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Mortgages
Interest Maturity Market

Loan No. Name Rate Date Cost Value

6104923 The Walk 7.65% 12/15/2024 11,921,932$ 8,751,821$
6106765 The Walk (Supplemental) 7.23% 12/15/2024 3,864,579 2,841,471

Cash and Cash Equivalents 12,044,930 12,044,930
Other Net Assets (11,954,580) (11,954,580)

Total 15,876,861$ 11,683,642$

9032- MORISA
Schedule of Assets Held for Investments Purposes at End of Plan Year
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Camden Asset Management 

Identity of issue, borrower, lessor or similar party
Cusip Quantity Price Cost Current Value

(a) (b) (d) (e)
Long Common Stock
AMR CORP COM 001ESC102 255,050 0.1767 89,140.19 45,067.32
JAGUAR MINING INC COM 47009M400 1,341,679 0.1424 750,528.66 191,078.23
STANLEY WORKS/THE COM 854502101 6,048 165.7400 1,003,473.20 1,002,395.52
UNAPIX ENTERTAINMENT INC RST XX9L29289 104,880 0.0000 17,546.12 0.00
Long Common Stock Total 1,707,657 1,860,688.17 1,238,541.07

Long Convertible Bond
8X8 INC CV 0.5% 020124 144A 282914AA8 8,195,000 99.5597 8,755,594.65 8,158,917.43
AEROJET ROCKETDYNE H CV 2.25% 121523 REG 007800AB1 2,800,000 181.5645 3,791,714.98 5,083,806.01
AKAMAI TECHNOLOGIE CV 0.375% 090127 144A 00971TAK7 21,250,000 98.7320 21,219,167.95 20,980,550.00
ALLEGHENY TECHNOLOGI CV 4.75% 070122 REG 01741RAG7 15,211,000 158.8235 27,780,534.21 24,158,642.60
ALTERYX INC CV 1% 080126 144A 02156BAE3 12,225,000 93.4590 12,507,721.35 11,425,362.75
AXA SA CV 7.25% 051521 144A 054536AD9 5,247,000 115.3000 5,489,343.73 6,049,790.99
BLACKLINE INC CV 0.125% 080124 144A 09239BAA7 13,645,000 99.5625 13,628,731.40 13,585,303.10
CHENIERE ENERGY INC CV  4.25% 031545 REG 16411RAG4 16,773,000 78.7553 10,963,911.66 13,209,626.50
COUPA SOFTWARE INC CV 0.125% 061525 144A 22266LAD8 4,850,000 118.2362 4,987,666.10 5,734,455.70
COWEN INC CV 3% 121522 REG 223622AE1 5,472,000 109.9390 5,986,480.93 6,015,862.08
CSG SYSTEMS INTERN CV  4.25% 031536 REG 126349AF6 6,778,000 114.1250 7,149,549.44 7,735,392.50
DEXCOM INC CV 0.75% 120123 REG 252131AH0 7,940,000 148.1197 8,179,997.81 11,760,704.19
DOCUSIGN INC CV 0.5% 091523 REG 256163AB2 8,950,000 124.1686 9,337,357.29 11,113,089.70
ENCORE CAP EUR FINANC CV 4.5% 090123 REG 29260UAA5 3,650,000 106.5243 3,437,150.27 3,888,136.95
ENCORE CAPITAL GROU CV 3.25% 100125 144A 292554AL6 5,425,000 107.7827 5,611,830.88 5,847,211.46
EZCORP INC CV 2.875% 070124 REG 302301AF3 19,205,000 93.5625 26,871,024.00 17,968,678.09
FIREEYE INC CV 0.875% 060124 REG 31816QAF8 15,525,000 100.5162 15,088,597.66 15,605,140.05
FTI CONSULTING INC CV 2% 081523 REG 302941AP4 26,127,000 125.1106 26,777,622.35 32,687,646.46
GAIN CAPITAL HOLDINGS I CV 5% 081522 REG 36268WAF7 5,859,000 86.6595 5,065,172.86 5,077,380.09
GRANITE CONSTRUCTIO CV 2.75% 110124 144A 387328AA5 12,675,000 108.3935 12,758,158.28 13,738,876.14
GUESS INC CV 2% 041524 144A 401617AC9 11,344,000 109.6875 10,517,589.58 12,442,949.97
GUIDEWIRE SOFTWARE I CV 1.25% 031525 REG 40171VAA8 14,495,000 117.5120 14,292,821.80 17,033,364.40
HALOZYME THERAPEUTI CV 1.25% 120124 144A 40637HAA7 9,200,000 99.6584 9,334,460.35 9,168,572.80
HCI GROUP INC CV 4.25% 030137 REG 40416EAD5 10,015,000 102.3907 9,882,179.27 10,254,428.63
HESKA CORP CV 3.75% 091526 144A 42805EAA6 3,375,000 132.8031 3,417,479.50 4,482,104.62
IMPINJ INC CV 2% 121526 144A 453204AB5 5,250,000 97.9400 5,243,722.15 5,141,850.00
INFINERA CORP CV 2.125% 090124 REG 45667GAC7 6,150,000 105.5619 4,982,428.60 6,492,056.86
INNOVIVA INC CV 2.5% 081525 REG 45781MAB7 13,984,000 108.4217 16,082,873.72 15,161,690.50
INSIGHT ENTERPRS CV 0.75% 021525 144A 45765UAA1 12,378,000 117.8788 12,428,960.43 14,591,037.85
INTERDIGITAL INC CV 2% 060124 144A 45867GAA9 13,125,000 99.5600 13,238,529.53 13,067,250.00
IRONWOOD PHARMACEUTI CV 1.5% 061526 144A 46333XAG3 9,400,000 119.8667 9,384,487.60 11,267,469.80
J2 GLOBAL CV 1.75% 110126 144A 48123VAD4 10,475,000 101.4490 10,571,136.60 10,626,782.75
JAZZ INVESTMENTS I LT CV 1.5% 081524 REG 472145AD3 8,800,000 100.6875 8,578,093.70 8,860,500.00
KAMAN CORP CV 3.25% 050124 REG 483548AF0 6,636,000 119.7000 7,303,684.09 7,943,292.00
KBR INC CV 2.5% 110123 144A 48242WAA4 3,775,000 132.5000 3,528,656.30 5,001,875.00
KNOWLES CORP CV 3.25% 110121  REG 49926DAB5 10,472,000 129.7133 12,080,251.47 13,583,576.74
LIGAND PHARMACEUTICA CV 0.75% 051523 REG 53220KAF5 17,925,000 86.3039 17,734,171.53 15,469,974.07
LUMENTUM HOLDINGS IN CV 0.5% 121526 144A 55024UAC3 9,075,000 108.5000 9,075,000.00 9,846,375.00
MARRIOTT VACATION WOR CV 1.5% 091522 REG 57164YAB3 6,125,000 106.6389 5,719,275.75 6,531,632.63
MICROCHIP TECHNOLO CV  1.625% 021525 REG 595017AD6 27,267,000 215.1250 42,398,868.32 58,658,133.75
NEW RELIC INC CV 0.5% 050123 REG 64829BAB6 21,956,000 97.1784 20,575,217.55 21,336,489.50
NRG ENERGY INC CV 2.75% 060148 REG 629377CG5 19,100,000 113.3750 19,621,230.64 21,654,625.00
NUANCE COMMUNICATION CV 1.25% 040125 REG 67020YAN0 16,890,000 111.0802 16,910,966.57 18,761,445.78
NUANCE COMMUNICATIONS CV  1% 121535 REG 67020YAK6 25,558,000 100.5624 23,400,183.87 25,701,738.18
NUTANIX INC CV 0% 011523 REG 67059NAB4 9,975,000 99.4661 9,110,048.50 9,921,743.49
OKTA INC CV 0.125% 090125 144A 679295AC9 19,625,000 96.8367 18,800,105.64 19,004,202.40
ON SEMICONDUCTOR CO CV 1.625% 101523 REG 682189AP0 12,272,000 137.8750 16,015,997.16 16,920,020.00
ON SEMICONDUCTOR CORP CV  1% 120120 REG 682189AK1 1,400,000 135.8993 1,704,589.08 1,902,590.19
OSI SYSTEMS INC CV 1.25% 090122 REG 671044AD7 6,975,000 109.0540 7,941,745.16 7,606,516.50
PACIRA BIOSCIENCES CV 2.375% 040122 REG 695127AD2 2,125,000 103.9513 2,195,512.93 2,208,965.13
PAR TECHNOLOGY CORP CV 4.5% 041524 144A 698884AA1 6,970,000 127.4027 7,438,960.19 8,879,968.17
PRA GROUP INC CV  3% 080120 REG 73640QAB1 1,450,000 99.7550 1,365,953.65 1,446,447.50
PURE STORAGE INC CV 0.125% 041523 REG 74624MAB8 19,267,000 99.1652 18,248,328.13 19,106,159.08
RAMBUS INC CV 1.375% 020123 REG 750917AG1 11,875,000 101.3100 11,001,962.56 12,030,562.49
REPLIGEN CORP CV 0.375% 071524 REG 759916AB5 6,850,000 107.8555 6,763,543.70 7,388,101.75
RETROPHIN INC CV 2.5% 091525 REG 761299AB2 3,775,000 77.2700 3,607,332.83 2,916,942.50
RINGCENTRAL INC CV 0% 031523 REG 76680RAD9 17,768,000 209.7300 28,353,689.07 37,264,826.40
SAILPOINT TECH HOL CV 0.125% 091524 144A 78781PAA3 650,000 107.5740 707,082.35 699,231.00

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value

(c)
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Camden Asset Management 

Identity of issue, borrower, lessor or similar party
Cusip Quantity Price Cost Current Value

(a) (b) (d) (e)

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value

(c)
SNAP INC CV 0.75% 080126 144A 83304AAA4 22,100,000 104.0390 22,523,481.83 22,992,619.00
SPLUNK INC CV 1.125% 091525 REG 848637AD6 15,687,000 123.3125 15,610,048.78 19,344,031.88
SUPERNUS PHARMACEUT CV 0.625% 040123 REG 868459AD0 8,100,000 90.5171 7,286,476.85 7,331,885.10
SYNAPTICS INC CV 0.5% 061522 REG 87157DAD1 8,867,000 110.8785 7,929,730.98 9,831,596.58
TEAM INC CV 5% 080123 REG 878155AE0 14,419,000 104.4428 16,046,106.00 15,059,607.34
TESLA MOTORS INC CV  1.25% 030121 REG 88160RAC5 11,575,000 127.4639 13,871,476.61 14,753,946.44
TILRAY INC CV 5% 100123 REG 88688TAB6 7,750,000 52.0000 4,118,312.50 4,030,000.00
TURNING POINT BRANDS CV 2.5% 071524 144A 90041LAD7 21,625,000 88.2484 19,242,416.74 19,083,716.50
TWITTER INC CV  1% 091521 REG 90184LAD4 40,936,000 97.2500 39,380,016.41 39,810,260.00
UNITED STATES STEEL CO CV 5% 110126 144A 912909AQ1 2,600,000 111.1095 3,003,291.60 2,888,847.00
VECTOR GROUP LTD CV  1.75% 041520 REG 92240MBC1 26,493,000 103.9375 27,237,313.18 27,536,161.91
VIAVI SOLUTIONS INC CV 1% 030124 REG 925550AB1 9,925,000 128.8743 10,575,412.57 12,790,774.26
VIAVI SOLUTIONS INC CV 1.75% 060123 REG 925550AE5 1,642,000 125.4947 1,942,135.91 2,060,622.96
VISHAY INTERTECHNOLO CV 2.25% 061525 REG 928298AP3 28,125,000 100.1792 26,054,880.12 28,175,400.00
WORKIVA INC CV 1.125% 081526 144A 98139AAA3 5,900,000 89.6750 5,698,267.93 5,290,825.00
ZILLOW GROUP INC CV 0.75% 090124 144A 98954MAD3 10,075,000 121.6682 10,060,137.22 12,258,071.15
ZILLOW GROUP INC CV 1.5% 070123 REG 98954MAC5 13,760,000 95.7430 12,579,955.57 13,174,236.80
ZYNGA INC CV 0.25% 060124 144A 98986TAA6 23,550,000 101.8750 23,414,481.96 23,991,562.50
Long Convertible Bond Total 941,518,390.43 1,010,604,229.64

Long Convertible Preferreds
BANK OF AMERICA CORP 7.25% CV PFD L 060505682 3,089 1,448.7300 4,417,119.40 4,475,126.97
BECTON DICKINSON AND CO 6.125% CV PFD G 075887208 1,616,260 65.4331 98,665,132.28 105,756,902.26
BUNGE LTD 4.875% CV PFD G16962204 132,855 102.9742 13,473,648.61 13,680,637.32
CENTERPOINT ENERGY CV PFD FLT 091529 REG 15189T206 1,253,441 59.0600 74,057,513.61 74,028,225.45
COWEN GROUP INC 5.625% CV PFD A 223622507 12,800 883.7505 10,401,105.95 11,312,006.42
CROWN CASTLE I CV 6.875% 080120PFD A REG 22822V309 40,548 1,281.6462 50,039,647.55 51,968,190.20
DOMINION ENERGY CV 7.25% 060122PFD A REG 25746U133 212,800 106.8100 22,453,695.55 22,729,168.00
DTE ENERGY CO CV 6.25% 110125PFD REG 233331842 1,347,227 51.3467 67,346,368.46 69,175,660.63
ENTERTAINMENT PROPERTIES 5.75% CV PFD C 26884U208 232,271 31.7100 5,631,588.41 7,365,313.41
ENTERTAINMENT PROPERTIES 9% CV PFD E 26884U307 166,486 38.3400 5,923,738.67 6,383,073.24
FORTIVE CORPORATIO CV 5% 070121PFD A REG 34959J207 46,616 973.3961 44,651,787.35 45,375,832.64
GENERAL DATACOMM IND 9% CV PFD 144A 369487202 188,000 0.0000 1,188,000.00 0.00
GENERAL MOTORS CORP 6.25% CV PFD C *ESCR 370ESC717 223,097 0.0000 0.00 0.00
ICG FUNDING LLC 6.75% CV PFD 44924Q400 55,000 0.0000 586,162.50 0.00
INTL FLAVOR & FRAGRA CV 6% 091521PFD REG 459506309 732,669 47.9100 35,497,548.90 35,102,171.79
L&H CAPITAL TRUST I 4.75% CV PFD 144A 501608202 105,000 0.0000 4,755,905.00 0.00
LEHMAN BROTHERS HOLDINGS 7.25% CV PFD P 52523J453 18,300 0.0000 9,117,879.00 0.00
LEHMAN BROTHERS HOLDINGS 8.75% CV PFD Q 52520W218 23,400 0.0000 10,074,900.00 0.00
LTV CORP 8.25% CV PFD 144A 501921209 80,000 0.0000 4,018,750.00 0.00
NCR CORP 5.5% CV PFD A 62886E207 23,288 1,298.3159 28,424,276.49 30,235,180.67
NEXTERA ENERGY I CV 4.872% 090122PFD REG 65339F796 1,310,300 51.1200 64,768,182.41 66,982,536.00
QTS REALTY TRUST INC CV 6.5% PFD B REG 74736A301 87,475 128.2684 8,751,119.39 11,220,278.30
SOUTH JERSEY INDU CV 7.25% 041521PFD REG 838518116 265,877 52.1356 13,601,739.19 13,861,656.92
SOUTHERN CO CV 6.75% 080122PFD 2019 REG 842587602 853,604 53.8400 44,638,164.91 45,958,039.36
STANLEY BLACK & D CV 5.25% 111522PFD REG 854502846 16,450 108.5329 1,699,337.35 1,785,366.20
TRIBUNE CO CV UNITS 2% 051529 REG ESCROW 896ESC308 345,740 0.0000 20,789,263.59 0.00
WELLS FARGO CO 7.5% CV PFD L 949746804 48,008 1,448.6899 61,522,540.23 69,548,704.74
Long Convertible Preferreds Total 706,495,114.80 686,944,070.52

Long Preferred Stocks
HUNTINGTON BANCSHARES 6.25% PFD D REG 446150708 483,013 25.9208 12,613,226.96 12,520,083.25
KEYCORP 5.65% PFD F REG 493267876 97,590 26.8300 2,223,375.13 2,618,339.70
MOTORS LIQUIDATION CO 7.5% PFD *ESCROW* 370ESC121 126,100 0.0000 0.00 0.00
Long Preferred Stocks Total 14,836,602.09 15,138,422.95

Long US T-Bills / T-Notes
TREASURY BILL ST 0% 013020 REG 912796RY7 126,000,000 99.8908 125,589,128.18 125,862,432.48
TREASURY BILL ST 0% 022720 REG 912796SD2 112,800,000 99.7706 112,360,578.91 112,541,186.68
Long US T-Bills / T-Notes Total 237,949,707.09 238,403,619.16

Long Warrants
ZIONS BANCORPORATION WAR 35.818 052220 989701115 825,849 19.5000 12,820,214.30 16,104,055.50
Long Warrants Total 12,820,214.30 16,104,055.50

Cash 1,264,000,962.00 1,264,000,962.00
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Camden Asset Management 

Identity of issue, borrower, lessor or similar party
Cusip Quantity Price Cost Current Value

(a) (b) (d) (e)

Description of investment including maturity date, 
rate of interest, collateral, par or maturity value

(c)

Total Camden Asset Management 3,179,481,678.88 3,232,433,900.84
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