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Annual Statement for the year 2015 of the Tower Hill Preferred Insurance company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 1,334,985 |............ 15 | 1,334,985 | ..o | e 1,334,985 |.......... 1.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........c.eeveeererrerens | woerverenennnns 2,543,290 |............ 3.0 [ 2,543,290 | ..cooovirrereienienn | e, 2,543,290 |............ 3.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 1,319,518 |........c... 15 | 1,319,518 | oo | e 1,319,518 |............ 1.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevvereirennnn 1,797,000 |............ 2.0 | o, 1,797,000 | .ooovcvireiereieeeiees | v 1,797,000 |............ 2.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 2,035,954
1.43 Revenue and assessment obligations . 6,428,827
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccovevereveeeveereesisiens | cvereeinenenens 1,259,411 | .o 15 |, 1,259,411 | oo | v 1,259,411 | .o 15
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 14,544,102 |.......... 16.9 | oo 14,544,102 | .cooovveineineineinns | v 14,544,102 |.......... 16.9
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oo [ e | e (01 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeovvvrereenne. 735,59 |.......... 0.9 | oo 735,594 | oo | v 735,59 |.......... 0.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 6,613,605 |............ T | i 6,613,605 | ...oovverereerienireins | v 6,613,605 |............ 7.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 23,059,574 |.......... 26.8 | oo 23,059,574 | ..o | e 23,059,574
2.2 Unaffiliated non-U.S. securities (including Canada) 6,552,503 |.... 6,552,503 |.... ...6,552,503 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUal fuNdS.........ccoocriirinincininncneeeennseens e | eneenennn020 [ [ | e (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. ..o sesessesissisnesnens | eenenninssnsissinssnssnnes | neeneennei0:0) | ot | | s (V1 O 0.0
3.22 UNAffiliated. ..o eeiseieiseseiseesseseseseessssessseseesesssssnens | seesessnsssesssssessssssnssessnns | sessnenneess0:00 | erreneirsiinsinsinsinsssinriins | reesssnsessesssesssnsees | seeeesessesesseessenenssaens (V1 O 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAIEA. ... snnseessenteneens | sensessnnnnessnsesssesenensnns | sessnennesss0:00 | nrrineiieinne s | e enens | ettt nnniens (01 O 0.0
3.32 Unaffilidted........covemereeririeireeiriseeesenienieniessessnnni | cereessnsnees 3,979,675 |............ 4.6 | i 3,979,675 | ..o | e 3,979,675 |............ 4.6
3.4 Other equity securities:
341 AR, .. oo | cereninsnnsnnssssssnes | sreeneennei0:0) | it | | (V10 O 0.0
342 Unaffilidted..........ooveririieiiesseccieisieeienisnisssensns | eeneneninnsssnsissssssnssnnes | eeernersend020) | i | e | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AfIIEEE. .. ..o ssisnssninnens | ceneensissinssnnsnssnssnnes | eeeeeesend0200 | ot | s | e (01 O 0.0
3.52 UNAffiliated.......ccovverrrerrieierisrireerneseiesssisessssisssssessssssssessssseess | sessesssnssssssssesssnssessensnns | sessnnnsesss0:00 | vortreirminsinsissinsnsinnins | ovesssssssssssssessnsens | sessessssesssssessessnnsens (010 O 0.0

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:
5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

............ 0.0
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Annual Statement for the year 2015 of the Tower Hill Preferred Insurance company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 1,958,179
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 142,567
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 1,815,613
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 1,815,613
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 1,815,613
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Annual Statement for the year 2015 of the Tower Hill Preferred Insurance company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ...ttt bbbtk s8Rt E bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoueieiiiriereicieees sttt s st ss st tes s besas s sssaesees

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMILEEA AMOUNES..........cceveiiriecicsetee ettt sttt s st s bt en s b s see st neas

Statement value at end of current period (Ling 11 MINUS LINE 12).......vverrririniriieinnrissiessssissssssssssssse s ssessssssessesssssssssessssssessessesssnens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 O PHIOE YT .........ocuiuricereiriieetr ettt st
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbbt

ACCTUAL O QISCOUNL........ouvetieictct ittt et bbb bbbt s bbb s bbb bttt s s bbbt es

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbbt e bbbt bans

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amOortization Of PIEMIUM...........c.ciueieiiicieeiecteie sttt ettt bbb bbb s bbbt a bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-8-T+8-9).........c.covvrrerrreiereiereeesee et ses s sssaenees
Deduct total NONAAMILEEA BMOUNES.........cveireiiiiersee et s bbb st r et nn e

Statement value at end of current period (Line 10 MINUS LINE 11).....civeiieiiriieiceecees ettt s sttt sae e

Si03

51,544,442

34,879,782

..................................... 18,071

(84,744)

(133,058)

(74,176) (291,978)

..................................... 44,006

13,471,028

..................................... 519,256

0

72,204,037

72,204,037




Annual Statement for the year 2015 of the Tower Hill Preferred Insurance company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...2,652,236 2,640,269 ..2,656,497
Governments (Including all obligations 2. Canada.........cccocoveevereeveenes | e 75,000 | oo 75,379 | oo 76,182
guaranteed by governments) 3. Other Countries........ocoeveees | ovveviiiiierininas 1244428 [ oo 1,231,952 [ oo 1,243,641
4. TOtaIS.cooveeerrresssressnrriisnnes | conreeessssresssneens 3,971,754 | oo 3,947,600 | oo 3,976,320
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ooocreenisricsssiinsssiienss | v 1,797,000 | oo, (KT YA 1,821,301 [ i, 1,515,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oovieierniirininiisnne | o 2,035,954 | .o 2,079,367 | oo 2,070,017 | oo 1,745,000
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.ooririsssiissssiinsns | s, 24193973 | .o, 24,378,610 | oo 24318624 | ...coocovvnnen. 22,748,619
Industrial and Miscellaneous and Hybrid 8. United States........ccoeevevvecves | coverveeicieinas 29,673,179 | oo 29,509,220 | c.ovvevrrriirnne 30,050,376 | ..cvvvverirreinn 29,209,617
Securities (Unaffiliated) 9. CaNada......cooeeveeneereeererinns | e 1,288,763 | .ooooeevrerrecreennne 1,279,635 | coveerevrernrreeenns 1,303,805 | ..ooovevverrrreennaee 1,271,000
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 5,263,740 | ..o 5,244,056 | ...ooooviiirinnninns 5377427 | oo, 5,273,000
11, Totals..onrnssiissin | v, 36,225,682 | ...ooovovriies 36,032,910 | oo, 36,731,608 | ...oooovsiriris 35,753,617
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccessssvensanes | covvensiiiiinnien) 68,224,363 | ....ccoocoven, 68,276,673 | ...oooovsvrveeanes 68,917,870 | ..o 65,687,591
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. United States........comuerverneeees | corvevrmnerernseceens 3,979,675 | coovveererrirneeenns 3,979,675 | ovvvverrcrrirneenns 3,957,880

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23, TotalS. .o, | v, 3,979,675 | oo, 3,979,675 | oovvvvriciins 3,957,880

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common Stocks....... | ..ccoovvvirinccn, 3,979,675 | coovvvrraiiiens 3,979,675 | oo, 3,957,880

26. Total StOCKS....omureeesissirnsinse | oo, 3,979,675 | oo, 3,979,675 | oo, 3,957,880

27. Total Bonds and Stocks.... | ..........ccccc...... 72,204,038 | ...ocvovvrverene 72,256,348 | ...oovvvoererienn 72,875,751
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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

25
26
2.7

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments

1A NAIC T sesssesssessssssssssssssssssssssnssssssssnssnnes | erenssersensenssn0, 197,324 | v 1,696,010 | v 260,834 | e [ e [ eveerieenennnn8,154,167 | 100 | e 1,596,867 |..oovvvrerrerercrnrnne 2.0 [, 8,154,167 | .o
T2 NAIC 2.t sassssssnses | eessessisssssesssssssssssssanes | coessessssssssnssssessesssssens | svesssessesssessesssnsessesssssons | eevenssssesssssiessesssssnssnsss | sessessssssessessensenssesssssensss | ereessessesssssensessenseesensd [ evemensenssessnsenseesees0000 | eomieeiieieesieseseeseesesiens | eeveeseesesses e 0.0 [ | e
1.3 NAIC Bttt saessssssses | eessessisssssesssssssssssessanes | coesssessssssssnssssessssssssens | sviessessesssessesssnssssesssssns | sevesssssesssssiessesssssnsnssns | sessessesssessessensnssesssnsensas | ereessessesssnsensessensensensd [ evemienrensiesenseneesees0000 | eovniseiieieesiesesee et | e 0.0 oo [ e
1 NAIC Ao seesessesseesesssesssesssesssesssesssssssenss | eeviiesiissiessiissiissiessiisssns | censssesssesssssssssssesssesssenses | cvseessesssssssssssssssessssssssnss | eessessseessesssessssssesssssans | coensenseesssssessnssnsssnnses | eevseessensssesssnssenssonsiensQ | eevensenssenssensenseeess020 [ oeeiesiscee e [ e 0.0 oo [ e
15 ..0.0

1.6 e 0.0 | ..
17 TOAIS. ..o ssssssssnnes | snsiessessaa 6,197,324 | ...ccoovernnnn. 1,696,010 [ ..o 260,834 | v |0 8,154,167 | 100 [ 1,596,867 [...oooovisiieiiciinne. 2.0 | 8,154,167 | oo, 0
2.1

2.2

2.3

24

................. 1,319,518

3.1

32
33
34
35
36
3.7

................. 1,797,000

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

665,154

1,370,800

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

................. 3,371,089

12,341,442

................. 8,386,203

95,239 |....
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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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............... 16,809,093 | ...............19,458,109 | .................3,564,784 cevvrrenreneennD 1,420,208 | oo T 18 | 39,831,986 [ o

................. 1,243,277 | ................2,060,741 | ....................491,196 e 3,274,182 cerverreereeneenidy 199,214 [

.......................................................................................... 192,136 ceveerreenrennreen 192,136 [ o
Totals... ...18,052,370 ...21,518,850 4,248.116 ...60,694,390 ...43,819,336
Hybrid Securities
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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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

9. Total Bonds Current Year
9.1 NAIC 1o eeeeeeeeesessssenssnsesssnssssnssssssssensssneens | (@) 26,728,484 | ... 35,290,449 | ....veuve 15,218,427 | covoeeeeeeeeeeeen (01 (] I 77,237,359 | coooveeeeeieeeeeen95.0 [ XXX et XXX | e 77,237,359
.............................................................................................................. 2,060,741 | .ooiiiei00nn586,435 | i | 0 [ ennnnn..3,890,453 e 3,890,453
...192,136 ....192,136 ...192,136
............................... 0 cerneresesesnssessesenss0
............................... 0 cervereeriesesensensenneenss0
............... 0 R |
15,996,997 ...81,319,948
Line 9.7a58 % 0f COL B...ovvercieiecisiecisiecssesenssienenseienes | cvvnneneensssenieneereneeddid o859 19.7 {00 |00 [ 10000 b XXX [ XX e e XXX | e, 100.0

10. Total Bonds Prior Year

........................................................................................................................... 30,838,133 | ................6,610,378 | ................1,897,355 | ........c..........382,487 | ..cooeecc. XXX reveereennnnn. 16,655,064

Line 10.7 as a % of Col. 8

1,475,103

1,855,497 | ...

3,370,565

...80,025,629

Total Publicly Traded Bonds

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

............... 26,728,484
................. 1,243,277

............... 35,290,449
................. 2,060,741

............... 77,237,359
................. 3,890,453
192,136

............... 77,237,359
................. 3,890,453
192,136

Total Privately Placed Bonds

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, §......... 0 prior year of bonds with Z 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 are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 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.
NAIC6§.......... 0.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....13,095,585;

NAIC2§......... 0;

NAIC3S.........

0;

NAIC 4 $

.......... 0; NAIC5$

0;
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
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

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 5,902,090
....295,234

.................... 934,827
....161,183

................. 6,836,917
1,317,251

.................... 804,623
....769,972
22,272

................. 6,836,917
..1,317,251

................. 6,197,324

................. 1,696,010

................. 1,596,867

................. 8,154,167

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

.................... 350,979

.................... 968,539

.................... 775,130

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

................. 1,635,805

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

................. 1,370,800

................. 1,370,800

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

2,720,708
.9,620,734

2

5,751,866 |....
729,576 |....

8,972,117
...15,221,856

.3,850,598
...12,620,169

................. 8,481,442

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

................. 3,377,330

...6,582,581
................. 5,572,073

............... 43,819,336

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouvvuierierriesiierieeiestssiesissisesesssssssssssssssssisnsns | esesesisnneens 18,217,834 | ..ovvvvneee. 22,241,527 | ..oovviene 12,135,802 | .ovvvvrvrrrrrnerieeenn | (/) [ 52,595,163 T e XX [ e XXX e [ e 52,595,163 | ...oovvereieiiein) 0
9.2 Residential Mortgage-Backed Securities..... .3,194,803 ...10,384,918 2,990,410 ...16,570,131 .16,570,131
9.3 Commercial Mortgage-Backed Securities. 2,373,329 | .oovvrernen. 3,338,467 | ..oovvvirrerernns 870,785 | oveveveeererereeeeeennd0 | eeeeeieeiieeennd0 [ 6,582,581 | coeveereerrrrriieeenn8 1 [ e XXX e ek XXX e [ 6,582,581
9.4 Other Loan-Backed and Structured Securities............ccoeverveereeevceieens [eoeieieininns 4185795 | ..cocvnann. 1,386,279 [ oo (V1 I (1 I [V I 5572073 | o9 | XXX e e XXX [ 5572073 | oo, 0
9.5 TOtAIS.....ovoervreirricisies sttt | eestnsieneens 27,971,761 | covreees 37,351,190 | .ccoverrnnee 15,996,997 | .ovovvverrrrrireireeenene (O (V] I 81,319,948 KV [ ¢.9, GRS DR, o, ¢, G R 81,319,948 | ..o 0
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 34 [ 45.9 | o 19.7 | o, (ORO N 0.0 [ 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 33,294,952 | ...coovvennee 18,160,284 | ....ovvvnnvne 4,966,303 [ ..oovorieeireeieeineieii | e [ e ) 0.9 G DR 90,9 CHIININ U 56,421,539 | .ooovvereireireis 705 | i 56,421,539 | ..o
10.2 Residential Mortgage-Backed SECUMHES..........ccouverireineineineineineines | cerieeiineiinnees 1,977 457 | oo, 5,970,994 | .coovvris 3,320,709 | ..coovrvnne. 1,849,463 | ...ccvvvvrenen. 323,820 |..oovvenn. ) 0.9 CHUIIN I 90,9 CHININ U 13,442,442 | .o, 16.8 | .o 13,442,442 | ..o
10.3 Commercial Mortgage-Backed SeCUMties............cvvireinnennenninninnens | e, 108,880 | ..ocvvvucvencene 4,272,384 | oo, 144,225 | ..o 47,892 | oo 58,667 |..ocovevenee ) 0.9 CHUIIN I ). 0,9 CHRRIN IN 4,632,048 | ..o 58 [ s 4,632,048 | ..o
10.4 Other Loan-Backed and Structured SECUMHES...........c.oreerurneerneerneennees | rreisieisienees 1,585,388 | .....ccecenee. 3,909,575 | .o 34,637 | | e [ 2.9, SR TR 9.9, SRR [P 5,529,599 | ..o, 6.9 | 5,529,599
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 36,966,676 | ......ccconn... 32,313,236 [ ..oovvcrenene 8,465,874 | ... 1,897,355 | .coovrerrinene 382,487 | ..o ) .9 N P 90,9 CHUININ DS 80,025,629 | ..coovvervreriirns 100.0 | oo 80,025,629
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiississ s esiesiessesssesssesssesssensss | cosnssessesssessenssnes 46.2 [ i 404 [ 10.6 | oo, 24 i, 05 [, XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0
Total Publicly Traded Bonds
11.1 Issuer Obligations 18,217,834 22,241,527 12,135,802 52,595,163 56,421,539 52,595,163
11.2 Residential Mortgage-Backed SECUItIES. ........ccrvreeneerernerneeneereeeenenns | e 3,194,803 10,384,918 | .coovvvrrenee 2,990,410 16,570,131 13,442,442 16,570,131

11.3 Commercial Mortgage-Backed SeCUrities............cocovvnmirnrnnenncrneineis | cevrriineiins 2,373,329 | oo 3,338,467 | oo 870,785 | oo | e | e 6,582,581 A 4,632,048 R [P 6,582,581
11.4 Other Loan-Backed and Structured SECUMHES...........coveerurnrernrirnreneies | corrisiensiinnies 4,185,795 | ..ccovvnnnnee 1,386,279 [ ..o [ [ | i, 5572073 | coovvvvivinincenn8.9 | i 5,529,599 9 s 5,572,073
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0| coveeeeieeeieriereneend0.0 | 0 | e 0.0 [ XXX e [ e
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0| coeeeieeiieeereneen0.0 | a0 i 0.0 [ XXX e [ e
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0 O s O e XXX | e
12.4 Other Loan-Backed and Structured SECUMtIES. .........c.vereieeeeneunerinenies [ | consrssissississssessessssnenns | seessessssssessssssssnssnessssssses | sosessessssssssssssssessssssesss | nessssesssssssesssssssssessansans | eessssssssssessssssessessssans 0 [ o000 0 [ 000 [ b XXX | i
12.5 TOHAIS. ..ottt esinns | eebiesbi s (01 T (01 (V1N 0 [ oo (O N 0 [ o000 | 0 | 0.0 | e XXX | )
12.6 Line 12.585@ % Of COL B.....ouvvuveneeciiericrieineeienieeienisnisesisssssienes | seesississsssssssssesssens 0.0 [ oo 0.0 [ oo (V0 [ (VX0 0.0 [ o 0.0

12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.0 | i 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI........cocvivireieicisiecieietsee ettt ssessssaas | evsssessesssssses e esses s s sssaenas 32,083,760 | .cvoevcrerreieieieie e 31,368,679 | oot | e 715,081 | oot
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciietece ettt st s s tes e ssnsnans | sbesesissessesssesss s ssssssesseseses 105,708,864 | ......covvvvvereerereereecreieaes 105,698,385 | ...eovveveercreiercieesiieierseiesee et sessssnesens | cvevesssieseses st L2 T T
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total Gain (I0SS) ON QISPOSAIS.......c.urureeeeeerrerresreereereeseeseeeseaseeseessesseesessessseesessessess s ssee st esssss e st eeseesessessestaessessessesssssessass | 2esesssssssssesssssssnsesessessssssessessassssssessessae 82 | oo B2 | oottt | vt st a et s s ess | Saebsbes et b ettt s bbb sttt
6. Deduct consideration reCeived ON QISPOSAIS............c.evcvieeiercieieeiereie ettt esse s s st st sesse s sssssseses | stevississessesssessssesssssssessesnsas 123,970,752 | oo 123,970,752 | oottt seessessetesesssssenes | ceretesesiesssesseesessssssssstssesssessssstesesssssessssans | etessrastisesestesese et ss et enen et et s et st et essnaetanans
7. Deduct amortization Of PIEMIUM...........cccveiieieieeeeeete ettt sttt ss st st s s bas s s s sssssssssensnas || ersessessssissesssssesssseesssssses e s s s sesnbanes 809 [ oo B0 [t | e nnnes | cetet e ettt tena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrvrnrnrininenrnninsnsnssnnens | onvnssssesssesnsssssssssssssssssnssens 13,821,144 | oo 13,095,585 | oot enes (0 S 725,559 | oo 0

11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiuiiiiiiiiiiieieiieisiesiesisissesessessssssssssssssssnsssssnssnes | osenssmsesssonsessssessonssssssnssssasss 13,821,144 | oo 13,095,585 [ ..o [0 RO 725,559 | oo 0
(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:............cccccoevrrrrreencenee Florida State Treasury Account
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

SI11, SI12, SI13, Si14, SI15, EO01, E02, E03
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than- Date of Last
Date Investment Excluding Accrued | Unrealized Valuation Increase |  Current Year (Amortization) Temporary Impairment Capitalized Deferred Interest | Total Foreign Exchange Change Appraisal or
Loan Number Code City State Loan Type Acquired Rate of Interest Interest (Decrease) Accretion Recognized and Other in Book Value Value of Land and Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
[ T [ Gainesille [FL.....[s 0812312010 5.000 1,815,612 4,125,000 | 0611712015
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 1,815,612 0 0 0 0 0 4,125,000 XXX
0899999. Total - Mortgages in Good Standing 1,815,612 0 0 0 0 0 4,125,000 XXX
3399999. Totals 1,815,612 0 0 0 0 0 4,125,000 XXX
General Interrogatory:

1. Mortgages in good standing $..........0 unpaid taxes $.....1,990 interest due and unpaid.

2. Restructured mortgages $... unpaid taxes $..........0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $..........0 interest due and unpaid.
4. Mortgages in process of foreclosure $..........0 unpaid taxes $ interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

City

3

State

4

Loan Type

5

Date Acquired

6

Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value/Recorded
Book Value/Recorded Current Year's Other-Than- Total Change in Book Investment Excluding
Date Disposal Investment Excluding Unrealized Valuation Current Year's Temporary Impairment Capitalized Deferred Value Total Foreign Exchange Accrued Interest on Foreign Exchange Gain Realized Gain (Loss) on Total Gain (Loss) on
Loan Number City State |Loan Type|  Acquired Date Accrued Interest Prior Year| Increase (Decrease) (Amortization) Accretion Recognized Interest and Other (8+9-10+11) Change in Book Value Disposal Consideration (Loss) on Disposal Disposal Disposal

Mortgages With Partial
THIG29050 Gainesville [FL.... [s...... [osr232010. 142,567 0 142,567 142,567
0299999. Total - Mortgages With Partial Repayment 142,567 0 0 0 0 0 0 142,567 142,567 0 0
0599999. Total Mortgage: 142,567 0 0 0 0 0 0 142,567 142,567 0 0

903
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Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO07, EO8, EO9
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828  C8 1 [UNITED STATES TREASURY......cooriiriiriierirreiiesiiesssisssisssssssssssssssessssssssssesssssssssssssssssssssesssssssssnes | evenene | oo | sevsenenenne | cenereen L 249,620 |...100.000 250,000 250,000 249,930 210 | oeveeereirenireneinenes | e | e 0.375 |..... 0.460 |AO...... 07/07/2014. | 04/30/2016.
912828  F5 4 [UNITED STATES TREASURY.....cccosiiiiiiiiiiiniisriissisesssissessisnsssssssssssssssssssssssssssssssssssnns | onenes | o [evvenninnns | cvseveeen ] [ v 274,743 | L 99.719 274,227 275,000 274,846 85 [ [ [ e 0.875 |..... 0.907 |AO...... 10/10/2014. | 10/15/2017.
912828  J6 8 [UNITED STATES TREASURY......ooiiiiiiiriiiisiieiiiesiieesisses s ssssssiesssssssiess | oneees cervreerennnn 435,409 | .. 99.680 433,608 435,000 435,303 (105) | covveeerrveerrineniirenies | eerviresiieeeiieniiees | e 1.000 |...... 0.968 |MS...... 03/20/2015. | 03/15/2018.
912828  J9 2 [UNITED STATES TREASURY......coosiriiiriiiriiniinniisneiscissesssisssssssissssssssssssssssssssssssssssssnssens | eveneee | oo [ evvennienns | eovneneens | v, 224,640 |..... 99.571 224,035 225,000 224,677 37 [ e [ e 0.500 |...... 0.616 |MS...... 11/04/2015. | 03/31/2017.
912828 VR 8 |UNITED STATES TREASURY. ...t eoeies 150,574 99.993 149,990 150,000 150,228 (346) | covooncrieriniiiieni | e e 0.625 01/14/2015. | 08/15/2016.
0199999. U.S. Government - Issuer Obligation: 1,334,985 XXX | s 1,331,860 | ..o 1,335,000 | ..o 1,334,985 (119) 0 0] XxX XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36176W  GR 6 |RMBS = G2 778108..........oooveeoveeeeeeeeseeeeeseeeeseeseseeessessesesesesssssseessesseessesessssessssesssssssssessssnsesessessnsssnns | ervee ...105.180 128,017 121,712 129,957 (717) MON... 11/09/2012. | 12/20/2026.
36178G  HM 9 |RMBS - GN AABB3B.........coveurieiriiicicrciciseiis s | coseee ...101.496 379,859 374,260 387,452 561 MON... | ... 04/01/2015. | 10/15/2042.
36178N  FJ 3 |RMBS - GN AB2869. ...102.058 409,716 401,454 413,039 (208) MON... 05/04/2015. | 09/15/2042.
36179Q BG 5 |RMBS = G2 MATB39........coooeerieieeiesciisessssssesesss s ssss s sssss s esssss s essssnns | cosens ...106.310 333,221 313,442 328,962 477 MON... | ... 04/03/2014. | 04/20/2044.
38377F  QZ 7 |CMO/RMBS - GN-1057M-NQ........oiieiiieiiiiiisissi s | eseees ...101.966 57,598 56,488 57,840 (650) MON... 10/19/2012. | 11/16/2038.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: 1,321,512 XXX | e 1,308,410 [ .ocovce. 1,267,355 | oo 1,317,251 (537) 0 XXX 3,551 33,850 XXX XXX
0599999. Total - U.S. Government 2,656,497 XXX 2,640,269 2,602,355 2,652,236 (656) 0 XXX | i 6,154 | ..cocoovennc 40,306 XXX XXX
All Other Governments - Issuer Obligations
00828E  BC 2 |AFRICAN DEVELOPMENT BANK..........cooiiiiriiinriinniiinniisnecisnisssesisssssssssssnsssssssssssssssssssssssssnsones | cevseee | R ovnriinnens et TFE | i 142,808 ] ... 99.660 142,514 143,000 142,916 B0 [ oo [ [ e 0.875 |.... 0.918 03/05/2014. | 05/15/2017.
298785 GV 2 [EUROPEAN INVESTMENT BANK........coooiiriiiimriinriiisnsiiissiisesisssisssiissssssssisssssssssssssssssssssssssssnnns | cenenee | R [ evvenerinees | e TFE [ 000,376,832 [ ... 97.703 370,294 379,000 377,113 281 || e | e 1.375 |...... 1.491 04/15/2015. | 06/15/2020.
500769 GE 8 [KFW..ooiiioiicrciiceriiiscssiiicssiiisssisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssnsssss | connene | R | wvvvennenies | conn IFE | .. 135,959 [ L. 99.803 135,732 136,000 135,990 EJ8 [OOSR DOOUROOROOOON PO 0.500 |...... 0.514 05/20/2014. | 07/15/2016.
500769  GN 8 [KFW...coiiiiiiiirsiscsscsssisssiisssisssisssssssssssssssssssssasssssssssssssssssssssssssssssssssssnsssnsssssnsssonnns | coneeee | R | eveeseiinns | cone TFE [ i 139,783 [, 99.736 139,630 140,000 139,899 116 [ oo [ | e 0.500 |...... 0.603 03/03/2015. | 09/15/2016.
500769  GP 3 [KFW.. oot sssssesssesssesesssesssee s sssssessssssssssessssssseesssssssnesssssssnesssnnsssonens | conenee | R | evveneerinnes | cone TFE [ i 448,259 [, 98.618 443,781 450,000 448,510 251 . 03/26/2015. | 04/20/2020.
68323A  AQ 7 [ONTARIO, PROVINCE OF .......coouiiiiiiisissiissi s | coneeas ...100.505 75,379 75,000 75,090 [Z2Z52) ] OO [OOSR DR 2.300 |..... 1.961 06/10/2011. | 05/10/2016.
0699999. All Other Governments - Issuer Obligation: XXX ....1,323,000 .1,319,518 479 0 0] XXX XXX XXX XXX
1099999. Total - All Other Government XXX ....1,323,000 .1,319,518 479 0 0] XxX XXX XXX XXX
U.S. States, Territories & P (Direct and d) - Issuer Obli
041042 ZC 9 [ARKANSAS ST....ouiiiriiiriieteises i bbb | enenes ...124.820 24,964 20,000 24,152 (A54) | cevveoevrerrncrireni | e | e 5.000 |...... 2.231 11/17/2014. | 04/01/2024.
57582P  AD 2 | MASSACHUSETTS ST.....oiiiiiiiiiisiiississsiisssissssssesssssssssssssssssss s ssssssssssssssssssssssssssssssnnes | soveeee ..125.115 437,903 350,000 434,104 (7,368) | ..oovvverieriiicriiiens | e [ oo 5250 |..... 1.870 04/07/2015. | 09/01/2023.
604124 EM 1 [ MINNESOTA ST....ooiiiiiiiiiiiiiiesiiessisesssesssse st | ceniins ...120.617 259,327 215,000 251,554 (1,161) ] oo | eerereireniiessieenins [ v 5.000 2.950 08/19/2015. | 08/01/2035.
646039 VG 8 [NEWUJERSEY ST.....ooiiireicc s | oneees ...54,082 |...116.937 52,622 45,000 53,189 (ECICH DY UURRTURSROROOR PPN DO 5.000 |...... 2.580 12/03/2014. | 06/01/2024.
68609B  NC 7 |OREGON ST.....cooiiiiiriiiriinriisnrisssiisssissssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssessssonens | conneee | oo | covvenen T | et TFE i 299,875 |...124.710 311,775 250,000 297,573 (2,302) [ oo | e [ e 5.000 |...... 2.730 06/04/2015. | 08/01/2027.
T0914P VP 4 [PENNSYLVANIA ST ..ottt sise s sssss s ssss s sssessssse s ssssss s sssssssssesssenssses | seveoee ...121.487 121,487 100,000 118,608 [ IRCLCT0) ) ORI DO PO 5.000 |...... 2.540 05/09/2014. | 06/15/2024.
924258 M5 2 [VERMONT ST | neees ...122.607 12,261 10,000 11,869 (190) | covvvoreveerieeneiienis | e | o 5.000 |...... 2.570 11/19/2014. | 08/15/2028.
924258  MB 0 [VERMONT STttt | enenis ...122.067 6,103 5,000 5,922 (9) | v | e | e 5.000 |...... 2.600 11/19/2014. | 08/15/2029.
924258 M7 8 [VERMONT ST | eneees ...121.529 12,153 10,000 11,801 (183) | coveeorveerenriiieei | e | o 5.000 |...... 2.650 11/19/2014. | 08/15/2030.
924258 M8 B [VERMONT ST | s ..120.918 12,092 10,000 11,759 (178) | cevveereierieciiienis | e | e 5.000 |...... 2.700 11/19/2014. | 08/15/2031.
928109 L2 1 [VIRGINIA ST...ooiiieriieriteeresesesse et ssssesssse s sese s st nssesssenenses | enenes ...107.435 161,153 150,000 161,195 (2,993) | coonvverrererrrrireniiene | ereeeriesreeesseenens [ e 4.000 |...... 0.870 04/23/2015. | 06/01/2018.
977051 7X 9 [WISCONSIN ST ... | eenes ..121.814 426,349 350,000 415,274 (5,265) | ..o v | o 5.000 2229 05/04/2015. | 05/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligation 1,821,301 XXX 1,515,000 ..1,797,000 (22,998) 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 1,821,301 XXX ....1,515,000 ..1,797,000 (22,998) 0 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
047772 ZP 6 [ATLANTA GA ..o sssinnss | s ..122.224 305,560 250,000 291,399 (2,104) | oo | [ e 5.000 |..... 2.880 06/10/2015. | 12/01/2027.
164231 LQ 3 |CHEROKEE CNTY GA SCH SYS.......oiiiiiiiiinicinisssss s sssssssssssssssessssaas | eneees ..118.919 416,217 350,000 413,530 (7,850) | oo | e [ e 5.000 |..... 1.590 04/13/2015. | 08/01/2021.
251130  EK 2 | DETROIT MICH CITY SCH DIST.....oviuriirriiieriieeisesiiesisessinesssiessssesssssessssessssessssesssssssssessssssssssess | oneees ...107.867 269,668 250,000 268,962 (4,593) | oo e [ e 5.000 |.... 1.670 06/02/2015. | 05/01/2018.
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30382A CF 7 |FAIRFAXCNTY VA FE ..124.275 24,855 20,000 24,127 (486) .908 | 11/17/2014. | 10/01/2023.
438670 Y3 9 [HONOLULU HAWAII CITY & CNTY..ooiiuuriuurimmresmenssessseesssessssessssesssesessssesssasessssssssesesssessssessssesesenes | coneees ...124.627 436,195 350,000 423,261 (4,775) 05/07/2015. | 10/01/2024.
736679  UR 0 [PORTLAND ORE.......oiiiiiiiiiiiiiissiiicsissssissssssssss s ssss s sss s ssss s s sssss s ssssssssanss | ceneees ...123.454 104,936 85,000 99,878 (1,800) 04/08/2014. | 06/15/2023.
763631 L7 1 [RICHLAND CNTY S Co..oovriviriiiriiiiesii sttt | neees ...122.937 122,937 100,000 118,605 (2,370) 05/09/2014. | 03/01/2023.
967244  7C 2 [WICHITAKANS........oooiiiiiisisssissi s snssssssssssssnnes | conneee | oo | cvevsssiennns | connee 1= P 403,713 |...117.353 399,000 340,000 396,191 (7,521) 04/21/2015. | 12/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 2,070,017 XXX 2,079,367 1,745,000 2,035,954 0 (31,299) 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 2,070,017 XXX ...2,079,367 ....1,745,000 2,035,954 0 (31,299) 0 XXX XXX
U.S. Special Revenue & Special A Obli andallN d Obli of Ag and Authorities of and Their U.S. Political - Issuer Obli
010685 KF 1 [ALACHUA CNTY FLA HEALTH FACS AUTH HEALTH.......cooiiiiriiirrieriiesieseisessiessesessesessisesniens | eneees ..110.313 38,610 35,000 37,7115 (247) 11/21/2014. | 12/01/2044.
010685 KG 9 [ALACHUA CNTY FLA HEALTH FACS AUTH HEALTH.......ooiiiiiriereeccecesscssesesissesneniens | s ...111.361 27,840 25,000 27,292 (211) 11/17/2014. | 12/01/2034.
072024 TY 8 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV. ...112.655 56,328 50,000 54,815 (461) 12/10/2014. | 10/01/2054.
160429 UA 2 |CHARLESTON S C WTRWKS & SWR REV.......cooirirrirrrierererssesessessssssssesssnesssesssssessssessssesssns | coneees ...116.789 251,096 215,000 245,769 (1,039) 08/19/2015. | 01/01/2045.
18085P QN 7 | CLARK CNTY NEV ARPT REV.....coiiiiiiiiiriiieiiisssiissiisssise s sssassssssssss s sssssssssesssssssssesssns | sovees ...109.669 274,173 250,000 272,485 (5,040) 06/02/2015. | 07/01/2018.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARPT REV.......stvireieriiceiieniieenssenssessssssssesssssssssessssssssssssnns. | coneees ...109.116 32,735 30,000 31,610 (240) 11/17/2014. | 11/01/2042.
3130A0 C6 5 |FEDERAL HOME LOAN BANKS..........ccooviiiiriisninniisiiissiissssissssssssssssssssssssssssssssssssssssessssnns | eovees | on | ovnninnnnns | eovivenne T | i 498,570 | L. 99.810 499,050 500,000 499,543 459 11/14/2013. | 12/28/2016.
3134G6 XC 2 |FEDERAL HOME LOAN MORTGAGE CORP.........ccocovmmrrirerrirniseniisssisesiissssiessisssssssssssssssssssssssns | eevenee oo | connieensd [ | iviiiiinnnnn425,000 | oo 99.810 424,193 425,000 425,000 04/21/2015. | 05/18/2017.
3135G0 A7 8 |FEDERAL NATIONAL MORTGAGE ASSOCIATION..........comvoirvimriieneinriisseiinnessseisssnsssnnssnnsssnnnes | eoeene | oo | cenveienninns [ eovennnens | i, 503,490 | ... 99.860 499,300 500,000 502,953 (537) 03/24/2015. | 01/21/2020.
3136G0 T6 8 |FEDERAL NATIONAL MORTGAGE ASSOCIATION.........ococriimriimcriinriieeriesssieenessesissenssssesssenssnsnies | eoveeee [ oo | conriiensd [ 484,350 | ... 99.010 495,050 500,000 489,278 2,684 02/26/2014. | 10/24/2019.
3137EA DC 0 |FREDDIE MAC........ciuiiiirireririsesessesisesssss s st s st sttt sss st sss st ssssessssssssssessssenses | sesenee 100.110 275,303 275,000 275,536 (448) 08/20/2014. | 03/08/2017.
3137EA DT 3 |FREDDIE MAC......ccooiiiiiiiiniiisissiissiiississeisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnses. | soenne | oo | convevensiens | evvvsneres | cvriiiennnnnnnn 351,801 | 99.990 349,965 350,000 350,980 (852) 12/01/2014. | 02/22/2017.
392329 CG 1 |GREATER RICHMOND CONVENTION CTR AUTH VA ...115.080 230,160 200,000 227,271 (2,955) 06/26/2015. | 06/15/2020.
451295  WT 2 [IDAHO HEALTH FACS AUTH REV........oomiiiieirecciscecciis s sssssssssnnss | oneees ...110.608 22,122 20,000 21,382 (140) 11/17/2014. | 03/01/2044.
452024 HS 4 [ILLINOIS MUN ELEC AGY PWR SUPPLY SYS REV.......cccosiiiiriiiirinsiiiisiiessisssiiessissssisssssesssiessss | oneees ...120.061 420,214 350,000 415,632 (4,932) 04/08/2015. | 02/01/2024.
499815 QH 4 [KNOXVILLE TENN WASTE WTR SYS REV.....ciirimriiererremereseesssesssssssssessssssssssssesssssessssssssssssses | coneees ..122.192 427,672 350,000 418,161 (5,479) 05/11/2015. | 04/01/2023.
542690 3C 4 [LONG ISLAND PWR AUTHNY ELEC SYS REV.......cosiiiiiriiiiiciiecineiesineisssesssiessssssssissnes | s ...113.041 28,260 25,000 27,504 (243) 12/05/2014. | 09/01/2044.
544435 2D 1 |LOS ANGELES CALIF DEPT ARPTS ARPT REV......cccmmiiiriirrimeriinssisesissssssesssssssssessssssssesssnssses | oneees ...118.999 118,999 100,000 115,133 (1,830) 05/09/2014. | 05/15/2024.
57430Y BG 9 |MARYLAND WTR QUALITY FING ADMIN BAY REST........ccooimirimriiniiiinniissiisssiisssisssssssessenesnsenes | ceveees ...120.641 120,641 100,000 117,502 (2,640) 05/08/2014. | 03/01/2022.
576051 KS 4 [MASSACHUSETTS ST WTR RES AUTH......c.omiiuiiiiriiiiniisiiiesiiesssisssiesssisssissssssssssssssssesssssinns | oneees ...124.600 18,690 15,000 18,125 (326) 11/20/2014. | 08/01/2024.
592030 D4 9 [METROPOLITAN GOVT NASHVILLE & DAVIDSON C........ccvvureiiriiriiinriisneissiessessssssssssssssssenies | oneees ...122.626 429,191 350,000 424,290 (5,776) 04/22/2015. | 05/15/2023.
59335K  AG 2 |MIAMI-DADE CNTY FLA SEAPORT REV.......cocosiiiiiiiiriiisiiseinsissississsisssississsssissssssssssssiens. | ceveees ...118.692 100,888 85,000 95,239 (1,144) 04/08/2014. | 10/01/2023.
606341 HB 4 [MISSOURI ST BRD PUB BLDGS SPL OBLIG.........ccccumiriiriiinrieriieriseisisssissssssssisssssssssssssssssssenas | coneees ...122.643 429,251 350,000 425,578 (6,066) 04/23/2015. | 10/01/2023.
60636W RG 2 |MISSOURI ST HWYS & TRANSN COMMN ST RD RE.........ccociiiiiiniiiniiniinsissiississsisssisninies | ceviees ...121.454 121,454 100,000 118,147 (2,666) 05/22/2014. | 05/01/2022.
64579F 6U 2 [NEW JERSEY HEALTH CARE FACS FING AUTH Ru...oovvviiiiiiiiiiisiississsissiissssisssissssisssinenes | eneees ...110.289 11,029 10,000 10,729 (71) 11/18/2014. | 07/01/2044.
646136  E3 1 [NEWJERSEY ST TRANSN TR FD AUTH.......oooiiiiriicececcere s sessssassnenes | coneees ...103.616 25,904 25,000 26,214 (196) . 12/09/2014. | 06/15/2042.
64990B  HT 3 |NEW YORK ST DORM AUTH REVS NON ST SUPPOR...........covcviiiiiciiinriicriissiiscsisssssssssessssisenes | cevieas . 121.781 426,234 350,000 411,295 (3,518) | oo | e [ o 5.000 |...... 2.880 |JJ........ 11,132 05/01/2015. | 07/01/2027.
64990E TP 2 |NEW YORK ST DORM AUTH ST PERS INCOME TAX......coomirirrrimerirerisriresssssesssssssssssssssssssesees | seveeee ...115.151 178,484 155,000 177,206 (KA K) ) SO DRSO PO 5.000 |...... 1410 |FA....... 2,928 04/23/2015. | 02/15/2020.
650035 B8 0 [NEW YORK ST URBAN DEV CORP REV........ccooomiiiiiiiniiiiisiiinssissiisssiisssssesisssssssssssssssssssssssnss | coneees ..123.224 123,224 100,000 114,260 (1,761) ] oo | e [ e 5.000 |...... 2.800 [MS...... 1,472 04/08/2014. | 03/15/2024.
65829Q BS 2 |NORTH CAROLINA ST LTD OBLIG........eiuiriuriimerisreisesisesssaesssssssssessssssssssesssssssssessssssssesssesssses | sesenee ...123.852 123,852 100,000 119,536 (V1[G ) ORI DRI pootes 5.000 |...... 2420 |JD...... A7 05/09/2014. | 06/01/2024.
677587  CX 3 |OHIO ST MENTAL HEALTH CAP FACS.........cooiriiinriiiniieriisssiisseississsesssssssssssssssssssassssssssasnses | oneees ..122.759 429,657 350,000 417,563 (4,156) | ..o | e [ e 5.000 |...... 2.600 |FA....... 7,292 05/07/2015. | 02/01/2025.
786009 BW 9 [SACRAMENTO CALIF MUN UTIL DIST FING AUTH......cooiiiiiriiiniiiciiiniieceiessiiessisessisssssssssisssiins | eneees ..121.844 426,454 350,000 418,412 (10174 ) ORI DRI PO 5.000 |..... 1.800 |JJ........ 10,111 04/23/2015. | 07/01/2022.
837151  ME 6 [SOUTH CAROLINA ST PUB SVC AUTH REV.......covuiriiriiniiriisiissitsssiissssssissssssssssssssassssanes | coneees ..122.125 427,438 350,000 424,294 (4,981) | oo | e [ e 5.000 |..... 2460 |JD...... 1,458 04/09/2015. | 12/01/2025.
83755V XF 6 |SOUTH DAKOTA ST HEALTH & EDL FACS AUTH R......ostviiiiiiiiinnisrisseiesesssiiesesssissssisssinns | ceviias ...110.628 22,126 20,000 21,724 (181) | covveoeeverieriiienis | e | e 5.000 |..... 3.840 |MN...... ... 167 11/19/2014. | 11/01/2044.
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914378  GX 6 |UNIVERSITY KY GEN RCPTS, FE 422,492 |...120.260 420,910 350,000 415,673 (6,819) 04/20/2015. | 04/01/2022.
917567  AY 5 [UTAH TRAN AUTH SALES TAX REV.......ovtviiiriririierirssimesessesissssesssessssssssessssssssssesssssssssesssesesenens | coneees ...118.073 330,604 280,000 323,304 (1,381) 08/19/2015. | 06/15/2038.
917567  BL 2 [UTAH TRAN AUTH SALES TAX REV.......ooiiiiiiiiiniiiniiisnissiisssisesiisssssssssssssssssssssssssssssssssssaens | oneees ...122.689 429,412 350,000 425,883 (4,803) 04/23/2015. | 06/15/2025.
91802R AN 9 |UTILITY DEBT SECURITIZATION AUTH N Y....oooiiiiiiiieniiseiisessiesissssssse s ssssesssssssssessssssiones | seveene ...119.446 17,917 15,000 17,212 (244) 11/17/2014. | 12/15/2034.
928172 B7 9 |[VIRGINIA ST PUB BLDG AUTH PUB FACS REV......c.coooiviiiiiisiissiissiissiississsissiisssiesscisnsiennne | connee | | cvvsssiinns | o 15 = P 12,126 |...122.800 12,280 10,000 11,877 (224) 11/17/2014. | 08/01/2023.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: 9,057,165 XXX 9,096,705 8,015,000 8,972,117 0 (79,721) 0 XXX XXX
U.S. Special Revenue & Special A Obli andallN Obli of Ag and of and Their U.S. Political identi; ge-Backed Securities
3128CU LV 6 [RMBS - FH GB0340.........ccouuiieuiiiiiieiiisisssiiesisssssse s sssssnnes | neees ...112.553 19,681 17,486 18,897 1 04/28/2010. | 08/01/2027.
3128M9  XG 2 [RMBS = FH GO7579......ccuiiuiieiimriieesie s sisse s sssse s ssse bbb sisenes | nenes ...106.343 429,728 404,096 422,430 248 02/10/2014. | 08/01/2043.
3M128MB 6P 7 |RMBS - FH G13378.........oooccccisisesissesssssssass s sssssnones | cnvieas ...106.322 33,342 31,657 33,856 (151) 04/27/2011. | 12/01/2023.
3128MJ  SS 0 |RMBS = FH GO8BB28........oooeeeeveeeeeeeeeeeeeeiseseesesessesesssesssssssssesssessssnssssssssnssssessssnssssessssnesssesssssessnns | eovenee | oo | coneriens2 | eovenmriensd | covviierrieennsn 343,683 | ... 99.965 360,261 360,388 344,495 157 12/12/2013. | 04/01/2043.
3128MJ UM 0 |RMBS = FH GOBBBY........ccoorveieeareieimrreiiasessesisssessssessessssesssssssesssssss s ssssssesssssssesssssssssesssesnees | wosenn ...108.020 446,982 413,795 449,763 3,162 05/08/2014. | 05/01/2044.
3128MJ V2 3 |RMBS = FH GOBB32.......coouurveeuesereesssarsessssessessssssesssssesssssssesssssssesssssssesesssssesssssssessssssesssssssessssssnesness | wesenne 495,960 |...103.081 487,766 473,187 494,828 (1,132) 03/19/2015. | 03/01/2045.
B128MJ VZ 0 |RMBS = FH GOBB3.......oouuveemrerareinsriseeise s esse s ssssse s sssse s st sisesssnesssnn | cesees 491,449 99.957 481,145 481,352 490,958 (491) 03/20/2015. | 03/01/2045.
3128MM R4 7 [RMBS - FH G18508...........oouieeeiiiiiiiriieiiescissiissssississsssisssss s ssssssssssssasnnes | eneees ...104.838 419,352 400,000 419,261 (1,800) 05/29/2014. | 03/01/2029.
3128P7 J8 7 |RMBS - FH C91187. .. 111.012 39,002 35,133 38,254 114 04/25/2011. | 06/01/2028.
31202 HZ 1 [RMBS - FHCO3B48............oooricicicisi s | oneees ...106.137 92,201 86,869 95,311 19 06/29/2012. | 04/01/2042.
31307F TN 1 [RMBS = FH U2B857 ...t | eneeis ...103.413 430,255 416,055 427,866 (940) 05/12/2014. | 01/01/2029.
3132GS  SF 7 [RMBS - FHQOTAT8.......oo ittt ssse s sssse st ssse s nssenes | neees ...103.526 278,398 268,916 276,396 551 05/08/2014. | 04/01/2042.
3132JA SR 7 [RMBS - FH Q19127 ... | neees ...103.776 441,086 425,037 436,394 (198) 07/18/2014. | 06/01/2043.
3132JN  QF 7 |RMBS-FH Q21354 ...106.656 593,174 556,156 574,289 (670) 04/02/2014. | 08/01/2043.
31325 FG 3 [RMBS - FHVB0TB7.......ooioiecieccci s sssssssssnsns | oneees ...100.247 500,521 499,288 494,030 (17) 05/15/2014. | 07/01/2043.
3132M3  T6 4 [RMBS - FH Q23573.......cciiiiiiiiiissii st | s ...103.526 285,245 275,529 282,044 (46) 05/08/2014. | 12/01/2043.
31335H UM 3 [RMBS = FH CO058B..........cvvomiereiimcrirerisesiseessesssesesssssesssssssssssssssssssssssssssssssssssssssssesssssssssssssssonns | seveene ...110.976 13,751 12,391 13,209 (44) 04/22/2010. | 11/01/2022.
BM1371L K2 4 [RMBS - FN 255113 ..o | s ...110.181 15,782 14,323 14,968 (32) 04/19/2010. | 02/01/2024.
3137IM  HK 6 [RMBS = FN 255934..........ouuiiiiiiinriieeiiesissssise s | nenes ...113.038 57,022 50,445 56,098 (70) 05/11/2011. | 11/01/2035.
3137IM  NT 0 [RMBS - FN 256102........ccuuuiiiciiiiicii i sssssesoses | ceneees ...113.040 10,356 9,161 10,005 62 04/16/2010. | 02/01/2036.
3137A4 UM 0 |CMO/RMBS = FH-3777L-WA.....ooiiiiiiiriimiiiesiisesise s ssse s s sssse s sssenenss | sesiens ...105.378 159,519 151,378 162,667 960 05/10/2012. | 12/15/2040.
3138A2 U7 2 [RMBS - FNAHTE05. ...t | seveeae ...106.703 448,832 420,636 442,327 (476) 10/28/2013. | 12/01/2040.
3138AS YN 6 |RMBS - FN AJTBT6.........oouiiiiiriicciecc e | ceiees ...103.435 388,946 376,030 395,636 (547) 04/20/2015. | 10/01/2041.
3138AX  FV 8 |RMBS = FN AUBET.....coooueereiisisreesssssesssssssssssesssssssssssssssssssssss s ssssssssssssssssssssssssnens | wononne ...103.418 170,499 164,864 170,053 (249) 10/02/2013. | 01/01/2027.
3138E)  RA 8 [RMBS - FN AL2280.........oeorereeomrersceesneesseessseessseesseesssessssesssssssssssssssssssssssasssssesssssssssssssssssssssssnnsss | soneees ...108.531 347,805 320,466 344,071 1,093 11/05/2013. | 09/01/2042.
B13BEK L3 7 |RMBS = FN ALBDAS. ..ottt | ciseens ...108.531 349,930 322,424 346,713 506 10/28/2013. | 10/01/2042.
B138EL  GL 1 [RMBS - FNALBBOZ........ooumiiicieiciiciceisi s | seveeas ...103.187 356,035 345,039 352,494 (410) 12/04/2013. | 02/01/2028.
3138EL N4 1 [RMBS - FN ALADTO.. ..o | ceniias ..103.729 419,905 404,809 409,671 (79) 11/25/2013. | 07/01/2043.
3138EL VB 6 [RMBS = FN ALA20.........ccrrierimaeiessnssisssssssssssessssssessssssssssssssssssssssssssssssssssssesssssssssssssssssssnsens | avveees ...105.361 138,032 131,008 138,416 (282) 01/02/2014. | 01/01/2027.
3138W9  GM 6 |RMBS - FN ASD203.........oouiiiuiiiaiiieiiisiissiiesisssssse s sssssssnes | ceviias ...100.371 686,021 683,485 697,354 (335) 03/16/2015. | 08/01/2043.
3138WB  GU 3 |RMBS = FN AS2010. ....ccuuuriiuuriemriieesisnssie st sssesesesessss s ssss s sss s sssesssssse s sssesssenssssns | seseee ...106.494 430,603 404,345 421,596 (891) 04/10/2014. | 03/01/2044.
313BWC  JB 1 [RMBS - FNAS2084.........oocooiiiiccisiscisesss s | cosies ...103.538 413,671 399,536 416,519 (247) 08/20/2015. | 08/01/2029.
313BWE  HB 9 |RMBS - FN ASATE........cooiooeiieiiie sttt | civies ...100.960 805,901 798,238 817,340 (1,102) MON... | oo 1,663 | oo 11,641 | 05/01/2015. | 04/01/2030.
B1BBWE  ZJ 1 [RMBS - FNASE244........ooooccicccscssss s | cosees ..103.414 502,953 486,349 504,905 (671) MON... 1,419 5,674 | 07/31/2015. | 06/01/2045.
3138WQ AW 2 [RMBS - FN AT2720........cccoiiiiiriiiiiiiiiss i | neies ...100.371 152,058 151,496 154,634 (11) MON... | oo 379 | v 3,409 |03/16/2015. | 05/01/2043.
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3138WQ RK 0 |RMBS - FN AT3189 ..101.710 232,014 228,113 226,923 32 MON... ..5,703 | 12/05/2013. | 05/01/2028.
3138WT RT 5 |RMBS - FN AT5897 ...100.183 440,012 439,208 433,799 (31) MON... | ... 07/29/2014. | 06/01/2043.
3138X3  FA 5 |RMBS - FN AU3760. ...106.265 188,388 177,282 185,392 800 MON... | ... 10/02/2013. | 08/01/2043.
3138X6 PX 7 |RMBS - FN AU6737 ...103.649 593,526 572,631 605,429 (755) MON... | ... 03/19/2015. | 10/01/2043.
3138XB V9 2 |RMBS - FN AV0639 ...104.868 188,029 179,300 186,704 (259) MON... 01/02/2014. | 11/01/2028.
3138XC 4K 5 [RMBS-FNAV1725 ...103.382 225,792 218,406 222,162 (406) MON... 01/02/2014. | 11/01/2028.
3138XQ DH 1 |RMBS - FN AW1003 ...103.557 774,191 747,599 764,200 (1,584) MON... 05/14/2014. | 05/01/2044.
3138Y3 XN 6 |RMBS - FN AX2484 ...103.557 260,497 251,549 260,758 (628) MON... 11/20/2014. | 10/01/2044.
3138YH U6 5 |RMBS - FN AY4204 ...103.430 260,518 251,878 260,053 (90) MON... 11/09/2015. | 05/01/2045.
3138YK X7 3 |RMBS-FNAY6101 ...103.414 254,11 245,722 251,799 (373) MON... 06/10/2015. | 06/01/2045.
31392  YP 8 |CMO/RMBS - FN-03W3B-2A4 ...110.494 49,249 44,571 48,454 (382) MON... 03/16/2011. | 06/25/2042.
3132W  JR 2 |CMO/RMBS - FH-2509G-ZG. ...108.317 50,553 46,671 51,363 381 MON... 04/29/2011. | 10/15/2032.
31393T CC 8 |CMO/RMBS - FN-0392D-MB ...106.731 57,800 54,155 56,290 (1,905) MON... 04/28/2011. | 09/25/2023.
3139%4A  YY 6 |CMO/RMBS - FN-0468B-CB. ...105.503 64,341 60,985 62,750 (1,446) MON... 04/26/2011. | 09/25/2024.
31394C  PA 4 |CMO/RMBS - FN-0516A-PE ...101.636 8,276 8,142 8,251 (57) MON... | ... 05/21/2010. | 03/25/2034.
31394C VD 1 |CMO/RMBS - FN-0515B-EC. ...100.259 3,798 3,788 3,790 (16) MON... 04/21/2010. | 10/25/2033.
31394K U9 3 |CMO/RMBS - FH-2692E-AY ...106.414 23,008 21,621 22,160 (483) MON... 04/19/2010. | 10/15/2023.
31394R  JX 8 |CMO/RMBS - FH-2754A-PD. ...100.088 1,566 1,565 1,569 (14) MON... 05/20/2010. | 11/15/2032.
31394T X8 3 |CMO/RMBS - FH-2764K-UE ..102.716 118,993 115,846 118,998 (577) MON... | e 83 [ 05/11/2011. | 10/15/2032.
31395H J4 3 |CMO/RMBS - FH-2877E-AL ...106.458 27,416 25,753 26,688 (739) MON... | o107 | s 09/20/2010. | 10/15/2024.
31395M CD 9 |CMO/RMBS - FH-2934B-Cl ...100.678 4,497 4,467 4,503 (32) MON... 05/21/2010. | 01/15/2034.
3139%6W BV 7 |CMO/RMBS - FN-0756D-EP. ...107.809 73,147 67,849 72,025 (1,706) MON... | e 31T | 05/10/2011. | 06/25/2027.
31398M VQ 6 |CMO/RMBS - FN-1019A-VB ...100.896 38,392 38,051 38,246 (644) MON... 06/08/2010. | 02/25/2021.
31410L  PZ 9 |RMBS - FN 890640 ...100.683 138,031 137,094 141,800 (50) MON.... | oo 343 [ e 01/28/2015. | 07/01/2043.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX [, 15,281,905 14,733,619 15,221,856 (14,971) 0 XXX o 449,811 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX s 24,378,610 22,748,619 24,193,973 (94,692) 0 XXX cooen.807,356 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00287Y AT 6 |ABBVIE INC......oorveereereiresieeneeseeiseseisesssssssssssssessssessssenssssssssssssssssssnssssssssssnsssssssssnsssssnssssnnssensss | envsee | oo | sovnneien] [ e0in2FE | v 119,508 | ... 98.955 118,746 120,000 119,567 59 [ o [ e | e 2.500 |...... 2.588 [MN...... 05/05/2015. | 05/14/2020.
00440E AT 4 |ACE INAHOLDINGS INC........covooriirrirnriiinriinriissseisneissesssssssssssssssssssssssssssnsssssssssssssssssnssssnsones | covveee | R wovvenn T [l IFE | nnnn.. 250,640 ... 99.114 247,785 250,000 250,620 (V20) U [OOSR DO 2.300 |...... 2.245 |MN...... 10/28/2015. | 11/03/2020.
023135 AN 6 [AMAZON.COM INC 103.932 77,949 75,000 74,753 23 [ [ | s 3.800 |..... 3.844 |UD....... 12/02/2014. | 12/05/2024.
025816  BG 3 |AMERICAN EXPRESS CO......coovmrvumiriiniieiiissisiinssssssisssisssissssssssssssssssssssssssssssssssssssssssnns | conenes | oo [evvvnsernnes | conen TFE [ i 199,802 |, 99.474 198,948 200,000 199,849 AT s | e | oo 1.550 |...... 1.582 |MN...... 03/26/2015. | 05/22/2018.
0258M0 DX 4 |AMERICAN EXPRESS CREDIT CORP ...100.368 155,570 155,000 154,884 A (OSSP IPOPTTRRTORRTOON DO 2600 |..... 2617 [MS...... 09/09/2015. | 09/14/2020.
02665W AA 9 |AMERICAN HONDA FINANCE CORP. ...100.519 201,038 200,000 200,119 [1S15)) [ TRSTTOORR FYSPTORTRRRRTIOIN N 0.823 |..... 0.758 |JAJO.. 10/04/2013. | 10/07/2016.
03523T BE 7 |ANHEUSER-BUSCH INBEV NV. ...116.585 254,287 220,000 254,825 (10,939) | vvvooveerieriieni | e | e 7.750 2.323 |U........ 04/22/2014. | 01/15/2019.
03524B  AD 8 | ANHEUSER-BUSCH INBEV FINANCE INC..........cccooommiiimmiimnniiirninnnisneissnissseisssissssssssssssssssenns | ceveee | R| i3 [t IFE | 002,275,000 | ... 99.604 273,911 275,000 275,000 [ ooocvieerieecniienins [ ceviieniieniiineniiens | e | eesieeseienineiens | e 0.513 |..... 0.522 |JAJO.. 01/22/2014.| 01/27/2017.
037833 AJ 9 [APPLE INC....otivirieereierireeeisesesssssssesssesssesesssssssssessssssssessssssssessssssssssessssssessesssnsssssesssnsssssenssnees | conenes | o [ evvnserernes | conen TFE [ ciiiviiinnnnnn 318,087 |, 99.505 318,416 320,000 318,484 AT | e [ | e 1.000 |...... 1.206 |MN...... 05/01/2015. | 05/03/2018.
05348E AV 1 | AVALONBAY COMMUNITIES INC........ccoooiriirriinriiinriiscniieniissnisseisesiissssssssssssssssssssssssssssessssonnns | eevees | oo | vvvenn ] [niFE | 109,804 | ... 99.243 109,167 110,000 109,816 12 | e [ e | e 3450 |..... 3471 |JD....... 05/06/2015. | 06/01/2025.
05531F AN 3 [BB&T CORP.......ovrvirriierieriiessire i sssse s sssssssssesssssssssesssssssssesssssssesssssssssssssssssssonenss | conenne |0 | eevvnen] | vvens 1FE ...100.614 326,996 325,000 328,466 (928) | cevvvveerrererrineriienies | cevvineniieeiienniees | e 2.050 |...... 1.590 |JD....... 05/04/2015. | 06/19/2018.
05567L  7E 1 [BNP PARIBAS SA.........ooiiieiieriiseieciiseiiesiissessesissssssssssssssssssssssssssssssssssssssssssssssssssonsssssssss | conneee | R | evveneiiinns | v 1FE ...101.053 353,686 350,000 353,871 (V27,73 | I DRI DO 2375 |..... 1.712 |MS...... 01/30/2014. | 09/14/2017.
05574L  TX 6 [BNP PARIBAS SA........ooiiiiiiiiieriieeiiesiissisesissssisesesssssissssssssssssssssssssssssssssissssssssssssssssssssssssns | coneee | R [ covveneiennes | coneee 1FE ...100.896 151,344 150,000 149,788 B9 [ oo [ e | e 2400 |...... 2450 [JD....... 12/05/2013. | 12/12/2018.
05579T  ED 4 [BNP PARIBAS SA........coooiirciinrinncinresssissnisssssssssssisssssssssssssssssssssssssssssssssssssssssssnssses. | coneeee | R | evveneiinns | e TFE [ i 199,476 [ 99.214 198,428 200,000 199,537 81 [ e [ | e 2375 | ... 2431 |MN...... 05/14/2015. | 05/21/2020.
06050T LR 1 [BANK OF AMERICA NA........ccoooiiiiiiniinrinniisnineisssississssessssssisssssssssssssssssssssssssssnssnns | conenee | | evvesninnns | e TFE | 000,299,778 | . 99.568 298,704 300,000 299,935 3 OSSR PSRRI IO 1125 |...... 1.150 |MN...... 11/06/2013. | 11/14/2016.
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06051G  EA 3 |BANK OF AMERICA CORP W2FE | ..102.777 251,804 245,000 252,563 (12,829) 6,635 04/22/2014. | 08/01/2016.
06051G  ES 4 |BANK OF AMERICA CORP 99.994 139,992 140,000 140,014 (504) 03/11/2014.| 01/11/2016.
06051G  FD 6 |BANK OF AMERICA CORP ...100.199 170,338 170,000 169,968 9 03/27/2014. | 04/01/2019.
06366R  HA 6 | BANK OF MONTREAL........ccommiviriinriineineeseeeisneisesssssesssssssssssssessssnssssensssnssssensssnsssssssssnsssssnssss | envseee | 1o | covneiivsnins [t TFE | ciieriiiernnn.65,898 | ...l 99.841 65,895 66,000 65,965 20 09/04/2012. | 09/11/2017.
06366R  JJ 5 [BANK OF MONTREAL.........ooommrrmriirnreriinnnrissssensisnsnsssssesssssssessssnnssssssnsesssssssssssssonsesssssnsssssonnens | evveee | Lo | veennd [l TFE | i 224,723 | . 98.358 221,306 225,000 224,803 26 11/01/2012. | 11/06/2022.
06406H CU 1 [BANK OF NEW YORK MELLON CORP 100.205 150,308 150,000 149,801 56 05/02/2014. | 05/15/2019.
06406H CZ 0 |BANK OF NEW YORK MELLON CORP........ccccmrrirrrirrerrnrerennieneessnssnsnessssssssssssssssssssssssssssesssssssses | eeveee | oo | wovnneie] et IFE | i 253,273 | 000 98.958 247,395 250,000 252,816 (456) 04/17/2015. | 02/24/2020.
064159 AM 8 |BANK OF NOVA SCOTIA ...101.263 253,158 250,000 253,362 (3,224) 10/29/2013. | 01/12/2017.
06739F HT 1 |BARCLAYS BANK PLC ...100.737 201,474 200,000 199,994 2 02/12/2014. | 02/20/2019.
07330N AD 7 |BRANCH BANKING AND TRUST CO ...101.355 253,388 250,000 252,439 (869) 10/28/2013. | 10/15/2018.
09247X AH 4 [BLACKROCK INC ...108.182 324,546 300,000 314,206 (2,368) 10/10/2013. | 05/24/2021.
12200B AA 6 |BURLINGTON NORTHERN AND SANTA FE RAILWAY. ...104.631 12,548 11,993 12,465 (90) 07/07/2010. | 01/15/2021.
125509  BU 2 [CIGNA CORP.....osevvveerrrirrriiiessrisessssssesssissessssssnessssssesssssssssssssssessssssssssssnsesssssesssssssesssns | eeveene | oo | vevveened [ee2FE | v 124,923 | e, 98.457 123,071 125,000 124,930 8 03/11/2015. | 04/15/2025.
126650 CA 6 |CVS CAREMARK CORP 100.143 250,358 250,000 250,171 (183) 12/03/2013. | 12/05/2016.
140420 NG 1 [CAPITAL ONE BANK USA NA........covirrrinrrnninennrinessssissssissssssssssssssssssssssssssssssnnsssssessssssns | eevene | oo | oo [e@FE | i 249,898 | ... 99.475 248,688 250,000 249,962 34 02/10/2014. | 02/13/2017.
14912L 6D 8 | CATERPILLAR FINANCIAL SERVICES CORP..........conmurrvirnrrirnnnreiesssesssssssissessssssssssssssssssnsens | eeveenn | oo | cvessesnsnnns [eend TFE | i 350,361 | e 99.670 348,845 350,000 350,198 (119) 08/14/2014. | 08/18/2017.
14916R AC 8 |CATHOLIC HEALTH INITIATIVES......ovveierveeieeereiisereesiessessssessessseessssssessesssesssssssessssssssssssssesnses | connene | oe | wveeeneenees | cone IFE | i 49,867 | 97.601 48,801 50,000 49,902 13 10/25/2012. | 11/01/2022.
14916R  AE 4 |CATHOLIC HEALTH INITIATIVES ...101.163 50,582 50,000 49,990 4 10/23/2013. | 08/01/2018.
166764 AN 0 |CHEVRON CORP ...100.028 35,010 35,000 35,000 11/10/2014. | 11/15/2019.
17275R AT 9 [CISCO SYSTEMS INC ...100.075 175,131 175,000 174,996 3 02/24/2014. | 03/03/2017.
172967 FW 6 |CITIGROUP INC ..102.722 128,403 125,000 128,980 (3,834) 04/11/2014. | 01/10/2017.
172967  HG 9 [CITIGROUP INC......c.cvvoreriircnriisnessisssesesssssssssssssssssnesssssssssssssssssssssssssssssesssssnssssssnsesssssonsessens | evveeee | oo | cvenveeress [eeri@FE | ovsverrerennnni 299,700 | e 99.701 299,103 300,000 299,912 100 11/07/2013. | 11/15/2016.
172967 HL 8 |CITIGROUP INC 100.129 150,194 150,000 150,000 03/04/2014. | 03/10/2017.
172967 U 1 [CITIGROUP INC...ooovvvvvrrmarresssaessessnesssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssesssssassssssss | soveees 221,672 |..... 98.698 217,136 220,000 221,434 (238) 04/01/2015. | 02/18/2020.
172967 JP 7 [CITIGROUP INC......covvermrrricrerriiinessissssissessissessessssesssssssssssssssssssssssssssssssssssssssssssssssssssssesnes | evsees | o | eoveevesnnes | e F B | covverevesiennnnns 94,823 |..... 98.770 93,832 95,000 94,834 10 04/22/2015. | 04/27/2025.
20826F  AD 8 [CONOCOPHILLIPS CO......ccovrviiiiriieiiiiissnssiissssisssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssnns | coneees 259,155 |..... 94.858 237,145 250,000 258,512 (B43) [ cvvvvvvrrriererrrireens [ e [ 00000 3:350 |00 2.901 [MN.cooos | v 03/25/2015. | 11/15/2024.
20826F  AJ 5 [CONOCOPHILLIPS CO.....ocorurrriermarriermmeeiessnessssssessssesesssssssesssssesssssssssssssesssssssssssssssssssssssssssnns | coneees 247,664 |..... 97.001 239,592 247,000 247,584 (80) 05/18/2015. | 05/15/2020.
21686C AD 2 |RABOBANK NEDERLAND........eireeuuuerreesisereesssssssssssaessssssesssssssessssssesssssssssssssssssesssssssssssssssssnsens | aoveees ...15,986 |...101.914 16,306 16,000 15,997 3 | | e | 00003.378 [10003.39 [ Wi | o 01/11/2012.| 01/19/2017.
22546Q AM 9 |CREDIT SUISSE AG (NEW YORK BRANCH)...........orviiriiiniiiriieciisciiesissssisesessssssssssssssssnssannes | coseee .500,905 |..... 99.898 499,490 500,000 500,426 (304) 06/02/2014. | 05/26/2017.
22546Q AR 8 |CREDIT SUISSE AG (NEW YORK BRANCH).........cevrverumrreiimnrresiennessenensessaesnsssssenssssesnsssssensessnn | cvnnee | R [ eevverennene | e IFE [ v 255,795 | ..... 99.441 248,603 250,000 255,168 (627) [ cvveevrerrvermerrrireens [ e [ 20000 3.000 |10 2.615 [ AOucves | covvvverrinnes 03/18/2015. | 10/29/2021.
22546Q AV 9 |CREDIT SUISSE AG (NEW YORK BRANCH)........coccmerirrrirerirnenieerissenisensssenssesssenssssessssssssenssenens | eevenee | R | vevvvnennns [ IFE | .. 249,503 | ... 99.512 248,780 250,000 249,610 107 | [ | e 1700 (101769 [AO e [ v 05/04/2015. | 04/27/2018.
235851 AL 6 [DANAHER CORP.......oooourreiimmreesimeressssesssssssesssssssessssssesssssss s ssss s ssssssesssssssesssssesness | coseees 100.653 40,261 40,000 39,994 13 06/20/2011. | 06/23/2016.
250847  EJ 5 [DETROIT EDISON CO....ocrriermmrrirmmnneismensessasensssssessessssessssssessessssesssssessssssessssssssssssnsesssssonsenees | coneene o0 | senrrees ] [ooee IFE | it 17,972 [ s 98.856 17,794 18,000 17,981 3 06/19/2012. | 06/15/2022.
263534  BQ 1 [EIDUPONT DE NEMOURS AND CO........cooiiriiimiiriiiciieniiseisssisi s sssssesssssssssnnes | coneees ...103.813 207,626 200,000 207,979 (8,283) 10/18/2013. | 12/15/2016.
26441C AN 5 [ DUKE ENERGY CORP........ocommerriemmmmrerismmississmessssssssssssssssssssesssssssessssssesssssssessssssssssssssssssssessssssns | coveees ...101.423 20,285 20,000 19,990 1 04/01/2014. | 04/15/2024.
26875P AL 5 |EOG RESOURCES INC.....ccomrvimrirrrimrirnseiserisseesssenssessssesssesssssesssssssssessssesssenssssssssesssssssnesssens | eevsee | oo | svnsee ] et IFE | i 250,088 | ..... 97.876 244,690 250,000 250,063 (15) 03/19/2014. | 04/01/2020.
26884A  BD 4 [ERP OPERATING LP.......ooorrreiicrriiinnnrniineesesssensesssssssssssessessesssssssessessssssssssnsssssssssesssssnssssss | eoveee | oo | veveneed e TFE | e 64,643 | . 99.042 64,377 65,000 64,662 20 05/11/2015. | 06/01/2025.
345397 VP 5 [FORD MOTOR CREDIT CO LLC......oiviuuriiirieriiniiesissesise s sissesssesessssessssessssesssesesssesssesessssesssenes | coneees 106.517 191,731 180,000 193,797 (8,308) 04/03/2014. | 08/15/2017.
369550 AV 0 |GENERAL DYNAMICS CORP......ccomsvrvvinrrriirnierissnsnisssessissssssssssesesssssssssssessssssnessssssssssssnnsssens | coneene | oe | wveeveseenees | voee IFE | i 172,635 | 99.732 172,536 173,000 172,877 76 10/26/2015. | 11/15/2017.
36962G  3H 5 |GENERAL ELECTRIC CAPITAL CORP.......ciirvermmrriimmensissnessessisessssseesssssssesssssessesssssssesssssessessesseenns | covenne ...107.308 214,616 200,000 213,274 (7,611) 10/18/2013. | 09/15/2017.
38141E  B7 3 | GOLDMAN SACHS GROUP INC........ovvermuivieriiniissnsiisssssissssssssssesssssesssssssessssssssssssssesssssssssssns | cvveees ...100.380 200,760 200,000 201,713 (596) ..2,772 | 06/02/2014.| 11/15/2018.
38141G  ER 1 | GOLDMAN SACHS GROUP INC........ocrrrirmmrrisissressssssssseesisssssssessssssssssesssssssssssssesssssssssssnnns | wosenne ...103.094 175,260 170,000 175,642 (7,447) 9,775 | 03/20/2014. | 10/01/2016.
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38148L AA 4 |GOLDMAN SACHS GROUP INC 120,386 |..... 99.573 119,488 120,000 120,331 (56) 03/25/2015. | 04/23/2020.
AOA1AL AC 3 [HCP INC ...ttt | ennees 300,633 300,000 300,618 (7,302) 11/08/2013. | 02/01/2016.
40428H PR 7 [HSBC USA INC.....ovvierrrriireriinrerisesssissnsssissssssesssnssssssssssssssssssssssssssssnssssssessessssssssenssssss | vonneee | R | covvssennes | coee IFE | i 198,574 [ 99.073 198,146 200,000 198,739 165 06/03/2015. | 03/05/2020.
437076 BB 7 [HOME DEPOT INC.....oooouuirretrmuierismmessessisessissssssesssessssssessesssssssssssesssssssessssssesssssssessssssesssssssessess | soseses ...102.159 326,909 320,000 327,875 (1,936) 05/01/2015. | 09/10/2018.
437076 BG 6 [HOME DEPOT INC.......cooovvvriirerreienresrsnessisnensessssesssssssssssssssssssessssssssssssssnnssssseenssssessssseensses | coneeee | oo | corerensd [ean IFE | i 299,584 |...100.116 300,348 300,000 299,616 32 06/01/2015. | 06/01/2022.
448055 AK 9 [HUSKY ENERGY INC 29,937 89.834 26,950 30,000 29,948 5 03/12/2014. | 04/15/2024.
458140 AL 4 [INTEL CORP.....ovverreereerereiereieessesessessssessssessssesssssessssessssessssesssssesssssssssessssssssssssssessssessssessssnssens | sveneee | oo | evveennnenne | oreee IFE | voverssvinnenens 199,428 |...100.222 200,444 200,000 199,727 137 10/18/2013. | 12/15/2017.
46623E  JY 6 [JPMORGAN CHASE & CO.....oouvviirmriiirieriisinsissssessesssssssssssssssssesssssssessssssssssssssesssssssesssssssnessess | coveees 205,508 |...100.027 205,055 205,000 205,198 (174) 03/11/2014. | 02/15/2017.
46623E KD 0 [JPMORGAN CHASE & CO.....ouuvvirrmurrisriessisiesissssesssssssssssssssssssssessesssssessssssesssssssessssssesssssssessess | coveens 428,043 |..... 99.187 421,545 425,000 427,267 (776) 04/06/2015. | 03/01/2018.
46625H  GY 0 |JPMORGAN CHASE & CO......cvvormuveiricerisisensisssessssssessssssesssssssssssssssssssssssssssssssssssssssessssssesssssens | wosenne 114,981 |...107.889 107,889 100,000 107,379 (3,498) 10/15/2013. | 01/15/2018.
46625H HX 1 |JPMORGAN CHASE & CO 178,116 |...100.398 170,677 170,000 170,697 (4,203) 03/20/2014. | 03/01/2016.
46625H LW 8 | JPMORGAN CHASE & CO......ouurvrmiiirirermeiimeessesisessssssssssssssssssssssessssessssesssssesssessssessssessssesssnenes | sesenee 124,785 |..... 99.853 124,816 125,000 124,806 21 06/18/2015. | 06/23/2020.
49327TM  2J 2 |KEYBANK NATIONAL ASSOCIATION.......orrveermarrrismmrsessmmessesssssssssssessessesessssssesssssssesssssessessnsens | coneees 325,439 99.959 324,867 325,000 325,245 (194) 05/04/2015. | 11/25/2016.
494368 BH 5 |KIMBERLY-CLARK CORPKMBYUSUS.........cvvverrrrerinenrinnnnressssssessnsssssssssssssssssssssssssssssesssssnnens | soneene | oe | svevmseenees | voee IFE | v 27,573 [ s 99.119 27,753 28,000 27,726 41 02/06/2012. | 03/01/2022.
494368  BP 7 |KIMBERLY-CLARK CORP........cooerviierrrriiirrmeisinenseisssesssssensssssnsssssssensssssssssssssssssssnsssssssnssssssnnenss | coneene | oe | wveeeseennes | vone IFE | i 29,981 [ s 98.986 29,696 30,000 29,984 3 02/24/2015. | 03/01/2020.
534187 AX 7 [LINCOLN NATIONAL CORP ...120.519 253,090 210,000 253,034 (11,601) 04/22/2014.| 07/01/2019.
548661 CS 4 [LOWES CO INC......oooiirreiririiicssisssesesee s ssesssssss s ssssssssssssssssssssssesssssssssssssas. | coseees ...100.250 35,088 35,000 34,999 3 11/17/2010. | 04/15/2016.
57636Q AA 2 [MASTERCARD INC.......ccovviiiiiriiiciiissiiseniisssisesiisssssesssssssssessssssssssssssssssssssssssssesssnssssnnsssnsssnenes | soveeee | oo | ceevevennses | eeen IFE | i, 349,168 | ..o 99.889 349,612 350,000 349,437 166 03/26/2014. | 04/01/2019.
585055 AS 5 [MEDTRONIC INC......oovoommiieesimeriesssesssssessssssssssssssessessssssssssessss s sssssssssssssssssssssssssssssssssssssssssss | soseees 108.427 271,068 250,000 271,216 (2,489) 06/19/2015. | 03/15/2020.
58933Y AC 9 [MERCK & CO INC......rrreeerreeienrerisnssrsieneenissssesssssessessssssssssesssssssesssssssssssssssssssssessssnsessessns | evveese | oo | cvnsvenses [ oo TFE | v 197,332 | e 99.498 198,996 200,000 198,680 621 10/18/2013.| 01/31/2018.
58933Y AS 4 |MERCK & CO INC ...100.058 25,015 25,000 24,996 1 02/05/2015. | 02/10/2020.
59156R AT 5 [METLIFE INC......vioeireieereeeiscreeissessessssesesssssnesssssessssssesessssssssssssesesssssessssssesssssssssesssssssesssssnens | coveees ..116.784 256,925 220,000 256,301 (11,110) 04/22/2014. | 02/15/2019.
5I1EBR AU 2 [METLIFE INC...ocivioeeririiemsereiisseseisssessessssesssssse s ssssse st ses s sesssssnnens | ceveies ...102.432 256,080 250,000 255,813 (13,886) 10/10/2013. | 06/01/2016.
594918 AV 6 [MICROSOFT CORP......corieureerretserisesessseessesesssessssesessesssesessesssesssssessesssseessessssesssssesssssssssessssnes | oneees ...100.774 75,581 75,000 74,742 85 12/03/2013. | 12/06/2018.
617446 TU 7 [MORGAN STANLEY .....rviiurreiimrerriieermeisnensisssesssssssensssssessssssnessssssesesssssnssssssssesssssssssssnsessssns. | oeenees | oo | ovessenseens [eee TFE | o 70,040 |..... 99.864 69,905 70,000 70,023 (10) 04/03/2014. | 04/25/2018.
617446  C2 3 [MORGAN STANLEY .....otiiiuriimirieeriiieeiiesiseesssesessesssse s essse s ssse s sss st ssstssnisss | enenes 334,611 |...103.976 311,928 300,000 311,409 (10,980) 11/07/2013. | 01/09/2017.
61747 DD 4 [MORGAN STANLEY ...occiviiiurrieimmireiimsersesssesessssssssssssessssssesessssssssssssssssssssssssssssssssssssesssssnsssssssnns. | coveees 179,175 |...100.762 171,295 170,000 171,438 (4,389) 03/20/2014. | 04/29/2016.
651229 AR 7 [NEWELL RUBBERMAID INC.......rvooreermriirriiineisesissesessssessesessesessesssssssssessssesssssssssnssssessssssssssssssns | sensees 199,994 |..... 97.646 195,292 200,000 199,994 0 10/14/2015. | 10/15/2018.
68389X BB 0 [ORACLE CORP.......cviiireiiimaeriessessessssssssssessessssssssssssssssassssssssessessssessssssesssssssessesssessssssssesness | cvveees 473,328 |..... 98.459 467,680 475,000 473,474 146 04/28/2015. | 05/15/2022.
693476  BL 6 [PNC FUNDING CORP........comstrrvirmrrrisrrrerismsnsisssssissssssesssessssssssssssnsessssssssssssssessssssssssssnnessssnns | ooeeeee | oo | vesesnessees | eoeen IFE | i 218,240 |...107.962 215,924 200,000 212,780 (2,556) 10/23/2013. | 08/11/2020.
69371R M5 2 | PACCAR FINANCIAL CORP........etviumrierrriieniirseiiessisessssesssesesssesssses s s sssesssesssssessssesssssessssesssnns. | sevione 424,439 | ... 99.244 421,787 425,000 424,553 114 05/11/2015. | 05/18/2018.
717081 DL 4 [PFIZER INC...oooumivveermieieseeieis st | ceneees 251,198 |...100.048 250,120 250,000 251,038 (159) 06/11/2015. | 05/15/2019.
TA005P  AZ T [PRAXAIRINC.....cooieeirieieceseeieeeeisee ettt sttt nnssnns | anninan 257,805 |...101.433 253,583 250,000 257,152 (653) 06/04/2015. | 09/01/2021.
740189 AL 9 [PRECISION CASTPARTS CORP.......ocirvieirrreiiimisiissiressssssssssssssessssssssssssssssssssssesssssessssssssesssssns | coseees 349,965 |..... 99.600 348,600 350,000 349,969 4 06/01/2015. | 06/15/2020.
747525  AG 8 [QUALCOMM INC......vvvermmirirmriniiesrisissssssessessssessesseseessssssessssssnessssssessssssnessssssnessssssnesssssnesssess | eveenee | oo | veseneessees | eoee IFE | wiivverrvin 204,725 |..... 99.592 204,164 205,000 204,781 56 05/13/2015. | 05/18/2018.
76720A  AM 8 |RIO TINTO FINANCE (USA) PLC.......coririerrrimriririnerisssinessssssesssessssesssssssssesssssessssessssssssssessssnssssns | seveeee 351,075 |..... 98.213 343,746 350,000 350,631 (210) 11/01/2013. | 12/14/2018.
78010U SN 8 [ROYAL BANK OF CANADAL........irveeimmrreisinerresssssssesssesssssssesssssssesssssssessssssessssssssesessssesssssssessssseees | aoveees 149,943 |...100.292 150,438 150,000 149,963 11 03/04/2014. | 03/15/2019.
822582 AZ 5 |SHELL INTERNATIONAL FINANCE BV.......cvvuuriiiriiriinesiiesissesisessssesssesssssssssessssessesessssssssssessins. | coneees 349,566 |..... 99.943 349,801 350,000 349,873 145 11/12/2013. | 11/15/2016.
822582 BG 6 |SHELL INTERNATIONAL FINANCE BV........ovorreieimrriiinnrsissnesssssssesssssessssssesssssssessssssesesssssnsens | coneees 174,629 |..... 98.519 172,408 175,000 174,674 45 05/06/2015. | 05/11/2020.
828807 CJ 4 [SIMON PROPERTY GROUP LP.......oommrrrrirrnriinnensissssssssesssisssesssssessssssessssssssssssssssssssssnss | oveeeee | oo | coreneeed [eae IFE | i 203,922 |...101.043 202,086 200,000 201,593 (1,072) 10/18/2013. | 09/15/2017.
828807 CU 9 [SIMON PROPERTY GROUP LP.........ccommrrrinrriinnesrinsssiissssssisssssssssesssssssssssssssssssssenssssssssessssns | coneene oo | vevrnes oo IFE | i 149,915 | L 99.845 149,768 150,000 149,921 7 08/10/2015. | 09/01/2020.
842400 FR 9 |SOUTHERN CALIFORNIA EDISON CO......ocouurriemmmrreermmnressmsssssssessessssesssssaesssssssesssssssssesssssessesssns | coneees ...106.700 24,541 23,000 22,922 13 05/12/2011. | 06/01/2021.
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882508 AV 6 | TEXAS INSTRUMENTS INC FE 98.663 147,995 150,000 148,270 723 06/19/2014. | 05/01/2018.
882508 AX 2 |TEXAS INSTRUMENTS INC 99.786 139,700 140,000 139,889 92 03/05/2014. | 03/12/2017.
883556 BF 8 | THERMO FISHER SCIENTIFIC INC ...104.310 52,155 50,000 49,891 1 12/04/2013. | 02/01/2024.
89114Q AM 0 | TORONTO DOMINION BANK ...101.987 356,955 350,000 356,197 (2,220) 10/29/2013. | 09/10/2018.
89153V AC 3 | TOTAL CAPITAL INTERNATIONAL SA ...100.199 47,094 47,000 46,973 18 06/21/2012. | 06/28/2017.
89153V AJ 8 | TOTAL CAPITAL INTERNATIONAL SA 99.720 274,230 275,000 274,790 203 01/08/2014. | 01/10/2017.
89236T AK 1 |TOYOTA MOTOR CREDIT CORP. ...100.359 250,898 250,000 250,192 (512) 04/23/2014. | 05/17/2016.
893526 DK 6 | TRANSCANADA PIPELINES LTD ...102.467 204,934 200,000 208,526 (1,653) 10/23/2013. | 10/01/2020.
90261X HC 9 |UBS AG (STAMFORD BRANCH) 99.760 249,400 250,000 249,561 266 08/11/2014. | 08/14/2017.
90331H MC 4 |USBANKNA 99.909 249,773 250,000 249,986 12 01/27/2014.| 01/30/2017.
907818 EE 4 |UNION PACIFIC CORP. ...100.063 150,095 150,000 149,892 12 06/16/2015. | 06/19/2020.
90783T  AA 8 |UNION PACIFIC RAILROAD COMPANY 2004-1 PA ...108.720 15,673 14,416 15,218 (77) 08/02/2010. | 07/02/2025.
91159H HE 3 |U.S. BANCORP. ...100.719 352,517 350,000 349,874 42 11/04/2013. | 11/15/2018.
91324P  BZ 4 |UNITEDHEALTH GROUP INC 98.121 343,424 350,000 353,122 (410) 10/18/2012. | 02/15/2023.
92343V BF 0 | VERIZON COMMUNICATIONS INC 99.143 168,543 170,000 168,447 828 01/02/2014. | 11/01/2017.
92343V BP 8 | VERIZON COMMUNICATIONS INC ...104.497 130,621 125,000 130,600 (1,998) 04/11/2014. | 09/14/2018.
931142 CJ 0 |WAL-MART STORES INC ...109.477 43,791 40,000 42,143 (962) 05/25/2011. | 02/15/2018.
94707V AC 4 |WEATHERFORD INTERNATIONAL LTD (BERMUDA) 72.504 192,136 265,000 192,136 (1,725) 04/24/2014. | 04/15/2022.
94973V AX 5 |WELLPOINT INC 98.236 60,906 62,000 61,787 30 05/02/2012. | 05/15/2022.
94974B  FD 7 |WELLS FARGO & CO ...101.145 252,863 250,000 252,930 (2,135) 10/29/2013. | 05/08/2017.
94974B  FL 9 |WELLS FARGO & CO ...100.097 135,131 135,000 135,311 (561) 03/11/2014. | 07/20/2016.
94974B  FV 7 |WELLS FARGO & CO 99.489 198,978 200,000 200,339 (103) ....308 06/02/2014. | 04/22/2019.
94974B GM 6 |WELLS FARGO & CO 99.978 154,966 155,000 154,920 7 1,780 07/15/2015. | 07/22/2020.
984121 CG__ 6 | XEROX CORP. ...74,936 98.231 73,673 75,000 74,959 12 607 2,063 | 12/03/2013. | 03/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 24,420,402 XXX | s 23,942,306 | ............ 23,801,409 | ............ 24,040,003 | ...........(84,744) | ........... (157,148) 0 [oiiic0 | XXX | XXX | XXX [ e 156,422 | ...........516,791 XXX XXX
Industrial & Mi: (Unaffiliated) - ial Mortgage-Backed Securities
57643M GV 0 [CMO/RMBS - MASTRA-0410-TAT.....coouiiiiiicicississessisesssisssssssssssssssssssssssssssssssssssnnns | connee | o0 | sovenees 2 [ FM| e 13,834 |...100.883 13,682 13,562 13,581 (LCTA) ORI VRPN DO 4.500 |...... 3497 MON... [ oo 51 [ 610 | 11/14/2011.| 10/25/2019.
929227  BY 7 |CMO/RMBS - WAMU-03SB-2A3........oceooeeereiinsisneiissssssssssssssssssssssssssssessssssssssssssssssssssssssssssnnssss | oonnees |0 | sevienni | oonene 1FM . 99.462 8,803 8,851 8,905 199 [ oo [ e | e 4.750 3.835 |MON... 35 419 | 08/25/2011. | 07/25/2018.
92922F DE 5 |CMO/RMBS - WAMU-0388-A2.........ovooiiiiiisiissiissississii s | conneee | oo | avvissni | coneee 1FM .8,616 |...101.003 8,564 8,479 8,537 181 [ [ | s 5.000 |..... 4.106 [MON... | .o 35 [ 424 | 08/25/2011. | 09/25/2018.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 31,445 XXX 31,049 30,892 31,024 213 0 XXX XXX XXX | e 121 | o 1,453 XXX XXX
Industrial & Miscell: (Unaffiliated) - Commercial Mortgage-Backed Securities
12591T AE 6 |CMBS - CMT-14LC15-A4. ...104.346 417,384 400,000 434,816 (1,215) | oo | e [ e 4.006 |...... 2.805 |[MON... 04/30/2015. | 04/10/2047.
12591V AE 1 |CMBS - CMT-14CR16-A4 ...105.100 122,967 117,000 120,270 (1<) ] ESOTRUTOTIUSIOR IVOTORPPIURRTORTIORION DO 4.051 |.... 3.666 [MON... | ... 03/28/2014. | 04/10/2047.
12592X  AZ 9 |CMBS - CMT-15CC22-A2 ...101.454 81,163 80,000 82,172 (V7)) OO [T DO 2.856 ... 2126 [MON...| ... 03/18/2015. | 03/10/2048.
12592X BD 7 |CMBS - CMT-15CC22-A5 98.516 418,693 425,000 437,887 AT1 [ s [ | e 3.309 ... 2.934 |MON... 03/18/2015. | 03/10/2048.
12593A BA 2 |CMBS - CMT-15CC23-A4 ...100.508 427,159 425,000 438,138 A23 | s | [ s 3497 |.... 3.119 |MON... 05/06/2015. | 05/10/2048.
126266 AB 9 |CMBS - CMT-13LC13-A2 ..102.141 510,705 500,000 514,095 (4,128) | oo | e [ e 3.009 ... 1.914 |MON... 05/09/2014. | 08/10/2046.
12630B  AX 6 |CMBS - CMT-13CC13-A2 ...102.089 153,134 150,000 152,853 (T18) | cevveeerreerrinerienis | cervineniiesiiesniees | e 3.039 |.... 2.330 [MON... | ... 12/13/2013. | 12/10/2018.
12631D  AX 1 |CMBS - CMT-14RE17-A2 ...102.164 153,246 150,000 153,260 (B86) | .vvvovvveerierreiienins | e | e 3.012 |..... 2.306 [MON... | ... 04/29/2014. | 05/10/2047.
12634N AT 5 |CMBS - CSAIL-15C2-A4 99.588 423,249 425,000 438,173 424 | oo [ | e 3.504 ... 3.119 |MON... 05/06/2015. | 06/15/2057.
17322M AT 3 |CMBS - CGCMT-14GC21-A2 ..101.778 203,556 200,000 204,057 (1,213) | oo | e [ oo 2.904 2.256 |MON... 05/07/2014. | 05/10/2047.
20047R  AE 3 |CMBS - CMT-07C9-A4 ...103.827 207,544 199,894 211,211 (7,552) | oovvveerieniieniiens | e [ o 5.7% |.... 1.710 |MON... 01/23/2014. | 12/10/2049.
20173Q AE 1 |CMBS - GCCFC-07GG9-A4 ...101.986 215,179 210,988 218,843 (7,213) | oo | veeeiesiiessinennins | oo 5.444 |.... 1.339 |MON... 02/06/2014. | 03/10/2039.
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

2 Codes 6 Fair Value 10 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
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
36248G  AB 6 |CMBS - GSMST-13GC16-A2 521,172 |...102.219 511,095 500,000 514,076 (4,093) 3.033 1,264 05/09/2014. | 11/10/2046.
36252R  AF 6 [CMBS - GSMST-TAGCT8-A2........couiiiiiirisieieie et ensnsas | eniees ..101.827 280,024 275,000 280,414 (1,312) [ e e [ e 2.924 ...670 01/24/2014. 01/10/2047.
36252W  AX 6 | CMBS - GSMST-T4GC20-A5..........coveereurvesmmarressssssessseessssssessesssesssssssssssssssesssssssessssssesssssssessssssnens | coveees ...104.720 157,080 150,000 154,189 (261) 3.998 500 03/27/2014. | 04/12/2047.
46629Y  AC 3 [CMBS - JPMCMS-07CB18-A4.........ooiiiiiieicieieieeesies sttt | eeiaes ...102.005 183,927 180,312 186,306 (6,535) [ ..verereeieieicicins e [ s 5.440 ] e 817 01/28/2014. | 06/12/2047.
46629Y  AD 1 [CMBS - JPMCMS-07CBIB-ATA......oouuvierirviiinneeeiseesesssssssssssssssssasessessssssssssssssssssssssssssessesssssssssss | cvveees ...101.946 197,101 193,339 201,034 (8,931) | eovovveererrviiennens | e [ e 5431 B I 875 | oo 10,500 | 05/13/2014. | 06/12/2047.
46641W AT 4 |CMBS - JPMBB-14C19-A2. ...102.233 281,141 275,000 280,947 (1,271) 698 8,375 | 04/29/2014. | 04/15/2047.
60688C  AE 6 |CMBS - MLCFC-079-A4........ooioieiiiiiisieeiis et | coneenn ...103.795 201,800 194,422 204,739 (7,086) 01/23/2014. | 09/12/2049.
61690G  AB 7 |CMBS - MSBAM-T4CTA-AZ........ovvorrrviircerienessisssessssssesisssssssss s ssssssssssesssssesesnens | wevenne ...101.644 152,466 150,000 153,021 (682) 01/30/2014. | 02/15/2047.
61690Q AB 5 |CMBS - MSBAM-15C23-A2........coeiiiiiieiiiieieieieiets st sisies | anieees ...101.664 76,248 75,000 77,002 (244) 06/05/2015. | 07/15/2050.
61751X  AE 0 [CMBS - MSCI-07TP25-A3........ooouorveiiereesiesseisssssessssssssssssesssssssesssssssessssssssssssssessssssesssssssessesssnss | coveees ...102.016 101,698 99,688 103,327 (3,965) 02/19/2014. | 11/12/2049.
92890F AR 7 |CMBS - WRBCMT-14C20-A2 ...102.201 204,402 200,000 203,991 (1,238) 04/29/2014. | 05/15/2047.
92890K  AX 3 [CMBS = WRBCMT-14C22-A2.......couvviriereesseesesissssssssssssssssessssssssssssssssssssssssssssssssssssessssssssssssnns. | soveens ...102.031 255,078 250,000 258,012 4 09/16/2015. | 09/17/2057.
96221Q°  AB 9 |CMBS - WRBCMT-13CAB-A2.......ouevereiereesneiiseeessessssesssssssssssssssssssssssssssssssssssssssssssssssassssssssssnsssns. | seseee ...101.906 407,624 400,000 407,017 (2,503) 12/23/2013. | 12/17/2046.
96221T  AB 3 |CMBS - WRBCMT-14LC14-A2........ciiiiiiiiiiissi s snsssniesnisnienns | coiaes ...101.607 152,411 150,000 152,731 (986) 02/04/2014. | 03/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. XXX 6,496,072 6,375,643 6,582,581 0 (59,028) 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
05522R CQ 9 [ABS - BACCT-141-A......oirriirrcrriisnsreissessssiessssssessesssessesssssssssssessssssssssesssessssssssnsssssssnsssssnnsnses | evveeee | oo | ieeeen28 [ eered TFE | ivvrirrirnnnnn 300,000 | oo 99.918 299,754 300,000 300,000 02/05/2014. | 06/15/2021.
12591B AC 9 [ABS - CNHET-14A-A3. ... sssssesssssssssssessssssssssssssssssssssssssssssssssssssssesssesssessenns | eenee oo | avvvnnenn2 | oo TFE | i 134,761 ] 99.616 134,245 134,763 134,761 (0) 02/12/2014. 05/15/2019.
T4041IN  EP 2 [ABS - COMET-T42A-A ...t | coieees 100.039 275,107 275,000 274,994 4 04/03/2014.| 01/15/2020.
14313P  AC 1 |ABS - CARMAX-134-A3.......ciivriirrnrinnnniinnsssisssnssssssesssssnsssssssesssesssesssssssesssssssesssssnesssssseesssssns | venee | oo | oonveei | o TFE | v, 108,446 | ... 99.887 108,333 108,456 108,452 2 10/30/2013. | 07/16/2018.
14313Q  AC 9 |ABS - CARMAX-T41-A3....ooiiiiiciieieiieieiieisssiesisssssssesssssssssssssssssssssssssssssesssesssenssssssssssesssenssensons [ eonenes | oo | soevnen [ eonn TFE | v 173,794 [ L1 99.773 173,423 173,817 173,809 7 02/04/2014. | 10/15/2018.
15200M  AB 3 [ABS - CPETBC-3-A2........coerrriiumieriirneenissssssssessssssssssssessssssssssssssssssssssssssssossssssessssssssssssnnens | cvveees ...108.852 217,704 200,000 216,366 (6,014) 01/30/2014. | 02/01/2023.
17305E  FP 5 [ABS - COCIT-14A3-A3 ...t ssssssssssssssssssssssssssssssnsss | cennie | oo [ eereeei23 | onees 1FE 200,000 99.921 199,842 200,000 200,000 03/05/2014. | 05/09/2018.
17305E  FQ 3 [ABS - COCIT-TAAG-Ad ... | e 2 | TFE | oo 499,899 |...100.007 500,035 500,000 499,955 34 04/29/2014. | 04/24/2019.
254683 BP9 [ABS - DCENT-152-A.....ccouuirviiimnriisieseessasssssssessssssssssssssesssssssessssssesssssssessssssesssssssessssssseessssssensess | coneene | ae | sevveenes 2 | AFE | s 449,864 |..... 98.672 444,024 450,000 449,881 18 04/22/2015. | 10/17/2022.
34528Q DE 1 [ABS - FCEMOT-141-Al.. oo esssesssesssssssssssesssenssens | oonens | | svveiiini | veveee 1FE | oo 399,965 |..... 99.886 399,544 400,000 399,987 12 02/11/2014. 02/15/2019.
34528Q  DF 8 |ABS - FCFMOT-141-A2......coviririiinsiieneesissssssinessssssssssssnesssssssssssssssssssssssssssssesssssssssssnnenses | conneee | oo | eeeeiii2 | connee 1FE 125,190 99.831 124,789 125,000 125,117 (73) 03/30/2015. | 02/15/2019.
34530H AC 4 [ABS - FCAOT-T4AAS ...t sssssesssssssssssnnns | eniens | oo | coeeieenn | oevees 1FE 142,584 | ..... 99.884 142,440 142,605 142,599 6 01/14/2014.| 05/15/2018.
438130 AD 7 [ABS - HONDO-141-Ad.........covviirvioieriienessisssssessenssssssessessssssssssessssssssssssssssssssssssssssssssssssssssss | eevveee | oo | svevesni | evvves 1FE | ... 423,871 |..... 99.407 422,480 425,000 424,262 391 03/16/2015. | 02/21/2020.
65474V AG 6 |ABS - NMOTR-1BAA.....ocoiriirreriierisssessssnessis s ssssssssessssesssssssssssssssssnsennss | wevene | o [oneeei2 | veveen AFE | s 275,397 |..... 99.983 274,953 275,000 275,027 (212) 04/01/2014. | 02/15/2018.
6547TM  AC 2 [ABS - NART-13C-A3 ..ottt essessesssnssssssssssssnns | onsene | oo | eveiennd | vevnes TFE | oo 220,403 |..... 99.790 219,985 220,448 220,436 13 12/04/2013. | 08/15/2018.
80283N  AD 1 [ABS - SDART-T41-A3......comiriiirrieeiiieeisisessssssssssssssssssssssss s ssssss s sssssssssesssssnsens | cvveees 99.984 37,736 37,742 37,742 1 01/08/2014. | 01/16/2018.
80283W  AD 1 |ABS - SDART-142-A3.......cooiiiiniiniineinsieeiseississssissississississsssssssssssssssssssssssssssssssssssssssssssnnns | connee oo | svvvnnenn2 | oo TFE | 90,584 | ... 99.921 90,523 90,595 90,593 5 04/16/2014. | 04/16/2018.
87165L AP 6 [ABS - SYNCC-153-A....oucviiirricrereissesresissessssssessssssssssssssesssssssessssssssssssssessessssssssssssssssssssssssss | coneene oo | vevrirnn | eonn IFE | i 199,973 | s 99.414 198,828 200,000 199,975 2 09/25/2015. | 09/15/2021.
89236R  AD 1 |ABS - TART-13A-Ad. ..ot ssississssssssisssssisssssssssssssssssssssssssssssssnsssnnnes | wonenes | oo | oneenen [ eone TFE | i 424,070 [0 99.667 423,585 425,000 424,597 526 03/16/2015. | 11/15/2018.
89236V AD 2 |ABS - TART-13B-Ad.....oiiiiiiiiii st | coneen 100.116 425,493 425,000 426,742 (1,313) 03/16/2015.| 01/15/2019.
92867R  AB 5 |ABS = VALET-141-A2.....ooioiirecereeeiseeesessssseesse st sss s ss s sessssssssssssssssssnnes | aevenne L3147 ... 99.946 37,228 37,248 37,248 1 04/23/2014. | 03/20/2017.
981464  CW 8 [ABS - WENCT-12A-A. ...t snsssssssssssnissssssssssssssssssissienns | snsenne | oo | oasisan 2 [ TFE | o 414,875 |...103.358 413,432 400,000 409,530 (2,829) 01/30/2014. ] 01/17/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 5,589,438 XXX 5,563,482 5,545,673 5,572,073 0 (9,420) 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 36,731,608 XXX s 36,032,910 | ........... 35,753,617 | .ooovvevnd 36,225,682 (84,744) (225,382) 0 XXX XXX
Totals
7799999, Total - ISSUET ODIGANIONS. ... e e | e 4002369 | XXX [ o 30,595,754 | oo 37,734,400 39,499,577 (84,744 (290,805)] 0 o] o [ oo [ [ 285,707 | .0 776,621 | XXX XXX
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r Unrealized Other-Than- Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
7899999. Total - Residential MOrtgage-BaCKe SECUNIES. ... ...ttt | nnissnins 16,614,415 XXX [ 16,621,364 | ..cocoennee 16,031,866 | ...cocccvnne 16,570,131 0 (15,295) 0 0 XXX XXX XXX | e 46,816 | ............ 485,113 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 6,690,324 XXX 6,496,072 6,375,643 6,582,581 0 (59,028) 0 0] XxX XXX XXX 19,238 202,356 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 5,589,438 XXX 5,563,482 5,545,673 5,572,073 0 (9,420) 0 0] XXX XXX XXX 8,100 65,661 XXX XXX
8399999. Grand Total - Bonds 68917870 | XXX | .o 68,276,673 | .......... 65,687,591 | ......... 68,224,363 (84,744) (374,548) 0 0 XXX [ XX | XXX | 359,952 | ....... 1529752 | XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to| Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/A.C.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in BJAC.V. nation Acquired

NONE
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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

F Rate per Current Year's Other- NAIC

or Share Used Than-Temporary Total Change in Total Foreign Market

ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [AT&T ORD ..ot snssins | e | oos 2,557.000 87,986 87,986 84,713 4171 2,597 2,597 L | 12/01/2015.
00287Y 10 9 |ABBVIE ORD 1,511.000 89,512 89,512 82,115 2,239 (2,473) (2,473) L | 12/01/2015.
02209 10 3 |ALTRIA GROUP ORD. 1,501.000 87,373 87,373 63,161 848 2911 11,521 11,521 L | 06/01/2015.
032654 10 5 [ANALOG DEVICES ORD.......coossrvrrvevimmiumminsssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svsssssns | ooe 1,389.000 76,839 76,839 73,546 1,778 (568) (568) L | 09/01/2015.
039483 10 2 |ARCHER DANIELS MIDLAND ORD 2,345,000 86,015 86,015 103,960 1,389 (17,945) (17,945) L | 12/01/2015.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD. 988.000 83,703 83,703 73,060 524 1,695 1,372 1,372 L | 09/01/2015.
097023 10 5 |BOEING ORD 583.000 84,296 84,296 78,509 1,852 4,965 4,965 L | 09/01/2015.
12572Q 10 5 |CME GROUP CL A ORD. 880.000 79,728 79,728 71,556 2,552 2,897 63 63 L | 12/01/2015.
166764 10 0 | CHEVRON ORD....cooourimrieiiemimsanessseiisssessessessasssssss s sssssssssas s ssssssssesss s sssssssse st ssssssssssssssssssssssesssssesssns | sossesies 939.000 84,472 84,472 98,171 3,066 (11,673) (11,673) L | 09/01/2015.
17275R 10 2 |CISCO SYSTEMS ORD. 3,162.000 85,864 85,864 87,840 2,238 (2,104) (2,104) L | 12/01/2015.
189054 10 9 |CLOROX ORD. 687.000 87,132 87,132 63,928 1,923 14,796 14,796 L | 03/10/2015.
191216 10 0 |COCA-COLA ORD 2,014.000 86,521 86,521 79,925 2,639 2,428 2,428 L | 09/01/2015.
231021 10 6 |CUMMINS ORD 903.000 79,473 79,473 115,289 1,720 (35,816) (35,816) L | 12/01/2015.
260543 10 3 |DOW CHEMICAL ORD 1,651.000 84,993 84,993 83,296 759 1,276 1,697 1,697 L | 09/01/2015.
291011 10 4 |EMERSON ELECTRIC ORD. 1,718.000 82,172 82,172 100,984 2,487 (15,971) (15,971) L | 12/01/2015.
30231G 10 2 |EXXON MOBIL ORD. 1,057.000 82,393 82,393 94,126 2,556 (10,430) (10,430) L | 09/01/2015.
370334 10 4 |GENERAL MILLS ORD. 1,473.000 84,933 84,933 75,332 2,282 6,817 6,817 L | 12/01/2015.
458140 10 0 [INTEL ORD 2,476.000 85,298 85,298 69,584 1,838 3,076 3,076 L | 09/01/2015.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD. 617.000 84,912 84,912 101,911 2,349 (11,312) (11,312) L | 12/01/2015.
460146 10 3 [INTERNATIONAL PAPER ORD 2,060.000 77,662 77,662 102,261 1,475 (24,599) (24,599) L | 12/01/2015.
478160 10 4 |JOHNSON & JOHNSON ORD. 850.000 87,312 87,312 80,982 2,245 68 68 L | 09/01/2015.
494368 10 3 |KIMBERLY CLARK ORD. 719.000 91,529 91,529 78,503 633 2,081 11,083 11,083 L | 03/10/2015.
539830 10 9 |LOCKHEED MARTIN ORD 389.000 84,471 84,471 65,405 2,178 9,005 9,005 L | 06/01/2015.
580135 10 1 |MCDONALD'S ORD 754.000 89,078 89,078 71,809 2,386 17,787 17,787 L | 03/10/2015.
58933y 10 5 |MERCK&CO ORD 1,616.000 85,357 85,357 88,241 743 2,301 (5,474) (5,474) L | 12/01/2015.
594918 10 4 |MICROSOFT ORD. 1,589.000 88,158 88,158 63,798 1,741 17,647 17,647 L | 09/01/2015.
674599 10 5 |OCCIDENTAL PETROLEUM ORD. 1,148.000 77,616 77,616 94,584 861 2,600 (11,699) (11,699) L | 12/01/2015.
681919 10 6 |OMNICOM GROUP ORD 1,160.000 87,766 87,766 84,169 580 1,858 (756) (756) L | 09/01/2015.
713448 10 8 |PEPSICO ORD 857.000 85,631 85,631 73,255 602 1,983 4,547 4,547 L | 09/01/2015.
717081 10 3 |PFIZER ORD 2,631.000 84,929 84,929 84,601 2,533 903 903 L | 12/01/2015.
718172 10 9 [PHILIP MORRIS INTERNATIONAL ORD. 991.000 87,119 87,119 84,228 1,011 3,588 7,021 7,021 L | 09/01/2015.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD............overirreemmmresmmmmeesssmsesessssmssssseessssssessssesssessssssessssssssssnnessssssessssnns. | svvvesens 1,665.000 74,892 74,892 86,917 1,860 (12,025) (12,025) L | 12/01/2015.
742718 10 9 |PROCTER & GAMBLE ORD. 1,143.000 90,766 90,766 91,325 2,590 (8,136) (8,136) L | 09/01/2015.
747525 10 3 |QUALCOMM ORD. 1,766.000 88,274 88,274 112,420 1,260 (24,147) (24,147) L | 12/01/2015.
755111 50 7 [RAYTHEON ORD. 690.000 85,926 85,926 67,633 1,661 12,043 12,043 L | 06/01/2015.
773903 10 9 |ROCKWELL AUTOMAT ORD. 810.000 83,114 83,114 91,335 1,698 (6,361) (6,361) L | 12/01/2015.
871829 10 7 [SYSCO ORD.....cirriiiiiiisiiiesssisssississsssssssssss s ssssssss s sssssansns | ssssssnns | ene 2,092.000 85,772 85,772 75,963 2,219 3517 3517 L | 12/01/2015.
87612E 10 6 | TARGET ORD. 1,185.000 86,043 86,043 78,567 2,117 (3,940) (3,940) L | 12/01/2015.
882508 10 4 |TEXASINSTRUMENTS ORD 1,474.000 80,790 80,790 71,156 1,712 1,745 1,745 L | 09/01/2015.
88579y 10 1 |3MORD 550.000 82,852 82,852 77,653 1,956 (6,063) (6,063) L | 09/01/2015.
907818 10 8 |UNION PACIFIC ORD. 1,032.000 80,702 80,702 86,982 (6,279) (6,279) L | 12/01/2015.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......cccoommimmrrmrirmimininnssssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sossosees | ooe 831.000 79,967 79,967 82,189 2,218 (9,281) (9,281) L | 12/01/2015.
913017 10 9 |UNITED TECHNOLOGIES ORD..........ccoimmmmrmrrvmsisminsnssssssssmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossosees | 1oe 892.000 85,694 85,694 97,754 1,803 (12,985) (12,985) L | 12/01/2015.
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918204 10 8 |VF ORD 1,325.000 82,481 62.250 82,481 86,509 490 (4,028) (4,028) L | 12/01/2015.
92343V 10 4 |VERIZON COMMUNICATIONS ORD 1,896.000 87,633 | ...oovenn 46.220 87,633 90,669 3479 (1,246) (1,246) L | 12/01/2015.
931142 10 3 | WAL MART STORES ORD 1,461.000 89,559 | ........ 61.300 89,559 108,282 716 1,895 (25,154) (25,154) L | 12/01/2015.
94106L 10 9 | WASTE MANAGEMENT ORD 1,592.000 84,965 53.370 84,965 79,684 2,251 2,706 2,706 L | 06/01/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 3,979,675 XXX 3,979,675 3,957,880 9,829 99,482 0 (133,058) 0 (133,058) 0 XXX XXX
9799999. Total - Common Stock. 3,979,675 XXX 3,979,675 3,957,880 9,829 99,482 0 (133,058) 0 (133,058) 0 XXX XXX
9899999. Total Common and Preferred Stock. 3,979,675 XXX 3,979,675 3,957,880 9,829 99,482 0 (133,058) 0 (133,058) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.

0, the total $ value (included in Column 8) of all such issues $..........0.
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
36178C  HM 9 |RMBS - GN AAB336.........ovrrirerieiierisienisieississesssnienns 04/01/2015........ CITIGROUP GLOBAL MARKETS INC, 440,160 745
36178N  FJ 3 |RMBS - GN AB28B9........ccovireierciieieeseeseeiseeeeienes 05/04/2015........ JP MORGAN SECS INC., - FIXED INCOME. 436,892 672
912828  J6 8 |USTREASURY NAB...... 03/20/2015........ DEUTSCHE BANK SECURITIES, INC 435409 | oo 435,000 | e 95
912828 J9 2 |US TREASURY N/B...... 11/04/2015........ CITIGROUP GLOBAL MARKETS INC, 224,640 123
912828 VR 8 |US TREASURY N/B...... 01/14/2015........ DEUTSCHE BANK SECURITIES, INC......cooiiriiniiniiinnnicisnisersisseeenes 150,574 ....150,000 403
0599999,  Total - BONAS = U.S. GOVEIMIMENL.........c.vivcvreieieiiiieieteveceeietieetetevess et eetete v as s saeaesesesesaessaeassesasassasnasaes evsesstassssesssssesssas s asessses et et as s s saenseaet et s ans s s s eaet et s s e s s s ee et s sansas s seansssasessasnanensnees 1,687,675 [ oo 1,660,214 2,037
Bonds - All Other Government
298785 GV 2 |EUROPEAN INVESTMENT BANK......cccovvvivniirirrerieines R 04/15/2015........ MERRILL LYNCH FENNER & SMITH 376,832 | .o 379,000
500769 GN 8 |KFW. R 03/03/2015........ Morgan Stanley. 274,574 ....275,000
500769  GP 3 |KFW. R 03/26/2015........ Morgan Stanley. 448,259 ....450,000
1099999. Total - BONAS = All OtNEr GOVEINMIENE. .......veuieisissiristiseiesesss s esesstasseassess skt E 0 fEfeEE b0k L8 E L8t 1,099,664 | ..o 1,104,000 | ..... 0
Bonds - U.S. States, Territories and F
57582P  AD 2 [ MA ST-REF-B....ciiiiiiiieisiicieiessie s 04/07/2015........ Century Securities 441,473 1,991
60412A  EM 1 [ MINNESOTA-A......ciiiiiiniieiseieseie e 08/19/2015........ CITIGROUP GLOBAL MARKETS INC, 252,715 149
68609B NC 7 |OREGON ST-O............ 06/04/2015........ CITIGROUP GLOBAL MARKETS INC. 299,875
928109 L2 1 |VIRGINIA ST-B-REF ..ottt s sssssssssssessesssesasssessssssssssesens | nevesssesssssens 05/01/2015........ VARIOUS ...ttt 164,189
97705L  7X 9 |WISCONSIN-A.......... 05/04/2015........ Century Securities 420,539 3,792
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............ccvuveivseeeereeeerereeirseseeseeressssesssessstesaess ovessesssesesasssssssesesssssasesssesesssstasesssssasesetasassssssassessessssesssassssseesassassssessasssssseaneisas 1,578,790 5,932
Bonds - U.S. Political Subdivisions of States
047772 ZP 6 | ATLANTA-PUBLIC IMPT......cooiiiiiiiieniieissiseieiseice et 06/10/2015........ MERRILL LYNCH PIERCE FENNER 293,503
164231 LQ 3 |CHEROKEE CO SCH-A. 04/13/2015........ Century Securities 421,180 3,646
251130 EK 2 |DETROIT CITY SD-REF-A 06/02/2015. RAYMOND JAMES/FI 273,555
438670 Y3 9 |[HONOLULU CO-B-REF . 05/07/2015........ PERSHING LLC.......... 428,036
967244  7C 2 |WICHITA-A-REF.......ccoiiiiiiiiieincins 04/21/2015........ FIRST UNION CAPITAL 403,713 1,086
2499999. Total - Bonds - U.S. Political SubdiviSions of Staes. ... 1,819,986 7,787
Bonds - U.S. Special R e and Special A
160429 UA 2 |CHARLESTON WTR SWR .| 08/19/2015........ FIRST UNION CAPITAL... 246,807 747
18085P QN 7 |CLARK CO ARPT-B........... 06/02/2015........ CITIGROUP GLOBAL MARKETS INC, 277,525 5,347
3128MJ V2 3 |RMBS - FG G08632 03/19/2015........ CITIGROUP GLOBAL MARKETS INC, 524,063 1,118
3128MJ  VZ 0 |RMBS - FG G08631 03/20/2015........ WELLS FARGO SECURITIES LLC 510,488 1,000
3134G6  XC 2 |FREDDIE MAC 05/01/2015........ VARIOUS ...ttt 425,000
3135G0 A7 8 |FANNIE MAE . 03/24/2015........ NESBITT BURNS SECS INC.....c.cvoivriniieriniieierieieienienes 503,490 1,444
3138AS YN 6 |RMBS - FN AJTB16.....c.oiviiriiiiicinniessesiseeensnnes 05/01/2015........ VARIOUS ..ottt 415,997 461
3138W9 GM 6 |RMBS - FN AS0203.... 03/16/2015........ CREDIT SUISSE SECURITIES (USA)......ooiiiiiieriiiieineieiseieserissisessesssesesssessesssseensnes 743,875 1,093
3138WC  J6 1 |RMBS-FN AS2984.... 09/01/2015........ VARIOUS ...t 436,016 557
3138WE  H6 9 |RMBS - FN AS4752.... 05/01/2015........ DEUTSCHE BANK SECURITIES, INC......c.coviiminiieiiriensereinenes 871,694 1,004
3138WE  ZJ 1 |RMBS-FNAS5244.... 08/01/2015........ VARIOUS ..ot 513,955 577
3138WQ AW 2 [RMBS - FN AT2720.......cccmmiieririeersieissieiensssesessneenes 03/16/2015........ CREDIT SUISSE SECURITIES (USA)......cuiiiiiereriiiieiiieinsiseersseesessssissssssesssssessenes 168,496 248
3138X6  PX 7 [RMBS - FN AUBT37.....coovviivrcreriererneieresisisesiesesssneenes 04/01/2015........ VARIOUS ..ottt 644,710 770
3138YH U6 5 |RMBS-FN AY4204.... 11/09/2015........ JP MORGAN SECS INC., - FIXED INCOME..........ccoooniurmrrmirnirnrirnns 261,381 27
3138YK X7 3 |RMBS-FNAY6101.... 06/10/2015........ NOMURA SECURITIES/FIXED INCOME..........coooiimiiiieriniieiniisiesiesise e sissiesiennenes 256,563 340
31410L  PZ 9 |RMBS - FN 890640...........coevnrrnee 02/01/2015........ VARIOUS ..ot 154,895 137
392329 CG 1 |GTR RICHMOND CONVTN........... 06/26/2015........ Piper Jaffray Co........... 230,226 417
452024  HS 4 |IL MUN ELEC-A-REF 04/08/2015. Century Securities 420,564
499815 QH 4 |KNOXVILLE WSTWTR-A . 05/11/2015........ RAYMOND JAMES/FL......covvmiiniiieinircinsireississieninsnnes 423,640 632
592030 D4 9 |MET GOVT NASHVILLE-A.......covvieiierniereerienierseieeienes 05/01/2015........ VARIOUS ...ttt 430,066
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606341 HB 4 |MISSOURI ST BRD OF PU .| 04/23/2015........ JEFFERIES & COMPANY, INC 431,645

64990B  HT 3 [NY DORMAUTH-A.......oovvvirnrrrrrriririnnns 05/01/2015........ MULUBE SECUMHIES. ... v 414,813

64990E TP 2 |NY DORM AUTH-E-UNREF 04/23/12015........ CITIGROUP GLOBAL MARKETS INC.......cooviieiiiiiiniiersniseeesissiesiesessessessesessssessesnaes 180,719

677587  CX 3 |OHIO MENTAL HLTH-A. 05/07/2015........ RAYMOND JAMES/FL......covveiniiiriniiniisninsisissiesesissen 421,719

786009 BW 9 | SACRAMENTO MUD AUTH 06/01/2015........ VARIOUS ...t 424,109

837151  ME 6 |SC PUB SVC AUTH-A-REF 04/09/2015........ Century Securities 429,275

914378  GX 6 |UNIV OF KY-SER A......oooiiiiieiiierseisiesieiessissssss s 04/20/2015........ JEFFERIES & COMPANY, INC 422,492

917567  AY 5 |UTAH TRANSIT AUTH-REF 08/19/2015........ FIRST UNION CAPITAL.......coovveermreirerineireenirennes 324,685

917567  BL 2 | UTAH TRANSIT AUTH-REF 04/23/2015........ Century Securities 430,686 ....350,000 3,063
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENES. ... rretrueeritstierseestserseeetsetssesrs e sesessssasatis | eesesessseeraseseseesse et eesee 1o E e eEees e 128 S8 421 S e84 E £ 8 eE e84 E ettt 11,939,592 | oo 10,835,610 30,771

Bonds - Industrial and Mi:

00287Y AT 6 [ABBVIEINC.......ccccruvuuneen. 05/05/2015........ DEUTSCHE BANK SECURITIES, INC.......ccoovivmrirerirririsrinniinenienes 119,508

00440E AT 4 |ACEINAHOLDINGS INC.................. R 11/01/2015........ VARIOUS ..ot 250,640

025816  BG 3 | AMERICAN EXPRESS CO.....covvumiieriiiieinieieieiensssiessesissesssessssssenes 03/26/2015........ RAYMOND JAMES/FL......cooiveiiniiiriiineinninsisissieresissens 199,802

0258M0 DX 4 | AMERICAN EXPRESS CREDIT.......cccvvviminiireinrinrierierneisninnes 09/09/2015........ CITIGROUP GLOBAL MARKETS INC.......coovviiiiiiiiniiiieinieeerisiesiesessssie e seessesnees 154,878

037833  AJ 9 |APPLEINC......ccoovvvrrrinen. 05/01/2015........ RBC CAPITAL MARKETS 318,067

05348E AV 1 | AVALONBAY COMMUNITIES........ovviirirriririrriaiiieiisessiessenissesssssssssesssenssesesssssssssssssenssesssee | sevesssenesinens 05/06/2015........ DEUTSCHE BANK SECURITIES, INC.......ccoviimrierirrirnriierinniinenienes 109,804

05531F AN 3 | BB&T CORPORATION.. 05/04/2015. Century Securities 329,394

05579T ED 4 |BNP PARIBAS R 05/14/2015........ BNP PARIBAS SECURITIES BOND 199,476

06406H CZ 0 |BANK OF NY MELLON CORP.............. 04/17/2015........ PERSHING LLC............ 253,273

125509  BU 2 | CIGNA CORP.......oooiiiieiiiciseiee i 03/11/2015........ JP MORGAN SECS INC., - FIXED INCOME..........cccooniumrmirrinnirnns 124,923

12591T  AE 6 |CMBS - COMM 2014-LC15 Ad.......ooiveirvirerrinrieiis 05/01/2015........ VARIOUS ...ttt 436,031

12592X AZ 9 |CMBS - COMM 2015-CR22 A2 03/18/2015. DEUTSCHE BANK SECURITIES, INC.. 82,399

12592X BD 7 |CMBS - COMM 2015-CR22 A5 03/18/2015........ DEUTSCHE BANK SECURITIES, INC.. . 437,716

12593A  BA 2 |CMBS - COMM 2015-CR23 A4 05/06/2015........ DEUTSCHE BANK SECURITIES, INC......c.ccoorirmrnrierricieeirereieeienes 437,715

12634N AT 5 |CMBS - CSAIL 2015-C2 Ad.......oovvmiviiiieiieiseeieeincinas 05/06/2015........ CREDIT SUISSE SECURITIES (USA).......cvuiiiiiiiiiiniiiisissisissiessesississssssiiens 437,749

172967  JJ 1 |CITIGROUP INC.... 04/01/2015........ MOrgan StANIEY...........cueueiuueririeieririeiiseniseseese s 221,672

172967  JP 7 | CITIGROUP INC 04/22/2015. CITIGROUP GLOBAL MARKETS INC.......coovvuiiiriiiriniieissieeesissiesiesessesiessesissssessssaees 94,823

20826F AD 8 | CONOCOPHILLIPS COMPANY. 03/25/2015........ MITSUBISHI UFJ SECURITIES 259,155

20826F AJ 5 |CONOCOPHILLIPS COMPANY. 05/18/2015........ VARIOUS ...ttt 247,664

22546Q AR 8 |CREDIT SUISSE NEW YORK... R 03/18/2015........ CITIGROUP GLOBAL MARKETS INC.......cooviiiiriiiiiiiiierssiesserississ s ssssiensessees 255,795

22546Q AV 9 |CREDIT SUISSE NEW YORK R 05/04/2015........ PERSHING LLC............ 249,503

254683  BP 9 |ABS-DCENT 2015-A2 A 04/22/2015........ BARCLAYS CAPITAL INC FIXED INC.......cccruvvrnranee 449,864

26884A  BD 4 |ERP OPERATING LP......ccccorvvrnrrnns 05/11/2015........ CITIGROUP GLOBAL MARKETS INC.......covtiiirriiiniriieiseieiesssisssssssssssessessssessessanes 64,643

34528Q DF 8 |ABS - FORDF 2014-1 A2 03/30/2015........ JP MORGAN CHASE BANK/HSBCSI 125,190

369550 AV 0 | GENERAL DYNAMICS CORP........... 10/26/2015........ JP MORGAN SECS INC., - FIXED INCOME..........ccooorrirmrmirrirnrirnns 110,029

38148L  AA 4 | GOLDMAN SACHS GROUP INC.......cocovvririeiirciniieieissesssisseesieniaes 03/25/2015........ Goldman Sachs..... 120,386

40428H PR 7 |HSBC USA INC......oiiiiiiiieeieie ettt Ruciini 06/03/2015........ JP MORGAN CHASE BANK/HSBCSI 198,574

437076 BB 7 |[HOME DEPOT INC.......cocovvurvrrrrnns 05/01/2015........ JP MORGAN CHASE BANK/HSBCSI 329,811

437076  BG 6 |[HOME DEPOT INC.......cccovrerrrrrnne 06/01/2015........ VARIOUS ..ottt 299,584

438130 AD 7 | ABS - HAROT 2014-1 Ad... oottt nssssssssenss | sesesssensnssaes 03/16/2015........ MOrgan SEANIEY.........cvvrireeriiieries s 423,871

46623E KD 0 | JPMORGAN CHASE & CO.......... 04/06/2015........ SCOTIA CAPITAL USA INC 428,043

46625H LW 8 | JPMORGAN CHASE & CO.......... 06/18/2015........ JP MORGAN SECS INC., - FIXED INCOME. 124,785

49327TM  2J 2 |KEY BANKNA ..o 05/04/2015........ PERSHING LLC............ 325,439 | oo 325,000 | i 1,609
494368  BP 7 |KIMBERLY-CLARK CORP..... 02/24/2015. DEUTSCHE BANK SECURITIES, INC.. 29,981

585055  AS 5 |MEDTRONIC INC......ooiiiiiiicireiiineiiessiee s ensssees R 06/19/2015........ CREDIT SUISSE SECURITIES (USA)......cuiviiiireriiiieiniieissieiessssisessssssssssesesssssessnes 273,705 3,059
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58933Y AS 4 |[MERCK & COINC 02/05/2015........ JP MORGAN SECS INC., - FIXED INCOME. 24,995

61690Q AB 5 |CMBS- MSBAM 2015-C23 A2............... 06/05/2015........ Morgan Stanley 77,247 106

651229 AR 7 |NEWELL RUBBERMAID INC.......ocoiieiiriimiriiieeinsiseiesie s sssesssesesssssssenssssssssensens | seseseersenenne 10/14/2015........ CREDIT SUISSE SECURITIES (USA)......coiiiiiirriiiieineieiseiseeenissisessesssesesssessesssseessnes 199,994

68389X BB 0 | ORACLE CORP. 05/01/2015........ VARIOUS ..ot 473,328

69371R M5 2 |PACCAR FINANCIAL CORP 05/11/2015........ MERRILL LYNCH FENNER & SMITH 424,439

717081 DL 4 [ PFIZER INC.....oviiiiiieiiieisei ettt 06/11/2015........ US BANCORP INVESTMENTS INC......covviiieririrererincierineieeeninenes 251,198 452

T4005P  AZ 7 [PRAXAIR INC....oooiiriiiiiienicsisie et ssen 06/04/2015........ MOrgan SEANIEY.........evvrirrerricniiiesie e 257,805 | oo 250,000 2,042

740189 AL 9 |PRECISION CASTPARTS CORP......cccvvvrererrrirrerrirnns 06/01/2015........ CITIGROUP GLOBAL MARKETS INC, 349,965

747525  AG 8 |QUALCOMM INC.....cooiiiiiiiririiiiietisiseeesi st sssensennens | aesesisnsnsiaes 05/13/2015........ JP MORGAN SECS INC., - FIXED INCOME..........ccoooriurmrrnirrrirnrirnns 204,725

822582 BG 6 |SHELL INTERNATIONAL FIN R 05/06/2015........ BARCLAYS CAPITAL INC FIXED INC.......ccccovvvrnrnnne 174,629

828807 CU 9 | SIMON PROPERTY GROUP LP.........ccoviirireririircrinrineierineiceisrenenes 08/10/2015........ CITIGROUP GLOBAL MARKETS INC. 149,915

87165L AP 6 |ABS - SYNCT 2015-3 A........ccce.n. 09/25/2015........ BARCLAYS CAPITAL INC FIXED INC........cccorvvurnne 199,973

89236R  AD 1 |ABS-TAOT 2013-A A4 03/16/2015........ Morgan Stanley. 424,070

89236V AD 2 |ABS - TAOT 2013-B A4. . 03/16/2015........ Morgan Stanley 428,055

907818  EE 4 |UNION PACIFIC CORP.........ccoevmirrrierinrierieisiinines 06/16/2015........ JP MORGAN SECS INC., - FIXED INCOME.........ccccccoovuumrvirrinrirees 149,880

92890K  AX 3 |CMBS - WFRBS 2014-C22 A2.......coovuieriiieeiniicissinete s 09/16/2015........ WELLS FARGO SECURITIES LLC 258,008

94974B  GM 6 | WELLS FARGO & COMPANY.......oiviiiimiiimiiininisenisenessisssnienns 07/15/2015........ WELLS FARGO SECURITIES LLC 154,913

3899999. Total - Bonds - Industrial and Miscellaneous.. 12,727,029

8399997, Total - BONAS - PAMt 3............cviviiieiiiiiiieiieice et 30,852,736 |

8399998. Total - Bonds - Summary Item from Part 5. 1,530,368 .....1,535,000 2,850

8399999. Total - Bonds. 32,383,105 130,566,824 | ..o 75,936
Common Stocks - Industrial and Mi

00206R 10 2 |AT&TINC 12/01/2015 BARCLAYS CAPITAL INC./LE 941.000 31,107 XXX

00287Y 10 9 [ABBVIEINC.....c.cccevrvrrnecn 12/01/2015........ BARCLAYS CAPITAL INC./LE 874.000 50,300 XXX

02209S 10 3 [ALTRIA GROUP INC......cooviieiiicineieieiseieeesiciess s sesessenenes 06/01/2015........ BARCLAYS CAPITAL INC./LE 500.000 26,533 XXX

032654 10 5 |ANALOG DEVICES INC................ 09/01/2015........ BARCLAYS CAPITAL INC./LE 642.000 35,934 XXX

039483 10 2 | ARCHER-DANIELS-MIDLAND CO......covcvrrrimrrierirererennns 12/01/2015........ BARCLAYS CAPITAL INC./LE 2,612.000 116,721 XXX

053015 10 3 |AUTOMATIC DATA PROCESSING..... 09/01/2015. BARCLAYS CAPITAL INC./LE 354.000 29,475 XXX

097023 10 5 |BOEING COITHE......ciiiiiiiiiineicieiinsssisieisssie s sssssnsenes 09/01/2015........ BARCLAYS CAPITAL INC./LE 206.000 30,328 XXX

12572Q 10 5 [CME GROUP INC......oooiiiiriiieireiee e 12/01/2015........ BARCLAYS CAPITAL INC./LE 243.000 23,195 XXX

166764 10 0 |CHEVRON CORP......c.otuiriiiiirrieriniiseirerisisseessiesieine 09/01/2015........ BARCLAYS CAPITAL INC./LE 495.000 46,338 XXX

17275R 10 2 [CISCO SYSTEMS INC.......ccocoovererece 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,153.000 32,087 XXX

189054 10 9 | CLOROX COMPANY ...ivmiiiiriiiircieiintiesissiess i nisnees 03/10/2015........ BARCLAYS CAPITAL INC./LE 205.000 22,107 XXX

191216 10 0 |COCA-COLA COITHE.......cciirierieieisrisienieseesssiesesisnens 09/01/2015........ BARCLAYS CAPITAL INC./LE 717.000 29,334 XXX

231021 10 6 |CUMMINS INC 12/01/2015........ BARCLAYS CAPITAL INC./LE 903.000 115,289 XXX

260543 10 3 |DOW CHEMICAL CO/THE 09/01/2015........ BARCLAYS CAPITAL INC./LE 1,867.000 94,545 XXX

291011 10 4 |EMERSON ELECTRIC CO......c.covovvmrrriieiernineirereinnines 12/01/2015........ BARCLAYS CAPITAL INC./LE 903.000 47,833 XXX

30231G 10 2 |EXXON MOBIL CORP........cccourerrrirerirnins 09/01/2015........ BARCLAYS CAPITAL INC./LE 470.000 38,555 XXX

370334 10 4 |GENERALMILLS INC.....cccovvrvvrrrrrviririrens 12/01/2015........ BARCLAYS CAPITAL INC./LE 492.000 25,800 XXX

458140 10 0 [INTEL CORP....ovoiieiieteieeecieieseieesese e 09/01/2015........ BARCLAYS CAPITAL INC./LE 1,405.000 43,356 XXX

459200 10 1 |INTL BUSINESS MACHINES CORP 12/01/2015........ BARCLAYS CAPITAL INC./LE 284.000 42,797 XXX

460146 10 3 |INTERNATIONAL PAPER CO......ccccoovriirrirrerierninnirnes 12/01/2015........ BARCLAYS CAPITAL INC./LE 2,060.000 102,261 XXX

478160 10 4 |JOHNSON & JOHNSON.... 09/01/2015........ BARCLAYS CAPITAL INC./LE 305.000 30,253 XXX

494368 10 3 |KIMBERLY-CLARK CORP..... 03/10/2015........ BARCLAYS CAPITAL INC./LE 261.000 27,528 XXX

539830 10 9 |LOCKHEED MARTIN CORP....... 06/01/2015. BARCLAYS CAPITAL INC./LE 129.000 25,398 XXX

580135 10 1 |MCDONALD'S CORP...c.ovirieriirerieietresieissisisissni e essssenes 03/10/2015........ BARCLAYS CAPITAL INC./LE 245.000 23,597 XXX
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58933Y 10 5 |[MERCK & CO.INC 12/01/2015........ BARCLAYS CAPITAL INC./LE 712.000 39,493 XXX
594918 10 4 |MICROSOFT CORP............. 09/01/2015........ BARCLAYS CAPITAL INC./LE 810.000 34,326 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP........ccostrimrrrerrrimeenieisssisesiesssssesesissnens 12/01/2015........ BARCLAYS CAPITAL INC./LE 520.000 38,692 XXX
681919 10 6 |OMNICOM GROUP........ 09/01/2015........ BARCLAYS CAPITAL INC./LE 421.000 31,271 XXX
713448 10 8 |PEPSICO INC.......ccoovrrverrrecs 09/01/2015........ BARCLAYS CAPITAL INC./LE 271.000 25,673 XXX
717081 10 3 |PFIZER INC.....ouiooiiiieiieeisciiee e 12/01/2015........ BARCLAYS CAPITAL INC./LE 901.000 30,136 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL 09/01/2015........ BARCLAYS CAPITAL INC./LE 370.000 29,517 XXX
74251V 10 2 |PRINCIPAL FINANCIAL GROUP 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,670.000 87,175 XXX
742718 10 9 |PROCTER & GAMBLE CO/THE.......ccovvmrierirrrireinns 09/01/2015........ BARCLAYS CAPITAL INC./LE 448.000 35,594 XXX
747525 10 3 |QUALCOMM INC.....oivimreriermieimeineiiessesesesse sttt ssssentesssenssne | nevesnsesssssens 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,766.000 112,420 XXX
755111 50 7 |RAYTHEON COMPANY.......cooniiumiimerinrineeieeississensnsians 06/01/2015........ BARCLAYS CAPITAL INC./LE 233.000 24,449 XXX
773903 10 9 |ROCKWELL AUTOMATION INC.......ccouverrrenrierierirerircenns 12/01/2015........ BARCLAYS CAPITAL INC./LE 359.000 39,324 XXX
871829 10 7 | SYSCO CORP....vvvrrerreircrieetiesieetsissssees st nsenes 12/01/2015........ BARCLAYS CAPITAL INC./LE 746.000 28,832 XXX
87612E 10 6 | TARGET CORP........cccevrvrrnece 12/01/2015........ BARCLAYS CAPITAL INC./LE 409.000 31,077 XXX
882508 10 4 |TEXAS INSTRUMENTS INC...... 09/01/2015........ BARCLAYS CAPITAL INC./LE 627.000 33,760 XXX
88579Y 10 1 [BM CO.cuuiiiiiiiiieeieeteeise ettt 09/01/2015........ BARCLAYS CAPITAL INC./LE 196.000 30,745 XXX
907818 10 8 |UNION PACIFIC ORD........ovvirriiirirririiieiiessiesiesisssssesssessesessesssesesssssssiens 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,032.000 86,982 XXX
911312 10 6 |UNITED PARCEL SERVICE-CL B 12/01/2015. BARCLAYS CAPITAL INC./LE 279.000 27,882 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP.........cccevririirerinrireerniisississesssssessenssenes 12/01/2015........ BARCLAYS CAPITAL INC./LE 380.000 39,799 XXX
918204 10 8 | VF ORD......iiiurieririeicnieinesiesiestesi st enssessssessssens 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,325.000 86,509 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.. 12/01/2015........ BARCLAYS CAPITAL INC./LE 742.000 34,895 XXX
931142 10 3 |WAL-MART STORES INC.......cecoriviirierimricrienirsrisseriessienienes 12/01/2015........ BARCLAYS CAPITAL INC./LE 742.000 52,966 XXX
94106L 10 9 | WASTE MANAGEMENT INC....... 06/01/2015........ BARCLAYS CAPITAL INC.LE 521.000 27,296 XXX
9099999. Total - Common Stocks = INUSHHIAl ANA MISCEIBNMEOUS. .........cvuuiieiieeiesiieissisesieiess et es et ss s ise | eekseessseeseeE s E ek E L8kttt 2,099,482 XX | 0
9799997. Total - Common Stocks - Part 3.......ccccovvvivnnininnns 2,099,482 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5........cccocovivniiinsiinnnes 397,195 XXX
9799999. Total - Common Stocks........cc.evwevec: 2,496,677 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 2,496,677 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 34,879,782 XXX 75,936
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Bonds - U.S. Government
36176W GR 6 |RMBS - G2 778108 .. | 12/21/2015. | VARIOUS. 25,841 27,908 21744 | s [ (1,904) (1,904) 25,841 12/20/2026.
36178G HM 9 |RMBS - GN AA8336. .| 12/15/2015. | Direct 51,530 53,269 | oo | cereienisnniiens | o (1,739) (1,739) 51,530 10/15/2042.
36178N  FJ 3 |RMBS - GN AB2869 .. | 12/15/2015. | Direct. 22,971 23,646 (675) (675) 22,971 09/15/2042.
36179Q BG 5 |RMBS - G2 MA1839. o | 1212412015, | DIFECE......ooooecc e | e | oo 155,192 | ..........165,192 | .......... 162,854 162,640 | ..o | e (7,448) (7,448) 155,192 04/20/2044.
38377F QZ 7 |CMO/RMBS - GNR 2010-57 NQ .| 12/16/2015. | VARIOUS. 59,630 64,401 61,843 (2,306) (2,306) 59,630 11/16/2038.
62888X AA 2 |CMBS - NGN 2010-C1 A1 .. | 08/01/2015. | VARIOUS. 22,274 ..22,274 22,267 22,272 2 2 22,274 10/29/2020.
912828 VN 7 |US TREASURY N/B . | 07/31/2015. | Maturity 280,000 280,000 280,274 280,142 (142) (142) 280,000 07/31/2015.
0599999. Total - BONdS - U.S. GOVEIMMENE. ...tk eeh et bbb | nniisiand 617,438 | ........... 617,438 | ........... 634,619 | ..o 554,641 [ o0 [ e (14,212) ] oo 0 [ (14,212) 0 617,438 0 XXX
Bonds - All Other Government
298785 GC 4 |EUROPEAN INVESTMENT BANK. . |R| 11/23/2015.| SG AMERICAS SECURITIES, LLC 272,828 275,000 270,234 270,756 1,091 271,846 06/15/2018.
500769 FV 1 [KFW. R | 09/30/2015. | MAIUTILY.......coouverrierierienieniesienienieniessessenienienes [ eoreeseeseesnsesnnesnnies | eveeniens 150,000 | ........... 150,000 | ....coveee 150,440 150,209 (209) 150,000 09/30/2015.
500769 GN 8 |KFW. R[12/01/2015. | VARIOUS.........cooviiiiiirisiiisssissii s | oo | cosesiens 134,762 | ........... 135,000 | ........... 134,791 101 134,892 09/15/2016.
1099999. Total - Bonds - All Other Government 557,590 560,000 555,465 420,965 982 0 556,738 0 XXX
Bonds - U.S. Special Revenue and Special A
3128CU LV 6 |RMBS-FG G30340 .. | 12/15/2015. | VARIOUS. 5,133 5,133 5,521 5,544 (416) 5,133 08/01/2027.
3128M9 XG 2 |RMBS - FG G07579. .| 12/15/2015. | Direct S A [0 81,805 81,397 (3,487) 77,910 08/01/2043.
3128MB 6P 7 |RMBS-FG G13378. .. | 12/15/2015. | VARIOUS. 10,725 10,725 | 11,449 11,621 (795) 10,725 12/01/2023.
3128MJ SS 0 |RMBS - FG G08528 .. | 12/15/2015. | Direct. 34,440 32,841 32,906 1,534 34,440 04/01/2043.
3128MJ UM 0 |RMBS - FG G08587 o | 1211512015, | DIFECL.......oooeeereicceesieiisseisseiesiiseiinnes | e | o 158,798 | ..........158,798 | .......... 171,403 171,388 | oo [ eeeeeea(12,590) | s [ (12,590) 158,798 05/01/2044.
3128MJ V2 3 |RMBS - FG G08632 .. | 12/15/2015. | Direct 26,813 28,103 (1,290 26,813 03/01/2045.
3128MJ  VZ 0 |RMBS - FG G08631 < | 12/15/2015. | DIFECE.......oovecerecceececcisrseierisecinnisnnnns | cevesisninsnesinninnnes | covenneeenn: 18,048 | i 18,648 | i 19,039 (391) 18,648 03/01/2045.
3128MM R4 7 |RMBS - FG G18506. .. | 12/15/2015. | Direct 83,540 83,305 (4,167) 79,138 03/01/2029.
3128P7 J8 7 |RMBS-FG C91187 | 12115/2015. | VARIOUS........cooeriericrinrierierierierisnisnienienisninns | wveereesennenncenenes | ceveenreennes 12,168 | i 12,165 | s 12,993 13,207 (1,043) 12,165 06/01/2028.
31292L HZ 1 |RMBS - FG C03848 .. | 12/15/2015. | VARIOUS. 31,582 32,445 (2,909) 29,568 04/01/2042.
31307F TN 1 |RMBS - FG J26857. .. | 12/15/2015. | Direct. 67,125 69,380 69,182 (2,057) 67,125 01/01/2029.
3130A0 SD 3 |FEDERAL HOME LOAN BANKS .| 12/10/2015. | DEUTSCHE BANK SECURITIES, INC..........coovvvvvriins | conrernniieniiscniiens | o 499,899 | ...........500,000 | ........... 499,025 499,465 445 499,910 (12) (12) | o 2,458 |02/19/2016.
3132GS SF 7 |RMBS - FG Q07418. .| 12/15/2015. | Direct 64,088 65,710 65,740 (1,651) 64,088 0 | 1,020 | 04/01/2042.
3132HR D9 8 |RMBS-FG Q14628 .. | 12/15/2015. | VARIOUS. 664,080 661,129 | .......... 642,019 641,898 1,858 643,756 | ....cvvoeviienes | o 20,324 | ......... 20,324 | ... 19,406 | 01/01/2043.
3132JA SR 7 |RMBS-FGQ19127. .| 12/15/2015. | Direct 48,459 | L 48,459 | ............ 49,784 49,777 (1,317) 48,459 0 0. 1,080 | 06/01/2043.
3132JN QF 7 |RMBS-FG Q21354 .. | 12/15/2015. | Direct. ....69,682 72,230 72,038 (2,356) 69,682 0) ((U)] [ 1,320 |08/01/2043.
3132L5 FG 3 |RMBS-FG V80167 .| 12/15/2015. | Direct 50,951 | .. 50,409 50,416 535 50,951 0 847 | 07/01/2043.
3132M3 T6 4 |RMBS-FG Q23573 .. | 12/15/2015. | Direct 33,205 | oovverne 33,205 34,056 33,995 (791) 33,205 12/01/2043.
31335H UM 3 |RMBS - FG C90588 .. | 12/15/2015. | VARIOUS. 4,519 4,519 4,826 4,832 (310) 4,519 11/01/2022.
313371 PV 2 |FEDERAL HOME LOAN BANK .| 11/30/2015. | GOlAMAN SAChS.........cooeurieeiriicriiciiieriicsiieriieniins | e | oo 136,187 | ...........135,000 | .......... 137,461 137,410 (1,134) 136,275 12/09/2016.
3133ED 79 6 |FEDERAL FARM CREDIT BANK .| 04/01/2015. | ReAEMPLION...........covourviiriiriinricississsisssiinnins | o | oo 100,000 99,815 99,824 1" 99,835 10/23/2018.
3135G0 SB 0 |FEDERAL NATIONAL MORTGAGE ASSOCIATION...........cccovuuueee . | 12/21/2015. | Maturity 500,000 | ...........500,000 | .......... 498,928 499,522 478 500,000 12/21/2015.
31371 K2 4 |RMBS-FN 255113 .. | 12/28/2015. | VARIOUS. 4,001 4,001 4,214 4,189 (185) (185) 4,001 (V1 I 104 | 02/01/2024.
31371M HK 6 |RMBS - FN 255934 .. | 12/28/2015. | VARIOUS. 10,678 | 10,678 | coocoeveeae 11,762 11,890 | v | e (1,213) (1,213) 10,678 0 374 | 11/01/2035.
31371M NT 0 |RMBS - FN 256102 .. | 12/28/2015. | VARIOUS. 2,594 2,594 2,775 2,817 (225) (225) 2,594 0 0 75 | 02/01/2036.
3137A4 UM 0 [CMO/RMBS - FHR 3777 WA .. | 12/15/2015. | VARIOUS. 30,872 33,399 32,978 (2,104) (2,104) 30,872 0 0 619 | 12/15/2040.
3138A2 U7 2 |RMBS - FN AH1505 .. | 12/28/2015. | Direct 68,747 72,625 72,370 [ oo | e (3,623) (3,623) 68,747 0| 1,563 | 12/01/2040.
3138AS YN 6 |RMBS-FNAJ1616 . | 12/28/2015. | Direct 18,807 | 18,807 | e 19,815 | i | v | e (1,008) (1,008) 18,807 0 221 | 10/01/2041.
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3138AX FV 8 |RMBS - FN AJ5579 .. | 12/28/2015. | Direct ..41,176 42,656 42,534 (1,358) 41,176 01/01/2027.
3138EJ) RA 8 |RMBS - FN AL2280. .. | 12/28/2015. | Direct. 99,668 106,894 106,669 (7,001) 99,668 09/01/2042.
3138EK L3 7 |RMBS - FN AL3045. .. | 12/28/2015. | Direct 84,825 91,213 91,082 (6,257) 84,825 10/01/2042.
3138EL  GL 1 |RMBS - FN AL3802 .. | 12/28/2015. | Direct, e [T472 79,397 79,238 (1,766) 77,472 02/01/2028.
3138EL N4 1 [RMBS - FN AL4010 .. | 12/28/2015. | Direct 49,169 | ...........49,169 | ... 49,822 49,769 (600) 49,169 0) 07/01/2043.
3138EL VB 6 |RMBS - FN AL4209 .. | 12/28/2015. | Direct 58,069 61,589 61,477 (3,408) 58,069 01/01/2027.
3138W9 GM 6 |RMBS - FN AS0203 .. | 12/28/2015. | Direct. . A5246 | ..........45246 | ... 46,187 (940) 45,246 (0) 08/01/2043.
3138WB GU 3 |RMBS - FN AS2010 .. | 12/28/2015. | Direct 64,985 68,102 67,901 (2,916) 64,985 0 03/01/2044.
3138WC  J6 1 [RMBS - FN AS2984 .. | 12/28/2015. | Direct, .. 18454 | L.......18,454 | L. 19,250 (796) 18,454 08/01/2029.
3138WE H6 9 |RMBS - FN AS4752 .. | 12/28/2015. | Direct 51,936 53,251 (1,315) 51,936 0) 04/01/2030.
3138WE  ZJ 1 |RMBS - FN AS5244 .. | 12/128/2015. | Direct 8,061 8,379 (319) 8,061 06/01/2045.
3138WQ AW 2 |RMBS - FN AT2720 .. | 12/28/2015. | Direct. 218,570 | 13,570 13,852 (282) 13,570 05/01/2043.
3138WQ RK 0 [RMBS - FNAT3189, .. | 12/28/2015. | Direct 27,987 27,830 27,837 150 27,987 05/01/2028.
3138WT RT 5 |RMBS - FN AT5897 .. | 12/28/2015. | Direct. L A2758 | ... 42,758 | ............. 42,230 42,234 524 42,758 (0) 06/01/2043.
3138X3  FA 5 |RMBS - FN AU3760. .. | 12/28/2015. | Direct 63,126 66,272 65,729 (2,603) 63,126 0 08/01/2043.
3138X6 PX 7 |RMBS - FNAU6737 .. | 12/28/2015. | Direct 36,394 38,526 (2,132) 36,394 10/01/2043.
3138XB V9 2 |RMBS - FN AV0639 .. | 12/28/2015. | Direct 55,444 58,052 57,814 (2,370) 55,444 11/01/2028.
3138XC 4K 5 |RMBS-FNAV1725 .. | 12/28/2015. | Direct 32,452 33,164 33,070 (619) 32,452 0 11/01/2028.
3138XQ DH 1 |RMBS - FN AW1003 .. | 12/28/2015. | Direct. 52,813 | .. 54,158 54,098 (1,285) 52,813 05/01/2044.
3138Y3 XN 6 |RMBS - FN AX2484 .. | 12/28/2015. | Direct 21,715 | e 21,715 22,569 22,565 (849) 21,715 10/01/2044.
3138YH U6 5 |RMBS - FN AY4204 .. | 12/28/2015. | Direct 1,199 1,199 1,238 (39) 1,199 0 3 | 05/01/2045.
3138YK X7 3 |RMBS-FNAY6101 .. | 12/28/2015. | Direct 4,278 4,278 4,390 (112) 4,278 0 0 36 | 06/01/2045.
31392 YP 8 |CMO/RMBS - FNW 2003-W3 2A4. .. | 12/28/2015. | VARIOUS. 3,969 3,969 4,339 4,349 (380) 3,969 0 (V1N I 105 | 06/25/2042.
31392W  JR 2 |CMO/RMBS - FHR 2509 ZG .. | 12/15/2015. | VARIOUS. e TT19 | 1,719 | s 12,653 12,800 (1,078) 11,719 0) (0) 351 | 10/15/2032.
31393T CC 8 |CMO/RMBS - FNR 2003-92 MB .. | 12/28/2015. | VARIOUS. 17,350 | 17,350 | oo 18,824 18,641 (1,283) 17,350 0) ((0)] 452 | 09/25/2023.
31394A  YY 6 |CMO/RMBS - FNR 2004-68 CB. .. | 12/28/2015. | VARIOUS. 19126 | 19,125 20,332 20,130 (999) 19,125 0 (1] I 441 | 09/25/2024.
31394C PA 4 [CMO/RMBS - FNR 2005-16 PE .. | 12/28/2015. | VARIOUS. 9,455 9,455 | ..ccovvane 10,078 9,651 (200) 9,455 (0) 0) 261 | 03/25/2034.
31394C VD 1 [CMO/RMBS - FNR 2005-15 EC .. | 12/28/2015. | VARIOUS. L A3337 | s 13,337 | e 13,997 13,409 (75) 13,337 (0) (0) 341 | 10/25/2033.
31394H UD 1 [CMO/RMBS - FHR 2668 OG .| 02/01/2015. | VARIOUS. 346 346 366 346 0 346 0 1| 03/15/2032.
31394K U9 3 |CMO/RMBS - FHR 2692 AY. .. | 12/15/2015. | VARIOUS. 6,924 6,924 7,356 7,250 (324) (324) 6,924 0) ((0)] - 180 | 10/15/2023.
31394L ML 3 |CMO/RMBS - FHR 2709 PE .| 09/01/2015. | VARIOUS. 38,209 38,619 (310) (310) 38,209 0) 0) 678 | 12/15/2022.
31394R  JX 8 |CMO/RMBS - FHR 2754 PD .. | 12/15/2015. | VARIOUS. ...10,400 | .. 10,534 (135) (135) 10,400 0) 0) 290 | 11/15/2032.
31394T X8 3 |CMO/RMBS - FHR 2764 UE .. | 12/15/2015. | VARIOUS. 61,975 | ............. 61,975 67,669 63,945 | ..o | v (1,922) (1,922) 61,975 (0) (1) [ 1,618 | 10/15/2032.
313956 28 0 |CMO/RMBS - FHR 2864 PE .| 02/01/2015. | VARIOUS. 1,927 1,927 2,052 1,927 0 1,927 0 0 8 | 06/15/2033.
3139%5H J4 3 |CMO/RMBS - FHR 2877 AL .. | 12/15/2015. | VARIOUS. 8,485 8,485 9,034 (544) (544) 8,485 0 220 | 10/15/2024.
31395M CD 9 |CMO/RMBS - FHR 2934 CI .| 12/15/2015. | VARIOUS. 9,625 9,783 (162) (162) 9,625 0 0 269 |01/15/2034.
31396A RE 6 |CMO/RMBS - FHR 3037 ND. .1 10/01/2015. | VARIOUS..........coeriiriiriiicriieriisenieneisesisnsieniins | conseveniisssisenisens | seveeennens 16,127 | i 16,127 16,297 (170) (170) 16,127 0) (0) 309 | 01/15/2034.
3139%6W BV 7 |CMO/RMBS - FNR 2007-56 EP .. | 12/28/2015. | VARIOUS. ..17,949 19,506 | ..o | e (1,562) (1,562) 17,949 (0) (0) 555 | 06/25/2027.
31398M VQ 6 |CMO/RMBS - FNR 2010-19 VB .. | 12/28/2015. | VARIOUS. . 8,048 18,448 (405) (405) 18,048 0 689 | 02/25/2021.
31410L PZ 9 |RMBS - FN 890640 . | 12/28/2015. | Direct e 12,607 | s 12,607 (437) (437) 12,607 0 0 e 170 | 07/01/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: .......4,055,601 | ........ 4,051,566 | .......4,134,800 | .......... 3,856,640 (86,481) 0 (86.,481) [ [ 4,035213 | ..o 0. 20,388 | ......... 20,388 | ....... 68,908 XXX
Bonds - Industrial and Mi:
02005T AD 9 |ABS-ALLYA2011-1 A4 | . ‘ 02/01/2015. | VARIOUS 7,975 7,975 8,214 7,978 (3) | (3) ‘ 7,975 0 15 | 03/15/2016.
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03523T BP 2 |ANHEUSER-BUSCH INBEV WOR .|R| 08/13/2015. | MERRILL LYNCH PIERCE FENNER 27,859 29,000 28,860 28,891 8 8 28,900 07/15/2022.
037833 AN 0 [APPLEINC .| 12/110/2015. | CREDIT SUISSE SECURITIES (USA) 249,684 250,000 250,000 250,000 0 250,000 (317) 05/05/2017.
037833 AQ 3 |APPLEINC .. 08/13/2015. | MERRILL LYNCH FENNER & SMITH.........ccccoummniiiins | o | o 151,442 | .......... 150,000 | ........... 149,943 149,950 7 7 149,957 | ..o | e 1,484 05/06/2019.
05565Q CA 4 |BP CAPITAL MARKETS PLC R 11/06/2015. | Maturity 200,000 200,000 200,052 200,022 (22) (22) 200,000 11/06/2015.
06052Y AC 3 [ABS-BAAT 2012-1 A3 .. | 03/26/2015. | Direct 8,439 8,439 8,439 8,439 0 0 8,439 06/15/2016.
064149 A6 4 |BANK OF NOVA SCOTIA 1. | 01/23/2015. | Maturity 60,000 60,057 (57) (57) 60,000 01/22/2015.
06849U AC 9 |BARRICK PD AU FIN PTY LT. 1. | 11/12/2015. | NOMURA SECURITIES INTL INC.......ovvorirrrirrins [ eorrirrinrinrinninnis | v 139,770 139,827 (771) (771) 139,055 | ..o | e 714 01/15/2020.
07383F 3Z 9 |CMBS - BSCMS 2005-PWR7 A3 .| 02/12/12015. | Direct ..46,177 46,314 (137) (137) 46,177 02/11/2041.
084670 AV 0 |BERKSHIRE HATHAWAY INC. .. | 02/11/2015. | Maturity 60,097 (98) (98) 60,000 02/11/2015.
122008 AA 6 |BURLINGTN NO SF 04-1 TR .| 08/01/2015. | VARIOUS. 2,341 (104) (104) 2,236 01/15/2021.
12591B AC 9 |ABS - CNHET-14A-A3 ..| 12/16/2015. | Direct 15,237 0 0 15,237 05/15/2019.
12623M  AC 7 |ABS-CNH 2012-A A3 .. | 02/18/2015. | Direct. 12,230 0 0 12,230 05/15/2017.
14040H BA 2 |CAPITAL ONE FINANCIAL CO. .. | 11/06/2015. | Maturity ....40,000 39,965 35 35 40,000 11/06/2015.
143130 AD 6 |ABS- CARMX 2011-2 A4 .. | 10/01/2015. | VARIOUS. 67,622 67,620 2 2 67,622 0 02/15/2017.
14313P  AC 1 |ABS- CARMX 2013-4 A3 .| 12/16/2015. | Direct 51,544 51,542 2 2 51,544 07/16/2018.
14313Q AC 9 [ABS- CARMX 2014-1 A3, ..| 12/16/2015. | Direct 26,183 .. 26,180 2 2 26,183 (0) 10/15/2018.
20030N AL 5 [COMCAST CORP .| 08/01/2015. | VARIOUS. 250,000 250,000 274,513 265,629 | ....oooreecis | e (6,355) (6,355) 259,274 (9,274) 03/15/2016.
200340 AN 7 |COMERICA INC .. | 09/16/2015. | Maturity 115,000 | s 15,000 | ..occvvens 15,064 15,010 (10) (10) 15,000 09/16/2015.
20047R  AE 3 |CMBS - CMT-07C9-A4. .| 12/111/2015. | Direct 106 106 119 116 (10) (10) 106 0 6 | 12/10/2049.
20173Q AE 1 |CMBS - GCCFC 2007-GG9 A4. .| 12/14/2015. | Direct 39,012 | oo 39,012 | oo 43,051 41,798 (2,786) (2,786) 39,012 0 0 1,113 | 03/10/2039.
22303Q AK 6 |COVIDIEN INTL FINANCE SA R| 06/16/2015. | Maturity 250,000 250,000 258,448 252,286 (2,286) (2,286) 250,000 0 3,500 | 06/15/2015.
25152R VS 9 |DEUTSCHE BANK AG LONDON R| 09/25/2015. | Goldman Sachs 250,945 250,000 249,883 249,902 17 17 249,919 | oo | e 1,026 | .......... 1,026 | ......... 7,066 |02/13/2019.
25459H BF 1 [DIRECTV HOLDINGS LLC .. | 12/01/2015. | VARIOUS. 281,119 275,000 274,601 274,639 41 41 274,680 | ..o [ e 6,439 | ... 6,439 | ....... 12,714 | 03/15/2022.
34530H AC 4 |ABS-FORDO 2014-A A3 .. | 12/16/2015. | Direct. 67,395 | ............. 67,395 | ............. 67,385 67,389 6 6 67,395 0 (V1 I 442 | 05/15/2018.
372491 AB 6 |GENWORTH HOLDINGS INC .| 03/17/2015. | KING (CL) & ASSOCIATES 219,700 260,000 276,094 275,196 (296) (296) 274,900 (55,200) | ........ (65,200) | ......... 7,453 | 02/15/2024.
38141E A7 4 |GOLDMAN SACHS GROUP INC .. | 08/03/2015. | Maturity. 205,000 205,000 212,983 208,389 (3,389) (3,389) 205,000 0. 7,585 | 08/01/2015.
42809H AE 7 |HESS CORP .| 1112/12015. | PERSHING LLC 14122 | 75,000 | ..o 74,911 74,926 26 26 74,952 (830) (830) 899 | 06/15/2017.
460690 BL 3 |INTERPUBLIC GROUP COS ..| 08/13/2015. | RBC CAPITAL MARKETS 274,315 275,000 278,119 277,954 (167) (167) 277,788 04/15/2024.
46629Y AC 3 [CMBS - JPMCC 2007-CB18 A4. .| 12/14/2015. | Direct 12,333 | 12,333 | oo 13,568 13,190 (857) (857) 12,333 06/12/2047.
46629Y AD 1 |CMBS - JPMCC 2007-CB18 A1A .| 12/14/2015. | Direct 2,453 2,453 2,697 2,639 (186) (186) 2,453 06/12/2047.
47787V AB 7 |ABS-JDOT 2014-A A2 .. | 12/16/2015. | VARIOUS. 246,578 246,578 246,569 246,574 4 4 246,578 09/15/2016.
57643M GV 0 |CMO/RMBS - MASTR 2004-10 1AT......cooiviineiicrineiecienis . | 12/28/2015. | VARIOUS, 7,524 7,524 7,674 7,597 (19) (19) 7,524 10/25/2019.
594918 AG 9 |MICROSOFT CORP .. | 09/25/2015. | Maturity 118,000 | s 18,000 | ..ccovenvs 17,921 17,988 12 12 18,000 09/25/2015.
60688C AE 6 |CMBS - MLCFC 2007-9 A4 . | 12/15/2015. | Direct 5,578 5,578 6,236 6,078 (499) (499) 5,578 09/12/2049.
61751X AE 0 |CMBS - MSC 2007-T25 A3 < | 12/15/2015. | DIFECL.......oovveeriereiecriiecniicriisseiiesiisesiiensieniienes | enreiiensisssieneiens | sereieeeneen 28,138 [ i 23,135 24,899 | ..o [ e (1,764) (1,764) 23,135 11/12/2049.
654624 AE 5 [NIPPON TELEGR & TELEPH R | 08/13/2015. | BNY MELLON/NOMURA INT'L PLC REPO.......cooomviee [ vt ...19,000 18,987 3 3 18,990 07/18/2017.
65477K  AB 8 |ABS- NALT 2013-B A2A .| 06/15/2015. | Direct . .153,221 153,217 4 4 153,221 01/15/2016.
65477M AC 2 |ABS- NAROT 2013-C A3 | 12116/2015. | DITECL......oueeiiciiiiiiieiieiiieiisiisiiiisssssisiies [ i | coiesiens 134,552 .134,552 134,536 15 15 134,552 08/15/2018.
69371R K5 4 |PACCAR FINANCIAL CORP. .| 08/13/2015. | BAIRD, ROBERT W., & COMPANY IN 57412 | .. ...57,000 56,995 1 1 56,997 03/15/2017.
74005P AV 6 |PRAXAIRINC .. | 09/15/2015. | Maturity 60,000 | ............. 60,000 60,523 (523) (523) 60,000 09/15/2015.
74456Q AW 6 |PUB SVC ELEC & GAS. .. | 05/01/2015. | Maturity 20,000 ...20,000 19,997 3 3 20,000 05/01/2015.
80283N AD 1 |ABS- SDART 2014-1 A3 o | 1211612015, | DIFECL.......oovveeericriiceicsiiesiiissiissssiesiisssiienes | ceeresissiiesisiesiiens | coveeniens 162,258 .162,258 162,253 5 5 162,258 01/16/2018.
80283W AD 1 |ABS - SDART 2014-2 A3 .| 12/116/2015. | Direct 59,405 | ......c...... 59,405 59,401 4 4 59,405 04/16/2018.
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Other-Than- Stock
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842400 EY 5 |SOUTHERN CAL EDISON .| 08/01/2015. | VARIOUS. 30,000 | .. 30,000 | ... 33,292 30,651 (63) (63) 30,588 (588) | . (588) | . 2,152 | 01/15/2016.
88731E  AF 7 |TIME WARNER ENT .. | 11/30/2015. | JP MORGAN SECS INC., - FIXED INCOME 259,921 210,000 281,207 276,594 | ...ooovvivciies [ v (6,432) (6,432) 270,161 10,240) | ........(10,240) 03/15/2023.
90783T AA 8 |UNPRR CO 2004 PASS TRST .. | 12/01/2015. | VARIOUS. 4,126 4,126 4,530 4,378 (251) (251) 4,126 0) (0) 07/02/2025.
91159H GU 8 |US BANCORP .| 03/04/2015. | Maturity. 50,000 | ..cccoouuue 50,000 | .............. 51,867 50,087 (87) (87) 50,000 03/04/2015.
92867Q AB 7 |ABS-VWALT 2014-A A2A .. | 11/20/2015. | Direct 149,435 1 1 149,437 10/20/2016.
92867R AB 5 |ABS-VALET 2014-1 A2 R| 12/22/2015. | Direct 412,096 4 4 412,100 03/20/2017.
929227 6Y 7 |CMO/RMBS - WAMU 2003-S6 2A3, .. | 12/28/2015. | VARIOUS. 7,281 (156) (156) 7,276 07/25/2018.
92922F DE 5 |CMO/RMBS - WAMU 2003-S8 A2 .. | 12/28/2015. | VARIOUS. 6,388 (132) (132) 6,384 09/25/2018.
981464 EC 0 [ABS- WFNCT-14A-A .. | 12/01/2015. | VARIOUS. 425,000 0 425,000 (17 (1 12/16/2019.
76111X _EA 7 [CMO/RMBS - RFMSI 2003-S20 2A1.........c.ccoocvvsriennne .1 08/01/2015. | VARIOUS, 20 20
3899999. Total - Bonds - Industrial and Miscellaneous ..5,418,787 ..5,398,514 5,516,708 (27,237) 0 (27,237) ... 128177 XXX
8399997. TOtAl - BONAS = PAM 4. ffeeE oL bbb | ceenes 10,649,416 |....... 10,627,518 | .......10,885,400 | ........ 10,348,953 (126,948) [ ..o 0 [ (126,948) .....207,377 XXX
8399998. Total - Bonds - Summary Item from Part 5 v 1,528,773 | oo 1,535,000 | ........1,530,368 311 311 | | e 1,530,679 | [0 (1,906) | .. (1,906) | e 18,442 XXX
8399999. TOAI = BONGS. ... oLt eLE oLt | canieas 12,178,189 |....... 12,162,518 |.......12,415,769 | ......... 10,348,953 (126,637) [ ..o 0 [ (126,637) .....225819 XXX
Common Stocks - Industrial and Miscell
00206R 10 2 |AT&TINC ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE... XXX 5,222 5,039 183 5,222 XXX
00287Y 10 9 [ABBVIEINC ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE 267.000 XXX 12,928 | 17,472 (4,550) 12,923 XXX
02209S 10 3 |ALTRIA GROUP INC ..| 12/01/2015. | BARCLAYS CAPITAL INC./LE 240.000 XXX 11,825 (2,954) 8,870 XXX
032654 10 5 |ANALOG DEVICESINC .. 1 12/01/2015. | BARCLAYS CAPITAL INCILE.......ccooiviciciinivcivcns [ s 438.000 XXX 24,318 (3,139) 21,179 XXX
039483 10 2 |ARCHER-DANIELS-MIDLAND CO.... ..| 06/11/2015. | BARCLAYS CAPITAL INC./LE 267.000 ...14,156 XXX 0 12,761 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING... ..| 12/01/2015. | BARCLAYS CAPITAL INC./LE 7,734 XXX ..1,337 (1,193) 6,144 XXX
071813 10 9 |BAXTER INTERNATIONAL INC ..| 07/01/2015. | BARCLAYS CAPITAL INC./LE 845.000 56,004 XXX 61,930 (3,617) 58,313 XXX
097023 10 5 |BOEING CO/THE .. | 12/04/2015. | BARCLAYS CAPITAL INC./LE .. 11,795 XXX 10,138 (137) 10,002 XXX
12572Q 10 5 |CME GROUP INC .. | 09/01/2015. | BARCLAYS CAPITAL INC./LE 9,505 XXX 8,059 8,776 (718) 8,059 XXX
166764 10 0 [CHEVRON CORP ..| 12/10/2015. | BARCLAYS CAPITAL INC./LE 7,136 XXX 9,299 8,526 773 9,299 XXX
17275R 10 2 |CISCO SYSTEMS INC .. | 06/01/2015. | BARCLAYS CAPITAL INC./LE 254.000 7,589 XXX 7,049 7,065 (16) 7,049 XXX
189054 10 9 [CLOROX COMPANY .| 12/01/2015. | BARCLAYS CAPITAL INC/LE.........cccovuirrvmriinricccns | o 134.000 ..16,317 XXX 11,600 13,964 (2,364) 11,600 XXX
191216 10 0 |COCA-COLA CO/THE ..| 12/15/2015. | BARCLAYS CAPITAL INC./LE 3,461 XXX 3,327 3,504 (177) 3,327 XXX
194162 10 3 |COLGATE-PALMOLIVE CO. .| 06/01/2015. | BARCLAYS CAPITAL INC./LE 900.000 60,132 XXX 57,311 | o 62,271 (4,960) 57,311 XXX
260543 10 3 |DOW CHEMICAL ORD. .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 216.000 ...11,438 XXX | 11,249 0 11,249 XXX
263534 10 9 |DUPONT (E.l.) DE NEMOURS .. | 07/01/2015. | VARIOUS. 849.000 55,012 XXX | 54,326 62,775 (8,449) 54,326 XXX
291011 10 4 |EMERSON ELECTRIC CO .. 06/10/2015. | BARCLAYS CAPITAL INC/LE.........cccovuimvivnriinriiens | e 117.000 | ..covvvvece. 7,047 XXX 7,812 7,222 590 7,812 XXX
30231G 10 2 |EXXON MOBIL CORP ..| 12/10/2015. | BARCLAYS CAPITAL INC./LE 4,401 XXX 4,957 4,900 57 4,957 XXX
370334 10 4 |GENERAL MILLS INC ..| 09/01/2015. | BARCLAYS CAPITAL INC./LE 209.000 ...11,706 XXX 10,506 11,146 (640) 10,506 XXX
427866 10 8 |HERSHEY CO/THE .| 03/16/2015. | VARIOUS. 634.000 65,037 XXX (7,757) 58,135 XXX
452308 10 9 [ILLINOIS TOOL WORKS .. | 03/02/2015. | BARCLAYS CAPITAL INC./LE 637.000 63,457 XXX (4,040) 56,284 XXX
458140 10 0 [INTEL CORP .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 618.000 21,345 XXX . (7,774) 14,653 XXX
459200 10 1 [INTL BUSINESS MACHINES CORP..........cccoovrurrunnnee .. | 06/10/2015. | BARCLAYS CAPITAL INC./LE 7,487 XXX 7,810 7,059 750 7,810 XXX
478160 10 4 |JOHNSON & JOHNSON .. | 12/08/2015. | BARCLAYS CAPITAL INC./LE 2,826 XXX 2,640 2,928 (288) 2,640 XXX
494368 10 3 |KIMBERLY-CLARK CORP .| 12/01/2015. | BARCLAYS CAPITAL INC./LE XXX (375) 9,214 XXX
50076Q 10 6 |KRAFT FOODS GROUP INC .| 07/02/2015. | VARIOUS. 1,039.000 XXX (8,550) 56,554 XXX
532457 10 8 |ELILILLY & CO. .1 09/10/2015. | BARCLAYS CAPITAL INC./LE 914.000 XXX ] 89,629 | 83,057 [ ii(13,428) | e [ [ (13,428) 49,629 XXX
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539830 10 9 [LOCKHEED MARTIN CORP .. | 12/24/12015. | BARCLAYS CAPITAL INC./LE 64.000 XXX 8,941 ..(3,383) (3,383) 8,941 XXX
577081 10 2 [MATTELINC .. | 03/06/2015. | BARCLAYS CAPITAL INC./LE. XXX 75,763 60,869 489 | e [ [ 14,894 75,763 XXX
580135 10 1 |MCDONALD'S CORP. .. | 12/15/2015. | BARCLAYS CAPITAL INC./LE... XXX 11,582 11,244 338 338 11,582 XXX
58933y 10 5 |MERCK& CO.INC .. | 06/01/2015. | BARCLAYS CAPITAL INC./LE... XXX 6,675 7,553 (878) (878) 6,675 XXX
594918 10 4 |MICROSOFT CORP .| 12/10/2015. | BARCLAYS CAPITAL INC./LE 503.000 XXX 19,345 | .....cccooeoec 23,364 | .......... (4,019) (4,019) 19,345 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP.. ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE 81.000 XXX 7,367 6,529 837 837 7,367 XXX
681919 10 6 |OMNICOM GROUP. .. | 12/01/2015. | BARCLAYS CAPITAL INC./LE 65.000 XXX 4,652 5,036 (384) (384) 4,652 XXX
713448 10 8 [PEPSICO INC .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 34.000 XXX 2,846 3215 (369) (369) 2,846 XXX
717081 10 3 |PFIZERINC. .. | 06/02/2015. | BARCLAYS CAPITAL INC./LE 296.000 XXX 9,425 9,220 204 204 9,425 XXX
718172 10 9 [PHILIP MORRIS INTERNATIONAL .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 85.000 XXX 7,511 6,923 588 588 7,511 XXX
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ..| 09/01/2015. | BARCLAYS CAPITAL INC./LE 5.000 XXX 258 0 258 XXX
742718 10 9 |PROCTER & GAMBLE ORD. .. | 12/01/2015. | BARCLAYS CAPITAL INC./LE 1.000 XXX 83 91 (8) (8) 83 XXX
755111 50 7 |RAYTHEON COMPANY. .| 12/01/2015. | BARCLAYS CAPITAL INC./LE.........cccovrerivcricrcrincns | o 117.000 XXX | s 10,259 12,656 (2,397) (2,397) 10,259 XXX
773903 10 9 |ROCKWELL AUTOMATION INC. .. | 06/10/2015. | BARCLAYS CAPITAL INC./LE 84.000 XXX 9,687 9,341 346 346 9,687 XXX
871829 10 7 |SYSCO CORP. .| 09/01/2015. | BARCLAYS CAPITAL INC./LE 205.000 XXX ) 6,890 XXX
87612E 10 6 |TARGET CORP ..| 09/10/2015. | BARCLAYS CAPITAL INC./LE 79.000 XXX ) 4,956 XXX
882508 10 4 |TEXAS INSTRUMENTS INC .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 312.000 XXX (3,321) 13,360 XXX
88579y 10 1 |3MCO ..| 12/14/2015. | BARCLAYS CAPITAL INC./LE 29.000 XXX (931) 3,834 XXX
911312 10 6 |[UNITED PARCEL SERVICE-CL B .. | 09/01/2015. | BARCLAYS CAPITAL INC./LE 18.000 XXX (159) 1,842 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP. .|.. | 06/10/2015. | BARCLAYS CAPITAL INC./LE 51.000 XXX (239) 5,626 XXX
92343V 10 4 [VERIZON COMMUNICATIONS INC.. ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE 85.000 XXX 212 4,188 XXX
94106L 10 9 |WASTE MANAGEMENT INC . 1 12/01/2015. | BARCLAYS CAPITAL INCILE........oooiovicicccicccices | v, 187.000 XXX (450) 9,147 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 897,237 XXX | .....800,065 | ......849,974 | ....... (74,176)| .... 0 800,065 0 XXX
9799997. Total - Common Stocks - Part 4. 897,237 XXX .800,065 | .............849,974 | ....... (74,176)| ... 0 800,065 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. 395,602 XXX 397,195 397,195 XXX
9799999. Total - Common Stock: ... 1,292,839 XXX ..1,197,260 1,197,260 | ..o 0 X XXX
9899999. Total - Preferred and Common Stocks ........1,292,839 XXX v 1,197,260 | .............849,974 | ........ (74,176)| .... .0 .. 0. .1,197,260 0 95,579 95,579 | ....... 18,737 XXX
9999999. Total - Bonds, Preferred and COMMOM SEOCKS...........uuuruuuuirisiiiiieiisetiss s stiss st stasi e ehsstess stk | criia 13,471,028 XXX e 13,613,029 | ........ 11,198,927 | ........ (74,176)| ....... (126,637) 0 200,814) 0 [ 13,427,023 |...ccovvvvns 0 ... 44,006 | ......... 44,006 | .....244,556 XXX
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Bonds - U.S. Government
912828 J5 0 |US TREASURY N/B I ‘ 03/20/2015 | CREDIT SUISSE SECURITIES (USA)..... | 11/30/2015 |[NESBITT BURNS SECS INC......cccoccviiins | i 435,000 | ............ 433,556 | ............ 431,652 433,753 197 197 (2,101) (2,101) | ......... 4,502 | ... 374
0599999. Total - BONAS - U.S. GOVEIMMENL. ... Lottt | ansieisiess 435,000 | ............ 433,556 | ............ 431,652 433,753 0 197 0 197 0 0 (2,101) (2,101)] ......... 4,502 | ......... 374
Bonds - Industrial and Mi:
037833 BF 6 |APPLEINC .| 05/06/2015 | Goldman Sachs............cccooeruvnrrieeriinnes 11/23/2015 | PERSHING LLC.........ooorvinrierieciienns [ i 450,000 | ............ 449172 | .....oec. 451,967 449,230 58 58 2,736 2,736 6,548
278642 AK 9 |EBAYINC . | 06/02/2015 | MERRILL LYNCH PIERCE FENNER....... 08/03/2015 | CITIGROUP GLOBAL MARKETS INC..... 250,000 248,598 242,318 248,637 40 40 (6,320 | ... (6,320) | ......... 3,654 |....... 2,476
JP MORGAN SECS INC., - FIXED
34530Q AE 0 |ABS-FORDO 2015-A A4 .| 03/17/2015 | INCOME 12/01/2015 | VARIOUS 200,000 | ............ 199,998 | ..ccoccvene 199,992 199,998 1 1 (6) (6) 2,269
JP MORGAN SECS INC., - FIXED
46625H MN 7 |JPMORGAN CHASE & CO .| 07/14/2015 | INCOME 11/23/2015| PERSHING LLC........cooorviericriieciiens [ v 100,000 | ...ccovvevec 99,624 | ........... 103,224 99,634 10 10 3,590 3,590 | ......... 1,365 | oo
JP MORGAN SECS INC., - FIXED
904764 AR 8 |UNILEVER CAPITAL CORP. R| 07/28/2015 | INCOME 08/13/2015 | CANTOR FITZGERALD + CO......cccococcvee | coveniinnas 100,000 99,421 99,621 99,426 5 5 195 195 | s 105 |
3899999. Total - Bonds - Industrial and Miscellaneous. .1,100,000 | ......... 1,096,812 ...1,097,121 .1,096,926 0 114 0 114 0 0 195 195 | ....... 13,940 |....... 2,476
8399998. Total - Bonds. 1,535,000 | ......... 1,530,368 ,528,773 .1,630,679 0 31 0 31 0 0 ...(1,906) | .......... (1,906) | ....... 18442 |..... 2,850
Common Stocks - Industrial and Mi
071813 10 9 |BAXTER INTERNATIONAL INC .| 03/10/2015 | BARCLAYS CAPITAL INC./LE.... 07/01/2015 | BARCLAYS CAPITAL INC./LE 396.000 26,949 26,246 26,949 0 (703) (703) 237
163851 10 8 |CHEMOURS CO/THE ..| 07/01/2015 | VARIOUS. 09/11/2015 | VARIOUS. 233.200 3,970 2,468 3,970 0 (1,502) [ (1,502)
194162 10 3 |COLGATE-PALMOLIVE CO .. | 03/10/2015 | BARCLAYS CAPITAL INC./LE................ 06/01/2015| BARCLAYS CAPITAL INC./LE 339.000 23,191 22,636 23,191 0 (555) (555)
263534 10 9 |DUPONT (E.|.) DE NEMOURS, .| 09/01/2015 | VARIOUS. 12/14/2015 | VARIOUS.........cooovocirieriinnienicnniienins | v 1,928.000 | ............ 123,397 | v 132,752 123,397 0 9,355
500754 10 6 |KRAFT HEINZ CO/THE .. | 07/17/2015 | VARIOUS, 09/01/2015| BARCLAYS CAPITAL INC./LE................. ....1,193.000 73,203 84,237 73,203 (V1 EUUPOPORUORORS IRV IO 11,035 | ......... 11,035
50076Q 10 6 |KRAFT FOODS GROUP INC .| 03/10/2015 | BARCLAYS CAPITAL INC./LE. .| 07/02/2015 | VARIOUS. 381.000 23,393 29,680 23,393 0 6,287 6,287
532457 10 8 |ELILILLY & CO. .| 03/10/2015 | BARCLAYS CAPITAL INC./LE.... 09/10/2015 | BARCLAYS CAPITAL INC./LE 330.000 22,701 26,440 22,701 0 3,740 3,740
637071 10 1 |NATIONAL OILWELL VARCO INC . | 09/01/2015 | BARCLAYS CAPITAL INC/LE................. 12/01/2015| BARCLAYS CAPITAL INC/LE........cccoocee | covvuneee 1,901.000 | ............ 100,391 71,143 100,391 0 (29,248) (29,248) | ....
9099999. Total - Common Stocks - Industrial and Miscellaneous. 397,195 395,602 397,195 0 0 0 0 0 0 (1,592) [ ..oovved (1,592) ....
9799998. Total - Common Stocks. 397,195 395,602 397,195 0 0 0 0 0 0 .
9899999. Total - Preferred and Common Stocks. 397,195 395,602 397,195 0 0 0 0 0 0 .(1,592)] ...
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..............c..ovuiuiieeireiieiiesieieesieseessesesesesis eoesaessessessessesses s s s sssessessessessesses s s s s s e s e ssessesses s es s s s e s aesseesee s s s st e st s s sesses s s s s st s s e ssessessessenses s s ssssesesnsans | ersesies 1,927,563 | ......... 1,924,375 ....1,927,874 0 31 0 31 0 0 (3,498)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares | % of Outstanding
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 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
UNITED STATES TREASURY. ‘ ........... | . | 10/21/2015. |[NESBITT BURNS SECS INC......ooovvveriicieriene 05/15/2016. ] .. (6) 400,000 400,016 129 20.250 | ... 0.243
0199999. U.S. Government Bonds - Issuer Obligation: (6) 0 0 400,000 400,016 129 0 XXX XXX
0599999. Total - U.S. Government Bonds (6) 0 0 400,000 400,016 129 0 XXX XXX
Total Bonds
7799999. Subtotals - ISSUEST OBGATIONS.........iuueiie i1 bbbt bbb bbb | seniisssiasand 400,011 (6) 0 0 400,000 400,016 129 0 XXX XXX XXX [ 500 [ 435
8399999, SUDLOAIS = BOMGS.......cvuieiesieiee ek ehb oL b e b L EE bbb bbbttt | ennieniesniea 400,011 (6) 0 0 400,000 400,016 129 0 XXX XXX D, [T 500 [ .o 435
Exempt Money Market Mutual Funds
52470G 88 2 | WA Inst Liquid Rsv;! ‘ AAAAAAAAAAA | . | 12/15/2015. | DIFECE.......vvviieiiiciiisi i | coeeas XXX..... 5,101,921 5,101,921 5,101,921 769 .....0.310 N/A..... 247
8899999. Total - Exempt Money Market Mutual Funds. 5,101,921 0 0 0]. 5,101,921 769 0 XXX XXX
Class One Money Market Mutual Funds
09248U 61 9 |BLACKROCK LIQUIDITY TEMPCL INS MMF o [ 1213172015, | DIFECL...voevevieeveveseecsee e ssssseesaesissanns | eeeen XXX..... 3,400,000 3,400,000 3,400,000 22 ......0.300 N/A.....
38141W 23 2 [FINANCIAL SQUARE CL FST MMF oo | 1212812015, | DIFECE.......oouiviriireiicisicisisssissssiinis | o XXX..... 2,700,000 2,700,000 2,700,000 142 ......0.330 N/A.....
4812A2 60 3 |JPMORGAN PRIME CL INST MMF. o | 1213072015, [ DIFECL......ovuieiiicicicicicssisisiinies | e XXX..... 21325316 [ [ | | e | 1,325,316 | .......... 1,325,316 378 N/A.....
825252 72 9 | AIM SHORT TERM INVTS CL INSTI MMF . [ 12/01/2015. | Direct. .168,338 168,338 168,338 48 ......0.320 N/A..... 12
8999999. Total - Class One Money Market Mutual Funds. ..7,593,654 0 0 0 [ .., S [P 7,593,654 589 0 XXX XXX XXX [, 3 0
Other Short-Term Invested Assets
Florida State Treasury Deposit. ‘SD AAAAAA | . | 12/31/2015. | Direct. 03/31/2016. 725,560 2,330 2813 | NA... ], 10,479
9099999. Total - Other Short-Term Invested Assets. 0 0 0. 725,560 2,330 0 XXX XXX XXX 10,479
9199999. Total - Short-Term Investment: (6) 0 0 13,821,151 3,817 0 XXX XXX XXX .11,238
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Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2015 of the Tower Hill Preferred Insurance company

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Bank of America Operating Jacksonville, FL 2,384,321 | XXX
Bank of America Claims Jacksonville, FL vreennne(4,041,375) | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 5,000 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 .........(1,652,054) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 ...(1,652,054) | XXX
0599999. Total Cash XXX XXX 0 0 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,385,556 | 4. April (4,031,086) | 7. July. (5,114,353) | 10. October. (3,662,395)
2. February (4,521,745) | 5. May. 5,120,788 |8. August. (1,211,436) | 11. November. (207,512)
3. March 3,675,488 |6. June 4,498,475 | 9. September. 7,315,903 | 12. December. (1,652,054)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year




Annual Statement for the year 2015 of the Tower Hill Preferred Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Poli All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. ArKansas........oooreeneererinens
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Delaware......
9 District of Columbia
10, Florida. ..o FL|...... ST.. | Regulatory statutory deposit - Property & Casualty. 725,560 725,560
11.  Georgia.
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky. .
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22.
23.  Michigan...
24. Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico..
33.  New York..
34, North Carolina..
35.
36.
37.
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island.
41.  South Carolina..
42, South Dakota.
43, Tennessee....
44.
45.
46. .
47, Virginia........cceeeneseees
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0
59. Total XXX XXX 725,560 725,560 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........coccvrvecriincniees XXX XXX 0 0 0
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