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Annual Statement for the year 2015 of the Tower Hill Prime 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.vveeeuieecieaeieeeieeieeeseeeeiesise s sesseessness | soessssssssseens 2,148,027 |...cccooone. 15 | 2,148,027 | oo [ e, 2,148,027 |...cccooone. 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..........o.eeeeererrernns | woerverssennnns 4142225 | ... 3.0 [ 4142225 | ..o | e, 4142225 |............ 3.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHIES)......vvuvveerrieiieeieie et | sreessssseneens 1,640,505 |............ 1.2 | 1,640,505 [ ..ooovoeireieireiiees | e 1,640,505 |............ 1.2
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. | wovvvereerinne 2,867,553 |............ 2.0 | o, 2,867,553 | ..cooveieieeesies | e, 2,867,553 |............ 2.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 2,756,461
1.43 Revenue and assessment obligations . 9,141,594
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 1,819,352 |...cou 13 |, 1,819,352 | oo | e 1,819,352 |...ccou 1.3
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 19,353,259 |.......... 14.0 | oo 19,353,259 | .ooveierineineiininns | v 19,353,259 |.......... 14.0
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........... | ceevevrevennn. 1277449 |............ 0.9 | v 1277449 | oo | e 1,277,449 |.......... 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 8,508,255 |........... 6.1 | e 8,508,255 | ....ovvererriererinniees | ceerreinnienin 8,508,255 |............ 6.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 36,630,928 |.......... 26.4 | . 36,630,928 |....ovoivrrirneiieiiens | s 36,630,928
2.2 Unaffiliated non-U.S. securities (including Canada) 8,338,984 |.... 8,338,984 |.... ...8,338,984 | ..
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........coverereririeeireerssee s | cereessnneees 5,739,629 |............ A4 | 5,739,629 | ... | e 5,739,629 |............ 41
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 Prime 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 2,349,815
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 171,080
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 2,178,734
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 2,178,734
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 2,178,734
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Annual Statement for the year 2015 of the Tower Hill Prime 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, DECEMDET 31 Of PHIOE YEAI..........ceiueieieiiieieieisetsste ettt bttt nsenas

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......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

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 NONAAMIKEA BMOUNLS. ...ttt

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

64,965,439

58,754,484

..................................... 24,332

(105,531)

(181,762)

(209,917) (497,209)

..................................... 209,799

..................................... 18,423,538

..................................... 669,087

0

104,364,220

104,364,220




Annual Statement for the year 2015 of the Tower Hill Prime 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.. ..4,312,236 4,278,797 .4,318,793
Governments (Including all obligations 2. Canada........ccccoceeeeereeveeies | e 65,078 | oo 65,328 | covoveeean 66,024
guaranteed by governments) 3. Other Countries........ocoeveees | ovveviiiiierininas 1,575,427 [ oo 1,564,304 [ .o 1,572,646
4. TOtaIS.cooveeerrresssreensnrriisnnes | conreeesssrissnneens 5,952,741 | oo 5,908,429 | ..o 5,957,463
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooocreeissricsssiinsssiienns | v 2,867,553 | oo, 2,942,870 | oo 2,903,041 | .o, 2,410,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooiieiiiiiieiiiees | e 2,756,461 | oo 2814143 | oo 2,802,323 [ .o 2,365,000
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.oorsrisssrinsssiinnns | s, 33,569,671 | .coooovivive. 33,813,902 | oo 33,727,568 | ..o 31,539,964
Industrial and Miscellaneous and Hybrid 8. United States.......cooeeevvecves | coverririirieinas 45139183 | .oeverie 44877401 | oo 45,601,422 | oo 44,532,871
Securities (Unaffiliated) 9. CaNada......cooeeveeneereeererinns | e 1,235,195 | coooorrrerereereennne 1,227,802 | covoorerrerrreeenns 1,252,041 [ oo 1,213,000
10._Other COUNtres. ..cvseeernrreee | covennnrierissrieennas 7,103,789 | oo, 7,090,130 | .ooveeeiniriiinneens 7,239,153 | oo 7,125,000
11, Totals. o | v, 53,478,167 | ..oooovirrivnens 53,195,334 | .cooovvsiriinnins 54,092,617 | .ccoovvsvriiinnes 52,870,871
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccsssseemssanee | covveossiiiiisnien: 98,624,592 | ..ooovoviiies 98,674,676 | ...oooovvvrveees 99,483,012 | oo 95,071,802
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........comuevverneeees | covvevrmmnerevrseeenns 5,739,629 | covvvvrerrirnnnenns 5,739,629 | ..oovvvercrriineenns 5,494,827

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

23, TotalS...cvveciisscicincis | i 5,739,629 | oo, 5,739,629 | oo, 5,494,827

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common Stocks....... | ..ccoovvvivn, 5,739,629 | oo, 5,739,629 | oo, 5,494,827

26. Total StOCKS....omsreensissirsisse | oo, 5,739,629 | oo, 5,739,629 | oo, 5,494,827

27. Total Bonds and Stocks.... | ................... 104,364,222 | ......covevveeneee 104,414,306 | ....oocoorvvvvrnnee 104,977,839
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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

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 sssesssssessssssssssssssssnssssssssnssnnes | svenssnssnsse 19,593,960 | crvernrennnnn 2,630,323 | ovoveierenennn836,095 | v 95,732 [ 61,428 [ e 18,817,138 | e 140 | 2,581,114 | oo 2.8 | 18,817,138 | oo
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
1.7

............... 15,593,560

................. 2

630,323

................. 2,581,114

............... 18,817,138

2.1

22
23
24
25
26
2.7

................. 1,055,692

................. 1,640,505

3.1

32
33
34
35
36
3.7

.................... 214,927

................. 2,867,553

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

970,834

................. 1,785,627

.................... 307,588

................. 2,756,461

5.1

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

................. 4,366,670

............... 17,162,007

............... 11,917,744

...123,250 |....

33,446,421

...123,250 | ...

............... 20,398,034
..124,731

............... 33,446,421
....123,250
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Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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)
............... 34,968,549 | ...............28,920,277 | .................4,719,082 reeeennnnn.03,878,444 reverrenrennnn08,607,908 | oo
.................... 846,813 | ................4,403910 | ................1,038,068 rervereennnnnn, 176,480 cerverrenrennenn8,288,791 [
.......................................................................................... 239,263 ceveerreenennenni 239,263 [ o
Totals... ...35,815,362 ...33,324,187 .5,996,413 ...69,054,923 ...75,135,962

Hybrid Securities
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Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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 ottt seen (d).......... 55,513,591 | oeveererrens 50,954,061 | .cveevenveee 21511473 | oo 95,732 | coovrerererenann 61,428 | ..couunn. 128,135,986 | ..vvovveverreeeennnn 951 | e XXX e e ek XXX e [ 128,135,986
9.2 NAIC 2.t (6} IO 846,813 | .ooovervrnn 4,403,910 | ..ccoovernnen. 1,161,319 [ oo (U N (N [P 6,412,041 | o8 [ b XXX [k XXX e | 6,412,041
Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year
101 NAIC oottt ssensaens | svenssessaienes 39,873,105 | ..cvveeae. 37,199,888 | ................. 8,239,431 | ccoovvvrae. 2,534,108 495844 | ...

..316,875 | ....

.2,650,232

2,334,104 |....

............... 88,342,376
5,301,211

...93,643,587

10.8 Line 10.7. 858 % 0f COL 8......coveieieiiecienieciesiesieesiesiesieenieenies | eeveenneensessseeneneecd 29 [ viiiiiiiiciiiiiieeeeend2.6 | i 113 |27 05 | XXX e [ e XXX [ 100.0 e XXX i [ e 1000 [ oo 0.0
11. Total Publicly Traded Bonds

11 NAIC oot ssenstns | srnssaessenes 55,513,591 | ..covvrrnnes 50,954,061 | ............... 2151173 [ o 95,732 | coovvverrereian) 61,428 | .....c...... 128,135,986 | ...cccvvvrvvcrrcrinn. 951 | vovverren. 88,342,376 | ..ocvvverererr, 94.3 | oo 128,135,986 |.............. XXX,

1.2 NAIC 2o ssensans | estaesieessaneiaas 846,813 | .ooovvvrerrnn 4,403,910 | ..ccovveeneecn. 161,319 [ oo | eeeeeeeeeeeeeeseeniensens | e 6,412,041 | cooovoeereereea: 48 [ . 5,301,211 | oo A 6,412,041 | .............. 0.0

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

239,263

239,263

239,263

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 $.

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 $

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....36,162,698;

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

.......... 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.

NAIC2§......... 0;

NAIC 3 $

0;

NAIC 4 $

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

0;



80IS

Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

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

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 Total
Years 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.

................. 1,497,669
.1,094,361

................. 1,224,726
1,070,223

............... 16,652,930

...... ..1,911,316 |..
252,893 |..

................. 2,581,114

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

.................... 887,687

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....

2,652,626

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

................. 1,785,627

................. 1,785,627

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

..... 4,514,035
..12,647,972

3

8,093,725 |....
947,270 |....

4,441,364
...16,081,401

........... 13,283,819 |..
20,285,852 |..

............... 33,569,671

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

............... 56,932,405

................. 9,695,302

...8,459,393 |..

............... 75,135,962

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




Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

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

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........ouvvuieriinieiieeieeiestssiesiesisesesssssssssssssssssssnsns | eenrsiseneens 42,636,937 | .coovvren. 34,261,437 | .o 17,235,299 94,133,673 8 [ XXX [ e XXX e [ e 94,133,673
9.2 Residential Mortgage-Backed Securities..... 4,163,438 ...13,747,093 4,335,499 ..22,246,030 | .. .22,246,030
9.3 Commercial Mortgage-Backed Securities. 2,908,734 | ..coovvernen. 4,305,434 | .o 1,340,957 | .ooiveieieeeen95,732 | oreeeen81,428 | 8,712,285 | o5 [ e XXX s [ ek XXX [ e 8,712,285
9.4 Other Loan-Backed and Structured Securities............ccooevevveereeerceieens [eonieieinnen, 6,651,295 | ...ccocvaven. 3,044,007 | oo 0] o0 0 [ 9,695,302 | oo 72 | e XXX e ek XXX [ 9,695,302 | oo, 0
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 56,360,404 | ....cccoveen. 55,357,971 | ccovvverrrenn 22,911,755 | o0 95,732 | i 61,428 | 134,787,290 134,787,290 | .ovvveereeeeenneene 0
9.6 Line9.5a5a@ % Of COL B.....eiieiiiieiisiisiisi s snesssssnssneees | erenssssssesssssessennes 418 [ A 17.0 |0 | 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 34,837,091 | ..oovrrennee 22,020,506 | ...coooovvennen. 5,960,350 | .coourvenrrrnieerineieeinnes | e | e ) 0.9 G DR 90,9 CHTININ IR 62,817,947 | oo 67.1 | oo 62,817,947 | ..ovoeieeiiene
10.2 Residential Mortgage-Backed SECUMHES...........coueerinrineineineineineines | cevireiineiinees 2,935,312 | oo 7,256,285 | ..oovvvrrinns 4210423 | ..o 2,404,855 | ..o 427,399 | ..o ) 0.9 CHUIIN I 90,9 CHININ U 17,234,274 | oo, 184 | 17,234,274 | oo
10.3 Commercial Mortgage-Backed SeCUMtiEs............ocvvineinnennenninninnens | e 220,405 | .cooovrrriinns 5,026,304 | ...oovvririinnee 359,466 | ....cocovvennen. 129,253 | ool 68,445 |.............. ) 0.9 CHUIIN I ). 0,9 CHRRIN I 5,803,873 | oo 6.2 [ o 5,803,873 | oo
10.4 Other Loan-Backed and Structured SECUMHES...........coreerureerneerneeneees | coreisieisienees 2197172 | v 5,547,025 | ..o 43,297 [ [ [ 2.9, SR TR 9.9, SORTN [P 7,787,493 | oo, 8.3 | i 7,787,493
10.5 TOHAIS...cvoueruereereereeret ettt eesssensnes | renisessnneens 40,189,980 | ..ccccvvennee. 39,850,120 | ..oevrvvvnnee 10,573,535 | covvrvvnn 2,534,108 | oo 495844 |............ ) .9 N P 90,9 CHUNIN RN 93,643,587 | ..ooovvveriniis 100.0 | oo 93,643,587
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiississ s esiesiessesssesssesssesssensss | cosnssessesssessenssnes 429 [ 426 [ i, 113 | o, 2.7 [, 05 [, XXX i, XXX oo [ oo 1000 [ D, O S [P 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 42,636,937 34,261,437 94,133,673 62,817,947 94,133,673
11.2 Residential Mortgage-Backed SECUItIES. ........ccvrrereerrreernieneereeeeeneenns [ e 4,163,438 13,747,093 | oo 4,335,499 22,246,030 17,234,274 22,246,030
11.3 Commercial Mortgage-Backed SeCUrities............cocovvnmirnrnnenncrneineis | cevrriineiins 2,908,734 | .oocovrers 4,305,434 | ..o, 1,340,957 32 | 61,428 | 8,712,285 3 5,803,873 2 [ 8,712,285
11.4 Other Loan-Backed and Structured SECUMHES..........ccoveervrnrernrinreneies | cerrisienniinnss 6,651,295 | ...ccoovvnnnee 3,044,007 | ..o | s | s | s 9,695,302 | ..o T2 | i 7,787,493 B 9,695,302
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| e 0.0 | el 0 0.0 [ XXX e [ 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 [ XXX s | e XX e e XXX e XXX

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 | XXX s e XXX e e e XXX e XX XK
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Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

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 32,841,649 | oo 32,224,336 | .ooovieereeeieieeee e | et B17,313 | oot
2. Cost of short-term iNVESIMENS ACUINE............cvivieieeieciieieceetee ettt es et st ssbes e ssnsnens | stesssissessesssesssssesssssssessesesan 217,555,964 | .ovoveeverereeeeeeee e 217,553,974 [ oot sssssienens | eveevistesie e 1,990 [ v
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.......ceuruurerereereereesieeeereieeseeeseteeseesestseesesseesesssesses st esesss st essassesseesessssessessenssnssessessanssnssnes | weestssessssassssssssessasssssnssessesssssessessansnssnns 3| e 3 | et | ettt as | Srebebes i bbbttt bbb bbbt enea
6. Deduct consideration reCeived ON QISPOSAIS............c.evcvieeiercieieeiersie ettt es st sse st s s sesse s sssssaenes | sresessissessssssessssesssssssessesnsan 213,612,226 | .ovoverereeereereeeee e A T AL T O DU NPT
7. Deduct amortization Of PIEMIUM...........cceieviieieieieeeceie ettt sb st b s st s s sssae s s st es s tantenes | eebessssssesssssssesssssesasssstes st s sessesenbenes 3,388 | e 31388 | e | s a et seas | nerebesee ettt st s e
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)........cccovrvrnrnriininenrnnnsnsnssnnens | onvenssssessssesnssssssssssssssssssssens RO 0 [0 I 36,162,698 | ...vooverrrenrirrreinrsrnsieessensisnennenensQ | e 619,303 | v 0

11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouvuiiiuieiiiiieiicieisiesiesisissesessesssssssessssssssnsssssnssnes | osonssmsesnsossesssssssonssssssnssssasss 36,782,001 | .o 36,162,698 | oo | i 619,303 | o 0
(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:............cccccoevrrrrreencenee Florida State Treasury Account




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

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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Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

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
THIG 11027 [ [ Gainesille [FL.....[s 0812312010 5.000 2178735 4,950,000 | 0611712015
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 2,178,735 0 0 0 0 0 4,950,000 XXX
0899999. Total - Mortgages in Good Standing 2,178,735 0 0 0 0 0 4,950,000 XXX
3399999. Totals 2,178,735 0 0 0 0 0 4,950,000 XXX
General Interrogatory:

1. Mortgages in good standing $..........0 unpaid taxes $.....2,388 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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Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

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
THIG 11027 Gainesville [FLo [ [0812312010. 171,080 171,080 171,080
0299999. Total - Mortgages With Partial Repaymentt 171,080 0 0 0 171,080 171,080 0 0
0599999. Total Mortgage: 171,080 0 0 0 171,080 171,080 0 0
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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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Annual Statement for the year 2015ofthe. 1 OWET Hill Prime Insurance Company

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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 349,467 |...100.000 350,000 350,000 349,903 204 || e | oo 0.375 |..... 0.460 |AO...... 07/07/2014. | 04/30/2016.
912828  F5 4 [UNITED STATES TREASURY.....cccosiiiiiiiiiiniiisniissisississessisssssssssssssssssssssssssssssssssssssnns | conenes | o [evvesninnns | cvseveeen ] [ ciiinninnn.524,933 [ 99.719 523,525 525,000 524,962 21 [ [ | 0.875 |..... 0.879 |AO...... 10/28/2014. | 10/15/2017.
912828  J5 0 [UNITED STATES TREASURY......ormiiiiiiimiiiieiiieiiiesiississes s ssssssssessssssssinss | oneees e 847,843 | L 98.891 642,792 650,000 648,173 330 [ v [ e [ 1.375 |...... 1.445 |FA....... 03/20/2015. | 02/29/2020.
912828  J9 2 [UNITED STATES TREASURY......coosiriiiriiiriiniinisencissesssisssssssisssssssssssssssssssssnssssssssnssens | wveneee | oo [ evveennienns | eovnnneens | v, 324,480 |..... 99.571 323,606 325,000 324,534 54 [ e [ | e 0.500 |...... 0.616 |MS...... 11/04/2015. | 03/31/2017.
912828 VR 8 |UNITED STATES TREASURY. ...t eoeies 301,149 99.993 299,979 300,000 300,456 (692) [ covvovvvrreernecrrinnens [ o | e 0.625 01/14/2015. | 08/15/2016.
0199999. U.S. Government - Issuer Obligation: 2,147,872 XXX 2,139,901 2,150,000 2,148,027 0 7 0 0 XXX XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36176W  GR 6 |RMBS = G2 778108..........oooveeoveeeeeeeeseeeeeseeeeseeseseeessessesesesesssssseessesseessesessssessssesssssssssessssnsesessessnsssnns | ervee ...105.180 201,169 191,262 204,940 (427) 11/09/2012. | 12/20/2026.
36178G  HM 9 |RMBS - GN AABB3B.........coveurieiriiicicrciciseiis s | coseee ...101.496 563,077 554,777 574,333 832 04/01/2015. | 10/15/2042.
36178N  FJ 3 |RMBS - GN AB2869. ...102.058 612,163 599,819 617,128 (310) 05/04/2015. | 09/15/2042.
36179Q  BG 5 |RMBS - G2 MATB39.......coooeoeieeoeeeeeeeeeeeeeeeee e eseee s es e sesssese s esssse s esssesesesssss s esssenns | ooenee ...106.310 428,426 402,997 422,951 613 04/03/2014. | 04/20/2044.
38377F  QZ 7 |CMO/RMBS - GN-1057M-NQ........oiieiiieiiiiiisissi s | eseees ...101.966 91,883 90,111 91,963 (372) 10/19/2012. | 11/16/2038.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: XXX | e 1,896,718 | ..ccoooee. 1,838,966 | .............. 1,911,316 0 336 0 XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
383788 ZZ 5 [CMBS - GN-1295-C.....oooreeciiscc s | cnnees | oo | coeenei@ | cvneennnie ] | evnniinnnnni 253,208 | ... 96.871 242,178 250,000 252,893 182 [ [ | e 2.800 |..... 2.748 |MON... 08/03/2012. | 02/16/2053.
0399999. U.S. Government - Commercial Mortgage-Backed Securities. 253,203 XXX 242,178 250,000 252,893 0 132 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 4,318,793 XXX | e 4,278,797 | .ooccvvennn 4,238,966 | .............. 4,312,236 0 475 0 0] XXX XXX XXX XXX XXX
All Other Governments - Issuer Obli
00828E BC 2 |AFRICAN DEVELOPMENT BANK........coooiiiiiriicriinniiscriisseiieniissssissssssssssessssssssssssssssssssssssssnssnes | ceneiee | R ovseivennns et TFE | i 181,756 | L. 99.660 181,381 182,000 181,894 TT [ s [ | e 0.875 |..... 0.918 |MN...... 03/05/2014. | 05/15/2017.
298785 GC 4 |EUROPEAN INVESTMENT BANK......ocovviirriierineriisiissiesiinsssisssissssssssessssesssssssssssssssnsnsnnes | conenee | R [evinverinnes | cone TFE [ . 294,801 [, 99.168 297,504 300,000 296,687 1,317 | e | e | oo 1.000 |...... 1.460 |JD....... 07/22/2014. | 06/15/2018.
298785 GV 2 [EUROPEAN INVESTMENT BANK........ccoovmiiinniniiinrinissisnsnisnssssissssssssssssssssssssssensssnns | coneeee | R [ evveseiivnns | coee TFE [ ciii....576,682 | ... 97.703 566,677 580,000 577,112 430 [ oo [ | 1.375 ... 1.491 |JD....... 04/15/2015. | 06/15/2020.
500769  GE 8 [KFW. oot sisessissssssssss s sssessssssnssesssssssssessssnsssnsssssnsssnssssensssennns. | conenee | R | evvvnneinens | coee TFE [ i 169,949 [, 99.803 169,665 170,000 169,987 24 [ e [ | e 0.500 |...... 0.514 |JJ........ 05/20/2014. | 07/15/2016.
500789  BON 8 [KFW..ouuiiuiiierimresieeisesesse st ssse st skt ensnnens | seenes . ceerernennnnn 349,458 | ... 99.736 349,076 350,000 349,747 2210 N OO NP SO 0.500 |...... 0.603 [MS...... 03/03/2015. | 09/15/2016.
68323A  AQ 7 [ONTARIO, PROVINCE OF.......ccoouiiiiiiiisisiisi s sssennies | ceniees I Y O TFE [ 66,024 | ...100.505 65,328 65,000 65,078 (V1)) OO [OTRORTRRIRTY DO 2.300 |..... 1.961 [MN...... 06/10/2011. | 05/10/2016.
0699999. All Other Governments - Issuer Obligation 1,638,670 XXX | i 1,629,632 | ..o, 1,647,000 | .............. 1,640,505 0 1,922 0 0] XxX XXX XXX XXX XXX
1099999. Total - All Other Government 1,638,670 XXX | i 1,629,632 | .........co.. 1,647,000 | .............. 1,640,505 0 1,922 0 0] XxX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and - Issuer Obli
041042 ZC 9 [ARKANSAS ST.....oiiriciriisciis s | s ...124.820 31,205 25,000 30,189 (567) | cevvvorvveerieereiinnies | eerennninniiinniinns | 000008.000 {1000 2.231 [AOLcies | o313 [ 11/17/2014. | 04/01/2024.
57582P  AD 2 |MASSACHUSETTS ST....coiiiiiiiiiieriiiesisessisesise i ssssssssse s s sssss s sssessssssseenes | cesiies ..125.115 563,018 450,000 558,134 (9,474) | oo | vervieenireniinenins [ 2005250 [ 11870 [MSecii | i 7,875 | 04/07/2015. | 09/01/2023.
604124 EM 1 [ MINNESOTA ST...oouiiiririrmiririemmnssiseesssessssessssssssesssesssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssssssnas | seveeee ...120.617 385,974 320,000 374,407 (1,728) 08/19/2015. | 08/01/2035.
646039  VC 8 [NEWUJERSEY ST... .o | s ...116.937 64,315 55,000 65,008 (1,052) | eoovrveerrerrrireennnes | vvnernresnenesninennes | 008,000 [1000.2.580 | Do [ covvviirecrrnnn229 [ i 12/03/2014. | 06/01/2024.
677522 CB 8 [OHIO STttt | s ...126.093 504,372 400,000 484,750 (3,986) | ...ovverrierrrireniirens | woreerineniirensineniins [ 20000:5.000 [0 2500 | FA oo | cierinnnn8,333 | i 06/23/2015. | 08/01/2025.
68609B  NC 7 [OREGON ST.....iiiiiiriiinsiiniiississsssississsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | soveeae ..124.710 436,485 350,000 416,602 (3,223) 06/04/2015. | 08/01/2027.
T0914P VP 4 [PENNSYLVANIA ST. ..ot isss s nsssssies | cesiias ..121.487 151,859 125,000 148,260 (2,437) 05/09/2014. | 06/15/2024.
924258 M5 2 [VERMONT ST..oiiuiiiiuriirriiserisesassesssssessessssssssesssse s sss s sss st sssses s sssssssssssssesssssssssnsssnns. | oneees ...122.607 12,261 10,000 11,869 (190) 11/19/2014. | 08/15/2028.
924258  MB 0 [VERMONT STt | s ...122.067 6,103 5,000 5,922 (94) 11/19/2014. | 08/15/2029.
924258 M7 8 [VERMONT ST...ociiiiiiiiiiiiiesiies it sss st | erenes ...121.529 12,153 10,000 11,801 (183) 11/19/2014. | 08/15/2030.
924258 M8 B [VERMONT ST ssssssssans. | oneees ..120.918 12,092 10,000 11,759 (178) 11/19/2014. | 08/15/2031.
928109 L2 1 [VIRGINIA STttt | s ...107.435 214,870 200,000 214,927 (3,991) | coorvveervereineniiens | eveerirenirennineniis [ eeed.000 [0 0.870 [IDuceies [ crviciiieneen 067 | i 04/23/2015. | 06/01/2018.
97705L  7X 9 |WISCONSIN ST. ..121.814 548,163 450,000 533,924 (6,769) . 15,750 | 05/04/2015. | 05/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 2,903,041 XXX 2,942,870 2,410,000 2,867,553 0 (33,871) 0 0] XXX XXX XXX 37,354 53,337 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 2,903,041 XXX 2,942,870 2,410,000 2,867,553 0 (33,871) 0 0 XXX XXX XXX 37,354 53,337 XXX XXX
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U.S. Political Subdivisions of States, Territories & P ions (Direct and d) - Issuer Obli
047772  ZP 6 |ATLANTAGA .122.224 427,784 350,000 407,958 (2,945) | v | v | 205,000 [ 2.880 06/10/2015. | 12/01/2027.
164231 LQ 3 |CHEROKEE CNTY GA SCH SYS ..118.919 535,136 450,000 531,681 (9,835) | ..oovvverieerireniiens | e [ 2.5.000 [, 1.590 04/13/2015. | 08/01/2021.
251130 EK 2 |DETROIT MICH CITY SCH DIST. ...107.867 377,535 350,000 376,547 (6,430) | ..ooevvverrrrrienneens | ovveerrrinseeniiinnens | 005,000 [ 1.670 06/02/2015. | 05/01/2018.
30382A CF 7 |FAIRFAXCNTY VA ..124.275 31,069 25,000 30,158 (B07) | cevveerveeriereiinni | e | 20005.000 i 2.100 11/17/2014. | 10/01/2023.
438670 Y3 9 |HONOLULU HAWAII CITY & CNTY. ..124.627 560,822 450,000 544,192 (6,140 05/07/2015. | 10/01/2024.
736679 UR 0 |PORTLAND ORE ...123.454 129,627 105,000 123,379 (2,224 04/08/2014. | 06/15/2023.
763631 L7 1 |RICHLAND CNTYSC ...122.937 153,671 125,000 148,257 (2,963 05/09/2014. | 03/01/2023.
967244 7C 2 |WICHITA KANS ...117.353 598,500 510,000 594,287 (11,282 04/21/2015. | 12/01/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: XXX 2,814,143 2,365,000 2,756,461 0 (42,425 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX 2,814,143 2,365,000 2,756,461 0 (42,425 0 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Agl U.S. Political
010685 KF 1 |ALACHUA CNTY FLA HEALTH FACS AUTH HEALTH ..110.313 49,641 45,000 48,490 (317 11/21/2014. | 12/01/2044.
010685 KG 9 |ALACHUA CNTY FLA HEALTH FACS AUTH HEALTH ...111.361 33,408 30,000 32,750 (253 11/17/2014. | 12/01/2034.
072024 TY 8 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV ...112.655 73,226 65,000 71,259 (599) 12/10/2014. | 10/01/2054.
160429 UA 2 |CHARLESTON S C WTRWKS & SWR REV. ...116.789 373,725 320,000 365,795 (1,546) 08/19/2015. | 01/01/2045.
18085P QN 7 |CLARK CNTY NEV ARPT REV ...109.669 383,842 350,000 381,479 (7,056) 06/02/2015. | 07/01/2018.
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARPT REV. ...109.116 43,646 40,000 42,147 (320) 11/17/2014. | 11/01/2042.
3130A0 C6 5 |FEDERAL HOME LOAN BANKS........coomvivemriirrireriinrirerssnssssessssssssesssssssssssssssssssssssnsssssssssensssnns | eevsee | ae | ovsevernenns | eervveeres T | ovveriinnnnnn 498,570 | ... 99.810 499,050 500,000 499,543 459 11/14/2013. | 12/28/2016.
313371 PV 2 |FEDERAL HOME LOAN BANKS ...100.750 176,313 175,000 176,517 (1,607) 12/15/2014. | 12/09/2016.
3134G6 XC 2 |FEDERAL HOME LOAN MORTGAGE CORP.........ccocovmmrrireriirriieniisssiessisssssessissssissssssssssssssssssns | eovenee oo | conrieened [ | v 1,125,000 | ..o 99.810 | ... ..1,122,863 | .. ....1,125,000 04/21/2015. | 05/18/2017.
3135G0 A7 8 |FEDERAL NATIONAL MORTGAGE ASSOCIATION..........ccomvoirreimrieencinneisseiinnessesissnesssesssnssnnnnes | eoenne | oo | conveenninns | eovenniiens | v, 503,490 | ... 99.860 499,300 500,000 (537) 03/24/2015. | 01/21/2020.
313560 MZ 3 |FEDERAL NATIONAL MORTGAGE ASSOCIATION........cococrieriiecrienriieeriesssieenessssisenssssssssenssnsnies | eoveene | or | cervivnnniens | evvvseerns | v 497,345 | L 99.680 498,400 500,000 498,552 861 08/05/2014. | 08/28/2017.
3136G0 T6 8 |FEDERAL NATIONAL MORTGAGE ASSOCIATION........cccrrerrrermeremreemeresnenesenesnenssenssssenssnnssnsnens | eeenee oo | cvverereed [ | v 484,350 | ... 99.010 495,050 500,000 489,278 2,684 02/26/2014. | 10/24/2019.
3137EA DC 0 |FREDDIE MAC ...100.110 350,385 350,000 350,682 (570) 08/20/2014. | 03/08/2017.
3137EA DT 3 |FREDDIE MAC.......oocoiiiieiiiiriesiisrinessisssissssssssssessssssssesssssssssssssssssssessssssssssesssssssssesssesssnenses | sovenee | oo | veevevssssens | evvserrne | vverirnennennenn 499,195 | 99.990 499,950 500,000 499,700 260 01/17/2014. | 02/22/2017.
392329 CG 1 |GREATER RICHMOND CONVENTION CTR AUTH VA ...115.080 402,780 350,000 397,724 (5,172 06/26/2015. | 06/15/2020.
451295 WT 2 |IDAHO HEALTH FACS AUTH REV. ...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. ...120.061 540,275 450,000 534,384 (6,341 04/08/2015. | 02/01/2024.
542690 3C 4 [LONG ISLAND PWR AUTHNY ELEC SYS REV ..113.041 39,564 35,000 38,506 (340 12/05/2014. | 09/01/2044.
544435 2D 1 |LOS ANGELES CALIF DEPT ARPTS ARPT REV. ...118.999 148,749 125,000 143,917 (2,287 05/09/2014. | 05/15/2024.
57430Y BG 9 |MARYLAND WTR QUALITY FING ADMIN BAY REST ...120.641 150,801 125,000 146,878 (3,300 05/08/2014. | 03/01/2022.
576051 KS 4 |MASSACHUSETTS ST WTR RES AUTH ...124.600 18,690 15,000 18,125 (326 11/20/2014. | 08/01/2024.
592030 D4 9 [METROPOLITAN GOVT NASHVILLE & DAVIDSON C ...122.626 551,817 450,000 545,515 (T427) | oo e [ 2.5.000 [, 1.900 [MN..oooo | v 2,875 | e 11,000 | 04/22/2015. | 05/15/2023.
59335K  AG 2 |MIAMI-DADE CNTY FLA SEAPORT REV. ...118.692 130,561 110,000 123,250 (1,481) | oo | e [ 2.5.000 [, 3.230 04/08/2014. | 10/01/2023.
606341 HB 4 [MISSOURI ST BRD PUB BLDGS SPL OBLIG, ...122.643 551,894 450,000 547,172 (7,800) | ..o | v | 005,000 [ 1.980 [AO...... | o 5,625 | oo 11,250 | 04/23/2015. | 10/01/2023.
60636W RG 2 |MISSOURI ST HWYS & TRANSN COMMN ST RD RE ...121.454 151,818 125,000 147,683 (3,332) | oo | e [ 20.5.000 [ 1.941 05/22/2014. | 05/01/2022.
64579F 6U 2 |NEW JERSEY HEALTH CARE FACS FING AUTHR ...110.289 16,543 15,000 16,093 (108) | cevvvveerverereireriirennns | cervireriieniinenniees | 000er8.000 | el 3.981 11/18/2014. | 07/01/2044.
646136 E3 1 [NEWJERSEY ST TRANSN TR FD AUTH ...103.616 31,085 30,000 31,457 (235) | cevvvrreererererrinenens | eeveennnineeensniinee | 000005.000 | covnec 4.000 12/09/2014. | 06/15/2042.
64990B HT 3 |NEW YORK ST DORM AUTH REVS NON ST SUPPOR . 121.781 548,015 450,000 528,807 (4,524) | ..o | o | 005,000 [ 2.880 14,313 05/01/2015. | 07/01/2027.
64990E TP 2 |NEW YORK ST DORM AUTH ST PERS INCOME TAX. ..115.151 270,605 235,000 268,667 (5,327) | oo e [ 20.5.000 [ 1.410 04/23/2015. | 02/15/2020.
650035 B8 0 [NEW YORK ST URBAN DEV CORP REV. ..123.224 154,030 125,000 142,825 (2,201) ] oo | eveeeeeeeiiseninneenns [ 205000 | 2.800 04/08/2014. | 03/15/2024.
65829Q BS 2 |NORTH CAROLINA ST LTD OBLIG ...123.852 154,815 125,000 149,420 (2,586) | ..ovocvrvererrririenneins | vnsensrinssessininnens | 005,000 [ 2.420 05/09/2014. | 06/01/2024.
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677587 CX 3 |OHIO ST MENTAL HEALTH CAP FACS. FE 542,210 |...122.759 552,416 450,000 536,866 (5,343) 9,375 ..9,125 | 05/07/2015. | 02/01/2025.
786009 BW 9 [ SACRAMENTO CALIF MUN UTIL DIST FING AUTH......cooirrireriiniieniiesiieesissssiessssessissessssssssssssens | oneees ..121.844 548,298 450,000 537,958 (7,325) 13,000 04/23/2015. | 07/01/2022.
79730A  JB 5 |SAN DIEGO CALIF PUB FACS FING AUTH SWR R.......coiiiiiriiiriiniiisesiisniiesiissisisesisssssiesssssssans | ceveees ...126.085 441,298 350,000 425,280 (1,948) 2,236 08/28/2015. | 05/15/2025.
816705 JA 6 [SEMINOLE CNTY FLAWTR & SWR REV.......cosiiiiriiriiieiesiiesesiessisessissssisessssssisssssssssssessssssinns | coneees ..124.149 509,011 410,000 492,656 (4,420) 5,125 05/01/2015. | 10/01/2026.
837151  ME 6 [SOUTH CAROLINA ST PUB SVC AUTH REV......ccoouiiriiriirisnssisscisssissscissesissssssssssssssssssanns | coneees ..122.125 549,563 450,000 545,520 (6,405) 1,875 04/09/2015. | 12/01/2025.
83755V XF 6 |SOUTH DAKOTA ST HEALTH & EDL FACS AUTH R ...110.628 27,657 25,000 27,155 (201) 11/19/2014. | 11/01/2044.
914378  GX 6 [UNIVERSITY KY GEN RCPTS......ocoirrrirmmmreemmmssessnessesssssssssssssssssssssssssssssssssssssssssssessssssssssssssnnsoss | ssseees ...120.260 541,170 450,000 534,437 (8,767) 04/20/2015. | 04/01/2022.
917567  AY 5 [UTAH TRAN AUTH SALES TAX REV.......oiiiiiiiiniiiniiisniissiisssisesiisssssessssssssssssssssssssssssssssesssaens | oneees ...118.073 490,003 415,000 479,183 (2,047) 08/19/2015. | 06/15/2038.
917567  BL 2 [UTAH TRAN AUTH SALES TAX REV.......ootiiiiiiiiiiinesiiseseieesisesessessss s sssss s sssssesssessaesessnens | oneees ...122.689 552,101 450,000 547,563 (6,175) 04/23/2015. | 06/15/2025.
91802R AN 9 |UTILITY DEBT SECURITIZATION AUTH N Y.....oooiiiiiriniisnisssiisessiissssssssssssssssssssssssssnsanns | ceveees ...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 ...122.800 18,420 15,000 17,815 (336) 11/17/2014. | 08/01/2023.
958638 VA 3 |WESTERN MICH UNIV REVS.......coisimiuersimresssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | soseees ...119.838 239,676 200,000 236,224 (3,008) 04/15/2015. | 11/15/2022.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation XXX [, 13,470,488 | ............ 11,915,000 | ............ 13,283,819 [...ccco.. 0 (107,681) 0 XXX XXX
U.S. Special Revenue & Special A Obli and all N Obli of Ags and of and Their U.S. Political Backed Securities
3128CU LV 6 [RMBS - FH GB0340.........ccouuiieeiiiriieeiisiissiisssss s ssssssssssnnes | oneees ...112.553 51,065 45,370 48,708 543 04/28/2010. | 08/01/2027.
3128M9 K2 7 |RMBS - FH G07213 ...103.776 432,289 416,559 420,204 (38) 03/12/2014. | 11/01/2042.
3128M9  TQ 5 [RMBS - FH GO7459.........coooeieiciceceiseiis s | oneees ...103.284 475,845 460,715 482,731 132 . 04/30/2015. | 08/01/2043.
3128M9  XG 2 [RMBS - FH GOT579......ccuiiuiiiiiiiiiesiie st ssise s | e ...106.343 429,728 404,096 422,430 248 MON... 1,347 16,164 | 02/10/2014. | 08/01/2043.
3128MB 6P 7 |RMBS = FH G13378.......ocoueerierianriisseseesssesseesssssesssesssssss s sssssses s ssssssssssssssessssssnens | aoveees ...105.322 53,347 50,651 54,248 (264) MON... 211 2,533 | 04/27/2011. | 12/01/2023.
3128MJ SS 0 |[RMBS - FH GOBBE28...........coouuieiiiiiireiiesiisssiiesisssssiesssssssssssssssssssssssssssssssssssssnssssssssnsssnsssnns | voenne | oo | conniiinn | evvvneeires | oo 444,732 | L 99.965 466,211 466,374 445,808 203 MON... | oo 1,166 | oo 13,991 | 12/12/2013. | 04/01/2043.
3128MJ UM 0 [RMBS - FH G08587 ...108.020 564,791 522,858 568,305 3,995 MON... 1,961 23,529 | 05/08/2014. | 05/01/2044.
B128MJ V2 3 |RMBS = FH GOBB32.........cooveeeeeieeiieiicciiceisesisess s ssassnsssans | cosiee ...103.081 487,766 473,187 494,828 (1,132) MON... 03/19/2015. | 03/01/2045.
3128MJ VZ 0 |RMBS = FH GOBB31........couciiemiiiuiiiessiiesiie i ssisss bbb | siiees 491,449 99.957 481,145 481,352 490,958 (491) MON... | ... 03/20/2015. | 03/01/2045.
3128MM R4 7 [RMBS = FH G18506.........vvvvueerrcrrsarreisssnrnessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssss | sneeees | oo | evveriene | enverenieesT | vernrrrvennnns 422,250 |...104.838 419,352 400,000 419,261 (1,800) MON... | ... 05/29/2014. | 03/01/2029.
3128P7 B 7 |RMBS - FH COMMBT ... | oonneee | oo | cvvene | oenveeenen T [ e 57,976 |..111.012 60,521 54,517 58,915 (0) MON... 04/25/2011. | 06/01/2028.
31292L  HZ 1 [RMBS = FH C03B4B...........iivimiiiiiiieiis sttt | nenes 148,103 |...106.137 147,166 138,657 149,061 81 MON... 06/29/2012. | 04/01/2042.
31307F TN 1 [RMBS - FHU2B857 ... | eneees 430,032 |...103.413 430,255 416,055 427,866 (940) MON... 05/12/2014. | 01/01/2029.
3132GS  SF 7 [RMBS = FHQO7418.......coieoieeeieeeiiessisssessssssssssesesssssssssss s sss s sssessssessssnnes | enees 346,682 |...103.526 350,045 338,123 347,528 692 MON... | ... 05/08/2014. | 04/01/2042.
3132JA SR 7 [RMBS - FH QU927 ... | eneees [/ R B 436,659 |...103.776 441,086 425,037 436,394 (198) MON... | ... 07/18/2014. | 06/01/2043.
132N QF 7 |RMBS - FHQ21354........coocssisesessisssis s sssssssssssssssssnsins | connies | oo | covennes 2 [ 1] i 722,764 |...106.656 743,681 697,270 720,004 (840) MON... 04/02/2014. | 08/01/2043.
3132L5  FG 3 | RMBS = FHVBOTBT........cerivieirciiiecieieiieei et sssssssnssnns. | siesins ...100.247 631,092 629,537 622,908 (21) MON... | ... 05/15/2014. | 07/01/2043.
3132M3  T6 4 [RMBS - FHQ23573.......ooiiceicissiisssssesis s | neees ...103.526 358,652 346,436 354,627 (58) MON... | ... 05/08/2014. | 12/01/2043.
31335H UM 3 |RMBS - FH CO058B..........cooomiiiiiiriiisiiiiseiis st | seniins ...110.976 35,718 32,185 34,259 (239) MON... | ... 04/22/2010. | 11/01/2022.
BM137IL K2 4 [RMBS - FN 255113 ..o | eneees ...110.181 41,106 37,307 39,033 (112) MON... | ... 04/19/2010. | 02/01/2024.
3137IM  HK 6 [RMBS - FN255934...........ciiiiiiiic i | s ...113.038 91,236 80,712 90,340 1,509 MON... 05/11/2011. | 11/01/2035.
B3137AM NT 0 [RMBS = FN 256102.......vvvvvuivviersssesessssessessssessesssssssssssssesssssssssssssssssssssssssesssssssessssssssesssssssessssssssesssssssnns | soseees ...113.040 27,085 23,961 26,019 53 MON... | ... 04/16/2010. | 02/01/2036.
3137A4 UM 0 |CMO/RMBS - FH-3777L-WA ...t ssssasnns | ceseias ...105.378 249,429 236,700 253,123 401 MON.... | ... 05/10/2012. | 12/15/2040.
3138A2 U7 2 |RMBS = FN AHTB05........coovoteeeeesecossieeseesssssssssssessssesssssesssssssssssssssssssssssssssssssessssssssssssssssssssssssnsssnes | soveen ...106.703 448,832 420,636 442,327 (476) MON... | ... 10/28/2013. | 12/01/2040.
3138AS YN 6 |RMBS - FN AJTBT6........oooeiececcicc i | cosies ...103.435 583,422 564,047 593,456 (820) MON... | ... 04/20/2015. | 10/01/2041.
313BAX  FV 8 |RMBS = FN AUBETO. ..ottt | cenies ...103.418 170,499 164,864 170,053 (249) MON... 10/02/2013. | 01/01/2027.
3138EJ  RA 8 [RMBS - FN AL2280..........coouiiiriiiiiiciisciisi s sssssssssnins | neees ...108.531 347,805 320,466 344,071 1,093 MON... | ... 11/05/2013. | 09/01/2042.
3138EK L3 7 |RMBS - FNALBOAS........ooiiiiiiiciicie s | ceiees ...108.531 348,724 321,312 345,518 504 MON... | ... 10/28/2013. | 10/01/2042.
B13BEL  GL 1 [RMBS = FN ALBBOZ......oooouuurresssaiesisssaesssssssssessssessssssessss s ssss s sssssssssssssssesssssssssssssssssssens | avveees ...103.187 356,035 345,039 352,494 (410) MON... 12/04/2013. | 02/01/2028.
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3138EL N4 1 |RMBS - FN AL4010. 410,186 |...103.729 419,905 404,809 409,671 (79) MON... 11/25/2013. | 07/01/2043.
313BEL VB 6 [RMBS = FN ALA209.........corrveemmeeeiissiessssssesssessssssssssesssssssssssssessss s ssssssssssssssssssssssssssssssssssnnens | avveees ...105.361 173,818 164,974 174,302 (355) MON... 01/02/2014. | 01/01/2027.
3138M5  RK 7 [RMBS - FN AP228...........cooiiiiiiiiiseiiiiissiiessisssss s sssssnes | neees ...103.387 368,831 356,748 379,652 218 MON... | ... 09/20/2012. | 09/01/2042.
3138W9  GM 6 |RMBS = FNASD203........ooooveeeeeeeeeeeeeeee e seeesesesssssssesesssesssseesssssssssesssessseessssessnsessssssesssssessnssnnn | eevee ..100.371 | ..............1,008,856 | .............. 1,005,127 | cccovvorene 1,025,522 (492) MON... | ... 03/16/2015. | 08/01/2043.
3138WB  GU 3 [RMBS - FN AS2010........oouioeeiiiriicciieeiseisescissssssssssssssssssss s esssansassns | cosiee ...106.494 430,603 404,345 421,596 (891) MON... | ... 04/10/2014. | 03/01/2044.
3138WC J6 1 |RMBS-FN AS2984 ...103.538 615,600 594,564 619,837 (368) MON... 08/20/2015. | 08/01/2029.
B138WE  HE 9 |RMBS - FNASATS2.......ooocoooeeeeeeeeeeeeeeeeseseosesseesssessssssssssssssssssssssssssssssssessssssssessssssssessssssssssssnsesssnns | coreees ...100.960 | .ovvvoeenne 1,208,851 | .ovvvevuvene 1,197,357 | oo 1,226,011 (1,654) MON... | ... 05/01/2015. | 04/01/2030.
B13BWE  ZJ 1 [RMBS - FNASB244........ioiii s | sosaes ...103.414 251,477 243,175 252,452 (335) MON... 07/31/2015. | 06/01/2045.
3138WQ AW 2 [RMBS = FNAT2720.........covoeoeeeeeeeeeeeeeeeeeseeeseseeseeessssesessessssesssesssssesssssssssessesesssssssessssssssssessneesnns | coneees ...100.371 223,614 222,788 227,401 (16) MON... 03/16/2015. | 05/01/2043.
3138WQ  RK 0 [RMBS - FN AT3189. ... ssssssssans | oneees ..101.710 290,018 285,142 283,654 41 MON... | ... 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 = FNAUSTB0.........oovvveoeecereerecsseoesesssssssesssssssssssssssssssssssssssssesssssssssssssssesssssssnssssssssesssnsnssoss | sevvoes ...106.265 188,388 177,282 185,392 800 MON... | ... 10/02/2013. | 08/01/2043.
3138X6  PX 7 [RMBS - FN AUBTST ... | ceniias ...103.649 885,504 854,329 903,261 (1,126) MON... 03/19/2015. | 10/01/2043.
3138XB VO 2 |RMBS - FNAVOB30.........ccrieiieriiiinsiiiicsesssessssssssssssssssssssssssssssss s sssssss s ssssssssssssssnnoss | oo ...104.868 236,783 225,791 235,115 (326) MON... 01/02/2014. | 11/01/2028.
3138XC 4K 5 [RMBS - FN AVA725. ... | s ...103.382 284,338 275,037 279,767 (511) MON... 01/02/2014. | 11/01/2028.
3138XQ DH 1 |RMBS - FN AW1003 ...103.557 961,873 928,835 949,461 (1,968) MON... 05/14/2014. | 05/01/2044.
3138Y3 XN 6 [RMBS - FNAX2ABA...........oorceeececeeeisses s | crvinae ...103.557 331,541 320,154 331,874 (799) MON... | ... 11/20/2014. | 10/01/2044.
3138YH  UB 5 [RMBS - FN AYA204............coiieiiiiiicii it | s ...103.430 521,036 503,757 520,106 (180) MON... 11/09/2015. | 05/01/2045.
3138YK X7 3 |RMBS - FNAYBT0T... ..ot | oo ...103.414 508,222 491,444 503,597 (747) MON... 06/10/2015. | 06/01/2045.
31392)  YP 8 | CMO/RMBS - FN-03WB3B-2A4..........coouriiiiiiiiiesiiesiissiissesississ s sssssssssaesssansns | cosees ...110.494 126,639 114,612 124,699 (303) MON... 03/16/2011. | 06/25/2042.
31392W  JR 2 |CMO/RMBS - FH-2509G-ZG ...108.317 78,357 72,340 79,903 203 MON... 04/29/2011. | 10/15/2032.
31393T  CC 8 [CMO/RMBS - FN-0392D-MB...........ccoooimimiriiiiriiirisciissessiss s sssssssssnsns | oneees ...106.731 92,235 86,418 92,639 (219) MON... | ... 04/28/2011. | 09/25/2023.
31394A  YY 6 |CMO/RMBS - FN-0468B-CB...........coooiiiumriiueiiiriineiiiesiiss s sissss s sssssssssessssssssesssssssssssssesssssensses | sesiins ...105.503 102,946 97,576 102,435 (33) MON... 04/26/2011. | 09/25/2024.
31394C  PA 4 [CMO/RMBS = FN-051BAPE..........cosvrreermmrrressmnressssssssessssssssssssssssssessssssssssssssssssssssssesssssssssssssssessssssns | soveees ...101.636 22,068 21,713 21,920 (206) MON... 05/21/2010. | 03/25/2034.
31394C VD 1 |CMO/RMBS - FN-0515B-EC..........cooouiiiiiiiiciiicsiisesiissiiesis i ssssesssssssssssssassones | ceviies ...100.259 15,430 15,390 15,390 (117) MON... 09/15/2011. | 10/25/2033.
31394K U9 3 |CMO/RMBS - FH-2B92E-AY ........oooriimeriomriimerisesessesisssssssesssssssese s sssesesssssssssessssssssesesssssssssesssnnses | seveeee w2 1| ...106.414 60,020 56,402 59,333 254 MON... 04/19/2010. | 10/15/2023.
31394R  UX 8 |CMO/RMBS - FH-2754APD.........oioiriiriicsiicciesiisssis s sssssssssssones | aeveeas 22 A ...100.088 4,176 4,172 4,185 (29) MON... 05/20/2010. | 11/15/2032.
31395H  J4 3 |CMO/RMBS = FH-2877E-AL........coooriirnriereiiseiiseseisss i sssesssssssssssssssssssesssssssssesssssssssssssssssssssnsss | anvennn w2 1 ...106.458 68,540 64,382 68,503 (113) MON... 09/20/2010. | 10/15/2024.
31395M  CD 9 [CMO/RMBS - FH-2934B-Cl...........cooooieiriiciiceississeiesais s | oneees w2 .. 11,767 |...100.678 11,124 11,049 11,101 (107) MON... 05/21/2010. | 01/15/2034.
31398M  VQ 6 [CMO/RMBS - FN-T019A-VB........ccoooiiiiriiiiiicriieiiiesiisssiis s ssssssssssssessssssssssssssesssssssssnssnns | convene | oo | sevenees 2 [ 1] i 108,173 | ...100.896 100,246 99,355 99,362 (1,463) MON... 06/08/2010. | 02/25/2021.
31410L  PZ 9 [RMBS = FNBI0BA0.........coouurirrienriiensisnessiee s sssese st ssse s sssessies | nenes ...100.683 161,036 159,943 165,433 (59) MON... | ... 01/28/2015. | 07/01/2043.
31417G HY 0 |RMBS - FN ABO255........couieeiiiiiiiii s | cosene ...103.557 427,402 412,722 422,999 (153) MON... | ... . 06/20/2014. | 05/01/2043.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie 20,329,297 XXX 20,343,414 20,285,852 0 (9,794) 0 XXX ...57,342 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 33,727,568 XXX 33,813,902 33,569,671 [ (117,475) 0 XXX 172,383 XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Obligations
00287Y AT 6 |ABBVIE INC.....corrveerreecrireriiserisereienisesessensssessssessssessssesssnsssssssssssssssssssssssssssssssssssssssssnsssnnnns. | vevsee | oo | svnsee ] [ einFE | v 523,410 | 000l 98.955 519,514 525,000 523,600 190 | | v | e 2.500 |...... 2.565 [MN...... 1,714 6,563 | 05/05/2015. | 05/14/2020.
00440E AT 4 |ACE INAHOLDINGS INC........cooveurriirrriinriiseriissiisssiisniisssessnsssssssssssssssssssssssssnssssssssnsssnssssensenes | eeveee | R covveein T [l IFE | i 149,916 | ... 99.114 148,671 150,000 149,919 3 | [ e | 2.300 |...... 2.312 |MN...... 556 10/27/2015. | 11/03/2020.
023135 AN 6 [AMAZON.COM INC......coormrimmriiririinsriresissssisesssses s | nenes 103.932 103,932 100,000 99,671 30 | oo | | 3.800 |...... 3.844 |UD....... 274 3,800 | 12/02/2014. | 12/05/2024.
025816  BG 3 |AMERICAN EXPRESS CO.......coooiiniiiiniininnisnsiisniissississsssssssssssssssssssssssssssssssssssssssssssnns | coneeee | oo [ evveseinnns | cone TFE [ riiii...399,604 | ... 99.474 397,896 400,000 399,699 95 [ [ | e 1.550 |...... 1.582 |MN...... 672 6,200 |03/26/2015. | 05/22/2018.
0258M0 DX 4 [AMERICAN EXPRESS CREDIT CORP.........ccoouriiiiiiieriiiieiiesiis st | eneees ...100.368 235,865 235,000 234,825 L0 [FOOURPUPPOOPPORN DU BOOPON 2600 |..... 2617 |MS...... 1,816 09/09/2015. | 09/14/2020.
02665W  AA 9 | AMERICAN HONDA FINANCE CORP..........ccooorriiriiiriinniiissiissssissssssssssssssssssssssasssssssssssssssnsssans | covieas ...100.519 251,298 250,000 250,146 ((LCI0) ) RO PPN DO 0.823 |.... 0.759 [JAJO... | cooorvinann 492 | oo 1,927 | 10/04/2013. | 10/07/2016.
03523T BE 7 |ANHEUSER-BUSCH INBEV NV........ccoouiriiiiiiiriiiiiieniisssiesiss s | oneees ...115.585 317,859 275,000 318,531 (13,874) | coovvvveeerreirnerriins | cvveevviienseviennenes | e 7.750 2323 |U........ 9,827 21,313 | 04/22/2014. | 01/15/2019.
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035242 AE 6 |ANHEUSER-BUSCH INBEV FINANCE INC WFE .399,208 |...100.163 400,652 400,000 399,503 154 3,583 8,600 | 01/22/2014. | 02/01/2019.
03524B  AD 8 |ANHEUSER-BUSCH INBEV FINANCE INC.......ccccooiimimmriiinnnriiininnriiesnessiisssssiisssssissssssssissesssssnnssens | eovvee | R| a3 [l IFE | iicennnn.350,000 | ... 99.604 348,614 350,000 350,000 [ .oooorvverreereniirenens [ cerirerrirnereineninene | cveeeisenieresneninnens | coneevnensnssnnsnn | 000913 100020522 [ JAJOL.. | covoeiinrriinnas 329 | oo 1,616 | 01/22/2014. | 01/27/2017.
037833 Al 9 [APPLE INC...oociiireiiierreiiisrsesiesnssssesssssssesssssssessssssesssssssesssssssessssssessssssnsessssssessssssessssssnessssnns | coneene | oo | wveveseennes | voee IFE | 472,431 [ s 99.505 472,649 475,000 472,750 619 765 2,375 | 05/01/2015. | 05/03/2018.
037833 AN 0 [APPLE INC...oovitteureitiaesissss s eesss s bs bbb | ceneres 100.210 350,735 350,000 350,000 [ cvvvvererreeemmerrennnnns [ errrernrenresnnneneens [ eerrerneenniinsnnninns | eernninneennisnennens | 00000407 |10 0411 [FMAN. | oo 221 | s 1,196 | 04/29/2014. | 05/05/2017.
05348E AV 1 |AVALONBAY COMMUNITIES INC.........ccovvveeemcrreriereiiienreninennessssessssnsesssssssesssssssesssssessssssnensssnns | evveeee | oo | vevenneed [eei@FE | v 194,653 | ... 99.243 193,524 195,000 194,674 22 05/06/2015. | 06/01/2025.
05531F AN 3 |BB&T CORP ...100.614 477,917 475,000 480,065 (1,357) 05/04/2015. | 06/19/2018.
05574  TX 6 [BNP PARIBAS SA.......iiiriireimereieeisesesseessses s essssessss st sss st sss st ssssssssssesssasssssssssnsssses. | oneees ...100.896 176,568 175,000 174,753 80 12/05/2013. | 12/12/2018.
05579T  ED 4 [BNP PARIBAS SA.......oomerreierreiinenreisessssssesssssssessssssnessesssssssssssssssssnsssssssssssssnsessssssssssnnees | coneeee | R | wvevnseenees | voee IFE | 0. 269,293 | 99.214 267,878 270,000 269,375 82 05/14/2015. | 05/21/2020.
06050T LR 1 [BANK OF AMERICA NA.......oommirrriinnnrinnsrisnsssisssssisssesssssssssssssessssssssssssssssssssssssssssssssssnssssens | soneene | oe | sveveseenens | voee IFE | . 399,704 | s 99.568 398,272 400,000 399,913 99 11/06/2013. | 11/14/2016.
06051G  EA 3 |BANK OF AMERICA CORP........ccourreiummieiiinnreisassssesssessessssessssssssssssssssssssssssssssssssssssssssssssesssssans | wovene 346,766 |...102.777 318,609 310,000 319,569 (16,233) 04/22/2014. | 08/01/2016.
06051G ES 4 |BANK OF AMERICA CORP 176,145 99.994 174,990 175,000 175,017 (630) 03/11/2014. | 01/11/2016.
06051G ~ FD 6 |BANK OF AMERICA CORP........coccurirureimmresmeessesesesssssesssesesssessssessssessssssssssesssssssssesssssessssessssnesssnenes | seseeee 209,941 |...100.199 210,418 210,000 209,961 11 03/27/2014. | 04/01/2019.
06366R ~ HA 6 | BANK OF MONTREAL.......cvuumrierrierneeeieeesneesseessssesssessssss s ssssssssessssssssssssssssssssssssssssssssnssssnsssns. | avvenne 107,834 |..... 99.841 107,828 108,000 107,942 33 09/04/2012. | 09/11/2017.
06406H CU 1 |BANK OF NEW YORK MELLON CORP........ccouuirimrrirrriierireesissisessssesessesssssssssssssssssssssssssssssses. | seveeee 174,661 | ...100.205 175,359 175,000 174,768 65 05/02/2014. | 05/15/2019.
06406H CZ 0 |BANK OF NEW YORK MELLON CORP.........coveemmrriemmmrmressnensissmsssssssessssssssssssessessssessessssssssssnens | coveees 354,582 |..... 98.958 346,353 350,000 353,943 (639) 04/17/2015. | 02/24/2020.
064159 AM 8 |BANK OF NOVA SCOTIA .260,298 |...101.263 253,158 250,000 253,362 (3,224) 10/29/2013. | 01/12/2017.
06738E  AD 7 [BARCLAYS PLC......oiiiiiimieiiirnieriicesissssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssons | coveees 355,205 |..... 99.835 349,423 350,000 354,378 (827) 03/18/2015. | 11/08/2019.
06739F  HT 1 [BARCLAYS BANK PLC........rvereiireeiieiiseeiesseess sttt sssss sttt sssssssssssssesssssnnsss | enees 199,990 |...100.737 201,474 200,000 199,994 2 02/12/2014. | 02/20/2019.
07330N  AD 7 | BRANCH BANKING AND TRUST CO......cvtrvrmrirmrrimerirnmiesissesssssssssssssessssssssessssssssssssssssssssssssssnesss | seveene 254,303 |...101.355 253,388 250,000 252,439 (869) 10/28/2013. | 10/15/2018.
075887 BD 0 [BECTON DICKINSON AND CO......covrvermmrriemmniessieesessmaesssssaessesssesssssssaessssssssssssssessssssssssssssnessess | coneees 302,796 |..... 99.856 299,568 300,000 302,125 (671) 05/12/2015. | 12/15/2017.
09247X AH 4 |BLACKROCK INC ...108.182 270,455 250,000 261,839 (1,974) 10/10/2013. | 05/24/2021.
12200B  AA 6 |BURLINGTON NORTHERN AND SANTA FE RAILWAY .......oocerriiiirmeeirerreessnsesessssesssssssssssssensess | weeenne ...104.631 31,370 29,981 31,163 (225) 07/07/2010. | 01/15/2021.
125509  BU 2 [CIGNA CORP.....oservveerrriiesriiiessrisessssssssssissssssssssssssssssesssssssssssssessssssssssssessssssssssssessss [ eoneee | oo | vovvnnened [een2FE | v 174,892 | e, 98.457 172,300 175,000 174,902 11 03/11/2015. | 04/15/2025.
140420 NG 1 |CAPITAL ONE BANK USA NA.......oiiiiriireiimeiiseessessessesssessssessssessssessssesssssssssessssessssesssssssssessssnnss | oneees ceerernennennnn 509,791 | 99.475 507,323 510,000 509,922 70 02/10/2014. | 02/13/2017.
166764 AN 0 [CHEVRON CORP........ccommrrrrirrrerrnmsriieensisnsssisssssesssssssssssssssssnsssssssessssssssssssssessessnsssssssessesnns | evees | | cvvneeen] e TFE | v 40,000 |...100.028 40,011 40,000 40,000 11/10/2014. | 11/15/2019.
17275R AT 9 [CISCO SYSTEMS INC....ovourervierusrreesssersessssessssssessssssssssssssesssssssssssssssessssssssssssssssssesssssssssssssssssens. | soneees 274,984 |...100.075 275,206 275,000 274,994 5 02/24/2014. | 03/03/2017.
172967 FW 6 [CITIGROUP INC.......cvveormerriiimacirisinessisessessesssssssessessss s sssss s sssssssssesssssssssssssesssssssssssns | cvveees 173,438 |...102.722 164,355 160,000 165,094 (4,907) 04/11/2014. | 01/10/2017.
172967  HL 8 | CITIGROUP INC......ooomierrmiirriissiiseseissssssse sttt ssssans | enees 175,000 |...100.129 175,226 175,000 175,000 03/04/2014. | 03/10/2017.
172967 JJ 1 [CITIGROUP INC......ocovioreeriiirniisisessisseesiss e sessssssssesssssss s sssssssssssssssssesssssssssssns | coveees 322,432 |..... 98.698 315,834 320,000 322,085 (347) 04/01/2015. | 02/18/2020.
172967 JP 7 [CITIGROUP INC.....ouvviermrviermirisisseesssessissssssss st ssesssssssssesns | ceveees 124,768 |..... 98.770 123,463 125,000 124,781 14 04/22/2015. | 04/27/2025.
20826F  AD 8 |[CONOCOPHILLIPS CO.......cccovviverrrviiinnniiissnsiissssisinsssssssssssssssssssssssssssssssssssssssssssssssss | coneeee oo | seveees [t IFE | 00,259,155 [ . 94.858 237,145 250,000 258,512 (643) 03/25/2015. | 11/15/2024.
20826F  AJ 5 [CONOCOPHILLIPS CO......cvevvvreerrrrrirnerriienesrisnessssssnesssssnssssssnnessssssssssssnssssssnnssssssssssssnessssnns | coneene oo | eevreereed [eoee IFE | 450,256 | ... 97.001 435,534 449,000 450,105 (151) 05/18/2015. | 05/15/2020.
21686C  AD 2 |RABOBANK NEDERLAND........eiveiumuurreesiserrsesssssssssssessssssesssssssessssssessssssssssssss s sssssssssssssssssssssens | coveies ..101.914 25,479 25,000 24,995 4 01/11/2012.| 01/19/2017.
216871 AF 0 [COOPER US INC...cooorvvierueriirmanerissseesissessesssessssssssssssssssssssssssssessssssssssssssessssssssssssssssssssnnens | coneees ...100.053 100,053 100,000 99,999 37 12/02/2010. | 01/15/2016.
22546Q AM 9 |CREDIT SUISSE AG (NEW YORK BRANCH)........coovvvvvrmmmreernnsriisnssesssssnssssssssssssssssssssssnssssssssnsssssens | vosnnee |R| svrviiined | eoesIFE | e 275,498 | .. 99.898 274,720 275,000 275,234 (167) 06/02/2014. | 05/26/2017.
22546Q AR 8 |CREDIT SUISSE AG (NEW YORK BRANCH)........ccccmmrirrrimerirnenimenesseeisenessenssenssensnssessssssssesssenees | eevenee | R | vevversenens [ eoene IFE | i 255,795 | ... 99.441 248,603 250,000 255,168 (627) 03/18/2015. | 10/29/2021.
22546Q AV 9 |CREDIT SUISSE AG (NEW YORK BRANCH).........cocviviimriinriinniieniisseissniisssiisesisssssssssssssssnsssennns | eoveene | R | cevicveniins [ IFE | 01,249,603 | ... 99.512 248,780 250,000 249,610 107 05/04/2015. | 04/27/2018.
235851 AL 6 [ DANAHER CORP.......eiiituirimriimsii st sise bbb bbb bbbt | enenes 100.653 60,392 60,000 59,990 20 06/20/2011. | 06/23/2016.
250847  EJ 5 [DETROIT EDISON CO....oocrvvvurreirmereessenressaensssssssessssessssssessssssnensssssessssssnesssssssessssssessssssnennes | coneene oo | eeevernesd [eeee IFE | it 28,955 [ 98.856 28,668 29,000 28,969 4 06/19/2012. | 06/15/2022.
25152R VS 9 | DEUTSCHE BANK AG (LONDON BRANCH)........csstrviummmrreesmmeseiismsssessmsssssssessssssssssssssssssssssssssnnns. | coveens ...100.372 401,488 400,000 399,880 37 02/06/2014. | 02/13/2019.
263534  BQ 1 [EIDUPONT DE NEMOURS AND CO.......coimriirmiiriinniinnissssissesissssssssssssssssssssssssssssssssssssssses | coneees ...103.813 259,533 250,000 259,974 (10,354) 10/18/2013. | 12/15/2016.
26441C AN 5 [DUKE ENERGY CORP........ocmmerruiimmmrerismmrmsissssssssssssssssesssssssssssssasssssssssssssssssssssssssssessssssessosssns | coveees ...101.423 20,285 20,000 19,990 1 04/01/2014. | 04/15/2024.
26875P AL 5 [EOG RESOURCES INC..........ccoomrviiinnriiinnriiisnnsiiissnssssssnssssssssssssssssssssssssssssssssssssssssssssssssnsnnsss | sovvee |0 | sovennes ] [ e TFE | i 400,140 ] ... 97.876 391,504 400,000 400,101 (23) 03/19/2014. | 04/01/2020.
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26884A  BD 4 [ERP OPERATING LP.......ooooirrrvirerriiinennisnessesssensesssssssssssesssssssssssssssessessssessssssssssessensesssssnssssssns | eeveee | oo | vevveneed e TFE | v 119,340 | . 99.042 118,850 120,000 119,377 37 05/11/2015. | 06/01/2025.
278642 AK 9 [EBAY INCo..oovivooeiiseiesiesesesssssssssssssssssssessssssssssssssssssesssssnsssessssssssssnssssnsssssssssssssssssssnsss | conneee | oo | evvivee] |00 2FE [ i, 348,037 | ... 98.474 344,659 350,000 348,212 175 06/02/2015. | 08/01/2021.
345397 VP 5 |FORD MOTOR CREDIT COLLC ...106.517 239,663 225,000 242,246 (10,385) 04/03/2014. | 08/15/2017.
369550 AV 0 |GENERAL DYNAMICS CORP.......ccomsmrvverrrrerininrissessisssssssesssssssssssssssssssssssssessssssssssssssssssssonssssens | eoneene | ae | sveveseenens | voee IFE | . 261,438 | s 99.732 261,298 262,000 261,810 117 10/26/2015. | 11/15/2017.
36962G 3H 5 |GENERAL ELECTRIC CAPITAL CORP, ...107.308 268,270 250,000 266,593 (9,514) 10/18/2013. | 09/15/2017.
36962G Y4 0 |GENERAL ELECTRIC CAPITAL CORPORATION ...103.603 310,809 300,000 310,791 (8,445) 05/12/2015. | 10/20/2016.
38141E  B7 3 |GOLDMAN SACHS GROUP INC ...100.380 250,950 250,000 252,142 (745) 06/02/2014. | 11/15/2018.
38141G  ER 1 |GOLDMAN SACHS GROUP INC ...103.094 221,652 215,000 222,136 (9,418) 03/20/2014. | 10/01/2016.
38148L  AA 4 | GOLDMAN SACHS GROUP INC........cooorrrierrrirneiineisnsiseseisssessesssssssssessssnsssssssssssssssssssssssssssssssssssss | conneee | oo | avvevned | e IFE [ i, 180,580 | ... 99.573 179,231 180,000 180,496 (83) 03/25/2015. | 04/23/2020.
40428H PQ 9 [HSBC USAINC.......cooiiiririncscesrsissenesesenessssssnssssssssssssssssssssssssssnssssssssnssssssssnssnns | eoeeee | R | covvvennins [ IFE | iiiinn..645,207 | ... 99.797 643,691 645,000 645,236 (61) 05/12/2015. | 03/05/2018.
40428H PR 7 [HSBC USAINC.....ccooiiriiriiieriiriiiissiessiiesiessiisessssssiesssessssesssssssssssssssssssssesssssssssssssssssnssnnns | soveeee | R | cevvvennins [ IFE | iiii000.297,861 | o 99.073 297,219 300,000 298,108 247 06/03/2015. | 03/05/2020.
437076 BB 7 |HOME DEPOT INC. ...102.159 485,255 475,000 486,689 (2,874) 05/01/2015. | 09/10/2018.
437076 BG 6 |HOME DEPOT INC ...100.116 400,464 400,000 399,479 43 06/01/2015. | 06/01/2022.
448055 AK 9 [HUSKY ENERGY INC.....cocoivoiciieireiseieceiseiesiesseiesiesssiesssessssessssssssesssssssssssssssssssessssessssessnsessnsessns | evenee | 1o | cervenes] | e 2FE | o000 29,937 | 89.834 26,950 30,000 29,948 5 03/12/2014. | 04/15/2024.
458140 AL 4 |INTEL CORP ...100.222 250,555 250,000 249,658 17 10/18/2013. | 12/15/2017.
46623E JY 6 [JPMORGAN CHASE & CO ...100.027 260,070 260,000 260,251 (221) 03/11/2014. | 02/15/2017.
46623E KD 0 [JPMORGAN CHASE & CO.......ovvveerrrrirrinresrnnennissensessssesssssssssessssesssssssessesssessssssesssssssessessnnenses | evveee | oo | vevvesned oo TFE | v 654,654 | ... 99.187 644,716 650,000 653,466 (1,188) 04/06/2015. | 03/01/2018.
46625H GY 0 |JPMORGAN CHASE & CO ...107.889 269,723 250,000 268,447 (8,746) 10/15/2013. | 01/15/2018.
46625H HX 1 |JPMORGAN CHASE & CO ...100.398 215,856 215,000 215,881 (5,315) 03/20/2014. | 03/01/2016.
46625H JE 1 |JPMORGAN CHASE & CO ...100.629 125,786 125,000 124,888 15 09/21/2012. | 09/23/2022.
46625H LW 8 |JPMORGAN CHASE & CO.....ccovvrmrriirenrisinssrnsinsessisnssssssnsessessssssssssseessssssesssssesssssssesssssnesssssnnes | vonneee oo | sevveeesd | oons IFE | i 174,699 | 99.853 174,743 175,000 174,729 30 06/18/2015. | 06/23/2020.
49327TM  2H 6 [KEYBANK NA.....coooiceiirreiecneiiseesissessssnessssssssssssssesssssssssssssessssssssssssnsessssssssssssnsessssnnees | eevvese | oo | covssevsessos [ eene TFE | v 249,730 | e 99.423 248,558 250,000 249,782 52 05/27/2015. | 06/01/2018.
49327TM  2J 2 |KEYBANK NATIONAL ASSOCIATION 99.959 474,805 475,000 475,358 (283) 05/04/2015. | 11/25/2016.
494368 BH 5 |KIMBERLY-CLARK CORPKMBYUSUS..........ooveerreveceneeriisnesseesssssesssessessnsesssssnssssssssnsssssesssssssesnnes | eveneee | or | wvsemsnesses | eonniIFE | i 43,329 [ . 99.119 43,612 44,000 43,569 64 02/06/2012. | 03/01/2022.
494368  BP 7 [KIMBERLY-CLARK CORP........covsrreeerrrriemrrreisinenseesssesssssensssssnssssssessssssssssssssssssssnssssssnnssssssnsesss | coneene | oe | wverveneenees | voee 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 ...120.519 319,375 265,000 319,305 (14,639) 04/22/2014.| 07/01/2019.
548661 CS 4 [LOWESCO INC ...100.250 90,225 90,000 89,997 9 11/17/2010. | 04/15/2016.
57636Q AA 2 |MASTERCARD INC.......coviiriiriiicriinnsiesesiissssssesissssssesssssssssesssssssssesssssssssessssssssesssonsssssesssnsssnenes | sovenee | oo | venvvnnssens | eoeee IFE | iiiiiiein.399,087 | v 99.889 399,556 400,000 399,362 188 03/26/2014. | 04/01/2019.
585055 AS 5 |[MEDTRONIC INC ...108.427 271,068 250,000 271,216 (2,489) 06/19/2015. | 03/15/2020.
58933Y  AC 9 [MERCK & CO INC......rrveeerrreeienrrrissssisssnessisssssssssessesssssssssessessssssssssssssssssssssssssssssssnsessesns | eoveene | oo | conseensenns [ oo TFE | ivvvciviinnnn 246,685 | ..e. 99.498 248,745 250,000 248,350 776 10/18/2013. | 01/31/2018.
58933y AS 4 |MERCK & COINC ...100.058 30,017 30,000 29,995 1 02/05/2015. | 02/10/2020.
59156R AT 5 |METLIFE INC ..116.784 321,156 275,000 320,377 (13,887) 04/22/2014. | 02/15/2019.
59156R AU 2 |METLIFE INC ...102.432 409,728 400,000 409,300 (22,217) 10/10/2013. | 06/01/2016.
594918 AV 6 |MICROSOFT CORP ...100.774 100,774 100,000 99,656 113 12/03/2013. | 12/06/2018.
605417 BX 1 [MISSISSIPPI POWER CO ...100.725 251,813 250,000 252,228 (2,799) 10/16/2013. | 10/15/2016.
617446 TU 7 [MORGAN STANLEY ......osiririimeriiereienisesesesisesessessssessssessssessssessssessssesssssssssssssssssssnssssssssnsssnes | conenee | o [evvvnserrnes | conen TFE [ viviiieiiiinenn....85,048 |, 99.864 84,884 85,000 85,028 (12) 04/03/2014. | 04/25/2018.
61747Y DD 4 |MORGAN STANLEY ...100.762 216,638 215,000 216,819 (5,550) 03/20/2014. | 04/29/2016.
61761 B3 2 |MORGAN STANLEY. ...100.062 400,248 400,000 399,569 49 06/11/2015. | 06/16/2020.
63946B AC 4 |NBC UNIVERSAL INC ...100.521 201,042 200,000 201,018 (4,073) 10/28/2013. | 04/01/2016.
68389X BB 0 [ORACLE CORP......cocvriimerririenriissensisssesssssinessesseeessssssessessssessssssessssssnsessssssnesssssssesssssnessssssnessees | eoneee | oo | vvenend e TFE | i ,121,040 | . 98.459 | ..ocovcreenn. 1,107,664 | ....ccooeconne 1,125,000 | .oocorverneens 1,121,386 346 04/28/2015. | 05/15/2022.
693476  BL 6 |PNC FUNDING CORP. ...107.962 323,886 300,000 319,170 (3,834) 10/23/2013. | 08/11/2020.
69353R  EP 9 [PNC BANK NA.......oorrriicrriiiersiisennsiisessssssessssssssssssssssssssessssssnssssssnssssssnsssssssnssssnsesssses | eoveee | e | vveeend e TFE | v 324,253 | . 99.105 322,091 325,000 324,336 83 05/27/2015. | 06/01/2020.
69371R M5 2 |PACCAR FINANCIAL CORP........ostvureriirrriieriiseieniiessssesssssssssesssnsssssessssssssssesssssssssessssssssessnsssss | eevsee | oo | onsersnnenns | voned TFE | viiiiinnnnn.649,142 | L0 99.244 645,086 650,000 649,317 175 05/11/2015. | 05/18/2018.
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717081 DL 4 |PFIZERINC 401,916 |...100.048 400,192 400,000 401,661 (255) 06/11/2015. | 05/15/2019.
74005P AZ 7 |PRAXAIRINC ...101.433 355,016 350,000 360,012 (915) 06/04/2015. | 09/01/2021.
740189 AL 9 |PRECISION CASTPARTS CORP 99.600 448,200 450,000 449,961 6 06/01/2015. | 06/15/2020.
747525 AG 8 |QUALCOMM INC 99.592 263,919 265,000 264,717 72 05/13/2015. | 05/18/2018.
761713  BE 5 |REYNOLDS AMERICAN INC ...101.807 203,614 200,000 199,968 4 06/09/2015. | 06/12/2020.
78010U SN 8 |ROYAL BANK OF CANADA ...100.292 175,511 175,000 174,957 13 03/04/2014. | 03/15/2019.
822582 BG 6 |SHELL INTERNATIONAL FINANCE BV 98.519 251,223 255,000 254,525 66 05/06/2015. | 05/11/2020.
828807 CJ 4 [SIMON PROPERTY GROUP LP. 101.043 252,608 250,000 251,991 (1,340) 10/18/2013. | 09/15/2017.
828807 CU 9 |[SIMON PROPERTY GROUP LP. 99.845 199,690 200,000 199,895 9 08/10/2015. | 09/01/2020.
867914 BF 9 |SUNTRUST BANKS INC ...100.385 351,348 350,000 350,279 (98) 10/23/2013. | 11/01/2018.
87612E BB 1 |TARGET CORP ...101.497 304,491 300,000 304,716 (819) 05/12/2015. | 06/26/2019.
882508 AV 6 | TEXAS INSTRUMENTS INC 98.663 345,321 350,000 345,964 1,686 06/19/2014. | 05/01/2018.
882508 AX 2 |TEXAS INSTRUMENTS INC 99.786 174,626 175,000 174,861 115 03/05/2014. | 03/12/2017.
883556 BF 8 | THERMO FISHER SCIENTIFIC INC ...104.310 52,155 50,000 49,891 11 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 75,149 75,000 74,957 28 06/21/2012. | 06/28/2017.
89153V AJ 8 | TOTAL CAPITAL INTERNATIONAL SA 99.720 349,020 350,000 349,733 258 01/08/2014. | 01/10/2017.
89236T AK 1 |TOYOTA MOTOR CREDIT CORP. ...100.359 401,436 400,000 400,308 (820) 2,277 | 04/23/2014. | 05/17/2016.
893526 DK 6 | TRANSCANADA PIPELINES LTD ...102.467 307,401 300,000 312,790 (2,479) | cooevvvervrereinenireee | wveerinerirseenneenis [ 2000003800 [0, 2.834 |AD.coe. | voveirrnnnni2,850 | oo 11,400 | 10/23/2013. | 10/01/2020.
90261X HC 9 |UBS AG (STAMFORD BRANCH) 99.760 399,040 400,000 399,298 425 5,500 | 08/11/2014. | 08/14/2017.
90331H MC 4 |USBANK NA. 99.909 249,773 250,000 249,986 12 01/27/2014.| 01/30/2017.
907818 EE 4 |UNION PACIFIC CORP. ...100.063 400,252 400,000 399,713 33 06/16/2015. | 06/19/2020.
90783T AA 8 |UNION PACIFIC RAILROAD COMPANY 2004-1 PA ...108.720 43,885 40,366 42,609 (216) 08/02/2010. | 07/02/2025.
91159H HE 3 |U.S. BANCORP. ...100.719 644,602 640,000 647,958 (1,751) 05/12/2015. | 11/15/2018.
91324P  BZ 4 |UNITEDHEALTH GROUP INC........csiiiuiiiriiniiisniiesiisssiiesiissssiesissssssssssssssesssssssssesssessssassssenens | convees | oo | covennes 1 IFE | 354,400 98.121 343,424 350,000 353,122 (410) 10/18/2012. | 02/15/2023.
92277G AC 1 |VENTAS REALTY LP 249,538 99.367 248,418 250,000 249,799 153 04/10/2014. | 04/17/2017.
92343V BF 0 | VERIZON COMMUNICATIONS INC 210,971 99.143 213,157 215,000 213,036 1,047 01/02/2014. | 11/01/2017.
92343V BP 8 | VERIZON COMMUNICATIONS INC ...104.497 167,195 160,000 167,168 (2,557) " 04/11/2014. | 09/14/2018.
931142 CJ 0 |WAL-MART STORES INC ..34,733 |..109.477 32,843 30,000 31,607 (721) . .1,740 | 05/25/2011. | 02/15/2018.
94707V AC 4 |WEATHERFORD INTERNATIONAL LTD (BERMUDA)........cccovuimriierriiinriiineisnisssisssiesnisssisssinnns | cennee | R| i 1]l BFE | 348,348 72.504 239,263 330,000 239,263 | ........... (105,531) (2,148) | ..o | e [ 20500 [....3.666 |AO...... | oo 3,135 | i 14,850 | 04/24/2014. | 04/15/2022.
94973V AX 5 |WELLPOINT INC 98.236 94,307 96,000 95,670 A8 | e | e [0 3.125 1003185 [ MNLcc [ e 383 | s 3,000 |05/02/2012. | 05/15/2022.
94974B  FD 7 |WELLS FARGO & CO 101.145 252,863 250,000 252,930 (2,135 5,250 | 10/29/2013. | 05/08/2017.
94974B  FG 0 |WELLS FARGO & CO 99.530 298,590 300,000 300,771 (231 2,250 | 05/12/2015. | 01/16/2018.
94974B  FL 9 |WELLS FARGO & CO 100.097 175,170 175,000 175,404 (T21) | e | e | 00001250 {1000.0.830 [ e | e 978 [ 2,188 |03/11/2014. | 07/20/2016.
94974B  FV 7 |WELLS FARGO & CO 99.489 273,595 275,000 275,463 (140) | ccvvoevreriericveni | e | 000e0.780 {00740 [JAJO... | oo 23 | 2,021 | 06/02/2014. | 04/22/2019.
94974B GM 6 |WELLS FARGO & CO 99.978 204,955 205,000 204,895 10 07/15/2015. | 07/22/2020.
961214 CF 8 | WESTPAC BANKING CORP 100.366 401,464 400,000 399,662 106 9,000 |01/13/2014. | 01/17/2019.
984121  CG__ 6 | XEROX CORP. , 98.231 98,231 100,000 99,945 16 12/03/2013. | 03/15/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 35,736,665 XXX |, 35,140,106 | ............ 34,968,347 | ............ 35,274,610 | .......... (105,531)] ........c (195,871) 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
57643M GV 0 [CMO/RMBS - MASTRA-0410-1A1 ...100.883 21,501 21,312 21,205 (GECTC) T UUROOOR [OOSR DO 4.500 3.395 |MON.. 80 959 | 11/14/2011.| 10/25/2019.
929227 6Y 7 |CMO/RMBS - WAMU-03S6-2A3 99.462 13,950 14,026 14,150 368 | . | e | e 4.750 3.853 |MON.. 56 664 | 08/25/2011. | 07/25/2018.
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92922F  DE 5 | CMO/RMBS - WAMU-03S8-A2........couirerriesiniesenisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssans | snseees | | sersiseni | oseee 1FM ...101.003 13,536 13,402 13,507 315 |, | | e 5.000 |..... 4.113 |MON... 56 669 | 08/25/2011. | 09/25/2018.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. 49,612 XXX 48,987 48,740 48,862 0 197 0 0] XxX XXX XXX 192 2,292 XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
12591T  AB 2 | CMBS = CMT-TALCA5-A. ..ottt | cosies ...101.883 407,532 400,000 408,282 (1,870) 03/14/2014. | 04/10/2047.
125017  AE 6 |CMBS - CMT-14LCA5-A4. ... | o ...104.346 626,076 600,000 652,224 (1,822) 04/30/2015. | 04/10/2047.
12591V AE 1 |CMBS - CMT-14CR16-A4 ...105.100 155,548 148,000 151,743 (405) 03/28/2014. | 04/10/2047.
12592X  AZ 9 | CMBS = CMT=15CC22-A2........oooeeieeieieiseisessessesss s ssesse s sss s sssessessessensssssssssssssssssenns | svseees ...101.454 86,236 85,000 87,308 (241) 03/18/2015. | 03/10/2048.
12592X  BD 7 |CMBS - CMT-15CC22-A5.........ocoooiriiriieriicsiisssiississssisssessssssssssssssssssssssssssssssssssssssssnssssnsssonsnses | voenee [ oo | s | e IFM | iiii1....669,448 | ... 98.516 640,354 650,000 669,710 262 03/18/2015. | 03/10/2048.
12593A  BA 2 | CMBS - CMT-15CC28-Ad........oocroouriinrii it sesese s ssee s | siviees ...100.508 653,302 650,000 670,093 646 05/06/2015. | 05/10/2048.
12626G  AB 9 |CMBS - CMT-18LCA3-A2......ociiciireciressess s | ceveees ...102.141 255,353 250,000 257,048 (2,064) 05/09/2014. | 08/10/2046.
12630B  AX 6 |CMBS - CMT-13CC13-A2 ...102.089 204,178 200,000 203,804 (957) 12/13/2013. | 12/10/2018.
126310 AX 1 [CMBS - CMT-TARET-A2.....ccveormervirieeresssssssessssessssssessssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssnnnss | soseees ...102.164 178,787 175,000 178,803 (777) 04/29/2014. | 05/10/2047.
12634N AT 5 [CMBS - CSAIL-15C2-Ad........covoiiiriniissiieneisssisnsisssisssssissssssssssssssssssssssssssnssssssnssnns | conenee | | seveeeni | coee TEM | iii0.....669,499 | ... 99.588 647,322 650,000 670,147 648 05/06/2015. | 06/15/2057.
17322M AT 3 [ CMBS = COOMT-TAGC21-A2......ooovorveriereisssessessssssessssssssssses s ssssssssssssssesssssssssssssssessssssessssssnns | coveens ..101.778 254,445 250,000 255,072 (1,516) 05/07/2014. | 05/10/2047.
20047R AE 3 |CMBS - CMT-07CO-A4..........oooiiiiiiciceisci s ssssnins | ceneies ...103.827 259,430 249,868 264,014 (9,439) 01/23/2014. | 12/10/2049.
20173Q  AE 1 |CMBS - GCCFC-07GG9-A4 ...101.986 279,732 274,285 284,680 (9,141) 02/06/2014. | 03/10/2039.
36248G  AB 6 |CMBS - GSMST-13GCAB-AZ.........ooooviereiciiccieeiissssissssssessssssssss s | cosiee ...102.219 255,548 250,000 257,038 (2,046) 05/09/2014. | 11/10/2046.
36252R  AF 6 |CMBS - GSMST-TAGCTB-AZ.......couveveiericieiese st sss st st essssssssessssnsssas | srssnne ...101.827 356,395 350,000 356,890 (1,670) 01/24/2014.| 01/10/2047.
36252W  AX 6 |CMBS - GSMST-T4GC20-A5..........oooooriciirriiiicseiiiessiesis s | coveies ...104.720 183,260 175,000 179,888 (305) 03/27/2014. | 04/12/2047.
46629Y AC 3 |CMBS - JPMCMS-07CB18-A4..........coooiiiiiiciiesiississiisssiissessssssssssssssssssssssss s ssssssssannes | ceveias ...102.005 229,909 225,389 233,110 (7,943) 01/28/2014. | 06/12/2047.
46629Y AD 1 |CMBS - JPMCMS-07CB18-A1A ...101.946 240,901 236,303 245,708 (8,471) 05/13/2014. | 06/12/2047.
46641W AT 4 |CMBS - JPMBB-14C19-A2.........oooiiiciirciesessi s sssssnsssnssssnins | cevieas ...102.233 546,947 535,000 546,570 (2,473) 04/29/2014. | 04/15/2047.
60688C  AE 6 |CMBS - MLCFC-079-Ad........ccooiiiiiicieieiiiesiise i | ceniias ...103.795 252,250 243,027 255,993 (8,858) 01/23/2014. | 09/12/2049.
61690G  AB 7 |CMBS - MSBAM-TACTA-AZ. ... vvvrirrierseseesiesesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssnesssss | e ...101.644 177,877 175,000 178,524 (796) 01/30/2014. | 02/15/2047.
61690Q AB 5 |CMBS - MSBAM-15C23-A2.........coooriireeeseeiseeessesssesssssssssessssssssssassssssssssasssssssssessssssssssasssssssssssssssnne | sesees ...101.664 177,912 175,000 179,672 (570) 06/05/2015. | 07/15/2050.
B1751X  AE 0 [CMBS = MSCI-07TP25-A3......ooovuuurreriaseressisssesssssssesssssssssssesssssssesssssssessssssssesssssssssssssssessesssssessssssens | aoveens ...102.016 122,038 119,626 123,992 (4,757) 02/19/2014. | 11/12/2049.
92890F AR 7 [CMBS - WRBCMT-14C20-A2..........oioiiiiiriiieiiseissisesiss s sssssssssns | oneees ...102.201 255,503 250,000 254,989 (1,548) 04/29/2014. | 05/15/2047.
92890K  AX 3 |CMBS = WRBCMT-TAC22-A2........coveoreiireiireiiseseisse s sssesssssssss s esssssssssesssssssssassssssssssensss | avvsnnn ...102.031 255,078 250,000 258,012 4 09/16/2015. | 09/17/2057.
96221Q  AB 9 |CMBS - WRBOMT-13CA8-A2........ccoooiiieicicisieis s sssssssssssssnnsess. | coseee ...101.906 458,577 450,000 457,894 (2,816) 12/23/2013. | 12/17/2046.
962217 AB 3 | CMBS - WRBCMT-TALCAA-A. ....oooieeiesseesseisssessssss sttt ssssssssssssssessssns | seseees ...101.607 177,812 175,000 178,186 (1,151) 02/04/2014. | 03/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: XXX 8,338,299 8,191,498 8,459,393 0 (70,077) 0 XXX XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and d iti
02006M  AC 5 [ABS = ALLYAR-132-A3.......oorioriieiineisnsisesssssssssssssss s ssssssssessssssssssesssssssssessssssssssessssnssssanssssnnsss | sonvees | o0 | svveiessi | ooneee 1FE | oo 147,558 | 99.934 147,466 147,564 147,562 L1 FSTOUTTORPRPTUPORN IOOUPTORTORPORRPOONN DO 0.790 |...... 0.793 |MON.. 10/23/2013. | 01/15/2018.
05522R CQ 9 |ABS - BACCT-141-A ... ooiiiiecsccisccsscisssissssssssssessssssssssssnssssssssssssssssssssssssnsssssssns | cvvnes | oo | eeeeei2 | eoned IFE | iiiii2.375,000 | ... 99.918 374,693 375,000 375,000 [ ..o [ e | oo | e | o 0.711 |.... 1.823 |MON.. 02/05/2014. | 06/15/2021.
12591B° AC 9 |ABS - CNHET-T4A-AS......cooiiiriinirieniissiisseisssiiessssssisesssssssssssssssssssssssssssssssssssssesssensssnessennns | eovenee | oo | conniienn | eeen IFE | i 157,221 | 99.616 156,619 157,223 157,171 (22) | covveceierieniiieni [ e | e 0.840 |...... 0.842 | MON.. 02/12/2014. | 05/15/2019.
12618S  AC 1 |ABS - CNHET-13D-A3.......ccvirrieriseiisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssssnssssnnssss | soveene | oo | convrieni2 | eeeeIFE | o 142,681 |0 99.786 142,382 142,687 142,684 (VN SUOSTTUTURTTION IRPTIORRIRRTIN DR 0.770 |..... 0.773 |MON.. 11/14/2013. | 10/15/2018.
14041IN  EP 2 [ABS - COMET-142AA.....ccooicice s | s ...100.039 350,137 350,000 349,821 (U072 [T IR DO 1.260 |...... 1.265 | MON.. 04/03/2014. | 01/15/2020.
14041IN  ET 4 [ABS - COMET-145AA....cociiouirirriieiiiesiise st sssss st nssnes | nenes ...100.078 500,390 500,000 500,888 (A0 | cevveoerreerrieeniienins | e | e 1.480 |...... 1.378 |MON.. 03/17/2015. | 07/15/2020.
14041IN  EY 3 [ABS - COMET-155-A.....cccoovoiiiriicriinsiisscissiisssisssissssssssssssssssssssssssssssssssssssssssssssssssssssssonnes | conenee | | evvivenni | cone TFE [ . 499,976 [ .. 99.488 497,440 500,000 499,979 A ] [ [ 1.600 |...... 1.607 | MON.. 07/16/2015. | 05/17/2021.
14313P  AC 1 |ABS - CARMAX-134-A3......ccoooiiiiiriinniiiciinsnisssissssisssissssisssssessssssssssesssssssssssssnsssssssssssssnsssnnnes | eovenee | oo | conerieni2 | eeen IFE | it 108,446 | ... 99.887 108,333 108,456 108,452 2 [ [ | e 0.800 |...... 0.805 |MON.. 10/30/2013. | 07/16/2018.
14313Q  AC 9 |ABS - CARMAX-T41-A3......ooiiiinininnisinsisssssssssssssssssssssssssssssssssssssssssssssssssnsssssssns | covses | on | v | e IFE | i 217,242 ] L 99.773 216,779 217,272 217,262 8 [ s [ [ 0.790 |..... 0.797 |MON.. 02/04/2014. | 10/15/2018.
15200M  AB 3 |ABS - CPETBC-3-A2........ciiuuriereeinneisieeeesssissesssssssssssssss s sssssssssss st s sssssssssssssssssssssssnsssssnssssns. | aevenne 108.852 272,130 250,000 270,457 (U224 ) [T DRI PO 5234 |.... 2.015 |FA...... 01/30/2014. | 02/01/2023.
17305E  FP 5 |ABS - CCCIT-14A3-A3.......ooiriieiessisesessssssssesssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | soveene | ov | oeeeeinn23 | evernIFE | oriiensinnnnn 250,000 | ..o 99.921 249,803 250,000 250,000 [ cooouveerereieeniirenens | rerirnenieneineniinns | s | s | s 0487 |..... 0.405 | MON.. 03/05/2014. | 05/09/2018.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

8013

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
17305 FQ 3 |ABS - CCCIT-14A4-A4. [ ...100.007 500,035 500,000 499,955 34 . 1,145 ) . ..6,150 | 04/29/2014. | 04/24/2019.
254683 BP9 [ABS - DCENT-152-A...c.oouiiieriireiee st sess s ss s sssenesees | nenes o] o2 | IFE e 1,049,682 98.672 | oo 1,036,056 | .............. 1,050,000 | ...cooonevne 1,049,723 41 MON... | ... ...887 04/22/2015. | 10/17/2022.
34528Q DE 1 |ABS - FCFMOT-141-AT. oo | sosins o] e |l IFE | 499,956 99.886 499,430 500,000 499,983 15 MON... 267 02/11/2014. | 02/15/2019.
34528Q  DF 8 |ABS - FCFMOT-14T-A2. ... oottt | cesiene 23 |l AFE | 225,343 | L 99.831 224,620 225,000 225,211 (131) MON... | oo 78 03/30/2015. | 02/15/2019.
34530H  AC 4 |ABS - FCAOT-TAA-AS......oorecece s | cevenas o] e |l AFE ] 278,378 ] L 99.884 278,096 278,419 278,408 12 MON... 98 01/14/2014. | 05/15/2018.
36159) DL 2 |ABS- GECCMT-127-A coveee oo | e [l IFE 249,862 98.284 245,710 250,000 249,924 20 MON... 10/10/2012. | 09/15/2022.
43813)  AD 7 | ABS - HONDO-T41-Ad.......ooiiiiiieieieieieieis sttt ssesssssessssessesss | ssevens | e | TFE ] 648,273 L 99.407 646,146 650,000 648,739 465 MON... 03/16/2015. | 02/21/2020.
65474V AG 6 |ABS - NMOTR-1BA-A......ooiiiiiiciins s | ceneias 23 | LWFE . 350,506 99.983 349,941 350,000 350,034 (270) MON.... | ... 04/01/2014. | 02/15/2018.
65477TM  AC 2 [ABS = NART-13C-AB......oouiiiiiiieiisiei et | enees . e 220,403 | ... 99.790 219,985 220,448 220,436 13 MON... | ... 12/04/2013. | 08/15/2018.
80283N  AD 1 |ABS - SDART-141-A3.......ooicrcsec s | ceveias o] e [ 1FE 47,174 99.984 47,170 47,178 47,169 9 MON... 01/08/2014. | 01/16/2018.
80283W AD 1 |ABS - SDART-142-A3 oo [ | e [ 1FE 120,778 99.921 120,697 120,793 120,771 25 MON... 04/16/2014. | 04/16/2018.
87165L AP 6 | ABS - SYNCC-153-A ..ottt ettt ssessessessssssssesessessens | srevens | 2 [GFE ] 634,914 L 99.414 631,279 635,000 634,922 8 MON... 09/25/2015. | 09/15/2021.
89236R  AD 1 |ABS - TART-1BA-AG ..ot | ceniias o] e |l IFE e 848,578 | L 99.667 647,836 650,000 649,260 682 MON... 03/16/2015. | 11/15/2018.
89236V AD 2 |ABS - TART-I3B-Ad.. oottt ses st nsnenes | ceninen . ...100.116 650,754 650,000 652,664 (2,008) MON... 03/16/2015. | 01/15/2019.
92867R  AB 5 |ABS - VALET-141-A2. ..ot | ceseien o] e |l FE | 37,247 L 99.946 37,228 37,248 37,248 1 MON... | ... 04/23/2014. | 03/20/2017.
981464  CW 8 [ ABS - WENCT-12A-A. oo | Losnis . ...103.358 516,790 500,000 511,578 (3,871) MON... 01/30/2014. | 01/17/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 9,718,324 XXX 9,667,942 9,662,287 9,695,302 0 (12,955) 0 XXX | ... 1,713 | .. ..106,613 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 54,092,617 XXX | s 53,195,334 | ............ 52,870,871 | ... 53,478,167 | ........... (105,531) (278,706) 0 XXX | e 252,485 | ........ 1,074,017 XXX XXX
Totals
7799999. Total - Issuer Obligation: 58,626,843 XXX .. 58,137,139 ..55455,347 | ............ 57,970,976 | .......... (105,531) (377,919) 0 0] XxX XXX XXX . XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 22,296,626 XXX .. 22,289,119 | .. ..21,512,670 22,246,030 0 (9,261) 0 0] XxX XXX XXX ..639,866 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 8,841,219 XXX 8,580,477 8,441,498 8,712,285 0 (69,945) 0 0] XxX XXX XXX 262,566 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 9,718,324 XXX 9,667,942 9,662,287 9,695,302 0 (12,955) 0 0] XXX XXX XXX 106,613 XXX XXX
8399999. Grand Total - Bonds 99,483,012 XXX | s 98,674,676 | ............ 95,071,802 | ........... 98,624,593 | .......... (105,531) ] ..vvvvnv (470,080) 0 0] XXX XXX XXX 2,083,316 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 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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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

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 3,687.000 126,870 126,870 121,638 5,839 4,075 4,075 L | 12/01/2015.
00287Y 10 9 |ABBVIE ORD 2,179.000 129,084 129,084 111,164 3,135 (1,571) (1,571) L | 12/01/2015.
02209 10 3 |ALTRIA GROUP ORD. 2,165.000 126,025 126,025 87,896 1,223 4,073 15,669 15,669 L | 06/01/2015.
032654 10 5 [ANALOG DEVICES ORD.......coossrvrrvevimmiumminsssssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svsssssns | ooe 2,003.000 110,806 110,806 106,402 2,472 (1,203) (1,203) L | 09/01/2015.
039483 10 2 |ARCHER DANIELS MIDLAND ORD 3,382.000 124,052 124,052 149,281 2,004 (25,229) (25,229) L | 12/01/2015.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD. 1,425.000 120,726 120,726 94,929 755 2,372 1,705 1,705 L | 09/01/2015.
097023 10 5 |BOEING ORD 841.000 121,600 121,600 115,413 2,589 5,189 5,189 L | 09/01/2015.
12572Q 10 5 |CME GROUP CL A ORD 1,269.000 114,971 114,971 93,260 3,680 3,829 (836) (836) L | 12/01/2015.
166764 10 0 | CHEVRON ORD....cooourimrieiiemimsanessseiisssessessessasssssss s sssssssssas s ssssssssesss s sssssssse st ssssssssssssssssssssssesssssesssns | sossesies 1,355.000 121,896 121,896 136,858 4,307 (15,788) (15,788) L | 09/01/2015.
17275R 10 2 |CISCO SYSTEMS ORD. 4,560.000 123,827 123,827 127,087 3,143 (3,416) (3,416) L | 12/01/2015.
189054 10 9 |CLOROX ORD. 990.000 125,562 125,562 94,736 2,680 20,873 20,873 L | 03/10/2015.
191216 10 0 |COCA-COLA ORD 2,905.000 124,799 124,799 111,161 3,807 3,997 3,997 L | 09/01/2015.
231021 10 6 |CUMMINS ORD 1,302.000 114,589 114,589 165,760 2,481 (51,171) (51,171) L | 12/01/2015.
260543 10 3 |DOW CHEMICAL ORD 2,382.000 122,625 122,625 120,170 1,096 1,840 2,456 2,456 L | 09/01/2015.
291011 10 4 |EMERSON ELECTRIC ORD. 2,478.000 118,523 118,523 135,961 3,494 (21,846) (21,846) L | 12/01/2015.
30231G 10 2 |EXXON MOBIL ORD. 1,524.000 118,796 118,796 129,684 3,590 (13,842) (13,842) L | 09/01/2015.
370334 10 4 |GENERAL MILLS ORD. 2,125.000 122,528 122,528 100,708 3,186 10,216 10,216 L | 12/01/2015.
458140 10 0 [INTEL ORD 3,571.000 123,021 123,021 99,327 2,563 6,183 6,183 L | 09/01/2015.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD. 891.000 122,619 122,619 144,409 3,301 (16,104) (16,104) L | 12/01/2015.
460146 10 3 [INTERNATIONAL PAPER ORD 2,972.000 112,044 112,044 147,519 2,127 (35,475) (35,475) L | 12/01/2015.
478160 10 4 |JOHNSON & JOHNSON ORD. 1,226.000 125,935 125,935 101,639 3,154 736 736 L | 09/01/2015.
494368 10 3 |KIMBERLY CLARK ORD. 1,037.000 132,010 132,010 112,440 913 2,799 17,258 17,258 L | 03/10/2015.
539830 10 9 [LOCKHEED MARTIN ORD 561.000 121,821 121,821 77,294 3,041 12,650 12,650 L | 06/01/2015.
580135 10 1 |MCDONALD'S ORD 1,087.000 128,418 128,418 100,634 3,324 25,297 25,297 L | 03/10/2015.
58933y 10 5 |MERCK&CO ORD 2,330.000 123,071 123,071 113,774 1,072 3,219 (7,835) (7,835) L | 12/01/2015.
594918 10 4 |MICROSOFT ORD. 2,292.000 127,160 127,160 85,796 2,426 26,723 26,723 L | 09/01/2015.
674599 10 5 |OCCIDENTAL PETROLEUM ORD. 1,656.000 111,962 111,962 125,510 1,242 3,518 (15,746) (15,746) L | 12/01/2015.
681919 10 6 |OMNICOM GROUP ORD 1,672.000 126,504 126,504 122,162 836 2,510 (942) (942) L | 09/01/2015.
713448 10 8 |PEPSICO ORD 1,236.000 123,501 123,501 100,506 868 2,681 6,593 6,593 L | 09/01/2015.
717081 10 3 |PFIZER ORD 3,794.000 122,470 122,470 122,724 3,543 273 273 L | 12/01/2015.
718172 10 9 [PHILIP MORRIS INTERNATIONAL ORD. 1,429.000 125,623 125,623 120,082 1,458 5,026 10,498 10,498 L | 09/01/2015.
74251V 10 2 |[PRINCIPAL FINANCIAL GROUP ORD.........coieemrrerrermeriresssssmsssessessseessssssssssssesssessssssssssesssesssesssssssssessesssssns | seesees 2,401.000 107,997 107,997 125,337 2,682 (17,340) (17,340) L | 12/01/2015.
742718 10 9 |PROCTER & GAMBLE ORD. 1,648.000 130,868 130,868 121,860 3,637 (10,268) (10,268) L | 09/01/2015.
747525 10 3 |QUALCOMM ORD. 2,547.000 127,312 127,312 162,144 1817 (34,832) (34,832) L | 12/01/2015.
755111 50 7 [RAYTHEON ORD. 995.000 123,907 123,907 78,991 2,323 17,755 17,755 L | 06/01/2015.
773903 10 9 |ROCKWELL AUTOMAT ORD. 1,169.000 119,951 119,951 131,270 2,374 (9,109) (9,109) L | 12/01/2015.
871829 10 7 [SYSCO ORD.....cirriiiiiiisiiiesssisssississsssssssssss s ssssssss s sssssansns | ssssssnns | ene 3,017.000 123,697 123,697 108,765 3,099 5,490 5,490 L | 12/01/2015.
87612E 10 6 | TARGET ORD. 1,709.000 124,090 124,090 112,628 2,965 (5,996) (5,996) L | 12/01/2015.
882508 10 4 |TEXASINSTRUMENTS ORD 2,125.000 116,471 116,471 96,778 2,391 1,688 1,688 L | 09/01/2015.
88579y 10 1 |3MORD 793.000 119,458 119,458 114,363 2,737 (8,572) (8,572) L | 09/01/2015.
907818 10 8 |UNION PACIFIC ORD. 1,489.000 116,440 116,440 125,500 (9,060) (9,060) L | 12/01/2015.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......cccoommimmrrmrirmimininnssssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sossosees | ooe 1,198.000 115,284 115,284 106,138 3,108 (11,920) (11,920) L | 12/01/2015.
913017 10 9 |UNITED TECHNOLOGIES ORD..........ccoimmmmrmrrvmsisminsnssssssssmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sossosees | 1oe 1,287.000 123,642 123,642 127,925 2,531 (19,012) (19,012) L | 12/01/2015.
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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
918204 10 8 |VF ORD 1,911.000 118,960 62.250 118,960 124,769 707 (5,809) (5,809) L | 12/01/2015.
92343V 10 4 |VERIZON COMMUNICATIONS ORD 2,734.000 126,365 | .......... 46.220 126,365 121,883 4,871 (1,976) (1,976) L | 12/01/2015.
931142 10 3 | WAL MART STORES ORD 2,107.000 129,159 | ......... 61.300 129,159 144,590 1,032 2,661 (35,697) (35,697) L | 12/01/2015.
94106L 10 9 | WASTE MANAGEMENT ORD 2,297.000 122,591 53.370 122,591 115,964 3,152 3,508 3,508 L | 06/01/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 5,739,629 XXX 5,739,629 5,494,827 14,175 139,128 0 (181,762) 0 (181,762) 0 XXX XXX
9799999. Total - Common Stock. 5,739,629 XXX 5,739,629 5,494,827 14,175 139,128 0 (181,762) 0 (181,762) 0 XXX XXX
9899999. Total Common and Preferred Stock. 5,739,629 XXX 5,739,629 5,494,827 14,175 139,128 0 (181,762) 0 (181,762) 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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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
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, 652,463 | ..o 031,162 | 1,105
36178N  FJ 3 |RMBS - GN AB28B9........ccovireierciieieeseeseeiseeeeienes 05/04/2015........ JP MORGAN SECS INC., - FIXED INCOME.........cccccosuurmrmirrrrrnnirnne 652,768 | ..o 834,140 | 1,004
912828  J5 0 |US TREASURY N/B...... 03/20/2015........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiriiiiieinsieissieierissisessesis s ssssiessses 647,843 559
912828 J9 2 |US TREASURY N/B...... 11/04/2015........ CITIGROUP GLOBAL MARKETS INC, 324,480 178
912828 VR 8 |US TREASURY N/B...... 01/14/2015........ DEUTSCHE BANK SECURITIES, INC......cooiiriiniiniiinnnicisnisersisseeenes 301,149 ....300,000 805
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 2,578,703 | oo 2,540,302 3,650
Bonds - All Other Government
298785 GV 2 |EUROPEAN INVESTMENT BANK......cccovvvivniirirrerieines R 04/15/2015........ MERRILL LYNCH FENNER & SMITH 576,682
500769  GN 8 |KFW...oiiiiiiiiiiiisisiennicis e R 03/03/2015........ Morgan Stanley.........ciiiiiies s 349,458
1099999. Total - BONAS = All ONET GOVEIMMENL.............c.cviviveviecteteeecteteteeecteteeeeteteteeaeteteseeetesessetetesesaesesssetesessssesesssaes  eaesessssesesassssesassesesesssssesassesetesasseses s sesetesessesessesetetessssesassesetesesansetassnsesessentesansreees 926,140
Bonds - U.S. States, Territories and P:
57582P  AD 2 [MA ST-REF-B.....coiiiiiesrcieee e 04/07/2015........ Century Securities 567,608
60412A  EM 1 [ MINNESOTA-A......oviiiiieiniiniinsiseissieie s 08/19/2015........ CITIGROUP GLOBAL MARKETS INC, 376,134
677522 CB 8 |OHIO ST-A-REF.... 06/23/2015........ NESBITT BURNS SECS INC.......coovierieririreiernseies 488,736
68609B NC 7 |OREGON ST-O 06/04/2015........ CITIGROUP GLOBAL MARKETS INC. 419,825
928109 L2 1 |VIRGINIA ST-B-REF ..ottt s sssssssssssessesssesasssessssssssssesens | nevesssesssssens 05/01/2015........ VARIOUS ...ttt 218,918
97705L  7X 9 |WISCONSIN-A.......... 05/04/2015........ Century Securities 540,693
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............ccvuveivseeeereeeerereeirseseeseeressssesssessstesaess ovessesssesesasssssssesesssssasesssesesssstasesssssasesetasassssssassessessssesssassssseesassassssessasssssseaneisas 2,611,914
Bonds - U.S. Political Subdivisions of States
047772 ZP 6 | ATLANTA-PUBLIC IMPT......cooiiiiiiiieniieissiseieiseice et 06/10/2015........ MERRILL LYNCH PIERCE FENNER 410,904
164231 LQ 3 |CHEROKEE CO SCH-A. 04/13/2015........ Century Securities 541,517
251130 EK 2 |DETROIT CITY SD-REF-A 06/02/2015. RAYMOND JAMES/FI 382,977
438670 Y3 9 |HONOLULU CO-B-REF . 05/07/2015........ PERSHING LLC.......... 550,332
967244  7C 2 |WICHITA-A-REF.......ccoiiiiiiiiieincins 04/21/2015........ FIRST UNION CAPITAL 605,569
2499999. Total - Bonds - U.S. Political SubdiviSions of Staes. ... 2,491,298
Bonds - U.S. Special R e and Special A
160429 UA 2 |CHARLESTON WTR SWR .| 08/19/2015........ FIRST UNION CAPITAL... 367,341
18085P QN 7 |CLARK CO ARPT-B........... 06/02/2015........ CITIGROUP GLOBAL MARKETS INC, 388,535
3128M9  TQ 5 |RMBS - FG G07459... 05/01/2015........ VARIOUS ...ttt 523,119
3128MJ V2 3 |RMBS - FG G08632... 03/19/2015........ CITIGROUP GLOBAL MARKETS INC, 524,063
3128MJ  VZ 0 |RMBS - FG G08631 03/20/2015........ WELLS FARGO SECURITIES LLC 510,488
3134G6 XC 2 |FREDDIE MAC 05/01/2015........ VARIOUS ..ottt 1,125,000
3135G0 A7 8 |FANNIE MAE......c.ccooiimiiiiieiiieisiee st 03/24/2015........ NESBITT BURNS SECS INC.....c.oovviveriiieirrineienisisissnienns 503,490
3138AS YN 6 |RMBS - FN AJTB16........ooierrieiceseeescieseceenienes 05/01/2015........ VARIOUS ..ot 623,998
3138W9  GM 6 |RMBS - FN AS0203.... 03/16/2015........ CREDIT SUISSE SECURITIES (USA).......cvuiiiiiiiieiiiiesissisiissiiessesisssissssssiiens 1,093,936
3138WC  J6 1 |[RMBS-FN AS2984.... 09/01/2015........ VARIOUS ..ot 648,851
3138WE  H6 9 |RMBS- FN AS4752.... 05/01/2015........ DEUTSCHE BANK SECURITIES, INC.....c.ccoorirminiierniicierinererineerenes 1,307,541
3138WE  ZJ 1 |RMBS-FN AS5244.... 08/01/2015........ VARIOUS......oooiiiieiiees bbb 256,977
3138WQ AW 2 [RMBS - FN AT2720... 03/16/2015........ CREDIT SUISSE SECURITIES (USA)......coiiiiiireiiniiieiniieiesieeesissiessesieesessessesssseensees 247,788
3138X6  PX 7 |RMBS-FN AU6737... 04/01/2015........ VARIOUS ..ot 961,866
3138YH U6 5 |RMBS-FN AY4204.... 11/09/2015........ JP MORGAN SECS INC., - FIXED INCOME.........cccccoovvurmrrirrinniranes 522,762
3138YK X7 3 |RMBS-FNAY6101.... 06/10/2015........ NOMURA SECURITIES/FIXED INCOME..........coovuiiieiiireriniireeiniessiseesisesesisesessssiesisiees 513,125
31410L  PZ 9 |RMBS - FN 890640 02/01/2015........ VARIOUS ..ottt 180,710
392329 CG 1 |GTR RICHMOND CONVTN... 06/26/2015. Piper Jaffray Co.... 402,896
452024 HS 4 |IL MUN ELEC-A-REF ..ot 04/08/2015........ Century Securities 540,725
592030 D4 9 |MET GOVT NASHVILLE-A.......covvieiierniereerienierseieeienes 05/01/2015........ VARIOUS ...ttt 552,942
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
606341  HB 4 |MISSOURI ST BRD OF PU .| 04/23/2015........ JEFFERIES & COMPANY, INC 554,972
64990B  HT 3 [NY DORMAUTH-A.....c.oovvivrrrrreriririinns 05/01/2015........ MULUBL SECUMLIES. ...t 533,331
64990E TP 2 |NY DORM AUTH-E-UNREF 04/23/12015........ CITIGROUP GLOBAL MARKETS INC, 273,994
677587  CX 3 |OHIO MENTAL HLTH-A. 05/07/2015........ RAYMOND JAMES/FL.......covviiniiiriiicinsireierissieninenees 542,210
786009 BW 9 | SACRAMENTO MUD AUTH.....ccovviiiiieieieisriresseieeisenienees 06/01/2015........ VARIOUS ...t 545,283
79730A  JB 5 | SANDIEGO PUB FACS........cooiiriiciirireieintiesesieisenisese s eensssees 09/01/2015........ VARIOUS ..ottt 427,228
816705 JA 6 | SEMINOLE CO W/S-A-REF............cccooeuu. 05/01/2015........ Century Securities 497,076
837151  ME 6 |SC PUB SVC AUTH-A-REF 04/09/2015........ Century Securities 551,925 3,000
914378  GX 6 |UNIV OF KY-SER A 04/20/2015........ JEFFERIES & COMPANY, INC 543,204 500
917567  AY 5 |UTAH TRANSIT AUTH-REF 08/19/2015........ FIRST UNION CAPITAL.......covviernriirerieririeniennes 481,230 3,977
917567  BL 2 |UTAH TRANSIT AUTH-REF 04/23/2015........ Century Securities 553,739 3,938
958638 VA 3 | WSTRN MI UNIV-A-REF.. 05/01/2015........ VARIOUS..... i 239,232
3199999. Total - Bonds - U.S. Special REVENUE ANd SPECIAI ASSESSMENES. ... rreieueer s ereusersseseesesseeeeseesesesassasaes | eesesessasseeaesseseesee et eeseeseeeeseseeseeseese8eE1eEeEaeEeeseeeEseEeEEeesee et eesee et et ansen et sesansee et nes 17,539,574 40,960
Bonds - Industrial and Mi:
00287Y AT 6 [ABBVIEINC........cccovrunee. 05/05/2015........ VARIOUS ...t 523,410
00440E AT 4 |ACEINAHOLDINGS INC.................. R 11/01/2015........ VARIOUS ..ottt 149,916
025816  BG 3 | AMERICAN EXPRESS CO......ccvirimiieiiriieeirenissiierisssiessesesssesssissiens 03/26/2015........ RAYMOND JAMES/FL.....covvviiviririrnireiierienerieniresessenns 399,604 2,222
0258M0 DX 4 |AMERICAN EXPRESS CREDIT.... 09/09/2015. CITIGROUP GLOBAL MARKETS INC, 234,814
037833  AJ 9 |APPLEINC.....ccccovvrrvrrrrinee 05/01/2015........ RBC CAPITAL MARKETS 472,131 | 75,000 | i 40
05348E AV 1 | AVALONBAY COMMUNITIES.........ccoiiiiiiiniieiiiieineieiesissiesissis s sssssssssessensone | soesssesessnes 05/06/2015........ DEUTSCHE BANK SECURITIES, INC.....c.coovirmirieririeeirereineines 194,653
05531F AN 3 | BB&T CORPORATION.......coivrriricriiicirieieieeiseiesesiseeeniniees 05/04/2015........ Century Securities 481,422 3,733
05579T  ED 4 |BNP PARIBAS R 05/14/2015........ BNP PARIBAS SECURITIES BOND 269,293
06406H CZ 0 |BANK OF NY MELLON COR 04/17/2015. PERSHING LLC.......... 354,582 1,212
06738E  AD 7 |BARCLAYSPLC......cocvvrviirirrrrins R 03/18/2015........ BARCLAYS CAPITAL INC FIXED INC.......ccocovvrrrrrrines 355,205 3,556
075887 BD 0 |BECTON DICKINSON AND CO. 05/12/2015........ WELLS FARGO SECURITIES LLC 302,796 2,250
125509  BU 2 |CIGNA CORP.......oeviiiiieieicieiee i 03/11/2015........ JP MORGAN SECS INC., - FIXED INCOME..........ccocomiumrmirirnrirnns 174,892
12591T  AE 6 |CMBS - COMM 2014-LC15 Ad......oouveriirrerierinnieiis 05/01/2015........ VARIOUS ...ttt 654,047 267
12592X  AZ 9 |CMBS - COMM 2015-CR22 A2 03/18/2015. DEUTSCHE BANK SECURITIES, INC.. 87,549 162
12592X BD 7 |CMBS - COMM 2015-CR22 A5 03/18/2015........ DEUTSCHE BANK SECURITIES, INC.. . 669,448 | .....coocvireicriirren 050,000 | i 1,434
12593A  BA 2 |CMBS - COMM 2015-CR23 A4 05/06/2015........ DEUTSCHE BANK SECURITIES, INC.....c.ccorirrrnrierieeeirereeeienes 669,447 884
12634N AT 5 |CMBS - CSAIL 2015-C2 Ad.......oovvmieriieriieisreissieins 05/06/2015........ CREDIT SUISSE SECURITIES (USA)......cuiiiiiireriiiieniisissinseessssiessessssssssssesssseessenes 669,499 1,202
14041IN  ET 4 [ABS - COMET 2014-A5 A.....ccvvvmmrrrririririeiinesieniesesssesesiiesienes 03/17/2015........ PERSHING LLC.......... 501,289 103
14041N  EY 3 |ABS - COMET 2015-A5 AS.. 07/16/2015........ JP MORGAN SECS INC., - FIXED INCOME..........cccooomiurmririrernrirnns 499,976
172967  JJ 1 | CITIGROUP INC....coovvrririiiieiniciseieiessssiesesiseiensnsenes 04/01/2015........ Morgan Stanley............coeviiiriiriiinrieee s 322,432 | .o 320,000 | 1,045
172967  JP 7 | CITIGROUP INC 04/22/2015........ CITIGROUP GLOBAL MARKETS INC, 124,768
20826F AD 8 | CONOCOPHILLIPS COMPANY. 03/25/2015........ MITSUBISHI UFJ SECURITIES 259,155 3,210
20826F AJ 5 |CONOCOPHILLIPS COMPANY. 05/18/2015........ VARIOUS ..ot 450,256 | ..o 449,000 | L 27
22546Q AR 8 |CREDIT SUISSE NEW YORK... . R 03/18/2015........ CITIGROUP GLOBAL MARKETS INC. 255,795 3,000
22546Q AV 9 |CREDIT SUISSE NEW YORK.......cccovvrivane R 05/04/2015........ PERSHING LLC.......... 249,503 | ..o 280,000 | Lo 94
254683 BP9 |ABS-DCENT 2015-A2 A... 04/22/2015........ BARCLAYS CAPITAL INC FIXED INC.......cccovurerrranee 1,049,682
26884A BD 4 |ERP OPERATING LP 05/11/2015........ CITIGROUP GLOBAL MARKETS INC, 119,340
278642  AK 9 |EBAY INC ..o 06/02/2015........ MERRILL LYNCH PIERCE FENNER 348,037
34528Q DF 8 |ABS - FORDF 2014-1 A2.......covvvveririirnns 03/30/2015........ JP MORGAN CHASE BANK/HSBCSI 225,343
369550 AV 0 | GENERAL DYNAMICS CORP... 10/26/2015........ JP MORGAN SECS INC., - FIXED INCOME..........coocnvermrrnirriririrnns 165,043
36962G Y4 0 | GENERAL ELEC CAP CORP.... 05/12/2015. MERRILL LYNCH PIERCE FENNER 319,236
38148L AA 4 | GOLDMAN SACHS GROUP INC... 03/25/2015........ Goldman Sachs... 180,580
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40428H PQ 9 |HSBC USAINC 05/12/2015........ CALYON SECURITIES (USA) INC... 645,297 2,132
40428H PR 7 |HSBC USAINC 06/03/2015........ JP MORGAN CHASE BANK/HSBCSI 297,861 | oo 300,000 | i 1,821
437076 BB 7 |HOME DEPOT INC.... 05/01/2015........ JP MORGAN CHASE BANK/HSBCSI 489,564
437076  BG 6 |HOME DEPOT INC.... 06/01/2015........ VARIOUS ... 399,436
43813)  AD 7 | ABS - HAROT 2014-1 Ad....covoiiieiiicieeiee st nasssesssenes | sesesisesinninns 03/16/2015........ MOrgan StanleY..........ccveeiiiericeneee s 648,273
46623E KD 0 | JPMORGAN CHASE & CO.......... 04/06/2015........ SCOTIA CAPITAL USA INC....ccoorvvvrrrirercrinrirnee 654,654
46625H LW 8 | JPMORGAN CHASE & CO.......... 06/18/2015........ JP MORGAN SECS INC., - FIXED INCOME..........coocvrimrrrrririnirnns 174,699
49327M  2H 6 |KEY BANKNA... 05/27/2015........ Goldman Sachs..... 249,730
49327TM  2J 2 |KEY BANKNA... 05/04/2015........ PERSHING LLC............ 475,641 2,351
494368  BP 7 |KIMBERLY-CLARK CORP..... 02/24/12015........ DEUTSCHE BANK SECURITIES, INC......c.cooviimriiieinierieiisereinenes 29,981
585055  AS 5 |MEDTRONIC INC......oooiiiiiiiiiiiiieeinieiesiess e nsenees R 06/19/2015........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiriiiieiniieiesineeerissisesissssessesssesessssesensenes 273,705 3,059
58933Y  AS 4 [MERCK & COINC......coiriiriiiiieniritiiesisssiessenissessssessseesienes 02/05/2015........ JP MORGAN SECS INC., - FIXED INCOME.........ccccourrmrrrmrirarirnnnns 29,994
61690Q AB 5 |CMBS- MSBAM 2015-C23 A2................. 06/05/2015........ Morgan Stanley. 180,242 246
617610 B3 2 |MORGAN STANLEY ......ccoiiiiiiiriciinsicsiiesissiesisssiesiesissioas 06/11/2015........ Morgan Stanley 399,520
68389X BB 0 [ ORACLE CORP.......cviiiriiicieicie et 05/01/2015........ VARIOUS ...t 1,121,040
69353R  EP 9 |PNC BANK NA......coiiiiieintiersriciesiesesisie e 05/27/2015........ CITIGROUP GLOBAL MARKETS INC......cooovuiiiriiiiriniiernsiesesissiesisesessesee e sisssessessaees 324,253
69371R M5 2 | PACCAR FINANCIAL CORP 05/11/2015........ MERRILL LYNCH FENNER & SMITH 649,142
717081 DL 4 |PFIZERINC 06/11/2015. US BANCORP INVESTMENTS INC 401,916 723
74005P  AZ 7 |PRAXAIRINC 06/04/2015........ Morgan Stanley 360,927 2,858
740189 AL 9 |PRECISION CASTPARTS CORP......cccovvrrirriirrrieriinns 06/01/2015........ CITIGROUP GLOBAL MARKETS INC.......cooviiiiiiiiniiiieinieiesiseeiesessssse e sisssessesnees 449,955
747525  AG 8 |QUALCOMM INC.....oouiiiiiiircriiicieiitisee ettt eninnens | aeseniesinsiaes 05/13/2015........ JP MORGAN SECS INC., - FIXED INCOME..........cccooniumrmirrinnirnns 264,645
761713 BE 5 |REYNOLDS AMERICAN INC......ooiiiiiiiiriiriniieiiesiiesiesissesesisssssesssesssssessssssssssessesssesssssssnns. | nevesssessssions 06/09/2015........ JP MORGAN SECS INC., - FIXED INCOME. 199,964
822582 BG 6 | SHELL INTERNATIONAL FIN R 05/06/2015. BARCLAYS CAPITAL INC FIXED INC 254,459
828807 CU 9 | SIMON PROPERTY GROUP LP........ccocovermiiriniieierineierssiseeenssines 08/10/2015........ CITIGROUP GLOBAL MARKETS INC.......cooviiiirriiiniriieiseieeesssisssssssssssessessssssessessanes 199,886
87165L AP 6 |ABS-SYNCT 2015-3 A 09/25/2015........ BARCLAYS CAPITAL INC FIXED INC.......cccvvvvrnranee 634,914
87612E BB 1 | TARGET CORP 05/12/2015........ PERSHING LLC............ 305,535 2,664
89236R  AD 1 |ABS-TAOT 2013-A A4 03/16/2015........ Morgan Stanley 648,578 | ....oovvvreinrrrrereniirirnnnnenn850,000 | oo 50
89236V AD 2 |ABS-TAOT 2013-B A4. 03/16/2015. Morgan Stanley. 654,672 105
907818  EE 4 |UNION PACIFIC CORP........ccocrvvrmerrrieirniinrierinisissninenns 06/16/2015........ JP MORGAN SECS INC., - FIXED INCOME 399,680
91159H HE 3 |USBANCORP.................. 05/12/2015........ WELLS FARGO SECURITIES LLC 649,709
92890K  AX 3 [CMBS - WFRBS 2014-C22 A2.......cooviiireriiieiiieissisiesssiesesissi s ess s enssssssssesssssensss | soessssssessnes 09/16/2015........ WELLS FARGO SECURITIES LLC 258,008 413
94974B  FG 0 |WELLS FARGO & COMPANY... 05/12/2015........ PERSHING LLC............ 301,002 +.:300,000 [ .o 1,488
94974B GM 6 | WELLS FARGO & COMPANY... 07/15/2015........ WELLS FARGO SECURITIES LLC 204,885 ....205,000
3899999. Total - Bonds - INAUSHIAl @NA MISCEIANEOUS.............cc.iveviiieiieiiiieieieicteie ettt ettt ebesees oesesebassesesessesesebessesesessesese b eseses e et et et eses et et et et et eses e s et et eb et esebes e s et et etsesebansesesesnss 24,964,906 | ...ooooriieieiea 24724,000 [ .oovovoviieieeccee 51,963
8399997. Total - BONS - Part 3.t 51,112,535
8399998. Total - Bonds - Summary Item from Part 5..........ccoiiiiinnsssnins 3,497,956
8399999, TOAl - BONAS. ... ...ttt E e LE1eHE e R eE R 54,610,491
Common Stocks - Industrial and Mi
00206R 10 2 [ ATET INC...oviriiciiicerisieeesisise e 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,733.000 57,160 XXX
00287Y 10 9 [ABBVIEINC.......cccevvvrunec. 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,454.000 83,211 XXX
02209S 10 3 [ALTRIA GROUP INC......coviiiiriiiiiiiiieiseisieisss s 06/01/2015........ BARCLAYS CAPITAL INC./LE 962.000 51,084 XXX
032654 10 5 |ANALOG DEVICES INC.................. 09/01/2015........ BARCLAYS CAPITAL INC./LE 1,153.000 64,817 XXX
039483 10 2 | ARCHER-DANIELS-MIDLAND CO......coovvrieieririrircirrirenns 12/01/2015........ BARCLAYS CAPITAL INC./LE 3,768.000 167,729 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING....... 09/01/2015........ BARCLAYS CAPITAL INC./LE 661.000 55,327 XXX
097023 10 5 |BOEING CO/THE 09/01/2015. BARCLAYS CAPITAL INC./LE 386.000 57,271 XXX
12572Q 10 5 | CME GROUP INC.....oiiiiiiiicireiiiieeisieissiie sttt ssiens | soesssssensnes 12/01/2015........ BARCLAYS CAPITAL INC./LE 490.000 46,749 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
166764 10 0 |CHEVRON CORP.. ST 09/01/2015........ BARCLAYS CAPITAL INC./LE 825.000 78,228 XXX
17275R 10 2 |CISCO SYSTEMS IN 12/01/2015........ BARCLAYS CAPITAL INC./LE 2,110.000 59,096 XXX
189054 10 9 | CLOROX COMPANY .....ovuviiirimeieierinsiesiesiseesesienesseseenaessssesesseenees 03/10/2015........ BARCLAYS CAPITAL INC./LE 419.000 45,185 XXX
191216 10 0 |COCA-COLA CO/THE.......ccoviiriiimriiiiciiesissississiisiiens 09/01/2015........ BARCLAYS CAPITAL INC./LE 1,329.000 54,263 XXX
231021 10 6 |CUMMINS INC 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,302.000 165,760 XXX
260543 10 3 |DOW CHEMICAL CO/THE 09/01/2015........ BARCLAYS CAPITAL INC./LE 2,693.000 136,366 XXX
291011 10 4 |EMERSON ELECTRIC CO.....ccovvrrirnriniiinrnisirnsieiesinnenns 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,502.000 80,121 XXX
30231G 10 2 |EXXON MOBIL CORP... 09/01/2015........ BARCLAYS CAPITAL INC./LE 815.000 67,091 XXX
370334 10 4 |GENERAL MILLS INC... 12/01/2015........ BARCLAYS CAPITAL INC./LE 965.000 50,448 XXX
458140 10 0 [INTEL CORP.....coooiiiiriierncne e 09/01/2015........ BARCLAYS CAPITAL INC./LE 2,389.000 73,943 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 12/01/2015........ BARCLAYS CAPITAL INC./LE 491.000 74,547 XXX
460146 10 3 [INTERNATIONAL PAPER CO.......cocommrrmmriririririrninieninns 12/01/2015........ BARCLAYS CAPITAL INC./LE 2,972.000 147,519 XXX
478160 10 4 |JOHNSON & JOHNSON.... 09/01/2015........ BARCLAYS CAPITAL INC./LE 561.000 55,660 XXX
494368 10 3 |KIMBERLY-CLARK CORP... 03/10/2015........ BARCLAYS CAPITAL INC./LE 491.000 51,667 XXX
539830 10 9 |LOCKHEED MARTIN CORP..... 06/01/2015........ BARCLAYS CAPITAL INC./LE 253.000 49,860 XXX
580135 10 1 |MCDONALD'S CORP.........ccoeriiiriniieiirieieiinsiesssissienisesessssie s 03/10/2015........ BARCLAYS CAPITAL INC./LE 488.000 46,994 XXX
58933Y 10 5 [MERCK & CO. INC.....coovuiririiiririeiieiiesiiesiesissisesissssessesessenns 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,249.000 69,516 XXX
594918 10 4 |MICROSOFT CORP 09/01/2015. BARCLAYS CAPITAL INC./LE 1,443.000 61,001 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP.........ccovtvmiiiiierniisinnisieisssiessessssesessssanes 12/01/2015........ BARCLAYS CAPITAL INC./LE 903.000 67,009 XXX
681919 10 6 | OMNICOM GROUP 09/01/2015........ BARCLAYS CAPITAL INC./LE 775.000 57,954 XXX
713448 10 8 |PEPSICO INC 09/01/2015........ BARCLAYS CAPITAL INC./LE 525.000 49,676 XXX
717081 10 3 | PFIZER INC..coiiiiriiiie et sienes 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,690.000 56,657 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL 09/01/2015. BARCLAYS CAPITAL INC./LE 683.000 54,364 XXX
74251V 10 2 | PRINCIPAL FINANCIAL GROUP 12/01/2015........ BARCLAYS CAPITAL INC./LE 2,409.000 125,750 XXX
742718 10 9 |PROCTER & GAMBLE CO/THE........c.cccvevmrrrirerirarans 09/01/2015........ BARCLAYS CAPITAL INC./LE 795.000 63,436 XXX
747525 10 3 | QUALCOMM INC.....ooiiiiiieriiicietitiseeesii sttt ennans | aesesieninsiaes 12/01/2015........ BARCLAYS CAPITAL INC./LE 2,547.000 162,144 XXX
755111 50 7 |RAYTHEON COMPANY 06/01/2015........ BARCLAYS CAPITAL INC./LE 457.000 47,956 XXX
773903 10 9 |ROCKWELL AUTOMATION INC 12/01/2015 BARCLAYS CAPITAL INC./LE 633.000 69,457 XXX
871829 10 7 |SYSCO CORP 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,409.000 54,386 XXX
87612E 10 6 | TARGET CORP........cccoevvvrrnec. 12/01/2015........ BARCLAYS CAPITAL INC./LE 764.000 58,351 XXX
882508 10 4 |TEXAS INSTRUMENTSINC...... 09/01/2015........ BARCLAYS CAPITAL INC./LE 1,131.000 61,640 XXX
88579Y 10 1 [BM GOt 09/01/2015........ BARCLAYS CAPITAL INC./LE 363.000 57,372 XXX
907818 10 8 | UNION PACIFIC ORD......coivuiiiriiiieeiiieisieieisssi s esse s 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,489.000 125,500 XXX
911312 10 6 |UNITED PARCEL SERVICE-CL B 12/01/2015........ BARCLAYS CAPITAL INC./LE 525.000 52,386 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP 12/01/2015........ BARCLAYS CAPITAL INC./LE 657.000 70,204 XXX
918204 10 8 |VF ORD 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,911.000 124,769 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.. 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,335.000 62,896 XXX
931142 10 3 | WAL-MART STORES INC.......cccoevrireririrernriniieninnierssnireniesineen 12/01/2015........ BARCLAYS CAPITAL INC./LE 1,224.000 89,024 XXX
94106L 10 9 | WASTE MANAGEMENT INC....... 06/01/2015........ BARCLAYS CAPITAL INC./LE 1,000.000 52,521 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 3,514,064 XXX 0
9799997. Total - Common Stocks - Part 3., 3,514,064 S 0
9799998. Total - Common Stocks - Summary Item from Part 5........cooviiviniininiiiinnnes 629,930 XXX
9799999. Total - Common Stocks.........covweieeces 4,143,994 XXX | 0
9899999. Total - Preferred and Common Stocks........ 4,143,994 S 0
9999999. Total - Bonds, Preferred and Common Stocks 58,754,484 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
36176W GR 6 |RMBS - G2 778108 .. | 12/21/2015. | Direct. v 40,608 | ... 40,608 | ............ 43,856 43,602 (2,995) (2,995) 40,608 (V1 IO 779 | 12/20/2026.
36178G HM 9 |RMBS - GN AA8336. .| 12/15/2015. | Direct ceeveiennnn 16,385 78,963 (2,578) (2,578) 76,385 0 852 | 10/15/2042.
36178N  FJ 3 |RMBS - GN AB2869 .. | 12/15/2015. | Direct. 34,321 35,329 | oo | e | e (1,008) (1,008) 34,321 0 0 | e 422 | 09/15/2042.
36179Q BG 5 |RMBS - G2 MA1839. o | 1212412015, | DIFECE......ooooecc e | e | oo 199,532 209,384 209,108 [ ...oveereceris | e (9,576) (9,576) 199,532 0 0| 3,568 | 04/20/2044.
38377F QZ 7 |CMO/RMBS - GNR 2010-57 NQ .| 12/16/2015. | Direct 95,125 102,735 97,472 (2,347) (2,347) 95,125 0 2,291 | 11/16/2038.
62888X AA 2 |CMBS - NGN 2010-C1 A1 .. | 07/29/2015. | VARIOUS. 33411 | .. ..33,411 33,389 33,404 7 7 33,411 0 0 259 | 10/29/2020.
912828 VN 7 |US TREASURY N/B - [ 07/31/2015. | MAHUFY......ooovieiiisisi s | s | covessiens 350,000 | ........... 350,000 350,342 350,178 (178) (178) 350,000 0 875 | 07/31/2015.
0599999. Total - Bonds - U.S. Government. 829,381 829,381 853,998 733,764 | .0 [ e (18,675) | .ooocverencnnd 0 [ (18,675) 0 829,381 0 0 0 9,045 XXX
Bonds - All Other Government
500769 FV 1 |KFW. | R ‘ 09/30/2015. | Maturity. .175,000 .175,000 175,513 175,244 (244) (244) 175,000 0 875 | 09/30/2015.
1099999. Total - Bonds - All Other Government. 175,000 175,000 175,513 175,244 (244) 0 (244) 0 175,000 0 0 0 875 XXX
Bonds - U.S. Special Revenue and Special A
3128CU LV 6 [RMBS-FG G30340 .. | 12/15/2015. | Direct. 13,317 14,137 (820) 13,317 0 08/01/2027.
3128M9 K2 7 |RMBS-FG G07213, .| 12/15/2015. | Direct 52,857 53,324 (467) 52,857 0 11/01/2042.
3128M9 TQ 5 |RMBS -FG G07459. .. | 12/15/2015. | Direct (1,837) 38,682 0 08/01/2043.
3128M9 XG 2 |RMBS - FG G07579. .| 12/15/2015. | Direct 81,397 (3,487) 77,910 0 08/01/2043.
3128MB 6P 7 |RMBS-FG G13378. .. | 12/15/2015. | Direct 18,469 (1,308) 17,160 12/01/2023.
3128MJ SS 0 |RMBS - FG G08528 .. | 12/15/2015. | Direct. ...44,568 ...44,568 42,583 1,985 44,568 0 04/01/2043.
3128MJ UM 0 |RMBS - FG G08587 .. | 12/15/2015. | Direct 200,652 200,652 216,579 216,560 | ...ovveeerceris | erreeenn(15,908) [ oo [ (15,908) 200,652 0) 05/01/2044.
3128MJ V2 3 |RMBS - FG G08632 .. | 12/15/2015. | Direct 28,103 (1,290 26,813 0 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 0 03/01/2045.
3128MM R4 7 |RMBS - FG G18506. .. | 12/15/2015. | Direct 83,540 83,305 (4,167) 79,138 (0) 03/01/2029.
3128P7 J8 7 |RMBS-FG C91187 .. | 12/15/2015. | VARIOUS. 20,074 20,399 (1,523) 18,877 (0) 06/01/2028.
31292L HZ 1 |RMBS - FG C03848 .| 12/15/2015. | Direct ..47,195 50,410 50,709 (3,514) 47,195 04/01/2042.
31307F TN 1 |RMBS - FG J26857. .. | 12/15/2015. | Direct. 67,125 69,380 69,182 (2,057) 67,125 0 01/01/2029.
3132GS SF 7 |RMBS - FG Q07418, .| 12/15/2015. | Direct 80,582 82,621 82,658 (2,076) 80,582 0 04/01/2042.
3132HR D9 8 |RMBS-FG Q14628 .| 12/15/2015. | VARIOUS. 839,322 811,287 2,348 813,635 [ ..o | e 25,687 01/01/2043.
3132JA SR 7 |RMBS-FG Q19127 .| 12/15/2015. | Direct 48459 | L 48,459 49,777 (1,317) 48,459 0 06/01/2043.
3132JN QF 7 |RMBS-FG Q21354 .| 12/15/2015. | Direct 87,363 | .....ccc.... 87,363 90,316 (2,954) 87,363 0) 08/01/2043.
3132L5 FG 3 |RMBS-FG V80167 .. | 12/15/2015. | Direct. 64,242 63,568 674 64,242 07/01/2043.
3132M3  T6 4 |RMBS - FG Q23573 .| 12/15/2015. | Direct 42,744 (994) 41,750 0) 12/01/2043.
31335H UM 3 |RMBS - FG C90588 .. | 12/15/2015. | Direct 12,580 (843) 11,737 11/01/2022.
3133ED 79 6 |FEDERAL FARM CREDIT BANK . | 04/01/2015. | Redemption, 174,691 19 174,711 290 10/23/2018.
3135G0 SB 0 |FEDERAL NATIONAL MORTGAGE ASSOCIATION........cccocccvevenns | o 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. | Direct. 10,935 (513) 10,422 (0) 02/01/2024.
31371M HK 6 |RMBS - FN 255934 .. | 12/28/2015. | Direct 18,803 (1,718) 17,085 0 11/01/2035.
31371M  NT 0 |RMBS - FN 256102 .. | 12/28/2015. | Direct. 7,354 (568) 6,786 0 02/01/2036.
3137A4 UM 0 [CMO/RMBS - FHR 3777 WA .| 12/15/2015. | Direct L A8272 | 48,272 52,224 51,540 ) (3,268) 48,272 12/15/2040.
3138A2 U7 2 |RMBS - FN AH1505. .. | 12/28/2015. | Direct 68,747 | ........... 68,747 72,625 72,370 ) (3,623) 68,747 12/01/2040.
3138AS YN 6 |RMBS-FNAJ1616 .. | 12/28/2015. | Direct 28,211 29,722 ) (1,512) 28,211 10/01/2041.
3138AX FV 8 |RMBS - FN AJ5579 .. | 12/28/2015. | Direct AT | 1T6 | 42,656 42,534 . ) (1,358) 41,176 01/01/2027.
3138EJ) RA 8 |RMBS - FN AL2280. .| 12/28/2015. | Direct 99,668 | ............ 99,668 | ........... 106,894 106,669 | ....cooovvvericnris | e (7,001) (7,001) 99,668 09/01/2042.
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3138EK L3 7 |RMBS - FN AL3045. .. | 12/28/2015. | Direct 90,899 90,768 (6,235) 84,532 (0) 1,966 | 10/01/2042.
3138EL  GL 1 |RMBS - FN AL3802 .. | 12/28/2015. | Direct. 79,397 79,238 (1,766) 77,472 02/01/2028.
3138EL N4 1 [RMBS - FN AL4010 oo | 1212812015, | DIFECL.......ooreeeieeriieiiicricsiiesisssiesissssisenisnnnns. | censisenisssniinninnns | cveeneneeen9,169 | 49,169 | e 49,822 49,769 (600) 49,169 0) 07/01/2043.
3138EL VB 6 |RMBS - FN AL4209. .. | 12/28/2015. | Direct, 77,557 77,416 (4,292) 73,124 0 01/01/2027.
3138M5 RK 7 |RMBS - FN AP2289 .. | 12/28/2015. | Direct 34,072 36,422 36,238 (2,167) 34,072 0 09/01/2042.
3138W9 GM 6 |RMBS - FN AS0203 .. | 12/28/2015. | Direct 66,539 67,922 (1,383) 66,539 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 27462 | ..........27462 | ............. 28,647 (1,184) 27,462 08/01/2029.
3138WE H6 9 [RMBS - FN AS4752 .. | 12/28/2015. | Direct, 77,905 | .. 79,876 (1,972) 77,905 04/01/2030.
3138WE  ZJ 1 |RMBS-FN AS5244 .. | 12/28/2015. | Direct 4,030 4,030 4,190 (159) 4,030 0 06/01/2045.
3138WQ AW 2 |RMBS - FN AT2720. .. | 12/28/2015. | Direct ...19,956 20,370 (415) 19,956 0 05/01/2043.
3138WQ RK 0 [RMBS - FNAT3189 .. | 12/28/2015. | Direct. 34,984 34,787 34,797 188 34,984 05/01/2028.
3138WT RT 5 |RMBS - FN AT5897 .. | 12/28/2015. | Direct 42758 | .. 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 54,297 57,479 (3,181) 54,297 0 10/01/2043.
3138XB V9 2 |RMBS - FN AV0639. .. | 12/28/2015. | Direct 69,821 73,104 72,805 (2,984) 69,821 11/01/2028.
3138XC 4K 5 |RMBS-FNAV1725 .. | 12/28/2015. | Direct ...40,866 | ............40,866 | ............ 41,763 41,645 (779) 40,866 0 11/01/2028.
3138XQ DH 1 |RMBS-FNAW1003 .. | 12/28/2015. | Direct 65,616 67,287 67,212 (1,596) 65,616 0 05/01/2044.
3138Y3 XN 6 |RMBS - FN AX2484 .. | 12/28/2015. | Direct. 27,638 | .. 28,724 28,719 (1,081) 27,638 10/01/2044.
3138YH U6 5 |RMBS - FN AY4204 .. | 12/28/2015. | Direct 2,307 2,397 2,476 (79) 2,307 7 | 05/01/2045.
3138YK X7 3 |RMBS-FNAY6101 .. | 12/28/2015. | Direct 8,556 8,556 8,781 (225) 8,556 0 72 | 06/01/2045.
31392) YP 8 |CMO/RMBS - FNW 2003-W3 2A4. .. | 12/28/2015. | VARIOUS. 10,207 10,207 11,157 11,132 (925) 10,207 0) 270 | 06/25/2042.
31392W  JR 2 |CMO/RMBS - FHR 2509 ZG .. | 12/15/2015. | VARIOUS. L 18,164 | 18,164 | 19,611 20,012 (1,848) 18,164 544 | 10/15/2032.
31393T CC 8 |CMO/RMBS - FNR 2003-92 MB .. | 12/28/2015. | Direct. 27,686 30,039 29,749 (2,063) 27,686 0 | e | e 722 | 09/25/2023.
31394A  YY 6 [CMO/RMBS - FNR 2004-68 CB .. | 12/28/2015. | Direct 30,600 32,532 32,134 (1,534) 30,600 (VN [PV | N IO 705 | 09/25/2024.
31394C PA 4 |CMO/RMBS - FNR 2005-16 PE .. | 12/28/2015. | Direct. 25,213 26,875 25,691 (479) 25,213 0 695 | 03/25/2034.
31394C VD 1 [CMO/RMBS - FNR 2005-15 EC .. | 12/28/2015. | Direct 54,181 57,616 54,593 (412) 54,181 ((0))) [PPSR (1)} I 1,386 | 10/25/2033.
31394H UD 1 [CMO/RMBS - FHR 2668 OG. ..| 01/15/2015. | Direct 901 955 901 0 901 41 03/15/2032.
31394K U9 3 |CMO/RMBS - FHR 2692 AY. .| 12/15/2015. | Direct 18,062 | e 18,062 | ..occoveeeee 19,189 18,919 (857) (857) 18,062 0 10/15/2023.
31394L ML 3 |CMO/RMBS - FHR 2709 PE .| 08/19/2015. | Direct 35480 | ..ccovuune 35,480 38,325 35,682 (202) (202) 35,480 0 12/15/2022.
31394R  JX 8 |CMO/RMBS - FHR 2754 PD, .. | 12/15/2015. | Direct. 27,733 29,709 28,014 (281) (281) 27,733 (0) 11/15/2032.
313956 28 0 |CMO/RMBS - FHR 2864 PE ..| 01/15/2015. | Direct 2,891 3,057 2,891 0 2,891 06/15/2033.
3139%5H J4 3 |CMO/RMBS - FHR 2877 Al .. | 12/15/2015. | Direct 21,212 23,158 22,607 | .o | v (1,395) (1,395) 21,212 (0) 10/15/2024.
31395M CD 9 |CMO/RMBS - FHR 2934 CI .| 12/15/2015. | Direct 23,809 25,357 24,151 (342) (342) 23,809 0 01/15/2034.
31396A RE 6 |CMO/RMBS - FHR 3037 ND. .. | 09/15/2015. | Direct 28,033 25,965 (162) (162) 25,803 (0) 01/15/2034.
31398M VQ 6 |CMO/RMBS - FNR 2010-19 VB .. | 12/28/2015. | VARIOUS. 51,307 47,822 (697) (697) 47,125 0 02/25/2021.
31410L PZ 9 |RMBS - FN 890640 .. | 12/28/2015. | Direct L4709 | s 15,219 (510) (510) 14,709 07/01/2043.
31417G__H9 0 |RMBS - FN AB9255 . | 12/28/2015. | Direct covnne 49,457 ...49,457 50,732 50,707 | .oovvonricnnicnnies | o (1,250) (1,250) 49,457 0 05/01/2043.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ........4,294,297 ..4,290,567 | .......4,395,019 | ........... 3,972,851 | .o l0 | (106,873) | oo 0 [ (106,873) | ... [ 4,268,320 0 25,977 XXX
Bonds - Industrial and Miscellaneous
02005T AD 9 |ABS-ALLYA2011-1 A4 .| 02/01/2015. | VARIOUS. ..13,523 13,531 (8) (8) 13,523 0) 25 | 03/15/2016.
02006M AC 5 |ABS-ALLYA2013-2 A3 . | 12/16/2015. | Direct 137,436 137,434 3 3 137,436 802 | 01/15/2018.
03523T BP 2 |ANHEUSER-BUSCH INBEV WOR.........cccoooommriimnrieriirnieriis 08/13/2015. | MERRILL LYNCH PIERCE FENNER 44189 | ............. 46,000 45,828 13 13 45841 | | (1,651) | oo (1,651) | e 1,255 | 07/15/2022.
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037833 AQ 3 |APPLEINC .| 08/13/2015. | MERRILL LYNCH FENNER & SMITH 175,000 174,934 174,942 8 8 174,950 1,732 1,732 2,879 | 05/06/2019.
05565Q CA 4 |BP CAPITAL MARKETS PLC R| 11/06/2015. | Maturity 300,000 300,000 300,078 300,033 (33) (33) 300,000 0 11/06/2015.
064149 A6 4 |BANK OF NOVA SCOTIA 1. | 01/23/2015. | Maturity 95,000 ...95,000 .100,541 95,090 (90) (90) 95,000 0 01/22/2015.
06849U AC 9 |BARRICK PD AU FIN PTY LT, 1. | 11/12/2015. | NOMURA SECURITIES INTL INC.......cvouiiiiiiiinins [ | e 176,006 .170,000 176,078 (971) (971) 175,107 899 899 01/15/2020.
07383F 3Z 9 |CMBS - BSCMS 2005-PWR7 A3 .| 02/12/12015. | Direct 64,648 64,816 (167) (167) 64,648 0 02/11/2041.
084670 AV 0 |BERKSHIRE HATHAWAY INC .. | 02/11/2015. | Maturity 95,000 95,154 (154) (154) 95,000 0 02/11/2015.
122008 AA 6 |BURLINGTN NO SF 04-1 TR .. | 08/01/2015. | VARIOUS. 5,590 5,852 (259) (259) 5,590 0 0 01/15/2021.
12591B  AC 9 |ABS - CNHET-14A-A3 .| 12/16/2015. | Direct AT 17,774 3 3 17,777 0 05/15/2019.
12618S AC 1 |ABS-CNH2013-DA3 .. | 12/16/2015. | Direct, 92,313 92,311 2 2 92,313 0 0 10/15/2018.
12623M  AC 7 |ABS-CNH 2012-A A3 .| 02/18/2015. | Direct 24,459 24,459 0 0 24,459 0) 0) 05/15/2017.
14040H BA 2 |CAPITAL ONE FINANCIAL CO .. | 11/06/2015. | Maturity. 63,000 62,945 55 55 63,000 0 630 | 11/06/2015.
143130 AD 6 |ABS-CARMX 2011-2 A4 1| 09/16/2015. | DITECL......eoveeeeeeeeeiiieieieeieeiesiesseesessessesienins [ eoreeseessesneesnnesnnees | cvieniens 104,748 104,712 36 36 104,748 (] I 704 |02/15/2017.
14313P  AC 1 |ABS- CARMX 2013-4 A3 .| 12/16/2015. | Direct 51,544 51,542 2 2 51,544 0 334 | 07/16/2018.
14313Q AC 9 |ABS- CARMX 2014-1 A3 .. | 12/16/2015. | Direct. 32,728 32,725 3 3 32,728 0 245 | 10/15/2018.
20030N AL 5 [COMCAST CORP .| 08/01/2015. | VARIOUS. .315,000 334,692 (8,007) (8,007) 326,685 (11,685) | .. (11,685) | ....... 26,915 | 03/15/2016.
200340 AN 7 |COMERICA INC .. | 09/16/2015. | Maturity ..40,000 40,023 (23) (23) 40,000 (1 I 1,200 | 09/16/2015.
20047R  AE 3 |CMBS - CMT-07C9-A4. .| 12/11/2015. | Direct 132 145 (12) (12) 132 0 8 | 12/10/2049.
20173Q AE 1 |CMBS - GCCFC 2007-GG9 A4. .| 12/14/2015. | Direct 50,715 | oo 50,715 | ....cc..... 55,967 54,327 | oo | i (3,612) (3,612) 50,715 03/10/2039.
23311V AA 5 |DCP MIDSTREAM OPERATING .. | 10/01/2015. | Maturity 250,000 250,000 258,680 253,931 (3,931) (3,931) 250,000 10/01/2015.
25450H AY 1 |DIRECTV HOLDINGS/FING .. | 09/14/2015. | Redemption 253,506 250,000 261,475 257,314 [ e | e (4,384) (4,384) 252,930 03/01/2016.
25459H BF 1 [DIRECTV HOLDINGS LLC .| 12/01/2015. | VARIOUS. 357,788 350,000 .349,493 349,541 52 52 349,593 03/15/2022.
34530H AC 4 |ABS-FORDO 2014-A A3 o | 1211612015, | DIFECL.......oooeeeecereecieeisseiseessessisneneenes | e | coveenieas 131,581 | ........... 131,581 .131,561 131,570 1" 1 131,581 05/15/2018.
34530) AB 2 |ABS-FORDL 2014-A A2A 1| 10/16/2015. | DIFECL......ooovrveeereeeriiecriireieesiieseisenissssisessisssisenes | oereisesiiesssinesiiens | ceveesians 174,049 174,049 174,046 174,048 1 1 174,049 10/15/2016.
372491 AB 6 |GENWORTH HOLDINGS INC. .| 03/17/2015. | KING (CL) & ASSOCIATES 274,625 325,000 .345,118 343,994 (370) (370) 343,625 02/15/2024.
38141E A7 4 |GOLDMAN SACHS GROUP INC .. | 08/03/2015. | Maturity 260,000 260,000 270,124 264,299 | ...oooovrivcris | e (4,299) (4,299) 260,000 08/01/2015.
38141E B3 2 |GOLDMAN SACHS GROUP INC .. | 11/23/2015. | Maturity 300,000 300,000 303,411 301,480 [ ..o [ v (1,480) (1,480) 300,000 11/23/2015.
42809H AE 7 |HESS CORP .| 1112/12015. | PERSHING LLC 93,888 | ........... 95,000 | ............. 94,887 94,906 33 33 94,939 06/15/2017.
428236 AS 2 |HEWLETT-PACKARD CO. .. | 11/08/2015. | Redemption 548,025 500,000 567,120 529,811 [ oo [ e (7,694) (7,694) 522,116 03/01/2018.
43814G AB 6 |ABS-HAROT 2014-2 A2 .| 12/18/2015. | Direct . 375,000 | ........... 375,000 | ........... 374,971 374,986 14 14 375,000 0 817 | 09/19/2016.
460690 BL 3 [INTERPUBLIC GROUP COS .. 08/13/2015. | RBC CAPITAL MARKETS.........cooviiinriineriinniinciiiens | o | o 344,141 | ... 345,000 | ........... 348,912 348,707 (209) (209) 348,497 | ..o [ e (4,356) | .......... (4,356) | ....... 12,196 | 04/15/2024.
46629Y AC 3 [CMBS - JPMCC 2007-CB18 A4. .. | 12/14/2015. | Direct. 15,416 | s 15,416 16,487 | .o | e (1,071) (1,071) 15,416 0 661 | 06/12/2047.
46629Y AD 1 |CMBS - JPMCC 2007-CB18 A1A .| 12/14/2015. | Direct 2,998 2,998 3,225 (227) (227) 2,998 0 0 89 | 06/12/2047.
47787V AB 7 |ABS-JDOT 2014-A A2 ..| 12/16/2015. | VARIOUS. 246,578 246,578 246,574 4 4 246,578 0 525 | 09/15/2016.
57643M GV 0 |CMO/RMBS - MASTR 2004-10 1AT......cooiviinincieniecieneis . | 12/28/2015. | VARIOUS, 11823 11,823 11,978 (54) (54) 11,823 0) 0) 217 | 10/25/2019.
594918 AG 9 |MICROSOFT CORP .. | 09/25/2015. | Maturity 48,000 | ... 48,000 47,968 32 32 48,000 (1 I 780 | 09/25/2015.
60688C AE 6 |CMBS - MLCFC 2007-9 A4 .| 12/15/2015. | Direct 6,973 6,973 7,599 (626) (626) 6,973 0 0 389 |09/12/2049.
61751X AE 0 |CMBS - MSC 2007-T25 A3 .| 12/15/2015. | Direct 27,762 | oo 27,762 29,879 (2,117) (2,117) 27,762 0 0| 1,473 | 11/12/2049.
654624 AE 5 [NIPPON TELEGR & TELEPH R|08/13/2015. | BNY MELLON/NOMURA INT'L PLC REPO 30,004 ...30,000 29,979 5 5 29,984 20 20 | oo 455 | 07/18/2017.
65477M AC 2 |ABS - NAROT 2013-C A3 o | 1211612015, | DIFECL.......oooeeerieeiiceiceissessesssesiesiissniienes | e | o 134,552 | .. .134,552 134,536 15 15 134,552 0 668 | 08/15/2018.
69371R K5 4 [PACCAR FINANCIAL CORP. ..| 08/13/2015. | BAIRD, ROBERT W., & COMPANY IN 90,650 | ............. 90,000 89,992 2 2 89,995 655 655 | ......... 1,332 | 03/15/2017.
74456Q AW 6 |PUB SVC ELEC & GAS. .. | 05/01/2015. | Maturity 145,000 | 45,000 | ............ 44,920 44,994 6 6 45,000 0 608 | 05/01/2015.
80283N AD 1 |ABS- SDART 2014-1 A3 ..| 12/16/2015. | Direct 202,822 202,822 202,809 202,747 75 75 202,822 0| 1,543 | 01/16/2018.
76111X  EA 7 |CMO/RMBS - RFMSI 2003-S20 2A1........coniiviirininininiis .| 08/01/2015. | VARIOUS 34 34 34 (34) (34) 12/25/2018.
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80283W AD 1 |ABS- SDART 2014-2 A3 ..| 12/16/2015. | Direct . ...79,207 79,207 79,198 79,176 31 31 79,207 0 594 | 04/16/2018.
842400 EY 5 |SOUTHERN CAL EDISON .. 08/01/2015. | VARIOUS. 80,000 | .. ...80,000 ..88,778 81,736 (168) (168) 81,568 | ..oovvoerieens [ s (1,568) | .......... (1,568) | ......... 5,739 | 01/15/2016.
88731E AF 7 |TIME WARNER ENT. .. | 11/30/2015. | JP MORGAN SECS INC., - FIXED INCOME 327,996 265,000 354,856 349,035 (8,117) (8,117) 340,918 n(12,922) ] (12,922)] ....... 26,879 | 03/15/2023.
90783T AA 8 [UNPRR CO 2004 PASS TRST. .. | 12/01/2015. | VARIOUS. cereeneen11,654 | 11,554 | oo 12,684 12,257 (702) (702) 11,554 (0) (0) 331 | 07/02/2025.
91159H GU 8 [US BANCORP .. | 03/04/2015. | Maturity 50,000 50,087 (87) (87) 50,000 (V1 [ 788 | 03/04/2015.
92867Q AB 7 |ABS-VWALT 2014-A A2A .| 11/20/2015. | Direct 186,743 53 53 186,796 0 514 | 10/20/2016.
92867R  AB 5 |ABS- VALET 2014-1 A2 R | 12/22/2015. | Direct. 412,096 4 4 412,100 0 0 917 |03/20/2017.
929227 6Y 7 |CMO/RMBS - WAMU 2003-S6 2A3 .. | 12/28/2015. | VARIOUS. 11,538 (261) (261) 11,530 0 0 280 | 07/25/2018.
92922F DE 5 |CMO/RMBS - WAMU 2003-S8 A2 .. | 12/28/2015. | VARIOUS. 10,097 (226) (226) 10,090 (0) (0) 283 | 09/25/2018.
981464 EC 0 |ABS - WFNCT-14A-A .. 1 12/01/2015. | VARIOUS. 525,000 0 525,000 (21) (21) 2,902 | 12/16/2019.
3899999. Total - Bonds - Industrial and Miscellaneous ..7,819,922 ..7,743,444 7,932,722 .(48,864) (64,303) | ........(64,303) .....207,332 XXX
8399997. TOtAl - BONAS = PAM 4. ffeeE oL bbb | ceenes 13,118,600 |....... 13,038,392 |... 2,814,580 | ... (U (174,657) | ... . .0 [.....(38,326) | ........(38,326) | .....299,532 XXX
8399998. Total - Bonds - Summary Item from Part 5. 3,503,459 | ........ 3,500,000 | ........3,497,956 (18) (18) .3,497,938 5,521 5521 | ....... 21,981 XXX
8399999. TOtAL = BONAS. .. Lt | coiea 16,622,059 |....... 16,538,392 | .......16,953,739 | ......... 12,814,580 | ...ccooccrenccnnd 0. (174,675) [ ..coovvnnn, 0 [ (174,675) | ...coveneean 0 6,654,865 |.......cco.... 0....(32,805)] ... (32,805)] .....321,514 XXX
Common Stocks - Industrial and Miscell
00206R 10 2 |AT&TINC ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE 215.000 XXX 6,747 7,222 (475) (475) 6,747 636 636 202 XXX
00287Y 10 9 [ABBVIEINC ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE 385.000 XXX ) SRR PO DO (14,296) 10,899 XXX
02209S 10 3 |ALTRIA GROUP INC ..| 12/01/2015. | BARCLAYS CAPITAL INC./LE 321.000 XXX ) (7,258) 8,558 XXX
032654 10 5 |ANALOG DEVICESINC .. 1 12/01/2015. | BARCLAYS CAPITAL INCILE.......ccoovviieicivcivcns [ s 605.000 XXX ) (4,335) 29,254 XXX
039483 10 2 |ARCHER-DANIELS-MIDLAND CO.... ..| 06/11/2015. | BARCLAYS CAPITAL INC./LE 386.000 XXX 0 18,449 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING... ..| 12/01/2015. | BARCLAYS CAPITAL INC./LE. XXX ) (4,696) 5,558 XXX
071813 10 9 |BAXTER INTERNATIONAL INC .| 07/01/2015. | BARCLAYS CAPITAL INC./LE... XXX )| SRS PO IO (12,839) 63,163 XXX
097023 10 5 |BOEING CO/THE .. | 12/04/2015. | BARCLAYS CAPITAL INC./LE... XXX 13,388 (180) (180) 13,208 XXX
12572Q 10 5 [CME GROUP INC .. | 09/01/2015. | BARCLAYS CAPITAL INC./LE... XXX w0918 | 11,081 | ... (4,166) (4,166) 6,915 XXX
166764 10 0 [CHEVRON CORP .| 12/10/2015. | BARCLAYS CAPITAL INC./LE. v 10,233 XXX | 11,861 12,228 (366) (366) 11,861 XXX
17275R 10 2 |CISCO SYSTEMS INC .. | 06/01/2015. | BARCLAYS CAPITAL INC./LE 329.000 9,818 XXX 9,130 9,151 (21) (21) 9,130 XXX
189054 10 9 [CLOROX COMPANY .| 12/01/2015. | BARCLAYS CAPITAL INC/LE.........cccovuirrvmriinricccns | o 185.000 | ............21,194 XXX 16,015 19,279 (3,264) (3,264) 16,015 XXX
191216 10 0 |COCA-COLA CO/THE ..| 12/15/2015. | BARCLAYS CAPITAL INC./LE... XXX 4,011 5,024 | ........ (1,013) (1,013) 4,011 XXX
194162 10 3 |COLGATE-PALMOLIVE CO. .| 06/01/2015. | BARCLAYS CAPITAL INC./LE... B [ . 3,829 XXX 53,521 | oo 76,455 | ........ (22,934) (22,934) 53,521 XXX
260543 10 3 |DOW CHEMICAL ORD. .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 311.000 | .............16,468 XXX | 16,196 0 16,196 XXX
263534 10 9 |DUPONT (E.l.) DE NEMOURS .. | 07/01/2015. | VARIOUS. XXX [ 85,807 | e 77,119 (21,313) 55,807 XXX
291011 10 4 |EMERSON ELECTRIC CO .| 06/10/2015. | BARCLAYS CAPITAL INC/LE.........cccovvimricriirnrins XXX 10,371 (281) 10,090 XXX
30231G 10 2 |EXXON MOBIL CORP ..| 12/10/2015. | BARCLAYS CAPITAL INC./LE XXX 7,211 (398) 6,813 XXX
370334 10 4 |GENERAL MILLS INC ..| 09/01/2015. | BARCLAYS CAPITAL INC./LE 302.000 | .............16,916 XXX 11,630 | oo 16,106 (4,476) 11,630 XXX
427866 10 8 |HERSHEY CO/THE .1 03/16/2015. | VARIOUS..........cocvierricriiereiicriieneiieniiessiesiiessions | covieniin 779.000 | .............79,912 XXX [ 71431 | 80,961 (9,531) 71,431 XXX
452308 10 9 [ILLINOIS TOOL WORKS .. 03/02/2015. | BARCLAYS CAPITAL INCILE.......ccovvverveiveivenvcns [ e 782.000 | .............77,901 XXX (4,960) 69,096 XXX
458140 10 0 [INTEL CORP .| 12/01/2015. | BARCLAYS CAPITAL INC./LE 892.000 30,808 XXX ] 20,999 | 32,371 [ it d(11,372) | s [ [ (11,372) 20,999 XXX
459200 10 1 [INTL BUSINESS MACHINES CORP........ccccceumiricrinrinriniiniinnins .. | 06/10/2015. | BARCLAYS CAPITAL INC./LE 63.000 | .............10,721 XXX 1,074 11,182 XXX
478160 10 4 |JOHNSON & JOHNSON .. | 12/08/2015. | BARCLAYS CAPITAL INC./LE 39.000 3,937 XXX ..4,078 ) (1,528) 2,550 XXX
494368 10 3 |KIMBERLY-CLARK CORP .| 12/01/2015. | BARCLAYS CAPITAL INC/LE.........cccovererirericnerincns | cvvreriinns 119.000 | .............13,621 XXX 13,749 ) (538) 13,211 XXX
50076Q 10 6 |KRAFT FOODS GROUP INC .| 07/02/2015. | VARIOUS. ...97,902 XXX ) (9,563) 70,391 XXX
532457 10 8 |ELILILLY & CO. .. 1 09/10/2015. | BARCLAYS CAPITAL INC./LE.........cccovvimricriircrians ...89,444 XXX ] 49,304 | L TTATE | (28,172) (28,172) 49,304 XXX
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539830 10 9 [LOCKHEED MARTIN CORP .. | 12/24/12015. | BARCLAYS CAPITAL INC./LE 90.000 XXX 17,331 (10,215) . 7,116 11,146 11,146 XXX
577081 10 2 |MATTEL INC .. | 03/06/2015. | BARCLAYS CAPITAL INC./LE. XXX [ 92,160 | e TAT32 | 17,428 92,160 <(27,908) | ........(27,908) XXX
580135 10 1 |MCDONALD'S CORP. .. | 12/15/2015. | BARCLAYS CAPITAL INC./LE... XXX 16,304 (2,723) 13,581 ...5,489 XXX
58933y 10 5 |MERCK& CO.INC .. | 06/01/2015. | BARCLAYS CAPITAL INC./LE... XXX cvereennn0,874 | s 10,904 | .......... (4,030) 6,874 ,788 XXX
594918 10 4 |MICROSOFT CORP .| 12/10/2015. | BARCLAYS CAPITAL INC./LE... XXX | 18,922 | 33,676 | ........ (14,754) 18,922 18,425 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP.. ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE... XXX 8,823 9,431 (609) 8,823 XXX
681919 10 6 |OMNICOM GROUP. .. | 12/01/2015. | BARCLAYS CAPITAL INC./LE XXX 6,441 6,972 (532) 6,441 XXX
713448 10 8 [PEPSICO INC .| 12/01/2015. | BARCLAYS CAPITAL INC./LE XXX 3487 | oo 4728 | .......... (1,242) (1,242) 3,487 XXX
717081 10 3 |PFIZERINC. .. | 06/02/2015. | BARCLAYS CAPITAL INC./LE 384.000 XXX 2,227 11,962 265 265 12,227 XXX
718172 10 9 [PHILIP MORRIS INTERNATIONAL .| 12/01/2015. | BARCLAYS CAPITAL INC/LE.........ccovvrrvicricricinns | o 122.000 XXX 10,781 9,937 844 844 10,781 XXX
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ..| 09/01/2015. | BARCLAYS CAPITAL INC./LE 8.000 XXX 0 413 XXX
742718 10 9 |PROCTER & GAMBLE ORD. .. | 12/01/2015. | BARCLAYS CAPITAL INC./LE 2.000 XXX 182 (53) (53) 129 XXX
755111 50 7 |RAYTHEON COMPANY. .. | 12/01/2015. | BARCLAYS CAPITAL INC./LE... 167.000 XXX 8,226 | s 18,064 | ......... (9,838) (9,838) 8,226 XXX
773903 10 9 |ROCKWELL AUTOMATION INC. .. | 06/10/2015. | BARCLAYS CAPITAL INC./LE... 121.000 XXX 13,455 499 499 13,954 XXX
871829 10 7 |SYSCO CORP. .| 09/01/2015. | BARCLAYS CAPITAL INC./LE 297.000 XXX ] 9,982 | 11,788 | .......... (1,806) (1,806) 9,982 XXX
87612E 10 6 |TARGET CORP ..| 09/10/2015. | BARCLAYS CAPITAL INC./LE. .105.000 XXX 7,971 (2,608) (2,608) 5,362 XXX
882508 10 4 |TEXAS INSTRUMENTS INC .| 12/01/2015. | BARCLAYS CAPITAL INC./LE... B 429.000 XXX 14,813 22,936 (8,123) (8,123) 14,813 XXX
88579y 10 1 |3MCO ..| 12/14/2015. | BARCLAYS CAPITAL INC./LE 40.000 XXX ] 5,288 | 8,573 | (1,285) (1,285) 5,288 XXX
911312 10 6 |[UNITED PARCEL SERVICE-CL B .. | 09/01/2015. | BARCLAYS CAPITAL INC./LE 27.000 XXX (981) (981) 2,020 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP. .|.. | 03/10/2015. | BARCLAYS CAPITAL INC./LE 62.000 XXX ) (1,611) 5519 XXX
92343V 10 4 [VERIZON COMMUNICATIONS INC.. ..| 06/01/2015. | BARCLAYS CAPITAL INC./LE... e 123.000 XXX ) (1,046) 4,708 XXX
94106L 10 9 |WASTE MANAGEMENT INC .. 1 12/01/2015. | BARCLAYS CAPITAL INC./LE 248.000 XXX ) (596) 12,131 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. XXX 1,103,803 0 0 (209,917) 0 928,944 0. 231,533 |........ 231,533 XXX
9799997. Total - Common Stocks - Part 4. .......1,160,477 XXX v 928,944 | L 1,103,803 0 0 (209,917) 0 928,944 0. 231,533 |........ 231,533 XXX
9799998 Total - Common Stocks - SUMMArY EM fTOM PAIt 5.........cieieieiese ettt eiies ettessessess s e s se st s sttt sttt bttt en e n st st sntnnnns | ensensnead 641,001 XXX 629,930 0 629,930 [..ooviorererens | e 11,071 | . 11,071 XXX
9799999. Total - Common Stock .......1,801,478 XXX ..1,558,874 1,103,803 | ...... (209,917) 0 0 (209,917) 0].. .1,558,874 0 [ 242,604 |........ 242,604 XXX
9899999. Total - Preferred and Common Stocks ........1,801,478 XXX .......1,658,874 | ... 1,103,803 | ...... (209,917) 0 0 (209,917) 0. 1,558,874 |.... 0] 242,604 |....... 242,604 XXX
9999999. Total - Bonds, Preferred and COMMOM SEOCKS...........uuuruuuuirisiiiiieiisetiss s stiss st stasi e ehsstess stk | criia 18,423,538 XXX e 18,512,613 | ......... 13,918,384 | ...... (209,917)] ....... (174,675) | coooovvviennd [ (384,591) | .cvoooinns 0 [ 18,213,739 | .o 0]... 209,799 |........ 209,799 | .....347,558 XXX
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Bonds - U.S. Government
912828 K4 1 |US TREASURY FRN I ‘ 05/20/2015 | MERRILL LYNCH FENNER & SMITH...... 11/30/2015 | MERRILL LYNCH FENNER & SMITH...... .......1,300,000 | ......... 1,300,410 | ......... 1,298,773 | ...........1,300,298 (112) (112) coeen(1,525) [ e (1,525) | ............ 933 [ 70
0599999. Total - BONAS - U.S. GOVEIMMENL. ... et | conansnes 1,300,000 | ......... 1,300,410 | ......... 1,298,773 ....1,300,298 0 (112) 0 (112) 0 0 .(1,525) | ..ooocd (1,525)] ............ 933 | v 70
Bonds - Industrial and Mi:
037833 BF 6 |APPLEINC . | 05/06/2015 | Goldman Sachs.............cccouerrueeriienriinnne 11/23/2015| PERSHING LLC 650,000 648,804 652,841 648,888 84 84 3,952 3,962 | ......... 9,458 |...coovvv
JP MORGAN SECS INC., - FIXED
34530Q AE 0 |ABS-FORDO 2015-A A4 .| 03/17/2015 | INCOME 12/01/2015 | VARIOUS. 600,000 599,993 599,977 599,994 2 2 (18) (18) 6,806
JP MORGAN SECS INC., - FIXED
46625H MN 7 [JPMORGAN CHASE & CO .| 07/14/2015 | INCOME 11/23/2015 |PERSHING LLC.........ccooviviiniicirniicins | e 150,000 | .....cccoeee 149,436 | ............ 154,836 149,452 16 16 5,384 5,384 2,048
JP MORGAN SECS INC., - FIXED
904764 AR 8 |UNILEVER CAPITAL CORP. R| 07/28/2015 | INCOME 08/13/2015 | CANTOR FITZGERALD + CO ....150,000 149,132 ..149,432 149,139 7 7 293
931142 DF 7 |WAL-MART STORES INC . | 05/12/2015 | MERRILL LYNCH PIERCE FENNER....... 08/13/2015 | JEFFERIES & COMPANY, INC 650,000 650,182 647,602 650,167 (15) (15) (2,565)
3899999. Total - Bonds - Industrial and Miscellaneous. .2,200,000 | ......... 2,197,546 2,204,686 2,197,640 0 94 0 94 0 (L I 7,046 | oo 7,046 | ....... 21,048 | ... 691
8399998. Total - Bonds. .3,500,000 | ......... 3,497,956 3,503,459 3,497,938 0 (18) 0 (18) 0 0 5,521 5521 | ....... 21,981 | ......... 760
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.... ....753.000 51,155 49,907 51,155 0
163851 10 8 |CHEMOURS CO/THE .| 07/01/2015 | Unknown 09/11/2015 | VARIOUS. 336.400 5,320 3,561 5,320 0
194162 10 3 |COLGATE-PALMOLIVE CO .. | 03/10/2015 | BARCLAYS CAPITAL INC./LE................ 06/01/2015| BARCLAYS CAPITAL INC./LE 681.000 46,587 45,471 46,587 0
263534 10 9 |DUPONT (E.|.) DE NEMOURS, .| 09/01/2015 | VARIOUS. 12/14/2015 | VARIOUS.........cocovoiieiieriinniiericnniieeins | e 2,954.000 | ....coo..cc 183,914 205,122 183,914 0
500754 10 6 |KRAFT HEINZ CO/THE .. | 07/17/2015 | VARIOUS, 09/01/2015| BARCLAYS CAPITALINC./LE........cccccccer | 001,721,000 | ... 106,743 | ......cc.... 121,519 106,743 (V1 EUUPOPORUORORS IRV IO 14,776 | ......... 14,776
50076Q 10 6 |KRAFT FOODS GROUP INC .| 03/10/2015 | BARCLAYS CAPITAL INC./LE. .| 07/02/2015 | VARIOUS. 46,725 59,282 46,725 0 12,557 12,557
532457 10 8 |ELILILLY & CO. .| 03/10/2015 | BARCLAYS CAPITAL INC./LE.... 09/10/2015 | BARCLAYS CAPITAL INC./LE 45,952 53,522 45,952 0 JRUY (87 {0 I O ...668 |...
637071 10 1 |NATIONAL OILWELL VARCO INC . | 09/01/2015 | BARCLAYS CAPITAL INC/LE................. 12/01/2015| BARCLAYS CAPITAL INC/LE................. | ........2,742.000 | ............ 143534 | ..o 102,617 143,534 {0 OSSO (OO PO (40917)] ........ (40,917) 3,490 |...
9099999. Total - Common Stocks - Industrial and Miscellaneous. 629,930 641,001 629,930 0 0 0 0 0 0 [ 11,071 ] ... 11,071 .8,194
9799998. Total - Common Stocks: 629,930 641,001 629,930 0 0 0 0 0 (V) 11,071 | ... 11,071 .8,194
9899999. Total - Preferred and Common Stocks. 629,930 641,001 629,930 0 0 0 0 0 0 11,071 11,071 8,194
9999999. Total - Bonds, Preferred and COMMONM SHOCKS............uiuiuiiiiieiiiieiiieeiei st sisse s seiiss | oeisbssessseseess e sbs b bbb bbb s b b f bt b bbb sk b bbbkt | biseiies 4,127,886 | ......... 4,144,460 ...4,127,868 0 (18) 0 (18) 0 U 16,592 | ......... 16,592 | ....... 30,175
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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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SCHEDULE DA - PART 1

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 .| .. | 05/20/2015. | VARIOUS 01/31/2016. | .. (1,997) [ oo | v | s 1,650,000 | .......... 1,652,259 2,589 0375 | 0.181
UNITED STATES TREASURY. .. | 05/01/2015. | CITIGROUP GLOBAL MARKETS INC........ccccoovsvvvunae 01/15/2016. | .. (843) 600,000 600,892 1,039 0375 | L 0.162
UNITED STATES TREASURY. .. | 08/27/2015. | NOMURA SECURITIES INTL INC. .| 02/15/2016. | .. (343) 700,000 700,466 992 0375 | ... 0.232
UNITED STATES TREASURY. . [ 10/21/2015. | NESBITT BURNS SECS INC.... 05/15/2016. 9) 650,000 650,026 210 ......0.250 0.243
0199999. U.S. Government Bonds - Issuer Obligation: 3,600,450 (3,193) 0 0 3,600,000 3,603,643 4,830 0 XXX XXX
0599999. Total - U.S. Government Bonds. 3,600,450 (3,193 0 0 3,600,000 | ........... 3,603,643 4,830 0 XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 3,600,450 (3,193) 0 0 3,600,000 | ............ 3,603,643 4,830 0 XXX XXX
8399999. Subtotals - Bond 3,600,450 (3,193) 0 0 3,600,000 3,603,643 4,830 0 XXX XXX
Exempt Money Market Mutual Funds
52470G__ 88 2 |WA Inst Liquid Rsv [ [.. T12/15/2015. [ Ditect s | e R T Y X P R P e e . 10,904,453 1837 1..0.310 NAA.... 2329
8899999. Total - Exempt Money Market Mutual Funds. 0 0 (L IS0 ¢, SR [ 10,904,453 1,837 0 XXX XXX XXX i, 2,329 | s 0
Class One Money Market Mutual Funds
09248U 61 9 [BLACKROCK LIQUIDITY TEMPCL INS MMF .| .. | 12/31/2015. | Direct. 11,000,000 | ..oooveriveiniirenns | e [ | e | s 11,000,000 | ......... 11,000,000 70 ......0.300 N/A.....
38141W 23 2 [FINANCIAL SQUARE CL FST MMF .| .. | 12/30/2015. | Direct. 6,200,000 6,200,000 6,200,000 184 .....0.330 N/A.....
4812A2 60 3 [JPMORGAN PRIME CL INST MMF | [ 12130/2015. [ DIFECL........ovvoieiiririisssisnisnissnssnissssisnninns | eoeee XXX [ i 1,056,828 | ....covoieirriinnns | e [ | s | s 1,056,828 | .......... 1,056,828 435 N/A.....
825252 72 9 | AIM SHORT TERM INVTS CL INSTI MMF . [ 12/01/2015. | Direct. 3,400,967 3,400,967 3,400,967 716 ......0.320 N/A..... 453
8999999. Total - Class One Money Market Mutual Funds. ....21,657,795 0 0 0 [ 0., S [ 21,657,795 1,405 0 XXX XXX XXX | cooreneriennas 453 | i, 0
Other Short-Term Invested Assets
Florida State Treasury Deposit. ‘ SD...... | . | 12/31/2015. | Direct. 03/31/2016. 619,303 1,990 .....2.813 N/A..... 9,006
9099999. Total - Other Short-Term Invested Assets 0 0 0. 619,303 1,990 0 XXX XXX XXX
9199999. Total - Short-Term Investment: (3,193) 0 0 36,785,193 10,063 0 XXX XXX XXX
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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
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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 2,742,647 | XXX
Bank of America Claims Jacksonville, FL veeenn(9,089,578) | XXX
Wachovia LOC Savings JackSONVIlle, FL.........oveiiiiiiicriiciiissiieriiesiiessisesesssseessisssisnins | cesiiins | o ...0.100 4,192 1,721,273 | 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 4,192 0
0399999. Total Cash on Deposit: XXX XXX 4,192 0 ...(4,620,658) | XXX
0599999. Total Cash XXX XXX 4,192 0 oerer..(4,620,658) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 9,393,457 | 4. April (3,361,484) | 7. July. (3,553,251) | 10. October. (3,374,622)
2. February (1,405,445) | 5. May. 10,719,381 | 8. August 1,747,782 | 11. November. 5,227,123
3. March 12,490,021 |6. June 11,872,103 | 9. September. 17,954,003 | 12. December. (4,620,658)

E26
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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
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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. 619,303 619,303
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 619,303 619,303 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

E28
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