
KENTUCKY JUDICIAL RETIREMENT FUND - DEFINED BENEFIT ACCOUNT AS OF 3/31/2016

Asset Allocation: Equities 75% Fixed Income 25%

Security Description Symbol Units Market Value

Equities - Common Stock

ALPHABET INC CAP STK CL C GOOG 13,186.00 $9,822,910.70

APPLE INC COM AAPL 101,000.00 $11,007,990.00

BERKSHIRE HATHAWAY INC DEL CL B NEW BRK B 69,500.00 $9,860,660.00

CISCO SYS INC COM CSCO 287,100.00 $8,173,737.00

CVS HEALTH CORPORATION CVS 164,800.00 $17,094,704.00

DISNEY WALT CO COM DIS 147,100.00 $14,608,501.00

EXPEDITORS INTL WASH INC COM EXPD 122,500.00 $5,979,225.00

EXXON MOBIL CORP COM XOM 78,850.00 $6,591,071.50

FASTENAL CO COM FAST 183,100.00 $8,971,900.00

GENERAL ELEC CO COM GE 181,000.00 $5,753,990.00

HARLEY DAVIDSON INC COM HOG 118,300.00 $6,072,339.00

HOME DEPOT INC COM HD 164,750.00 $21,982,592.50

INTERNATIONAL BUSINESS MACHS CORP COM IBM 31,350.00 $4,747,957.50

JOHNSON & JOHNSON COM JNJ 115,300.00 $12,475,460.00

JPMORGAN CHASE & CO COM JPM 191,200.00 $11,322,864.00

MATTEL INC COM MAT 215,600.00 $7,248,472.00

MICROSOFT CORP COM MSFT 203,300.00 $11,228,259.00

NORTHERN TR CORP COM NTRS 76,850.00 $5,008,314.50

OMNICOM GROUP INC COM OMC 121,850.00 $10,141,575.50

PFIZER INC COM PFE 257,100.00 $7,620,444.00

PROGRESSIVE CORP OH COM PGR 283,200.00 $9,951,648.00

STAPLES INC COM SPLS 320,800.00 $3,538,424.00

TE CONNECTIVITY LTD REG SHS TEL 162,250.00 $10,046,520.00

TJX COS INC NEW COM TJX 116,300.00 $9,112,105.00

UNION PAC CORP COM UNP 65,500.00 $5,210,525.00

US BANCORP DEL COM NEW USB 271,700.00 $11,028,303.00

WELLS FARGO & CO NEW COM WFC 217,400.00 $10,513,464.00

Total Equities - Common Stocks 4,280,886.00 $255,113,956.20



Fixed Income
ABBOTT LABS NT 4.125% DTD 05/27/2010 DUE 05/27/2020 ABT 20 1,900,000.00 $2,076,928.00

BANK OF MONTREAL FR 2.375% DTD 09/30/2013 DUE 01/25/2019 BANK19 2,500,000.00 $2,547,925.00

BERKSHIRE HATHAWAY FIN CORP SR NT 3.00% DTD 05/15/2012 DUE 05/15/2022 BRK 22 2,000,000.00 $2,084,280.00

BLACKROCK INC SR NT 4.25% DTD 05/24/2011 DUE 05/24/2021 BLK 21 2,000,000.00 $2,213,280.00

DU PONT E I DE NEMOURS & CO NT 3.625% DTD 09/23/2010 DUE 01/15/2021 DD  21 2,000,000.00 $2,125,500.00

FEDERAL HOME LN MTG CORP REFERENCE NTS 5.50% DTD 07/23/2007 DUE 08/23/2017 FHLM17 2,000,000.00 $2,133,180.00

FEDERAL HOME LOAN BKS CONS BDS 5.375% DTD 05/23/2006 DUE 06/10/2016 FHLB16 2,500,000.00 $2,524,300.00

FEDERAL HOME LOAN BKS CONS BDS 3.50% DTD 11/13/2009 DUE 12/09/2016 FHLB16 1,000,000.00 $1,019,140.00

GENERAL ELECTRIC CO NT 5.25% DTD 12/06/2007 DUE 12/06/2017 GE  17 2,500,000.00 $2,679,075.00

GOLDMAN SACHS GRP INC MTN SR NT 5.375% DTD 03/08/2010 DUE 03/15/2020 GS  20 2,000,000.00 $2,219,260.00

GOOGLE INC NT 3.625% DTD 05/19/2011 DUE 05/19/2021 ZZZ 21 2,000,000.00 $2,202,140.00

HERSHEY CO SR NT 4.125% DTD 12/13/2010 DUE 12/01/2020 HSY 20 2,000,000.00 $2,207,560.00

HSBC HLDGS PLC SR NT 4.00% DTD 03/30/2012 DUE 03/30/2022 HBC 22 2,500,000.00 $2,627,350.00

INTERNATIONAL BUSINESS MACHS CORP 5.70% DTD 09/14/2007 DUE 09/14/2017 2,500,000.00 $2,669,325.00

JPMORGAN CHASE & CO NT 4.40% DTD 07/22/2010 DUE 07/22/2020 JPM 20 3,000,000.00 $3,264,450.00

KENTUCKY ASSET LIABILITY COM FDG NTS 2010 F TAXABLE 3.165% DTD 08/26/2010 925,753.99 $938,279.44

MCDONALDS CORP MED TERM NT SR NT 2.625% DTD 09/30/2011 DUE 01/15/2022 MCD 22 2,000,000.00 $2,069,080.00

MEDTRONIC INC SR NT 4.45% DTD 03/16/2010 DUE 03/15/2020 MDT 20 1,900,000.00 $2,111,280.00

MICROSOFT CORP NT 4.20% DTD 05/18/2009 DUE 06/01/2019 MSFT19 2,500,000.00 $2,744,125.00

ONTARIO PROV CDA BD 4.00% DTD 10/07/2009 DUE 10/07/2019 OPCZ19 2,500,000.00 $2,708,850.00

PRIVATE EXPT FDG CORP NT 1.875% DTD 07/16/2013 DUE 07/15/2018 PEFC18 1,400,000.00 $1,424,752.00

PRIVATE EXPT FDG CORP SECDNTZ 4.375% DTD 02/26/2009 DUE 03/15/2019 PEFC19 1,500,000.00 $1,640,310.00

ROYAL BK OF CDA BD CDS FR 2.20% DTD 07/29/2013 DUE 07/27/2018 RY  18 2,500,000.00 $2,538,025.00

SHELL INTERNATIONAL FIN BV GTD NT 4.375% DTD 03/25/2010 DUE 03/25/2020 RDS 20 1,500,000.00 $1,637,505.00

TENNESSEE VALLEY AUTH BD 1.75% DTD 09/27/2013 DUE 10/15/2018 TVA 18 1,870,000.00 $1,905,960.10

TENNESSEE VALLEY AUTH PWR BD 3.875% DTD 02/08/2011 DUE 02/15/2021 TVA 21 2,000,000.00 $2,224,220.00

TENNESSEE VALLEY AUTH PWR BD 2008 B 4.50% DTD 03/12/2008 DUE 04/01/2018 TVA 18 2,500,000.00 $2,683,600.00

TORONTO DOMINION BANK FR 2.625% DTD 09/10/2013 DUE 09/10/2018 TD  18 3,000,000.00 $3,072,180.00

TOYOTA MTR CRD CORP MTN FR 3.40% DTD 09/15/2011 DUE 09/15/2021 TM  21 2,050,000.00 $2,201,597.50

U S BANCORP MTNS BK ENT FR 3.70% DTD 01/30/2014 DUE 01/30/2024 UBS 24 2,500,000.00 $2,713,900.00

UNION PAC CORP NT 4.00% DTD 08/02/2010 DUE 02/01/2021 UNP 21 2,000,000.00 $2,189,500.00

US TREASURY NOTE 2.75% DTD 12/31/2010 DUE 12/31/2017 UNIT17 3,500,000.00 $3,622,325.00

US TREASURY NOTE 2.75% DTD 02/28/2011 DUE 02/28/2018 UNIT18 3,500,000.00 $3,634,400.00



WAL MART STORES INC NT 4.125% DTD 01/23/2009 DUE 02/01/2019 WMT 19 2,500,000.00 $2,711,675.00

WASHINGTON ST GO BDS 2011T TAXABLE 3.64% DTD 08/10/2010 DUE 08/01/2019 2,500,000.00 $2,693,550.00

WELLS FARGO CO MTN SR NT 4.60% DTD 03/29/2011 DUE 04/01/2021 WFC 21 2,000,000.00 $2,219,040.00

79,045,753.99 $84,277,847.04

Grand Totals 83,326,639.99 339,391,803.24


