INTHITE Ak
'y 3 ~ TR . ¥ 144
LR ) b rorub] 51.109,704.00 1.224.000.00
ax VIA2018 $1T AIITL2E 14174702
2.9 1Y 348460080 2AXLV4ED
LX) 122012 527778510 138572080
1 WiR040 12,5%2,229.51 4054055
3 Wit $1.910.438.40 1,37,371.11
2rm 1A 2217328248 893807
9 U1 HAR270.81 6,207 A4 42
251 41mys 220364411 S0.337. R
E¥E NI $4015,1<0. 90 2.704.702.16
g 2287 IMP, 409,00 1,921,08840
Ser U7 1X21,500.04 3,700.982.00
a0 SHraAA ¥1.620.082.25 185,843.60
PR 41 ¥1,486,107.%0 154,714,590
&7 Y2057 400,15).48 431387
LR N $466,619.08 1, 942,183.40
ane THROM $24.357R70 70.068.71
XS] e 12721 T34,134.97
nt [l ar. [ZALECR) 404,142,00
= W08 $274.334,60 152.186.89
5.00 112619 339706560 Ass 21408
4d wizo1a $857.088.38 18083591
400 (Rl L 42,844,142.90 ¥19.832.20
sta IR0 $4. 1182024 47172362
0.00 LYlz-ival 34.151,200.20 a1 0T8T
4.00 €I L3 623,408.49 90.118,47
10 12/97e028 31,004.000.71 189.148.31
400 Pl §1,220,948.19 13009333
Im 1212021 IX719.897.74 AT
pL) wWNR 16,694,970.58 1.433.587,.20
(Y] 12152018 $39,39.204.67 154 20198
3% 10242012 1220060448 BRR.00.82
400 AR08 £2.678,580.00 1.075, 0.4
4.0 YA 3824.810.02 41732832
709 B2672044 2,314, 674,45 1,804,936 21
ro V2242 380.160.21 T4D.E 44
> STAIB 332,024,090 1.235400.49
3™ 4N E2020 43,439,009 72 1534,040.40
315 V25201 FPI95.120.08 5,50,708.7%
Amd (8777 Thd 13403.088.18 701,734 88

3300,000.00  PHMS K191 A2

SHARES SECURITY NAME

FHR 2245 AX,
PINANGE FOR DANIEH D
FLORIDA POWER COAP
FNMA POL 555743
FNMA POOL 254717
FNMA FOOL 244078
FNMA POCE, 29554 1
FNMA POOL 344652
FiUA POOL 387443
Froveh, FOOL 184268
FNLA POOL 4830119
FNMA PO danaos
FNUA PO TG %E
FNMA POQL 721420
FNWA POOL F2xvon
Prada paok, 723027
FNIA POOL 725208
FNMA FOOL 7257108
PNMA FOQL 720232
FMMA POOL 725388
PN POOL 725438
ENMA POOL 726627
FRMA POOL 773008
FNMA POOL 736808
FNMA POGL 39737
FNMA POCY, THP7ER
FNMA P OOL, 745484
FNMA POOL 745808
FNMA POQL, 749777
FNMA POOL 745858
FNEA POOL 753483
FNMA POCL 161327
PNMA PQOL 782228
ENALA POOL 764384
FNUA POO YT8488
FNMA POOL 7783917
Frviea POCK, 785483
FNMA POOL 783413
FNMA POGL TR0BMP
Frin POOL 801304
FRMA PO BN3558
FNMA POOL §15056
FNMA POOL A189E3
PWLA POOL 832729
FrAA POOL B7I08
FNa POOL 298535
FrMA PQOL 889949
Fr4A POOL 817733

INTEREST RATE

.58
2AE
5.65
.0
450
450
PRY]
1.84
481
RT
2
445
20
409
4.50
am
.00
55
sm
6.00
“0
550
S.00
.02
1.4
1.4
.
4.00
230
7%
6.00
458
w
104
1%
238
am
5.00
1%
5.00
Son
485
20
41
5.0
&30
4.0
5.00

@ 054/058

MATURIYY DATE MARKEY VALUE

VINERO1D
prao2
G208

w2033
<2003
WARRDD
1001/2082
2083
712017
BYE
a1z
yaesd
/172033
Thrate
[l 2l ]
VRN
snaa
Y0
172004
An2os
12014
242018
104172044
711035
a/1/20%y
annmyd
12472036
widow
VIS0
19112088
1728
41zad
1120
6h 2084
V0%
Shoay
THRO34
02019
BAR20GA
1200
Rraat- it
41Re3s
0%
#/1/2084
V08
W172000
BNH2034
127772021

FAPI0ADG 75
12222401.5¢
57153 20
3050739927
13433860
4703 Am, 59
3404,458,17
5242577
$1,240330,33
$LTITANAS
32.547,129.51
1A N
41,778
$1.048.343.78
§radapars
33.000,447.88
34.042,652.37
42,001,048.18
31212851
12,024.080.0¢
3470.843.74
5167.62214
de,8a0,%7
2.003,22.08
172.060.0%
$785,772.28
50941149
162524 5%
$400 BRRAY
$301.938.48
FFREI L4580
L1807 540.20
329908
$306.262 8¢
$100. 139,
E136.965.0
$2.368.747 .80
11,503.200.82
3181.284.07
$1.043,383.10
31,77240).7%
224 1 XIBTS
21,205,484,03
31.207.822.00
21,065,283 34
2,014,750
$6,027.767.48
1620.447.50
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SHARES SECURITY NAME

B0U.000,00
1.600.000.00
2.074.044,10

479.990.00
1.000.000.00
1,775,000.00

5, mmp.m

20,000.00
1,000,a00.00

30Q.000,03
1,500,000.60
.020.000.00

400,000.00
1,700,000.00

17,080.09
2,335,m00,00
2.761.810.09

300,000 .00
4E0Y,770.41
2.750.000.00

r4,000.00
7m0,000.00

B0G.000.00

150,000.00
pVLLE AL
1,000,300 .00
1.078.000.60
A 074,m6.04

500.000.06

115,000.09
B.745.040.59
1,000.000.00
2,000, 06000

600,000.00
2.473.000.00
3.000,000.00

8512825832 ATTY GENERAL

MINNESDTA STATE BDARD OF INVESTMENT
ALPHABETICAL ASSET LISTING
As Of Decembaer 31, 2011

INTEREST RATE MATURITY DATE MARKET VALUE SHARES 3ECURITY NAME INTEREST RATE

KIMBERLY CLARK GCmpP &1I 2017 244,038 DG 205280724  OVERBEAG PRIVATE NV CORP .97
WNG CNTY WA 503 22023 91.140.700,00 38000000  PACUIC LIPE ROBAL FNDG 313
1A Ud8 COMEAMAL MARTARGE TRU M 152001 03.089.743 B2 200.000.00 PACIFICORP 5,50
LENEXA K3 .8 an208 148525540 A00,000.00  PARKER HANMIFIN CORP 5.60
LEXINGTON CNTY BCSCN AT § 4% e $1,108040.m A 060 PECO ENERGCY €O 00
LLOYDE TBA BANK PLC M [Teio. 1k $1.7539T7 45 100,M00R0  FENNIYLVAMIA 5T WSG FINAGY 57 .
LOP ANGELES q UNY AtH CRsY a.00 TR0 E568.274.50 1400.000.00 PEPBIAMERICAS BiC 408
MARBHFIELD Wi UNIF 8CH DI8T B.07 LAk R EnHN.0d  MEPRICO ING 400
MASEALHURETTA BT 100 TR 31,012.090.00 NG00 PLAND TXINDER 3CH DIST 4%
MASIACHUSETTS ST HLTH » EDVCTN 1om 1oA2018 35354 ,420.00 50000008  PNC BANK NA 5,25
MABAWMITUAL OLOHAL FUNDIN 2 DRI 39,005 954, 3D M0N0 PUEA KD FLUNDING TRUET | 74
MOCORMICK & CD .4 aemd 21048205 A397,000.00  PRAXAIR NG 525
MCDONALD § CORP 500 290N $474, 84580 T.AW.00  PRES A FELLOWS &F HaRVAR A70
MEUTRONSC WNE - V152014 T1,844.044.10 £00,000,00 PRMCETON UNIVERSITY Lh: 3
MELLOW REBIDENTIAL FUMDING COR 0.08 1UIF03Y 16,4130 2,00,00.00  PADCTEA & GANILE COTHE 1.45
MERCLDEE BENZ ALTO LEAKE YRUSY a0 VIR0 11223.A%8.04 970.000.00  PROGRESS ENERGY CARCUINA E )
MERCEDES BENZ AUTO RECEIVABLES 1.87 ViV 12 ré0 08077 n9000.00 PRUCENTIAL FINANCIAL INC 6.00
MERAULL LYNCH R CO Q.06 10010 $288,274.70 1,00 0000 FUBAvE ELEC £ GA n80
MERRRLL LYNEN MORTGACE TRUAT ag? /1272043 34,960 315,07 1.000.000.00  PURLIC SEAVICE COLORADD ESE}
MET UFE GLOB FIRNDING § an shorzdre A2,%20,605.50 250.000.00 PUBLIC S3ERWVICE EL v GAS >®
METUPE INC 6.38 121452012 98,005.83 BNAME  PUBLIC AVC ELEC GAY CO 500
MIDAMERICAN ERERAY €O 4.66 1a¢172094 ITELIV4.60 WM RABCBANK NEDERLAND o
MEWALREE TNTY W1 Apd 12ni018 11,680 344 00 RE000.00 RALEIGHNC 4.0
MiaBIgBtPF T 5.6 Wi 333, m s VALH A0 RHODE JALAMD BT « PROVIDENCE P Sod
Wng2oUR ar€eR EDUCATION LQAN 1.4 82262030 §3.296.950.10 S00.000.  RIOHMAND CNTY 5G &OM O&T 3 1
MONTGOMERY GNT'Y MD ask 11172018 11.126.760.00 1.750.000.00  ROCHE MLDGS INC 3
MORCAN BTANLEY 8,00 [ 15 1- T $1,004, 40300 XAM0.00 ROCOMELL AUTOMATICN 5.85
MORGAN BTANLEY CARTAL 1 54 Y5047 $4.070,764.06 1.EA000.00  ROSEMOUNT AN INDEF 5CH DIST 3 3m
NATIONAL AUSTRALIA BANK 2.4 1872012 ¥502,564.50 2,575000.00  ROYAL BANK OF CANADA 113
NATIONAL OTY BANK 060 77 41089208 455000000 ROYAL PX OF SCOTLANO PLC 263
NEUA GUARANTERD NOTRS .¥-] SR WNT744 380.29 55000000  SAN FRAMCISTO GTY « ONY CA 5.00
HEW HAMPRMRE 5T 19 N $1,045 &00. 00 1,380,000.00  BANOF) 120
HEW YORK LVE CLOBAL FDG 4.68 &A2010 $2.679,184.45 410,184.99  BANTANDER DRIVE AUTO RECEWABL 1.3
NEW YORK BT URSAN DEV CORF REV 650 AL 3] $716,:412.00 1000000 SCHLLWBERCEA tA 248
NISSAN AYTD RECEVAR 85 OWNER 1.18 22182015 32485 882 38 2.000,000.00 SFEF 333
HORMC NVESTMENT BAMNM 15 [ aAl gkl nuaoAlvm | g 2

v:] TR YR A0E.000.00  FXAGIT GNTY WA ECH DZST 101 3 ‘an
NORTHETAR EDUCATION FINANCE. | 117 TENZ04 ' Ssobhnms 4,48402724  &.C BTUDENT LOAN TRUST 1.00
NOVARTIE CAMTAL CORP 4.13 V102014 49789220 1,390.67739  SLM STUONINT LOAN TRUST o.&
DAX PARK L £35 112012 2139.291.65 8589753400  SMALL BUBINESD ADMMNIITRATION 476
DAXLAMD CNTY Ml COPS 6.0 4l 18042188 VIE0M.00  BOUTH CARALINA BT ETUDENT LOAN 042
OCLEDENTAL PETROLELM COR 176 215207 3567 087.50 2510.000.00  SOUTHERN TAL EDISON 415
OMID §T 140 ahnny) 11,400417.50 350,000.00 SOUTHERN CO 495
OMTARID (PROVIMCE OF) 410 e $1.343.9R,75 20000 STANAORD LivEassyy 4.28
ORACLE CONT™ 4.9 o/ 52013 $T92.096.00 200.000.00  GTAMLEY BLACK E DECKER a.13
ORANGE CNTY NY EY ) 712013 72721020 1.250.000.08  STATE STREET BANK & TRET 56.90
OREQON 8T [ 213 AUIDAE SOV TZILED Tooam.o0  8TAYE BTREET Cofw~ 430
OVEASEAL PRIVATE INv CAR .00 TH22044 41.557.660.00 0000.00  SUNTRUET BANK .14

#055/058

MATURITY DATE MARKET VALLUE

162021
arw2a
Rk o kL]
152018
102014

417208)
US04
42018

UMyI0I
V1ERUIT
anarren

11152014

412019
v2019
8182018
\GE ] ]
APAR0T7
&8
&30y
Yivaasy
1672014
Y1v20%4
12013
USROS
1o
Wia03
12172007
ave
Wiz
sMian12
[0 U
2072014
V1va01d
11152010
S04

120
Lalriih
V2152025
[ .17
1222018
Nyt
ME2014

26
1172013
11132016
Hlaxtia
212012

E3.D05.420.84
1574 AD8.55
£718.018 BQ
3470.264.40
1551.912.60
1100.284.00

31.630.801.30
1880.876.00
A YA YR
354241200

£4,011.460.00

$3.008,740 29
17861.772.03
§948,112.00

12.683.p50.47

$1,040.680.85
$261,43103

" 748,15

11.)76.110.86
4244 .997.25
$711.2W0.65
$842 99120
3339202 50

51,029,903,
353820600

11,891.155.26
A0.139.98

42,250.708.30
$2.701.736.60

§4,845,583.51
$10) o)

1135779042
Jqi0s08.8D

§1.mI3IW

12,752 87080

1001,A50.36
B4,4000,900.54
11.277,636.51
$71,044 461.88
§1.8956.237.25
(YR APAL LN
332047470
&2.447712.00
31841840
31.402,725.00
$740.188.70
$240.370.50
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SHARES SECURITY NAME

BHORT TERM FUNDS

CASH EQUIVALENT
VS DOLLAR
2,000,000.80 B OF MONTREAL-
4650000000 BANXK GF MOVA SCOTA
101.000.000.00 BARCLAYE BN LG
ALY, MO0 BARTLAYS CAFTTAL A
76.000,000.00  BNX OF TKYO-MTBAIL
™2 poaomIn NS TRIPARTY C
113.000.000.00 CINIGROLR TRI PARTY €
3500000.00  CINWLTNENX OF AU

7306000000  COOPERATIEYE CENTRALE RAIFFEIS

B0.000030.00  CAEDIT BLWSSE NY
15500,00000 CAFp TRIPARYY C
G1.000.000400 DEUTSOHE BANK AQ MY
18.000.000.00 DNG@ NOR BANKX ALA
40.000,000.00 GENERAL ELEL CAPTCO
4ptatnon  GENERA, ELECTRC CO
30,000,000,00 NG BAE AWSTERDAM
10000.000,00 KELLA FDOLLE
BE.MOOAN00N  LLOYDA BK PLE NY ARN
00,00000.00  MERFILLLYCNH A
A4ATRM0.00 MINNESBOTA BT
2,000,000.00  NATHINAL ALISTRALIA RANK
100000900  RATIONAL BK OF CANAD
52.000,000.00  MATL AUBTRALIA BRLY
ARSOO.OO.DN  NORDGA BANK FLD PLC
TADO000.00  NRW. BANK
WMB00000.00  RADOSAR NEQGRLAND
11.000.000.00 ROYAL BANK OF BCOTLANG LT
33,000,00000  SKANDUN SN WANKEN
N0 SOLUITAIRE FOG LG
1166609845 BAGAFDS
K,00000000  FTANDARD CHRTRD GNKN
41.000.000.00  JUMITOMO MTEL BKE CORP
10,000,000.00 SVENAKA HANDLIIN®N A
J0.000.00000 TORONTO-OOMMION
208500000 YOYOTA MOTOR CREDIT
a7000,0000  yms AG STAMFORD BRAN
VSOnoUm.W  UBS WARBURG TRi PARTY C
62.000,000.00 WEHTPAC BANKING CORD,
1:700,472, 08044 OIYAL CASH GBQUIVALENT
FIXGD INCOME
Us DOLLAR
B.517.000.00 A OOMPANMY

000,00 AMERICAN HONDA FIN CORP MTN

2.000.000.00  AMERICAN HONDA FINANCT

6512825832

ATTY GENERAL

MINNESOTA STATE BOARD OF INVESTMENY
ALPHABETICAL ASSET LISTING

As Of December 31, 2011

INTEREST RATE MATURITY DATE MARKET VALUE

$2-000.000.00
348 ,500,000.00
$101,000_000.00
T1BA4T 00000
$79.000,p00.00
$132.000,000.00
3118,500,000.00
$3.000.000.00
773,000,000, 00
$30,000,000.00
115,600, 000,00
141,000,000 DO
$18,000,000.00
F99.067.052.77
§3.008,588.07
350,00,000,80
$16.220,180.39
$56.000.000.00
H100,000,000.00
$44 47300000
§3,000,034.93
$10,197.000,00
$32,000.000.00
Bad,040,000.00
4,069, 380,00
118,600,000.00
311,400,000, 00
339,500.000.0
£85,9043n7.23
$17.566.020.46
223,000,000.00
$£41.000,01.89
110,000,003
$33,000.200,00
32.902,000.6%
1687,000,500.00
4114,000,000.90
$62.000.000.00
11,700,448,984 43

g 11011626211
L4l r Al EADNAAD0
1972012 FL002.074.00

@ 056/058

BHARES SECURITY NAME INTEREST RATE MATURITY DATE MARKET YALUE

Z4000.000.00  AUST & NZ BAMKING CROUP 0,65 V2012 $220099.340.40
2.390,600.00 CAROML INC 5.20 1222013 324D5,888.68
TeamDm  CATERPILLAR FIN 8ERY CRP L Y13 ST 540, 118.88
600000000 CIMGROUP G . 122011 3I6.972.766.00
4,000,00000 COLOATE PALMDLIVE CO 126 &01e $4.064.1688.00
APOADADS  COLGATE FALMOUIVE CO MTN ix NFIT7 £7,986 654,00
BL66500000 FANMIE MAE 2.0 42072018 38390680054
IR0  FEDERAL FARK CREINT 2ANK LE ) angew 335,088,080 00
1560000000 FEDERAL HOME LOAN BANK 1.44 92492014 $13.53.279.00
1044800600 FREDOIE MAC 200 szovs §19,509.262.08
RGD0.000.50 GENERAL ELEC CAP CORF [ 7] a0 F4.573.530.80
1000000 GOLTMAN BACH GROUP INC 2.6 Af120v7 310,080,240.00
200000000 EM DORP a0 04452010 24.413,089,00

200000000 INTEL GORP 1.9% 10772018 12 066,004.00 -
ALONEDOS T BXKRECOM 3 DEVELOR 18 W2 130,008450.00
FOR0.000.00  JOHNAON L JOrMEON 3148 ansrel 44 £43,B45,00
4100000000  JP MOKGAN CHASE BANK NA 0.42 aneno1r $41,008.202.00
3843,0N.00 SMOAGAN D4ASE & CO 11 oI 5578438474
7,500, 000.00  MBNA CORP B.1Y ooy A0
00000000  NORDEA BANK AR 037 1012 120,409, 650.00
SO00.00000  RABOSANK NEDERLAND 849 172600012 $4.009.715.00
10,00,000060 ETATE OF BRAEL 1.05 Thr2n4 310.000.000.00

= o —TTT T
1.271,000.00 L BANCORS 138 912014 IL770.738.31
4,60000,0 WAL MART 5TORES INC 075 1252011 54,022 B4 4D
10,000.000.00 WELLS FARGO L COMPANY 4 W21202 110.350,770.00
2S0816000.00  TOTAL FXED INCOtE $INIITTABS
2.541,0607.036,43  TOTAL BMORT TERM RANDE 1214, 722418

108
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6512825832

ATTY

GENERAL

058/058

MINNESOTA STATE BOARD OF INVESTMENT
ACTIVE BOND MANAGERS ACCOUNT
ARK MANAGEMENT INC.

ALPHABETICAL FIXED INCOME HOLDINGS

JUNE 30, 1993

PAR MARKET
YALUE SECURITY COUPON MATURITY VALUE
3 370,000 ANHEUSER BUSCH COS INC 08.750% 99/12/01 S 420,809
1.300,000 ATLANTIC RICHFIEL.D CO 08.250 22/02/01 1,432,964
700.000 BOSTON EDISON 07.800 2305718 707 954
2,500,000 ¢ATERPILLAR FINL SVCS MTN V§.350 93/08/08 2,493,028
1,140,000 CHEMICAL BKG CORP 08.300 02/02/4% 1.270,017
1.125.000 C(HOICE CR CARD 07.200 99/0:4715% 1,261,406
570,000 COMMERCIAL CR GROUP INC 06,750 97/01/714 595.690
650,000 CONTINENTAL BK N A CHICAGO ILL 07.875 03/02/01 685.406
700000 CROWN CORK + SEAL INC 06.750 03/04/1S 709,856
1,150,000 [{3COVER CARD TR 08.628 98/07/16 1.257.445%
675,000 DISCOVER CARD TR 06.125 980513 996 626
1,075,000 DISCOVER CARD TR 06800 00/08/15 1,114,302
§70,000 DU PONT E | DE REMOURS + €O 08.450 96/10/18 628,483
920,000 EASTMAN KODAK CO 09.625 Q9711713 978,392
358.860 FED HM LN PC # 380006 09.000 02/08/01 380,391
1.141,004 FED HM LN PC # 3B00IR 09,000 03/02/01 1,209 465
988.430 FED HM LN PC 360031 10.000 18/07/01 1.080.779
1.225.001 EED HM LN PC AQ0946 08.500 21/07/01 1.298. 880
2.265.031 FBED HM LN PC A0)Q20 09.000 20/11/01 2.417.921
080,000 FED HM LN PC A01032 0B.500 20/01/0) 1,039,104
1,960,783  FED HM LN PC C00205 07.000 23/01/01 2.006,717
980.001 FED HM LN PC DI34L3 04,500 18/04/01 1,039,104
4,200,000 FED HM LN pC D39113 00.0635 23/08/0) 4,082,341
431,852 FEID HM LN PC EOOQI8 08,500 06/07/01 455.738
7.829;656 FED HM LN PC E0O(44 04.000 06/07/01 2.980,845
2.115934 FCED HM LN PC EOOL65 Q7.500 Q7/11/0t 2.210.474
3,290,941 FED HM LN PC G0O124 09.500 2271201 3,555,236
1,000,000 FINANCING CORP 09.650 18/18/02 1,298,440
1,500,000 FIRST CHICAGO MASTER TR Q8,400 9R/06/15 1.639.21%
660,000 FLEET FINL GROUP INC 07.625 99712101 708.154
2.036.545 FNMA POOL 050656 07.500 22/14/01 2,111,632
3,519,786 FNMA POOL 124817 10.000 2111701 3,872,856
2,526,733  FINMA POOL 208646 06.500 08/04/01 2,561,042
1.200.000 FORDMTR CRCO QOR.875 96/0R8/01 1.326.468
1.000.000 GIENERAL MTRS ACCEP CORP 07.500 95710/1% 1,041,680
$00,000 GENERAL MTRS ACCEP CORP 0y .625 Q1/12/15 582,703
213,208 GNMA POOL £ 2911(% 10 000 20/06/15 235927
1,423,161 GNMA POOL # 291929 10.000 20707718 1,574,814
2.050.187 GNMA POOL # 293407 09,500 200117158 2,239.829
748920 GNMA POOL 7 299191 10.000 21/02/15 428,725
2.852.180 GHNMA POOL £ 307571 09,000 2107715 3,082,123
1,248,464 GNMA POOL J1RIS0 08.500 2171214 1,337,018
1.878.400 GINMA POOL 342365 07.500 23/01/18 1.955 282
2.359.894 GMMA POOL 346427 08,000 2)/02714 2,500,001
1.100,000 GUE CORP 09.375 00/12/01 1.291.829
1,000,000 ISRAEL ST 0A.750 00103713 1.003,750
. TN INC 07.000 13/Q03/00 699,622
600,000 KOREA DEV BK 07.900 0202/01 652.398
690,000 LGUISIANA LD + EXPL CO 07.624 0)/04/18 646.564
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