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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

2,631,438

2,168,955

16,028,686
28,462,326

2,631,438

2,168,955

16,028,686
28,462,326

............ 2469

Gross
Investment Holdings
1 2
Amount Percentage

....... 2,631,438 |............2.469
....... 2,168,955(............2.035
..... 16,028,686 |.......... 15.038
..... 28,462,326 |.......... 26.703
..... 39,374,923 |.......... 36.940
..... 15,127,901 |.......... 14.193
....... 2,796,125|............2.623
... 106,590,354 ......... 100.000

... 106,590,354

... 106,590,354
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 98,527,562
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 39,872,135
3. Accrual of Discount ... 42,820
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . 690,990

44 Partd, Column 11 e (811,091)........... (120,101)
5. TOTAL gain (loss) on disposals, Part4, Column 19 .................. (120,324)
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 32,356,349
7. Deduct amortization of premium ... 2,051,521
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 103,794,222
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 103,794,222
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 2,631,436 (........... 2,608,427 |........... 2,646,757 ........... 2,795,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 2,631,436 |........... 2,608,427 |........... 2,646,757 |........... 2,795,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 2,168,955 |........... 2,179,784 |........... 2,278,547 ........... 2,010,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 16,028,686 |......... 16,187,287 |......... 16,455,951 ......... 14,910,000
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... | 28,462,326 |......... 28,600,679]......... 29,603,087 |......... 26,320,000
8. United States .................. [ 39,374,923 |......... 39,152,715 ......... 41,220,934 ......... 37,529,000
Industrial and Miscellaneous and 9. Canada ... | | L
Hybrid Securities (unaffiliated) 10.  OtherCountries ............... oo oo
1. TOTALS .............ooooooi|is 39,374,923 |......... 39,152,715 ......... 41,220,934 |......... 37,529,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 88,666,326 |......... 88,728,892|......... 92,205,276 |......... 83,564,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. ..o 15,127,896 |......... 15,127,896 ......... 12,116,346
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o, 15,127,896 |......... 15,127,896|......... 12,116,346
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 15,127,896 |......... 15,127,896 |......... 12,116,346
26.  TOTALStocks .................|......... 15,127,896 |......... 15,127,896 |......... 12,116,346
27.  TOTAL Bonds and Stocks ... |........ 103,794,222 |........ 103,856,788 | ........ 104,321,622




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

GoIs

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

.......... 2,078,226
AAAAAAAAAAAA 278,916

........ 15,749,769
............ 278,916

........ 15,749,769
............ 278,916

U.S. Special Revenue & Special Assessment Obligations etc.,

Non-Guaranteed




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

90IS

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7

Column 6
as a % of
Line 9.7

8
Total
From Column 6
Prior Year

9

% From
Column7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

AAAAAAAAAA 8,746,610
.......... 5,783,200

AAAAAAAA 11,847,896
........ 11,888,750

AAAAAAAAAA 5,124,488
............ 762,076

........ 25,718,994
........ 18,434,026

........ 26,727,750
........ 26,625,168

........ 25,718,994
........ 18,434,027

Hybrid Securities
7.1 NAIC1
7.2
73
74
75
7.6
7.7

8.1
8.2
8.3
8.4
8.5
8.6
8.7




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

L0IS

Values By Major Types of Issues and NAIC Designations

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

74,278,784
19,505,151

.. 74,278,783
.. 19,505,152

100.00

100.00

............. 637,815
............. 108,858

............. 212,242
............. 144,495

100.00

100.00

74,278,782
19,505,152

57,414,353
31,565,519
............. 304,910

.. 74,278,782
.. 19,505,152

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
or Through Through
NAIC Designation Less 5 Years 10 Years

9. Total Bonds Current Year
9.1 NAICT Lo (d)...... 17,234,695 ......... 33,059,967 |......... 21,382,151
9.2 NAIC2 ..o d........ 6,221,151|......... 12,521,924 | ............. 762,076
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 23,455,846 ......... 45,581,891 ......... 22,144,227
9.8 Line9.7asa%of Column 6 ...................... | 2501 ). 4860 |................ 23.61

10. Total Bonds Prior Year

101 NAICT ..o 14,162,342 ......... 33,727,576 |........... 8,674,377
102 NAIC2 ..o 6,022,202 ]......... 25,017,958 | ............. 272,007
103 NAIC3 ..o e 304,910
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ... [ 20,184,544 | ......... 58,745,534 |........... 9,251,294
108 Line10.7asa%ofCol.8 .................ooooo [ 2261 ). 65.80]................ 10.36

11. Total Publicly Traded Bonds
14 NAICT 17,234,695 |......... 33,059,967 |......... 21,382,150
112 NAIC2 ... 6,221,151 ......... 12,521,925 (............. 762,076
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o 23,455,846 ......... 45,581,892 |......... 22,144,226
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 2501 ). 4860 (................ 23.61
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 2501 ... 4860 (................ 23.61

12. Total Privately Placed Bonds
120 NAICT o e
122 NAIC2 ... L
123 NAIC3 ..o L
124 NAICA ..o e
125 NAICS ..o e
126 NAICHE ......ooooiiiiii i L [
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |

(a) Includes §............... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $...............

(c) Includes §............... 0 current year, $

0 prior year of bonds with 5* designations and §............... 0 current year, $...............

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......1,778,096; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed

1. U.S. Governments

14 IsSUET OBIGAtIONS . .. ...
1.2 Residential Mortgage-Backed SeCUrties ............ ..ot
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . .. -
15 TOTALS L

2. All Other Governments
2.0 1SSUEr OBlGAtioNS . ... ..o
2.2 Residential Mortgage-Backed SECUMHES .. ...........ooiiii
2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o
24  Other Loan-Backed and Structured Securities ...
25 TOTALS ........cccoiiiiiiiiiiiiiiii,

3. U.S. States, Territories and Possessions, Guaranteed
31 IsSUEr OBlGAtioNS .. ... . 07| ... 2,168,955 ...
3.2 Residential Mortgage-Backed SeCUrties . ........ .. ..o L | L e e e e e e
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e - o o
35 TOTALS ..o 815273 L B44429 L L0 909,253 | L e 2,168,955 | L 231 L. 33,990,465 (... ... 3807 ... 2,168,955

4, U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..

‘£ 44  Other Loan-Backed and Structured Securities ... R
8 45 TOTALS ..o

5. U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed

5.1 IsSUEr OBlIGations . ... ...

5.2  Residential Mortgage-Backed Securities
53  Commercial Mortgage-Backed Securities
54  Other Loan-Backed and Structured Securities

5.5 TOTALS ..o [ 5,614,108 | L 15,071,231 L 7,071,593
6. Industrial and Miscellaneous

6.1 Issuer Obligations .......... ..o | e 14529810 | L. 23,736,646 (... ... 5,886,584

6.2  Residential Mortgage-Backed Securities ........

6.3  Commercial Mortgage-Backed Securities .......

6.4  Other Loan-Backed and Structured Securities ...

6.5 TOTALS ... i [ 14,529,810 (... 23,736,646 | ......... 5,886,584

7. Hybrid Securities
7.4 Issuer Obligations ...........ooei i e [
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities

74  Other Loan-Backed and Structured Securities ..............ocooiiiiiii e |

75 TOTALS Lo e e e e
8. Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

8.2  Residential Mortgage-Backed Securities ........ P P T P T .

8.3 Commercial Mortgage-Backed Securities ... e e e e e e e e

84  Other Loan-Backed and Structured Securities ..o | L

8.5 TOTALS L. [ [




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (Continued)

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

60IS

Maturity Distribution of All Bonds Owned December 31

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

.......... 2,381,925

............ 220,046

25.01

23.61

................ 2.54

................ 0.23

10.

............ 746,673

............ 356,737

22.61

65.80

10.36

................ 0.84

................ 0.40

1.

................ 2.54
................ 2.54

................ 0.23
................ 0.23

12.

9.1 Issuer Obligations ...
9.2 Residential Mortgage-Backed Securities ......
9.3 Commercial Mortgage-Backed Securities ...
94 Other Loan-Backed and Structured Securities
9.5 TOTALS oo
9.6 Line9.5asa%ofCol.6 .......................
Total Bonds Prior Year

101 Issuer Obligations ..............................
10.2  Residential Mortgage-Backed Securities ......
10.3  Commercial Mortgage-Backed Securities .....
104  Other Loan-Backed and Structured Securities
105  TOTALS ..o
106 Line10.5asa%ofCol.8 ......................
Total Publicly Traded Bonds

1.1 Issuer Obligations ..............................
11.2  Residential Mortgage-Backed Securities ......
11.3  Commercial Mortgage-Backed Securities ...
11.4  Other Loan-Backed and Structured Securities
15  TOTALS ..o
11.6 Line11.5asa%ofCol.6......................
11.7  Line 11.5as a % of Line 9.5, Col. 6, Section 9
Total Privately Placed Bonds

121 Issuer Obligations ..............................
12.2  Residential Mortgage-Backed Securities ... ...
123 Commercial Mortgage-Backed Securities ...
12.4  Other Loan-Backed and Structured Securities
125 TOTALS ...
126  Line125asa%ofCol.6 ......................
12.7  Line 12.5as a % of Line 9.5, Col. 6, Section 9




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 5494,635|........... 5,494,635 ...
2. Cost of short-term investments acquired ... 16,058,542 .......... 16,058,542 | ..o
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) 0N diSPOSAlS ... ..ot (246) | ................. (246) ..o
6. Deduct consideration received on disposals ....................coocoi e 16,431,598 .......... 16,431,598 | ..o
7. Deduct amortization of premium ... 3725 3725 o
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 5117,608]........... 517,608 | ..o e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 5117,608........... 517,608 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1
Total

3
Other (a)

O NN =

9.

10.
1.
12.

Book/adjusted carrying value, December 31 of prioryear ...
Cost of cash equivalents acquired ...
Accrual Of dISCOUNT ...
Unrealized valuation increase (deCrease) ................coouviieiiiiiieei i
TOTAL gain (108S) 0N diSPOSAIS . ... ....oiveii i
Deduct consideration received on disposals ...
Deduct amortization of premium ...
TOTAL foreign exchange change in book/adjusted carrying value ..................................
Deduct current year's other-than-temporary impairment recognized .................................
Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)......
Deduct total nonadmitted amounts ...
Statement value at end of current period (Lines 10 minus 11) ...

AAAAAAAAAAAAAA 399,543

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................ccviiinnnn..

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinns.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccunns.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvnunns.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

EO01-E09



ANNUAL STATEMENT FOR THE YEAR 2015 oF THE SOUTHERN OAK INSURANCE COMPANY

013

Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations
912833LN8 ...... US TREAS SEC STRIPPED INTPMT ............ @ ... [.oinnn 1o, 213,250 211,590 213723 | oo | AT2 s L e [ 280 | NFA L 11/24/2015| 05/15/2023
912833LT5 ...... US TREAS SEC STRIPPED INTPMT ............ CH T 1., ..203,253 ..202,019 ..203,742 | .. 11/24/2015| 11/15/2024
912833LV0 ...... US TREAS SEC STRIPPED INTPMT ............ CH T 1., 199,905 .. 198,638 ..200,396 | .. 11/24/2015| 05/15/2025
912833LZ1 ...... US TREAS SEC STRIPPED INTPMT ............ CH T 1., 194,451 192,454 194,937 11/24/2015| 05/15/2026
912833PD6 ... U'S TREAS SEC STRIPPED INTPMT ............ CH T 1., 188,085 185,907 188,571 11/24/2015| 05/15/2027
912810FF0 ...... UNITED STATES TREASBDS ..... AP N 1.. . 264,155 261,305 263,807 12/02/2015| 11/15/2028
912828G38 ...... UNITED STATESTREASNTS ... oo [ oot 1.. 252,067 249,873 252,050 ... [12/02/2015| 11/15/2024
912828HH6 ..... UNITED STATESTREASNTS ... oo [ oot 1.. 235,854 .219,137 219,576 8,798 [07/01/2014| 11/15/2017
91282884 UNITED STATESTREASNTS ... oo [ oot 1.. 99,949 . 98,770 99,957 .. 688 [04/13/2015| 03/31/2020
912828K25 ...... | UNITEDSTATESTREASNTS .................o ..o oo [ooie 1.. 124,453 123,789 124,583 469 [04/13/2015| 04/15/2018
912828K74 ......| UNITEDSTATESTREASNTS .................o oo oo [oooiin 1.. 245,850 243,760 245,882 ... [12/02/2015| 08/15/2025
912828L99 ...... | UNITED STATESTREASNTS .......oevvvvveen [ |oon [oenen, 1., 126,500 125,740 126,513 ... [12116/2015| 10/31/2020
912828ND8 UNITED STATES TREASNTS ... e e |t 1., 137,544 134,385 136,887 ,188 {10/02/2015| 05/15/2020
912828RE2 ... .. UNITED STATES TREAS NTS . .. T T 1 161,439 161,063 160,814 2,400 |12/11/2013| 08/31/2018
0199999 Subtotal - U.S. Governments - IssuerObhgatlons .............................................. 2,646,755 2,608,430 2,631,438 (5,343) [ .oeeis e [ XXX [ XXX XXX 7332 14,543 . XXX |.. XXX .
0599999 Subtotal - U.S. GOVEIMENES . ... ...ttt et 2,646,755 2,608,430 2,631,438 (5,343) ..o e [ XXX [ XXX XXX 7332 14,543 . XXX |.. XXX.
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
13063CLT5 ...... CALIFORNIA ST FORPREVIOUSISS ............ AP N 1FE 301,518 298,673 292,802 (6,992) 10/01/2014| 10/01/2021
419792BX3 ...... HAWAIIST ................... A P (P P 1FE . 265,633 .. 267,100 ..265514 | .. .. (118) 12/01/2015| 10/01/2025
4521517V9 ... . [ILLINOISST ... e 1FE . 118,665 .. 111,948 .. 111,505 | .. (2,224) 09/20/2012( 09/01/2016
452151L27 ILLINOISST ... [ [ e 1FE . . 226,146 .. 208,764 ..208,587 | .. (6,751) 05/13/2013| 04/01/2017
452151XQ1 ... ILLINOISST ... [ [ e 1FE . . 194,112 ..175,000 ..175,000 | .. (5,303) 04/20/2012{ 01/01/2016
452152CD1 ... ILLINOISST ... [ [ e 1FE . 195,109 ..175,000 ..175,000 | .. (6,054) 08/14/2012{ 01/01/2016
574193GX0 ..... MARYLAND ST 1.. |1FE. 177,000 .. 176,507 .. 176,399 | .. .. (601) 11/17/2015| 03/01/2024
574193LF3 ...... MARYLAND ST ... e [ | 1FE . 174,750 .. 175,059 .. 174538 | .. .. (212) 12/02/2015| 08/01/2024
57582PVQO ..... MASSACHUSETTS ST ... e [oe | e, 1FE . 115,222 .. 109,572 ..107,686 | .. (3,087) 07/11/2013| 06/01/2018
60412ACZ4 ... MINNESOTA ST FORPREVIOUSISSU ..........|on [ovn |oevinnn 1FE . 172,112 .. 170,252 .. 169,912 | .. (2,199) 08/05/2015| 08/01/2019
646039KES ... .. NEW JERSEY ST ... I TR PO OO 1FE . 167,862 .. 153474 .. 153,768 | .. (6,961) 12/20/2013| 07/15/2016
97705LB8Y ...... WISCONSINST ... [ | [ 1FE . 170,418 .. 158,435 .. 158,244 | .. (6,121) 01/02/2014| 05/01/2017

1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obligations .......

o (46,623)

L XXX L XXX

1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ............

AAAAAAAA (46,623)

XXX [0 XXX

U.S. Pol

003518KD8
005482Q98
021501DS7
022555729
033161H86
035438FC9
04988PCNO
056219MP0O
074347D28
091156LD9
121403K99
157882SA0
164897IN1
179252DX6
194738Q45
207515FR3
20772JSD5
274137G69
274672ET7
311315UE3
340423KF8
340423KG6
34153P3K2
346789MR8
366900HB7
37358MDDO
409585FB7
434722JK1

itica

Subdivisions of States, Territories

ABINGTON MASS ULTD TAX GO SCHBDS .
ADAMS & ARAPAHOE CNTYS COLO JT ...
ALTMAR-PARISH-WILLIAMSTOWNN Y ..
ALVORD CALIFUNISCHDIST .......
ANCHORAGE ALASKA ........
ANNARBORMICH .............
ATWATER CALIF ELEM SCHDIST ...
BABYLON N 'Y UN FREE SCHDISTF .
BEAUFORTCNTYSC ................
BIRMINGHAM JEFFERSON ALA CIVIC ..
BURLESON TEX INDPT SCHDISTFO ...
CHAMBERSBURG PA AREA SCHDIST ..
CHESANING MICH UN SCHS DIST .......
CLACKAMAS CNTY ORE SCH DISTNO .
COLLINCNTYTEX .................
CONNEAUT PASCHDIST ..
CONNECTICUT ST ..
EASTORANGENJ ..............
EAST RAMAPO CENT SCHDISTNY ..
FARMINGTON MINN INDPT SCH DIST
FLORESVILLE TEX INDPT SCHDIST .
FLORESVILLE TEX INDPT SCHDIST .
FLORIDASTBRDEDPUBED .......
FORT BEND CNTY TEX LEVEE IMPT .
GARY IND CMNTY SCHCORP .......
GEORGIA STRD & TWY AUTHREV ..
HAMSHIRE-FANNET TEX INDPT SCH ........

and

HOLBROOK MASS ULTD TAX GO SCHBDS ......| ...

Possessio

and Guarant

.. 204,194
.. 225,828
.. 141,853
.. 181,906
.. 179,277
.. 147,314
.. 216,086
..210,352
.. 211,124
.. 788,367

.. 205,840
.. 202,784
.. 132,380
.. 182,984
.. 159,782
.. 151,344
..207,183
..215,430

- (19
(15,782)
(4204)
4171

(6593)
.. (337)
(2,624)
(10,430)

(3,222)
13
- (5)
(1,805)
(1:343)
(1.016)
(2,097)
(2.667)

12/07/2015| 11/15/2027
03/07/2012( 12/01/2023
06/11/2013( 06/15/2017
02/05/2015( 08/01/2023
09/12/2012{ 08/01/2017
07/13/2015{ 10/01/2023
12/07/2012| 08/01/2016
07/13/2015{ 06/15/2023
05/18/2015{ 03/01/2023
05/15/2015{ 07/01/2020
07/13/2015( 08/01/2025
05/21/2015{ 03/01/2021
05/18/2015( 05/01/2020
02/05/2015( 06/15/2021
11/18/2013| 02/15/2025
03/23/2015( 11/01/2035
11/24/2015| 03/01/2024
06/06/2013| 09/15/2016
02/04/2013| 05/15/2016
07/02/12014( 02/01/2022
12/01/2015| 02/01/2027
12/02/2015| 02/01/2028
05/18/2015( 06/01/2021
03/24/2015( 03/01/2024
05/19/2015( 01/15/2019
05/19/2015( 10/01/2019
07/13/2015( 08/15/2023
12/07/2015| 12/01/2028
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1'0L3

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date

442331YL2 ...... HOUSTONTEX ... AU N 1FE ...... 221881 ..... 121.7690 219184 ... ... 180,000 27492 | ... (4,388) 02/05/2015{ 03/01/2023
443726M35 ... HUDSONCNTYNJ ................ .. 1.. |1FE. ..203,060 | ..... 103.7370 | ... 207474 200,000 | ... ..203,022 | .. .. . (38) 11/17/2015| 09/01/2026
457113A07 ... INGLEWOOD CALIFUNISCHDISTS ... | ve oo [ernnns 1FE . ..200,743 | ..... 102.9440 180,152 [ ... 175,000 .. 179,538 | .. ' (5,663) 03/01/2012| 10/15/2016
49118NCN3 ... KENTUCKY ASSET / LIABILITY COM ..o | e o |oennnn 1FE . 168414 (... 102.8280 154242 (L 150,000 .. 154,359 | .. (6,502) 10/30/2013| 09/01/2016
4980352U7 ...... KITSAPCNTYWASH ... e [ | 1FE . ..358122..... 120.1850 .. 360,555 [ ......... 300,000 353,334 (4,788) 05/18/2015| 06/01/2022
510175EG3 ..... LAKE MICHIGAN COLLEGEMICH ..o en [ovn |oennnn 1FE . . 148491 (... 113.3230 141,854 L 125,000 140,778 02/19/2014| 09/01/2019
519102HS9 ..... LAURENS CNTY S C SCHDISTNOO . I I PO OO 1FE . ..289,764 | ..... 107.1980 L 289435 (... ... 270,000 286,973 12/02/2014 03/01/2022
521841FD3 ...... LEANDER TEX INDPT SCHDIST ....... el ... 1FE . ...95459 [ ...... 88.2530 101,491 [ 115,000 98,569 08/15/2014| 08/15/2022
537071PT3 ...... LITTLE CYPRESS MAURICEVILLE TE . el e 1FE . ..283625(..... 109.4410 273603 (... 250,000 273,089 04/21/2014 08/01/2019
562333KC7 ..... MANCHESTERNHFORISSUESDTD ........... ... [... [....... 1FE . ..347363 | ..... 106.1420 ..344962|......... 325,000 . 345,001 07/13/2015{ 01/01/2020
576544827 ...... MATANUSKA-SUSITNA BORO ALASKA ... | ... [ | 1FE . ..492652 | ..... 122.1800 ..488720|......... 400,000 484,997 03/23/2015{ 11/01/2023
63165NX78 .. ... NASSAUCNTYNY ... [ [ 1FE . ..575795 | ..... 102.1230 ..510615|......... 500,000 509,848 08/01/2012{ 07/01/2016
641161WEO ... .. NETTLETON ARKSPLSCHDISTCRA ...........|... ... [....... 1FE . ..215500 | ..... 104.6050 ..209210 | ......... 200,000 208,838 02/19/2014( 06/01/2018
641161WF7 ..... NETTLETON ARKSPLSCHDISTCRA ...........|... ... [...oo0s 1FE . ..431,000]..... 105.9030 L. 423612 ... 400,000 420,320 02/19/2014( 06/01/2019
645020864 . ... .. NEWHAVENCONN ... [ [ 1FE . ..382,194 | ..., 107.4780 ..365425|......... 340,000 361,116 09/26/2013| 03/01/2018
64763FTF6 ......|NEWORLEANSLA .......ooveeinvneinae [ | [, 1FE . ..334770 (... 107.9040 L328T12 (L 300,000 327,498 12/03/2014| 12/01/2019
648533249 NEW ROCHELLENY CITY SCHDIST ..o |oen [ovn |oennnnn 1FE . ..289,664 | ..... 110.7900 L2T1436 (. 245,000 272,655 02/19/2014 12/15/2018
64966HE30 ... NEWYORKNY ..o [ [ | 1FE . 11,390 .. 109.9330 109,933 [ ......... 100,000 109,994 08/19/2015| 08/01/2018
675498086 ... .. OCEANSIDE N YUNFREE SCHDIST .......ooo|en [ovn |oevnnnn 1FE . ..100,958 | ..... 103.8440 .. 103844 ... 100,000 100,907 07/13/2015| 07/01/2023
675498JC4 ...... OCEANSIDE N Y UN FREE SCHDIST ... 1.. |1FE. 149919 | ..... 103.2530 154,880 [ ......... 150,000 149,923 07/13/2015| 07/01/2024
70914PMUS ... PENNSYLVANIAST ... 1FE . 128,569 | ..... 114.6290 126,092 (..., 110,000 125,854 03/23/2015| 05/01/2020
T29429NG1 ... PLYMOUTH-CANTON MICH CMNTY SCH .. 1FE . 261,698 | ..... 106.0120 265030 (......... 250,000 261,522 11/17/2015| 05/01/2023
7454008H7 ...... PULASKI CNTY ARK SPL SCHDIST ... 1FE . 258,648 | ..... 103.3860 258,465 ......... 250,000 258,456 11/17/2015| 02/01/2023
767171NRS ..... RIO RANCHONMEXPUBSCHDIST ............ ... oo [oooee 1FE . 205342 | ..... 103.7520 207,504 (......... 200,000 . 205,316 12/07/2015| 08/01/2027
77316QVT3 ... ROCKFORDILL ... oo [ [ 1FE . 204,036 | ..... 104.7650 209,530 | ......... 200,000 203,387 07/02/2014( 12/15/2022
7785500Y0 ... ROSWELL N MEX INDPT SCHDIST ... S| IFE . 279,388 ..... 114.2560 285640 | ......... 250,000 . 277,617 05/18/2015| 08/01/2025
796116RP8 ... .. SAN ANGELO TEXINDPTSCHDIST ............ [... ... [....... 1FE . 237,022 | ..... 119.2960 238592 (......... 200,000 233,789 05/15/2015{ 02/15/2022
802088KV5 ...... SANTAFENMEXPUBSCHDISTFO ............|... [... [....... 1FE . 19417 | ... 119.6050 119,605 | ......... 100,000 117,865 05/19/2015{ 08/01/2022
861419QT9 ..... STOCKTON CALIF UNISCHDIST ... e o | 1FE . 106,000 | ..... 101.6870 101,687 | ......... 100,000 100,818 09/10/2012| 07/01/2016
8647667G9 ...... SUFFOLKCNTYNY ..o [ [ | 1FE . 113,000 | ..... 103.4810 103,481 | ......... 100,000 103,125 04/22/2013| 11/01/2016
877681DN3 ..... TAZEWELL CNTY ILLSCHDISTNO ... [ | oon oo, 1FE . 144,900 | ..... 144.4720 144472 | 100,000 141,871 05/06/2015| 12/01/2023
895139BD4 ..... TRENTONNU .o [ | [ 1FE . 330,870 ..... 107.8740 323622 ......... 300,000 323,874 12/03/2014| 07/15/2019
897712NF8 ...... TROY PAAREA SCHDISTBRADFORD .......... [... |... [...... 1FE . 241,802 ..... 122.0100 244020 ......... 200,000 241,499 12/04/2015| 03/01/2025
92603PCU4 . ... VICTOR VALLEY CALIF CMNTY COLL .........o. [oe |oon | oonien, 1FE . 140275 | ...... 99.3550 154,000 | ......... 155,000 152,947 01/09/2012| 08/01/2016
970701235 ...... WILLISTONND ... o | oo e 1FE . 181,957 | ..... 101.4810 182,666 | ......... 180,000 181,946 12/07/2015| 05/01/2026
971567MY5 ... WILMINGTONDEL ..............coooeee i 1.. |1FE. 242,567 | ..... 111.2320 1239149 | ... 215,000 . 237,881 05/21/2015{ 12/01/2027
981306KAO0 ...... WORCESTERMASS GOMUNPURPLNBDS .....|... |... [....... 1FE . 207,546 | ..... 104.7040 209,408 | ......... 200,000 .207,510 12/10/2015| 06/15/2026
986523RX8 ... .. YORKCNTYSCSCHDISTNOOO3 ........coooe|oee | oo v 1FE . 299,553 | ..... 121.9090 304,773 | ......... 250,000 295,929 05/19/2015{ 03/01/2023
988505ERO ... .. YUMA & LAPAZCNTYSARIZCMNTY ........... | ... | ... [....... 1FE ...... 169,809 | ..... 102.2470 153371 | ......... 150,000 152,213 ..o 11/02/2011| 07/01/2016
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) -
ISSUBT OBGALONS . .. .. [ 16,455,951 XXX oo | 16,187,287 | ...... 14,910,000 | ...... 16,028,686 | ............... [....... (244,486) | ... | XXX XXX XXX | ..o 161,583 |....... 359,812 . XXX [.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....|[...... 16,455,951 XXX .ooo .. 16,187,287 | ...... 14,910,000 | ...... 16,028,686 | ............... |..... (244,486) [ .....cooooeiii | XXX XXX XXX |...... 161,583 [ ....... 359,812 |. XXX XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
010685HT5 ...... ALACHUA CNTY FLAHEALTHFACSA ........... AP N 1FE ...... 121,375 112,862 111,676 (3,841) 06/07/2013| 12/01/2018
020668AD1 ..... ALPENAMICHREGLMEDCTR ........ S U O 1FE . ..101,337 ..101,093 ..100,323 | .. .. (382) 04/22/2013| 11/01/2016
036090CA4 ..... ANNISTON ALAWTRWKS & SWRBRD ..........|... |... [....... 1FE . ..109,674 .. 104,322 ..103514 | .. (2,436) 06/10/2013| 06/01/2017
040649KW4 .. ... ARIZONA ST TRANSNBRDEXCISET ........... | ... | ... [.oeeens 1FE . .. 116,031 .. 109,849 ..108,226 | .. (3,198) 07/12/2013| 07/01/2018
044074DK5 ... .. ASHEVILLENCWTRSYSREV ............ooooi|ooe | oo e 1FE . ..272,410 .. 269,083 ..268,154 | .. (4,256) 05/19/2015{ 08/01/2018
047681MF5 ... ATLANTA & FULTON CNTY GARECA ... oo |oon | oonen 1FE . 113412 .. 104,029 .. 102,542 | .. (2,715) 11/10/2011| 12/01/2016
059231VD9 ..... BALTIMOREMDREV ..........ovovvevvevan oo [oee | e 1FE . .. 349,515 .. 328614 ..327,276 | .. .. (10,667) 11/25/2013| 07/01/2018
068461RPY ... .. BARREN CNTY KY SCHDISTFINCO ... en [ovn |oennnns 1FE . ..613,830 .. 598,275 ..602,614 | .. . (11,216) 02/05/2015| 08/01/2023
072024MW9 ... BAY AREA TOLL AUTH CALIF TOLL .. S| IFE ..289,820 .. 282,155 ..282,331 (7,489) 03/24/2015| 04/01/2039
090929FU9 ...... BIRMINGHAM ALA SPL CARE FACS F 1L | IFE . .. 116,301 .. 115,521 .. 115,751 .. (550) 11/17/2015| 06/01/2034
09160LBU3 ..... BISMARCK ND LODGING & RESTAUR .......... | ... .o |oevinen 1FE . ..533,815 ..519,415 .. 515,741 | .. (8,054) 09/26/2013| 12/01/2017
098825N40 ...... BOONE CNTYKY SCHDISTFINCOR ........... [... [... [....... 1FE . .. 366,790 .. 366,510 .. 365,546 | .. (1,243) 03/24/2015( 08/01/2024
10146RHMO . ... BOULDER CNTY COLOOPENSPACEC ......... [ ... [... [....... 1FE . ..238,021 .. 238,329 ..237433 | .. .. (588) 11/24/2015| 12/15/2022
103462AL1 ...... BOYLE CNTY KY COLLEGEREV ....... . 1. |1FE. .. 394,873 .. 364,023 ..362,005 | .. . (16,113) 03/04/2013| 06/01/2018
10741LBX3 ...... BREVARD CNTY FLA HEALTH FACSA ... S| IFE . .. 791,629 .. 781,823 L TT8124 | .. . (13,505) 11/17/2015| 04/01/2039
139042KM6 ... CANYON TEXREGL WTRAUTHCONTR ......... ... [... [....... 1FE . .. 112,740 ..102,413 ..102,073 | .. (3,520) 12/07/2012| 08/01/2016
13937KDX1 ..... CAPE CORALFLASPLOBLIGREV ............. | [ovn [oeeit 1FE . .. 274,078 .. 253,673 ..252,783 | .. (5,493) 01/09/2012( 07/01/2016
159442AH5 ... .. CHAPELHILLNCLTDOBLIG ... o [ foeeiins 1FE . .. 118,803 .. 115,364 .. 115231 .. (3,317) 12/03/2014| 06/01/2020
167593GC0 . ... CHICAGO ILL O HARE INTL ARPTR .. I TR DU DU 1FE . .. 163,915 .. 161,997 .. 159,873 | .. (3,742) 12/02/2014| 01/01/2021
176553EB7 ...... CITIZENS PPTY INS CORP FLA ................. T T FE ...... 110,976 102,210 101,035 (2,420) 08/26/2011| 06/01/2016
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176553ED3 ... CITIZENS PPTY INSCORPFLA ................. AP N 659,280 | ..... 102.0090 612,054 ......... 600,000 605,531 ... | (12,973) 02/06/2012( 06/01/2016
176553EM3 ... CITIZENS PPTY INSCORPFLA ........ S U O L7941 L 101.4060 | ... LATTABT L 175,000 | ... .. 175425 | .. .. .. (995) 10/05/2011| 06/01/2016
184153ENO ... CLAYTON CNTY GA HOSP AUTHREV .. 1 .. 196,659 | ..... 115.8320 | ......... 191,123 [ ......... 165,000 | .........190,818 | .. (5,717) 12/02/2014 08/01/2030
19645RAQ4 . ... COLORADO EDL & CULTURAL FACS A . 1 ..320,235 | ..... 106.2610 | .........318,783|......... 300,000 {.........318,793 .. (1,442) 11/17/2015| 08/01/2032
20774U5T8 ... CONNECTICUT ST HEALTH & EDLFA .. 1 212201 .. 1181970 | .........206,845......... 175,000 | .........205425 | .. (6,817) 12/10/2014| 07/01/2040
20774UC29 ..... CONNECTICUT STHEALTH&EDLFA ... en o |oennnnn .. 197,950 ... 101.7510 | ......... 183,152 [ ......... 180,000 | ......... 182,075 |.. (4,099) 01/12/2012| 07/01/2016
20774YXPT ... CONNECTICUT STHEALTH&EDLFA ... en o |oennnen ..220,094 | ..... 109.6420 | .........219284 |......... 200,000 | .........220,046 | .. ... (48) 12/01/2015| 07/01/2037
246387PT5 ...... DELAWARE ST ECONOMIC DEV AUTH .. I TR PO OO .. 153665 | ..... 110.2590 | ......... 154,363 |......... 140,000 | ......... 152,409 | .. (1,256) 05/15/2015| 10/01/2021
247888BRO ... DELTONAFLAUTILSYSREV ........ PO VU PO DR . 119,395 (... 116.6370 | ......... 116,637 [......... 100,000 | ......... 115,904 | .. (2,580) 08/22/2014 10/01/2021
267169ES5 ...... DUVAL CNTY FLASCHBRDCTFSPA ........... ... [... [....... ..496285 | ..... 104.7250 | . .. L. 486971 ..., 465,000 | ... .. 482,199 | .. (6,703) 11/18/2013| 07/01/2018
276552DD5 ..... EASTERNKYUNIVGENRCPTS ................ .o | | ooeet. ..274983 | ..... 112.6540 | ... ..281635]......... 250,000 | ... ..273,788 | .. (1,194) 07/13/2015{ 04/01/2024
3135G0JA2 ..... FEDERALNATLMTGASSN ..............oooooi oo | | oot ..310736 | ..... 100.1650 | ... ..308509|......... 308,000 | ... ..309,081 . (810) 07/01/2014( 04/27/2017
31398ADM1 ... .. FEDERALNATLMTGASSN ..............ooooo oo oo | oot ..351,742) ... 106.2080 | ... ..315437 ... 297,000 | ... ..316,181 .. (13,112) 07/01/2014( 06/12/2017
338406BQ3 ..... FLAGLERCNTY FLACAPIMPTREV ............ [... |... |....... ..484,004 | ..... 121.2610 | ... ..485044 | .. ... ... 400,000 | ... .. 476,29 | .. (7,708) 02/19/2015{ 10/01/2023
34160WVX9 ..... FLORIDA ST DEPT ENVIRONMENTAL ........... ... |[... |....... ..107,857 | ..... 106.2380 | ... ..106238 | ......... 100,000 | ... ..106,213 | .. (1,644) 08/07/2015{ 07/01/2017
342815P35 ...... FLORIDA STMUN LN COUNCILREV ........cooo|voe |oen [erennns .. 144981 (... 114.9450 | ......... 143681 |......... 125,000 | ......... 140,418 | .. (3,371) 08/22/2014| 05/01/2020
342815WHG ... FLORIDA STMUN LN COUNCILREV ........cooo|voe |oe [enennns 281,325 ..... 103.1660 | .........257,915[......... 250,000 | .........256,915 | .. (9,113) 04/16/2013| 10/01/2016
342816UU7 ..... FLORIDA STMUN PWR AGY REV ... I PR PO U ..108,000 | ..... 1024700 | ......... 102470 | ......... 100,000 | ......... 101,854 | .. (2,438) 06/13/2013| 10/01/2016
342816UY9 ..... FLORIDA STMUN PWRAGYREV ...... I PR PO U 113248 (... 108.0430 | ......... 108,043 |......... 100,000 |......... 107,982 | .. (2,833) 02/18/2014| 10/01/2018
358184KES ...... FRESNO CALIF JT PWRS FING AUTH . IS U PUTR R .. 196,649 [ ..... 100.8560 | ......... 176,498 |......... 175,000 | ... 176,289 (5,068) 11/02/2011| 04/01/2016
m 359900TRS ... FULTON CNTY GA DEV AUTHREV ... 1 223164 | ..... 105.8800 211760 [ 200,000 | ... 212,169 (7,289) 03/17/2014 12/01/2018
—_ 359900VM6 ... FULTON CNTY GADEV AUTHREV ... PR [P (DU [P 483,627 | ..... 115.1440 466,333 | ......... 405,000 469,278 (14,349) 03/24/2015{ 11/15/2028
o 36005LBET ...... FULTON CNTY GA FACS CORP CTFS ..... O P I P 149,062 | ..... 103.6490 134,744 | ... ..., 130,000 133,620 (4,278) 04/23/2012( 11/01/2016
N 373511EC4 ..... GEORGIA STHIGHERED FACSAUTHREV ......[... [... [....... 33455 ..... 113.0630 33919 |.......... 30,000 33,376 . (79) 12/01/2015| 06/15/2019
373511FA7 ...... GEORGIA STHIGHERED FACSAUTHREV ......[... [... [....... 78,063 | ..... 111.5540 78,088 |.......... 70,000 77,878 (185) 12/01/2015| 06/15/2019
377446AY5 ...... GLEN COVENY INDLDEVAGYCIV ........ U P (P P 175522 | ...... 95.6200 191240 ......... 200,000 186,807 3,170 04/08/2013| 10/15/2019
380037FR7 ...... GLYNN-BRUNSWICK MEMHOSPAUTH ......... [ ... [... [....... 234570 | ..... 117.4430 234886 (......... 200,000 234,295 .. (275) 12/07/2015| 08/01/2023
414008AN2 ..... HARRIS CNTY TEXCULTURALEDFA ...........| ... ... [...ooes M7214 (..., 110.0210 110,021 | ......... 100,000 .109,191 (3 096) 05/15/2013| 11/15/2018
4424355E9 ...... HOUSTON TEX UTIL SYSREV ....... 170,781 | ... 107.5380 161,307 | ......... 150,000 161,447 (6,037) 06/13/2014 11/15/2017
451295XBO0 .. ... IDAHO HEALTH FACS AUTHREV ... 349,203 ..... 105.6980 343519 | ......... 325,000 343,291 (5,912) 05/15/2015| 12/01/2017
45200FRZ4 ... ILLINOIS FINAUTHREV ............ 115,185 | ..... 113.8810 113,881 | ......... 100,000 112,523 (2,662) 05/18/2015| 11/01/2023
485420M76 ... KANSAS ST DEV FINAUTHREV ... [ T PO OO 167,393 | ..... 112.0900 168,135 |......... 150,000 164,347 (2,046) 07/02/2014 06/01/2022
485512MP9 ... ... KANSAS ST TPK AUTH TPKREV ....... e e e 116,518 | ..... 110.0010 110,001 | ......... 100,000 109,501 (3,475) 12/19/2013| 09/01/2018
492508BL9 ...... KERSHAW CNTY S CPUB SCHS FNDT ..........|von [ovn |vevnnnn 150,000 | ..... 101.0130 151,520 | ... 150,000 150,000 | v 12/02/2015| 12/01/2028
546456AY0 ... ... LOUISIANA ST CITIZENS PPTYINS . ............ .o e f[ooeit 309,507 |..... 101.8530 285188 |......... 280,000 283,868 (9,169) 06/03/2013| 06/01/2016
54811BKV2 ..... LOWER COLORIVAUTHTEXTRANSM ..........[... [... [....... 269,854 | ..... 116.9980 269,095 | ......... 230,000 . 265,108 (4,746) 03/23/2015| 05/15/2021
56036YAZS ... .. MAIN STR NAT GAS INC GAGAS PR ... R UU B EE 335463 | ..... 100.8030 302,409 (......... 300,000 302,055 (9,873) 07/18/2012| 03/15/2016
560459G37 ...... MAINEMUNBDBK ..................... A U N R 163,055 | ..... 102.6710 154,007 |......... 150,000 153,970 (4,738) 01/29/2014( 11/01/2016
57586EG4T ..... MASSACHUSETTS ST HEALTH & EDL REV .. [P PUTR RO 15914 [ ..... 108.5470 16,282 [.......... 15,000 15,885 ... (29 12/01/2015| 07/01/2018
57586EH46 . . ... MASSACHUSETTS STHEALTH&EDLREV .......[... [... [....... 84873 |..... 106.9140 85531 |.......... 80,000 84,719 .. (154) 12/01/2015| 07/01/2018
576000LV3 ...... MASSACHUSETTS ST SCHBLDGAUTH .........|... .o |.oeie. 114,693 | ..... 107.4230 107,423 | ... 100,000 107,418 (4,099) 03/20/2014 10/15/2017
59333PYQ5 ... MIAMI-DADE CNTY FLAAVIATIONR .........co. | oo [oen |oeenns 141,776 | ... 101.7000 137295 | ......... 135,000 136,247 (1,636) 07/18/2012| 10/01/2016
594615ED4 . ... MICHIGAN ST BLDG AUTH REV REV BDS . 1 24,039 ...... 95.3600 23840 | ... 25,000 24,029 ... (10) 12/01/2015| 10/15/2017
594615EF9 ...... MICHIGAN ST BLDG AUTH REV REV BDS . [P DU R 72,118 ...... 95.5740 71,681 | ... 75,000 72,087 .. (31) 12/01/2015| 10/15/2017
60534QPA3 ... MISSISSIPPI DEVBK SPLOBLIG ......... [P DU R 335919 ..... 102.2370 306,711 | ....vun 300,000 305,953 (26,378) 06/11/2013| 01/01/2026
60534QVHT ..... MISSISSIPPI DEV BK SPL OBLIG ... U DU U 444260 | ..... 105.8250 423300 | ......... 400,000 419,396 (12,658) 01/08/2014 07/01/2017
60636CYGS ..... MISSOURI ST DEV FIN BRD INFRAS .. .. 1 110,630 | ..... 104.7570 104,757 | ......... 100,000 103,576 (3,743) 06/07/2013| 04/01/2018
611148CP0 ..... MONROENJMUNUTILSAUTHGLOU .......... [... [... [....... 104,542 | ..... 100.5540 100,554 | ......... 100,000 100,677 (1,343) 02/04/2013| 07/01/2016
63968AVAQ ..... NEBRASKAPUBPWRDISTREV ................ | .. [ [.oooie 175262 ..... 104.2080 156,312 | ......... 150,000 156,099 (6,044) 10/18/2012| 01/01/2017
641480EP9 ... ... NEVADA STHWY IMPTREV ........... A PUUR N T 113255 ..... 104.0010 104,001 |......... 100,000 103,826 (7,258) 09/17/2013| 12/01/2020
645771UKO ... .. NEW JERSEY BLDG AUTHSTBLDGR .......... AU N 112,689 | ..... 101.7850 101,785 | ......... 100,000 101,358 (2,937) 01/11/2012{ 06/15/2016
6459187L1 NEW JERSEY ECONOMIC DEV AUTHR ......... AU U P I 523232 |..... 108.6980 494576 | ......... 455,000 . 495,137 (20,515) 06/16/2014( 03/01/2019
645791D84 NEW JERSEY ENVIRONMENTALINFRA ......... | ... .. |.oeeen 429825 ..... 113.2920 424845 ......... 375,000 425217 (4,608) 03/24/2015| 09/01/2023
64579FZY2 NEW JERSEY HEALTH CARE FACSFl ...........| o [oon |oevnen 299,673 ..... 107.5500 295763 | ......... 275,000 288,441 (4,481) 06/13/2013| 11/15/2018
6460658H8 .. ....| NEW JERSEY STEDLFACSAUTHRE ...........f... |0 [.oooee. 285485 ..... 108.8930 272233 | ......... 250,000 280,830 (4,315) 12/02/2014| 06/01/2022
6460658J4 NEW JERSEY ST EDL FACSAUTHRE ...........|. o .o |oevnes 228,338 ..... 107.5430 215,086 | ......... 200,000 225,139 (2,973) 12/03/2014| 06/01/2023
646085YQ9 ..... NEW JERSEY ST EDL FACSAUTHRE ...........|.o. [.oo |oevnes 140,774 | ... 114.6410 131,837 | ..o 115,000 129,583 (4,829) 08/27/2013| 12/01/2018
6461355R0 ...... NEW JERSEY STTRANSN TRFDAUT .......o|oon [on |oennnns 297,073 ..... 114.9780 287445 ......... 250,000 288,418 (5,872) 07/07/2014| 12/15/2021
646136EG2 ..... NEW JERSEY STTRANSN TRFDAUT ........o.|en [on |oennnns 156,618 | ..... 113.8800 148,044 | ......... 130,000 153,819 (2,799) 02/05/2015| 12/15/2022
646136FA4 ...... NEW JERSEY STTRANSNTRFDAUT ...........|... ... [...oo0s 313,267 | ..... 111.3340 295035 (......... 265,000 .299,311 (8,287) 04/21/2014( 12/15/2019
649674JW9 ... .. NEWYORKNY CITY HEALTH&HOS ........... [ ... ... [....... 111,883 [ ..... 112.0390 112,039 | ......... 100,000 109,952 (1,830) 12/11/2014| 02/15/2021
64972BDV4 ... .. NEWYORKNY CITYHSGDEVCORP ...........[... [... [....... 127,344 | .. ... 100.5230 125654 | ......... 125,000 125,212 (630) 07/20/2012{ 05/01/2016
65821DBWO ..... NORTH CAROLINA MED CARE COMMN .| .. [0 |0 137,510 | ..... 114.0830 136,900 | ......... 120,000 137,439 . (72) 12/02/2015| 12/01/2029
65821DLS8 ... .. NORTH CAROLINA MED CARE COMMN . RO U P 166,750 | ..... 109.7990 159,209 | ......... 145,000 157,124 (4 257) 09/17/2013| 10/01/2018
67755CP94 .. ... OHIOSTBLDGAUTH ......................... T T R 120,749 | ..... 114.1390 119,846 [ ......... 105,000 19246 [ ............... |......... (1,503) 07/13/2015| 04/01/2020
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677555787 ...... OHIO STECONOMICDEVREV ................. AU N 116,789 | ..... 100.4540 15522 | ......... 115,000 15225 (... (533) 01/08/2013| 06/01/2016
67756BUAG ..... OHIO STHIGHEREDL FACREV ........ . 1. ..107,904 | ..... 107.7030 | ... 107,703 .. 100,000 | ... ..107415| .. .. (489) 11/17/2015| 11/01/2032
686432AX3 ...... ORLANDO FLA CONTRACT TOURISTD .......o. |on o |oevenes . 153201 [ ..... 113.6210 CAATTOT [ 130,000 . 146,740 | .. (4,208) 06/16/2014 11/01/2019
T0917RWLS ... PENNSYLVANIA STHIGHEREDLFAC ...........|.o [oon |oeenen ..2719520 (... 104.9380 262345 (... 250,000 ..261,595 | .. (7,044) 06/07/2013| 08/15/2017
709223UR0 ... PENNSYLVANIAST TPK COMMNTPK ..o en [ovn |oennnn . 113900 (..... 101.7960 01,796 [ .. 100,000 ..101,589 | ... (3,781) 09/13/2012| 06/01/2016
724500GF4 . .... PITTCNTYNC CTFSPARTN ... e o | L 243281 (... 104.0410 ..234002 (... 225,000 ..233252 (.. (6,524) 06/16/2014| 04/01/2017
735397CD1 ... PORT SEATTLE WASH SPLFACREV .........o. |oon [on |oevnns .. 258819 ..... 108.1790 248812 (... 230,000 .. 250,058 | .. (8,114) 12/02/2014| 06/01/2018
735351CQ0 ... PORT ST LUCIE FLA STORMWTRUTI ..o | en [ovn |oeennn L M3145 (L 101.3570 101,357 Lo 100,000 ..101,403 | .. (4,186) 03/04/2013| 05/01/2016
735352KN5 . ... PORT STLUCIE FLAUTILREV ......coovvvvenn e [on | oo 13425 ... 102.5730 102573 [ 100,000 ..102,603 | .. (3,869) 03/04/2013| 09/01/2016
74442CACS ..... PUBLIC FIN AUTH WIS HOSP REV ... AP N L 176122 ... 102.7500 L ATABT5 | 170,000 .. 174375 | .. (1,746) 06/05/2015( 06/01/2017
TA441AAMT ... .. PUBLIC GAS PARTNERS INC GAGAS .. AU P ..228152 | ..... 103.2110 ..206422|......... 200,000 ..204,627 | .. (6,064) 01/05/2012( 10/01/2016
745268YG1 ..... PUERTO RICO ELEC PWR AUTH PWR .. @ | ... |- ..120969 | ...... 95.4390 .. 128843 ... .. 135,000 ..128,528 | .. .. 2,955 09/17/2013| 07/01/2017
T62243E25 ...... RHODE ISLAND ST HEALTH & EDLB . AP N ..368599 | ..... 108.1020 ..351332 ... 325,000 .. 347,803 | .. (9,299) 09/26/2013| 05/15/2018
783186QJ1 ...... RUTGERS STUNIVNJ . FPUTUUTE P [ P ..414,085 | ..... 119.8240 L.419384 ... 350,000 ..409,972 | .. (4,113) 07/13/2015{ 05/01/2022
783186RMS3 ..... RUTGERSSTUNIVNJ ... [ [ L. 119592 ... .. 119.8240 119824 .. 100,000 ..119,.352 | .. .. (240) 12/01/2015| 05/01/2022
80585FBEO ..... SCAGO EDL FACS CORP FOR SPARTA ......... | .o [on |vevne. ..320,188 | ..... 101.4450 319,552 ... 315,000 ..318,609 | .. (1,579) 05/15/2015| 06/01/2017
80585FBGS ... SCAGO EDL FACS CORP FOR SPARTA ......... | oo [on |vevnnn 222762 .. ... 110.6080 21216 (L 200,000 ..219,609 | .. (3,153) 06/05/2015| 06/01/2019
816692LC9 ...... SEMINOLE CNTY FLASCHBRD CTFS ...........| .o [or |oeennnn ..228806 | ..... 102.2060 204412 200,000 ..203,860 | .. (7,656) 09/13/2012| 07/01/2016
833453EC3 ..... SNYDER CNTY PAHIGHEREDAUTH ........... | oo |oeenes ..233434 (... 116.4230 232846 (..., 200,000 ..233052 (.. .. (382) 11/24/2015| 01/01/2024
833453ED1 ..... SNYDER CNTY PAHIGHEREDAUTH ...........|.oo [oon |oeeines L AT6,057 | ... 117.2850 L A75928 (... 150,000 . 175,887 | .. .. (170) 12/07/2015| 01/01/2025
837031TX1 ...... SOUTH CAROLINA JOBS-ECONOMICD ......... | ... [.v |oevine. 116,845 | ..... 111.5190 L MT095 [ 105,000 116,011 .. (834) 07/13/2015| 10/01/2021
83703FDRO ..... SOUTH CAROLINA JOBS-ECONOMICD ......... ... [... [....... 204,769 | ..... 105.7900 201,001 (......... 190,000 197,247 (3,367) 09/26/2013| 02/01/2018
837151BL2 ...... SOUTH CAROLINASTPUBSVCSAUT .......... ... [... [....... 170,568 | ... .. 102.9920 154,488 | ......... 150,000 153,693 (3,978) 09/01/2011{ 12/01/2016
84120NJM2 .. ... SOUTHCENTRALPAGENAUTHREV ...........[... [... [....... 235890 |..... 119.6240 239248 | ......... 200,000 .235,511 .. (379) 11/17/2015| 11/01/2025
79165TQMS6 . . ... STLOUISMOMUNFINCORPLEASE ...........[... [... [....... .293775 | ..... 116.1100 0290275 | ......... 250,000 .288,711 (5,064) 03/23/2015| 07/15/2021
791687BPO ... .. STLOUISMOREGL CONVENTION& ............[... [... [....... 460,569 | ..... 112.0360 442542 (... 395,000 . 439,138 (11,625) 02/27/2014( 08/15/2019
793323SD9 ..... STPETERSBURG FLAPUBUTILREV ........... ... ... [..ooie 197,900 | ..... 100.6160 201232 (......... 200,000 197,909 ..o 9 12/07/2015| 10/01/2028
875282A84 ... ... TAMPAFLATAXALLOC ... e | [ 321,860 | ..... 109.5610 306,771 ......... 280,000 .305,910 (9,460) 04/21/2014( 09/01/2018
875287DE1 ..... TAMPA FLAUTILTAX ..o [ | [ 109,918 | ...... 99.9240 114913 | ..o 115,000 114,599 .. 1,577 12/12/2012| 04/01/2016
876448BK6 ... .. TARRANT REGL WTRDISTTEXWTR ..o [ |oon [ oene, 304,863 ..... 112.9710 282428 |......... 250,000 282,586 . (11,990) 02/19/2014| 09/01/2018
879055CZ2 ...... TEHAMA CNTY CALIF CTFSPARTN ... | oo, 391,111 (... 109.5550 383443 |......... 350,000 379,333 (7,514) 06/04/2014 10/01/2019
88256CAH2 ..... TEXAS MUN GAS ACQUISITION&SU ........... [.oo .o [ooiee. 171,081 | ... 103.8640 160,989 | ......... 155,000 159,035 (4,131) 01/08/2013| 12/15/2016
89602NQF4 . ... TRIBOROUGH BRDG & TUNLAUTHN ... oo | | oone, 116,827 | ..... 103.7870 103,787 | ......... 100,000 103,505 (3,982) 08/13/2012| 11/15/2016
914072WAT7 ... UNIVERSITY ARKUNIVREY ... e [ | 175247 | ... 113.9020 170,853 | ......... 150,000 170,305 (4,941) 01/14/2015| 11/01/2019
914353786 ...... UNIVERSITY ILLUNIVREVS ..............oooo oo [ oot 406,875 | ..... 116.9280 409248 | ......... 350,000 402,067 (4,808) 05/15/2015( 04/01/2022
914716C29 ...... UNIVERSITY NCCHARLOTTEREV .............|... [... [....... L227410 ... 111.9570 L223914 ... 200,000 .222,116 (5,294) 03/12/2015{ 04/01/2019
9151373D3 ...... UNIVERSITY TEXUNIVREVS ...............o oo [ [t 140,448 | ..... 116.6920 140,030 | ......... 120,000 140,107 .. (341) 12/02/2015| 08/15/2020
928077GL4 ...... VIRGINIAPORT AUTHPORTFACRE ............] ... |... [....... 165,031 | ..... 111.2670 155774 | ......... 140,000 156,690 (4,611) 03/06/2014( 07/01/2019
92817SP28 ...... VIRGINIASTPUB SCHAUTH .......... 15911 | ..... 109.0450 109,045 | ......... 100,000 109,024 (3,877) 03/19/2014( 04/15/2018
92817TEL6 ...... VIRGINIA ST PUB SCHAUTHSPLO .. 154,434 | ... 118.7240 154,341 | ......... 130,000 152,093 (2,341) 05/18/2015| 07/15/2021
92884EGV3 ..... VOLUSIA CNTY FLA SCH BRD CTFS . 115318 | ..... 109.5590 109,559 | ......... 100,000 109,607 (3,639) 06/04/2014| 08/01/2018
939720DG0 ... WASHINGTON ST CTFS PARTN ... 286,040 | ..... 107.5790 268948 |......... 250,000 268,063 (11,470) 06/11/2013| 07/01/2021
939720NS3 ... WASHINGTON ST CTFSPARTN ... [ | o, 296,568 | ..... 115.7450 289,363 | ......... 250,000 286,052 (7,654) 08/15/2014 07/01/2020
947664ANS ... WEBER CNTY UTAHSPLASSMT .......ooovoeen [ |oon oo, 111,651 | ..... 107.4030 107,403 | ......... 100,000 105,558 (2,637) 08/27/2013| 01/15/2018
961008RE1 ..... WESTMORELAND CNTY PAINDLDEV .......... [... |... |..ooe. 335646 | ..... 106.4880 319464 | ......... 300,000 319,198 (7,371) 09/26/2013| 07/01/2018
976904VF6 ...... WISCONSIN HSG & ECONOMICDEV A .......... .o |oon |ooiee, 190,000 | ..... 100.1810 | ... 190,344 | ......... 190,000 | ... 190,000 e 06/13/2013| 05/01/2016
976904ZW5 . ... WISCONSIN HSG & ECONOMIC DEV A .. .. ..200,400 | ..... 100.6900 | ... ..201,380 | ......... 200,000 | ... 200,396 .. (4) 11/24/2015| 11/01/2024
139537MW1 ... CAPEMAYNJ ... e .. ..209,110 | ..... 107.3600 | ... L.214720) ... 200,000 | ... .. 207,553 (1,056) 07/07/2014| 07/15/2022
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................... [ 29 603,087 ... XXX ... |...... 28 600679 |...... 26,320,000 | ...... 28 462326 | ... | (593,973) . XXX . XXX .
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt ... ...........ourueeiiei e e | i, 29,603,087 | ... XXX ... [...... 28,600,679 | ...... 26,320,000 | ...... 28,462,326 | ... | (593,973) CXXX [ XXX
Industrial & Miscellaneous (Unafflllated) Issuer Obli
00440EARS ..... ACE INAHLDG INC . .. 153,026 .. 151,419 152,993 11/24/2015| 05/15/2024
001055AM4 ... AFLACING ..., .. 257,330 .. 254,430 257,258 11/24/2015| 11/15/2024
00848UAC5 ... AGILENT TECHNOLOGIESINC ... .... ... 38,954 ... 35223 35,556 06/11/2013| 11/01/2017
01959EAA6 ... ALLIED WORLD ASSURN CO HLDGS . .. 714,532 ..639,529 638,768 02/18/2014 08/01/2016
021441AEQ ...... ALTERACORP ........oviviinins .. 252,278 .. 252,041 251,400 02/06/2014 11/15/2018
02209SADS ... ALTRIA GROUP INC .. 198,120 .. 180,376 180,449 04/01/2014 11/10/2018
023135AH9 ..... AMAZONCOMINC ..., .. 136,730 137,573 137,182 12/03/2014( 11/29/2017
0258MODDS ... AMERICAN EXPRESS CR CORP MTNBE ..321,17 318,421 ..319,169 | .. 02/25/2014 03/24/2017
02687QBC1 ..... AMERICAN INTL GROUP INC MTN BE ... .. 111,973 103,208 ..102,384 | .. 08/13/2012( 10/18/2016
02687QBW7 ..... AMERICAN INTL GROUP INC MTN BE ..201,323 188,047 .. 187,024 | .. 06/07/2013| 05/18/2017
03040WAB1 ..... AMERICAN WTR CAP CORP ...... S .. 117,078 107,593 ..107,210 | .. 06/11/2013| 10/15/2017
031162BF6 ...... AMGENINC ... ... ... 495,790 502,877 499,560 11/14/2011| 06/15/2016
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03523TBE7 ..... ANHEUSER BUSCH INBEV WORLDWIDE ........ AP N 315835 ..... 115.5940 288,984 | ......... 250,000 2001544 | ..o (13,109) 19,375 |02/18/2014( 01/15/2019
03523TBHO ..... ANHEUSER BUSCH INBEV WORLDWIDE ........ AP N ..924378 | ..... 115.6050 | ... ..867,035|......... 750,000 | ... .. 876,847 | .. .. .. (30,983) . 51,563 [08/15/2014| 11/15/2019
046003JU4 ...... ASSOCIATES CORP NORTHAMER ... PO VDR PO DR 157,541 (... 112.8940 | ......... 147,891 |......... 131,000 | ......... 147,238 | .. (5473) 9,105 |02/06/2014| 11/01/2018
046353AF5 ...... ASTRAZENECAPLC ............. v e ..348152 [ ...... 99.4530 | ......... 348,086 |......... 350,000 | ......... 348742 .. ... 323 6,825 |02/27/2014| 09/18/2019
00209TAB1 ..... AT&T BROADBAND CORP I TR PO OO ..289815..... 138.0640 | .........276,128 |......... 200,000 | ... 276,163 (9,748) .. 18,910 [09/05/2014 11/15/2022
00208RAJT ... .| ATETINC ..o [ | [, .. 323547 (... 106.8990 | .........299317 [......... 280,000 | ... 300,463 (9,539) . 15,400 |02/25/2014| 02/01/2018
00208RAZ5 ..... |AT&TINC ..o [ | [, .. 158,850 | ..... 1031670 | ......... 154751 [ ......... 150,000 | ... 157,152 (1,153) 5,813 |07/07/2014| 08/15/2021
00208RBM3 ... | AT&TINC ... [ | [, ...98825(...... 995370 |.......... 99537 |......... 100,000 | ... .99,410 ... 300 1,400 (01/13/2014 12/01/2017
00208RCA8 ... |ATETINC ... [ | [, LT5TTT0 100.6810 | ......... 755110 |......... 750,000 | ... 754,822 (1,592) 17,813 02/26/2014 11/27/2018
05348EAL3 ...... AVALONBAY CMNTYS INC MTN BE A PO PUUR .. 115270 ... 103.0550 | ... ..103,055 | ......... 100,000 | ... 102,711 (3,780) .. 5,750 (08/08/2012| 09/15/2016
06739GARO ...... BARCLAYS BANKPLC ............ P P (P P ..281593 | ..... 109.9240 | ... L.274810 ... 250,000 | ... . 273,521 (5/476) 12,813 |07/07/2014( 01/08/2020
071813BA6 ...... BAXTERINTLINC .. . R U N R ..222,050 | ..... 105.9780 | ... L.211955 L 200,000 | ... 215,730 (4,124) 9,000 {06/16/2014| 08/15/2019
071813BDO0 ..... BAXTERINTLINC .. PR AP N ..101663 | ..... 100.4040 | ... ..100,404 | ......... 100,000 | ... 100,489 .. (464) 1,850 |06/10/2013| 01/15/2017
071813BF5 ...... BAXTERINTLINC .. R U N R ..667,99 |...... 92.1460 | ... ..645019|......... 700,000 | ... .673,105 ..3,610 .. 16,800 (08/22/2014| 08/15/2022
05531FABY ..... BB&T CORPORATION ..... R P (PO (P ..304,143 | ..... 113.9830 | ... ..284958 | ......... 250,000 | ... 287,384 (10,707) .. 17,125 [06/04/2014| 04/30/2019
075887AU3 ... BECTON DICKINSON &CO .......... [ T PO O ..285398 | ..... 108.0040 | .........270,010|......... 250,000 | ... 273,222 (6,572) .. 12,500 [02/18/2014| 05/15/2019
084664BZ3 ...... BERKSHIRE HATHAWAY FIN CORP 1Y U DR PO .. 439195 [ ..... 103.6370 | ......... 440457 [ ......... 425,000 | ... 436,196 (2,186) . 12,325 |08/15/2014| 10/15/2020
055451AP3 ...... BHP BILLITON FIN USALTD ... N P VU PO ..3324421( ... 99.7970 | .........326335|......... 327,000 ... 328,570 (1,351) 5,314 |12/18/2013| 02/24/2017
097014AL8 ...... BOEINGCAPCORP ......... . e e e L 13163 (... 109.7140 | ... 109714 | Lol 100,000 | ... 109,475 (2,356) 4,700 | 06/04/2014| 10/27/2019
05565QBJ6 . . ... BP CAPMKTSPLC ....... v e e e 436,792 ..... 106.9320 47,033 (... 390,000 422,053 (9,614) 20,463 [06/16/2014| 03/10/2019
m 05565QBT4 ... BPCAPMKTSPLC ..o e [ | 104229 | ..... 100.8640 100,864 | ......... 100,000 100,853 (1,012) 2,248 |08/13/2012| 11/01/2016
- 05565QBU1 ..... BPCAPMKTSPLC ... oo [ [t 263,238 | ..... 102.0020 255,006 (......... 250,000 261,808 (1,430) 8,903 [03/23/2015| 11/01/2021
o 05565QBZ0 ..... BPCAPMKTSPLC ... oo [ [t 253,888 | ...... 98.7540 246,884 | ......... 250,000 . 253,321 .. (468) 8,113 [10/14/2014| 05/06/2022
:h 05565QCB2 ..... BPCAPMKTSPLC ... oo [ [ 192,200 | ...... 95.0640 190,128 | ......... 200,000 193,362 . 860 5,000 {08/22/2014| 11/06/2022
05565QCG1 ..... BPCAPMKTSPLC ... oo [ [t 253,038 | ..... 100.3040 250,760 | ......... 250,000 252,366 (671) 5,603 [03/12/2015| 09/26/2018
05565QCS5 ... BPCAPMKTSPLC ... oo [ [ 230,616 | ...... 97.2630 220,787 | ......... 227,000 .230,410 . (206) 4,012 {05/15/2015| 11/04/2024
127055AG6 . . ... CABOTCORP ...... B U O 680,311 ..... 102.4660 630,165 |......... 615,000 631,276 (21,420) .. 30,750 (08/15/2014| 10/01/2016
143658AY8 ...... CARNIVALCORP .................... R P (PO (P 540,492 | ...... 99.8580 549218 | ......... 550,000 545,466 2,23 .. 10,313 (01/08/2014| 12/15/2017
14912L4D0 ...... CATERPILLAR FINL SVCSMTNSBE .........oo |oen [ovn |oevnnnn 297,000 | ..... 113.4080 283520 | ........ 250,000 284,094 (11,954) .. 17,625 12/02/2014| 10/01/2018
14912L4E8 ...... CATERPILLAR FINL SVCSMTNSBE .........oo. |on [ovn |oevinnn 309523 ..... 114.5920 286,480 | ......... 250,000 287,960 (11,642) .. 17,875 (02/18/2014| 02/15/2019
15189WAC4 ... CENTERPOINT ENERGY RES CORP . [ U DU PO 291,603 ..... 107.6000 268999 | ......... 250,000 264,074 (7,361) . 15,313 102/07/2012| 11/01/2017
17275RAHS ... CISCOSYSINC ... IS U DU PO 314,642 ..... 108.8060 304,656 | ......... 280,000 300,484 (5,157) 6,230 |04/06/2015| 01/15/2020
172967DES ... CITIGROUPINC ... e e 110875 | ..... 100.0130 100,013 | ... 100,000 100,058 (3,419) 5,300 |10/09/2012| 01/07/2016
172967EM9 ... CITIGROUPINC .......... e e 400402 ..... 107.7200 377,019 ......... 350,000 378,154 (14,527) .. 21,438 (08/15/2014 11/21/2017
186108BU9 ..... CLEVELANDELECILLUMCO ... oo e oeeet 241854 | ..... 110.0330 220,085 ......... 200,000 220,587 (10,894) .. 15,760 (01/14/2014| 11/01/2017
186108CH7 ..... CLEVELAND ELEC ILLUMCO ... A PO PUUR 128,133 [ ..... 117.2200 1M7220(......... 100,000 117,442 (5,781) ... 8,875 (02/18/2014| 11/15/2018
189054AN9 ... CLOROXCODEL ........... AP N 235232 |..... 107.3590 214718 ... 200,000 211,645 (6,276) . 11,900 (02/07/2012| 10/15/2017
126117AM2 ... .. CNAFINLCORP ...... R U I 13270 ..... 102.9660 102,966 | ......... 100,000 102,920 (4,623) 6,500 [09/26/2013| 08/15/2016
20030NAPS ... COMCAST CORP NEW .. 135383 | ..... 105.2610 121,050 | ......... 115,000 120,994 (5,686) 7,475 |06/10/2013| 01/15/2017
20826FAES6 ... .. CONOCOPHILLIPS CO .. R PUUR R T 199918 [ ...... 97.1070 194215 | ......... 200,000 199919 [ ..o T [ 2875 2903 | MN L T35 11/24/2015| 11/15/2021
22303QAG5 ... COVIDIENINTLFINSA ............. e e e 288455 ..... 107.7180 269,296 | ......... 250,000 268,647 (10,171) 15,000 [01/14/2014 10/15/2017
22546QACT ... CREDIT SUISSE NEW YORK BRANCH e e e 285,788 | ..... 110.4280 276,070 | ......... 250,000 275,387 .. (6,647) .. 13,250 [06/04/2014| 08/13/2019
12626PAGS ..... CRHAMERINC .............ccovnne. e e e 284,558 | ..... 102.9680 257419 | ......... 250,000 257,966 (10,498) . 15,000 |06/07/2013| 09/30/2016
126650BE9 ... ... CVS CAREMARK CORPORATION .. I PR PR OO 17314 | ... 102.8570 102,857 | ......... 100,000 102,384 (3,759) 6,125 11/21/2011| 08/15/2016
126650CB4 ... CVS CAREMARK CORPORATION ... Y R FUUR DO I 252472 ..... 100.4830 251,206 | ......... 250,000 251,523 .. (523) 5,625 |02/26/2014| 12/05/2018
25179MATO ... DEVON ENERGY CORP NEW ... S TR PO DR 302469 | ...... 91.2660 273799 | ... 300,000 301,525 .. (518) 6,750 |02/19/2014| 12/15/2018
25243YAP4 ... .. DIAGEOCAPPLC ... oo [ oot 12,791 ..... 109.1990 109,199 | ......... 100,000 110,064 (2,070) 4,828 09/05/2014| 07/15/2020
26138EAH2 ..... DRPEPPER SNAPPLEGROUPINC ............. .o [oon [oooiies 298,073 | ..... 110.7780 276,944 | ......... 250,000 . 277,194 (11,266) 17,050 | 02/18/2014( 05/01/2018
263534BWS ... .. DU PONT E | DE NEMOURS & CO .. B PR UUR R 166,737 | ..... 109.7930 159,200 | ......... 145,000 161,438 (4,908) 8,338 [12/02/2014| 03/15/2019
278642AC7 ... .. EBAYINC .................... A N I T 173416 | ..... 101.6370 169,734 | ......... 167,000 172,535 (881) 5,428 [03/23/2015| 10/15/2020
278642AK9 ... .. EBAYINC ... A N I T 245763 | ...... 98.4010 246,003 | ......... 250,000 . 246,391 . 582 7,247 (12/02/2014| 08/01/2021
278865AP5 ...... ECOLABINC ............... 98,440 |...... 99.0530 99,053 |......... 100,000 .99,215 . 395 1,450 |01/08/2014| 12/08/2017
30161MAES ..... EXELON GENERATION COLLC . 236,788 | ..... 106.6920 214451 ... 201,000 215,665 (8,157) . 12,462 05/14/2013| 10/01/2017
341099CP2 ..... FLORIDAPOWERCORP ....... S FUUR YU PO I 102,065 | ..... 102.1230 102,123 | ... 100,000 101,651 (286) 3,100 |07/07/2014| 08/15/2021
361448AK9 ...... GATXCORP .............. e e e 158,655 | ..... 101.0780 151617 | oo 150,000 151,460 (2,673) 5,250 |04/08/2013| 07/15/2016
36966R3D6 ... GE CAPITAL INTERNOTES . e e e 142430 | ..... 110.1740 134413 | ..ol 122,000 135,136 (5,346) 8,235 |08/18/2014| 05/15/2018
36966R3PY ..... GE CAPITAL INTERNOTES ... e e e 124742 ... 102.4380 112,681 |......... 110,000 112,476 (4,546) 6,160 |04/08/2013| 07/15/2016
36966RZ41 ...... GE CAPITAL INTERNOTES .......... e e e 282,125 ..... 101.7250 254312 ... 250,000 254,087 (8,855) 13,438 [10/09/2012| 06/15/2016
36962G4D3 ... GENERAL ELEC CAP CORP MTN BE . I TR PO OO 17729 | ... 113.2840 169,926 | ......... 150,000 169,436 (5,128) 9,000 | 06/16/2014| 08/07/2019
36962G5C4 .. ... GENERAL ELEC CAPCORPMTNBE ............|... [... [....... 182,280 [ ..... 100.6580 175145 | ......... 174,000 175,090 (3,043) 5,258 [07/01/2014| 05/09/2016
36962GU69 .. ... GENERAL ELEC CAP CORP MTN BE . O U N P 557,450 | ..... 100.0240 500,120 | ......... 500,000 500,338 (17,185) .. 25,000 (08/13/2012| 01/08/2016
375558AT0 ...... GILEAD SCIENCESINC ........... O O (P P 259,633 | ..... 101.6910 254228 | ......... 250,000 251,886 (2,013) ... 7,625 (01/10/2012| 12/01/2016
38141GEU4 ... .. GOLDMAN SACHS GROUP INC . .. N U I P 280,465 | ..... 103.8680 259,669 |......... 250,000 258,876 (8,358) .. 14,063 [05/15/2013| 01/15/2017
38144LAB6 ...... GOLDMAN SACHS GROUPINC .......... N U I P 401,562 | ..... 107.0940 374829 ......... 350,000 . 374,041 (14,034) . 21,875 (01/08/2014| 09/01/2017
38141GEEQ ... .. GOLDMAN SACHS GROUPINCSRNT .......... T T R 301,516 | ..... 100.1050 276289 |......... 276,000 276357 | ... | (9,057) 14,766 | 06/10/2013| 01/15/2016
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38141ER76 .. ... GOLDMAN SACHS GRP INCMTNBE ............ AP N 210,666 | ..... 102.9030 205,807 |......... 200,000 202269 ... | (2,288) 10,000 | 02/17/2012{ 12/15/2016
406216AX9 ...... HALLIBURTONCO ................... N U N R ..208,857 |..... 112.5490 | ... ..196,960 | ......... 175,000 | ... ..199.315 | .. .. (6,226) . 10,763 [06/16/2014| 09/15/2019
416515AR5 ... HARTFORD FINL SVCS GROUP INC [0 UV U PO 12518 103.3360 | .........103,336 |......... 100,000 | ......... 102,701 | .. (3,360) 5,500 |01/08/2013| 10/15/2016
40414LAAT ... HCPINC ..o VUV DU POV PR L 147325 ... 108.7370 | ......... 135921 |......... 125,000 | ......... 136,976 | .. (5,583) 8,375 02/18/2014| 01/30/2018
421915EGO ... HEALTH CARE PPTY INVS INC .. v e ..395220 | ..... 103.3860 | ......... 361,851 |......... 350,000 | .........360,888 | .. (15,180) .. 22,050 [09/17/2013| 09/15/2016
421915E04 ... HEALTH CARE PPTY INVSINC ......oooveean e [on | oo ..256,140 [ ..... 1041700 | ......... 234382 |......... 225,000 | ......... 234,49 | .. (8,602) .. 13,500 [06/11/2013| 01/30/2017
428236BF9 ...... HEWLETT PACKARD CO ....... U DU POV PR .. 106,244 | ...... 99.2240 | .........101208|......... 102,000 | ......... 105,290 | .. .. (811) .. 3,825|06/04/2014| 12/01/2020
40429XC38 ... HSBC FINCORPHSBCFIN ..........oevee JUUR DU U .. 316,906 | ..... 106.3240 | .........295580 |......... 278,000 | .........296,828 | .. (10,236) 16,263 01/08/2014| 10/15/2017
40429XTDS ... HSBC FINCORPHSBCFIN ..........oevee JUUR DU U 114480 (... 105.7980 | ......... 105798 |......... 100,000 | ......... 105,587 | .. (3,526) .. 6,000 |06/07/2013| 07/15/2017
40429CFN7 ..... HSBCFINANCECORP ... oo [ oot Ry Ty 100.1640 | ... ..400656 |......... 400,000 | ... .. 400,405 | .. (7,929) 22,000 [10/09/2012| 01/19/2016
40428HPB2 ... .. HSBCUSAINCNEW ... oo [ [t ..166,938 | ..... 109.0510 | ... .. 163576 |......... 150,000 | ... .. 163491 .. (2,615) 7,500 [09/04/2014| 09/27/2020
458140AJ9 ...... INTELCORP ... [ oo ..257573 | ..... 103.5820 | ... ..258955|......... 250,000 | ... ..256,143 | .. .. (970) 8,250 [07/07/2014| 10/01/2021
459200HA2 ..... INTERNATIONAL BUSINESSMACHS ............[... |[... |....... ..252575 ] ..... 101.3890 | ... LL253471 ... 250,000 | ... ..252,004 | .. .. (327) 7,250 [07/07/2014| 11/01/2021
459200HP9 ..... INTERNATIONAL BUSINESSMACHS ............[... |[... |....... ..105387 | ..... 101.5430 | ... L. 101643 100,000 | ... ..104,868 | .. (519) 1,688 |02/05/2015| 08/01/2023
459200HUS ..... INTERNATIONAL BUSINESSMACHS ............[... |[... |....... .. 140553 | ..... 102.9420 | ... L 138972 ... 135,000 | ... .. 140,201 | .. . (351) 2,447 |05/15/2015| 02/12/2024
48121CINT ... JP MORGAN CHASE BANKNA .......cooooeon [ | [, 217570 ... 101.9740 | ......... 254,934 |......... 250,000 | .........253,072 .. (6,671) .. 14,688 03/01/2012| 06/13/2016
46625HGN4 .. ... JPMORGAN CHASE &CO ... [ | [ .. 346,752 (... 105.8980 | .........317,693 |......... 300,000 | .........317,624 | .. (11,533) .. 18,375 (06/07/2013| 06/27/2017
46625HJET ...... JPMORGAN CHASE &CO ... [ | [ .. 150,404 | ..... 1005770 | ......... 150,866 | ......... 150,000 | ......... 150,344 | .. . (45) .. 4,875|00/04/2014| 09/23/2022
48203RAE4 ..... JUNIPER NETWORKS INC .. I TR PO OO .. 366,464 | ..... 100.3190 | ......... 351,118 [ ......... 350,000 | .........351,090 | .. (5,239) 10,850 01/08/2013| 03/15/2016
487836BHO ..... KELLOGGCO ...\ [ R PR OO ..201,966 | ..... 100.0440 | ... 200,088 | ......... 200,000 ..201,111 (794) 3,500 |12/03/2014| 05/17/2017
m 49326EEE9 ..... KEYCORP MEDIUM TERM NTS BE ... I U DU DR ..100,952 | ..... 100.1490 | ... 100,149 | ......... 100,000 100,588 . (200) 2,300 |02/19/2014| 12/13/2018
—_ 49446RAH2 ... .. KIMCORLTYCORP .................. B U O 326,101 |..... 105.0650 305,738 | ......... 291,000 305,597 (10,708) . 16,587 (02/06/2014| 05/01/2017
o 50540RAH5 ... LABORATORY CORPAMERHLDGS ............ [... [... [....... 250,597 | ..... 100.6340 239,508 | ......... 238,000 239,342 (3,564) 7,438 [11/13/2012| 05/15/2016
.U'I 53117CAKS ..... LIBERTY PPTY LTDPARTNERSHIP ............. ... ... [....... 114,434 | ... .. 103.2840 103,284 | ......... 100,000 103,593 (3,698) 5,500 {01/08/2013| 12/15/2016
534187AXT ...... LINCOLN NATLCORPIND ........ 201,498 | ..... 120.1020 186,157 | ......... 155,000 186,307 (8,424) .. 13,563 [03/05/2014| 07/01/2019
539473AG3 ..... LLOYDS TSBBKPLC .... 373,713 | ..... 100.1550 350,544 | ......... 350,000 350,404 (7,124) . 17,063 [08/14/2012| 01/21/2016
540424AQ1 ..... LOEWSCORP .................. 243,093 | ...... 95.2850 238212 ......... 250,000 243,576 .. 484 3,281 {05/15/2015| 05/15/2023
559080AE6 ...... MAGELLAN MIDSTREAM PRTNRS LP . A U N R 119,591 | ..... 109.1750 109175 | ......... 100,000 113,235 (3,525) 6,550 [03/05/2014| 07/15/2019
577081AV4 ...... MATTELINC ... [ T PO R 100579 | ..... 100.9760 100,976 | ......... 100,000 100,102 (120) 2,500 |11/21/2011| 11/01/2016
57772KACS ... MAXIM INTEGRATED PRODS INC ........... JUUR DU U 251,855 ..... 100.0180 250,045 | ......... 250,000 251,140 . (379) 6,250 |02/06/2014| 11/15/2018
59156RAU2 . .... METLIFEINC ... v e [ 758,129 | ..... 102.2910 664,889 |......... 650,000 664,017 (33,259) 43,875 |06/11/2013| 06/01/2016
59156RBF4 ..... METLIFEINC ...oiineeieeeeeeeeeen [ [ | 144,505 | ...... 99.7750 143676 | ......... 144,000 144,430 .. (55) ... 4,389(08/15/2014 12/15/2022
61744YADO ..... MORGAN STANLEY ..o e [oee | e 343,092 ..... 107.5330 322598 |......... 300,000 322,085 (10,728) . 17,850 |01/08/2014| 12/28/2017
61746BDB9 ..... MORGAN STANLEY .....oovvveniiennenee e [ | e 334,353 | ..... 103.4270 310282 ......... 300,000 307,112 (8,697) 17,250 [ 10/09/2012| 10/18/2016
61746BDJ2 ... ... MORGAN STANLEY ... oo [ [t 206,124 | ..... 102.4270 204,853 |......... 200,000 206,032 92 | 3750 . 3300 | FA L L 2625 L 11/17/2015| 02/25/2023
61747YDD4 ... .. MORGAN STANLEY ... oo [ [ 95677 |..... 100.8470 100,847 | ......... 100,000 99,635 1,075 3,800 {01/19/2012| 04/29/2016
61747YDW2 ... .. MORGAN STANLEY ....... .. AP N 127410 ...... 99.7280 124,660 | ......... 125,000 126,809 (302) 1,656 |04/13/2015| 01/27/2020
61761JVLO ...... MORGAN STANLEY ..... AP N 152,526 | ..... 100.4810 150,721 | ......... 150,000 152,501 @5 s ] 3700 .. 3509 | AO L L. 1,048 L 11/24/2015| 10/23/2024
62718QAA3 ..... MURRAY STRINVT TR ...... A U O 296,921 |..... 103.0300 282,301 (......... 274,000 281,544 (6,187) 12,733 |09/17/2013| 03/09/2017
637417AB2 ... ... NATIONAL RETAIL PPTYS INC A U O 119728 | ..... 107.8940 107,894 | ......... 100,000 108,215 (4,454) 6,875 |05/14/2013| 10/15/2017
64110DACS ..... NETAPPINC ..........ceene 1% U DR PO 463508 | ...... 99.3300 464,863 |......... 468,000 465,934 1,019 9,360 |01/08/2014| 12/15/2017
65334HAKS ... NEXENINC ... 1% U DR PO 161,365 | ..... 110.5560 152,567 | ... 138,000 154,220 (4,255) 8,556 |04/21/2014| 07/30/2019
670346AGO ..... NUCORCORP .......... IS U DU PO 114,531 | ... 105.6610 105,661 | ......... 100,000 107,303 (3,708) 5,750 |01/13/2014| 12/01/2017
681919AS5 ...... OMNICOM GROUP INC .. Y U DU U 213452 ..... 101.2770 188,375 | ......... 186,000 188,399 (8,216) .. 10,974 [11/27/2012| 04/15/2016
681919AY2 ...... OMNICOMGROUPINC ... e [ | 293,380 | ..... 111.8380 27959 | ......... 250,000 279,123 (7,728) . 15,625 |02/19/2014| 07/15/2019
68389XAX3 ..... ORACLECORP ....... [0 U U PO 252,328 ..... 101.0440 252,609 | ......... 250,000 251,728 (437) 5,625 |08/15/2014| 10/08/2019
68389XAY1 ..... ORACLECORP ....... P AP N 252,088 | ...... 99.6680 249170 | ......... 250,000 254,354 2,439 1,953 |08/15/2014| 10/08/2019
70212FAAT ... PARTNERRE FINALLC AU R T P 226,308 | ..... 110.0000 219999 (......... 200,000 210,282 (3,933) .. 14,870 (08/09/2011| 06/01/2018
713448BJ6 ...... PEPSICOINC .......... A O R P 306,160 | ..... 117.1760 292,940 (......... 250,000 291,076 (13,973) .. 19,750 (12/02/2014| 11/01/2018
717081DB6 ... .. PFIZERINC ................ B PR DUDR DR 292,258 | ..... 112.5000 281249 ......... 250,000 281,953 (9,544) . 15,500 [12/02/2014| 03/15/2019
69349LAGS ..... PNC BKN APITTSBURGH PA . O U R P 242,355 | ...... 97.2640 243159 | ......... 250,000 243,469 . 845 6,750 [09/04/2014| 11/01/2022
693476BBS ...... PNC FUNDINGCORP ... R PUU D 113,021 ..... 103.9630 103,963 | ......... 100,000 103,960 (3,583) 5,625 [06/07/2013| 02/01/2017
T4153QAGT7 ..... PRIDE INTLINCDEL ...... N U O 523693 |...... 98.9660 405,761 | ......... 410,000 487,609 (21,137) .. 34,850 (06/04/2014| 06/15/2019
74251VAD4 ... PRINCIPAL FINL GROUPINC ......... e e e 3224631 ..... 119.6540 297,939 | ......... 249,000 298,366 (13,802) . 22,099 |04/21/2014| 05/15/2019
74432QBC8 ... PRUDENTIAL FINL INC MTNS BOOK 129,003 | ..... 107.3820 120,268 | ......... 112,000 120,522 (4,322) 6,720 |01/08/2014| 12/01/2017
69362BAZ5 ..... PSEGPWRLLC ................. 251,555 | ..... 100.6010 251504 | ......... 250,000 250,945 (329) 6,125 02/06/2014| 11/15/2018
T4834LART ..... QUEST DIAGNOSTICS INC . P P VU PO 86,822 (..... 100.4520 82370 | .......... 82,000 82,341 (1,349) 2,67208/13/2012| 04/01/2016
756109AK0 ... REALTY INCOME CORP ........ [ U PO DR 238934 (..... 113.7460 227491 ..ol 200,000 227,705 (7,184) .. 13,500 [06/04/2014| 08/15/2019
759351AF6 ...... REINSURANCE GROUP AMER INC . [P TR DU DU 390,610 ..... 104.2160 364,757 | ......... 350,000 364,944 (12,117) .. 19,688 01/08/2014| 03/15/2017
767201ACO ... .. RIOTINTOFINUSALTD ............ Y P (P (P 200,129 | ..... 108.3380 184174 | ......... 170,000 188,167 (6,888) .. 11,050 (04/01/2014| 07/15/2018
780097AW1 ... .. ROYAL BK SCOTLAND GROUPPLC ............ [... [... [....... 483,662 | ..... 110.9480 460,434 ......... 415,000 462,750 (11,625) .. 26,560 (03/05/2014| 10/21/2019
811065AA9 ... ... SCRIPPS NETWORKS INTERACT INC 253,303 |..... 100.7100 251776 | ......... 250,000 . 250,671 .. (685) ... 6,750 (01/09/2012| 12/15/2016
816851AK5 ... .. SEMPRAENERGY ................. 468,793 | ..... 121.0090 423530 (......... 350,000 426,289 (23,205) .. 34,300 (02/27/2014| 02/15/2019
855244AF6 . ..... STARBUCKSCORP ................ Y U O T 499,580 | ..... 100.9680 504,840 (......... 500,000 499,733 ... 88 . 10,000 (04/01/2014| 12/05/2018
88165FACG ..... TEVA PHARMACEUTICALFINCOB.V ........... T T R 100,190 | ..... 100.6190 100,619 |......... 100,000 100,034 ... (39) 2,400 [11/15/2011| 11/10/2016
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date

891027AN4 .. ... TORCHMARKCORP ......................o. 118475 ..... 102.0810 107,185 | ......... 105,000 106,759 (3786) [ ..oovvveeeeee 6.375]..... 2670 (JD . 6,694 [10/25/2012| 06/15/2016
89114QAV0 ... .. TORONTO DOMINION BANK ..346,301...... 99.9400 | ... 344794 345,000 | ... .. 346,027 | .. @B 2250 |..... 2181 MN . 7,763 [12/02/2014| 11/05/2019
89236TBJ3 ...... TOYOTAMOTORCRED .......... .. 406,808 | ..... 101.0790 L A043T [ 400,000 .. 405510 | .. (946) | oo e 2750 ..... 2.490 | MN . 11,000 08/15/2014| 05/17/2021
89233P5S1 ...... TOYOTA MTR CRD CORP MTN BE ... .. 102,045 | ... 100.8590 ..100,859 [ ......... 100,000 ..100,598 | .. C(BT2) [ e 2050 ..... 1468 [ JJ .. ... 2,050 [06/10/2013| 01/12/2017
913017AR0 ... UNITED TECHNOLOGIES CORP ... .. 256,025 | ..... 122.8480 242010 (... 197,000 L 243745 | .. (379 [ o e 8875(..... 2434 | MN . .. 17,484 [12/02/2014| 11/15/2019
91529YAG1 ..... UNUMGROUP .................. L1775 L 103.9550 L ABTT99 (L. 450,000 .. 467,204 | .. (22619) [ .o o e 7425(..... 1.960 [ MS . . 32,063 |09/26/2013| 09/30/2016
92343VAV6 ..... VERIZON COMMUNICATIONS INC . L AT5041 L. 112.5030 168755 [ ... 150,000 .. 168,285 | .. (5342) [ ooveiieie e | 6.350(..... 2442| A0 .. 9,525 |09/24/2014| 04/01/2019
925524BB5 ... VIACOMINC ... . 118526 ... 101.5420 105,603 [ ......... 104,000 .. 105,692 | .. (5,088) [ ...vveriiene e | 6.250 (..... 1312 AO . 8,07106/10/2013| 04/30/2016
92857TWAS ... VODAFONE GROUP PLCNEW ...... . 115690 | ..... 109.6000 ..109,600 [ ......... 100,000 ..110,383 | .. (2867) [ oo e | 5450 (..... 2.309(JD .. 5,450 |02/18/2014| 06/10/2019
929903CH3 ..... WACHOVIA CORP NEW SUB GLBL NT .. 185302 ..... 103.2400 .. 123888 ......... 120,000 .. 122724 | .. (3,368) [ ..oooveeeeee 5625|..... 2719 AO .. 6,750 02/14/2012| 10/15/2016
94974BFGO ..... WELLS FARGOCOMTNBE ........... ..308565|...... 99.5740 ..308679|......... 310,000 ..309,036 | .. SAB0 | 1500 |..... 1.662|JJ ... 4,650 [12/22/2014| 01/16/2018
94974BFJ4 ...... WELLS FARGO COMTNBE ... L.204437 ... .. 100.2360 L221521 221,000 ..224,188 | .. (248) [ ... 3450 ..... 3247 | FA .. 3,812 {05/15/2015| 02/13/2023
94974BFN5 ... .. WELLS FARGO CO MTN BE ..361548 | ..... 103.8570 L3534 340,000 .. 359,673 | .. (847) [ oo 4125|..... 3289 [ FA .. 9,075 {03/23/2015| 08/15/2023
959802AB5 ...... WESTERN UN CO .. ..480841..... 103.1750 ..434368 | ......... 421,000 .. 432,687 | .. (15,297) | .o e [ 5930 ..... 2198 [ AO .. . 24,965 (04/22/2013| 10/01/2016
959802AR0 ..... WESTERN UN CO .. ..256818..... 101.1890 L.252972 ... 250,000 ..253458 | .. (1726) [ ..o [ 2875]..... 2155 (JD .. 7,188 [01/13/2014| 12/10/2017
98389BAKG ..... XCEL ENERGY INC ... .. 109,442 (... 104.8240 104,824 [ ... 100,000 105,111 | .. (@021 oo e | 5613 (..... 1478 | AO .. 5,613 |12/03/2014| 04/01/2017
98956PAAQ . ... ZIMMERHLDGSINC ... o 2TTTB L 106.7790 ... 266947 |......... 250,000 ..270178 | .. c @8R [ 4625(..... 2.465| MN .. ........ 11,563 |06/04/2014| 11/30/2019
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obllgauons ...... 41 220,934 | ... XXX ... f...... 39 152,715 | ...... 37,529,000 | ...... 39374923 | ... e (852,321) XXX XXX XXX |...... 420,362 ...... 1,715,775 [ . XXX . XXX .
3899999 Subtotal - Industrial & Miscellaneous (Unaffliated) ....................cocoooveuiiiinaeieanas |oonnn. 41220934 | ... XXX ... [...... 39,152,715 | ...... 37,529,000 | ...... 39374923 | ..o | (852,321) | oo | XXX XXX XXX ... 420,362 ...... 1,715,775 [ . XXX |.. XXX.
7799999 Subtotals - IsSuer OBIIGAtIONS .. ... ... ..o\ttt ettt | 92,205274 | ... XXX ... [...... 88,728,895 | ...... 83,564,000 | ...... 88,666,328 | ............... |...... (1,742,746) [ ..o XXX XXX XXX | ... 925904 [ ...... 3,073,207 . XXX |.. XXX.
8399999 Grand Total - BONAS .. ... ...........uu 92,205274 ... XXX ... [...... 88,728,895 ...... 83,564,000 | ...... 88,666,328 [ ............... [...... (1,742746) | ..............0 | XXX XXX XXX |...... 925904 | ...... 3,073,207 | . XXX . XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | XXX e XXX L] XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
88579Y101 BMCO o L e 1,923.000........ 289,681 .....150.640|........289,681(........ 267,179 (14,614) L 10/01/2015
HO023R105 .......| Ace Limited . Y IUURU PUDU T 2,200.000 | .. . 257,070 ... 146,239 \ L.........] 10/01/2015
00817Y108 ....... [Aetnalnc ..., IURURURIY FETTTTEN PRI .365.000 | .. 39,464 ... 25692 L T7,041 .. L.........| 052972014
02079K305 ....... [ ALPHABETINC CAP STKCLA ..o e | .. 60.000 .. 46,681 ... 21,242 ... 194391 ... L.........| 12/01/2015
02079K107 ....... | ALPHABET INC CAP STKCLC .............. IS PUTUTR PR 30,355 ..o 11919 ... 18436 ... L.........| 12/01/2015
022098103 ....... [ Altria GroupInc .................... e e 279,990 ... 153,050 .. 39,197 (... L.........] 10/01/2015
026874784 American International Group .................coocoii o o 34,703 .... 25,056 L.........| 06/10/2015
030420103 ....... AMERICAN WTR WKS CO INC NEW . e 239,000 .. 219,421 L... .| 10/01/2015
031162100 ....... AmgenIng ........o.oiiiii e e | e 215.000 | L 34,901(.....162.330|......... 34901 |......... 17,434 L 01/15/2014
037833100 ....... Applelnc ... e e |00 2,335,000 L 2457821 .....105260 ........ 245782 ........ 191,395 L 10/01/2015
00206R102 ....... ATET .o e ,000. . 206,460 ... 202,936 L.........] 12/01/2015
Y0486S104 ....... AVAGO TECHNOLOGIESLTD ... e | | e 1,500.000 | .. 217,725 .... 65505 L.........| 11/25/2013
091936732 ....... BLACKROCK FDS GB L/SCRINSTL ... [ e o......897.805].. 8772|....... 9770 |.......... 8772 .......... 8,834 L.........| 12/23/2015
09247X101 ....... BLACKROCKINC ... [ e ...750.000 | .. 255,390 ... 220,898 L.........] 10/01/2015
055622104 ....... BPPLC ..o e e .o......253.000].. 7909(......31.260|.......... 7909 .......... 7,514 L.........| 09/29/2015
111621306 ....... BROCADE COMMUNICATIONS SYSINC ... [ e [ 1,675.000 | .. 15,377 .... 15,302 L.........| 10/02/2014
143658300 ....... CARNIVALCORP ..ot [ e ........575.000 .. 31,326 .... 25846 L.........| 06/10/2015
12514G108 ....... CDWCORP ..ot e e .o......355.000 .. 14,924 ... 14115 L.........] 09/29/2015
156700106 ....... CenturyLink Inc ... e e 8,000.000 | .. 201,280 ... 199,955 L.........] 10/01/2015
166764100 ....... ChevronTexaco COrp. ... .ovovveveieiiieieeeee [ [ [ 1,000.000 89,960 ... 92,747 L.........| 111412012
125509109 CIGNA CORPORATION .. e PO PUDTUTE POUUTE PUTTTI 259.000 37,899 ... 34,337 L.........| 09/29/2015
17275R102 ....... | CISCOSYSINC ......... e e 10,180.000 | .. 276,438 ... 232,692 L.........] 10/01/2015
172967424 Citigroup Inc ComNew ... e [ [ 870.000 | .. 45,023 ... 34,440 L.........| 01/28/2014
192446102 COGNIZANT TECHNOLOGY SOLUTIONS ........coovves [eee | | 405.000 24,308 .... 25805 L.........| 06/10/2015
19248X307 .......| COHEN & STEERSPFD SECS&INCFD ........oovvvevonivvens v | e 35,610.110 484,298 ... 448,700 L.........| 121012015
20030N101 .......[ COMCASTCORPNEW ..........oviiiii e e 870.000 49,094 ... 36,237 L.........] 01/28/2014
20825C104 ....... | ConocoPhillips Y FUUTT PO 4,200.000 196,098 ... 204,696 L... .| 10/01/2015
126650100 ....... CVS Caremark COrp ......ovvvveveeoiiiieaiiiieeee [ | | 520.000......... 50,840 (...... 97.770|......... 50,840 | ......... 29,064 L 01/15/2014
24610H302 ....... DELAWARE INVTSFD ...t [ [ e 13,534.835|........ 149,289 (...... 11.030........ 149,289 | ........ 146,868 L 1212212015
247361702 ....... DELTAAIRLINES INCDEL ..... e [ [ 4,500.000 | .. . 228,105 ... 199,922 L... .| 10/01/2015
251566105 ....... DEUTSCHE TELEKOMAG ........ v e e 12,500.000 | .. 226,629 ... 157,246 U........ | 10/01/2015
25243Q205 ....... Diageo PLC SPSD ADRNEW .......oviviiiiiniiiiiiena e e 152,698 ... 117,357 L.........| 01/28/2015
253868103 ....... DIGITALRLTY TRINC ... e e 264,670 ... 181,330 L.........| 10/01/2015
254709108 ....... Discover Finl SVEs ..o [ e 17,427 .... 15,835 L.........] 10/02/2014
254687106 ....... DISNEY WALT CO .. U TR T 210,160 ... 203,734 L.........] 10/01/2015
260543103 ....... DOWCHEMCO .....oovviiiiieee [ e 176,834 ... 175,544 L.........| 1212412015
26138E109 ....... Dr Pepper Snapple Group Inc .. i . 224,146 ... 113,063 L.........| 09/15/2014
278865100 ....... ECOLABINC ................. UURUTUTITY FETTTTE POR 205,884 ... 200,440 L.........| 10/01/2015
532457108 ....... EliLily&Co. ............ . e e 227,502 ... 121,624 L.........] 11/26/2013
30231G102 ....... Exxon Mobil CorpCom ..........ooooviiiii e | 194,875 ... 199,802 L.........| 12/01/2015
30303M102 ........ FACEBOOKINC ......... e e . 35,061 ... 23,182 L.........| 08/25/2015
31428X106 ....... FEDEXCORP ... [ e e . 223,485 ... 217,068 L.........| 10/01/2015
369604103 ....... [ General Electric .................ooooo e | 10,000.000 | .. 311,500 ... 243,593 L.........] 10/01/2015
37045V100 ....... GENERALMTRSCO ... [ e e 7,500.000 | .. 255,075 ... 221,766 L.........] 10/01/2015
369550108 ....... Genl Dynamics Corp COM ........ovvveviiiiinneiiinenes [ [ [ 1,300.000 | .. 178,568 .... 84,216 L.........| 101072012
38141G104 ....... Goldman Sachs Group Inc .. v e 175.000 | .. 31,540 oo 25,869 L... .| 08/25/2015
42809H107 ....... Hess Comp ... [ e 2,000.000 |......... 96,960 |...... 48480|.........96960|........ 107,642 L 05/14/2015
437076102 ....... Home DepotInc ... [ e 2,030.000 |........ 268,468 | ..... 132250 ........ 268,468 |......... 80,976 L 10/02/2014
438516106 ....... Honeywell Intl Inc ... v e 2,200.000 227,854 ... 134,696 L.........| 10/01/2015
459200101 ....... IBMCorp ........... e 1,275.000 175,466 ... 191,600 L.........| 10/01/2015
458140100 ....... Intel Corp ... v e 8,500.000 292,825 ...210,150 L... .| 10/01/2015
464287200 ....... ISHARES TR ... [ [ [ 940.000 192,578 ... 197,381 U........ | 12/02/2015
478160104 ....... Johnson & Johnson .......... v e 2,200.000 225,984 ... 151,415 L.........| 10001/2015
46625H100 ....... | JPMORGAN CHASE & CO .... e e e 4,160.000 | .. 274,685 ... 159,903 L.........| 08/25/2015
4812A4351 ....... [JPMORGAN TRl ... e | s 18,055.329 | .. 200,234 ... 200,952 L.........| 1212912015
500754106 ....... [ KRAFTHEINZCO. ..................... v e e 2,600.000 | .. 189,176 L AT4217 L... .| 01/28/2015
50540R409 ....... LABORATORY CORP AMERHLDGS ................coooou [veeee | |, 170.000......... 21,019(.....123640|.........21,019|......... 18,928 L 01/29/2015
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Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
521865204 ....... LEARCORP ... [ | | 165.000(......... 20,267 | ..... 122830 (......... 20267 [......... 18971 | ... | B3 1206 ..o [ 1,296 L 08/25/2015
526057104 ....... LENNARCORP ... [ | | 331.000].........16,189]...... 48.910 L A05 ) 405 L.........| 09/29/2015
543916167 ....... LORD ABBETT INVT TR . e e e 28,255.253 | ........ 248,364 | ....... 8.790 25834) | (2,534) L.........| 12/31/2015
548661107 ....... Lowe's Companiesing ............ccooveevieeiieeiiieiiee | | [ 725.000.........55129...... 76.040 L5249 5249 . L.........| 01115/2014
56063U521 ....... Mainstay High Yield Muni Bond Fund .....................of oo [ o 23,717.578|........288,880...... 12.180 3646 ... | 3,646 | . L.........| 1213112015
57636Q104 ....... MASTERCARDINC ... [ | | 375.000].........36,510]...... 97.360 L4200 4200.... L.........| 01/28/2014
577125107 ....... Matthews Asia Dividend Fund ..................ooooovees [ [ o 17432231 |........ 267,759 | ...... 15.360 B9 699].... L.........| 121012015
58155Q103 ....... McKesson Corp Com ........ovovvviviniiiiieie [ | | 165.000(......... 32543 ..... 197.230 e (T0B) (1,708) | .... L.........| 1211172013
G5960L103 ....... MEDTRONICPLC ..o [ e e 3,500.000 |........269,220...... 76.920 L 34550 L 34,550 .... L.........] 10/01/2015
58933Y105 ....... Merckand CoIncSHS ... [ e 4,500.000 |........237,690...... 52.820 L AT288 L 17,288 L.........| 10/001/2015
594918104 ....... [ Microsoft Corp ............oveiiiiiiiiiiie [ [ [ 5420.000 |........300,702|...... 55.480 L BI213 51,213 L... .| 10/01/2015
60871R209 ....... MOLSON COORS BREWING CO ... [ | | 290.000.........27,237|...... 93.920(.........27.237 | ......... 18780 | ... | L ATB 5626 ... e 5,626 L 05/29/2014
609207105 ....... MONDELEZ INTLINC ... [ e [ 5,500.000 |........246,620...... 44840|........246,620|........203455............ 935 ......... 2209 . ... | 43165 (... | 43,165 L 10/01/2015
65339F101 ....... Nextera Energy INcSHS ... [ [ [ 2,000.000 |........207,780..... 103.890 o (2001) [ (2,001) L.........| 10/001/2015
68389X105 ....... ORACLECORP ... [ e [ 6,705.000 |........244,934 | ...... 36.530 LA1240) | (41,240) L.........| 10/01/2015
695156109 ....... PACKAGING CORPAMER ............ooooiiiiii [ | | 220000 .........13871|...... 63.050 o (3300) [ (3,300) L.........] 01115/2014
(G6852T105 ....... PARTNERRELTD ... [ [ [ 1,600.000|........223,584 | ..... 139.740 40976 . 40,976 L.........] 101072012
717081103 ....... Pfizer INC ... e e 6,100.000 |........ 196,908 | ...... 32.280 C6893 | 6,893 L.........| 08/09/2012
718172109 ....... Philip Morris Intl Ind ... [ e 1,500.000|........131,865]...... 87.910 LT85 7,065 L.........| 05/14/2015
72201M784 ....... PIMCOFDS ... [ [ e 12,786.891|........ 126,718 ....... 9.910 (8340) | . (8,340) L.........| 12/31/2015
693517106 ....... PPLCORP ... oo [ e e 6,200.000 ........211,606...... 34.130 L8929 8929 (. L.........] 10/01/2015
741503403 ....... PRICELINE GRP INC .. e e 20.000 1,274.950 2695 | . [ 2,695 L.........| 07/01/2014
742718109 ....... Procter & Gamble ..............coooiiiii e 3,000.000 |........238230|...... 79410 022805 .. e 22,805 L.........| 10/01/2015
744573106 ....... PUBLIC SVC ENTERPRISE GROUP ..o [ e 95.000.......... 3676|...... 38.690 L8y (184) L.........] 06/10/2015
755111507 ....... Raytheon Co Delaware New ... [ [oens ...255.000|......... 31,755 ..... 124530 05862 5862 . L.........| 06/10/2015
778296103 ....... Ross Stores INC .........oovvviiii e e ...400.000|.........21,524 | ...... 53.810 L2872 2672]. L.........] 0115/2014
806857108 ....... SCHLUMBERGERLTD ... [ e ...105.000|.......... 7,324 | ...... 69.750 (283 (283) L.........| 09/29/2015
844741108 ....... SOUTHWESTAIRLSCO ..o e e 5818.000 |........250,523 | ...... 43.060 035,680 ... [ 35,680 L.........| 09/29/2015
867224107 ....... SUNCORENERGY INCNEW ... [ e 85.000..........2193...... 25.800 CBO8) [ (508) L.........] 01/28/2014
867914103 ....... SUNTRUSTBKSINC .............. e [ 480.000 (......... 20,563 ...... 42840|.........20563 | ......... 15373 | ... A2 451 451 L.........] 0115/2014
87612E106 ....... Target Corp Com ... | e 2,800.000 |........203,308...... 72.610 1315) | | (11,315) L.........| 10/001/2015
881624209 ....... TEVA PHARMACEUTICAL INDSLTD ... | [ 595.000.........39,056|...... 65.640 LAT82) 4,782 L.........| 03/11/2015
883556102 ....... THERMO FISHER SCIENTIFICINC ... e [ 1,500.000 | ........212,775] ..... 141.850 B39 6,391 L.........] 12/01/2015
89417E109 ....... Travelers CosInC ..o e [ 230.000].........25958]..... 112.860 L8122 1,612 L.........] 01115/2014
910047109 ....... UNITED CONTLHLDGS INC ... [ e e 410.000 |......... 23493 ...... 57.300 L (B297) [ (3,297) L.........| 06/10/2015
911312106 ....... United Parcel SVC CIB ........ooooviiii [ | 1,500.000 | ........144,345| ...... 96.230 224100 (22,410) L.........| 11/26/2013
913017109 UNITED TECHNOLOGIESCORP ..o [ e 2,000.000 |........192,140...... 96.070 C(B0512) | (30,512) L.........] 12/01/2015
91324P102 ....... | UnitedHealth Group InC ... [ | ...220000.........25881]..... 117.640 L3 3,641 L.........] 102712014
913903100 ... UNIVERSALHLTHSVCSINC ... e ...210000].........25,093]..... 119.490 A48 1,428 L.........| 06/10/2015
91529Y106 UnUM GroUP ..o e e 7,000.000 |........233,030]...... 33.290 10455 L 10,455 L.........| 10/01/2015
902973304 ....... [USBANCORPDEL ..........coovviiiiiiiiiiiiii oo | | 990.000|......... 42,243 ...... 42,670 975) | (1,975) L.........| 08/25/2015
91913Y100 ....... | Valero Energy CorpNew ............ccoovvviiiiiniiniini v | 3,609.000 |........255192...... 70.710 75255 i 75,255 L.........| 09/29/2015
92553P201 ....... [VIACOMINCNEW ........oooiiiiiiiiiiiiiiien [ | | 210000 .......... 8,644 |...... 41160|.......... 8644 . .........8331|............. 8.8 33| 313 L... .| 08/25/2015
931142103 ....... Wal-Mart Stores, InC .........ocoovoevi | e | 2,000.000 |........122,600]...... 61.300(........122,600|........ 121,185 ............ 980 |.......... 3417 [ ... | (49,160) [ .....oveies et (49,160) Lo, 11/25/2013
949746101 ....... WELLS FARGO&CONEW ... e | | e 4,000.000 |........217,4401...... 54.360 , , Lo 10/01/2015
983898100 ....... XCELENERGYINC ..o | | | 4,500.000 |........161,595|...... 35.910 . o Lo 111412012
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ............ ... XXX 323,672 XXX . |.. XXX ..
9799999 Total COMMON SHOCKS . .. ...ttt et XXX 323672 ). i | 690,990 ... | 690,990 |............... XXX, |.. XXX..
9899999 Total Preferred and COMMON SOCKS ... ...\ttt L XXX 323672|. . | 690990 ... | 690990 |............... XXX, |.. XXX..

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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912833LN8 ....|U STREAS SEC STRIPPED INTPMT ........ooooiiiiiiieeeeeeee [ . 11/24/2015 . |MERRILLLYNCH ... XXX oo 213,250 ............. 250,000,
912833LT5 ....|USTREAS SEC STRIPPED INTPMT ... o . 11/24/2015 . |MERRILLLYNCH ... XXX oo 203,253 |............. 250,000 ...
912833LV0 ....|US TREAS SEC STRIPPED INTPMT ........ooiiiiiiieeeeeee L . 11/24/2015 . |MERRILLLYNCH ... XXX oo 199,905(............. 250,000,
912833LZ1 ....|USTREAS SEC STRIPPED INTPMT ........ooooiiiiiiiieeee L . 11/24/2015 . |MERRILLLYNCH ... XXX oo 194451 (............. 250,000,
912833PD6 ... |U STREAS SEC STRIPPED INTPMT ... e . 11/24/2015 . |MERRILLLYNCH ... XXX oo 188,085 (............. 250,000 ...
912810FF0 ....|UNITED STATESTREASBDS ..o . 12/02/2015 . |MERRILLLYNCH ... XXX oo 264,155 ............. 200,000|.........coiinn 519
912828G38 ... |UNITED STATES TREASNTS ... .o . 12/02/2015 . |MERRILLLYNCH ... XXX oo 252,067 |............. 250,000 (.................. 278
912828484 ... |UNITED STATES TREASNTS ... L . 04/13/2015 . |MERRILLLYNCH ... XXX o 99,949 ............. 100,000 (................... 60
912828K25 ....|UNITED STATES TREAS NTS ... ... . 04/13/2015 . |[MERRILLLYNCH ... XXX oo 124453 (............. 125,000 (... 3
912828K74 ....|UNITED STATES TREAS NTS ... ... . 12/02/2015 . |MERRILLLYNCH ... XXX oo 245850|............. 250,000 (................ 1,495
912828L99 ....|UNITED STATES TREASNTS ... .o L . 12116/2015 . |MERRILLLYNCH ... XXX oo 126,500 (............. 128,000(.................. 227
912828ND8 ... |UNITED STATES TREASNTS ... .. . 10/02/2015 . |MERRILLLYNCH ....................oc XXX oo 137544 | ............ 125,000 (................ 1,724
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS .. .. .. ... 2,249462|........... 2,428,000|................ 4,306
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
419792BX3 ... |HAWAIL ST . . 12/01/2015 . |MERRILLLYNCH ... XXX oo 265,633|............. 250,000 .................. 729
574193GX0 ... IMARYLAND ST ... . 1M17/2015 . |MERRILLLYNCH ... XXX oo 177,000 (............. 150,000 |................ 1,646
S574193LF3 ... .| MARYLAND ST ... i . 12/02/2015 . |MERRILLLYNCH ... XXX oo 174750 (............. 150,000 (................ 2,100
60412ACZ4 ... [MINNESOTA STFORPREVIOUS ISSU ...................ooo . 08/05/2015 . |MERRILLLYNCH .......................co | XXX oo 172,112 150,000 (......................
m 1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .......... ... L 789,495|............. 700,000|................ 4475
& Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
003518KD8 ... | ABINGTON MASS ULTD TAXGO SCHBDS ... [ . 12/07/2015 . |MERRILLLYNCH ... XXX oo 204194 ............. 200,000(...........oeiee 267
022555TZ9 ....| ALVORD CALIF UNISCHDIST ..o . 02/05/2015 . |MERRILLLYNCH .................. XXX oo 181,906 (............. 225000 ...
035438FC9 ... |[ANNARBORMICH ..o . 07/13/2015 . |MERRILLLYNCH ... XXX oo 147314 (............. 140,000 (.....................
056219MPO ... |BABYLONNYUNFREE SCHDISTF ... L . 07/13/2015 . |MERRILLLYNCH ... | XXX oo 210,352 ............. 200,000(...........oeiee 483
074347D28 ....|BEAUFORT CNTY SC ... . 05/18/2015 . |[MERRILLLYNCH .................. XXX oo 2711124\ ............. 230,000 ...
091156LD9 ....| BIRMINGHAM JEFFERSON ALACIVIC ... . 05/15/2015 . |MERRILLLYNCH ... XXX oo 788,367 |............. 750,000|................ 2,625
121403K99 ....|BURLESON TEXINDPT SCHDISTFO ... . 07/13/2015 . |MERRILLLYNCH ... XXX oo 243,280 |............. 200,000 ...
157882SA0 ... | CHAMBERSBURG PAAREASCHDIST ... e . 05/21/2015 . |MERRILLLYNCH ... XXX oo 406,854 (............. 350,000
164897JN1 ... .| CHESANING MICHUN SCHSDIST ... . 05/18/2015 . |[MERRILLLYNCH .................. XXX oo 332,605|............. 315,000 ...
179252DX6 ... | CLACKAMAS CNTY ORE SCHDISTNO ... . 02/05/2015 . |MERRILLLYNCH ... XXX oo 373479 ............. 300,000(................ 2,521
207515FR3 ... [CONNEAUT PASCHDDIST ... e . 03/23/2015 . |MERRILLLYNCH ... XXX oo 267418 ............. 245,000)................ 4,317
20772JSD5 ... | CONNECTICUT ST ... . 11/24/2015 . |MERRILLLYNCH ... XXX oo 269,803 |............. 240,000 (................ 2,373
340423KF8 ....| FLORESVILLE TEXINDPT SCHDIST ......oooiiiiiiiieeeeeeeeeeee L . 12/01/2015 . |MERRILLLYNCH ... XXX oo 147,938 (............. 150,000 (.................. 365
340423KG6 ... | FLORESVILLE TEXINDPT SCHDIST ... . 12/02/2015 . |MERRILLLYNCH ... XXX oo 150,876 (............. 150,000 (.................. 438
34153P3K2 ... |[FLORIDASTBRDEDPUBED .........oooi e . 05/18/2015 . |[MERRILLLYNCH ..................o XXX oo 118,462 (............. 100,000 ................ 2,361
346789MR8 ...| FORT BEND CNTY TEXLEVEE IMPT ... [ . 03/24/2015 . |MERRILLLYNCH ... XXX oo 363,055|............. 350,000(...........ceiel 379
366900HB7 ... | GARY IND CMNTY SCHCORP ... . 05/19/2015 . |[MERRILLLYNCH ... XXX oo 136,175 (............. 130,000 (................ 1,376
37358MDDO0 ...| GEORGIASTRD & TWY AUTHREV ... . 05/19/2015 . |MERRILLLYNCH ... XXX oo 115,245(............. 100,000.................. 708
409585FB7 ....| HAMSHIRE-FANNET TEXINDPTSCH ... e . 07/13/2015 . |MERRILLLYNCH ... XXX oo 450,588 |............. 400,000 .................. 578
434722JK1 ....|HOLBROOK MASS ULTD TAXGO SCHBDS ... e . 12/07/2015 . |MERRILLLYNCH ... XXX oo 151,500 (............. 150,000 (.................. 113
442331YL2 ... [HOUSTON TEX .. ..o e . 02/05/2015 . |MERRILLLYNCH ... XXX oo 221881 ............. 180,000 ................ 3,975
443726M35 ... |HUDSON CNTY N J ... 111772015 . [MERRILLLYNCH ... XXX oo 203,060(............. 200,000(................ 1,317
4980352U7 ....[KITSAP CNTY WASH ... e . 05/18/2015 . |MERRILLLYNCH ... XXX oo 358,122 ............. 300,000]................ 1,458
562333KC7 ... [MANCHESTERNHFORISSUESDTD .......covoiii e . 07/13/2015 . |MERRILLLYNCH ... XXX oo 347,363 |............. 325000(.................. 460
5765448527 ....| MATANUSKA-SUSITNABORO ALASKA ... . 03/23/2015 . |MERRILLLYNCH ... XXX oo 492,652 (............. 400,000 (...
64966HE30 ... INEWYORKINY ... . 08/19/2015 . |[MERRILLLYNCH ... XXX oo 11,390 (............. 100,000 (.................. 319
675498JB6 ....| OCEANSIDENYUNFREE SCHDIST ... e . 07/13/2015 . |MERRILLLYNCH ... XXX oo 100,958 ............. 100,000 (................... 49
675498JC4 ....[OCEANSIDENY UNFREESCHDIST ... e . 07/13/2015 . |MERRILLLYNCH ... XXX oo 149,919(............. 150,000 (................... 73
70914PMU3 .. | PENNSYLVANIA ST .. o . 03/23/2015 . |MERRILLLYNCH ... XXX oo 128,569 |............. 110,000 ................ 2,215
729429NG1 ... | PLYMOUTH-CANTON MICH CMNTY SCH ... . 11/17/2015 . |MERRILLLYNCH ....................o XXX oo 261698|............. 250,000]......................
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7454008H7 ....| PULASKI CNTY ARK SPL SCHDIST .. ..o L - 1117/12015 . [MERRILLLYNCH ... [ XXX [, 258,648 |............. 250,000 ... 729
767171NR8 ... |RIORANCHO N MEXPUB SCHDIST ..o . 12/07/2015 . |MERRILLLYNCH ... XXX [ 205,342 ............. 200,000 |......oiein 167
778550JY0 .... [ ROSWELL N MEX INDPT SCHDIST ..ot [ . 05/18/2015 . [MERRILLLYNCH ............ooo [ XXX o [, 279,388 |............. 250,000 .......cooii 56
796116RP8 ... | SAN ANGELO TEXINDPT SCHDIST ..o [ . 05/15/2015 . |MERRILLLYNCH ... XXX [ 237,022 ............. 200,000 .......ocenn 2,639
802088KV5 ... [ SANTAFENMEXPUB SCHDISTFO ......oviiiiiiie e [ . 05/19/2015 . [MERRILLLYNCH ...........oooo [ XXX o [, M9,417 [ ............. 100,000 | ................ 1,542
877681DN3 ... | TAZEWELL CNTY ILLSCHDISTNO ... . 05/06/2015 . |MERRILLLYNCH ... XXX [ 144900 (............. 100,000 |................ 4,000
897712NF8 ... | TROY PAAREA SCHDISTBRADFORD .........ccoiiiiiiiiiiiei . 12/04/2015 . |MERRILLLYNCH ... XXX [ 241802|............. 200,000 ...
970701235 ... .[WILLISTON N D ... [ . 12/07/2015 . [MERRILLLYNCH ... [ XXX o [, 181,957 [ ............. 180,000 (...........oovvi 330
971567MY5 ... |WILMINGTONDEL ... . 05/21/2015 . |MERRILLLYNCH ... XXX [ 242567 |............. 215,000 ... 5,256
981306KA0 ... [ WORCESTER MASS GOMUN PURPLNBDS ..o [ . 12/10/2015 . [MERRILLLYNCH ... [ XXX [, 207,546 |............. 200,000 |.....cooiii
986523RX8 ... | YORKCNTY SC SCHDISTNOO003 ..o [ . 05/19/2015 . |MERRILLLYNCH ... | XXX o [ 299,553 |............. 250,000]................ 2,431
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAANEEEA) . ... ... e [ 10,124,289 |........... 9,185,000].............. 45,920
Bonds - U.S. Special Revenue, Special Assessment
044074DK5 ... |ASHEVILLENCWTR SYSREV ... L . 05/19/2015 . |MERRILLLYNCH ... XXX [ 272410 ............. 250,000 ...
068461RP9 ... [BARREN CNTY KY SCHDISTFINCO ..ot [ . 02/05/2015 . [MERRILLLYNCH ............ooo [ XXX [, 613,830 ............. 500,000 |........ooeiii
072024MW9 .. | BAY AREA TOLL AUTH CALIF TOLL ..o L . 03/24/2015 . [MERRILLLYNCH ... [ XXX [, 289,820|............. 250,000 ... 6,264
090929FU9 ... | BRMINGHAM ALASPL CARE FACSF ... [ - 1M17/2015 . |MERRILLLYNCH ... XXX [ 116,301 |............. 100,000 |................ 2,817
098825N40 ....[BOONE CNTY KY SCHDISTFINCOR ... . 03/24/2015 . [MERRILLLYNCH ... [ XXX [, 366,790 |............. 350,000 ... 758
m 10146RHM9 ...| BOULDER CNTY COLOOPEN SPACEC ... . 11/24/2015 . |MERRILLLYNCH ... XXX [ 238,021 ............. 195,000 (...............e. 163
- 10741LBX3 ... |[BREVARD CNTY FLAHEALTHFACS A .. ..o [ - 1117/12015 . [MERRILLLYNCH ... [ XXX o [, 791,629 |............. 660,000 |................ 6,358
L 19645RAQ4 ...| COLORADO EDL & CULTURALFACS A .. ..o - 1M17/2015 . |MERRILLLYNCH ... XXX [ 320,235|............. 300,000]........cvne 4,315
- 20774YXP7 ... |CONNECTICUT STHEALTH&EDL FA .. ... . 12/01/2015 . |MERRILLLYNCH ... XXX [ 220,094 |............. 200,000 .......ocenn 4,250
246387PT5 ....| DELAWARE ST ECONOMIC DEV AUTH ... . 05/15/2015 . [MERRILLLYNCH ... [ XXX o [, 153,665 ............. 140,000 (.................. 762
276552DD5 ... [EASTERN KY UNIVGENRCPTS ... ..o . 07/13/2015 . |MERRILLLYNCH ... XXX [ 274,983 |............. 250,000|........ceene 2,167
338406BQ3 ... [ FLAGLER CNTY FLACAP IMPTREV ... [ . 02/19/2015 . [MERRILLLYNCH ... [ XXX [, 484,004 (............. 400,000 (...
34160WVX9 ...| FLORIDA ST DEPT ENVIRONMENTAL ... [ . 08/07/2015 . |MERRILLLYNCH ... XXX [ 107,857 |............. 100,000 |...............e. 556
359900VM6 ... | FULTON CNTY GADEV AUTHREV ... [ . 03/24/2015 . [MERRILLLYNCH ... [ XXX [, 483627 (............. 405,000 (................ 8,859
373511EC4 ... | GEORGIA STHIGHERED FACSAUTHREV ..o . 12/01/2015 . | CORPORATE ACTION ..o [ XXX [ 33455 (... 30,000 (..o
373511FA7 ....| GEORGIA STHIGHER ED FACSAUTHREV ... . 12/01/2015 . | CORPORATE ACTION ... | XXX [ 78,063 |.............. 70,000 ...
380037FR7 ... | GLYNN-BRUNSWICK MEM HOSP AUTH ............ooiiii [ . 12/07/2015 . [MERRILLLYNCH ... [ XXX o [, 234570 ............. 200,000 ... 3,583
451295XB0 ... [IDAHOHEALTHFACS AUTHREV ... ..o . 05/15/2015 . |MERRILLLYNCH ... ... XXX [ 349,203 |............. 325,000 ... 3,033
45200FRZ4 ... | ILLINOISFINAUTHREV ... .o . 05/18/2015 . [MERRILLLYNCH ............ooo [ XXX [, 115,185 ............. 100,000 (.........ooivnnn 340
492508BL9 ....| KERSHAW CNTY SCPUB SCHS FNDT ........ooooiiiiiiiie e . 12/02/2015 . [MERRILLLYNCH ... [ XXX [, 150,000 (............. 150,000 (........cooiiin. 54
54811BKV2 ... | LOWER COLO RIV AUTH TEX TRANSM ... [ . 03/23/2015 . |MERRILLLYNCH ... ... XXX [ 269,854 |............. 230,000]........cvnn 4,185
57586EG47 ... | MASSACHUSETTS STHEALTH&EDLREV ... [ . 12/01/2015 . | CORPORATE ACTION ..o [ XXX [ 15914 ... 15,000 ..o
57586EH46 ... | MASSACHUSETTS STHEALTH&EDLREV ... . 12/01/2015 . | CORPORATE ACTION ... | XXX [ 84873|.............. 80,000 ........oiii
594615ED4 ... | MICHIGAN STBLDG AUTHREVREVBDS .........coooiiiiiiiie [ . 12/01/2015 . | CORPORATE ACTION .......oooiiiii [ XXX [ 24,039 .............. 25,000 ...
594615EF9 ....| MICHIGAN STBLDGAUTHREVREVBDS ... [ . 12/01/2015 . | CORPORATE ACTION ... XXX [ 218 ... 75,000 ...
645791D84 ....|NEW JERSEY ENVIRONMENTAL INFRA ... . 03/24/2015 . |MERRILLLYNCH ... XXX [ 429,825(............. 375,000 ... 1,583
646136EG2 ... |NEW JERSEY ST TRANSNTRFD AUT ... . 02/05/2015 . [MERRILLLYNCH ...........oooo [ XXX [, 156,618 (............. 130,000 ............. 1,092
65821DBWO .. [ NORTH CAROLINA MED CARE COMMN ..o . 12/02/2015 . |MERRILLLYNCH ... ... XXX [ 137510 ............. 120,000 .................. 120
67755CP94 ... |OHIO STBLDG AUTH ... . 07/13/2015 . [MERRILLLYNCH ... [ XXX [, 120,749 ............. 105,000 [ .............. 1,531
67756BUAG ... [OHIO STHIGHEREDLFACREV ... - 1M17/2015 . |MERRILLLYNCH ... XXX [ 107,904 |............. 100,000 |...............e. 264
74442CAC8 ... [ PUBLIC FINAUTHWIS HOSP REV ... .o [ . 06/05/2015 . [MERRILLLYNCH ............oooo [ XXX [, 176,122 ............. 170,000 (.........ooovnn 99
783186QJ1 ....|RUTGERS STUNIVINJ ... o [ . 07/13/2015 . [MERRILLLYNCH ... [ XXX o [, 414,085(............. 350,000 ... 3,646
783186RM3 ... |RUTGERS STUNIVINJ ... L . 12/01/2015 . |MERRILLLYNCH ... ... XXX [ 119,592 ............. 100,000 |...............oe. 458
80585FBEO ... | SCAGO EDL FACS CORP FOR SPARTA ... .o [ . 05/15/2015 . [MERRILLLYNCH ............ooo [ XXX o [, 320,188 |............. 315,000 ... 473
80585FBG5 ...| SCAGO EDL FACS CORP FORSPARTA ... . 06/05/2015 . |MERRILLLYNCH ... XXX [ 222,762 ............. 200,000 |.......ocene 1,306
833453EC3 ... [SNYDER CNTY PAHIGHERED AUTH ... [ . 11/24/12015 . [MERRILLLYNCH ... [ XXX [, 233,434 ... 200,000 ... 3,028
833453ED1 ... [ SNYDER CNTY PAHIGHERED AUTH ... [ . 12/07/2015 . |MERRILLLYNCH ... [ XXX [, 176,057 [ ............. 150,000 | ............o.. 2,479
837031TX1 ....| SOUTH CAROLINA JOBS-ECONOMIC D ..o [ . 07/13/2015 . |MERRILLLYNCH ... XXX [ 116,845(............. 105,000 ..o
84129NJM2 ... [ SOUTHCENTRAL PAGEN AUTHREV ... [ - 1117/12015 . [MERRILLLYNCH ... [ XXX [, 235890 |............. 200,000 ..o 528
79165TQM6 ...| STLOUISMOMUN FINCORPLEASE ... . 03/23/2015 . |MERRILLLYNCH .................oooo | XXX 293,775|............. 250,000]................ 1,771
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793323SD9 ... [ STPETERSBURG FLAPUB UTILREV ... [ . 12/07/2015 . [MERRILLLYNCH ... [ XXX [, 197,900 ............. 200,000 ..o 321
914072WAT ...|UNIVERSITY ARKUNIVREV ... ..o . 01/14/2015 . |MERRILLLYNCH ... XXX [ 175,247 (............. 150,000 ..ot
914353ZB6 ....| UNIVERSITY ILLUNIVREVS ... o [ . 05/15/2015 . [MERRILLLYNCH ... [ XXX o [, 406,875(............. 350,000 ... 2,382
914716C29 ....|UNIVERSITY NC CHARLOTTE REV ... . 03/12/2015 . |MERRILLLYNCH ... XXX [ 227410 ... 200,000 ...
9151373D3 ....|UNIVERSITY TEXUNIVREVS ... . 12/02/2015 . [MERRILLLYNCH ... [ XXX o [, 140,448 ............. 120,000 ................ 1,867
92817TEL6 ....| VIRGINIASTPUB SCHAUTHSPLO ... [ . 05/18/2015 . |MERRILLLYNCH ... XXX [ 154,434 | ............ 130,000 |................ 2,275
976904ZW5 ...| WISCONSIN HSG & ECONOMIC DEV A ... . 11/24/2015 . |MERRILLLYNCH ... XXX 200,400|............. 200,000 ...
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... i 10,924610(........... 9,620,000 (.............. 73,687
Bonds - Industrial and Miscellaneous (Unaffiliated)
00440EARS8 ... [ACEINAHLDG INC ..o L . 11/24/12015 . [MERRILLLYNCH ... [ XXX [, 153,026 (............. 150,000 (........ccoivnins 209
001055AM4 ... [AFLAC INC ... oo [ . 11/24/12015 . [MERRILLLYNCH ... [ XXX o [, 257,330 ............. 250,000 ... 378
05565QBU1 ...|BPCAPMKTS PLC ... . 03/23/2015 . |MERRILLLYNCH ... ... XXX [ 263,238 |............. 250,000|........ceene 3,586
05565QCGT ...[BP CAP MKTS PLC ..ot - 03/12/2015 . [MERRILLLYNCH ... | XXX 253,038............. 250,000|...........ooo 2,661
05565QCS5 ...|BPCAPMKTSPLC ... . 05/15/2015 . |MERRILLLYNCH ... XXX [ 230616|............. 227,000 ... 357
17275RAH5 ... [CISCO SYSINC ... . 04/06/2015 . [MERRILLLYNCH ............ooooi [ XXX [, 314,642|............. 280,000 ... 2,907
20826FAE6 ... [ CONOCOPHILLIPS CO ... - 11/24/12015 . [MERRILLLYNCH ... XXX 199,918 |............. 200,000 ... 240
278642ACT7 ... [EBAYINC ... o . 03/23/2015 . |MERRILLLYNCH ... XXX [ 173416 (............. 167,000 |................ 2,427
459200HP9 ... | INTERNATIONAL BUSINESS MACHS ... . 02/05/2015 . [MERRILLLYNCH ...........oooo [ XXX [, 105,387 | ............. 100,000 f........coooivnn 84
m 459200HU8 ... [ INTERNATIONAL BUSINESS MACHS ... . 05/15/2015 . |MERRILLLYNCH ... XXX [ 140,553 |............. 135,000 ................ 1,332
- 540424AQ1 ... [LOEWS CORP ...t L . 05/15/2015 . [MERRILLLYNCH ... [ XXX o [, 243,093 |............. 250,000 ..o 91
w 61746BDJ2 ....[MORGAN STANLEY ... .. i - 1M17/2015 . |MERRILLLYNCH ... XXX [ 206,124 |............. 200,000 |.......ocene 1,771
N 61747YDW2 .. [MORGAN STANLEY ... . . 04/13/2015 . |MERRILLLYNCH ... XXX [ 127110 ... 125,000 (.................. 727
61761JVLO ....|MORGAN STANLEY ... oo . 11/24/12015 . [MERRILLLYNCH ... [ XXX o [, 152,526 | ............. 150,000 (........cooivnnn 570
94974BFJ4 ....|WELLS FARGO COMTNBE ... . 05/15/2015 . |MERRILLLYNCH ... ... XXX [ 224437 ... 221,000 ... 2,054
94974BFN5 ... [WELLS FARGO COMTNBE ... L . 03/23/2015 . [MERRILLLYNCH ...............ooooio L XXX [ 256,692 |............. 240,000 ................ 1,128
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 3,301,146 ........... 3,195,000 .............. 20,522
8399997 Subtotal - BONAS - Part 3 ... ... 27,389,002]......... 25128,000|............. 148,910
8399998 Summary item from Part 5 for BONGAS .. ... ... e | 505,940 |............. 500,000 ................ 5,972
8399999 SUDIOLAL = BOMAS ... ... e e e | 27,894,942 |......... 25,628,000|............. 154,882
8999998 Summary Item from Part 5 for Preferred STOCKS ... ... XXX o
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ... [BMCO ... . 10/01/2015 . [MERRILLLYNCH ..o [ 500.000{.............. 70,468 ....... XXX [
HO0023R105 ... | Ace Limited ... . 10/01/2015 . |MERRILLLYNCH ... [ 300.000|.............. 30,734 |....... XXX [
02079K305 ....| ALPHABET INC CAP STK CLA ... . o . 12/01/2015 . | CORPORATE ACTION ..o | 60.000(.............. 21,2421 ....... XXX [
02079K107 ....| ALPHABET INCCAP STKCLC ... . 12/01/2015 . | CORPORATE ACTION ... 40.000(.............. 11,919...... XXX [
022095103 ....| Altria Group INC ..o . 10/01/2015 . |MERRILLLYNCH ... [ 1,310.000|.............. 68,348 |....... XXX [
026874784 ....| American International Group .................ooooiiiiiiiieie e . 06/10/2015 . |MERRILLLYNCH ... 45000(................ 2,773 ....... XXX
030420103 ....| AMERICAN WTRWKS COINCNEW ... [ . 10/01/2015 . |MERRILLLYNCH ... [ 4,000.000(............. 219421|....... XXX [
037833100 ... [APPIE INC ... . 10/01/2015 . [MERRILLLYNCH ..o [ 400.000|.............. 43,060....... XXX [
00206R102 ... | AT&T ..o . 12/01/2015 . |MERRILLLYNCH ... [ 3,000.000|............. 100,549 ....... XXX [
091936732 ....| BLACKROCK FDS GB L/SCRINSTL .......ovoiiiiii e [ . 12/23/2015 . | CORPORATE ACTION ..o [ 897.805|................ 8,834(....... XXX [
09247X101 ... | BLACKROCK INC ...\t . 10/01/2015 . [MERRILLLYNCH ... [ 750.000............. 220,898 ....... XXX [
055622104 ... | BPPLC ... .o . 09/29/2015 . |MERRILLLYNCH ... 253.000) ... 75141....... XXX [
143658300 .... | CARNIVAL CORP ... ..o . 06/10/2015 . [MERRILLLYNCH ... [ 575.000.............. 258461....... XXX [
12514G108 ... [CDW CORP ... . 09/29/2015 . |MERRILLLYNCH ... 355.000|.............. 14115]...... XXX [
156700106 ... | CenturyLink INC ..........coooiiiiie it [ . 10/01/2015 . [MERRILLLYNCH ... | 8,000.000|............. 199,955 ....... XXX oo [
125509109 ....| CIGNA CORPORATION ..ottt [ . 09/29/2015 . [MERRILLLYNCH ... [ 259.000.............. 34,337 ... XXX [
17275R102 ... .| CISCOSYSINC ... . 10/01/2015 . |MERRILLLYNCH ... [ 2,200.000|.............. 56,914 |....... XXX [
192446102 ....| COGNIZANT TECHNOLOGY SOLUTIONS ..o [ . 06/10/2015 . [MERRILLLYNCH ... [ 405.000(.............. 25,805]....... XXX [
19248X307 ....| COHEN & STEERSPFD SECS&INCFD ..................ooooo | . 12/10/2015 . |MERRILLLYNCH ... 2,030.840|.............. 21,734 (... XXX o
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20825C104 ....| ConoCOPhIMlIPS ... ... . 10/01/2015 . [MERRILLLYNCH ... L 4,200.000(............. 204,69 ....... XXX [
24610H302 ....[DELAWARE INVTS FD ..o - 12/22/2015 . |MERRILLLYNCH ... 13,634.835(............. 146,868 (....... XXX [
247361702 ....|DELTAAIRLINES INCDEL ..o . 10/01/2015 . [MERRILLLYNCH ... [ 4,500.000(............. 199,922 (....... XXX [
251566105 ... [DEUTSCHE TELEKOMAG ..o . 10/01/2015 . |MERRILLLYNCH ... [ 2,500.000|.............. 42,146 | ....... XXX [
25243Q205 ... | Diageo PLC SPSD ADRNEW ... ..ot . 01/28/2015 . [MERRILLLYNCH ... L 250.000.............. 29,569 ....... XXX [
253868103 ... [DIGITALRLTY TRINC ... . 10/01/2015 . |MERRILLLYNCH ... [ 1,000.000.............. 64,832(....... XXX [
254687106 ... [DISNEY WALT CO ... . 10/01/2015 . |MERRILLLYNCH ... [ 2,000.000|............. 203,734 ....... XXX [
260543103 ....|DOW CHEM CO ...t . 122412015 . [MERRILLLYNCH ... L 3,000.000............. 157,440 1(....... XXX [
278865100 ... [ECOLAB INC ... i . 10/01/2015 . |MERRILLLYNCH ... [ 1,800.000............. 200,440 ....... XXX [
30231G102 ... | Exxon Mobil Corp COM ........coiiiiiieei e 1210172015 . [MERRILLLYNCH ... | 1,100.000 | .............. 92,189 ....... XXX [
30303M102 ... | FACEBOOKINC ... . 08/25/2015 . |MERRILLLYNCH ... 75.000| ... 6,529(....... XXX [
31428X106 ....|FEDEX CORP ... i . 10/01/2015 . |MERRILLLYNCH ... [ 1,500.000|............. 217,068 |....... XXX [
369604103 ... [ General EIBCHIC .............ooiiiiiiii e . 10/01/2015 . [MERRILLLYNCH ..o 10,000.000|............. 243593 ....... XXX [
37045V100 ....| GENERALMTRS CO ..o L . 10/01/2015 . |MERRILLLYNCH ... [ 7,500.000|............. 227,766 | ....... XXX [
38141G104 ... | Goldman Sachs Group INC ..............ooooiii e L . 08/25/2015 . |MERRILLLYNCH ... 35.000(................ 6,498(....... XXX
42809H107 ... [HESS COIP ... . 05/14/2015 . |MERRILLLYNCH ... [ 600.000|.............. 41,739 ....... XXX [
438516106 ... | Honeywell Intl INC ... . 10/01/2015 . [MERRILLLYNCH ... [ 400.000(.............. 37,804 1(....... XXX [
459200101 ... [ IBM COMP ... . 10/01/2015 . [MERRILLLYNCH ... L 675.000(.............. 97,430 ....... XXX [
458140100 ... [Intel COMP ... . 10/01/2015 . |MERRILLLYNCH ... [ 2,200.000.............. 65,314 (....... XXX [
464287200 ... | ISHARES TR ... . 12/02/2015 . [MERRILLLYNCH ... [ 940.000............. 197,381(....... XXX [
T 478160104 ... [Johnson & JONSON ... . 10/01/2015 . |MERRILLLYNCH ... [ 400.000(.............. 37,114 ... XXX [
w 46625H100 ....| JPMORGAN CHASE & CO ..o | . 08/25/2015 . [MERRILLLYNCH ... [ 220.000(.............. 14,4401 ....... XXX [
w 4812A4351 ... [JPMORGAN TRI ..o . 12/29/2015 . |MERRILLLYNCH ... 18,055.329 | ............. 200,952 ....... XXX [
500754106 ....|KRAFT HEINZ CO. ... L . 01/28/2015 . |MERRILLLYNCH ... [ 2,600.000|............. 174,217 (... XXX [
50540R409 ....| LABORATORY CORP AMERHLDGS ............ooiiiiii e [ . 01/29/2015 . [MERRILLLYNCH ... | 70.000 (... 8,072|....... XXX [
521865204 ....|LEAR CORP ... ... i . 08/25/2015 . |MERRILLLYNCH ... [ 165.000(.............. 189711....... XXX [
526057104 ... [LENNAR CORP ... .. i [ . 09/29/2015 . [MERRILLLYNCH ... [ 331.000(.............. 15,784 ... XXX [
543916167 ....|LORD ABBETTINVT TR ... - 1213172015 . |MERRILLLYNCH ... 28,255.253|............. 250,897 ....... XXX [
56063U521 ....| Mainstay High Yield MuniBond Fund .....................oo . 1213172015 . |MERRILLLYNCH ... [ 5178.328|.............. 61,651(....... XXX [
577125107 ... | Matthews Asia Dividend Fund ... [ 1271012015 . [VARIOUS ... L 5342.235|.............. 82,567 |....... XXX [
G5960L103 ... IMEDTRONICPLC ... . 10/01/2015 . |MERRILLLYNCH ... [ 3,500.000|............. 234670]....... XXX [
58933Y105 ....[Merckand CoInCSHS ... .. ... [ . 10/01/2015 . [MERRILLLYNCH ... [ 4,500.000(............. 220,402]....... XXX [
594918104 ... | Microsoft COMp .........ooiii i [ . 10/01/2015 . |MERRILLLYNCH ... [ 1,000.000.............. 44180 1....... XXX [
609207105 ....|MONDELEZ INTLINC ... . 10/01/2015 . [MERRILLLYNCH ... L 5,500.000|............. 203,455 ....... XXX o [
65339F101 ....| Nextera Energy INC SHS ... ... . 10/01/2015 . [MERRILLLYNCH ... [ 300.000.............. 29,088|....... XXX [
68389X105 ....[ORACLE CORP ... ..o . 10/01/2015 . |MERRILLLYNCH ... [ 1,775.000(.............. 64,471(....... XXX [
718172109 ... [ Philip Morris Intl Ind ... . 05/14/2015 . [MERRILLLYNCH ..o L 500.000.............. 43,350 ....... XXX [
72201M784 ... |PIMCO FDS ... 1213172015 . |VARIOUS .o 12,786.891............. 135,058 1....... XXX [
69351T106 ... [PPLCORP ..ot . 10/01/2015 . [MERRILLLYNCH ... | 6,200.000............. 202,677]....... XXX [
742718109 ....|Procter & Gamble ... . 10/01/2015 . |MERRILLLYNCH ... [ 3,000.000|............. 215425|....... XXX [
744573106 ....| PUBLIC SVC ENTERPRISE GROUP ... [ . 06/10/2015 . |MERRILLLYNCH ... 95.000|.............e 3,860(....... XXX [
755111507 ... | Raytheon Co Delaware New ................oooiiiiiiiiii i [ . 06/10/2015 . [MERRILLLYNCH ..o [ 255.000(.............. 25893 ....... XXX [
806857108 ....| SCHLUMBERGER LTD .......oiiiiiiiiii i L . 09/29/2015 . |MERRILLLYNCH ... 80.000|................ 5471(....... XXX [
844741108 ... [ SOUTHWEST AIRLS CO ... ..o L . 09/29/2015 . [MERRILLLYNCH ... L 5818.000|............. 214,843 ....... XXX [
87612E106 ....| Target Corp COm ... [ . 10/01/2015 . |MERRILLLYNCH ... [ 700.000|.............. 55,212|....... XXX [
881624209 ....| TEVA PHARMACEUTICALINDSLTD ..o [ . 03/11/2015 . |MERRILLLYNCH ... 280.000|.............. 16,159 ....... XXX [
883556102 .... | THERMO FISHER SCIENTIFICINC ..o [ . 12/01/2015 . [MERRILLLYNCH ... L 1,500.000|............. 206,384 |....... XXX [
910047109 ....|UNITED CONTLHLDGS INC ..o . 06/10/2015 . |MERRILLLYNCH ... 45000 (................ 2,376(....... XXX [
913017109 .... [ UNITED TECHNOLOGIES CORP ..ot . 12/01/2015 . [MERRILLLYNCH ... [ 400.000(.............. 38,652(....... XXX [
913903100 ....|UNIVERSALHLTH SVCSINC ..o [ . 06/10/2015 . |MERRILLLYNCH ... 15.000|..........ocooes 1,969 ]....... XXX [
91529Y106 ... [ UNUM GrOUD ......ovtiit e [ . 10/01/2015 . [MERRILLLYNCH ... [ 7,000.000|............. 222,575|....... XXX o [
902973304 ... [USBANCORP DEL .........coiiiiii i L . 08/25/2015 . [MERRILLLYNCH ... [ 100.000 | ................ 4213|....... XXX [
91913Y100 ....| Valero Energy CorpNew ... . 09/29/2015 . |MERRILLLYNCH ... 279.000|.............. 15,102]....... XXX [
92553P201 ... [ VIACOMINC NEW ... ..o L . 08/25/2015 . [MERRILLLYNCH ..o L 210.000................ 8,331]....... XXX o [
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949746101 ... |WELLSFARGO & CONEW ... . 10/01/2015 . [MERRILLLYNCH ............................................. ... 4,000.000(............. 205,598 ....... XXX oo
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........ ... 6,963,503 ]....... XXX o[
9799997 Subtotal - CommON StOCKS - Part 3 .. .. 6,963,503 ....... XXX oo
9799998 Summary Item from Part 5 for COmMMON STOCKS ....... ... 5,013,690 (....... XXX oo
9799999 Subtotal - COMMON STOCKS ... 11,977,193 (....... XXX
9899999 Subtotal - Preferred and ComMON SOCKS ............ ... 11,977,193 (....... XXX
9999990 TOtAIS ... ... . 39,872,135(....... XXX . oo 154,882
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Bonds - U.S. Governments
912828NZ9 | UNITED STATES TREAS NTS . 109/30/2015{ MATURITY .............. XXX 124,000 ...... 124,000 ...... 126,876 | ...... 124,607 ..o | (BO7) [ (BOT) [ 124,000 09/30/2015
912828QF0 | UNITED STATES TREASNTS ... ... |12/16/2015] MERRILL LYNCH .. XXX 128725(...... 128,000 ...... 133973 ...... 130,248 oo | (B1A) [ (BT [ 128,634 ... 04/30/2016
912828RM4 | UNITED STATES TREASNTS ... . |04/13/2015] MERRILL LYNCH .. XXX 329,733 1...... 327,000]...... 332,070 ...... 329535 ... e (B89 e [ (BB e [ 329,146 | ... 10/31/2016
912828TX8 | UNITED STATES TREAS NTS 10/16/2015] MERRILL LYNCH XXX 330,051(...... 330,000]...... 330,684 |...... 330513 ..o o (465) [ (468 [ | 330,048 11/15/2015
0599999 Subtotal - Bonds - U.S. GOVEMMMENS ...............uuii i [ 912,509 (...... 909,000 ...... 923,603 |...... 914903 |............. [.....3075) | ............. |....... (BO7H) ... | 911,828 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
010069AC6 | AKRON OHIO NONTAX ECONOMIC DEV ...... ... |12/01/2015 MATURITY .............. XXX 150,000 ...... 150,000 ...... 154,115 ...... 151,862 (..o | (1862) [ e (18B2) [ 150,000 12/01/2015
022555TR7 | ALVORD CALIF UNISCHDIST ................ ... |05/01/2015 MATURITY .............. XXX 125,000 ...... 125,000 ...... 122249 ...... 124413 o BB BBT [ 125,000 05/01/2015
048339TNS | ATLANTICCITYNJ ..o ... |05/15/2015 MERRILLLYNCH ........ XXX 399,995 (...... 500,000 ...... 560,805 ...... 548620 (...........c. | (4430) | (4430 [ 544,189 12/01/2018
048342CB3 | ATLANTICCITYNJBRDED ............ ... |12/01/2015] MATURITY .............. XXX 100,000 ...... 100,000 ...... 115229 ...... 103543 oo | (BBA3) [ (BB [ 100,000 12/01/2015
115065SL9 | BROWARD CNTY FLA SCH BRD CTFS .. ... |07/01/2015] MATURITY ...... XXX 140,000 ...... 140,000 ...... 155,870 ...... 142567 | oo | (2567) [ (256T) [ 140,000 07/01/2015
13062RH43 | CALIFORNIAST .......coovvviin ... |03/01/2015] MATURITY ...... XXX 100,000 ...... 100,000 ...... 107,397 | ...... 100,719 oo | (T [ e (T19) [ 100,000 03/01/2015
166330EB2 | CHESTER UPLAND SCHDIST PA .. ... |... |09/152015 MATURITY ...... XXX 100,000 ...... 100,000 ...... 104,991 ...... 102276 ..o | (R276) [ (R2T6) [ 100,000 09/15/2015
167505BR6 | CHICAGO ILLBRDED .............c.ovee 12/01/2015{ MATURITY ...... XXX 150,000 ...... 150,000 (...... 167,427 |...... 155,150 ..o | (BB0) [ e (BB0) [ 150,000 12/01/2015
196696MM7 | COLORADO ST BRD CMNTY COLLEGES ..... 11/01/2015{ MATURITY .............. XXX 695,000 ...... 695,000 ]...... 745540 ...... 713210 .o [ (18210) [ [ (18210) [ [ 695,000 11/01/2015
20772GNBO | CONNECTICUT ST ... ... |11/16/2015] MERRILL LYNCH XXX 115,000 ...... 115,000 (...... 127,530 ...... 120,708 ..o | (2851) [ (285T) [ 118,057 11/15/2016
250375BR2 | DESERT CALIF CMNTY COLLEGEDIS ........ ... |08/01/2015 MATURITY .............. XXX 100,000 ...... 100,000 ....... 97,059 |....... 99,292 (... | TOB e TOB 100,000 08/01/2015
267045BP6 | DUTCHESS CNTY N Y LOCDEV CORP ........ ... |07/01/2015] MATURITY ...... XXX 250,000 ...... 250,000 ...... 249,063 |...... 249770 ..o [ 280 e 280 [ 250,000 07/01/2015
29270CUD5 | ENERGY NORTHWEST WASH ELECREV ..... ... |07/01/2015] MATURITY ...... XXX 150,000 ...... 150,000 ...... 160,656 | ...... 183475 oo | BATE) [ BATE) [ 150,000 07/01/2015
34160WRQ9| FLORIDA ST DEPT ENVIRONMENTAL ......... . 07/01/2015] MATURITY ...... XXX 100,000 ...... 100,000 ...... 112,938 ...... 101,906 | ..o | oo (1,908) [ e (1,908) [ 100,000 07/01/2015
34440KAH5 | FOLSOM CORDOVA CALIF UNISCHD ........|... |10/01/2015 MATURITY ...... XXX 100,000 ...... 100,000 ...... 108275 ...... 102718 oo | @TIB) [ RTI8) [ 100,000 10/01/2015
359900857 | FULTON CNTY GADEVAUTHREV ........... . 106/15/2015{ MATURITY .............. XXX 100,000 ...... 100,000 ...... 104,318 ...... 100,562 [ ..o | (BB2) [ (BB2) [ 100,000 06/15/2015
373511BW3 | GEORGIA ST HIGHER ED FACSAUTH ........|... [12/01/2015 CORPORATE ACTION .. |... XXX ... |..... 111,518 ...... 100,000 ...... 116,837 ...... 14395 oo | @BTT) o @BTT) [ 111,518 06/15/2019
452152CM1 [ ILLINOIS ST ... ... |01/01/2015] MATURITY .............. XXX 150,000 ...... 150,000 ...... 156,518 | ...... 150,000 [ ..o | [ e [ 150,000 01/01/2015
452152HZ7 [ILLINOISST .........ooviiie ... |01/01/2015] MATURITY ...... XXX 250,000 ...... 250,000 ...... 275578 | ...... 250,000 (... e [ [ e 250,000 01/01/2015
516391BA6 | LANSING MICH BRD WTR & LT UTIL .. ... |... |07/01/2015 MATURITY ...... XXX 200,000...... 200,000 ...... 211,96 |...... 201870 ..o [ (18TO) [ e (LBTO) e [ 200,000 07/01/2015
546398TC2 | LOUISIANA PUB FACS AUTHREV ............ ... |08/01/2015] MATURITY ... XXX 100,000 ...... 100,000 ...... 110,009 ...... 102208 ... | (2208) [ e (2208) [ 100,000 08/01/2015
57586C7P4 | MASSACHUSETTS ST HEALTH & EDL .. ... |12/01/2015| VARIOUS ..... XXX 105,787 | ...... 100,000 ...... 111,789 ...... 108175 (..o | (2,080) [ e (2080) [ 106,095 07/01/2018
59333MWX9| MIAMI-DADE CNTY FLASCHBRD CT .........|... |05/01/2015 MATURITY ... XXX 100,000 ...... 100,000 ...... 108,575 ...... 100,782 (..o | (T82) [ (T82) [ 100,000 05/01/2015
594610832 | MICHIGAN ST ..., . 109/15/2015{ MATURITY .............. XXX 100,000 ...... 100,000 ...... 107,267 | ...... 102,302 (..o | (2302) [ (2302) [ 100,000 09/15/2015
594614W62 | MICHIGAN ST BLDG AUTHREV ......... ... |12/01/2015 CORPORATE ACTION .. |... XXX ... |...... 96,158 | ...... 100,000 ....... 91,410 ....... 94382 (... | TR TTB 96,158 10/15/2017
60636CRW1| MISSOURI ST DEV FINBRD INFRAS ..........[... |03/01/2015| MATURITY .............. XXX 100,000 ...... 100,000 ...... 109,191 ...... 100,636 | ... | (B36) [ e (B36) [ 100,000 03/01/2015
645172GJ0 | NEW HAVEN MICH CMNTY SCHS ....... ... |05/01/2015 MATURITY .............. XXX 500,000...... 500,000 ...... 562,360 |...... 506,431 (... [ (B3 | (B3 [ 500,000 05/01/2015
64966KKG7 [ NEWYORKNY ........ ... |03/02/2015] MERRILL LYNCH .. XXX 135,000 ...... 135,000 ...... 144933 | ...... 144495 ... B0 [ BO) [ 144,445 03/01/2035
658256P22 | NORTH CAROLINA ST ... |... |03/02/2015| MERRILLLYNCH ........[... XXX ... [..... 115,000 ...... 115,000 ...... 121,826 ...... 120918 o | OB [ OB 120,823 03/01/2024
665588LR8 | NORTHERN PALM BEACH CNTY IMPT ........ ... |08/01/2015] MATURITY .............. XXX 100,000 ...... 100,000 ...... 106,928 | ...... 101,695 | ..o | (1895) [ e (1B9B) [ 100,000 08/01/2015
70869HACY | PENNSYLVANIA ECONOMIC DEV FING ....... ... |03/01/2015] MATURITY .............. XXX 100,000 ...... 100,000 ...... 108944 | ...... 100,651 [ ..o | B5T) [ BB [ 100,000 03/01/2015
70917SDF7 | PENNSYLVANIA ST HIGHER EDL FAC .. ... |02/19/2015] MERRILLLYNCH ........ XXX 2590663 |...... 250,000 ...... 276223 | ...... 262338 (... [ (148) | (4B 261,189 06/01/2016
722770AHT | PINE RIDGE VILLAGE/CAMPUS HEIG .........|... [06/01/2015] MATURITY co e XXX 100,000 ...... 100,000 ...... 103,964 |...... 101,336 ..o | (1336) [ e (1336) [ 100,000 06/01/2015
725304NJ4 | PITTSBURGH PAWTR & SWR AUTHW ....... ... |09/01/2015] MERRILLLYNCH ........ XXX 100,000 ...... 100,000 ...... 109,519 ...... 108,858 | ... | 97) [ IT) 108,561 09/01/2029
745145MC3 | PUERTO RICO COMWLTH .................... ... |08/27/2015 MERRILLLYNCH ........ XXX 100,168 | ...... 100,000 ...... 109974 | ...... 104,048 ..o | (WTA9) [ (WTA9) [ 102,299 07/01/2016
745145UX8 | PUERTO RICO COMWLTH ....... ... |07/01/2015] MATURITY XXX 200,000...... 200,000 ...... 211741 ... 203,029 (... [ (B029) | e (B029) [ [ 200,000 07/01/2015
74514LTHO | PUERTO RICO COMWLTH .. ... |07/01/2015] MATURITY XXX 150,000 ...... 150,000 | ...... 158,816 | ...... 151,569 [ ..o | (1589) [ (15B9) [ 150,000 07/01/2015
755638UZ4 | READING PASCHDIST ................. ....|... |04/01/2015| MATURITY XXX 250,000 ...... 250,000 ...... 276,950 | ...... 251,865 ... oo (1,865) [ [ (1,86D) [ [ 250,000 04/01/2015
76222WAQ4| RHODE ISLAND ST & PROVIDENCEP ........ ... |05/01/2015] MATURITY XXX 150,000 ...... 150,000 (...... 163,262 ...... 152,080 ......oovoe | (2080) [ (2080) [ ] 150,000 05/01/2015
771537TY3 | ROCHESTER MICH CMNTY SCHDIST ........ ... |05/01/2015] MATURITY XXX 150,000 ...... 150,000 (...... 161516 ...... 151,739 o | (T3 [ (T [ 150,000 05/01/2015
798186SY9 | SAN JOSE CALIF UNISCHDISTSA ...........|... [08/03/2015| MERRILL LYNCH .. XXX 200,000 ...... 200,000 ...... 216,136 ...... 206,705 .....ccooeon oo RAT2) e (RAT) 204,233 08/01/2016
835308DL8 | SOMERVILLENJSCHDIST ............. . 102/15/2015] MATURITY XXX 100,000 ...... 100,000 ...... 107,027 | ...... 100,338 | ..o | (B38) [ (B38) [ 100,000 02/15/2015
84552YCQ2 | SOUTHWESTERN ILL DEV AUTHREV .. ... |10/01/2015] MATURITY XXX 150,000 ...... 150,000 (...... 158,363 | ...... 152346 ..o | (2346) [ (2346) [ | 150,000 10/01/2015
604129WD4 | State of Minnesota General Obliga ... |08/01/2015] MATURITY XXX 150,000 ...... 150,000 (...... 169,836 | ...... 152427 oo @A) [ 42T 150,000 08/01/2015
882756VM8 | TEXAS ST PUB FINAUTHREV ..... - . 102/01/2015] MATURITY XXX 300,000 ...... 300,000 ...... 331,929(...... 300,893 .....cveie e (893) | [ (BB e [ 300,000 02/01/2015
889294NS9 | TOLEDO OHIO CITY SCHDIST .......... 12/01/2015{ MATURITY .............. XXX 400,000 ...... 400,000 |...... 457,032 ...... 413,683 | . ... [ (13,683) | [ (13,883) | [ 400,000 12/01/2015
917565DH3 | UTAH TRAN AUTH SALES TAXREV .. 12/15/2015{ CALLED @ 100.0000000 .|... XXX ... |..... 100,000 ...... 100,000 ...... 10959 | ...... 108,950 [ .........oo oo (8950) [ e (89B0) [ 100,000 06/15/2030
928157BH8 | VIRGINIA ST PENINSULAREGL JAI ...........[... |10/01/2015 MATURITY .............. XXX 100,000 ...... 100,000 ...... 108,883 |...... 102939 ..o | (2939) [ (2939) [ 100,000 10/01/2015
987864LS2 | YPSILANTIMICHSCHDIST ................... ... |05/01/2015 MATURITY .............. o XXX 200,000 ...... 200,000 ...... 219,064 |...... 201932 ... o (1932) | e (1932 [ 200,000 05/01/2015
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1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ...............................] ... 8,298,289 |..... 8,375,000 |..... 9,096,857 | ..... 8,596,806 |............. L (19,236) ..o | (119,236) | ........... |..... 8ATT567|............. . (179,279) | ... (179,279) | ..... 269,843 |. XXX.
Bonds - U.S. Special Revenue, Special Assessment
745268YG1 | PUERTO RICO ELEC PWR AUTHPWR ........ ... |07/02/2015 MERRILLLYNCH ........|... XXX ..o ... 56,589 | ....... 65,000]....... 58,245|....... 60461 |............. | 887 887 ... | 61,348 |.............|...... (4759) | ....... (4759) |............. 07/01/2017
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ... 56,589 |....... 65000 (....... 58,245|....... 60,461 .............|......... 887 |............. ... 887 |........... |....... 61,348 .............|...... (4,759)|....... (4759 ............. . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
007924AH6 [AEGONNV ... ... ... |12/01/2015] MATURITY .............. XXX .o 400,000 ...... 400,000 ...... 4345538 ...... 409,981 ... [ 998 e 998 | 400,000 12/01/2015
001055AC6 | AFLACINC ....... ... |04/13/2015] MERRILL LYNCH .. XXX .| 127124 | ...... 100,000 ...... 130,014 |...... 125289 (oo | (0BBT) [ (BBT) [ 123,728 05/15/2019
018490AN2 | ALLERGAN INC ....|... |05/19/2015] MERRILL LYNCH .. XXX .| 4715931 ...... 463,000 |...... 464,113 ...... 464,105 ..o [ B9) | e (B9) | 464,035 09/15/2020
026874AX5 | AMERICAN INTLGROUPINC ................. ... |10/01/2015] MATURITY .............. XXX .o 250,000 ...... 250,000 ...... 246,90 | ...... 249338 (... ... 882 B2 [ 250,000 10/01/2015
037411AS4 | APACHECORP ...........cooiiiiiiiiiiin ... |09/01/2015] MERRILLLYNCH ........|... XXX .o 106,765 ...... 100,000 ...... 114,445 ... 108282 (... | (BT [ (2879 [ 105,602 01/15/2017
06739GBB4 | BARCLAYS BANKPLC ...... ... |04/07/2015 MATURITY ........ XXX .| 150,000 ...... 150,000 | ...... 156,642 ...... 150,687 [ ..o | (B8T) [ B8T) [ 150,000 04/07/2015
067901AF5 | BARRICK GOLD CORP ... . 109/09/2015{ MERRILL LYNCH XXX .| 280,971...... 276,000 ...... 286,710(...... 279,937 ..o [ (1905) | e (1905) [ [ 278,032 05/30/2016
054937AE7 [BB&TCORP ...........cooiiiiiiinnn ... |12/23/2015] MATURITY XXX .o 105,000 ...... 105,000 ...... 114121 ...... 109,044 ..o | (A044) [ (A0 105,000 12/23/2015
05565QBH0 | BP Capital markets PLC Company Gua ... . 103/10/2015| VARIOUS ..... XXX .o 356,000 ...... 356,000 ...... 3740781 ...... 357,306 (......c.ooov e (1,308) [ [ (1308) [ [ 356,000 03/10/2015
151020AD6 | CELGENE CORP ... |10/15/2015] MATURITY ... XXX .| 222,000...... 222,000]...... 226,047 1...... 222853 (... e (8B3) | [ (BB e [ 222,000 10/15/2015
172967BWO | CITIGROUP INC .. ... |05/07/2015] MATURITY XXX .| 100,000 ...... 100,000 ...... 106,941 ...... 101,062 (..o | (1,082) [ e (1082) [ 100,000 05/07/2015
172967FD8 | CITIGROUP INC .. . |05/19/2015{ MATURITY XXX .o 405,000 ...... 405,000 ...... 434,789 ...... 410299 ... [ (B299) | e (B299) | 405,000 05/19/2015
172967FH9 | CITIGROUP INC .. ... |12/15/2015] MATURITY XXX .o 150,000 ...... 150,000 (...... 164,429 ...... 154436 ... | (4436) [ (AA36) [ | 150,000 12/15/2015
189054AF6 | CLOROX CO DEL ... |01/15/2015] MATURITY XXX .| 200,000 ...... 200,000 ...... 212,898 ...... 200,321 .o e B2 | e B2 e 200,000 01/15/2015
20030NAB7 | COMCAST CORP NEW ... |01/15/2015] MATURITY XXX .| 100,000 ...... 100,000 ...... 113471 ...... 100474 oo | (TR [ TR 100,000 01/15/2015
205363AM6 | COMPUTER SCIENCES CORP ... ... |09/15/2015] MATURITY XXX .o 250,000 ...... 250,000 ...... 256,785 ...... 252126 (... [ 2128) | e (R120) e [ 250,000 09/15/2015
24702RAP6 [ DELLINC ...t . 102/19/2015{ MERRILL LYNCH .. XXX .o 738,6211...... 730,000 ...... 766,648 |...... TA3945 | ... (TATE) e (TATE) 742,469 04/01/2016
278642AE3 | EBAY INC ...... ... |12/07/2015] MERRILL LYNCH .. XXX .| 234728 (...... 250,000 ...... 2443431 ...... 244584 | . e 808 L 808 L [ 245,192 07/15/2022
29358QAB5 | ENSCOPLC ........... . |04/13/2015] MERRILL LYNCH .. XXX .| 359,122...... 350,000 ...... 356,476 |...... 351,902 ..o [ (4A2) | A2 351,461 03/15/2016
302570BC9 | FPL GROUP CAPINC ....... ... |121152015 MATURITY .............. XXX .o 499,000 ...... 499,000 ...... 561,659 |...... 531226 (... [ (32226) | oo [ (B2226) [ [ 499,000 12/15/2015
36966R2V7 | GE CAPITAL INTERNOTES .... ... |02/152015 MATURITY .............. XXX .o 114,000 ...... 114,000 ...... 124545 ...... 14581 o BB [ BB [ 114,000 02/15/2015
415864AK3 | HARSCOCORP ............... .o.| ... 102/19/2015] MERRILL LYNCH .. XXX .o 400,736 ...... 400,000 |...... 408,768 | ...... 402,545 ..o e B2T) 2T | 402,118 10/15/2015
428236BE2 | HEWLETT PACKARDCO .........ovovivina ... |11/09/2015 MERRILLLYNCH ........|... XXX .o | 150,197 | ...... 150,000 ...... 152,132 ...... 150,593 [ ..o | (BB3) [ (BB3) [ 150,040 12/01/2015
428236BN2 | HEWLETT PACKARDCO ... . 103/15/2015{ MATURITY .............. XXX .o 160,000 ...... 160,000 ...... 162,866 | ...... 160,338 ..o | (B38) [ (B38) [ 160,000 03/15/2015
428236BP7 | HEWLETT PACKARD CO ...... ... |11/09/2015 MERRILLLYNCH ........|... XXX .o 101,829 ...... 100,000 ...... 102,730 ...... 101166 | ..o | BT [ BT [ 100,587 09/15/2016
40429XWZ5 | HSBC FIN CORP HSBC FIN . ... |03/152015 MATURITY .............. XXX .o 250,000 ...... 250,000 ...... 261,250 |...... 251328 (... [ (1328) | e (1328) [ 250,000 03/15/2015
40429CCR1 | HSBC FINANCE CORP ....... ... |04/15/2015 MATURITY ...... XXX .o | 115,000 ...... 115,000 (...... 123,883 ...... 115,965 ..o | (9B5) [ e (9B) [ 115,000 04/15/2015
46625HAX8 | JPMORGAN CHASE & CO .. . |05/01/2015{ MATURITY ...... XXX .o 250,000 ...... 250,000 ...... 273,288 ...... 253171 o [ BT e BT [ 250,000 05/01/2015
46625HDF4 | JPMORGAN CHASE&CO ............ ... |10/01/2015] MATURITY ...... XXX .o 300,000 ...... 300,000 ...... 323,605(...... 308,712 ..o [ BT BT [ 300,000 10/01/2015
49327XAA8 | KEYBANK NATL ASSN CLEVELAND .. ... |09/15/2015 MATURITY .............. XXX .o 100,000 ...... 100,000 ...... 107,169 | ...... 102615 (oo | (2B15) [ (2B18) [ 100,000 09/15/2015
500255AP9 | KOHLSCORP ..........ovovvviievnnnn . |08/17/2015] MERRILLLYNCH ........|... XXX .o | 446,530 ...... 400,000 |...... 472,794 ...... 445887 | ..o [ (049 049 | 436,393 12/15/2017
53217VAD1 | LIFE TECHNOLOGIES CORP ....... ... |12/14/2015| CALLED @ 100.2600000 .|... XXX ... |..... 150,390 | ...... 150,000 (...... 158,120 ...... 153,085 ... | (@827) [ (2827) [ 150,258 01/15/2016
534187AZ2 | LINCOLN NATLCORPIND ..... . |06/15/2015{ MATURITY XXX .o 250,000 ...... 250,000 ...... 261,953 |...... 251649 ... [ (1849) | (1849 [ 250,000 06/15/2015
61747YCTO | MORGAN STANLEY ........ ... |11/02/2015] MATURITY XXX .o 100,000 ...... 100,000 ....... 96,053 | ....... 99,068 [ ..o | 932 932 100,000 11/02/2015
686330AE1 | ORIXCORP ............ ... |04/27/2015] MATURITY XXX .o | 325,000]...... 325,000...... 3418221...... 328399 ... [ (B399 | [ (B399 [ [ 325,000 04/27/2015
724479AG5 | PITNEY BOWES INC ... ... |03/15/2015] MATURITY XXX .o 175,000 ...... 175,000 ...... 185971 ...... 175896 ..o | (B9B) [ e (B9B) [ 175,000 03/15/2015
74834LAL4 | QUEST DIAGNOSTICSINC ... ... |04/08/2015] MERRILL LYNCH .. XXX .o 257,185(...... 250,000 ...... 281,083(...... 258,380 [ ......cooooe o (700) [ e (RT00) [ [ 255,680 11/01/2015
74834LAM2 | QUEST DIAGNOSTICSINC ......... ... |04/08/2015] MERRILL LYNCH .. XXX .o 280,855 ]...... 250,000 ...... 300648 ...... 274251 o (2838) | e (2538 [ [ 271,713 07/01/2017
74834LAR1 | QUEST DIAGNOSTICSINC ......... ... |... |04/08/2015| MERRILL LYNCH .. XXX .o 69,822 ....... 68,000....... 71,998 ....... 69,401 (.........ooo | e (BO0) [ e (BOO) [ 69,101 04/01/2016
780099CC9 | ROYAL BK OF SCOTLANDPLC ............... ... |09/18/2015] MATURITY XXX .o | 487,000]...... 487,000 ...... 498638 |...... 491164 | ..o [ @1BA) @18 | 487,000 09/18/2015
86787GAG7 | SUNTRUST BK ATLANTA MDTMSBNTBE ..... .. |09/01/2015| MATURITY XXX .o 200,000 ...... 200,000 ...... 216,4821...... 204741 o @TAY @A 200,000 09/01/2015
893521AA2 | TRANSATLANTICHLDGSINC ................. ... |12/14/2015] MATURITY XXX .o 350,000 ...... 350,000 ...... 382,095(...... 365430 .........oo | (15430) [ .o [ (15430) [ [ 350,000 12/14/2015
902118BN7 | TYCO INTL GROUP S A ... |10/15/2015] MATURITY XXX .o 134,000 ...... 134,000(...... 140,380 ...... 135347 [ oo | (3T [ (BT 134,000 10/15/2015
925524BB5 | VIACOMINC ............. ...| ... [09/29/2015] MERRILLLYNCH ........|... XXX .o | 150,870 ...... 146,000 ...... 166,392 ...... 155489 (. ... | . (5288) e e (B28B) [ 150,201 04/30/2016
931142CR2 | Wal-Mart Stores Inc ............................ 04/01/2015] MATURITY XXX |..... 261,000...... 261,000]...... 267,369 (...... 261803 [............. ... (803) . | (BO3) [ | 261,000 04/01/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffhated) ...................................................... . 11,085,338 | ... 10,941,000 |... 11,648,141 ... 11,197,901 ... 11,054,610 X . XXX
8399997 Subtotal - BONAS - Part 4 .. .. ... .. 20,352,725 | ... 20,290,000 | ... 21,726,846 | ... 20,770,071 ... 20505353 |............. . (152,629) |..... (152,629) | ..... 623412]. XXX.
8399998 Summary Item from Part 5for BONdS .. .............o.oiiuii i 500,000 ...... 500,000 ...... 505,940 ... | [ (1240) | (1,240) | 504,700 ............. |[...... (4,700) | ....... (4,700) |...... 12,500 . XXX
8399999 SUDLOtAl = BOMAS . ...\ .. 20,852,725 | ... 20,790,000 |... 22,232,786 | ... 20,770,071 . (265,954) . 21,010,053 |............. . (157,329) |..... (157,329) | ..... 635912]. XXX.
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8999998 Summary Item from Part 5 for Preferred Stocks ........... ... [ XXX e e e e e e . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 [3MCO ..ot ... 09/29/2015 MERRILLLYNCH ........[....... 92.000{...... 12,942 ... XXX ... 1517 (8,838) [ [ (6,638) . XXX
022098103 | Altria GroupInc .............. ... |01/28/2015] MERRILL LYNCH .. e 1,000.000...... 54849 (... XXX... .. 49,270 . (28,021) . XXX
024524274 .| AMERICAN BEACON FDS .. ... |08/31/2015 MERRILLLYNCH ........|... 22,158.168 | ..... 208,730 (... XXX... . 213,826 ....4,989 . XXX
024524290 .| AMERICAN BEACON FDS .. veveieiiieiio| ... |08/31/2015] MERRILL LYNCH .. e 9,624.639...... 90,664 ... XXX... . 93,070 ....6,930 . XXX
037833100 .| Apple InC ........coooiiii ... |01/28/2015 MERRILLLYNCH ........|...... 300.000]...... 35226 (... XXX... 33114 (... (10621) | oo [ (10,621) . XXX
00203H602 | AQR Diversified Arbitrage ...................... ... |05/14/2015] MERRILL LYNCH ... 14423600 ..... 147,121 (... XXX ... 146,400 | ...... 13395 ... [ . XXX
03875R205 | Arbitrage Funds CL1 ......... 10/01/2015{ MERRILL LYNCH .. 11871289 ... 153,852 (... XXX ... 154,802 . XXX
046353108 .| Astrazeneca PLC Spnd ADR . 12/02/2015{ MERRILLLYNCH ........|...... 470.000]...... 16,097 |... XXX... .. 16,539 . XXX
00206R102 | AT&T ...\ttt . [10/01/2015{ MERRILLLYNCH ........|..... 1,000.000...... 32,352 (... XXX... .. 33,590 . XXX
Y0486S104 | AVAGO TECHNOLOGIESLTD ................ ... 05/29/2015 MERRILLLYNCH ........|..... 1,000.000..... 118259 (... XXX... 100,590 . XXX
054937107 .| BB&TCORP ...............eeen 10/01/2015{ MERRILL LYNCH .. e 4,000.000 | ..... 142,445 (... XXX ... 155,560 | ...... . XXX
055622104 .| BP PLC ... |12/02/2015 MERRILLLYNCH ........|...... 515.000]...... 17,336 ... XXX... .. 19632]....... . XXX
111621306 .| BROCADE COMMUNICATIONS SYSINC ......|... [03/01/2015| MERRILLLYNCH ........|...... 125.000....... 1566]... XXX... L 14800 . XXX
166764100 .| ChevronTexaco Corp. ............occovvvinnnn. ... |10/01/2015| MERRILLLYNCH ........|...... 300.000f...... 23768]... XXX... .. 33,654]..... . XXX
17275R102 | CISCOSYSINC ........ ... |03/01/2015 MERRILLLYNCH ........|...... 785.000...... 21686 (... XXX... . 21835]...... . XXX
172967424 .| Citigroup Inc Com New ... ... |03/01/2015 MERRILLLYNCH ........|....... 65.000....... 3419(... XXX ... L3517 . XXX
20030N101 | COMCAST CORP NEW ... ... |03/01/2015 MERRILLLYNCH ........|....... 65.000....... 3840 (... XXX... L3I L . XXX
244199105 .| DEERE&CO ..........cooviiiiiiii, ... |01/28/2015] MERRILLLYNCH ........|..... 2,500.000 | ..... 215380 (... XXX... 21175 ... . XXX
247361702 .| DELTAAIR LINES INCDEL ... . 05/29/2015{ MERRILLLYNCH ........|..... 3,455.000..... 149,083 (... XXX... 169,951 | ..... . XXX
25243Q205 | Diageo PLC SPSD ADR New ... ... |10/01/2015 MERRILLLYNCH ........|...... 250.000...... 26,795 (... XXX ... .. 28523]..... . XXX
253868103 .| DIGITALRLTY TRINC ......... ... |01/28/2015 MERRILLLYNCH ........|..... 1,000.000...... 75,072(... XXX ... .. 66,300]..... (19,700 [ .o [ [ (19,701) . XXX
254709108 .| Discover Finl Svcs . ....... ... |07/13/2015 MERRILLLYNCH ........|...... 175.000...... 10,187 ... XXX ... N AT I (7,331 .. (7,331) . XXX
254687106 .| DISNEY WALT CO ..... ... |... |09/29/2015| MERRILLLYNCH ........|...... 2150001 ...... 21239 (... XXX ... . 20251 ...... (6,300 .. (6,300) . XXX
260003108 . DOVEr COMp .. ... ... |01/29/2015 MERRILLLYNCH ........|...... 215000 ...... 14719 ... XXX ..o | 14112 ... 154201 ... (1,308) [ oo | e [ (1,308) . XXX
260543103 .| DOWCHEMCO ........covviiiiiiiiiees ... |03/01/2015 MERRILLLYNCH ........|....... 50.000....... 2462 (... XXX ... | 20722281 (209) | oo [ (209) . XXX
26138E109 | Dr Pepper Snapple Group Inc ... ... |08/25/2015| MERRILL LYNCH .. N 1,400.000..... 110918|... XXX ... |....... 60,957 ...... 100,352]..... (39,395) . (39,395) . XXX
261980494 .| DREYFUS/LAURELFDS TR ...... ... |05/14/2015] MERRILL LYNCH .. . 14,419.079 ... 176,778 ... XXX ... |...... 202,383 |...... 178,076 |...... 24,307 .. 24,307 . XXX
268648102 .| EMCCORPMASS .............. ... |08/25/2015 MERRILLLYNCH ........|...... 775000 ...... 19175|... XXX ... |....... 19820|....... 23,049|...... (3,229) .. (3,229) . XXX,
277911491 .| EATON VANCEMUTFDS TR ... ... |05/14/2015] MERRILL LYNCH .. . 36,635.707 | ..... 330,454 (... XXX ... [......336901|...... 326424]...... 10,476 .. 10,476 . XXX
532457108 .| EliLilly &Co. ....................... ... |01/28/2015 MERRILLLYNCH ........|...... 600.000...... 43105|... XXX ... [.......21252(....... 41,394 . .. (20,142) [ ... | (20,142) . XXX
291011104 .| EMERSON ELEC CO ... . 101/28/2015{ MERRILL LYNCH .. e 2,700.000 | ..... 153,604 ... XXX ... |...... 132,031|...... 166,671]..... (34,640) [ ... | (34,640) . XXX
30231G102 | Exxon Mobil Corp Com ... 12/02/2015{ MERRILLLYNCH ........|...... 505.000...... 38541 (... XXX... |.......37439|....... 46687 |...... (9,249) .. (9,249) . XXX
31420B300 | FEDERATED INSTLTR ... 10/01/2015{ MERRILL LYNCH .. ... 13,640.332]..... 127674 (... XXX ... |...... 135733 |...... 134766 ......... 966 | ... [ 966 . XXX,
345370860 .| FORDMTRCODEL ........... ... |10/01/2015] MERRILL LYNCH .. ... 10,000.000]..... 135998 (... XXX... |...... 140,399 |...... 155,000..... (14,601) . (14, 601) . XXX
353538309 .| FRANKLIN HIGH INCOME TR .. ... |08/31/2015] MERRILL LYNCH .. . 95981469 ..... 175646 ... XXX... |...... 195363 ...... 190,043 |....... 5319 . XXX
369604103 .| General Electric ... |06/10/2015 MERRILLLYNCH ........|...... 545000 ...... 14985 ... XXX ... |....... 14573 |....... 13772|......... 801 . XXX
370334104 .| General Mills ... ... |01/28/2015 MERRILLLYNCH ........|..... 3,300.000..... 181471 (... XXX ... |...... 125035|...... 175989 ..... (50,954) . XXX,
369550108 .| Genl Dynamics Corp Com ... ... |01/28/2015 MERRILLLYNCH ........|...... 300.000]...... 41915|... XXX ... [....... 20650 (....... 41,286]..... (20,636) . XXX
375558103 .| GILEAD SCIENCES INC ... . [01/28/2015{ MERRILLLYNCH ........|..... 1,400.000..... 144,849 (... XXX ... |...... 144651 |...... 131,964 |...... 12,687 . XXX
38259P508 | GOOGLEINC ............... ... |12/01/2015 CORPORATE ACTION .. |...... 100.000...... 39,161 (... XXX ... |....... 39,161 |....... 53,066 ]..... (13,905) . XXX
406216101 .| HALLIBURTON CO . |04/08/2015{ MERRILLLYNCH ........|...... 410.000]...... 18184 ... XXX... |....... 19320]....... 16,125|....... 3,195 . XXX,
42809H107 |HessCorp ........... ... |... [10/01/2015| MERRILLLYNCH ........|...... 785.000...... 42663|... XXX ... [....... 43606 (....... 57,949]..... (14,342) . XXX
437076102 .| Home DepotInc ... ... |01/28/2015 MERRILLLYNCH ........|...... 600.000...... 63,803 (... XXX ... |....... 18530|....... 62,982]..... (44,452) . XXX
438516106 .| Honeywell Intl Inc ....................ocoits ... |01/28/2015 MERRILLLYNCH ........|...... 600.000...... 61,013 (... XXX ... |....... 28962|....... 59,952..... (30,990) . XXX
459200101 .| IBM Corp ... | ... [12/01/2015 MERRILLLYNCH ........|...... 525.000...... 73,695 (... XXX ... |.......79808|....... 84231|...... (4,423) . XXX
458140100 .| Intel Corp ... |01/28/2015 MERRILLLYNCH ........|...... 900.000...... 30,851 (... XXX... |....... 18285|....... 32661]..... (14,376) . XXX
46625H100 | JPMORGAN CHASE & CO .. ... |03/01/2015 MERRILLLYNCH ........|...... 455000 ...... 25744 (... XXX ... |....... 15186 ....... 28474 |..... (13,288) . XXX
4812A4351 | JPMORGANTRI ............ ... |08/31/2015 MERRILLLYNCH ........|... 20,113.040{..... 231,099 (... XXX ... [...... 239,112 ...... 235725|....... 3,387 . XXX
494368103 .| Kimberly Clark .............. ... |01/28/2015] MERRILL LYNCH .. e 1,700.000..... 189,028 (... XXX... |...... 114,632|...... 196418 |..... (81,786) . XXX
517834107 .| LAS VEGAS SANDS CORP ... ... |06/10/2015 MERRILLLYNCH ........|...... 280.000...... 14564 ... XXX... |....... 20523]|....... 16,285|....... 4,238 . XXX
543495782 .| LOOMIS SAYLESFDS | ...........coovivennnn .. |05/14/2015| MERRILL LYNCH .. . 16,000.855 | ..... 247373 (... XXX ... |...... 264484 ...... 250,093]...... 14,391 . XXX
548661107 .| Lowe's Companiesinc ......................... . [03/01/2015{ MERRILLLYNCH ........|....... 55.000....... 4081(... XXX .. [ 2103784 ... (1,674) . XXX
55616P104 |MACYSINC .........ccooiiiiiiiiin, .. |12/01/2015| MERRILL LYNCH .. e 3,300.000..... 149,033 (... XXX... |...... 129969 ...... 216,975]..... (87,006) . XXX
56064B852 | MAINSTAYFDSTR ..., ... |10/02/2015] MERRILL LYNCH . 12,129.044 | ..... 180,601 (... XXX... |...... 193,093|...... 196,976 ...... (3,883) . XXX
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
56585A102 | MARATHON PETECORP ..................... ... |09/29/2015 MERRILLLYNCH ........|...... 550.000...... 25351 (... XXX ..o |.oooo 2409 ..o 248221 (T13) | e [ (713) . XXX,
57636Q104 | MASTERCARDINC ................... ... |06/10/2015 MERRILLLYNCH ........|...... 120000 ...... 11,262 ... XXX ... c.. (4,428) . XXX
577130206 .| Matthews Asian Funds Asian Growth ... ... |08/31/2015| MERRILLLYNCH ........|..... 8,183.272|..... 137806 ... XXX ... .. (9,245) . XXX
585055106 .| Medtronic Inc Com .................. ... |03/05/2015] MERRILL LYNCH .. e 3,200.000..... 248210(... XXX... (119,242) . XXX
58933Y105 | Merck and Co Inc SHS .. ... |04/08/2015 MERRILLLYNCH ........|...... 720.000]...... 41,022|... XXX ... [....... 33686(....... 40,889 |...... (7.203) [ .......oovve | eiririies [ (7,203) . XXX,
55273E640 | MFSSERSTRX ................. . 08/31/2015{ MERRILLLYNCH ........|... 14,468.055]..... 204289(... XXX... L 797 . XXX
595112103 .| MICRON TECHNOLOGY INC .......... ... |12/02/2015] MERRILL LYNCH .. e 1,205.000...... 20,101... XXX... .. (4,497) . XXX
60871R209 | MOLSON COORS BREWING CO ... ...|... |08/25/2015| MERRILLLYNCH ........[....... 70.000f....... 4722(... XXX... ... (683) . XXX
61166W101 | MONSANTO CONEW ...........ccoiiiinnnn ... |05/29/2015 MERRILLLYNCH ........|..... 1,300.000..... 163241 (... XXX ... | 147,857 | ... 185311 | ... (7,754) | oo e (7,754) . XXX,
65339F101 | Nextera Energy IncSHS ....................... ... |01/28/2015 MERRILLLYNCH ........|...... 400.000...... 44627 ... XXX ... [....... 20407 |....... 42516 .....(22109) [ ........coooo | eeiiia [ (22,109) . XXX
670346105 .| NUCORCORP .............. ... |... |10/01/2015] MERRILL LYNCH .. e 3,300.000 | ..... 123518 (... XXX ... s 4544 . XXX
695156109 .| PACKAGING CORP AMER .. ... |04/08/2015 MERRILLLYNCH ........|...... 110.000....... 8430 ... XXX... .. (4,063) . XXX
701094104 .| PARKERHANNIFINCORP .................... .. |06/10/2015| MERRILLLYNCH ........[...... 155.000...... 18573 |... XXX ... .. (1,888) . XXX,
717081103 .| Pfizerinc ................. . 08/25/2015{ MERRILLLYNCH ........|...... 645.000...... 21201 (... XXX... ... (755) . XXX
718172109 .| Philip Morris Intl Ind .. ... |10/01/2015 MERRILLLYNCH ........|...... 700.000...... 56,499 (... XXX... . (12,225) . XXX
72201M636 | PIMCOFDS ....... ... |05/14/2015] MERRILL LYNCH .. ... 21837977]..... 302,877 (... XXX... ....9,256 . XXX
72201M834 |PIMCOFDS ... . |05/14/2015] MERRILL LYNCH .. . 10,282.036 | ...... 96,857 ... XXX... 10,582 . XXX,
744573106 .| PUBLIC SVC ENTERPRISE GROUP ... ... |12/02/2015 MERRILLLYNCH ........|...... 205.000....... 7864 ... XXX ... |.........8402].........8489 . ........(87) ..o [ (87) . XXX
747525103 .| QUALCOMMINC ..................... ... |09/29/2015 MERRILLLYNCH ........|...... 525.000...... 27611(... XXX... ... 1,935 . XXX
778296103 .| Ross StoresInc ........... . [01/29/2015{ MERRILLLYNCH ........|...... 130.000(...... 12,107 ... XXX... (8,596) [ ...c.ooove |oee 3658 L 8449 L8449 L . XXX
806857108 .| SCHLUMBERGERLTD ........ 12/02/2015{ MERRILLLYNCH ........|...... 370.000]...... 28,053 (... XXX... . 1,502 L7030 XXX
867224107 .| SUNCOR ENERGY INC NEW .. ... |12/02/2015 MERRILLLYNCH ........|...... 7250001 ...... 19,990 ... XXX... 1641 .. B835]. XXX.
880208400 .| TEMPLETON INCOME TR ... . |05/14/2015( MERRILL LYNCH .. ... 16,959.480|..... 210467 (... XXX... ....9,087 L2219 XXX
589509108 .| The Merger Fund CLN ................... ... |10/01/2015] MERRILL LYNCH .. . 10,268.759 | ..... 157,523 ... XXX ... 2336 ..o | 162837 [ (B314) [ (B314) . XXX
872645106 | TRW AUTOMOTIVE HLDGS CORP . ... |05/15/2015 MERRILLLYNCH ........|...... 220.000]...... 23232(... XXX... (8643) ..o | 13984 L 9248 L 9248 . XXX,
907818108 .| UNIONPACCORP ................. . 106/10/2015{ MERRILLLYNCH ........|...... 250.0001...... 2489 (... XXX... (6,614) .400 (. XXX.
911312106 .| United Parcel Svc CIB ....... ... |10/01/2015 MERRILLLYNCH ........|...... 300.000]...... 29525(... XXX ... (14172) | ..o [ 19179 . 10,346 | L 10,346 | . XXX
91913Y100 | Valero Energy Corp New ..... . 08/27/2015] MERRILLLYNCH ........|...... 200.000]...... 11,709 | ... XXX .o |t 7,076 .00 9900 ... (2,825) [ [ (2,825) L 75 XXX
931142103 .| Wal-Mart Stores, Inc .............. ... |10/01/2015 MERRILLLYNCH ........|...... 500.000]...... 39,264 (... XXX ... |....... 26,855|....... 42,940(.....(16,085) |......ccoovvv | vrevreiiiina [oenins (16,085) L1017 XXX
949746101 .| WELLS FARGO & CONEW ... . 106/10/2015] MERRILLLYNCH ........|...... 325.000...... 18,607 ... XXX... (1,339) ... 236). XXX
958102105 .| WSTN Digital Corp Del ......... ~o.| ... |12/02/2015| MERRILLLYNCH ........[...... 260.000...... 16,236 ... XXX... (5656) .......oo |oeoe. 231260 | (6,890) [l c 4940 XXX
983134107 .| WYNNRESORTSLTD ..ot 05/14/2015| MERRILLLYNCH ........|..... 1,000.000..... 108,780 ... XXX... (3,264) i (36 716)[...... (36 716)[....... 2,300 (. XXX.
9099999 Subtotal - Common Stocks - Industrial and Mlscellaneous (Unaffllated) ... 6919543 ... XXX ... |..... 6,452,925 ... .. 7,264,015 @09 [ (811,091 ........... |..... 6,452,925 T I 466,612 |...... 466,612 ..... 100,268 | . XXX .
9799997 Subtotal - Common Stocks - Part4 ..........................occ.. ... 6919543 (... XXX ... [..... 6,452,925 ..... 7,264,015 ... (811,091) | ............. || (811,000 |........... |..... 6452925 |............. |..... 466,612 ...... 466,612 ..... 100,268 | . XXX .
9799998 Summary Item from Part 5 for Common Stocks ............ ... . 4584,081(... XXX...|..... 5013690 .............. | 5013690 ............. . (429,607) | ..... (429,607) | ... .. 160,284 | . XXX .
9799999 Subtotal - COMMON SEOCKS ... .. ...\ 11,503,624 ... XXX ... |... 11,466615]|..... 7,264,015 ... (811,091) | ............. || (811,090 |........... oo 11466615 .. 37,005(....... 37,005..... 260,552 |. XXX.
9899999 Subtotal - Preferred and COmMMON SOCKS ...\ .. 11503624 (... XXX ... |... 11,466,615]..... 7,264,015(... (811,091 ... | | (811,000 |........... 11466615 37,005]....... 37,005]..... 260,552 . XXX.
9999999 TOAIS .. .. ...t .. 32,356,349 (... XXX... |... 33,699,401 ... 28,034,086 |... (811,091) ... (265954)|............. .. (1,077,045) | ........... . 32,476,668 |............. . (120,324) | ..... (120,324) | ..... 896,464 |. XXX.
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
040580FD9 ... | ARIZONA SCH FACS BRD REV 03/24/2015 | MERRILL LYNCH ....[:)7/01/2015 MERRILLLYNCH ... |..... 500,000 ...... 505940 ...... 500,000 ...... 504,700 ............. |t (20 T (12400 [ ..o | (4,700)|....... (4,700)|....... 12,500 ......... 5972
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ................................. ... 500,000 ...... 505,940 |...... 500,000 ...... 504,700 .............. ... (1,240) [ ... | (1,240) | ..o | (4,700) | ....... (4,700) | ....... 12500|......... 5,972
8399998 Subtotal - BONAS . ...\ 500,000 ...... 505,940 ...... 500,000 ...... 504,700 .............. |....... (1,240) [ ... | (1240) ..o | [ 4,700)|....... 4,700) | ....... 12,500 ......... 5972
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
024524274 ... | AMERICAN BEACONFDS ...... .. | 08/03/2015 | MERRILL LYNCH ....|08/31/2015 | MERRILL LYNCH ....
00203H602 ... | AQR Diversified Arbitrage ....... .. | 08/31/2015 | MERRILL LYNCH ....|12/01/2015 | MERRILL LYNCH ....
03875R205 ... | Arbitrage Funds CL1 ............ .. | 05/14/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILL LYNCH ....
044820504 ... | ASHMORE FDS ...|.. |08/27/2015| MERRILL LYNCH ....| 08/31/2015 | MERRILLLYNCH ... | ..
054937107 ... |BB&TCORP ................... .. | 01/28/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILL LYNCH ....
091936732 ... | BLACKROCK FDS GB L/SCR
INSTL ..o .. | 08/31/2015 | MERRILL LYNCH ....| 12/24/2015 | MERRILL LYNCH ....
09256H286 . .. | BLACKROCK FDS Il STRG OPP
INSTL ..o 10/01/2015 | MERRILL LYNCH ....[12/03/2015 | MERRILL LYNCH ....
149123101 ... | CATERPILLARINCDEL ........|.. [01/28/2015 | MERRILL LYNCH ....{10/01/2015| MERRILLLYNCH ....|....... 2200 |...... 177,606 |...... 142,425]......
151358101 ... | CENTENE CORPDEL .......... .. | 06/10/2015 | MERRILL LYNCH ... .| 12/02/2015| MERRILLLYNCH ....|......... 230 |....... 17,036(....... 13558].......
203668108 ... | COMMUNITY HEALTH SYS INC
NEW ..o .. | 01/28/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILL LYNCH .... 181,698
247361702 ... | DELTAAIRLINESINCDEL ..... .. | 01/28/2015 | MERRILL LYNCH ....|05/29/2015 | MERRILLLYNCH ....| .. .. 34550]....
261980494 ... | DREYFUS/LAUREL FDS TR ... | .. |04/02/2015| MERRILL LYNCH ....|05/14/2015 | MERRILLLYNCH ....[.......... 83|.......... 995 ........1,022.......... 9951 ....
262028814 ... | DRIEHAUSMUTFDS .......... 09/25/2015 | MERRILL LYNCH ... .| 10/01/2015 | MERRILL LYNCH ... . 191,681 ...
262028855 ... | DRIEHAUSMUTFDS .......... 08/31/2015 | MERRILL LYNCH ... .| 10/01/2015 | MERRILL LYNCH ..... 185,000
262028830 ... | DRIEHAUS MUT FDS EMRGN
SMCAPGW ........cooevnnnn. .. | 05/14/2015 | MERRILL LYNCH ....|08/31/2015 | MERRILL LYNCH .... 150,000
277911491 ... | EATON VANCE MUT FDS TR ...| .. [12/01/2015| MERRILL LYNCH ....|12/03/2015 | MERRILLLYNCH ....[...... 21,871 |...... 192302 ]...... 186,796 | ...... 192,302]....
31420B300 ... | FEDERATED INSTLTR ........ 10/06/2015 | MERRILL LYNCH ....{12/03/2015| MERRILLLYNCH ....|......... 623 |.........6141|......... 5820 |.........6141|....
31428X106 ... | FEDEXCORP ....... 06/10/2015 | MERRILL LYNCH ... .| 12/02/2015 | MERRILLLYNCH ....|......... 140 |....... 25613]....... 2114 |....... 25613]....
345370860 ... | FORD MTR CO DEL .. | 01/28/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILLLYNCH ....|....... 2500 (....... 36,744|....... 33,999 .. 36,7441 ...
353612781 ... | Franklin Floating Rate Daily Acces| .. |10/01/2015| MERRILL LYNCH ....| 12/03/2015 | MERRILLLYNCH ....[...... 28,222 |...... 253619 ]...... 244,382 . 253,619]....
353538309 ... | FRANKLIN HIGH INCOME TR .. 08/06/2015 | MERRILL LYNCH ... .| 12/31/2015 | VARIOUS ...........|....... 4073 |.........8,024|......... 7,453 ....8,0241. ...
428236103 ... | Hewlett Packard Co 10/01/2015 | MERRILL LYNCH ....[12/01/2015 | MERRILLLYNCH .... . 372649 ...
404341105 ... |HPINC .............. 12/01/2015 | MERRILL LYNCH ....[12/27/2015 | MERRILLLYNCH .... C88600 [ e L L [
444859102 ... | HUMANA INC 08/25/2015 | MERRILL LYNCH ... .| 12/02/2015 | MERRILL LYNCH ... 20446 ... [ e e e
00141V697 ... | INVESCO BALANCED RISK
ALLOCATION ..ot .. | 05/14/2015 | MERRILL LYNCH ....|08/31/2015 | MERRILL LYNCH .... 175,000 [ oo | L L e [ L (9,838) | (9836) [
00142R588 ... | INVESCO GLOBAL MARKETS
STRATEGYFU ................. .. | 05/14/2015 | MERRILL LYNCH ....|08/31/2015 | MERRILLLYNCH .... , 200,000
46434V803 ... | ISHARES TR .. | 05/29/2015 | MERRILL LYNCH ... .| 10/01/2015 | MERRILLLYNCH ....|....... 6,000 |...... 172,139]...... 147,298 | ...... 172,139]....
4812A4351 ... | JPMORGAN TR ............... .. | 08/27/2015 | MERRILL LYNCH ....| 10/01/2015 | MERRILLLYNCH ....|......... 392|.........4581|......... 44971 ......... 4,581
517834107 ... | LAS VEGAS SANDS CORP ..... .. | 05/14/2015 | MERRILL LYNCH ....|05/14/2015 | MERRILLLYNCH ....|....... 3,200 ...... 164,832]...... 163,581 |...... 164,832
524686672 ... | LEGG MASON GLOBAL ASSET
MMGTR ... .. | 07/01/2015 | MERRILL LYNCH ... .| 08/31/2015 | MERRILLLYNCH ....|...... 12,132 |...... 150,789 ...... 144129 ...... 150,789
55616P104 ... | MACYS INC 10/01/2015 | MERRILL LYNCH ....[12/01/2015| MERRILLLYNCH ....|....... 1450 |....... 74298 ....... . 74298 ...
56064B852 ... | MAINSTAY FDS TR 08/31/2015 | MERRILL LYNCH ... .| 10/02/2015 | MERRILLLYNCH ....|....... 3253|....... 50,000....... 50,000
577130206 ... | Matthews Asian Funds Asian
Growth ... .. | 06/19/2015 | MERRILL LYNCH ... .| 08/31/2015 | MERRILLLYNCH ....|.. 52,3131 ...
577130800 ... | MATTHEWS INTLFDS ......... .. | 05/29/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILLLYNCH ....| .. . 175,000 ...
55273E640 ... |[MFSSERSTRX ............... .. | 08/03/2015 | MERRILL LYNCH ....|08/31/2015 | MERRILL LYNCH .... 91,590
64128R608 . .. | NEUBERGER BERMAN
ALTRNTIVEFDS ............... .. | 08/31/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILL LYNCH .... 175,000
64128K868 ... | NEUBERGER BERMAN INCOME
FDSNE ........ccoovviiiin .. | 10/01/2015 | MERRILL LYNCH ....|12/03/2015 | MERRILLLYNCH ....|...... 23339 ]...... 200,914 (...... 193,468 |...... 200,914
670346105 ... | NUCOR CORP .. 01/28/2015 | MERRILL LYNCH ... .| 10/01/2015 | MERRILLLYNCH ....| .. ..500....... 22264 |....... 18,715 . 22,264 ....
717081103 ... | Pfizerinc ........ .. | 01/29/2015 | MERRILL LYNCH ... .| 08/25/2015 | MERRILLLYNCH ....|.......... 10|.......... N7 329 ... 37 ....
72201M636 ... PIMCOFDS .................... .. | 05/01/2015 | MERRILL LYNCH ....|05/14/2015| MERRILLLYNCH ....|.......... 88|.......... 982].......... 957 |.......... 982
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
72201M834 ...|PIMCOFDS .................. .. | 05/01/2015 | MERRILL LYNCH ....|05/14/2015 | MERRILLLYNCH ....|.......... 88|.......n. 808|.......... 830|.......... 808 ..o e e e e e 22| 22| [
744573106 ... | PUBLIC SVC ENTERPRISE
GROUP ... .. | 01/29/2015 | MERRILL LYNCH ... .| 12/02/2015 | MERRILL LYNCH ....
880208400 ... | TEMPLETON INCOME TR ...... .. | 04/20/2015 | MERRILL LYNCH ....|05/14/2015 | MERRILLLYNCH ....| ..
589509108 ... | The Merger Fund CLN .......... .. | 08/31/2015 | MERRILL LYNCH ....|10/01/2015 | MERRILLLYNCH ....| ..
92343V104 ... | Verizon Communications ........ .. | 01/28/2015 | MERRILL LYNCH ... .| 10/01/2015 | MERRILLLYNCH ....| ..
931142103 ... | Wal-Mart Stores, Inc ............. .. | 04/16/2015 | MERRILL LYNCH ... .| 09/29/2015 | MERRILLLYNCH ....| ..
94987W737 .. | WELLS FARGOFDS TR ........[.. |08/31/2015| MERRILL LYNCH ....| 10/02/2015 | MERRILLLYNCH ....{..
983134107 ... | WYNNRESORTSLTD ......... 01/28/2015 | MERRILL LYNCH ... .| 05/14/2015 | MERRILL LYNCH ...

9099999 Subtotal Common Stocks - Industrial and Mlscellaneous (Unaffiliated) ... 5013690 ..... 4,584,081 ..... 5013690 ... [ e e | (429,607) | (429,607) | ...... 160,284 | ..............
9799998 Subtotal - COMMON SOCKS . .. .. ... | 501369 ..... 4,584,081 ..... 5013690 | ... | | e e L (429,607) | ... (429,607) | ...... 160,284 | ..............
9899999 Subtotal - Preferred and Common Stocks ... 5,013,690 ... .. 4,584,081 1..... 5,013,690 | ... | (429,607) | ... .. (429,607) | ...... 160,284 | ..............
9999999 TOAIS . ...\t | 55196301 ..... 5,084,081 ]..... 5518390 ... | (1,240) [ ... [ (1,240) [ ..o [ (434,307) | ... (434,307) | ...... 172,784 | ......... 5972
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC by Insurer on Statement Date
Valuation 9 10
Method Do Insurer's
(See Purposes | Assets Include
NAIC and Procedures Intangible
Company Manual of the Assets
Code or NAIC connected with
Description Alien Insurer Investment | Holding of Such | Total Amount
CUSIP Name of Subsidiary, |dentification Analysis Company's of Such Book/Adjusted Number of % of
Identification Controlled or Affiliated Company Foreign Number Office) Stock? Intangible Assets| Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ........oovuiiiiiiiiiiiiiiiiieiieieiieeeieeeeeeee L | | XXX..... L XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 3 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
cusip in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common StOCKS ...........iivii it L | XXX XXX.....

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
UNITED STATESTREASNTS .................|...... ... |10/16/2015 | MERRILLLYNCH .............. 08/31/2016] ...... 339512 .. (482) | ..o | 338,000 ...... 339,994 [......... 1142 ... 1.000]...... 0323|...FA. | 475
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations .........................c o 339512 ... @482) ... | 338,000 ...... 339994 |......... 11420 ... XXX XXX XXX 475
0599999 Subtotal - Bonds - U.S. GOVEMMENLS ... ...t e 339512 (... | (482) ... [ 338,000 ...... 339,994 (......... 1142 ... XXX XXX XXX 475
Bonds - Indystrial and Miscellaneous (Unaffiliated) - Issuer Obligations
1 Merrill Lynch CMAMoney Fund ................ [...... ... |12/31/2015 | MERRILLLYNCH .............. 12/31/2016{ ....... 461,165 | ... [ [ e 461,165 ...... 461,165 | .o e e L MON. |. ... 20|
Merrill Lynch CMAMoney Fund ................ [...... ... |12/31/2015 | MERRILLLYNCH .............. 12/31/2016 | ..... 4316931 ... | 4,316931]..... 4316931 | ... [ L MON. |............. ]
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ...........................ocoo o 4778096 | ... | 4,778,096 | ..... 4778096 | .............. | XXX XXX XXX 30 ..
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 4778096 | ......ooooee | e 4,778,096 | ..... 4778096 | ..........c... [ XXX XXX XXX 30 (...t
7799999 Subtotal - ISSUET OBIGAtONS .. ... ...\ [ 517,608 ... [ (482) ..o [ 5116,09 | ..... 5118090 ......... 1142 XXX XXX XXX 30 .......... 475
8399999 TOtAl BONAS ... ...\ [ 517,608 ... [ (482) | ..o [ 5116,09 | ..... 5118090 |......... 1142 XXX XXX XXX 30|....n. 475
8699999 Total - Parent, Subsidiaries and Affiliates ................. e e e XXX CXXX [ XXX o XXX
9199999 Total Short-Term INVESIMENTS ... ... ... .. 5117608 |.............. |[......... @482)[............. | XXX 5118090 |......... 11420 ... XXX XXX XXX 30|.......... 475
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. .... NONE

E20 Schedule DB - Part B Sn 1 Future Contracts Open

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Suntrust Bank-Depository Account ................ Orlando, FL ... e e e e [ .... 3,060,284 X X X|
Suntrust Bank-Claims Account .................... Orlando, FL ... [ [ .. (3,628,205) X X X]
Suntrust Bank-Operating Account ................. Orlando, FL ..o L e e (392,146) X X Xi
Suntrust Bank-Disbursement Account ............ Orlando, FL ... .. (1,832,820) X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItONieS ......... .. ... ..o XXX X X X]
0199999 Totals - Open DEPOSIONIES ... .. ... ... XXX (2,792,887) X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ..............o.oiii i XXX X XX
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIE ... XXX [ (2,792,887) X X X|
0499999 Cash in Company's OffiCe ... XXX XXX. XXX .o 66,006 [X X X
0599999 Total CaSh ... .o XXX .. (2,726,882) X X X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. danuary ... 1,934,768 | 4. April ... 8,704,142 7. duly ............ | 7,841,940 10. October ..........|........... 2,078,321

2.February ..........|........... 4,556,807 5. May ............... | 13,002,800 | 8. August ............| ... 13,270,295 | 11. November .......|........... 6,021,403

3.March............. | 2,875,044 |6.Jdune .............. | 5,052,107 | 9. September ........|.............. 964,855 | 12. December .......|.......... (2,726,882)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

LZ3

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Other Cash Equivalents
DFS Statutory Deposit FUNG ... .. SD..[....10/01/2006 ... |................ 0.000] i [ 405398 ... ... 1,302] ... 5,855
8599999 Subtotal - Other Cash EQUIVAIBNES ................... e 405,398 (................ 1,302 ... 5,855
8699999 Total Cash EQUIVAIBNES ... 405,398 (................ 1,302 ... 5,855
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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