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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty 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.treasury securities ................ccoccoiiiiiiiiii | 12,757,810 |............ 2.8211..... 12,757,810 ..o | 12,757,810 ............ 2.821
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
121 Issued by U.S. governmentagencies .................oocooocei | Lo e e
1.22  Issued by U.S. government sponsored agencies ..............|..... 23,539,339 |............ 5205(..... 23,539,339 (... | 23,539,339 |............ 5.205
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ... 2,038,647 |............ 0.451)....... 2,038,647 |..................|....... 2,038,647 (............ 0.451
1.4 Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations ....... |..... 16,637,806 |............ 3679]..... 16,637,806 |.................. |..... 16,637,806 |............ 3.679
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations ..................[..... 69,664,001 |.......... 15403 |..... 69,664,001 |.................. | 69,664,001 .......... 15.403
1.43  Revenue and assessment obligations ......................... | ... 61,474,761 |.......... 13.592..... 61,474,761 ..............o | 61,474,761 |.......... 13.592
1.44  Industrial development and similar obligations ................ [....... 1,016,517 |............ 0225]....... 1,016,517 | .................. |....... 1,016,517 |............ 0.225
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
1.51  Pass-through securities:
1.511 Issued or Guaranteed by GNMA ... [ L [ e
1.512 Issued or Guaranteed by FNMA and FHLMC .........[....... 8,251,229 |............ 1.824]....... 8251229 ... |, 8,251,229|............ 1.824
1513 Allother ... L L L e e
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA L 21,534,962 |............ 47611..... 21534962 (... [ 21,534,962 (............ 4.761
1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies showninLine 1.521 ...... | ... | [ e e
1523 Allother ... e L L e e
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securiies) ... .. 130,494,286 |.......... 28.852|.... 130,494,286 | .................. ... 130,494,286 |.......... 28.852
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................|..... 19,452,199 |............ 4.3011..... 19,452,199 ..o | 19,452,199 ............ 4.301
2.3 Affiliated securities ... [ L [ e e
3. Equity interests:
3.1 Investmentsinmutual funds ... [ e [ e e
3.2 Preferred stocks:
321 Affiliated ... e L L e e
322 Unaffiliated ... 4249101 ............ 0.939]....... 4249101 ..o 4249101 ............ 0.939
3.3 Publicly traded equity securities (excluding preferred stocks):
331 Affiliated ... e L L e e
3.32 Unaffiliated ...............oooo 20,975,819 |............ 4638]..... 20975819 ... [ 20,975,819 ............ 4.638
3.4 Other equity securities:
341 Affiliated ... e L L e e
342 Unaffiliated ................coo 1,070,150 |............ 0.237....... 1,070,150 | ... [ 1,070,150 |............ 0.237
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ... e L L e e
3.52 Unaffiliated ... e e [ e e
4. Mortgage loans:
41 Construction and land development ... L
4.2 Agricultural ... [ e e
4.3 Single family residential properties ... [ e e
44 Multifamily residential properties ... L L e [
45  Commercial l0ans ............ccoooviiiiii e L L e e
46  Mezzaninerealestate loans ... [ L L e [
5. Real estate investments:
5.1 Property occupied by company ..............ooo L e L e e
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) .................. e
5.3 Property held for sale (including $
satisfaction of debt) ... L [ L e L
6. Contract 10aNS ..........covviiiii i L L [ e e
7. Derivatives ... [ e [ e e
8. Receivables for securities ... e L e e e
9. Securities Lending (Line 10, Asset Page reinvested collateral) ............... [ | [ XXX o] XXX o] XXX ...
10.  Cash, cash equivalents and short-term investments ...........................|..... 54,448,768 |.......... 12.039..... 54,448,768 |.................. |..... 54,448,768 |.......... 12.039
11, Otherinvested @ssets ................ooooiiiiiiiiiii i [ 4,680,806 [............ 1.035]....... 4,680,806 |.................. |....... 4,680,806 ............ 1.035
12, TOTAL Invested @SSets .........vvuiiiieiiei e ... 452,286,201 1......... 100.000|.... 452,286,201 [.................. ... 452,286,201]......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

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

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................ooo | 2,723,612
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) .............................oo 2,050,000

2.2 Additional investment made after acquisition (Part 2, Column 9) ..............................|........... 461,591 .......... 2,511,591
3. Capitalized deferred interest and other:

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

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

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

52 TOTALS, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| .. 160,074
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

10 5,075,129
12.  Deduct total nonadmitted amounts ........................ 394,323
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| ... 4,680,806

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 329,118,649
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 181,270,722
3. Accrual of Discount ... 84,450
4, Unrealized valuation increase (decrease):

4.1 Part 1, ColUmN 12 o (305,315)

4.2  Part2,Section 1, Column 15 ... 15,189

4.3  Part2, Section 2, Column 13 ... . 130,440

44 Partd, Column 11 e (722,090)|........... (881,777)
5. TOTAL gain (loss) on disposals, Part4, Column 19 .................. (344,253)
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 114,203,968
7. Deduct amortization of premium ... 1,887,197
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

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

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 393,156,627
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 393,156,627
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 33,696,612(......... 33,488,738 |......... 34,009,766 | ......... 32,966,521
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............... |........... 2,038,647 |........... 2,075,430|........... 2,054,670|........... 2,000,000
by governments) 4. TOTALS ... | 35,735,260 |......... 35,564,168 | ......... 36,064,436 |......... 34,966,521
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | 16,637,806 |......... 16,747,766 |......... 16,712,851|......... 16,020,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 69,664,001 1......... 70,431,461......... 70,102,216 ......... 66,950,000
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 ... e 94,878,005]......... 95,765,196 | ......... 95,257,012 ......... 92,102,078
8. United States .................. ..o 130,494,286 |........ 129,764,194 | ........ 133,142,896 | ........ 126,122,000
Industrial and Miscellaneous and 9. Canada ........................ | 2,313,662........... 2,289,297 |........... 2,324591|........... 2,150,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... |......... 17,138,538 |......... 16,907,553 |......... 17,658,136 |......... 16,700,000
1. TOTALS ............ocooooo|ovennnn. 149,946,485 |........ 148,961,044 |........ 153,125,623 |........ 144,972,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 366,861,557 |........ 367,469,633 |........ 371,262,138 ........ 355,010,599
PREFERRED STOCKS 14.  United States ..................|.cccoooeinn 4,120,594 |........... 4,108,114 ........... 4,042,902
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  Other Countries ............... [............. 128,508 |............. 128,508 |............. 126,836
17. TOTALS ..., 4249101 (........... 4,236,622|........... 4,169,737
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[........... 4249101 |........... 4,236,622|........... 4,169,737
COMMON STOCKS 20.  United States .................. ..o 20,093,334 |......... 20,093,334 ......... 17,938,037
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 156,680 |............. 156,680 (............. 175,160
22.  Other Countries ............... [........... 1,795955(........... 1,795955|........... 1,853,905
23. TOTALS ..o, 22,045969(......... 22,045969|......... 19,967,102
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 22,045,969 |......... 22,045,969 ......... 19,967,102
26.  TOTALStocks .................|......... 26,295,070 (......... 26,282,591|......... 24,136,839
27.  TOTAL Bonds and Stocks ... |........ 393,156,627 |........ 393,752,224 |........ 395,398,977




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

GoIs

SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

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

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

90IS

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

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

AAAAAAAA 35,182,891
.......... 6,017,892

AAAAAAAA 47,767,725
........ 37,823,998

AAAAAAAA 17,000,200
........ 30,997,926
.......... 1,950,000

....... 102,153,352
........ 74,839,816
.......... 2,840,000

........ 70,540,164
........ 44,245,442
.......... 2,100,691

........ 99,732,480
........ 74,662,673
.......... 2,840,000

.......... 2,420,872
............ 177,144

Hybrid Securities

74 NAICT
72 NAIC2 ...
73 NAIC3 ..
74
75 NAICS ...
76 NAICG ...
77 TOTALS ...

81 NAICT ...
82 NAIC2 ...
83 NAIC3 ...
8.4
85 NAICS ...
86 NAICG ...
87 TOTALS ...




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty 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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)

9. Total Bonds Current Year
9.1 NAICT Lo (d)...... 76,638,859 (........ 144,111,239 |......... 93,535,841 ........... 7,503,311 ... 55,709 ........ 321,844,959 |................ 80.56|....... XXX o] XXX oo 319,424,087 |........... 2,420,872
9.2 NAIC2 ..o d........ 6,017,892......... 37,823,998 |......... 30,997,926 | ... [ 74,839,816 |................ 18.73]....... XXX oo, XXX o 74,662,673 (............. 177,144
9.3 NAICS .o (d)re 890,000 ]........... 1,950,000 [ ..o [ 2,840,000 ................. 0.71]....... XXX oo, XXX o, 2,840,000 ...,
94 NAICA .. (d) e e e [ e XXX o] XXX o [
9.5 NAICS ..o (d) e e e [ (©) e | XXX o] XXX o [
9.6 NAICE ..o (d)eii i i L (€)oo L | XXX [, XXX oo i
9.7 TOTALS oo 82,656,751 |........ 182,825,237 |........ 126,483,767 |........... 7,503,311 ... 55,709 | (b)..... 399,524,775|.............. 100.00....... XXX oo, XXX 396,926,760 ........... 2,598,016
9.8 Line9.7asa%of Column 6 ...................... | 2069|................ 4576 ... 3166 188 ... 0.01].............. 100.00....... XXX .o ] XXX o] XXX o[ 99.35[........ 0.65

10. Total Bonds Prior Year
101 NAICT ..o 52,657,564 |........ 121,240,720 | ......... 76,026,462 ......... 12,406,691|.............. 89,814 |....... XXX o, XXX 262,421,251 ... 84.99|........ 261,411,762|........... 1,009,489
102 NAIC2 ..o 2,002,019]......... 18,530,423 |......... 23,713,000 | ..o e XXX o, XXX oo 442454421 ... 14.33]......... 44245442 | ...
103 NAIC3 ... L 2,100,691 | ..o [ XXX o] XXX o 2,100,691 ... 068|........... 2,100,691 ...
104 NAICA ..o e e e e XXX o] XXX o | e e
105 NAICS ..o [ L e L e XXX o, XXX ... (6 [ O PP
106  NAICHE ......coooeeiiiiiiiie i L L L i | XXX [, XXX (€)oo L i L
107 TOTALS ... [ 54,659,583 |........ 139,771,143 |........ 101,840,153 |......... 12,406,691|.............. 89,814|....... XXX o] XXX ... (b)..... 308,767,383 | .............. 100.00]........ 307,757,895|........... 1,009,489
108 Line10.7asa%ofCol.8 .................ooooo [ 1770 ... 4527 | 3298 402 0.03]....... XXX o] XXX oo [ 100.00....... XXX oo [ 99.67|..........ooi 0.33
122) 11. Total Publicly Traded Bonds
3 14 NAICT 76,638,859 ........ 141,690,367 | ......... 93,535,841 ........... 7,503,311 ... 55,709 ........ 319,424,087 |................ 79.95|........ 261411762 ................ 84.66........ 319,424,087 ....... XXX ...

112 NAIC2 ... 6,017,892|......... 37,646,854 |......... 30,997,926 | ... e 74,662,673 |................ 18.69|......... 442454421 ... 14.33]......... 74,662,673 |....... XXX ...
113 NAIC3 ... 890,000 ........... 1,950,000 [ ..o [ 2,840,000 ................. 071 2,100,691 ... 068|........... 2,840,000]....... XXX ...
14 NAICA ... L e i e L L e L e XXX ...
115 NAICS ..o L e e e L L e L e XXX ...
16 NAICG ... e e e e L L e e XXX ...
17 TOTALS ..o 82,656,751 ........ 180,227,221........ 126,483,767 |........... 7,503,311 ... 55,709 ........ 396,926,760 |................ 99.35|........ 307,757,895 | ................ 99.67........ 396,926,760 | ....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 2082 4541 ... BT 189 ., 0.01]...ccooviiinn, 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
119  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... | ................ 2069 ... 4511 366 188 . 001, 99.35]....... XXX [, XXX [, XXX oo [ 99.35]....... XXX

12. Total Privately Placed Bonds
120 NAICT o 2,420,872 | oo e [ 2,420,872 ... 061|........... 1,009,489 (................. 0.33]....... XXX o 2,420,872
122 NAIC2 ... TTA44 | e L 177144 .. 0.04] .o L [ XXX |, 177,144
123 NAIC3 ..o L e e e e L L e XXX o |
124 NAICA ..o e e e e e [ L e XXX o |
125 NAICS ..o e e e e e [ e e XXX |
126 NAIC6E ......oooveiiiiieiie i L i L i e L L L XXX oo i
127 TOTALS ... e 2,598,016 | ..o e [ 2,598,016 |................. 065|........... 1,009,489 (................. 0.33]....... XXX 2,598,016
128  Line127asa%ofCol.6 ............coooveinoee [ [ 100.00 oo | | 100.00....... XXX o] XXX o] XXX o] XXX o[ 100.00
129  Line12.7asa % of Line 9.7, Col. 6, Section 9 ... | ..o [, 065]. oo L L L 0.65]....... XXX | XXX | XXX | XXX o [ 0.65

(a) Includes $.......2,598,016 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"

means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 28§............... 0; NAIC 3§............... 0;NAIC4§.......... 0;NAIC58§.......... 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1sSUEr OBIIgatioNs ... | 6,188,022 (.........4,342545|......... 5,003,778 15,534,345 .............. 389|....... 31,338459|.............1015] ....... 15,534,345 | ................
1.2 Residential Mortgage-Backed Securities ............ ... [ 6,977,967 |.........9399,163|......... 2,793,098 20,938,802 (.............. 5241....... 28,272,640 (.............. 916 |....... 20,938,802
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . .. . L
1.5 0 TOTALS Lo | 13,165,990 | L. 13,741,708 (L. 7,796,875
All Other Governments
2.1 Issuer Obligations ... | | 2088847 |
2.2 Residential Mortgage-Backed SeCUrities .. ............oooviiiiiiiiii e | e e
2.3 Commercial Mortgage-Backed SeCUrties ..............ouiiii i | |
24 Other Loan-Backed and Structured Securities ..............ooooviiiiiiii i [ [ o
25 TOTALS ..o L [ 2,038,647 | ...
U.S. States, Territories and Possessions, Guaranteed
31 Issuer Oblgations ... i | 9,060,559
3.2 Residential Mortgage-Backed SECUNtIES . ....... ...
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e - " e
35 TOTALS Lo 9,060,559
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 IsSUEr OblIGAtioNS ... .. ..ot [ 22,019,865 ....... 31,930,637 |....... 30,056,120 | ......... 1,007,477 | ........cooevis |oennnn 85,014,099 ............. 2128|....... 73,161,203 | ............. 2369 ....... 85,014,099 .........covinn
52  Residential Mortgage-Backed Securities ............ ..o [ 2211881 (......... 6,347,674 |...........n9905 | [ 8,569,160 | .............. 214 9573472 .............. 310 ......... 8,569,160
53  Commercial Mortgage-Backed Securities L9072 188,057 | ... o 2782291 .... ! o .. 278229
54  Other Loan-Backed and Structured Securities ..o [ 1,016,517 [ ..o [ 1016517 [.............. 025|......... 1,027,933 |.............. 033 |......... 1,016,517
5.5 TOTALS ..o [ 24321818 | 39,482,885 |....... 30,066,024 |......... 1007477 (..o [ 94,878,005 ............. 2375|....... 83,762,607 |............. 2713 ....... 94,878,005 | ..................
Industrial and Miscellaneous
6.1 Issuer Oblgations ......... ..o | e 41,200,783 | L. 86,481,722 ... .. 49,948126(......... 2,202,536
6.2  Residential Mortgage-Backed Securities ........
6.3  Commercial Mortgage-Backed Securities .......
6.4  Other Loan-Backed and Structured Securities ... R
8.5 TOTALS ..o [ 41,200,783 | L. 86,481,722 ..., 49948126 ......... 2,202,536
Hybrid Securities
74 Issuer Obligations ..o | e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS oo L e e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3  Commercial Mortgage-Backed Securities ........ ... | e e e e e e e e
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..ot L L L L i i i i | | |
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

60IS

Maturity Distribution of All Bonds Owned December 31

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

Total Bonds Current Year

165,873,826

15,746,837
............ 188,057
.......... 1,016,517

....... 368,722,067
29,507,962
............ 278,229
.......... 1,016,517

. 366,124,052
.. 29,507,962
...... 278,229
....1,016,517

.......... 2,598,016

.......... 7,503,311

. 396,926,760

.......... 2,598,016

20.69

31.66

................ 1.88

99.35

................ 0.65

10.

47,845,869
.......... 6,813,713

120,690,659
18,052,551

91,716,987
10,123,165

.......... 9,639,823
.......... 2,766,868

....... 269,893,339
37,846,111

. 268,883,850
.. 37,846,112

....1,027,933

12,406,691

. 307,757,895

17.70

32.98

................ 4.02

99.67

................ 0.33

1.

73,377,031
.......... 9,189,548
90,172

163,275,811

15,746,837
............ 188,057
.......... 1,016,517

123,680,765
.......... 2,803,002

.......... 5,790,445
.......... 1,712,866

....... 366,124,052
29,507,962
............ 278,229
.......... 1,016,517

....... 268,883,850
37,846,112

. 366,124,052
.. 29,507,962
...... 278,229
....1,016,517

180,227,221

.......... 7,503,311

....... 396,926,760

................ 1.89
................ 1.88

12.

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

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

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

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

Short-Term Investments

0LIS

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

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 1,717,762 ........... UTATT62 | o [
2. Cost of short-term investments acquired ... 220,986,858 | ......... 220,986,858 | ..o e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) 0N diSPOSAIS ... ..ottt 862|........oi 862 ..o
6. Deduct consideration received on disposals ...................ccooci i 189,886,742 ......... 189,886,742 ... e
7. Deduct amortization of premium ... 18109 ............... 18,109 | ..o
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|.......... 32,800,631 .......... 32,800,631 [ ..o [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 32,800,631(.......... 32,800,631 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SI11 Schedule DB Part A Verification ............ccoviiiiiiiiiiiii i ininrnnes

SI11 Schedule DB Part B Verification ............ccoiiiiiiiiiiiiiiicnnrnnes

SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions

SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions

SI14 Schedule DB Verification ..........ccoviiiiiiiii ittt it e i ennrnnes

SI15 Schedule E-Verification ..........ccviiiiiiiiiii it enrnrenes

SI11 - SI15
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EO01 Schedule A-Part1Real EstateOwned ............cciiiiiiiiinrnenenns

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

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

E04 Schedule B Part 1- Mortgage LoansOwned ......................c.uuns

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

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

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/ Current Year's Total
Name of Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Fixed or Variable Interest Rate Investments - Other Fixed Income Instruments - Unaffiliated
............. rDCRMortgagePartnersVIl,L,P................. ...... | StPetersburg ............. DCR VIl Investors, LLC ..... | .............| 10/20/2015 1,500,000
1199999 Subtotal - Fixed or Variable Interest Rate Investments - Other Fixed Income Instruments - Unaffiliated . . 1,500,000 XXX
Joint Venture - Fixed Income Instruments - Unaffiliated
DCR Mortgage Partners VI,LP ...........ooooooi]|ovnnn St.Petersburg ............. . FL. [DCRVlInvestors,LLC ......| ............. 09/24/2012 | ...t oo 750,000 | ....... 660,717 | ....... 660,717 | ..o [ e 91786 | ..o | 1.500
DCR Mortgage Partners VILLP .................|. ... St.Petersburg ... . FL . |DCRVIlInvestors,LLC ..... | ............. 10/20/2015 |.......... | ...l 500,000 | ....... 500,000 | ....... 500,000 [..oviiiiini | e e e 2.000
Kayne Senior Credit Fund II,L.P .................|...... New York ................. NY . | Kayne Anderson Capital
Advisors, L.P ...........ooof Lo 121112014 | ..o | 1,004,604 | ...... 1,004,604 | ...... 1,004,604 | ..o e e e e 115902 [ ....... 995,396
AAAAAAAAAAAAA RCH Mortgage Fund VI Investors, LP .............|...... | St.Petersburg .............|.. FL. |RCHFundVIGP,LLC ...... [ .............| 0913/2013 |.......... [...... 1,000,000 |....... 965484 | ....... 965484 .............. |.ovevviinn | Lo e 507
AAAAAAAAAAAAA Blackstone Alternatives Solution 2015 Trust ........|...... | NewYork ................. NY . | Blackstone Alternatives
Solution 2015 Trust . . 11/18/2015 . 50,000(........ 50,000 (........ 50,000 ... .. 950,000 |.......
1399999 Subtotal - Joint Venture - Fixed Income Instruments - Unaffiliated ......... ... ... ... 3,304,604 |...... 3,180,805 ...... 3180805 ... o e 212795 L 1,94539 | ....
Any Other Class of Assets - Unaffiliated
AAAAAAAAAAAAA FHLBATL ...........ocoivvieiieeeeeveeeee. |- RF | Aflanta ...................|.. GA . |Federal Home Loan Bank of
AMflanta ..................0| ... 06/22/2011 |.......... |[....... 394323 ... | 394323 | ... o e 14425 ... |
4299999 Subtotal - Any Other Class of Assets - Unaffiliated . . ... ... ... ettt e | 394323 ... 394323 o e e e 14425 . ............. XXX
4499999 Total - Unaffiliated ....... ... ... ... . 5198927 |...... 4,680,805 |...... 5075128 | ............. | 227220 ...... 1,945,396 XXX
4599999 Total - AffIIALEA . . . . . ...ttt e e | e L e e e e XXX
4899999 TOtalS . . ...ttt e e e e e e e e 227220 ...... 1,945,396 XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and at Time of  |Investment Made|  Amount of Percentage

Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Fixed or Variable Interest Rate Investments - Other Fixed Income Instruments - Unaffiliated
............... DCR Mortgage Partners VII,L.P ........ | St. Petersburg ................|. FL. [DCRVIlInvestors, LLC ..........................|.. 10/20/2015 .. | .............. |....... 1,500,000 | .................. [ ..o |
1199999 Subtotal - Fixed or Variable Interest Rate Investments - Other Fixed Income Instruments - Unaffiliated ............................. 1,500,000 (... | XXX ...
Joint Venture - Fixed Income Instruments - Unaffiliated
............... DCR Mortgage Partners VI, L.P .........|St. Petersburg ................|. FL. |DCRVIInvestors,LLC ...........................[.. 09/24/2012 .. | ... | | TOBTA |
............... DCR Mortgage Partners VI, L.P ........ | St. Petersburg ................|. FL. |DCR VIl Investors,LLC .......................... .. 10/20/2015 .. | ............oo | 800,000 | .o [ [
............... Kayne Senior Credit Fund I, L.P ........[New York .....................|. NY . [Kayne Anderson Capital Advisors, L.P ..........[.. 1211112014 .. |.............. | oo [ 265,962 o
............... RCH Mortgage Fund VI Investors, L.P .. | St. Petersburg ................|. FL. |RCHFund VI, GP,LLC .......................... [.. 09/13/2013 .. | ..o [ e D07 |
............... Blackstone Alternatives Solution 2015

Trust ..o New York ..................... . NY . | Blackstone Alternatives Solution 2015 Trust ....|.. 11/18/2015 .. |.............. |.......... 50,000 ... [
1399999 Subtotal - Joint Venture - Fixed Income Instruments - Unaffiliated ... 550,000]......... 341643 ... | XXX ...
Any Other Class of Assets - Unaffiliated
............... FHLBATL ................................|Atlanta ........................| . GA . |Federal Home Loan Bank of Atlanta ............[.. 06/22/2011 .. |.............. |.......oocoo | 119948 |
4299999 Subtotal - Any Other Class of Assets - Unaffiliated ... L L 119,948 (... ... XXX ...
4499999 Total - Unaffillated ... | 2,050,000]......... 461591 ... | XXX.....
4599999 Total - Affiliated ............ ... XXX ...
4899999 TOAIS ... 2,050,000 ......... 461,591 ..................|..... XXX ...
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income
Joint Venturr - Fixed Income Instrumer]ts - Unaffiliated
............... DCR Mortgage Partners VI, L.P ....... | St Petersburg .............| FL ....| DCRVIInvestors, LLC ......| 09/24/2012 | 12/31/2015 |....... 750,217
1399999 Subtotal - Joint Venture - Fixed Income Instruments - Unaffiliated ce.... 150,217
4499999 Total - Unaffiliated ... ... . . 750,217
4599999 TOtal = ARAIEA . .. .. ...\ttt | L
4699999 TOtAlS ... ... .o 750217 | oo [ e e 660,717 | ...... 160,074 | ..o

603
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
6] Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired Date
U.S. Governments - Issuer Obligations
912828A42 ...... UNITED STATES TREASURY ................... VR PO FOUUTIR I TR P 1,012,777 | ... 101.0120| ....... 1,010,120 | ....... 1,000,000 [ ....... 1,012,669 [ ..o e (108) | e 2000..... 1730 [MN .. [..ooeee. 1749 | 12/15/2015| 11/30/2020
912828D56 ... ... UNITED STATES TREASURY . . . . e 297,281 e..... 303,129 297599 | o e 258 s e | 2375(..... 2479|FA .|l 2,601 .. 7,12509/30/2014| 08/15/2024
912828D98 ...... UNITED STATES TREASURY . 1,007,344 999,550 005273 |- ey | 1.000 | ..... 0.688|MS .. |........ 2,967 | .. 5,000 |04/28/2015| 09/15/2017
912828K74 ......| UNITED STATES TREASURY . 979,692 975,040 979,782 | oo | 9T [ [ 2000..... 2235|FA ...|.ooie. 7,554 ... 1211412015 08/15/2025
912828L57 ...... | UNITED STATES TREASURY . 983,949 980,160 984,054 | ..o | 04 [ [ 1750 | ..... 2004|MS .. |........ 44471 .. ... [12114/2015| 09/30/2022
912828PF1 ......| UNITED STATES TREASURY . 1,016,406 1,014,730 1,016,166 | ... [ @A [ 1875]..... 0981 (A0 ...|........ 3494 .. 12/21/2015| 10/31/2017
912828RF9 UNITED STATES TREASURY . 2,436,970 2,405,152 2407579 ... [ (9820) [ e 1.000..... 0522 (FA ...|........ 8,110 .. 20,000 [08/28/2015| 08/31/2016
912828RJ1 ...... UNITED STATESTREASURY .............ooooo oo oo oo [ 1,008,047 1,002,110 1,008,908 [ ... [ @AB9) [ 1.000|..... 0474 (MS .. |........ 25411 .. 10,000 | 03/16/2015{ 09/30/2016
912828RR3 ..... UNITED STATESTREASURY ..............oooo oo oo oo [T 1,751,511 1,755,128 1751510 [ oo e (D 2.000]..... 1984 | MN .. |........ 4519 ... 12/30/2015| 11/15/2021
912828SM3 ... UNITED STATES TREASURY . 1,009,219 1,001,720 1,005,990 [ ... [ (3229) [ 1.000 | ..... 0517 [MS .. |........ 25411 .. 5,000 {04/28/2015| 03/31/2017
912828VQ0 ..... UNITED STATES TREASURY . .... 302,884 s 301,149 302447 | e @BT) s e e 1375]..... 1054 |0 .| 1726 .. 2,063 {07/10/2015| 07/31/2018
912828WJ5 ... UNITED STATES TREASURY .. . ... 989,375 ... 1021836 | ... ... 1,021,836 990,833 | i e 9BT [ | 2500..... 2623|MN .. |........ 3,228 ........ 25000 |07/02/2014| 05/15/2024
0199999 Subtotal - U.S. Governments - IssuerObIlgatlons AAAAAAAAAAAAAAAAAAAA 12,795,454 [ ... XXX ... |...... 12,769,824 | ...... 12,750,000 | ...... 12,757,810 XXX | XXX [ XXX 45267 | ........ 74,188 . XXX [.. XXX.
U.S. Governments - Residential Mortgage-Backe
38374YS79 ...... CMO/RMBS - GN-1087C-HE .................... PR O N I I 468,161 | ..... 1023977 | ......... 461,781 464673 | ... (T40) [ ... 3.000]..... 1.400 | MON . 13,529 | 12/11/2013| 11/20/2038
38375CSD3 ... CMO/RMBS - GN-1248F-DA ... e 2 ] BT5845 | L 103.0694 | .........567,961 578,314 3839 [ [ 3500..... 1.932 | MON . . 19,287 [12/11/2013| 05/20/2040
38375G7B1 ..... CMO/RMBS - GN-12121C-J ... .. 361,537 [ ..... 100.0680 | ......... 352315 364,634 4863 [ [ 2000..... 1.660 | MON . 7,042 |12/20/2012| 07/16/2040
38375Y7D8 ..... CMO/RMBS - GN-096D-UP ... ...54591 ... 100.2931|..........52,836 54,859 1229 oo | | 3500..... 1.088 | MON . 1,844 [12/19/2012| 06/20/2037
38376LUVY ..... CMO/RMBS - GN-1180G-NH .. ..328214 (... 100.8297 | ......... 320,230 322,999 (1543) [ oo e | 2500..... 0.984 | MON . 7,940 |12/21/2012| 05/16/2038
m 38376LYHG ..... CMO/RMBS - GN-1181A-PM ... ..238637 [ ..... 100.5636 | ......... 233,417 235,359 (572) | oo e 2000..... 0.748 | MON . 4,642 |12/21/2012| 12/20/2037
- 38376VYR2 ..... CMO/RMBS - GN-1017A-AD ... 122,385 ..... 100.8414 | ......... 119,494 119,281 (310) [ e e | 3000..... 1.142 | MON . 3,555 |12/21/2012| 03/16/2023
o 38376W6Z3 .. ... CMO/RMBS - GN-1033F-MH ... .. 185495 | ..... 101.1905 | ... .. 181,192 183,273 468 | ... e 3.000]..... 1.458 | MON . 5,372 {12/19/2012| 03/16/2023
38377ECYS ..... CMO/RMBS - GN-1041D-LN ... ... 479613 101.3794 | ......... 467,738 476,346 A0 . e 3.000]..... 1.312| MON . .. 13,841 (12/11/2013| 09/20/2038
38377F2NO ....... CMO/RMBS - GN-1073E-LN ... 1497971 101.8736 | ....... 1,468,424 1,484,144 (3 972) ..... 3.000]..... 1.301| MON . .. 43,243 (12/11/2013| 06/20/2038
38377J5U3 ...... CMO/RMBS - GN-10113D-PJ ... ..1,188522 | ... 102.1050 | ....... 1,109,443 1,123,514 (6123) [ ..o 3.000]..... 1.106 | MON . .. 32,597 (12/11/2013| 10/20/2037
38377JEAT ...... CMO/RMBS - GN-10109B-CH .. ...403,002..... 101.8889 | ......... 394,969 398,833 G <) N I [ 3.000]..... 1.022 | MON . .. 11,629 (12/11/2013| 12/20/2037
38377R4E2 .. ... CMO/RMBS - GN-10168C-HT .. 1,083594 | ..... 106.7349 | ... 1,067,350 1,056,605 (6,725) [ ... o 4.000]..... 3.210 | MON . . 40,000 05/17/2012| 12/20/2040
38377RF42 ...... CMO/RMBS - GN-10166F-NC .. ..509974 | ...... 99.3843 | ... .. 497,964 .507,714 ) N I [ 1500 ..... 1.065 | MON . 7,516 [12/21/2012| 04/20/2039
38377XPJ5 ...... CMO/RMBS - GN-11115C-PD .. .. 470,854 | ..... 100.1924 | ......... 462,794 474,409 06,208 | e 2000..... 1.671 | MON . 9,238 |01/09/2013| 10/20/2038
38377YECO ..... CMO/RMBS - GN-11123B-MA .. 1,089,141 ..... 107.5849 | ... 1,075,849 1,002,937 (67,656) [ ... o e 4.000..... 0.291 | MON . 40,000 |04/20/2012| 07/20/2041
38377YFU9 ..... CMO/RMBS - GN-11123C-LC .. ..373324 (... 99.6739 | .........363,031 375,933 4702 [ e 2000..... 1.681 | MON . ... 7,284(01/07/2013| 05/20/2039
38378AYY1 ... CMO/RMBS - GN-11157D-CV .. 1,117,697 | ... 106.0068 1,059,959 1,068,467 C(BTB) [ e 4.000..... 3.309 | MON . .. 39,996 [05/01/2012| 11/16/2030
38378AZM6 ..... CMO/RMBS - GN-11159D-MG . 699,394 | ..... 100.0554 680,535 680,966 (12,858) [ .o o e 1.750 | ..... 0.198 | MON . .. 11,903 [01/04/2013| 06/20/2039
38378DCFO ... CMO/RMBS - GN-1217B-KH ... 688,149 | ..... 102.6830 682,718 687,450 (129) | v e 3000..... 1.963 | MON . .. 19,946 (06/03/2014| 07/20/2039
38378DF83 ...... CMO/RMBS - GN-1231J-MC ... 1,105,000 | ..... 106.7101 1,067,101 1,077,461 4445 | o e e 4.000]..... 3.467 | MON . .. 40,000 04/23/2012| 03/20/2041
38378DJ55 ... CMO/RMBS - GN-1231E-QJ ... 455577 | ..... 102.2661 451,133 458,965 3327 | e e 3.000]..... 1.522 | MON . .. 13,234 (05/29/2014| 12/20/2039
38378DP58 ..... CMO/RMBS - GN-1231J-PY ... 1,109,688 | ..... 105.3188 1,053,189 1,084,182 2656 | ... e [ 4.000]..... 3.449 [ MON . .. 40,000 05/16/2012| 03/20/2041
38378GMHS ..... CMO/RMBS - GN-12151C-QE .. 68,814 | ...... 97.9474 50,802 . 370,126 3,059 | .. e [ 2.000]..... 1.271| MON . ... 7,163 [12/18/2012| 11/20/2042
38378GPX0 ..... CMO/RMBS - GN-12145B-DA .. 567,970 | ..... 100.4940 554,236 .570,212 5561 .. s [ 2000 ..... 1.666 | MON . .. 11,030 (12/18/2012| 04/20/2042
38378GUGT ..... CMO/RMBS - GN-12143L-PD .. 636,542 | ...... 98.7050 .612,321 633,872 1044 | 1750 | ..... 1.217 | MON . .. 10,856 [12/14/2012| 12/20/2042
38378HB62 ..... CMO/RMBS - GN-12127A-PG .. 699,085 | ...... 97.7049 666,158 698,374 2639 [ e 1.750 | ..... 1.538 | MON . .. 11,932 [01/09/2013| 09/16/2042
38378JMB5 ... CMO/RMBS - GN-1338A-LT ... 1,330,661 ..... 101.5484 1,310,318 1,327,648 (1865) [ oo e | 3000..... 2.295 | MON . .. 38,710 06/03/2014| 03/20/2043
38378WP23 ..... CMO/RMBS - GN-13131G-ME . 714,088 | ..... 102.7233 707,002 716,007 482 [ e 3400 ..... 2477 | MON . .. 21,336 [05/30/2014| 09/20/2042
38379B5J3 ...... CMO/RMBS - GN-1479C-JH ... 824,227 |..... 102.7172 822,432 826,388 2672 (i e 3000..... 2.688 | MON . .. 24,020 06/03/2014| 02/16/2040
38379BCJ5 ... CMO/RMBS - GN-1463-PC ....... .. 786,272 ... 101.0867 | ......... 786,277 . 785,719 | .. (530) |+ e 2500..... 2.257 | MON . .. 19,446 (07/18/2014| 04/20/2044
38379BTA6 ..... CMO/RMBS - GN-1458F-HP .................... e 730237 102.0803 | .........717,945 .729,138 | .. L0585 e 3000..... 2,047 | MON . .. 21,099 [05/29/2014| 09/16/2043
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securmes ...... 21,214,312 o XXX 20,718,914 ...... 20,216,521 | ...... 20,938,802 (54,418) LOXXX L | XXX | XXX 599,230 |. XXX [.. XXX.
0599999 Subtotal - U.S. GOVEIMMENLS .. .. ... ...ttt et e ettt e 34,009,766 | ... XXX ... [...... 33,488,738 | ...... 32,966,521 | ...... 33,696,612 ... |l (73,052) CXXX L | XXX [ XXX 673417 [. XXX [.. XXX
All Other Governments - Issuer Obligations
298785FH4 ... .. EUROPEAN INVESTMENTBANK ............... 1,030,930 | ..... 103.9980 | ....... 1,039,980 | ....... 1,000,000 1,022,099 (4384) [ ... 2875]..... 2.376 | MAT . 28,750 [12/16/2013| 09/15/2020
500769DZ4 ...... KFW BANKENGRUPPE ....... . 1023740 | ..... 1035450 | ....... 1,035450 | ....... 1,000,000 |....... 1,016,548 | .. (3528) [ ............... .o 2750 ..... 2.366 | MS .. .. 27,500 [12/16/2013| 09/08/2020
0699999 Subtotal - All Other Governments - Issuer Obligations . 2,054,670 ... XXX ... [....... 2,075430 [ ....... 2,000,000 | ....... 2,038,647 | .. (7,912) LOXXX L[ XXX L | XXX . 56250 (. XXX [.. XXX.
1099999 Subtotal - All Other Governments ................................ 2,054,670 ... XXX ... [....... 2,075430 | ....... 2,000,000 | ....... 2,038,647 (7,912) CXXX . [ XXX [ XXX 56,250 . XXX [.. XXX.
U.S. States, Territories and Possessions (Direct and - r Obligations
419792ANG ... HAWAIIST L. e et IFE 381,530 |..... 1224590 | ... 390,909 | ......... 320,000 | ......... 380,581 | v | (949) | v e 5000..... 2771 A0 .|t 2756 i 10/16/2015| 10/01/2030
546415868 ...... LOUISIANAST ... cevee|vei.. 1,008,000 ... 100.7730 .. 1,007,730 | ... 1,000,000 [ ....... 1,005214 | .. (15629 [ oo e | 2000..... 1825 FA ... ... 8,333 20,000 [04/07/2014| 02/01/2019
5464167M4 . ... LOUISIANA STATE 1,383,326 | ..... 100.2310 1403234 [ ....... 1,400,000 | ....... 1,384,261 .. 900 | e | 3000..... 3400|JD ... |.oents 3,500 .. 41,650 [12/15/2014 12/01/2029
574193GD4 ... MARYLAND ST ... 1,015,190 | ..... 101.8770 1,018,770 | ....... 1,000,000 [ ....... 1,011,398 | .. (2338) [ oo e | 2250 ..... 1989 [FA ... [........ 9,375 ] .. . 22,500 |05/07/2014| 08/01/2023
574193MC9 ..... MARYLAND ST ......... N ...363822..... 122.8660 | ......... 368598 |......... 300,000 |.........361,909 .. (A914) [ 5.000]..... 2048 [FA ...|........ 6167 [ .............. 11/02/2015| 08/01/2024
57582PDK3 ... .. MASSACHUSETTSST ......................... 1,010,000 | ..... 100.0390 1,000,390 | ....... 1,000,000 1,003,979 (2168) [ ............... | 0.661]..... 0443 [ FMAN | ........ 1105]......... 6,385 03/20/2013| 11/01/2018
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57582PM80 ... MASSACHUSETTS ST ...t AP N 1FE 2,020,600 | ...... 99.9600 1,999,200 | ....... 2,000,000 (5158) [ ..o 1.000 | ..... 0738 (A0 ...|........ 5000(........ 20,000 [04/03/2013| 04/01/2017
60412ADX8 ..... MINNESOTAST ...... R PUU D 1FE .. L...448142) 1192820 | ......... 447308 |......... 375,000 | ... (2822) [ ... 5.000]..... 1487 |FA ... ........ 6875 (. ............. 11/02/2015| 08/01/2021
605581GD3 .. ... MISSISSIPPIST ... [ [ | 1FE . 2,000,000 | ...... 98.2180 | ... 1,964,360 [ ....... 2,000,000 [ ....... 2,000,000 [ .....o.oviiiiie {ereiiiiiiiis | e 2559 |..... 2559| A0 .| ... 12,795 .. 31,703 [02/04/2015| 10/01/2023
658256W57 ... NORTH CAROLINAST ..o [ [ | 1FE . ... 447638 . ..., 119.0700 | ......... 446513 |......... 375,000 | ... (BO18) [ e | 5000..... 1425 (D ... |l 1,563 ........ 11,406 |11/02/2015| 06/01/2021
83710DY44 ..... SOUTH CAROLINA ST ... e f | 1 | IFE L e 1TT6250 101.0560 | ....... 1,768,480 | ....... 1,750,000 | ... (4465) [ ..o e | 2000..... 1695 A0 ...[........ 8,750 ........ 35000 [01/29/2015| 04/01/2024
880541TF4 ...... TENNESSEEST ...... e e |t IFE 1,008,980 | ..... 101.8160 | ....... 1,018,160 | ....... 1,000,000 | ... (1383) [ oo e | 2000..... 1.850 [AO ...[........ 5,000 ........ 20,000 [05/07/2014| 10/01/2022
917542QR6 ... UTAHST .......... I TR PO OO FE ..o e 1,062,500 | ..... 1124020 | ....... 1,124,020 | ....... 1,000,000 | ... @118) [ oo e | 4554 |..... 3.962|dJ .| 22,770 ........ 45,540|07/05/2011| 07/01/2024
93974CX62 ..... WASHINGTON ST .. UV DU POV PO 1FE .. . 1,263138 ... 99.7490 | ....... 1,246,863 | ....... 1,250,000 (3,083) [ oo e | 1.000 | ..... 0.751 | FA ...|......e. 5208 .. 12,500 |04/16/2013| 08/01/2017
93974DSJ8 ... WASHINGTON ST .. [ U PUDR U R N [ ....910,853 . .... 123.2650 | ......... 924,488 |......... 750,000 | ... (3,000) [ ovvveiiiine e | 5000..... 2515|FA .|t 8,646 .............. 11/02/2015| 08/01/2027
97705MAS4 .. ... WISCONSINST .............................. N 1FE .. Lo.......612884 ... 1237490 |.........618745|......... 500,000 | ... . (2526) [ ............... ... 5.000]..... 2008 |MN .. |........ T292(. ... 11/02/2015| 05/01/2024
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obligations .......|...... 16,712,851 ... XXX ... |...... 16,747,766 | ...... 16,020,000 | ... 16 637,806 | .. . (37,617) .o XXX XXX XXX | 115,134 | .. . 266,684 . XXX [.. XXX.
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ..................cooo | vnne 16,712,851 ... XXX ... |...... 16,747,766 | ...... 16,020,000 | ...... 16,637,806 (37,617) XXX L. XXX XXX |...... 115134 ....... 266,684 | . XXX Lo XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
043519TG2 ..... ASCENSION PARISH LA PARISHWIDE SCHDIST . | ... |... |.. 1 .. |[1FE......|......... 529,665 | ..... 1051610 | .........525805|......... 500,000 (3.289) ..o 3.000]..... 2.200 | MS 01/06/2015{ 03/01/2024
052430KD6 ... .. AUSTIN TEXINDPT SCHDIST .................. AP N 1FE .. So...... 349869 ... 1221570 | ......... 354255 | ......... 290,000 | ... (752) [ oo 5.000]..... 2124 | FA 10/30/2015| 08/01/2023
05914FFE5 ...... BALTIMORE CNTYMD ....... [ T P O 1FE .. 1,103,360 | ..... 1206820 | ... (5122) [ oo e | 5500 ..... 4.592 | MN 07/05/2011| 11/01/2027
100853MHO ... BOSTONMASS .................. | SDf...|.. 1. |1FE.. 1,045,000 ..... 109.8230 (4599 [ .ooeeiiis e | 5200 ..... 4.621| AO 06/15/2010| 04/01/2025
103133GD0 ... BOX ELDER CNTY UTAH SCH DIST I T PO OO 1FE .. . 1,042410 ... 103.1400 BAOT) [ e | 2000..... 1.010 | JJ 02/11/2015| 07/15/2019
m 1131528P8 ...... BROOKHAVENNY .............. |sD|... ..t [MFEL ... 589,800 | ... 100.7100 808 e 2250 ..... 2.419| MS 02/22/2013| 09/15/2024
iy 1175656N6 ...... BRYANTEX ........ el e |t [FE ] 1021970 | 105.1820 (1,929) oo e | 3.000..... 2.750 | FA 05/28/2014 08/15/2025
o 159808E49 ...... CHARLES CNTY MD .. VU VTR PO IR FE ..o |oooit... 401,066 | ..... 123.8170 (762) [ oo e | 5000 ..... 1.850 | MN 10/06/2015| 11/01/2023
s 160069XT2 ...... CHARLESTON CNTY § 1 MFE ......|....... 1034786 | ..... 107.6860 043 [ 3.000]..... 2.250 | MN 10/22/2015| 11/01/2026
160069XU9 ..... CHARLESTON CNTY S C 1 MFE ... ... 972369 | ..... 106.0440 (684) [ ... 3.000]..... 2420 | MN 10/26/2015| 11/01/2027
162376BA4 ...... CHATTANOOGA TENN .. 1 FE ... |....... 1022480 |..... 106.1850 (2208) [ ... o 3.000]..... 2.720 | MS 07/09/2014( 09/01/2026
169343FM7 ..... CHILTON WIS SCHDIST . N PR UDR R FE ......|....... 1038490 ..... 102.3320 (10,678) | .. | [ 2.000]..... 0.750 | AO 02/06/2015( 04/01/2018
194740DT0 ...... COLLINCNTYTEX ........ R P (P P 1FE ......|......... 936,000 ..... 102.3700 B (o = N I I 2489 ..... 1.787 | FA 01/29/2015( 02/15/2021
195720QG5 COLONIALHEIGHTS VA ...... S U O MFE ... |....... 1076297 | ..... 102.6000 | ....... 1,061,910 |....... 1,035,000 (11,023) | .o e [ 2.000]..... 0.775 [ JD 02/06/2015| 06/01/2018
239019P63 ......| DAVIS CNTY UTAH SCH DIST . [ U DU PO FE oo | 451247 | 1207470 | ......... 452801 |......... 375,000 (2495) [ .ooeiiis e | 5000..... 1.745 | JD 10/30/2015| 06/01/2022
263713ZJ1 ......|DUBLINOHIO .......... e e FE oo | 1134221 L 1027220 | ....... 1,129,942 | ....... 1,100,000 (2708) [ .o e | 2000..... 1.000 | JD 09/16/2015| 12/01/2018
2670394E2 ......| DUTCHESSCNTYNY .................. e e e FE ..ooon | 1135710 .. 112.8090 | ....... 1,128,090 | ....... 1,000,000 (B224) [ oo | 5000..... 0.951 | MN 11/18/2015| 05/01/2019
287425D74 ELK RIVER MINN INDPTSCHDISTNO 728 .......{... |... [.. 1 .. [1FE ......[....... 1461530]..... 104.7140 | ....... 1465996 | ....... 1,400,000 (5397) [ oo e | 3000..... 2.450 | FA 02/05/2015| 02/01/2027
34153P6Z6 ...... FLORIDASTBRDEDPUBED .......... e FE 2,045,000 . 103.1530 (BB19 [ e | 3.000..... 2.723|JD 02/04/2015| 06/01/2028
366119Q65 ...... GARLAND TEX .............. e fe |t [FE L ] 1,110,000 981730 | ....... 1,089,720 | ....... 1,110,000 | ....... 1,110,000 | .......ovevere |ereriiiiiiis | e 2400 ..... 2.100 | FA 01/28/2015| 02/15/2022
4073245M0 ... .. HAMILTON CNTY TENN .. S U U FE ... | ... 453417 L. 121.2110 (2689) [ ...ooovee [ 5.000]..... 1.630 | MN 10/30/2015| 05/01/2022
426337BA8 ...... HENRYCNTYGA ... [ [ MFE ......|....... 1,034,160 | ..... 102.1510 (10,012) | oo e [ 2.000]..... 0.951 [ MN 12/17/2014| 05/01/2018
438670Y70 ...... HONOLULU HAWAII CITY & CNTY .. 1 FE ... |.........424253 | ... . 123.1340 (1,665) [ ..ooooeeeeee [ 5.000]..... 2.580 [ AO 09/25/2015{ 10/01/2028
462308E60 . ... .. IOWACITYIOWA .............. et IFE 882128 | L 102.3980 (1,936) [ ..oovveeeeees o 2500 ..... 2.250 [ JD 05/07/2014( 06/01/2023
463813712 ...... IRVING TEXINDPTSCHDIST .................. AP N MFE ... |.........293225]|..... 123.2760 LMA 5.000]..... 2.061 | FA 10/15/2015| 02/15/2024
467520VU3 ..... JACKSON CNTY MO REORG SCHDISTNO7LEES | ... [... [....... 1FE ......|....... 1,039,800 ..... 102.0920 | ....... 1,020920 | ....... 1,000,000 (6,560) [.......ooooeees o 2000]..... 1.180 | MS 02/06/2015{ 03/01/2020
478251JQ5 ...... JOHNSONCITYTENN ........................ o eV IFE 1019770 L 1104470 | ....... 1,104470 | ....... 1,000,000 (974) [ oo 4800 ..... 4551 [ JD 06/04/2010{ 06/01/2021
478700U88 ...... JOHNSON CNTY KANS UNI SCHDISTNO 229 ... | ... AL | MFE ] 2,100,780 | L 108.1080 | ....... 2,162,160 | ....... 2,000,000 (11,284) [ [ e 3.000..... 2.321| AO 07/10/2014 10/01/2023
496443PL0 ...... KINGSPORT TENN ...t AL MFE | 1154472 L 103.1160 | ....... 1,134,276 | ....... 1,100,000 (BA29) [ .ooeiiis e | 3000..... 2,527 | MS 02/04/2015| 03/01/2028
499512520 ...... KNOX CNTY TENN ... . AL IFE e 1122750 | L 100.5090 | ....... 1,130,726 | ....... 1,125,000 132 e 2500..... 2.521|JD 10/28/2014| 06/01/2026
50105RERS ... .. KRONENWETTER WIS I AL MFE | 1,074,287 | 102.3510 | ....... 1,105301 | ....... 1,080,000 615 | e | | 3250 ..... 3.322|JD 01/07/2014 06/01/2022
528878VX6 ...... LEXINGTON & RICHLAND CNTYS S C SCHDIST .. | ... L | MFE | 1,500,000 101.5400 | ....... 1,523,100 | ....... 1,500,000 T TR RUE POUUT PR P 2750 (..... 2.750 | MS 11/02/2015| 03/01/2027
54589TBG6 ... LOUDOUNCNTY VA ... v ot [IFE | 1,067,190 106.7330 | ....... 1,067,330 | ....... 1,000,000 (6,526) [ ....evvviiie e | 3000..... 2.210| JD 05/19/2014| 12/01/2024
557412WP4 ... .. MADISONCNTY TENN ... AP N MFE ......|....... 1019400 ..... 101.5370 | ....... 1,015370|....... 1,000,000 (4815) [ ... 2.000]..... 1.496 | AO 04/02/2014( 04/01/2018
566880UY4 .. ... MARICOPA CNTY ARIZSCHDISTNO3TEMPEE . | ... [... [....... MFE ... | ... 1196702 ... 102.5510 | ....... 1,179,337 | ....... 1,150,000 (9.267) [ ..oooveeee o 2.000]..... 1.050 | JJ 02/09/2015{ 07/01/2019
567643QF1 ... .. MARIETTAGA ..., AP N FE ......|.........663348|..... 1112050 | .........667,230|......... 600,000 (8581) [ oo [ 4500 ..... 2820 JJ 01/08/2014( 01/01/2021
59163PHS5 ... METROORE ................................. AP N FE ......|.........438935]|..... 1161540 | ......... 435578 |......... 375,000 (3243) [ ..o 5.000]..... 1.223 | JD 10/30/2015| 06/01/2020
592112QB5 ..... METROPOLITAN GOVT NASHVILLE & DAVIDSONC| ... [... [....... FE ... |.........364236|..... 122.7890 | ......... 368367 |......... 300,000 (1,980) [ ..oovveeeeees o 5.000]..... 2.005 [ JJ 10/30/2015| 07/01/2023
613035M43 ... .. MONTGOMERY ALA .......................... e et IFE ] 1,016,020 L 932470 | .........932470|....... 1,000,000 (1833) [ oo [ 3150 |..... 2.900 [ AO 02/02/2015| 04/01/2026
613340048 ...... MONTGOMERY CNTY MD ... . ... JUUR DU U AFE .oooon |oon. .. 448816 (... 119.1800 | ......... 446925 ......... 375,000 (B021) [ oo e | 5000..... 1.428 | JJ 10/30/2015| 07/01/2021
613340Y44 ...... MONTGOMERY CNTY MD ... 1 FE ..o |oooe . 1,087,500 ... 103.5450 | ....... 1,035450 | ....... 1,000,000 (5,970) [ oo e | 2500..... 1.838 | MN 10/22/2014| 11/01/2023
625829CD6 ... MUNCIE IND CMNTY SCHS ... [ U DR PO AFE ..o | 1,045,160 ... 107.5040 | ....... 1,075,040 | ....... 1,000,000 (@A07) [ e | 3000..... 2442 4J 05/15/2014 07/15/2023
626524H96 ... .. MURFREESBORO TENN ....... [ TR DU DU FE ..o |, 991,320 ... 101.7000 | ....... 1,017,000 | ....... 1,000,000 037 | e 2000..... 2.120 | AO 05/07/2014 04/01/2022
626864GN6 ... MURRAY CITY UTAH SCH DIST . v e ot IFE 1,991,523 L 103.9810 | ....... 1,975,639 | ....... 1,900,000 (10,937) [ oo o e 3.000..... 2.250 | FA 02/04/2015| 02/01/2028
644800272 ...... NEW HANOVER CNTYNC ...... e e e FE oo | AB1TTS L 120.3600 | ......... 451,350 | ......... 375,000 (2841 [ oo e | 5.000..... 1.579 | FA 10/30/2015| 02/01/2022
646726ED7 ..... NEW LONDON WIS SCH DIST . [ U PO DR FE oo | 1,077,811 L 100.0340 | ....... 1,070,364 | ....... 1,070,000 (2819 oo e | 1.000|..... 0.753 | AO 04/02/2013| 04/01/2016
647293PQ6 ..... NEW MEXICO ST ..... 1 MFE ... ... 1022590 | ..... 100.9240 | ....... 1,009,240 | ....... 1,000,000 (869) [....oovvvveennn o 2.000]..... 1.111| MS 07/29/2014( 03/01/2020
647293PT0 ...... NEWMEXICOST .......... ol et [IFE L0 1,015220 (L 100.8060 | ....... 1,008,060 | ....... 1,000,000 (6,292) [ ... o 2400 ..... 1.748 | MS 10/06/2014| 03/01/2023
659868QMS8 ... .. NORTHHILLS PASCHDIST ............. el |t [IFE L. 1,050,000 L 108.7010 | ....... 1,087,010 |....... 1,000,000 @779) [ ..o 6.029..... 5.387 | AO 07/08/2010{ 10/15/2028
660631WJ7 ..... NORTH LITTLE ROCK ARK SCH DIST NO 1 e e | [IFE 1,807,792 1032950 | ....... 1,477,119 | ....... 1,430,000 (12261) | .o e [ 3.000]..... 1.950 | FA 01/14/2015{ 02/01/2024
66702RDF6 .. ... NORTHSIDE TEX INDPT SCHDIST .............. 3 1FE ......|....... 1010350 ..... 100.1810 | ....... 1,001,810 |....... 1,000,000 (4021) [ ... | 1.000]..... 0.599 | JD 03/22/2013| 06/01/2032
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667825J87 NORTHWEST TEX INDPT SCHDIST ............. AP N MFE ...l 357,677 |..... 120.0310 | ......... 360,093 (......... 300,000 (......... 355,701 (1,976) 10/30/2015| 02/15/2022
678739TV5 ... ...| OKLAHOMA CNTY OKLA INDPT SCHDISTNO 012 |... [... [....... FE ... | 1131482 L 102.8120 | ....... 1,130,932 |....... 1,100,000 | ....... 1,129,023 | .. (2,459) 09/17/2015{ 03/01/2019
689861MX7 OUACHITA PARISH LA EAST OUACHITAPARISH . | ... [... |.. 1.. |1FE .. 1,057,690 1,042,250 | ....... 1,000,000 | ... 1,053,304 (4,386) 01/14/2015| 03/01/2026
689861MY5 ... OUACHITA PARISH LA EAST OUACHITAPARISH . | ... [... |.. 1.. |1FE .. 1,085,802 1,077,034 [ ....... 1,040,000 | ... 1,082,345 (3,457) 01/14/2015| 03/01/2027
718814M86 . ... PHOENIXARIZ ... JUUR DU U 1FE .. .. 1,036,830 1,031,730 | ... 1,000,000 | ... 1,028,294 (6,058) 07/29/2014| 07/01/2020
724114BJ1 ... PIPESTONE-JASPER MINN INDPT SCHDISTNO .| ... [... |....... 1FE .. ... 964,693 L 9BBT L 955,000 | ... 955,569 (3,435) 05/01/2013| 03/01/2016
735371MHG . ... PORT SEATTLEWASH ... JUUR DU U 1FE .. 1,000,500 ..996,890 [ ....... 1,000,000 | ... 1,000,201 .. (108) 03/13/2013| 11/01/2017
TA1751X22 ... PRINCE WILLIAM CNTY VA . [ PR PO OO 1FE .. .. 448817 447086 [......... 375,000 | ... 445919 (2,898) 10/30/2015| 08/01/2021
751622GM7 ..... | RAMSEY CNTYMINN .......... el | 1 | IFE L .. 440,942 L 439436 (......... 375,000 | ... 438,087 (2,855) 10/30/2015| 02/01/2022
775082043 .. .... | ROGERS ARK SCH DIST NO 030 el | 1 [ IFE L 1,023,210 1,026270 | ....... 1,000,000 | ... 1,016,324 (4,299) 05/16/2014( 02/01/2024
778535ET7 ......|ROSWELLGA ................................ AU N 1FE .. ... 955,848 ...940564 | ......... 940,000 | ... 940,473 (5,613) 04/01/2013| 02/01/2016
791434VT7 ST LOUIS CNTY MO ROCKWOOD SCHDISTNOR-|... [... [.. 1.. [1FE .. 1,008,750 1,104,460 | ....... 1,000,000 | ... 1,004,229 .. (921) 07/01/2010{ 02/01/2024
793572C63 ST TAMMANY PARISH WIDE SCHDISTNO 12LA . | ... [... [.. 1.. [1FE .. .. 483,425 477830 ... 500,000 | ... . 484,110 ... 667 12/17/2014| 03/01/2033
796237Y90 ...... SANANTONIOTEX .............. B U U (P 1FE . .... 358,536 ....359361|......... 300,000 | ... 356,492 (2,044) 10/30/2015| 02/01/2022
802088LJ1 ...... | SANTAFE N MEX PUB SCHDIST . e | |IFE L . 1,062,730 1,077,280 | ....... 1,000,000 | ... 1,051,262 (7.171) 05/19/2014( 08/01/2023
86476PQNT ..... | SUFFOLKCNTYNY ... ...oovviiniiinnn.. JUUR DU U 1FE .. 1,548,450 1,544,265 [ ....... 1,500,000 | ... 1,546,659 (1,791) 10/14/2015| 10/15/2020
899593LK1 ...... TULSA CNTY OKLA INDPT SCHDISTNO 5 JENK .| ... |... |....... 1FE .. 1,037,960 1,019,990 [ ....... 1,000,000 | ... 1,023,831 (9,645) 07/09/2014 06/01/2018
899645XW0 . ... TULSAOKLA ...t U PUDR DU R N [ 1,012,390 1,000,250 | ....... 1,000,000 | ... 1,011,035 (1,355) 01/30/2015| 03/01/2024
930863029 ...... WAKECNTYNC ........oun. e e | 1 [ IFE .. 1,089870 | ....... 1,000,000 | ... 1,015,524 (3,072) 06/14/2010 06/01/2027
942833VT8 ...... WAUKEE IOWA CMNTY SCH DIST . [ DU PUTR IR 1FE .. ...935487 |......... 915,000 | ... 936,129 (8,556) 07/09/2014 06/01/2018

m 95736UR22 ... WESTCHESTERCNTYNY .......oooiinnn, JUUR DU U FE ... . 1,663,275 (....... 1,500,000 | ... 1,669,212 | .. . (3,633) 11/20/2015| 11/15/2019

—_ 986525TY9 ...... YORK CNTY S C SCHDISTNO 4 FORTMILL ... T T R 1FE ... |.........418559|.....1027030 | ......... 45947 | ... 405,000 | ......... AM818 | ... (441) 10/20/2015| 03/01/2020

o 1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (D|rect and Guaranteed) -

N ISSUBT OBGALONS . .. ... 70,102,216 | ... XXX ... |...... 70,431,461 ...... 66,950,000 | ...... 69,664,001 (289,784) XXX [ XXX XXX 516,178 ...... 1,303,104 | . XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....|[...... 70,102,216 | ... XXX ... [...... 70,431,461 ...... 66,950,000 | ...... 69,664,001 (289,784) XXX XXX XXX | 516,178 ...... 1,303,104 [ . XXX |[.. XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
04048RHP4 ... ARIZONA BRD REGENTS ARIZSTUNIVSYSREV .| ... |... |....... [TFE...... ]| .ooie. 2276423 |..... . 2259172 | ....... 2,255,000 [ ....... 2,258,328 .. ..ooiiiiiie e (B821) | e [ 1.021..... 0.725| JJ 04/01/2013| 07/01/2016
040654VC6 ... ARIZONA ST TRANSNBRDHWYREV ........... v e e IFE 1,419,753 | ... . 1,406,531 [ ....... 1,405,000 [ ....... 1410281 | oo | (BATO) [ [ 1194 |..... 0.941| JJ 04/03/2013| 07/01/2017
04144RBF5 ..... ARLINGTON CNTY VA INDL DEVAUTHREV ..... [... |... |....... .. 1,055,782 ..... I oo 1,108,140 [ ... 1,000,000 [ ....... 1,028,104 | ....oooiiiiinn | eeeee (BAB) [ [ 48201..... 4.141| FA 06/08/2010| 08/01/2020
120525ECO ... BUNCOMBE CNTYNCLTDOBLIG ..............|... .. [..ooies 360,000 | ..... ...361526|......... 360,000 |.........360,000 |...........in | eeiiiies e e [ 2210 ..... 2210 JD 02/14/2014( 06/01/2019
120525ED8 ... BUNCOMBE CNTYNCLTDOBLIG ..............|... ... [..oooes 400,000 | ..... 402,492 (......... 400,000 | ......... 400,000 |.........oooiin i e e [ 2510 ..... 2510 [ JD 02/14/2014( 06/01/2020
160429TNG ...... CHARLESTON S C WTRWKS & SWRREV . Y U (P O 195580 [ ..... 198,557 | ......... 160,000 [ ......... 194,894 ... ... | @) e 5.000]..... 2316 [ JJ 10/30/2015| 01/01/2026
162393EG3 ..... CHATTANOOGA TENNELECREV ........ R U O 116,492 | ..... 117,880 [ .......... 95000 |.........15960 | ............oon [eeeei  (B33) [ 5.000]..... 2.190 [ MS 10/30/2015| 09/01/2024
196454GDS ... .. COLORADO DEPTTRANSNREV ............... oo [ JIFE 942192 | ..... 930,651 (......... 930,000 | ......... 983197 | ... | (B33 | e e 0.963]..... 0.601 [ JD 04/15/2013| 12/15/2016
261175AN3 ... DOWNTOWN SMYRNA DEV AUTH GA ECONOMIC

DEV .. L MFE 890,000 970990 | ......... 890,000 890,000 ... | e e 6.550|..... 6.549 | FA 12/01/2010| 02/01/2030
26678PAY6 ..... DURHAMN C LTD OBLIG .. [0 PO VU PO I 1,017,500 1,107,400 | ....... 1,000,000 | ... 1,000,444 | .. (1897) [ oo e | 5702(..... 5473 | AO 08/02/2010 10/01/2030
26678PBC3 ... DURHAMN CLTDOBLIG ............... 1Y U U PO ... 955,089 ...955780 | ......... 875,000 | ......... 933454 | .. (11,353) oo [ e 4.280..... 2.769 | AO 01/22/2014 10/01/2020
270618DT5 ... EAST BATON ROUGE LA SEW COMMNREV ... | ... |... [....... 1,017,150 1,008,650 | ....... 1,000,000 | ... 1,015,670 (1 A23) [ e 3400..... 3.200 | FA 12/12/2014 02/01/2025
303891YE9 ...... FAIRFAX CNTY VAWTR AUTHWTRREV ........ U DU U .. 999,850 ...998690 | ....... 1,000,000 | ... 999,937 S50 e 1.015]..... 1.020 | AO 04/02/2014 04/01/2017
3130A2MW3 ... FEDERAL HOME LOAN BANKS e 13 | eo....999,500 1,004,130 | ....... 1,000,000 | ... 999,640 00 | Lo 1.250 | ..... 2.118 | FA 07/18/2014 08/08/2019
3130A4FZ0 ...... FEDERAL HOME LOAN BANKS 1 Y 1,007,470 ..999,690 [ ....... 1,000,000 | ... 1,001,685 (5,785) [ v e | 1.250 | ..... 0.500 | MS 03/02/2015| 06/23/2017
3130A4HT2 ..... FEDERAL HOME LOAN BANKS 1 e 1,012,960 .1,002290 | ....... 1,000,000 | ... 1,002,745 (10,215) | o e [ 1750 | ..... 0.450 [ MS 03/02/2015( 09/18/2017
3130A5SD2 ..... FEDERAL HOME LOAN BANKS .13 ....... 1,000,000 1,000,100 | ....... 1,000,000 | ... 1,000,000 [ ... [ [ 1400 ..... 1.400 | JD 08/05/2015( 06/30/2020
3130A6427 ...... FEDERAL HOME LOAN BANKS .13 .... 997,500 1,000470 | ....... 1,000,000 | ... 997,675 | ... TS e 1250 |..... 2.289 | FA 08/05/2015( 08/26/2020
3130A65W3 ..... FEDERAL HOME LOAN BANKS .13 .. 999,500 1,000,590 | ....... 1,000,000 | ... 0999535 | ... e B8 s e e 1500 ..... 2210 [ FA 08/05/2015( 08/26/2020
3130A66KS ...... FEDERAL HOME LOAN BANKS .13 ... 999,500 .. 1,000,440 | ....... 1,000,000 | ... 0999535 | ... e BB s e e 1250 |..... 2.355 [ FA 08/05/2015( 08/26/2020
3130A66V4 ...... FEDERAL HOME LOAN BANKS 1 ..|....... 1,000,000 ....995910|....... 1,000,000 | ... 1,000,000 [ ..o [ e 1200 ..... 1.200 | FA 08/18/2015| 08/24/2018
3130A6BY2 ..... FEDERAL HOME LOAN BANKS 1 Y 1,000,000 .. 1,000430 | ....... 1,000,000 | ... 1,000,000 [ ..o e | e 1.250 | ..... 1.250 | FA 08/18/2015| 12/26/2018
313382EU3 ..... FEDERAL HOME LOAN BANKS 1 Y 5,500,000 .. 5495820 |....... 5,500,000 | ... 5,500,000 | ... e e | | 0580 ..... 0.580 | MS 03/27/2013| 09/21/2016
313382895 ...... FEDERAL HOME LOAN BANKS 1 Y 1,000,000 ... 986,150 | ....... 1,000,000 | ... 1,000,000 [ ..vvviinie e e e 1.000|..... 1.000 | AO 04/08/2013| 10/29/2018
313383VN8 ..... FEDERAL HOME LOANBANKS ..o voe oo [ovenins Y 2,037,440 .. 2,028,100 | ....... 2,000,000 | ... 2,083,877 | ..o e (3563) [ e | 2000..... 1.527 | MS 08/06/2015| 09/13/2019
3133ECLBS ..... FEDERAL FARM CREDIT BANKS FUNDING CORP 1 Y 1,000,000 .. 1,000,000 | ....... 1,000,000 | ... 1,000,000 [ .. e | e 0450 (..... 0.450 | JJ 04/08/2013| 07/12/2016
3133ECLCS ..... FEDERAL FARM CREDIT BANKS FUNDING CORP 1 Y 1,000,000 ....994190 | ....... 1,000,000 | ... 1,000,000 [ .. e | e 0.800..... 0.800 | AO 04/08/2013| 10/12/2017
3133EE5B2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP 1 e 2,006,500 2,010,100 | ....... 2,000,000 | ... 2,003,840 ... e (26860) [ e 2340 ..... 2.001(J) 08/06/2015| 07/28/2021
3133EE5Y2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP 1 e 1,001,300 ...993330|....... 1,000,000 | ... 1,000,807 | ... [ (@O3) 1940 ..... 1.802 | FA 08/18/2015( 08/04/2020
3133EFARS ..... FEDERAL FARM CREDIT BANKS FUNDING CORP 1 e 1,000,000 1,000,240 | ....... 1,000,000 | ... 1,000,000 [ ... [ e 1900 ..... 1.900 | FA 08/18/2015( 08/24/2020
341583CJ9 ...... FLORIDA ST BRD GOVERNORS UNIVSYS IMPTR ... |... |.. 1.. [1FE...... |[....... 1,035,230 1,036,460 | ....... 1,000,000 | ... 1,030,330 [ ... [ (B150) [ 3.000]..... 2.600 | JJ 05/30/2014( 07/01/2025
363010XP9 ...... GAINESVILLE GAWTR&SEWREV ............. AP N ....... 1,036,940 .. 1,029.300 | ....... 1,000,000 | ... 1,029,389 | ... [ (7888) [ 2.000]..... 1.220 | MN 12/17/2014| 11/15/2019
39168ABG7 ..... GREATER CLARK CNTY SCHBDLGCORPIND ... | ... [... [....... .... 746,926 LTS3 705,000 | ... TA0339 | ... o (B2 e 3.000]..... 211110 10/02/2014| 01/15/2022
447168KBO ...... HUNTSVILLEALAWTRSYSREV ............... AP N .. 206,098 ..209,002|......... 170,000 | ... 205039 ... e (1080) | e 5.000]..... 2129 | MN 10/30/2015| 11/01/2023
4546248G5 .. ... INDIANABDBKREV ..........oveieiiiinnns JUUR DU U ... 813912 ..824184 . 800,000 | ... 810,286 | ..\ | (1881) [ [ 3.339(..... 3.062 | JJ 01/07/2014| 01/15/2021
46613QJZ8 ...... JEAFLA ST JOHNS RIVPWRPKSYSREV ....... ... |... |[.. 1.. ....... 1,008,640 1,028,160 | ....... 1,000,000 [ ....... 1,008,354 | ......oooveiin |eeeeeen (1859) [ oo [ 3.000..... 2.820 | AO 07/09/2014| 10/01/2025
469487GP1 ... JACKSONVILLE FLASPLREV .................. oo IFE ] 1,214,940 1,198,824 | ....... 1,200,000 [ ....... 1,203,239 ... e (201) | 1164 |..... 0.802 | AO 04/04/2013| 10/01/2016
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47029XDH5 ... JAMES CITY CNTY VA ECONOMIC DEV AUTH LEA 1,252,092 | ..... 107.4500 1,289,400 | ....... 1,200,000 1,245,421 (4762) [ ... o 3.000]..... 2500(JD ...|........ 1600 ........ 36,000 [07/31/2014| 06/15/2025
485116UV7 ..... KANSAS CITYMOWTRREV ................... .. .. 1,055,170 | ..... 107.4890 | ....... 1,074,890 |....... 1,000,000 | ....... 1,046,689 | .. (5,306) R I U 3.000]..... 2350 (JD ... ........ 2,500 .. 30,000 [05/16/2014| 12/01/2024
485424QC2 ... KANSAS ST DEPT TRANSN HWY REV ........... . .. 481978 ... 1256230 | ......... 471,086 |......... 375,000 | .........460,098 | .. (1,881) PR PUTRTRRRRTI PO 000 ]..... ) U U O 10/30/2015| 09/01/2024
492508BE5 ...... KERSHAW CNTY S C PUB SCHS FNDTN INSTALLM| ... 1,162,300 | ... 174190 | ... 1174190 | ....... 1,000,000 | ....... 1,160,604 | .. (1,696) PR PUTRTRRRRTI PO 000 ]..... ¥ v . ... [111212015( 12/01/2022
499746UT0 ... KNOXVILLE TENNELECREV .................. . 1,041,390 1,040,360 | ....... 1,000,000 | ....... 1,035,970 (5420) [ ..o e | 000 ]..... . v 000 ........ ,000 |02/04/2015| 07/01/2028
545904LW2 ..... LOUDOUN CNTY VA SANTN AUTH WTR & SWR
REV oot v e IFE 443,939 9130 | .o 442174 ..o 375,000 | ......... 440,938 (3,000) 11/02/2015| 01/01/2021
546540MV4 ... LOUISIANA ST UNIV & AGRIC & MECHANICALC .| ... [... |.. 1.. oo 814,050 ... 813548 (L 810,000 | .........813,670 .. (366) 12/16/2014| 07/01/2033
574204ZC0 ...... MARYLAND ST DEPT TRANSN CONS TRANSN ... ... 450,224 .. 452936 (...l 375,000 | ... 448,034 (2,191) 11/02/2015| 02/01/2025
586200QW0 ..... MEMPHIS TENN SAN SEW SYSREV ............ .. 1,039,560 .. 1,064,970 | ....... 1,000,000 | ... 1,032,868 (4,611) 07/09/2014( 07/01/2024
586200QX8 ..... MEMPHIS TENN SAN SEW SYSREV ............ .. 1,025,680 .. 1,058,080 |....... 1,000,000 | ... 1,021,373 (2,977) 07/10/2014( 07/01/2025
60038UACT ..... MILLEDGEVILLE-BALDWIN CNTY GA DEV AUTHS | ... ....313583 L314203 315,000 | ... 314,690 k] 02/21/2013| 10/01/2016
60636WRF4 ..... MISSOURI ST HWYS & TRANSN COMMN STRD RE{ ... ... 446,531 ...445024 | oL 375,000 | ... . 443,501 (3,030) 11/02/2015| 05/01/2021
64465PXN3 ... .. NEW HAMPSHIREMUNBDBK ................. . 1,016,125 1,005975 | ....... 1,005,000 | ... 1,007,081 (3,325) 04/05/2013| 08/15/2016
64971WXX3 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH .. .. 1,023,900 .. 1,025500 | ....... 1,000,000 | ... 1,023,302 .. (598) 10/23/2015| 11/01/2021
64972GJX3 ..... NEW YORK N Y CITY MUN WTR FIN AUTH WTR & ... 747546 L TATS20 | 650,000 | ... 745,099 (2,447) 11/18/2015| 06/15/2021
64990ACY9 ..... NEW YORK ST DORM AUTH SALES TAX REV ST S . 1,049,400 . 1,029430 | ....... 1,000,000 | ....... 1,047,479 (1,921) 10/08/2015| 03/15/2021
64990ADUS . .... NEW YORK ST DORM AUTH SALES TAX REV ST S 1,243,760 1,257,070 [ ....... 1,000,000 | ....... 1,239,449 (4,311) 10/13/2015| 03/15/2026
64990BUFS ..... NEW YORK ST DORM AUTH REVS NON ST
SUPPOR ...t JUUR DU U 2,105,334 |..... 106.0220 2,099,236 | ....... 1,980,000 2,103,813 (1,521) 12/02/2015| 07/01/2019
m 650035R91 ...... NEW YORK ST URBAN DEV CORPREV ......... | ... .o |oevine. e 112,805 113.5640 | ....... 1,703,460 | ....... 1,500,000 [ ....... 1,710,505 | .. (2,300) 12/09/2015| 09/15/2019
—_ 65829QCF9 ..... NORTH CAROLINASTLTDOBLIG .............. e eV IFE 425695 | ..... 1233160 | ......... 431606 |......... 350,000 (......... 423,638 (2,057) 09/24/2015| 05/01/2025
o 66283ADD5 . ... NORTH TEX MUN WTR DIST TEX REGL
w WASTEWTR ... oo e JIFE 1,280,906 | ..... 102.8990 | ....... 1,281,093 |....... 1,245,000 | ....... 1279559 | ... [ (1,347) 09/30/2015{ 06/01/2020
67756DAES ... OHIO ST HIGHER EDL FAC COMMNREV ........ AP N .1,005450 | ...... 99.6850 ... 996,850 . 1,002,221 .. (1,191) 04/05/2013( 11/01/2017
679086DC9 ..... OKLAHOMA ST CAP IMPT AUTH STAGY FACREV | ... [... [....... [1FE......|......... 998534 .... 106.9970 1,011,122 991,628 (5,639) 10/07/2014| 07/01/2023
67919PLJO ...... OKLAHOMA ST WTRRES BRD REVOLVINGFDREV ... [... [....... [1FE......|.........900,000..... 102.2750 .. 920,475 900,000 | ....oviiiiiiins | 02/26/2014( 04/01/2020
702541GQO ... .. PASCO CNTY FLA WTR & SWR REV oo e | [FE L]l ..830,000 ) 112.7330 .. 901,864 814,046 (3,276) 06/17/2010{ 10/01/2029
736742WM5 ... PORTLAND ORE SWR SYSREV ..... e e [ [IFE 460,923 L 124.2320 .. 465,870 458,847 (2,076) 11/02/2015| 06/01/2024
752598AF9 ...... RANDOLPH CNTYNCLTDOBLIG ..........oeo|ew [ove |veeoes |MFE | ooil 1785000 | ... 101.4020 .. 1,774,535 1,777,836 (7,164) 01/28/2015| 06/01/2019
7962533V2 ...... SAN ANTONIO TEX ELEC & GAS REV v e [IFE 220482 120.1030 ..222,191 219,203 (1,280) 11/02/2015| 02/01/2022
845040JG0 ...... SOUTHWEST HIGHER ED AUTHINC TEXREV ... | ... [... |....... |1FE......[....... 1009950 ...... 99.9460 ... 999,460 1,003,926 (2,212) 04/03/2013| 10/01/2017
857536KX3 ...... STATE UNIVIOWAUNIVREV .................. v ot [IFE L 1,008,590 | 104.9380 . 1,049,380 1,007,514 .. (769) 07/09/2014| 07/01/2026
880558FES ...... TENNESSEE ST SCHBD AUTH .. e e e IFE 1,082,940 | L 102.2470 1,022,470 1,057,776 (5,164) 01/30/2015| 11/01/2027
88213ABS3 ..... TEXASA&MUNIVREVS ............. ol e e [FE 2,044,060 | ... 100.8070 .. 2,016,140 2,038,029 (6,031) 02/03/2015| 05/15/2021
899656MA7 ... .. TULSA OKLA MET UTIL AUTH UTIL REV . e |V IFE L TT79,250 | L 103.4890 .... 776,168 773,382 (4,752) 10/02/2014| 09/01/2022
914026GC7 ..... UNIVERSITY ALAGENREV ......... S MFE 997,770 L 106.3330 .. 1,063,330 . 998,354 o7 08/02/2010{ 07/01/2026
91417KN23 ..... UNIVERSITY COLO ENTERPRISE SYS RE e e e [IFE 1,764,000 97.6750 .. 1,709,313 1,762,809 (1,191) 02/02/2015{ 06/01/2024
91425MDV6 .. ... UNIVERSITYDELREV .................... el | 3 [MFE | .....800,000 ... 99.9520 .... 799,616 800,000 S 04/01/2013| 11/01/2037
914378GC2 ..... UNIVERSITY KY GEN RCPTS . .. e e JIFE o] .0900,000 100.5260 .... 904,734 900,000 L 03/04/2014( 04/01/2020
914378GQ1 ... UNIVERSITY KY GENRCPTS ... 1. [1FE .|, 2028830 . ... 104.9330 .. 2,098,660 2,024,821 (2,776) 07/10/2014| 10/01/2025
914716YX7 ...... UNIVERSITY N C CHARLOTTEREV ..o ven [ove |ooveees |FE oo |0 1,024,406 | ... 99.7190 .. 1,017,134 1,021,403 (1,112) 04/12/2013| 04/01/2017
9151155V7 ...... UNIVERSITY TEXPERMUNIVFD ..o | oo [ove |eeeos |AFE o | 327517 | L 122.7100 ....331,317 325,938 (1,579) 11/02/2015| 07/01/2023
92704HAST ... VILLARICA GAPUB FACS AUTHREV ........... [... | [ [IFE oo | 543175 | L. 107.6510 .. 538,255 536,868 (6,307) 01/16/2015| 03/01/2021
92704HAT5 ... VILLARICA GAPUB FACS AUTHREV ...........[... |... [.ooooos [IFE .o |00, 369,834 . ... 107.1380 .. 364,269 365,964 (3,670) 01/16/2015| 03/01/2022
927793873 ...... VIRGINIA COMWLTH TRANSN BRD TRANSNREV .| .- [ .- 1100000 [FE ... |10 10225500 | ... 110.7310 1,107,310 1,013,405 (1,799) 06/02/2010 05/15/2022
92817QR46 ... VIRGINIA ST RES AUTH INFRASTRUCTUREREV . | ... |... [.. 1.. L T330 113.1460 | ......... 741,106 687,522 (5,807) 07/13/2011| 11/01/2030
92817SWW4 ... | VIRGINIASTPUBSCHAUTH ................... AP N 1,009,520 | ..... 109.4080 | ... 1,094,080 1,007,477 | .. .. (492) 06/23/2011| 06/15/2027
92817TFJ0 ...... VIRGINIA ST PUB SCHAUTHSPLOBLIGPRINC .. | ... |... [....... L 369,806 |..... 1246760 |......... 374,028 .........367,967 .. (1,839) 11/02/2015| 08/01/2024
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .. . . 85,355,802 ... XXX ... |...... 85,935,597 | ...... 82,540,000 | ...... 85,014,099 | .. . (202,480) . XXX XXX
U.S. Special Revenue, Special Assessment - Re5|dent|a
3128MDM75 ... RMBS-FHG14682 ........................ooo | oo o foe 200 [ o] 1,708,624 | ... 1016780 | ....... 1,711,620 | ....... 1683373 [....... 1706239 ............... [......... (1,903) [ ...oooeeee [ 500 ..... 07/02/2014{ 02/01/2028
3128MMSN4 . ... | RMBS - FH G18524 . P .. (1,157) R I U 000 ..... 12/05/2014| 09/01/2029
3128MMSUS .... | RMBS - FH G18530 . P .. (948) R I U 500 ..... 12/15/2014| 11/01/2029
3128MMSV6 ... RMBS - FH G18531 . (3,683) R I U 000 ..... 12/15/2014| 11/01/2029
3128PTJ63 ...... RMBS - FH J13885 .. (6,337) R I U 500 ..... 07/07/2014| 12/01/2025
3132L6AK7 ...... RMBS - FHV80910 ........ ... (66) PR PUTRTRRRRTI PO 000]..... 07/21/2015| 12/01/2043
3137BJSTY ... CMO/RMBS - FH-4486B-NA ... . (42) PR PUTRTRRRRTI PO 000 ]..... 08/27/2015| 09/15/2030
3137BKZXT ..... CMO/RMBS - FH-4503A-BA ... .. (218) PR PUTRTRRRRTI PO 000 ]..... 08/05/2015| 12/15/2038
3138WBR72 ..... RMBS-FNAS2309 .......... (1,304) PR PUTRTRRRRTI PO 000 ]..... 12/05/2014| 04/01/2029
3138WCZ71 ... RMBS - FN AS3465 . (2,945) e e 3000 12/15/2014| 10/01/2029
3138YR6Y9 ..... RMBS - FNAZ0886 .....................c.ooo. | [ | 200 1. 149498 | ... 1031090 | ......... 148,798 | ......... 144312 | ......... 149249 | ............... | (249) | ... | [ 3000 08/04/2015| 07/01/2030
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage Backed Securmes L. oo |....... 8526929 (.......8287,078|....... 8569160 |............... |........ (18911) | oo | XXX | XXX | XXX XXX .0 XXX
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U.S. Special Revenue, Special Assessment - Commercial Mortgage-Backed Securities
3136AJ6Z4 ...... CMBS - FN-14M05B-AQ2 e 2 [ 126,895 | ..... 100.6350 125794 | ......... 125,000 126,625 | oo e (289 [ e | 2034 |..... 1.525 | MON . 07/20/2015| 03/25/2019
3137BKWB2 ..... CMBS - FH-KP02-A2 ... S23 | s e | 101.0910 | ......... 151,837 |......... 150,000 | ... 51,804 | oo [ 10 | 2355(..... 1.986 | MON . 08/19/2015| 04/25/2021
2799999 Subtotal - U.S. Special Revenue, Special Assessment - Commermal Mortgage Backed Securities 278389 ... XXX ... 277430 | ......... 275,000 278,229 XXX ] XXX | XXX CXXX [0 XXX
U.S. Special Revenue, Special Assessment - Other Loan-Backed and Structured Securities
161037E28 ...... CHARLOTTENC CTFSPARTN .................]... DAL |IFE 1,034,430 ..... 1025240 | ....... 1,025240 [ ....... 1,000,000 | ....... 1016517 [ ..o e (418) [ | 3000..... 1812 ... | ... 2500]........ 30,000 [05/30/2014| 06/01/2022
2899999 Subtotal - U.S. Special Revenue, Special Assessment - Other Loan-Backed and Structured Securities ...[....... 1,034,430 | ... XXX ... |....... 1,025240 | ....... 1,000,000 | ....... 1,016,517 | ..o | (11416) | ..o | XXX XXX XXX | 2500 ........ 30,000 (. XXX |.. XXX.
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt .. ... ......ourueeiieiaiaeeneaeana | i, 95,257,012 ... XXX ... [...... 95,765,196 | ...... 92,102,078 | ...... 94,878,005 | .. ... |l (232,966) | ..o | XXX [ XXX XXX 578,155 ...... 1,608,268 [. XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Issue
00206RAJ1 ...... (65,315) | o e [ 5500 ..... 2530 (FA ...|....... 45833 | ....... 110,000 | 05/16/2013| 02/01/2018
00206RBF8 ..... [AT&TINC ............ccooviiiiiiiiiiiiioeeen | oo v foeeeos [2FE oo oo ...982,240 | ..... 100.2760 | ....... 1,002,760 |....... 1,000,000 |......... 993137 [............... |l 4725 e e 1700 |..... 2195(JD ... ... ... 14171 .. .. 17,000 (09/05/2013| 06/01/2017
00206RBS0 ..... [AT&TINC ...........ccooiiiiiiiiiiiiiieeeee |oen [ [0 3 [2FE oo . 2,014,160 | ... ... 99.9560 | ....... 1,999,120 |....... 2,000,000 |....... 2000544 [............... | @725 | e e 0741 ..... 0519 [ FMAN | ........ 2,059 .. 13,311 (02/13/2013| 02/12/2016
00206RCL4 ..... [AT&TINC ...........ccoooviiiiiiiiiiiiieeeen | oo fown [oo 1o [2FE oo |0, ... 395986 | ...... 984820 (.........393928.........400,000 (.........396,183 |............... | 197 2450 ..... 2677(JD ...|.......... 27 .. 6,424 [11/17/2015| 06/30/2020
002824AU4 . ... ABBOTT LABORATORIES ..........oovvveveeae| e |oon oo [IFE oo |, 888,453 | ... .. 109.4990 | ......... 884,752 | .........808,000 |.........842876 ...........c.o |eeeveeeen (9918) ] eenveninvens | oo, 5125(..... 3702| A0 .| ... 10,353 41,410 |01/25/2011| 04/01/2019
00287YANO ... ABBVIEINC ......ovvoveinieiiennenaenees [ | [ [2FE |0, 399,856 | .. ... 995400 | ......... 398,160 | .........400,000 |......... 399,878 [ ..........ooiie |eeiiiiiiin 22 e 1.800|..... 1813 [MN .. ...t 940 ... 3,600 [10/30/2015| 05/14/2018
013817AQ4 ... ALCOAINC ...ooviineeieieneeeeeee e | [ [SFE |0 2,126,050 | ... ... 975000 | ....... 1,950,000 | ....... 2,000,000 | ....... 1,950,000 | ....... (138,648)|........ (12043)|........ccooeee | oo, 5870 ..... 5022|FA .| ..., 41,742 . 117,400 05/17/2013| 02/23/2022
T 02209SAL7 ...... ALTRIAGROUPINC ........oovoveeneee [ | [ [2FE oo |00 2,205,930 [ ... 1085020 | ....... 2,170,040 | ....... 2,000,000 | ....... 2,140,781 [ ........ooevre |evennenn (23702) | cveennniens | [, 4750 (..... 3302|MN .. [....... 14,778 .. 95,000 06/26/2013| 05/05/2021
= 0258MODRY ... AMERICAN EXPRESS CREDIT CORP . e e [IFE L. 400,620 | ... 99.9600 | ... ...... 399,840 | .........400,000 | .........400,564 | ..........coie eiiiiiiiin  (BB) | e [ 1.550 | ..... 1467 [MS .. [........ 1,705 .. 1,356 (10/30/2015| 09/22/2017
- 031162BQ2 ..... AMGENINC ... [ | [ [2FE | 1,527,250 | ... 1006100 | ... ... 1,509,150 | ....... 1,500,000 | ....... 1,516,766 [ ............o.o |oeeeeon. (10484) | oo o [ 2125(..... 1300 [MN .. [........ 4,073 .. 31,875 [02/13/2015| 05/15/2017
&~ 03523TAVO ..... ANHEUSER-BUSCH INBEV WORLDWIDEINC .... |... | R |....... |1FE......|....... 2,280,790 |..... 109.4590 | ....... 2,189,180 | ....... 2,000,000 |....... 2,169,605 | ............... [........ (36,625)|............... | |ooen 5.000]..... 2882(A0 ...|....... 21111 . 100,000 (05/16/2013| 04/15/2020
037411AZ8 ...... APACHECORP ...........cooovvviiiiiieoeaaa oo | oo |0 10 |2FE Lo oo, 1,048,660 | ... 952440 | ......... 952440 |....... 1,000,000 |....... 1,035,000 | .........cccco. [eeveeeeen (B276) | oooeeeeooooos oo oot 3250 |..... 2620( A0 ...|........ 6,861 .. 32,500 (05/09/2013| 04/15/2022
037833AM2 ..... APPLEINC ...... e e e IFE 401,698 | L. 100.0590 | ... ... ... 400,236 | .........400,000 [ ......... 401480 ... | @) 1.050 |..... 0773 [MN .. |......... 642 .. 2,100 (10/30/2015| 05/05/2017
037833AR1 ..... APPLEINC ............. e e feeee o JIFE ] 1,557,750 | L. 102.4100 | ... 1,636,150 | ....... 1,600,000 [ ....... 1,650,041 ... [ (TT09) [ e 2850 |..... 2185 [MN .. |........ 6,531 42,750 |02/10/2015| 05/06/2021
06051GFN4 ..... BANK OF AMERICACORP .....................| ... .o foeees [2FE ... |......... 395330 (......97.5870 |.........390,348 | .........400,000 f.........395567 ............... | o 287 oo oo | 2250 |..... 2523 (A0 ...|........ 1,750 3,375 [11/16/2015| 04/21/2020
06406HCU1 ..... BANK OF NEW YORKMELLONCORP ...........|... ... .. 1 .. [1FE......|.........833196|.....100.1490 |.........826229 | .........825000 |......... 832,766 ............... |...........(@30)|...coooeeeeeees oo |onnne 2200 ..... 1903 | MN .. [........ 2,319 6,600 [11/12/2015| 05/15/2019
071813BJ7 ...... BAXTER INTERNATIONALINC ..........oooen | e [ove |eveees |2FE oo | oot .. 982,060 | ...... 99.4030 | ......... 994,030 |....... 1,000,000 |......... 990,584 |.........o.oo fuovevienn3893 )i | |oeees 1.850 | ..... 2247|dD | 822 .. 18,500 [09/05/2013| 06/15/2018
075887BB4 ...... BECTON DICKINSON &CO ... e e e [ 2FE | 1,083,051 | ..., 1005030 | ... 1,005,030 | ....... 1,000,000 | ....... 1,007,448 | .. ..o |eeeiis BOT) [ [ 1750 | ..... 0870 |MN .. |........ 2,576 .. 17,500 [01/10/2013| 11/08/2016
084670BD9 ..... BERKSHIRE HATHAWAY INC .............oooo | oo [ove | oo |MFE oo | ono 1123474 ... 100.8680 | ....... 1,109,548 | ....... 1,100,000 | ....... 1,113,045 | ......ooooevven fovvene (10429) [ | |oees 1.900|..... 0796 |JdJ ... |..oennn 8,766 .. 10,450 [02/11/2015| 01/31/2017
12189TBC7 ..... BURLINGTON NORTHERN SANTAFECORP ..... | ... [... |....... |1FE......|....... 2,620,165 ..... 108.1480 | ....... 2595552 |....... 2,400,000 | ....... 2,539,726 | .........oooven fovveve (27,894) [oeeeiiiins | |oies 4700..... 3.042| A0 .| ..oiil 28,200 .. 95,175 [11/12/2015| 10/01/2019
126408GV9 ... .. CSXCORP .....viveiiiiniiiiannenaaeea oo [ | oo T | 2FE o oo 1,117,390 | L0 105.7540 | ... 1,057,540 | . ...... 1,000,000 | ....... 1,077,299 | ......ooovvoven fovveoee (178D [ oo | | 4250 ..... 2640|JD ... |..ints 3,542 .. 42,500 [01/07/2013| 06/01/2021
126650CB4 ... CVS CAREMARK CORP e e[t |2FE L] 1,683,918 | ... 1004830 | . ...... 1,657,970 | ....... 1,650,000 | ....... 1,677,071 ..o e (BBAT) | e 2250 ..... 1.657 [JD ... f..oenae. 2,681 .. 32,625 11/04/2015| 12/05/2018
12673PAES ... CAINC ... oo oo | 1o [2FE Lo ] ... 1,578,000 | ..... 1014770 | ....... 1,517,655 | ....... 1,600,000 |....... 1,673,873 .............. | @20 4500 ..... 3730(FA...|....... 25,500 .. 33,750 (07/01/2015| 08/15/2023
134420AV1 .. .. .. CAMPBELLSOUPCO .....................ooo oo |oee foveees [FE ] . 1,079,090 | ... 102.2510 | ....... 1,022,510 | ....... 1,000,000 |....... 1,027,420 [.............. | (17881) | oo oo e 3.050..... 1244100 .. ... 14,064 .. 30,500 (01/08/2013| 07/15/2017
13645RAK0 ..... CANADIAN PACIFIC RAILWAY CO . et | 2FE L 2,154,640 ) ... 106.0940 | ... 2,121,880 | .. ... 2,000,000 | ... ... 2145379 | e e (926) [ 4450 ..... 3273 (MS .. |....... 26,206 .. 44,500 (06/25/2015| 03/15/2023
14149YAX6 .. ... CARDINALHEALTHINC ....................... oo [ |2FE o] 1,508,930 | L. L. 99.7200 | L. ... .. 1,495,935 (... ..., 1,500,000 | ....... 1,502,828 | ............... | (1102) | e 1700 |..... 1613|MS .. |........ 7,508 .. 25,500 (02/10/2015| 03/15/2018
14912L6F3 ...... CATERPILLAR FINANCIAL SERVICES CORP ... | ... [... |....... |1FE......|.........831,699|.....100.2660 |.........827,195|.........825000|.........831375 | .......cooooven feveven B2 [ oo | | 2250 (..... 2044|JD .|l 1,547 .. 9,281(11/16/2015| 12/01/2019
16524RAE3 ... CHESAPEAKE MIDSTREAM PARTNERSLP ...... | ... ... |.. 1. |2FE......|....... 1,089,050 |...... 945970 |......... 945970 |....... 1,000,000 |....... 1,068,774 |...........co [eveee (20,276) [ | |oens 6.125(..... 2313 0 | 28,243 30,625 | 06/04/2015| 07/15/2022
166764AEQ ...... CHEVRONCORP ..................ooooeeeeea| oo o | 1o [FE oo ... .0833,751 [ ... 99.4890 | .........820,784 | .........825000 |.........833,074 |............... | i (B7TT) oo oo | 1718 ..... 1.302{JD .. | ..o 276 7,087 {11/02/2015| 06/24/2018
17275RARS ... CISCOSYSTEMSINC .......oovoveeeeevee] e fove |oeee |MFE oo | oo 0., 837,944 | ... 100.8580 | ......... 832,079 |.........825000|.........837,185 | ......ccovvvren fovvevenan (TB8) [ | | 2425(..... 1644 (MS .. [........ 5,844 1,594 [11/10/2015| 03/01/2019
172967HCS .. ... CITIGROUPINC ....evoeieveeneeeeneee e fove | eeeee | 2FE oo | Ln .. 406,322 ... 100.8690 [ ......... 403476 |.........400,000 | .........405827 |.......cooovren fovvevoen (AO8) [ | | 2500..... 1.950 [MS .. [........ 2,639 .. 625 (11/04/2015| 09/26/2018
189054AT6 ...... CLOROXCO .....vvvveeeviiinenenieeneee] e foee | oo 1 | 2FE oo | o000 1,033,660 | ...... 98.7280 | ......... 987,280 |....... 1,000,000 | ....... 1,023,924 |.......cooooen fovveniens (3349) [ e | |oees 3050 ..... 2645|MS .. |........ 8,981 30,500 [01/07/2013| 09/15/2022
191216AV2 ...... COCA-COLACO .....oeovivivevennenaanans e foee | eee s |MFE oo |00t 1,095,800 | ... 104.5850 | ....... 1,045850 | ....... 1,000,000 | ....... 1,084,670 |.........o.oon foeveee (10,830) [oeevveenens |oeiiiis |oees 3300..... 2084|MS .. |....... 11,000 .. 33,000 [01/07/2013| 09/01/2021
22160KAHS ... COSTCOWHOLESALECORP .......o.oovvvenn| e [ove |eveee |MFE oo | Ln. .. 1,489,800 | ... 981390 | ....... 1,472,085 ....... 1,500,000 | ....... 1,490,982 |...........ovn foevevien 11820 | | 2250 ..... 2356 |FA ... |....... 12,750 | ........ 16,688 (02/11/2015| 02/15/2022
224399AR6 ..... CRANECO ......ovvveveveiiiaenenaeaena e foe | oo T | 2FE o | L . 1,565,250 | ... 1029910 | ....... 1,544,865 |....... 1,500,000 | ....... 1,562,927 |.......cooovven foeveviens BA23) e | | 4450 (..... 3825|JD ... |..iits . 33,375 [07/13/2015| 12/15/2023
24422ESY6 ... JOHN DEERE CAPITALCORP ..........oovovn] e [oe |oeveees |MFE oo | oooo .. 834525 ... 99.7570 | ......... 822995 | ......... 825000 |......... 834167 |........oooee foeveiien  (B388) [ | | 2375(..... 2116 | JJ 11/17/2015| 07/14/2020
25243YAP4 ... .. DIAGEO CAPITALPLC ....................oooo | | Rfoooooos [MFE |0 2,184,090 | ..... 109.1990 | ....... 2,183,980 | ....... 2,000,000 |....... 2114931 (. .............. |........ (28018) ... oo |onns 4828 |..... 3449 [ JJ 06/26/2013| 07/15/2020
25468PCM6 . . ... WALTDISNEYCO ......................ooooo oo | oo | oo |IFE o000 1,025460 | .. ... 1002710 | ....... 1,002,710 | ....... 1,000,000 | ....... 1,004,461 | ............... [......... (TA03) | ..o [ |oon 1350 |..... 0.633 | FA 01/10/2013| 08/16/2016
25746UBL2 .. ... DOMINION RESOURCESINC .............oooov | oo |ovn fovvvnn [2FE ... |....... 1,081,450 | ..... 1058190 |....... 1,058,190 |....... 1,000,000 |....... 1,067,115 |............... | (9908) oo oo e 4450 ..... 3.248 | MS 06/26/2013| 03/15/2021
260543CC5 ... DOWCHEMICALCO .................oooeeeen| oo o | 1o [2FE ..o |00 ... 133,308 | ..... 104.6770 | ......... 130,846 | ......... 125000 f......... 133,002 ............... |.ooeeeee i (B0B) oo oo e 4250 ..... 2.765 | MN 11/17/2015| 11/15/2020
263534CE7 ..... EIDUPONTDENEMOURSANDCO ............ ... |[... |....... [1TFE......[....... 266,980 |.....105.9570 |....... 2,119,140 | ....... 2,000,000 |....... 2,153,387 | ............... |..ooooon (13,893) | oo o e 4250 ..... 2674 | AO 06/25/2015( 04/01/2021
26441CAHS ... DUKE ENERGY CORP ...........ovvvveennens e fove |eeee |2FE oo |0t 201,042] ... 99.8650 [ ......... 199,730 |......... 200,000 | .........200,926 | ........c.oovver feevevenen (118) [ oo | | 1625|..... 1.335 | FA 10/30/2015| 08/15/2017
26441CAKT ... DUKE ENERGY CORP .........c.cvvvveennane e foe | oo 1 | 2FE oo | L0, 983490 | ... 1001370 | ....... 1,001,370 | ....... 1,000,000 | ......... 991317 | .....oovvnvnen fovvene 3394 [ | | 2400 ..... 2.467 | JD 09/05/2013| 06/15/2018
268648APT7 ...... EMCCORP ......ovvveviniiininnaiaanana| e oo feeeoos [IFE o[ 125326 (... .. 93.3080 | ......... 116,635 | ......... 125000 | ......... 125276 | ......ooovovn |oveeninnoe (B0) [eneieiis [ e 1875 ..... 1.781 | JD 07/14/2015| 06/01/2018
278062AB0 ...... TURLOCK CORP ........vvvveveveeeeneee [ | RO[ocs [2FE | 1,168,517 | ... 993690 | ..., 1,192,428 | ....... 1,200,000 | ....... 1,185,785 [ .......oove |evennenee e 7508 | e [ [, 1.500 | ..... 2.162 | MN 10/30/2015| 11/02/2017
279158AD1 ... ECOPETROLSA ........oovvevineianeneen | | RO[eeeios [2FE oo vt 1,085,200 (. ..... 99.5000 | ......... 995,000 [ ....... 1,000,000 |....... 1,038,168 | ..........ooove |ooeenenn (13354) [ [ s 4250 ..... 2.779| MS 12/13/2013| 09/18/2018
30161MAFO ... EXELON GENERATION COLLC . e e e | 2FE ] 2145290 | ... 107.7290 | ... ... 2,154,580 | ... ..., 2,000,000 | ....... 2,084,745 | .. ..o [ (20883) [ e | 5200..... 3.972| AO 06/26/2013| 10/01/2019
31428XAY2 ..... FEDEX CORP ...\t coo e [ |2FE L] 1,039,600 | ... .. 1043680 | ....... 1,043,680 | ....... 1,000,000 |....... 1,088,141 [......ooiiis e (1459) | [ 4.000..... 3453 | JJ 08/18/2015| 01/15/2024
316773CT5 ...... FIFTHTHIRDBANCORP ..................c.... v [t 2FE L] 1403323 (L., 99.8890 | ... ... .. 399,556 | .........400,000 | .........403193 [ ... ..o e (180) | e 2875(..... 2685 | JJ 11/17/2015| 07/27/2020
35671DAWS . .... FREEPORT-MCMORAN COPPER&GOLDINC ....|... |... |....... |2FE ......[......... 981,790 |...... 91,5000 |.........915,000 |....... 1,000,000 |.........994171 | ............... |...........4880 . ... | e 2150 |..... 2.662 | MS 06/25/2013| 03/01/2017
36962G3H5 . ... GENERAL ELECTRIC CAPITALCORP ...........|... [... |....... [MFE ... |......... 406,690 |.....106.6270 |.........399,851[.........375000 .........402,601 |............... | (4089) ..o oo |onnns 5625|..... 1.244 | MS 10/30/2015| 09/15/2017
370334BM5 ... GENERALMILLSINC ......................... | ... |... [.. 1. [2FE......|....... 1,051,440 |.....100.0750 |....... 1,000,750 |....... 1,000,000 |....... 1035018 ............... |......... (5642)|............... |............... |..... 3150 |..... 2488 | JD 01/08/2013| 12/15/2021
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373334KB6 ...... GEORGIAPOWERCO .............coovvinnn 1277996 | ...... 99.9140 1273904 | ....... 1,275,000 | ....... 1,275,000 | ..o . B841|MJSD |......... 501 |......... 7,802 {04/01/2013| 03/15/2016
406216AZ4 ... ... HALLIBURTONCO ... e [ JIFE ] 1,080,670 . cee...999110 L 1,000,000 | ....... 1,056,422 | .. .. (9,328) R I .. . . .. 32,500 05/09/2013| 11/15/2021
437076BE1 ...... HOMEDEPOTINC ................. e 1,007,010 L. 1,000,000 [ ....... 1,014,396 | .. (3,604) .. 20,000 [02/11/2015| 06/15/2019
438516AZ9 ...... HONEYWELL INTERNATIONAL INC .. . .. 2,241,090 .. 2,190,080 | ....... 2,000,000 | ....... 2,126,601 | .. (38,235) o e X . ....... 100,000 |09/23/2013| 02/15/2019
446150AHT ... HUNTINGTON BANCSHARESINC .............. ... 405,738 ... 400464 | ..o 400,000 | .........405297 | .. .. (440) o e X X e 11/02/2015| 08/02/2018
45687AAJT ...... INGERSOLL RAND GLOBAL HOLDING COLTD ... |... | R .. 1,552,590 L 1544775 1,500,000 [ ....... 1549972 .. (2,618) o e . 31,875 [07/13/2015| 06/15/2023
458140AH3 ... INTELCORP ...ttt .. 1,043,746 .. 1,008,240 | ....... 1,000,000 | ....... 1,008,890 | .. (11,784) 19,500 [01/10/2013| 10/01/2016
458140AQ3 ... INTELCORP ...\ttt ... 660,580 ...B57436|......... 650,000 | .........660,153 | .. o) e [ 2450|2000 [0 L B4 11/17/2015| 07/29/2020
459200GX3 ... INTERNATIONAL BUSINESS MACHINES CORP ... | ... 1,045,447 1,005,980 [ ....... 1,000,000 | ... 1,007,234 (12,922) 19,500 [01/10/2013| 07/22/2016
460146CG6 .. ... INTERNATIONAL PAPERCO ................... .. 549,570 ..534005|......... 500,000 | ... 545,565 (4,005) .. 11,875 [06/02/2015| 02/15/2022
46625HLWS .. ... JPMORGAN CHASE & CO ... . .. 783,045 L T78457 ... 775,000 | ... 782,725 .. (319) .. 10,656 [11/16/2015| 06/23/2020
487836BD9 ..... KELLOGGCO .......... 1,120,000 1,051,380 | ....... 1,000,000 | ... 1,077,380 (14,567) .. 40,000 (01/04/2013| 12/15/2020
49326EEE9 ... .. KEYCORP ... ... 176,077 175261 | 175,000 | ... 175,990 .. (87) ... 2,013 [11/04/2015| 12/13/2018
494550BC9 ..... KINDER MORGAN ENERGY PARTNERS LP .. 2,313,800 1,990,840 | ....... 2,000,000 | ... 2,204,526 (35,358) . 116,000 05/17/2013| 03/01/2021
500472AF2 ...... KONINKLIJKE PHILIPS ELECTRONICS NV ... R 1,082,270 1,026,540 | ....... 1,000,000 | ... 1,059,695 (8,715) .. 37,500 (05/09/2013| 03/15/2022
50075NBAT ... KRAFT FOODSINC ... .. 2,281,540 2221740 | ... 2,000,000 | ....... 2,166,709 (37,402) o e . . ....... 107,500 |05/16/2013| 02/10/2020
501044CW9 ... .. KROGERCO ....... ... 403,286 .. 401,048 (. 400,000 | ... 403,060 .. (226) o e . X R 11/10/2015| 01/15/2019
532457AZ1 ...... ELILILLYANDCO ......... .. 2,241,080 .. 2370480 |....... 2,000,000 2,202,536 (13,752) o e ...... 110,000 | 09/23/2013| 03/15/2027
539830AX7 ...... LOCKHEED MARTINCORP ..........oooveeenn| e fove |veveees |2FE oo |00 1,039,950 | ... 100.6830 | ....... 1,006,830 | ....... 1,000,000 1,007,782 (10,958) .. 21,250 [01/16/2013| 09/15/2016
548661CW5 ... LOWESCOINC ............... vl o IFE | 1,035,000 | ... 102.2650 | ... ... 1,022,850 | ... ... 1,000,000 1,030,924 (4,076) .. 31,200 [02/11/2015| 04/15/2022
m 56585AAD4 ... MARATHON PETROLEUM CORP ............... | ... .o |.ooeoes |2FE oo |..0.... 2,238,800 | ..... 104.9590 | ....... 2,099,180 | ....... 2,000,000 2,159,972 (27,818) . 102,500 [05/16/2013| 03/01/2021
—_ 5T1T48AW2 ... .. MARSH &amp; MCLENNAN COMPANIESINC .....|... |[... [.. 1 .. [1FE......|....... 1,920,605 |...... 99.7660 | ....... 1,895554 | ....... 1,900,000 1,917,179 (3,427) .. 36,131 [11/12/2015| 09/10/2019
o 57636QAA2 ... .. MASTERCARDINC ...................ooooooo| oo | oo [ [IFE o]0 2,036,240 | .. ... 100.3910 | ....... 2,007,820 | ....... 2,000,000 2,028,783 (7,457) .. 40,000 (02/13/2015| 04/01/2019
.U'I 58013MEGS ... MCDONALD'S CORPORATION .. e e e |2FE ] 2,291,520 | ... 108.0430 | L ... ... 2,160,860 | ....... 2,000,000 2,147,711 (45,523) . 100,000 (05/16/2013| 02/01/2019
58933YAB1 ..... MERCK&COINC .................. | oo oo fovvens [IFE 0] 1,048,770 | .. ... 100.0450 | ....... 1,000,450 | ....... 1,000,000 1,000,624 (16,367) .. 22,500 (01/16/2013| 01/15/2016
5901884M7 ... .. MERRILLLYNCH&COINC ....................| ... |... |[....... |2FE......|....... 1,038,800 |.....101.6490 |....... 1,016490 |....... 1,000,000 1,001,924 (4,975) .. 60,500 [10/04/2006| 05/16/2016
59156RBF4 ..... METLIFEINC ....................oooooooeeee | oo oo [0 3 [IFE o]0 2,058913 | .. .... 99.7750 | ....... 1,995500 |....... 2,000,000 2,052,942 (5,970) .. 60,960 (02/13/2015| 12/15/2022
59217GAG4 ..... METLIFE GLOBALFUNDINGINC I .............. | ... ... oo [IFE ..o |0 . 420570 | ..... 104.0940 | ......... 416376 |......... 400,000 418,815 (1,754) .. 7,300 11/02/2015| 06/14/2018
594918AL8 ...... MICROSOFTCORP .......ovovevevevevneene] oo fove | eveees |MFE oo |00 1,084,060 | ..... 108.8360 | ....... 1,088,360 |....... 1,000,000 1,058,253 (10,489) 40,000 |06/26/2013| 02/08/2021
594918AY0 ...... MICROSOFT CORP ... . e e ot [IFE L ...832,520 | ..., 1001930 | L. ... ... 826,592 .. ... 825,000 832,179 B4 o e [ 1850 | 1626 [ FA Lo 5893 11/16/2015| 02/12/2020
61166WASO ..... MONSANTO CO ... v e [ [IFE L] e 1,004,380 | L. 998700 | ... ... 998,700 | ... 1,000,000 1,003,428 (921) 22,076 [12/15/2014| 07/15/2019
63254AAJ7 ...... NATIONAL AUSTRALIA BANK LTD (NEW YORKB .| ... | R |....... |1FE...... |....... 1,020,800 | ..... 100.5750 | ....... 1,005,750 | ....... 1,000,000 1,011,802 (4,454) 23,000 [12/17/2013| 07/25/2018
64952WBYS ..... NEW YORK LIFE GLOBAL FUNDING ............ v e [ [IFE 818,704 | ... 98.0350 | ......... 808,789 |......... 825,000 819,016 33 e | 1950 L 2135 [ FA | 6,256 11/16/2015| 02/11/2020
655844BG2 ..... NORFOLK SOUTHERN CORP ... .... e e ot 2FE 1,054,100 | ... 997420 | ..., 997,420 | .. 1,000,000 1,036,781 (5,955) 32,500 [01/08/2013| 12/01/2021
666807BE1 ...... NORTHROP GRUMMAN CORP .. coo | |2FE 0L 1,077,200 ) ... 1032370 | ... ... 1,032,370 | ... 1,000,000 1,052,876 (9,414) .. 35,000 [05/14/2013| 03/15/2021
670346AL9 ...... NUCORCORP .................. oot |2FE L. 2,183,390 | ... 1017560 | . ...... 2,035,120 | ....... 2,000,000 2,096,382 (13,171) .. 82,500 (06/26/2013| 09/15/2022
674599BY0 ... .. OCCIDENTAL PETROLEUM CORP ... |t FE 2,192,890 | ... 1049150 | ... 2,098,300 | ....... 2,000,000 2,126,458 (24,166) .. 82,000 (06/26/2013| 02/01/2021
68389XAQS8 ..... ORACLECORP ............... coo | JIFE L. 2,805,718 | L. 1015440 | ... 2,817,846 | ....... 2,775,000 2,803,109 (5,226) .. 47,500 (11/10/2015| 01/15/2019
693506BD8 ... .. PPG INDUSTRIESINC ....... oo | |MFE o0 Lo 1,080,000 | .. ... 1026970 | ....... 1,026,970 |....... 1,000,000 1,053,583 (10,237) .. 36,000 05/14/2013| 11/15/2020
69351UAPS ..... PPL ELECTRIC UTILITIES CORP . oo |t MFE L. 1,063,620 | ... 1015460 | ....... 1,015460 | ....... 1,000,000 1,044,042 (7,521) .. 30,000 [05/09/2013| 09/15/2021
69353RDD7 ... PNCBANKNA ................ e L IFE ] 1,517,085 | L. ... 100.4440 | ....... 1,506,660 [ ....... 1,500,000 1,513,743 (3,342) .. 16,875 [02/11/2015| 07/02/2019
71654QBB7 ..... PETROLEOS MEXICANOS .. R |....... |2FE......|....... 1,040,250 |...... 962500 |......... 962,500 ....... 1,000,000 1,031,361 (4,443) .. 48,750 [12/13/2013| 01/24/2022
717081DL4 ...... PFIZERINC ..o coo | |MFE ]l 1,013,010 | .. ... 100.8880 | ....... 1,008,880 [ ....... 1,000,000 1,010,038 (2,855) .. 21,000 [12/12/2014 05/15/2019
TA8172AH2 ... PHILIP MORRIS INTERNATIONALINC ...........| oo oo |ooveees |MFE oo |00t 2253290 | ... 108.8950 | ....... 2,177,900 |....... 2,000,000 2,151,031 (33,282) .. 90,000 06/26/2013| 03/26/2020
718546AJ3 ... PHILLIPS 66 .................... cee e [ | | 2FE ] 1,063,850 | ... 101.3590 [ ....... 1,013590 [ ....... 1,000,000 1,021,769 (16,083) . 29,500 |05/10/2013| 05/01/2017
T4256LAH2 . .... PRINCIPAL LIFE GLOBAL FUNDING Il ........... | ... ... |.ooeoes |MFE oo oo 175031 | L0 99,7590 | ..., 174,578 | ......... 175,000 175,031 | oo e O e | 1125 L 09 [ FA L 895 10/30/2015| 02/24/2017
74432QBT1 ..... PRUDENTIAL FINANCIALINC ..................| ... |.oo f[oovvvn |2FE | 1,643,775 ..., 107.9760 | ....... 1619640 |....... 1,500,000 1,632,031 (11,744) 33,750 [06/02/2015| 11/16/2021
74456QBGO0 . . ... PUBLIC SERVICE ELECTRICANDGASCO .......|... [... [.. 1 .. [1FE......|......... 3705532 ...... 989700 |......... 371,138 | ......... 375,000 370,750 ... 218 .. 3,375 [11/12/2015| 06/01/2019
767201ANG .. ... RIO TINTO FINANCE (USA)LTD ............ o | Rfeo s [IFE L] 1,046,000 | ... .. 100.1420 | ....... 1,001,420 |....... 1,000,000 1,034,464 (5,734) 41,250 |12/13/2013| 05/20/2021
T75109AK7 ...... ROGERS COMMUNICATIONS INC . e A |2FE 169,951 | L 116110 | L 167417 150,000 168,283 (1,668) ... 1,700 (11/02/2015| 08/15/2018
78355HJWO ... RYDERSYSTEMINC ............. oo V| 2FE L. 1,078,140 ... 993930 | ... 1,062,511 ... 1,069,000 1,076,056 (2,003) .. 27,260 (12/12/2014| 06/01/2019
80685QAA4 ... .. SCHLUMBERGER OILFIELD UKPLC ...... R|.. 1. [1FE......[....... 101459 (.....106.0290 |....... 1,060,290 | ....... 1,000,000 1,008,009 (1,479) .. 42,000 (02/01/2011| 01/15/2021
845437BJ0 ...... SOUTHWESTERN ELECTRIC POWER CO ... coo | |2FE L0 1,097,000 | .. ... 108.0220 | ....... 1,080,220 | ....... 1,000,000 1,033,800 .. (14,592) .. 58,750 (05/01/2011| 03/01/2018
854502AD3 ... STANLEY BLACK & DECKERINC ......... sl e e IFE 1,427,371 | L. 97.9620 | L. 1,381,264 | L 1,410,000 1,425,608 .. (1,763) .. 40,890 [02/11/2015| 11/01/2022
85771PABS ..... STATOILASA ... v | R |IFE ] 1,045,500 | ... 102.5700 | ... 1,025,700 (... 1,000,000 1,019,145 (11,442) .. 31,250 [09/05/2013| 08/17/2017
867914BF9 ...... SUNTRUST BANKS INC .. ol e o [ 2FE ... 404,088 | ... 100.5230 | ... ... 402,092 (L.l 400,000 403,801 .. (287) ... 3525 (11/04/2015| 11/01/2018
871503AJ7 ...... SYMANTEC CORP ........ e |t |2FE ] 1,008,500 | .. ..., 99.8690 [ ......... 998,690 [....... 1,000,000 1,002,352 (1,652) .. 27,500 |06/25/2013| 06/15/2017
87612EBB1 ..... TARGETCORP ..... v e [MFE ] 1,023,600 | ... 101.1590 | ... .. 1,011,590 [ ... 1,000,000 1,019,013 (4,587) . 23,000 |02/11/2015| 06/26/2019
893830AS8 ...... TRANSOCEAN INC ... R |....... [FE......|....... 1,118,470 ...... 89.0000 | .........890,000....... 1,000,000 890,000 (24,363) 60,000 06/25/2013| 03/15/2018
907818DW5 ... UNIONPACIFICCORP .................oooooo| oo | oo fovvv s |IFE 0|0 379,438 | ..., 100.7000 | .........377,625|......... 375,000 . 379,145 (293) ..o [ 2250 ... 1884 | FA L 3188 L 11/10/2015| 02/15/2019
91159HHHS6 ..... US.BANCORP ..............ccoovvvvvvvvnnnne] oo oo [ 1o [IFE o] 837,281 ] ..., 100.7330 | ......... 831,047 [ ......... 825,000 836,558 . (723) 6,600 [ 11/12/2015| 04/25/2019
913017BR9 ..... UNITED TECHNOLOGIESCORP ................| ... ... foeevvo [MFE ..o ] .. 2,167,360 | ..... 109.4320 | ....... 2,188,640 |....... 2,000,000 2,101,983 (21,829) 90,000 [06/26/2013| 04/15/2020
913017BU2 ..... UNITED TECHNOLOGIESCORP ................| ... .o [ovvvwo [IFE ..o | 404942 ... 100.5650 | .........402260 |......... 400,000 404,320 . (622) .. 3,600 [10/30/2015| 06/01/2017
91324PCH3 ..... UNITEDHEALTHGROUPINC .................. | ... ... [+ [IFE ... ] ... 1,542300|..... 101.3870|....... 1,520,805 | ....... 1,500,000 1,537,295 (5,005) 43,964 |02/11/2015| 12/15/2021
91324PCK6 ... UNITEDHEALTH GROUP INC . .. e | e |IFELo0 ] .633,835 | ..., 100.0030 | .........630,019|......... 30,000 ..633,374 (461) [ ... [ [ 1450 [ 1099 U 4009 L 10/30/2015| 07/17/2017
9M9NMTAL7 ...... VALE OVERSEASLIMITED ...........cevnn.. .| R|.......|2FE......]....... 1085000 ......83.0570|.........830570....... 1,000,000 [ ....... 1,025407 [ | ' (4,808) 46,250 | 12/16/2013| 09/15/2020




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
91913YART ..... VALEROENERGYCORP ...........cooooveeea|oen | ooe |ooeeees |2FE o]t 2,308,563 | ..... 1102790 | ....... 2,205580 [ ....... 2,000,000 | ....... 2188580 ... |l @2,119) | oo e | 6.125|..... 3620 (FA ...|....... 51,042 ....... 122,500 | 09/23/2013| 02/01/2020
92343VALS ...... VERIZON COMMUNICATIONS INC . So..... 2286958 |..... 107.7290 | ....... 2154580 | ....... 2,000,000 f....... 217,920 [ ............... .. (88387 [ e 5500 ..... 2625(FA ...|....... 41,556 | .. . 110,000 (05/16/2013| 02/15/2018
92343VBPS ..... VERIZON COMMUNICATIONS INC ... . A4T4458 .. 104.5690 | .........470,561 472650 | L (1,808) [ v e | 3650 (..... 1734 (MS .. | ... 4,882 ......... 1,369 [11/02/2015| 09/14/2018
92553PAS1 ... VIACOM INC (NEW) .............. ..980,710 | ...... 99.7500 | .........997,500 S989424 | 3782 [ e 2500..... 2915|MS .. |........ 8,333 .. 25,000 [09/05/2013| 09/01/2018
92826CACS . .... VISAINC ... ..501,173 [ ... 1004130 | ......... 502,065 501,169 [ . B e 2800 ..... 2762|JD .| [ T 12/18/2015| 12/14/2022
92857WBB5 ... VODAFONE GROUP PLC .. 1,004,369 [ ...... 99.9420 | .........999,420 1,000,194 [ ..o . (1448) [ oo e | 0752..... 0.622| FMAN |......... 898 6,688 |02/15/2013| 02/19/2016
931142DJ9 ...... WAL-MART STORES INC ... ...841708 ... 1014830 .........837,235 L. 840,632 (... . (1,075) [ e e | 1.950 | ..... 1294 (0D .|l 715 8,044 |11/10/2015| 12/15/2018
941083AQ2 ..... WASTE MANAGEMENT INC 1,121,800 | ..... 107.8580 | ... 1,078,580 1,073,748 ..o . (13 708) | v e 4600 ..... 2976 |MS .. |....... 15,333 46,000 |04/16/2012| 03/01/2021
94106LAWY ... WASTE MANAGEMENT INC ... L 115138 (... 108.3890 | ......... 113,808 CAT06 [ . (@32) | oo e 4750 (..... 2560 |JD ... | 14 .. 2,494 111/17/2015| 06/30/2020
94973VBCO ..... WELLPOINTINC ............ ..980,760 | ...... 99.5660 | ... .. 995,660 L.991269 | ...l 4138 | e [ 1875]..... 2316 [0 ... ...l 8,646 | .. 18,750 | 06/25/2013| 01/15/2018
94974BFGO ..... WELLS FARGO & CO .. ..400666 | ...... 99.5740 | ... .. 398,296 .. 400634 ...l .. JR (<72 O [ 1500 ..... 1421 0 .| 2750 (... 10/30/2015| 01/16/2018
962166BW3 ... .. WEYERHAEUSER CO ... 1,335568 | ..... 104.0020 | ... 1,300,025 1,331,101 [ ... .. (4466) [..............o oo 4625|..... 3651 (MS .. |....... 17,023 | .. 28,906 [06/29/2015| 09/15/2023
96332HCET ..... WHIRLPOOL CORP ... ..543440 | ..... 106.3770 | ... .. 531,885 ..540236 | ...l .. (3204) [ ...oooeeee 4700 ..... 3208 (JD...|........ 1,958 | .. 11,750 | 06/02/2015( 06/01/2022
982526AU09 .. ... WMWRIGLEY JRCO .. LTI 100.2670 | ... .. 175,467 AT .. A74) [ 2400 ..... 1936 |AO ...|[......... 817 .. 900 [11/04/2015| 10/21/2018
98389BAM2 ..... XCELENERGYINC ... oo o [ T 2FE 162,566 | ... .. 107.4750 | ......... 161,213 L. 161960 .. .. (605) ... | 4700 ..... 2524 |MN .| ...l 901 .. 1,175 |11/16/2015| 05/15/2020
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - IssuerObIlgatlons ..... 153,125,623 | ... XXX ... [..... 148,961,044 149,946,485 | ....... (305,315) | ...... (1,082,483) XXX [ XXX | XXX L. 1,408,253 ... 4,331,990 . XXX |.. XXX.
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ................. ... ... | 153,125,623 | ... XXX ... |..... 148,961,044 149,946,485 | ....... (305,315) | ...... (1,082,483) XXX [ XXX XXX [, 1408253 ...... 4331990 . XXX |[.. XXX.
7799999 Subtotals - Issuer Obligations ................... N 340,146,616 [ ... XXX ... [..... 336,921,120 336,058,849 | .. (305,315) | ....... (1,638,910) XXX XXX XXX 2,656,886 .. 7378315 XXX [.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities . . . N 29,802,704 | ... XXX ... [...... 29,245,843 . 29,507,962 ...l (73,329) XXX XXX | XXX |.oooee 70,128 . 831,162 . XXX [.. XXX.
T 7999999 Subtotals - Commercial Mortgage-Backed Securities . . N 278,389 [ ... XXX ... |......... 277,430 2718229 (. .. (159) XXX XXX [ XXX [.oooo.o.. 506 L2237 XXX [ XXX.
o 8099999 Subtotals - Other Loan-Backed and Structured SECUrities . .........................c.ooouuin.. . 1,084,430 [0 XXX ... | 1,025240 1016517 [ ... .. (11,416) XXX [ XXX XXX oo, 2,500 ........ 30,000 . XXX |[.. XXX.
o 8399999 Grand Total - BONAS .. ... ..........uu | 371,262,138 | ... XXX ... |..... 367 469,633 366,861,557 | ....... (305,315) | ...... (1,723,814) XXX [ XXX XXX [ L. 2,730,021 L 8,239,713 . XXX |.. XXX.
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial and Miscellaneous (Unaffiliated)
001055300 ..... AFLACINC .....coooiiiiiiii veee |eeo ... 5,000.000]......... 2500 (..ccciiies | 121,120 ....... 258401 ...... 129,200 ...... 121,010 oo [ BBTE | [ [ MO | MOf. oo, RP2LFE ..| 12/15/2014
010392488 ..... ALABAMA POWERNON CUMPRF ....|.... |....|... 5000.000|......... 2500 (... | 136,000 (....... 272001 ...... 136,000 ...... 140274 .........2016|.........6047 | ............. | LSO T U 500 ..ot P1UFE ...| 12/152014
020002408 ..... ALLSTAT DS REP 1/1000 SRS A PERP
PRF o ceee |eeeo ... 4000000 ......... 2500 (. .cciiiiins | 104174 | ....... 26044 | ...... 104174 ....... 98,593 (.........1406|.........5625|............o. [ooiiiits 5581 | e [ 5581 ..o P2LFE ... | 05/28/2014
025932500 ... AMERICAN FINANCIAL GROUPINC ...|.... |.... |... 4,000.000|......... 2500 (. ..cccieiiis | 99,413 1....... 258601 ...... 103,440 ....... 99,390 [ ..o e BTB0 | e 23| [ 28| RP2LFE ..| 12/15/2014
054937206 ..... BB&T DS REP 1/1000 SRS D NON CUM
PRF cove oo [0 4000000 ... 2500 | [ 105680 ....... 26420(...... 105680 ....... 99,982 P2LFE ... | 12/1512014
20030N606 .... [ COMCASTCORP ............cc.vve. cove |ee [ 5,000.000 ... 02500 | [ 127,321 ....... 256601 ...... 128,300 ...... 128,377 RP1LFE .| 02/05/2015
263534307 ..... E | DU PONT DE NEMOURS PRF ..... coee oo [0 2500000 ... ... 10000 [ [ 242238 ....... 96.895(...... 242,238 ...... 261,928 P2LFE ... | 02/05/2015
29364D779 .... | ENTERGY ARKANSASINC ........... cove oo [0 8,000.000 ... 2500 | [ 204,008]....... 25610(...... 204,880 ...... 203,478 RP1LFE .| 02/05/2015
29364W306 ....| ENTERGY LOUISIANALLC ........... v e [0 7,860.000 ... 2500 | [ 207,302 ....... 252901 ...... 198,779 ...... 199,574 RP1LFE .| 02/05/2015
369622410 ..... GENERAL ELECTRIC CAPITALCORP .|.... |.... [... 5000.000.........25.00 [.........cooon [oonnne 125411 ....... 256801 ...... 128,400 ...... 125,587 RP1LFE .| 02/05/2015
373334119 ..... GEORGIA PWR 2007 SR ANON CUM
PRF o v o[22 2,500.000 ... 10000 | [ 260,625 |...... 104250 ...... 260,625 ...... 267,500 P2UFE ...| 03/31/2015
38144G184 .... | GOLDMAN SACHS GROUPINC ....... v e [2229,000.000 ... 2500 | [ 257,962 ....... 26.300...... 236,700 ...... 201219 12894 141 13141 RP1LFE .| 02/05/2015
49446R794 .... | KMCO DS REP 1/1000 6.00 CL | CUM
PRF .o coee |eeeo .. 4000000 ......... 2500 (. ccciiiens | 103,565 |....... 258911(...... 103,565 ....... 99,320 P2LFE ... | 05/28/2014
665859872 ..... NORTHERN TR DS REP SRS C PREP
PRF coee |ee [2229,000.000]......... 2500 (... | 241167 ....... 2679 | ...... 2411671 ...... 226,929 P2LFE ... | 02/05/2015
693475857 ..... PNC FIN SRS P DS REP 1/4000TH PR
m PRF . coee oo [22.9,000.000 ..t 2500 | [ 256,950 |....... 285501 ...... 256,950 ...... 244,470 P2LFE ... | 12/152014
- 744320706 ... PRUDENTIAL FINANCIAL INC cove o[22 8,000.000 ... 2500 | [ 216,812 ....... 258401 ...... 206,720 ...... 196,290 RP2LFE ..| 12/152014
- 74460W842 . ... | PUBLIC STR DS REP 6.375% 1/1000
PRF . ceee |ee ... 4000000 ......... 2500 (..ccciiiiens | 110,320 |....... 275801 ...... 110,320 ...... 103,016 P2LFE ... | 05/28/2014
808513204 ..... CHARLS DS REP 1/40 SRS B NON
CUMPRF ... coee |eeo ... 4,000000]......... 2500 (... | 107,040 |....... 26.759(...... 107,040 ...... 100,070 P2LFE ... | 05/28/2014
842434300 ... .. SOUTHERN CALIFORNIA GAS 6% SR
APRF ... coee |eeo[...3,000.000]......... 2500 (. ..cccieiiis | 84,000]....... 28.000....... 84,000....... 90,991 P1VFE ...|02/18/2015
854502705 ..... STANLEY BLACK & DECKERINC ... coee |eeeo ... 4000000 ......... 2500 (..ccciiies | 113,049 |....... 25910...... 103,640]...... 100,630 RP2LFE . .| 05/28/2014
891027302 ..... TORCHMARKCORP .................. cove |eeo ... 4,000000]......... 2500 (... | 100,269 | ....... 258001 ...... 103,200 ...... 100,411 RP2LFE ..| 12/152014
902973817 ... US DS REP 1/1000TH SRS G NON
CUMPRF ..., ceee |eeo ... 4000000 ......... 2500 (. .cciiiiins | 107,280 ....... 268201 ...... 107,280 ...... 109,650 P2LFE ... | 12/1512014
92343V302 .... | VERIZON COMMUNICATIONSINC ....|.... |[....|..10,000.000......... 2500 (. ccciiiens | 259,274 ....... 27620 ...... 276,200 ...... 262,088 RP2LFE .| 02/05/2015
929042851 ..... VORNADO REAL 5.70% SRS K CUM
REDPRF ..o cove oo [0 4,000.000 ... 2500 | [ 101,040 |....... 252601 ...... 101,040|....... 94619]... P2LFE ... | 05/28/2014
938837606 ..... WASHINGTON GAS LIGHT 5 PRF ... v e [0 2,193.000 | .. 10000 [ [ 224,097 |...... 1021881 ...... 224,097 225917 P1UFE ...| 06/11/2015
949746556 ... .. WLS DS REP 1/1000 CL A SRS Q PRP
PRF . ceee |ee ... 4000000 ......... 2500 (..ccciiiiens | 104480 ....... 26120 ...... 104480 ...... 101,589 P2LFE ... | 12/152014
G7498P309 .... | RENAISSANCERE HOLDNG 6.08%
SRSCPRF ... ... | F [...5000000]......... 2500 (... | 128,508 |....... 25.7011...... 128,508 ...... 126,836 . ... oot 7,600 ..o [ 1672 oo 1672 ..o P2LFE ... | 02/05/2015
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ...........................oo 4249101 |... XXX ... |..... 4,236,622 ..... 4,169,737 |....... 16,325 ...... 207,909 .............o | 15189 ....... A159 .. 56,347 |.............. XXX XXX

8999999 Total Preferred StOCKS ............ ..o | 4249101 |... XXX ... [..... 4,236,622 ..... 4,169,737 ....... 16,325 ...... 207,909 ............ ] 15,189 ....... A9 . 56,347 |.............. XXX ] XXX
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Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
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Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
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Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
00206R102 ....... ATETORD ... e | | e 5,000.000 |........ 172,050 126,000 L 05/21/2008
002824100 ....... [ ABBOTT LABORATORIES ORD e [ 5,000.000 | .. . 224,550 ...191,162 L.........| 10/08/2014
022098103 ....... [ALTRIAGROUPORD ..........cooovvvviiiiiiiiiiiiies | | | e 4,000.000 | .. . 232,840 ... 220,610 L.........| 09/16/2015
026874784 ....... AMERICAN INTERNATIONAL GROUPORD .......coovvvi| e | | e 3,000.000 | ........ 185910 ... 176,672 L.........| 10/13/2015
037833100 ....... APPLEORD ......oviiviiiiieiiiieiiieeiiiei | e | e 9,750.000 | .. ... 708,869 L.........| 1212112015
053015103 ....... AUTOMATIC DATAPROCESSINGORD ........coovveie | oo | | 5,000.000 | .. ... 344,357 L.........| 1212112015
071813109 ....... BAXTER INTERNATIONALORD ........oovvviviiiniic [ e [ 3,500.000 | .. ... 134,846 L.........] 12/01/2015
097023105 ....... BOEINGORD ...t [ [ [ 3,000.000 .. 424143 L... .| 04/02/2015
110122108 ....... BRISTOL MYERS SQUIBBORD .......ovvviviiiiieias [ [ [ 7,000.000 289,904 L 08/21/2014
110448107 ....... BRITISH AMERICAN TOBACCOADR ............coveii | oenns RO 4,000.000 458,652 L 10/27/2015
14040H105 ....... CAPITAL ONE FINANCIALORD ......... U PUURUTE PR P 3,000.000 ... 223,542 L.........| 1212112015
149123101 ....... CATERPILLARORD .......coiiiiiiiiiieeiee [ [ [ 3,000.000 ... 249,647 L.........| 03/25/2015
166764100 ....... CHEVRONORD ......... e e e 3,000.000 | .. ... 262,940 L.........| 10/27/2015
191216100 ....... COCA-COLAORD ... [ e e 5,000.000 | .. ... 195,366 L.........] 11/05/2014
194162103 ....... COLGATE PALMOLIVEORD ..o [ e [ 3,500.000 | .. ... 237,664 L.........] 12/01/2015
244199105 ....... DEEREORD ......c.oiiiiiiiieieieieeeeee [ e [ 4,000.000 | .. ... 354,051 L.........| 04/23/2015
25243Q205 ....... DIAGEOADRREP4ORD .........covoviiiiiiiiee [ RO 3,000.000 | .. ... 338,215 L.........| 04/23/2015
254687106 ....... WALTDISNEYORD ..o e | | 4,000.000 | .. ... 436,370 L.........] 12/01/2015
25746U109 ....... DOMINION RESOURCES ORD ..o [ e [ 6,170.000 | .. ... 449,826 L.........] 102712015
263534109 ....... | EIDUPONT DE NEMOURS ORD .... v e 2,250.000 ... 105,162 L.........| 04/02/2013
26441C204 ....... DUKEENERGY ORD ........c.ovoviiiiiiiiiiiiiieie [ [ [ 4,000.000 ... 272,864 L.........| 08/19/2014
291011104 ....... EMERSON ELECTRICORD ..... - v e e 2,500.000 ... 143,548 L.........] 1211972013
369604103 ....... GENERALELECTRICORD ......ooovviiiiie [ e [ 4,000.000 .... 98,667 L.........] 08/15/2014
372460105 ....... GENUINEPARTSORD ... [ e [ 5,500.000 ... 409,464 L.........| 08/15/2014
38141G104 ....... GOLDMAN SACHS GROUP ORD ... [ e [ 3,000.000 | .. ... 542,830 L.........| 1212112015
437076102 ....... HOME DEPOTORD ..o [ e [ 5,000.000 | .. ... 446,260 L.........| 1212112015
438516106 ....... HONEYWELL INTERNATIONAL ORD . [RUT PUURTR I I 3,500.000 | .. .. 320,867 e [FETTTR L... .| 10/21/2014
452308109 ....... ILLINOISTOOLORD ... [ [ [ 4,500.000 424426 .......... 2475 ... 3930 . (7,366) [ ..o e (7,368) | L 07/01/2015
458140100 ....... INTELORD ... [ [ [ 5,500.000 153463 ... oo 5280 (10,120) [ ..o e (10,120) L 11/05/2014
46625H100 ....... JPMORGAN CHASEORD ....... [UUT PUURUEN P I 5,000.000 | .. ... 286,116 v 7250 17,250 L.........] 11/05/2014
478160104 ....... JOHNSON & JOHNSON ORD .......oovviiiiiiiiiei | oo | | 5,500.000 | .. ...518,518 L ABAA2 46,442 L.........| 09/16/2015
478366107 ....... JOHNSON CONTROLSORD ....... [UUT PUTRUUEN POUN PO 3,000.000 ... 132,893 L(14423) | (14,423) L.........| 10/27/2015
494368103 ....... KIMBERLY CLARKORD ........ e L 6,500.000 ... 691,454 135996 L 135,996 L.........| 09/16/2015
500754106 ....... KRAFTHEINZORD .......coooiiiiiiee [ [ [ 4,500.000 ... 233,687 L9373 93,733 L.........| 08/25/2014
532457108 ....... ELILILLYORD ...t [ e e 5,500.000 ... 456,376 LT054 ) 7,054 |. L.........| 09/16/2015
539830109 ....... LOCKHEED MARTIN ORD ... e 3,000.000 ... 368,437 1318 61,318 L.........| 12/04/2015
571748102 ....... MARSH & MCLENNAN ORD .........oviiviieneiee [ [ [ 3,000.000 166,253 L e [ 97| e 97 L.........| 1212112015
580135101 ....... MCDONALD'SORD ............... v e e 5,500.000 ... 508,744 1344200 134,420 L.........| 08/12/2014
58933Y105 ....... MERCK&COORD ... e e 4,000.000 . 179,714 . (15880) | ... e (15,880) L.........] 102072014
594918104 ....... MICROSOFTORD ... [ e [ 7,000.000 | .. ... 282,291 LA3A23 L 43,123 L.........| 1212112015
65339F101 ....... NEXTERAENERGY ORD ........coooviviniiiiiniiniea oo [ [ 4,000.000 | .. ... 409,320 6240 6,240 L.........| 0507/2015
654106103 ....... NIKECLBORD .......voviiiiiiiieiiiieeiieeee [ [ [ 12,000.000 | .. ... 507,306 A24044 124,144 L.........| 1212112015
66987V109 ....... NOVARTIS ADRREPSG 1 ORD ... [ RO 3,500.000 | .. ... 324,030 o (22890) | (22,890) | .... L.........] 12/01/2015
674599105 ....... OCCIDENTAL PETROLEUMORD ........coovvvoie oo e [ 3,000.000 | .. ... 222,702 L (19872) . (19,872) | .... L.........| 04/02/2015
713448108 ....... PEPSICOORD ............c..c... UTTTTU U FTU I 3,500.000 | .. ... 339,536 L2743 12,743 L.........| 12/01/2015
717081103 ....... PFIZERORD .......ccoviviiiiiiins e e 5,000.000 | .. .. 175,437 v (14037 (14,037) L... .| 10/27/2015
718172109 ....... PHILIP MORRIS INTERNATIONALORD ........coovvvveo oo oo [ 7,000.000 588,164 |.......... 7,140 ......... 28140 | ............... [ 45220 ..o | 45,220 L 08/21/2014
74005P104 ....... PRAXAIRORD ........oiiiiiiiiiiieee [ [ [ 4,000.000 505,837 ..o | 11440 (108,640) | .........ooon [ennn (108,640) L 08/12/2014
742718109 ....... PROCTER & GAMBLEORD ...........cooviiiiininiin [ [ [ 3,250.000 | .. ... 259,564 e (37,960 [ (37,960) L.........| 1212012013
773903109 ....... ROCKWELL AUTOMAT ORD ... [ e [ 5,000.000 ... 556,618 (42,950) [ ....oveies e (42,950) L.........| 08/21/2014
806857108 ....... SCHLUMBERGERORD ..........coovviiiiiiiiiiiee [ RO 1,500.000 ... 126,401 U776) | ..o (21,776) L.........] 07/01/2015
842587107 ....... SOUTHERNORD ..o [ e [ 5,000.000 ... 210,501 (11,600) [ ..o | (11,600) L.........| 09/30/2014
882508104 ....... TEXAS INSTRUMENTS ORD ... | | | e 5,000.000 ... 261,572 12478 | .o 12,478 L.........| 1212112015
891160509 ....... TORONTODOMINIONORD ... | | b | 4,000.000 | .. ... 175,160 (18,480) [ ..o e (18,480) L.........| 0507/2015
89417E109 ....... TRAVELERS COMPANIESORD ........ v e 4,000.000 | .. ... 343,735 28040 (... 28,040 L.........| 08/04/2014
911312106 ....... UNITED PARCEL SERVICECLBORD ........ccovvveeii oo [ [ 4,000.000 | .. ... 345919 (59,760) [ ..o | (59,760) L.........| 08/25/2014
913017109 UNITED TECHNOLOGIESORD .......... i e 5,000.000 | .. ... 544,155 (94,650) [ ..o e (94,650) L.........| 08/21/2014
91324P102 ....... | UNITEDHEALTHGRPORD .......... i e 3,000.000 | .. 349857 | [ e 3063 (..o [ 3,063 L... .| 121212015
92343V104 ....... VERIZON COMMUNICATIONSORD .........o.oooeoven | | | 5,000.000 218338 ... | 075 (2800) ..o (2,800) Lo 02/01/2013
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Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
94106L109 ....... WASTE MANAGEMENT ORD ......ovvieeoeee e [ [ 2,250.000........120,083]...... 53370 |........ 120,083 ......... 82304 ... e 3465 AR 4613 ... L 04/02/2013
949746101 ... .. WELLS FARGOORD .......vvoviiiieieiininieei [ Lo [ 5,000.000 |........271,800...... 54360 |........ 271,800 ... 249168 | ... e T3T5 s [ (2300) [ (2,300) ...| 11/05/2014
G1151C101 ....... ACCENTURECLAORD ........oviviiiiiiiiiiiiiiiii | RO 3,000.000 | .. 313500 ..... 104500 ........ 313,500 ... 313,007 | oo e e 93 493 .| 12/21/2015
G5960L103 ....... MEDTRONIC ORD ........c.viiiiiiiaiieii | RO 4,000.000........307,680]...... 76.920|........ 307,680 293,600|..........1520 | ............378 . ... [ 14080 14,080 12/21/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 22,045969 ... XXX .. |..... 22,045,969 | ..... 19,967,101 |......... 45771 ........391,894 | .............. |........ 130440 (... | 130,440 XXX |.. XXX ..
9799999 Total COMMON SOCKS . .. .. ... | 22,045969 ... XXX .. |..... 22,045,969 ..... 19,967,101 1304400 130,440 XXX | XXX ..
9899999 Total Preferred and Common Stocks ...26295,070|... XXX.. |..... 26,282,590 ..... 24,136,838 |.........62,096|........599,803 | ............... |........ 145628 |............... | 186,787 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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Bonds - U.S. Governments
912828A42 ....| UNITED STATES TREASURY ..o . 12/15/2015 . | JEFFERIES & COMPANY,INC. ...............coooiii [ XXX 1,012,777 (........... 1,000,000 |...........coonn. 874
912828D98 ....[USTREASURY N/B ... ..o [ . 04/28/2015 . | DEUTSCHE BANC ALEX. BROWN INST ... [ XXX 1,007,344 |........... 1,000,000 (................ 1,223
912828K74 ....| UNITED STATES TREASURY ..o . 12/14/2015 . | CREDIT SUISSE SECURITIES (USA) ........ccoooviiiii [ XXX 979,692|........... 1,000,000 |................ 6,630
912828L57 ....| UNITED STATES TREASURY ......ooiiiii . 12114/2015 . INOMURASECS ..o XXX 983,949 |........... 1,000,000 (................ 3,634
912828PF1 ....|UNITED STATES TREASURY ... [ 1212172015 . [ Suntrust ..o [ XXX 1,016,406 |........... 1,000,000 (................ 2,679
912828RF9 ... [lUSTREASURY N/B .. ... oo . 08/28/2015 . | CITIGROUP GLOBAL MARKETSINC. ..........oooooiiii [ XXX 402,361 (............. 400,000 [........ooiie,
912828RJ1 ....[USTREASURY N/B ... ..o [ . 03/16/2015 . | DEUTSCHE BANC ALEX. BROWN INST ...........oooooo [ XXX 1,008,047 |........... 1,000,000 (................ 4,615
912828RR3 ... | UNITED STATES TREASURY ..o . 12/30/2015 . | JPMORGAN CHASE BANK/RBS SECURITIES ................[....... XXX 1,751,511 (... 1,750,000 | ................ 4,327
912828SM3 ... [USTREASURY N/B ... .. oo [ . 04/28/2015 . | DEUTSCHE BANC ALEX. BROWN INST ...........cooooo [ XXX 1,009,219 ........... 1,000,000 f...............n 792
912828VQ0 ... [USTREASURY N/B ... ..o [ . 07/10/2015 . |[MLPFSINCFIXEDINCOME ...............coooovveii [ XXX o[ 302,884 |............. 300,000]................ 1,857
0599999 Subtotal - BoNAS - U.S. GOVEIMMENTS ... e e e e e e e 9,474,189 |........... 9,450,000].............. 26,632
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
419792ANB ... [ HAWAIL ST L. | - 10/16/2015 . | Merrill Lynch .........ooooiiiiiiii XXX o [ 381,530 (... 320,000 (..o
574193MCY ... |MARYLAND ST-A ... - 11002/2015 . | VARIOUS ... e XXX o [ 363,822|............. 300,000 (... 2,236
60412ADX8 ... [ MINNESOTA-A ... o - 110212015 . [VARIOUS ... XXX [ 4481421 ............. 375,000 ... 2,375
605581GD3 ... [ MISSISSIPPI ST-B-TXBL ..ottt [ . 02/04/2015 . | DUNCAN WILLIAMS INC. ........oooooiii [ XXX 2,000,000]........... 2,000,000 |.....c.coiiii
658256W57 ... | NORTH CAROLINA ST-A .. . 110212015 . [VARIOUS ... L XXX [ 447,638 |............. 375,000 ... 8,302
83710DY44 ... | SOUTH CAROLINA ... . . 01/29/2015 . | FIRST TENNESSEE BANKNABOND ..........oooooviivi [ XXX 1,776,250 (........... 1,750,000 |.............. 11,861
93974DSJ8 ... [ WASHINGTON ST A-1 ..o [ . 110212015 . [VARIOUS ..o L XXX [ 910,853 |............. 750,000 |........cooe 938
97705MAS4 ... | WISCONSIN ST-C ... [ . 11/02/2015 . [VARIOUS ... L XXX o[ 612,884 |............. 500,000 |................ 2,042
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUArANTEEA) ... | 6,941,117 |........... 6,370,000].............. 27,753
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
043519TG2 ... |ASCENSION PSH SD .......oooiiiiiiiii . 01/06/2015 . | DAVENPORT & COMPANY LLC ........ccoooiiiiiiiiiiiieeene XXX o [ 529,665|............. 500,000 |.........covvn 5,333
052430KD6 ... | AUSTIN ISD-A-REF ........cooiiiiiiiiiiiiiii - 10/30/2015 . | VARIOUS ... e XXX o [ 349,869 |............. 290,000 ... 1,582
103133GD0 ... [BOXELDER CO SD-REF ..ot . 02/11/2015 . | DAVENPORT & COMPANY LLC ... XXX 1,042,410 ........... 1,000,000 | ........cooovviinnn
159808EJ9 ... | CHARLES CO ...\ [ . 10/06/2015 . | CITIGROUP GLOBAL MARKETS INC. ... e, XXX o [ 401,066 (............. 325,000 (..o
160069XT2 ....| CHARLESTON CNTY SC ..o - 10/22/2015 . [UNKNOWN ... [ XXX 1,034,786 |............. 970,000 |........ovieii
160069XU9 ... | CHARLESTON CNTY S C ....iiiiiiiiiiiiiiii e - 10/26/2015 . [ UNKNOWN ... XXX o [ 972,369 |............. 925,000 ..o
169343FM7 ... |CHILTON SD-REF ..o . 02/06/2015 . |RAYMOND JAMES/FI ... XXX 1,038,490 (........... 1,000,000 | ........cooovviinnn
194740DTO0 ... | COLLIN CO-B-REF-TXBL ........oooiiiiiiiii e . 01/29/2015 . | Paine Webber ... [ XXX [ 936,000 (............. 900,000 .............. 10,454
195720QG5 ... | COLONIAL HEIGHTS-REF ..ot e . 02/06/2015 . | DAVENPORT & COMPANY LLC ..........ooooiviiei XXX 1,076,297 |........... 1,035,000 |..........oceenn 460
239019P63 ....| DAVIS CO SD-B-REF ... ... . 10/30/2015 . [VARIOUS ... L XXX 451247 (............. 375,000 ... 2,094
263713ZJ1 ... [DUBLIN ..o [ . 09/16/2015 . | FIRST TENNESSEE BANKNABOND ..........oooooviiii [ XXX 1,134221........... 1,100,000 f......oooviiin
2670394E2 ....|DUTCHESS CNTY NY ..o e - 11/18/2015 . [BROKER ... XXX 1,135,710 |........... 1,000,000 |........coooeviinnnn
287425D74 ... |ELKRIVERISD#728-B ... ..o . 02/05/2015 . | DUNCAN WILLIAMS INC. ..o [ XXX 1,461,530 (........... 1,400,000 (..........ooeoinnn
34153P6Z6 ....|FLBRD EDU-REF-A ... ... o . 02/04/2015 . | FIRST TENNESSEE BANKNABOND ..........oooooviiii [ XXX 2,045,000........... 2,000,000 |.......coieiii
366119Q65 ... [ GARLAND-B ... ..o L . 02/01/2015 . [Adjustment ... [ XXX 1,110,000 ........... 1,110,000 f......ooviiin
4073245MO ... [HAMILTON CNTY-A ..o [ . 10/30/2015 . |VARIOUS ... [ XXX 453417 (............. 375,000 (... 2,219
438670Y70 ....|HONOLULU CO-B-REF ... ..o e . 09/25/2015 . | CITIGROUP GLOBAL MARKETSINC. ... [ XXX o 424253 |............. 350,000 |.........oconn 8,653
463813ZL2 ....[IRVING TEX INDPT SCHDIST ... [ - 11/01/2015 . | Adjustment ... [ XXX 293225 (............. 240,000 (...
467520VU3 ... [ JACKSON CO SD#7-REF ... [ . 02/06/2015 . | FIRST TENNESSEE BANKNABOND ...........ooooviivi [ XXX 1,039,800 (........... 1,000,000 (.......cooeeinn.
496443PL0 ....|KINGSPORT-REF ...... ..o . 02/04/2015 . | DUNCAN WILLIAMS INC. ... [ XXX 1,154,472 (........... 1,100,000 f............oooee 275
528878VX6 ... | LEXINGTON & RICHLAND CNTYS SC SCHDIST ..o e 110022015 . |BROKER ..o XXX 1,500,000(........... 1,500,000 f.......coovennn.
566880UY4 ... [MARICOPACN SD#3-C . ..ot [ . 02/09/2015 . |First Tennessee Bank ................ccooooviiii [, XXX 1,196,702 ........... 1,150,000 | ........cooivin 64
59163PHSS ... |METRO-REF ... . 10/30/2015 . |VARIOUS ... [ XXX 438,935(............. 375,000 (... 6,365
592112QB5 ... [MET GOVT NASHVILLE-C ... [ . 10/30/2015 . [VARIOUS ... L XXX [ 364,236 |............. 300,000 |........oevnn 2,285
613035M43 ... | MONTGOMERY-B-TXBL ..o e . 02/02/2015 . | DUNCAN WILLIAMS INC. ..o [ XXX 1,016,020 |........... 1,000,000 (.............. 10,850
613340U48 ... MONTGOMERY CNTY-A .. ..o [ . 10/30/2015 . |VARIOUS ... [ XXX 448,616(............. 375,000 (... 4,677
626864GN6 ... |MURRAY CITY SD-REF ... ..o . 02/04/2015 . | DUNCAN WILLIAMS INC. ..o [ XXX 1,991,523 |........... 1,900,000 (................ 1,267
644800272 ....[NEWHANOVER CO ..o L . 10/30/2015 . |VARIOUS ... [ XXX 451773 (... 375,000 (... 2,094
660631WJ7 ... [INLITTLEROCK SDHT ... .00t e . 01/14/2015 . | FIRST TENNESSEE BANKNABOND .......cooovviiveii |, XXX o [, 1,507,792 |........... 1,430,000 (. .......oooovnn 477
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667825J87 ... |NORTHWEST ISD-A-REF ... ... - 10/30/2015 . [VARIOUS ... L XXX [, 357,677 |............. 300,000 ... 1,628
678739TV5 ....[OKLAHOMA COISD #12 ... . 09/17/2015 . | First Tennessee Bank ......................o | XXX 1,131,482 ........... 1,100,000 .............. 12,283
689861MX7 ... | OUACHITAPARISHLAEA ... ..o . 02/01/2015 . [Adjustment ... XXX [ 1,057,690 (........... 1,000,000 |........c.ooeiiin
689861MY5 ... [OUACHITAPARISHLAEA ... . . 02/01/2015 . |Adjustment ... XXX 1,085,802 ........... 1,040,000 | .............oooiits
741751X22 ... | PRINCEWILLIAM CO ... - 10/30/2015 . [VARIOUS ... XXX o [, 448817 (............. 375,000 ... 2,615
751622GM7 .. .| RAMSEY CO-A ... o . 10/30/2015 . |VARIOUS ... XXX [ 440,942 (............. 375,000 ... 3,240
796237Y90 ....| SANANTONIO ... . 10/30/2015 . |VARIOUS ... XXX [ 358,536 |............. 300,000].......ccvnn 1,677
86476PQN1T ...[ SUFFOLK CNTY NY ..o [ S A0/M412015 . [ FTT o XXX [ 1,548,450 (........... 1,500,000 | ........coooeiiin
899645XWO ... | TULSA .o [ . 03/01/2015 . |Adjustment ... XXX o 1,012,390 ........... 1,000,000 (.................. 556
95736UR22 ... [WESTCHESTER CNTY NY ..o L . 11/20/2015 . | DUNCAN WILLIAMSINC. ... [ XXX 1,672,845(........... 1,500,000 (........coooiiii
986525TY9 ....| YORK CNTY SC SCHDISTNO4FORTMILL ... [ . 10/20/2015 . JUNKNOWN ... XXX o [ 418559 |............. 405,000 ...
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAANEEEA) . ... ... e [ 36,532,612|......... 34,295,000 .............. 81,145
Bonds - U.S. Special Revenue, Special Assessment
160429TN6 ... | CHARLESTONWTR SWR ... . 10/30/2015 . |VARIOUS ... XXX [ 195580 (............. 160,000 |................ 1,253
162393EG3 ... |CHATTANOOGAELEC -A ... .o . 10/30/2015 . [VARIOUS ... L XXX 116,492 .............. 95,000 (.......cocvinnnnn 581
3130A4FZ0 ... | FEDERAL HOME LOAN BANK ... ..o . 03/02/2015 . |FIRST TENNESSEE BANKNABOND ..o [ XXX 1,007,470(........... 1,000,000 |..........ooeiiin
3130A4HT2 ... | FEDERAL HOME LOAN BANK ... ... . 03/02/2015 . | FIRST TENNESSEE BANKNABOND .........coooviiii ] XXX 1,012,960 (........... 1,000,000 | ..........coooeiiinns
3130A5SD2 ... | FEDERAL HOME LOAN BANK ... ..o . 08/05/2015 . |First Tennessee Bank .................ccoooeiii [ XXX [ 1,000,000 (........... 1,000,000 (................ 1,400
m 3130A64Z7 ....| FEDERAL HOME LOANBANK ... ... . 08/05/2015 . | FIRST TENNESSEE BANKNABOND .........coooviiii] i XXX [ 997,500 ........... 1,000,000 | ..........coooeiiinns
- 3130A65W3 ...| FEDERAL HOME LOAN BANK ... . 08/05/2015 . | FIRST TENNESSEE BANKNABOND ..o [ XXX o [, 999,500 (........... 1,000,000 |........c.ooeiiin
L 3130A66K8 ... | FEDERAL HOME LOANBANK ... . 08/05/2015 . | FIRST TENNESSEE BANKNABOND .........coooviiii| i XXX [ 999,500 ........... 1,000,000 | ..........coooeiiinns
- 3130A66V4 ... | FEDERAL HOME LOANBANK ... ... . 08/18/2015 . | FIRST TENNESSEE BANKNABOND .........coooviiiii] i XXX 1,000,000 ........... 1,000,000 | ..........coooeiiinns
3130A6BY2 ... | FEDERAL HOME LOAN BANK ... ..o . 08/18/2015 . | FIRST TENNESSEE BANKNABOND ..o [ XXX [ 1,000,000 (........... 1,000,000 |........c.ooiiiin
3132L6AKT7 ... |IRMBS-FG V80910 ... [ . 07/21/2015 . |GXCLARKE & CO. ..o XXX [ 115,350 (............. 108,421 (... 277
313383VN8 ... [ FEDERAL HOME LOAN BANK ... ..o . 08/06/2015 . [ RAYMOND JAMES/FI ... XXX 2,037,440|........... 2,000,000|.............. 16,000
3133EE5B2 ... | FEDERAL FARM CREDIT BANK ... . 08/06/2015 . | First Tennessee Bank ....................ooo | XXX o 2,006,500 ........... 2,000,000 |.............. 1,170
3133EE5Y2 ... [ FEDERAL FARM CREDIT BANK ... . 08/18/2015 . |First Tennessee Bank ..................cooooiiii [, XXX [ 1,001,300 |........... 1,000,000 f................ 808
3133EFARS ... | FEDERAL FARM CREDIT BANK ... . 08/18/2015 . | FIRST TENNESSEE BANKNABOND ..o [ XXX [ 1,000,000 (........... 1,000,000 |........c.ooeiiin
3136AJ6Z4 ....|CMBS - FNA2014-M5ASQ2 ... . 07/20/2015 . | BREAN CAPITAL,LLC ..o | XXX [ 126,895 (............. 125,000 (.................. 155
3137BJST1 ... [CMO/RMBS - FHR 4486 NA ... . L . 08/27/2015 . | BANK OF AMERICA/GWIM TRUST OPERATIONS ...........[....... XXX o [, 192,044 (............. 189,586 | ... 316
3137BKWB2 .. |CMBS - FHMS KPO2 A2 ... [ . 08/19/2015 . |MLPFSINC FIXED INCOME .............coooiiii | XXX [ 151,494 | ............ 150,000 | .................. 255
3137BKZX1 ... [ CMO/RMBS - FHR 4503 BA ... L . 08/05/2015 . | BANK OF AMERICA/GWIM TRUST OPERATIONS ...........[....... XXX [, 154,406 (............. 150,000 (........cooivnn 375
3138YREBY9 ... [RMBS - FNAZOBBB ..o [ . 08/04/2015 . | WELLS FARGO SECURITIES INTERNATIONALLTD ........ |....... XXX [, 1541321 ............. 148,785 (. ... 211
447168KBO0 ... [HUNTSVILLE WTR-WTS ... . . 10/30/2015 . |VARIOUS ... XXX [ 206,098 |............. 170,000 (..............ooes 42
485424QC2 ... |KS DEPT TRANPTN-A ... - 10/30/2015 . [VARIOUS ... XXX o [, 461978 (............. 375,000 ... 1,500
492508BES5 ... [ KERSHAW CNTY S C PUB SCHS FNDTN INSTALLM ... . 11112/2015 . | Piper Jaffray Co. ... XXX 1,162,300 ........... 1,000,000 | ..........coooeiiinns
499746UTO0 ... | KNOXVILLE-ELEC-BB-REF ............ooiiii i . 02/04/2015 . | DUNCAN WILLIAMSINC. ..o [ XXX [ 1,041,390 ........... 1,000,000 (................ 3,167
545904LW2 ...| LOUDOUN CO SANTN AUTH ... - 11/02/2015 . |VARIOUS ..o XXX [ 443939 (............. 375,000 ... 2,375
574204ZC0 ... IMD DEPT TRANSPRTN ... [ - 11/02/2015 . |VARIOUS ..o XXX [ 450,224 (............. 375,000 ... 3,438
60636WRF4 .. | MO HWYS-A-REF-1ST ... - 110212015 . [VARIOUS ... L XXX o 446,531(............. 375,000 (... 2,208
64971WXX3 ... NEW YORK N Y CITY TRANSITIONAL FINAUTH ... [ - 10/23/2015 . |UNKNOWN ..o XXX o 1,023,900 ........... 1,000,000 | ..........coooiiiints
64972GJX3 ... INEW YORKNY CITY MUNWTRFINAUTHWTR & ... 111812015 . [VARIOUS .o XXX [, TAT546|............. 650,000 |.........cooiii
64990ACY9 ... [NEW YORK STDORM-A ... i . 10/08/2015 . | First Allied Securities ................cooooiiiiiiii XXX o 1,049,400 ........... 1,000,000 ................ 1,611
64990ADUG ...| NEW YORK ST DORM AUTH SALES TAXREV STS .. ..o . 10/13/2015 . | MORGAN STANLEY DW INC/ALGO/SOFT ..o XXX [ 1,243,760 (........... 1,000,000 (........c.oooiiin
64990BUF8 ... | NEW YORK ST DORM AUTH REVS NON ST SUPPOR .........coooovii | . 12/02/12015 . [VARIOUS ... L XXX [ 2,105,334 |........... 1,980,000 (...........cooiinn
650035R91 ....[NEW YORK STURBANDEV CORPREV .........oooiiiii . 12/09/2015 . | FIRST CLEARING LLC,RICHMOND ..............ocoooiiviii | XXX 1,712,805 ........... 1,500,000 | ..........cooiiiits
65829QCF9 ...|NORTH CAROLINASTLTD ..o . 09/24/12015 . | MESIROW FINANCIALINC. ..........ooooii XXX o [, 425695 (............. 350,000 ... 7,194
66283ADDS5 ... [N TXMUNIWTRDIST ..o . 09/30/2015 . | MORGAN STANLEY DW INC/ALGO/SOFT .........ocoooviii| i XXX 1,280,906 |........... 1,245,000 (..............oools
736742WM5 .. [ PORTLAND SWR-A-REF ... ..o L - 110212015 . [VARIOUS ..o XXX [, 460,923 (............. 375,000 ... 2,125
752598AF9 ....[ RANDOLPH CO-A-REF-TXB ..ot [ . 01/28/2015 . | FAHNESTOCK & CO. ......ooviiiiiii XXX [ 1,785,000 (........... 1,750,000 (................ 6,669
7962533V2 ....| SAN ANTONIO ELEC-REF ... ... - 11/02/2015 . |VARIOUS .o XXX [ 220,482 ............. 185,000 ................ 1,253
880558FEG ....[ TN SCHBOND-TXBL ...t [ . 01/30/2015 . | DAVENPORT & COMPANY LLC ... XXX [ 1,062,940 (........... 1,000,000 (................ 9,073
88213ABS3 ... | TEXAS AGMUNIV SYS .. .o . 02/03/2015 . |RAYMOND JAMES/FI ..o XXX 2,044,060 ]........... 2,000,000 |.............. 1,209
91417KN23 ... [UNIV CO-REF-TXBL-C ..........coooiiiiiii i L . 02/02/2015 . [RAYMOND JAMES/FI ... XXX [ 1,764,000(........... 1,750,000 ...




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
9151155V7 ....|UNIVOF TXBOR-B .......ccooiiiiiiii e 1100212015 . | VARIOUS ... [ XXX 327517 .o 270,000 (............... 1,556
92704HAST ... [VILLARICA FACS-WIS ... o L . 01/16/2015 . |RAYMOND JAMES/FI ... XXX 543175 ... 500,000 |........ooeeiiiinn
92704HATS ... | VILLARICAFACS-WIS ... oo . 01/16/2015 . | RAYMOND JAMES/FI ........oooooiiiiiiii XXX 369,634 |............. 340,000 (.......coiiii
92817TFJO ... [ VIRGINIAPUB SCHAUTH ..o [ . 11/02/2015 . [VARIOUS ... L XXX o[ 369,806 ............. 300,000]................ 2,309
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENE ............ ..o 38,017,906 |......... 35,991,791.............. 68,529
Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RCLA ... [AT&TINC ..o [ S MM712015 0 [VARIOUS ..o L XXX [ 395,986 |............. 400,000 (................ 4,366
00287YAN9 ... | ABBVIEINC . ... . 10/30/2015 . |VARIOUS ... [ XXX o, 399,856 |............. 400,000 (................ 2,815
0258MODRY7 ...l AMERICAN EXPRESS CREDIT .........oiiiiiiii e [ . 10/30/2015 . [VARIOUS ... L XXX [ 400,620(............. 400,000 (................ 1,612
031162BQ2 ... |AMGEN INC ... . 02/13/2015 . | RAYMOND JAMES/FI ... XXX o 1,527,250 ........... 1,500,000 |................ 8,249
037833AM2 ... | APPLE INC ... ..o . 10/30/2015 . |VARIOUS ... [ XXX o, 401,698 (............. 400,000 (................ 1,867
037833ART ... [APPLEINC ... .o [ . 02/10/2015 . [PROEQUITIES INC. ..o [ XXX 1,657,750 |........... 1,500,000 (.............. 11,519
06051GFN4 ...| BANK OF AMERICA CORP .......cooiiiiiieii e S 1M16/2015 . |VARIOUS ..o [ XXX o, 395,330 (... 400,000 (................ 3,053
06406HCU1 ...[ BANK OF NEW YORK MELLON .........coooiiiiiii e [ 11122015 . [VARIOUS ..o XXX 833,196 |............. 825,000 |................ 5,198
084670BD9 ... | BERKSHIRE HATHAWAY INC ... . 02/11/2015 . |RAYMOND JAMES/FI ... XXX 11234741 ........... 1,100,000 |..........ooeenn, 987
12189TBC7 ... | BURLINGTN NORTH SANTAFE ... ..o e S MM2/2015 0 |VARIOUS ..o [ XXX 437,955 ............. 400,000 (................ 1,704
126650CB4 ... | CVS CAREMARK CORP ..ot . 11/04/2015 . [VARIOUS ... XXX 1,683,918 ........... 1,650,000 (................ 8,806
12673PAES ... | CAINC L. o . 07/01/2015 . | DEUTSCHE BANC ALEX. BROWN INST ............cooooooii [ XXX 1,578,000 (........... 1,500,000 |.............. 26,625
m 13645RAK0 ... | CANADIAN PACIFIC RR CO ...ooviit e .. 1. |. 06/25/2015 . | DEUTSCHE BANC ALEX. BROWN INST ...........oocoooi | XXX 2,154,640 |........... 2,000,000.............. 25,958
- 14149YAX6 ... | CARDINAL HEALTH INC ... e . 02110/2015 . |PERSHINGLLC .........cooiiiiii [ XXX 1,503,930 (........... 1,500,000 (.............. 10,483
©w 14912L6F3 ....| CATERPILLAR FINANCIAL SE ... - 11/16/2015 . [VARIOUS ..o L XXX [ 831,699 |............. 825,000 |................ 6,928
L 16524RAE3 ... | ACCESS MIDSTREAM PARTNER ...........ccooiiii . 06/04/2015 . [VARIOUS ... L XXX 1,089,050 (........... 1,000,000 (.............. 24,466
166764AE0 ... | CHEVRON CORP ... ..o 1100212015 . | VARIOUS ... [ XXX o, 833,751 ... 825,000 (................ 4,234
17275RAR3 ... |CISCO SYSTEMS INC ... 117102015 . [VARIOUS ... XXX [ 837,944 |............. 825,000 |................ 3,697
172967HC8 ... | CITIGROUP INC ... o e 1100412015 . |VARIOUS ... [ XXX o, 406,322 ............. 400,000 (............o..n. 892
22160KAHS8 ... | COSTCO WHOLESALE CORP ..ot | . 02/11/2015 . | FIRST TENNESSEE SEC CORP, MEMPHIS .................. [....... XXX 1,489,800(........... 1,500,000 | ........cooeviinnnn
224399AR6 ... [CRANE CO ... [ . 07/13/2015 . | FIRST TENNESSEE SEC CORP, MEMPHIS .................. [....... XXX 1,565,250 (........... 1,500,000 |................ 5,748
24422ESY6 ... [ JOHN DEERE CAPITALCORP .......oiiiiiiiiiii e [ S MNMT712015 0 |VARIOUS Lo [ XXX 834,525 |............. 825,000 (................ 4,968
260543CC5 ... |DOW CHEMICAL CO/THE ... ..o e S MM712015 0 [VARIOUS ..o XXX [ 163,102 ............. 153,000 .......oceve. 1,011
263534CE7 ... [EL.DUPONTDENEMOURS ...........oooiiiiii e [ . 06/25/2015 . | DEUTSCHE BANC ALEX. BROWN INST ............coooooiii [ XXX 2,166,980 |........... 2,000,000 |.............. 21,014
26441CAH8 ... | DUKE ENERGY CORP ..ot . 10/30/2015 . [VARIOUS ... XXX [ 201,042|............. 200,000 |........coevinn 527
268648AP7 ... [EMC CORP ...t L . 07/14/2015 . | CHEMICAL SECURITIES ..........cooviii [ XXX |, 125326 ............. 125,000 (... 299
278062AB0 ... [EATON CORP ... o R 10302015 . [VARIOUS ..o XXX |, 199,937 | ............. 200,000 ......cooevnn. 404
31428XAY2 ... [FEDEX CORP ... L . 08/18/2015 . | FIRST TENNESSEE SEC CORP, MEMPHIS .................. [....... XXX 1,039,600 (........... 1,000,000 (................ 4,000
316773CT5 ... | FIFTHTHIRD BANCORP .......ccooiiiiiiiiiie e S MNMT712015 0 |VARIOUS Lo [ XXX 403,323 [............. 400,000 (................ 2,420
36962G3H5 ... | GENERAL ELEC CAP CORP ..ot [ . 10/30/2015 . [VARIOUS ... L XXX 406,690 (............. 375,000 ... 5,051
437076BE1 ... [HOMEDEPOTINC ... [ . 02/11/2015 . |RAYMOND JAMES/FI ... XXX 1,018,000(........... 1,000,000 |................ 3,444
446150AH7 ... |HUNTINGTON BANCSHARES ... . 11/02/2015 . [VARIOUS ... XXX [ 405,738 ............. 400,000 (................ 1,999
45687AAJ1 ....| INGERSOLL-RAND GLHLD CO ..ot ... R0 07M13/2015 . |PROEQUITIESINC. ... | XXX 1,652,590 |........... 1,500,000 (................ 5,490
458140AQ3 ... [INTELCORP ... oot e [ S AMNMT712015 0 | VARIOUS Lo [ XXX |, 660,580 |............. 650,000 (................ 3,222
460146CG6 ... | INTLPAPER CO ... e . 06/02/2015 . | DEUTSCHE BANKALEXBROWN ..........oooovviii o XXX [ 549,570 |............. 500,000 |................ 7,257
46625HLWS ... JPMORGAN CHASE & CO ..o [ 1M16/2015 . |VARIOUS ..o [ XXX 783,045(............. 775000 (... 5,991
49326EEE9 ... [KEYCORP ... i . 11/04/2015 . [VARIOUS ... XXX [ 176,077 (............. 175,000 (... 1,278
501044CW9 ...| KROGER CO/THE ... ..o - 11110/2015 . | VARIOUS ... [ XXX |, 403,286 (............. 400,000 (................ 2,105
548661CW5 ...| LOWE'S COMPANIES INC ..o . 02/11/2015 . | BNY/SUNTRUST CAPITALMARKETS ............coooiivi XXX 1,035,000(........... 1,000,000 (.............. 10,573
571748AW2 ... MARSH & MCLENNAN COSINC ..o [ 11122015 . [VARIOUS ..o XXX 1,920,605 (........... 1,900,000 (.............. 17,279
57636QAA2 ...|MASTERCARD INC ... ..o . 02/13/2015 . | RAYMOND JAMES/FI ... XXX 2,036,240 |........... 2,000,000 |.............. 15,264
59156RBF4 ... [METLIFEINC ... .o L . 02/13/2015 . |RAYMOND JAMES/FI ... XXX 2,058,913 |........... 2,000,000.............. 10,689
59217GAG4 ...|MET LIFE GLOB FUNDING | ..........ooooiii 1100212015 . | VARIOUS ... [ XXX 420,570 ............. 400,000 (................ 4,583
594918AY0 ... |MICROSOFT CORP .......iiiiiiiiiiiiee e S 1M16/2015 . |VARIOUS ..o [ XXX |, 832,520 ............. 825,000 (................ 2,733
64952WBY8 ...|NEW YORKLIFE GLOBALFDG ........cooiviiiiiiiiiie e - 11/16/2015 . [VARIOUS ..o L XXX [ 818,704 |............. 825,000 |................ 2,754
68389XAQ8 ... [ORACLE CORP ... ottt [ - 11110/2015 . |VARIOUS ... [ XXX |, 791218 ... 775000 (... 4,229
69353RDD7 ... | PNCBANK NA ... e . 02/11/2015 . [PERSHINGLLC ... [ XXX 1,5617,085(........... 1,500,000 (................ 4,219
74256LAH2 ... | PRINCIPALLFE GLB FND Il ... | . 10/30/2015 . |VARIOUS ... ..o L XXX [ 175,031 ... 175,000 ..o, 287
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74432QBT1 ... | PRUDENTIAL FINANCIALINC ... [ . 06/02/2015 . |RAYMOND JAMES/FI ... XXX 1,643,775(........... 1,500,000 (................ 3,563
74456QBGO ...| PUBLIC SERVICE ELECTRIC ... o 1MM2/2015 . |VARIOUS .o XXX [ 370,532 ............. 375,000 ... 2,460
775109AK7 ... | ROGERS COMMUNICATIONS IN ... .ooiiiieit e oA 102/2015 0 | VARIOUS Lo L XXX 169,951 |............. 150,000 |................ 3,013
854502AD3 ... | STANLEY BLACK & DECKER | ... [ . 0211172015 . |PERSHINGLLC ........ooooii XXX 1427371 ........... 1,410,000 .............. 12,040
867914BF9 ....| SUNTRUST BANKS INC ..ot 110412015 . [VARIOUS .o XXX 404,088|............. 400,000 (... 3,024
87612EBB1 ... | TARGET CORP ... L . 0211172015 . |PERSHINGLLC ... XXX 1,023,600(........... 1,000,000 ................ 3,258
907818DWS5 ...|UNIONPACIFIC CORP ... L 1111072015 . |VARIOUS .o XXX [ 379438 |............. 375,000 ... 1,317
91159HHHE ... [USBANCORP ...t 11202015 . [VARIOUS oo XXX 837,281|............. 825,000|................ 6,160
913017BU2 ... | UNITED TECHNOLOGIES CORP ..o . 10/30/2015 . |VARIOUS ... XXX [ 404,942 (............. 400,000 ................ 2,719
91324PCH3 ... [ UNITEDHEALTH GROUP INC ... [ . 02/11/2015 . | BNY/SUNTRUST CAPITALMARKETS ...........coooii XXX 1,542,300 (........... 1,500,000 (................ 8,266
91324PCK6 ... | UNITEDHEALTH GROUP INC ... [ . 10/30/2015 . |VARIOUS ... XXX [ 633,835|............. 630,000]................ 2,007
92343VBP8 ... | VERIZON COMMUNICATIONS ... ..o [ - 11/02/2015 . |VARIOUS .o XXX [ 474458 (............ 450,000 (................ 2,570
92826CACE ... [VISAINC ... 1211812015 . [VARIOUS ..o XXX 501,173 ... 500,000 ... 263
931142DJ9 ....| WAL-MART STORES INC ... [ 1111072015 . |VARIOUS .o XXX [ 841,708 |............. 825,000]................ 5,220
94106LAWY ... [ WASTE MANAGEMENT INC ... [ MM7/12015 0 [VARIOUS .o XXX [, 115,138 ............. 105,000 [ .............. 1,450
94974BFGO ... | WELLS FARGO & COMPANY ... .o . 10/30/2015 . |VARIOUS ... XXX [ 400,666 (............. 400,000 (................ 1,341
962166BW3 ...| WEYERHAEUSER CO .......oooiiiiiiiiiiii e - 06/29/2015 . [VARIOUS ... XXX 1,335,568 ........... 1,250,000 | .............. 17,183
96332HCET ... [WHIRLPOOL CORP ... .. it [ . 06/02/2015 . | DEUTSCHE BANK ALEXBROWN ..........ocooooviiii XXX o [, 543,440 |............. 500,000 |..........cn 261
982526AU9 ... IWMWRIGLEY JRCO ... - 11/04/2015 . |VARIOUS ... XXX [ 77,317 . 175,000 (... 680
98389BAM2 ... | XCEL ENERGY INC ...\ oot [ C11116/2015 . [VARIOUS oo XXX 162,566 |............. 150,000 ... 659
T 3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... | 57,5631,855|......... 55,848,000 |............. 379,751
g 8399997 Subtotal - BONAS - Part 3 ... . . 148,497,679 ........ 141,954,791 ............. 583,811
8399998 Summary item from Part 5 fOr BONAS ... [ 19,908,048 ......... 19,800,000|.............. 62,256
8399999 SUDIOLAI = BOMAS .. ... et e e | 168,405,727 |........ 161,754,791 ............. 646,067
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
001055300 .... | AFLACINC .. ..o . 06/01/2015 . |Adjustment ... 5,000.000|............. 121,010 oo [
001055300 ... [AFLAC INC ..o . 06/01/2015 . [ Adjustment ............coooiiiiii (5,000.000)........... (121,010) [ ..o
025932500 ... | AMERICAN FINANCIAL GROUP ...t . 06/01/2015 . [ Adjustment ............coooiiiiii (4,000.000) | ............. (99,390 [ ..o
025932500 ....| AMERICAN FINANCIAL GROUP ... . 06/01/2015 . |Adjustment ... 4,000.000.............. 99,390 | ..o
20030N606 ....[ COMCAST CORP .......iiiiiiiiiie et | . 06/01/2015 . | AdjuStMENt ... 5,000.000|............. 128,377 | .o L
263534307 ....[EIDUPONTDENEMOUR & C ..o . 02/05/2015 . | BNY CONVERGEX .........cooooii [ 2,500.000|............. 261,928 ...
29364D779 ....| ENTERGY ARKANSAS INC ........cooiiiiiiiie e | . 02/05/2015 . |BNY CONVERGEX .......ooooiiiiiiiiii | 4,000.000(............. 102,729 | ..o L
29364W306 ... [ ENTERGY LOUISIANALLC ......ooooiie e | e - 06/01/2015 . [VARIOUS ... (5,000.000)........... (126,121) oo |
29364W306 ... [ENTERGY LOUISIANALLC ... . 06/01/2015 . |Adjustment ... 9,000.000............. 228,330 .o
369622410 ... | GENERAL ELEC CAP CORP ..........oiiiiiiiiiiii i . 06/01/2015 . | AdjuStMeNt ... 5,000.000|............. 125,587 | ..o L
373334119 ....| GEORGIA POWER COMPANY ... ..o [ . 03/31/2015 . | BNY CONVERGEX ..o [ 2,500.000|............. 267,500 ...
38144G184 ... | GOLDMAN SACHS GROUP INC ..ot . 02/05/2015 . |BNY CONVERGEX .......coooiiiiiiiiiiiiiii | 5,000.000|............. 134,149 |
665859872 ....[NORTHERN TRUST CORP ..........oiiiiiii e . 02/05/2015 . | BNY CONVERGEX .........cooooiii [ 5,000.000|............. 127581 | o
842434300 ....| SOUTHERN CALIF GAS CO ..o L . 02/18/2015 . | BNY CONVERGEX ........ocoooiiii [ 500.000|.............. 15,500 ..o
891027302 ... | TORCHMARK CORP ... ..ottt . 06/01/2015 . [ Adjustment ............coooiiieiii (4,000.000)........... (100,411) [ |
891027302 ....| TORCHMARK CORP ..o L . 06/01/2015 . |Adjustment ... 4,000.000(............. 100,411 oo [
92343V302 ....| VERIZON COMMUNICATIONS ... ...ooiiiiiiiii e [ . 06/01/2015 . [ AdjuStmMeNt ... 10,000.000|............. 262,088 (..o |
92343V302 ....| VERIZON COMMUNICATIONS ... ..o [ . 06/01/2015 . |VARIOUS ... ..o (5,000.000)|........... (129,838) | ....ovvei [
938837606 ... | WASHINGTON GAS LIGHT .......oooiiiiiii e . 06/11/2015 . |BNY CONVERGEX ........cooiiiiiiiiiiiiii | 2,193.000|............. 22597 |
G7498P309 ... | RENAISSANCERE HLDGS LTD ......iiiiiiiieee e ... R...[. 02/05/2015 . | BNY CONVERGEX ........cooioiiiiiiiiiiiiiiiiiiiiiii [ 5,000.000|............. 126,836 | ... L
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) . ... ... oo e e e e [ 1,750,562 ....... XXX o [
8999997 Subtotal - Preferred StOCKS - Part 3 ... . . 1,750,562 ....... XXX oo
8999998 Summary Item from Part 5 for Preferred STOCKS .......... ..o 129,800 ....... XXX oo
8999999 SUbtOtal - Prefermed STOCKS .. ... ... i 1,880,362 |....... XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
022095103 MTALTRIA GROUPINC ... o . 09/16/2015 . | BNY CONVERGEX ... 4,000.000(............. 220,610]....... XXX o
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026874784 ....| AMERICAN INTERNATIONAL GROUP .........ooooiiiiiiiiii - 10/13/2015 . | BNY CONVERGEX ............coooiviiiii [ 3,000.000|............. 176,672 ....... XXX
037833100 ....|APPLEORD ..........ccooiiiiiiiie e . 12/121/2015 . |BNY CONVERGEX ............ooiiiiiiie L 1,000.000(............. 105,887 ....... XXX oo
053015103 ....| AUTOMATIC DATAPROCESSINGORD ...........oviiiiiiiiiiieie e . 12/121/2015 . | BNY CONVERGEX ............cooiiiiiiiiii [ 2,000.000|............. 169,095|....... XXX
071813109 ....| BAXTER INTERNATIONALINC ... - 12/01/2015 . |VARIOUS ... 3,500.000(............. 134,846 ....... XXX oo
097023105 ....|BOEING COITHE ..........oooiiiiiiii i . 04/02/2015 . | BNY CONVERGEX .............oooiviiiiiiiii [ 2,000.000|............. 299,365 ....... XXX
110448107 ....| BRITISH AMERICAN TOB-SP ADR ..........iiiiiii e .. R...[.10/27/12015 . [BNY CONVERGEX ...........oooiiiiiiiiiii | 4,000.000(............. 458,652 ....... XXX oo
14040H105 ....| CAPITAL ONE FINANCIAL ORD ..o e . 12/121/2015 . |BNY CONVERGEX ............coooiiiiiiii L 3,000.000(............. 223542|....... XXX o
149123101 ....| CATERPILLARINC ... . 03/25/2015 . | BNY CONVERGEX .............oooiviiiiiiii [ 1,500.000(............. 120,056 | ....... XXX
166764100 ....| CHEVRON CORP ... ..ot - 10/27/2015 . | BNY CONVERGEX .............oooiiiiiiiie L 3,000.000|............. 262,940 ....... XXX oo
194162103 ....| COLGATE PALMOLIVE ORD ........oooviiiiiiii e e . 12/01/2015 . | BNY CONVERGEX .............oooiviiiiiii [ 1,000.000|.............. 65,697 ....... XXX
244199105 ... [DEERE & CO .. ..o e . 04/23/2015 . |BNY CONVERGEX .............oooviviiiiiii L 3,000.000(............. 265,301 1....... XXX oo
25243Q205 ... | DIAGEO PLC-SPONSORED ADR ..........cooiiitiiiiiii e ... R...[. 04/23/2015 . [BNY CONVERGEX ...........ocooviiiiiiiiii | 3,000.000|............. 338,215(....... XXX oo
254687106 ... [WALTDISNEY CO/THE ..ot L . 12/01/2015 . | BNY CONVERGEX .............oooiviiiiiii [ 4,000.000(............. 436,370 ....... XXX
25746U109 ....| DOMINION RESOURCES INC/VA ... ... L . 10/27/2015 . |BNY CONVERGEX .............oooviiiiiii L 3,670.000|............. 267,032....... XXX oo
263534109 ... [DU PONT (E.L)DENEMOURS ..........oooiiiiiiiiie e L - 07/01/2015 . [UNKNOWN ..o L 2,250.000|............. 105,162 ....... XXX o
38141G104 ... | GOLDMAN SACHS GROUP ORD ...........oooviiiiiiiiieieieee . 12/121/2015 . |BNY CONVERGEX ..o L 3,000.000(............. 542,830 ....... XXX oo
437076102 ... [HOME DEPOT ORD ........iiiiiiiiiei e L - 12/121/2015 . | BNY CONVERGEX ............coooiiiiiiii [ 1,500.000(............. 195,746 | ....... XXX
452308109 ... [ ILLINOIS TOOL WORKS ... ..o L . 07/01/2015 . | BNY CONVERGEX .............oooiviiiiii [ 4,500.000(............. 4244261 ....... XXX o
478160104 ... [ JOHNSON & JOHNSON .........oooiiiii e . 09/16/2015 . | BNY CONVERGEX .............ooovviiiiiieiie L 5,500.000|............. 518,518|....... XXX o
478366107 .... | JOHNSON CONTROLS INC ..ot - 10/27/2015 . | BNY CONVERGEX .............oooiviiiiii [ 3,000.000|............. 132,893 ....... XXX
m 494368103 .... | KIMBERLY-CLARK CORP ..........ccoiiiiiiii e . 09/16/2015 . | BNY CONVERGEX .............oooviviiiiiiii L 6,500.000|............. 691,454 |....... XXX oo
w 500754106 ....|KRAFTHEINZ CO/THE ..o . 08/01/2015 . |VARIOUS ... 4,500.000(............. 233,687 ....... XXX
' 532457108 ... |ELILILLY & CO ..o . 09/16/2015 . | BNY CONVERGEX .............oooviviiiiieii [ 5,500.000|............. 456,376 ....... XXX oo
539830109 ....| LOCKHEED MARTIN ORD ............oooviiiiiiiiieie . 12/04/2015 . | BNY CONVERGEX .............oooioiiiiiii [ 500.000(............. 108,707 ....... XXX oo
571748102 ....|MARSH & MCLENNAN ORD ............oooiiiiiiiiie - 12/121/2015 . | BNY CONVERGEX ............coooiiiiiii [ 3,000.000(............. 166,253 ....... XXX
594918104 ....|MICROSOFT ORD .........cooviiiiiiiii e . 12/121/2015 . |BNY CONVERGEX ............oooiiiiiiii L 2,500.000|............. 136,212 ....... XXX oo
65339F101 ....[NEXTERAENERGY INC ..ot L . 05/07/2015 . | BNY CONVERGEX .............ooooviiiiiiii [ 4,000.000(............. 409,320 ....... XXX o
654106103 ... [NIKECLBORD ..........coooiiiiii it L . 12/121/2015 . |BNY CONVERGEX ............ooiiiiiiiii L 1,500.000(............. 193,181 ....... XXX oo
66987V109 ....| NOVARTIS AG-SPONSORED ADR ... ..ottt .. R...[.12/01/2015 . [BNY CONVERGEX ...........ocooviiiiiiiii | 3,500.000|............. 324,030 1....... XXX oo
674599105 .... | OCCIDENTAL PETROLEUM CORP ........cooooiiiiiiiiiei L . 04/02/2015 . | BNY CONVERGEX .............ooooviiiiiii [ 3,000.000(............. 222,702....... XXX
713448108 ....|PEPSICOORD .......coooiiii e . 12/01/2015 . |BNY CONVERGEX .............oooviiiiiiii L 1,000.000(............. 100,577 ....... XXX oo
717081103 ... |PFIZERINC ... - 10/27/2015 . | BNY CONVERGEX ............coooiiiiiiii [ 5,000.000|............. 1754371 ....... XXX
806857108 ....| SCHLUMBERGER LTD ... ... oottt ... R...[.07/01/2015 . [BNY CONVERGEX ...........ccooviiiiiiiiiiii | 1,500.000(............. 126,401 ....... XXX oo
882508104 ....| TEXAS INSTRUMENTS INC .......oooiiiiiiiee - 12/121/2015 . | BNY CONVERGEX ............coooiiiiiiiii [ 5,000.000|............. 261,572|....... XXX |
891160509 ....| TORONTO-DOMINION BANK ... ..ot Lo | 05/07/2015 . [BNY CONVERGEX .........ooviiiiiiiiiie | 4,000.000(............. 175,160 ....... XXX
91324P102 ....| UNITEDHEALTHGRP ORD ...........oooiiiiiiiiieeee . 12/121/2015 . |BNY CONVERGEX ............ooiiiiiiii L 3,000.000(............. 349,857 |....... XXX oo
G1151C101 ... | ACCENTURE CLA ORD ..ot . R 122172015 . [BNY CONVERGEX ... | 3,000.000|............. 313,007 ....... XXX o
G5960L103 ... [MEDTRONIC PLC ... oo .. R [ 1272172015 0 [BNY CONVERGEX ... 4,000.000(............. 293,600....... XXX o
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... | 10,201,386 | ....... XXX o[
9799997 Subtotal - COMMON STOCKS = PAMt 3 ... .. . e e 10,201,386 | ....... XXX o[
9799998 Summary Item from Part 5 for COmMMON STOCKS ....... ... 783,248 ....... XXX oo
9799999 SUbtotal - COMMON StOCKS .. ... 10,984,634 |....... XXX oo
9899999 Subtotal - Preferred and COMMON STOCKS . ... ... e e e 12,864,996 | ....... XXX o[
9999999 TOMAIS .. ...\ 181,270,722 ....... XXX oo 646,067
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Bonds - U.S. Governments
38374YS79 | CMO/RMBS - GNR 2010-87 HE ................ ... |12/21/2015] Direct XXX 257.2921...... 257292]...... 267,1011...... 265,533 11/20/2038
38375CSD3 | CMO/RMBS - GNR 2012-48 DA ... 12/21/2015( Direct ... XXX 349,79 |...... 349,79 |...... 365,537 |...... 364,667 05/20/2040
38375G7B1 | CMO/RMBS - GNR 2012-121J ... 12/16/2015( Direct .. .. XXX 178511 ... 1785111 ...... 183,308 | ...... 182,413 07/16/2040
38375Y7D8 | CMO/RMBS - GNR 2009-6 UP ... 12/21/2015( Direct .. .. XXX 176,208 | ...... 176,208 | ...... 182,595 ...... 179,380 06/20/2037
38376LUV9 | CMO/RMBS - GNR 2011-80 NH ... ...|... |12116/2015| Direct .... XXX 2399121...... 239912]...... 2479341 ...... 245,160 05/16/2038
38376LYH6 | CMO/RMBS - GNR 2011-81PM ................ ... |12/21/2015] Direct XXX 213,158 | ...... 213,158 |...... 219,153 ...... 216,668 12/20/2037
38376VYR2 | CMO/RMBS - GNR 2010-17 AD ................ ... |12116/2015] Direct XXX 220,085 ...... 220,085 ]...... 227306 ...... 223,974 03/16/2023
38376W6Z3 | CMO/RMBS - GNR 2010-33 MH .. 12/16/2015( Direct ... XXX 166,754 | ...... 166,754 | ...... 172747 | ... 170,241 03/16/2023
38377ECY8 | CMO/RMBS - GNR 2010-41 LN ... 12/21/2015( Direct ... XXX 267,339(...... 267,339 ...... 277,908 | ...... 275,991 09/20/2038
38377F2N0 | CMO/RMBS - GNR 2010-73 LN ... 12/21/2015( Direct .. .. XXX 838,800 ...... 838,800 ...... 871,710 ...... 865,975 06/20/2038
38377J5U3 | CMO/RMBS - GNR 2010-113 PJ .. 12/21/2015( Direct . ... XXX 600,079 (...... 600,079 ]...... 628,7711...... 623,864 10/20/2037
38377JEA7 | CMO/RMBS - GNR 2010-109 CH .. 12/21/2015( Direct .. .. XXX 291,632(...... 291,632]...... 303,252 ...... 300,780 12/20/2037
38377RF42 | CMO/RMBS - GNR 2010-166 NC .. 12/21/2015( Direct ... XXX 103,300 ...... 103,300 | ...... 105,140 ...... 104,746 04/20/2039
38377XPJ5 | CMO/RMBS - GNR 2011-115PD .. 12/21/2015( Direct .. .. XXX 305,719 (...... 305,719 1...... 311,6421...... 309,886 10/20/2038
38377YFU9 | CMO/RMBS - GNR 2011-123 LC .. 12/21/2015( Direct ... XXX 166,217 | ...... 166,217 | ...... 170,373 | ...... 169,418 05/20/2039
38378AYY1 | CMO/RMBS - GNR 2011-157 CV ... 12/16/2015( Direct ... XXX B5|............ B5|............ T2 69 11/16/2030
38378AZM6 | CMO/RMBS - GNR 2011-159 MG . 12/21/2015( Direct ... XXX 383,2491...... 383,2491...... 394,088 |...... 390,949 06/20/2039
38378DCF0 | CMO/RMBS - GNR 2012-17 KH ... 12/21/2015( Direct .. .. XXX 2215121...... 221512...... 229265 ...... 229,075 07/20/2039
38378DJ55 | CMO/RMBS - GNR 2012-31QJ ... 12/21/2015| Direct . ... XXX 3946741...... 394674 1...... 407,594 ...... 407,648 12/20/2039
I | 38378GMH8| CMO/RMBS - GNR 2012-151 QE .. 12/21/2015( Direct .. .. XXX 198483 |...... 198483 |...... 2043911...... 203,423 11/20/2042
3‘ 38378GPX0 | CMO/RMBS - GNR 2012-145 DA .. 12/21/2015( Direct ... XXX 197,49 | ...... 197,49 | ...... 203,390 ...... 202,201 04/20/2042
38378GUG1| CMO/RMBS - GNR 2012-143 PD .. 12/21/2015( Direct . ... XXX 169,703 | ...... 169,703 | ...... 174131 ... 173,115 12/20/2042
38378HB62 | CMO/RMBS - GNR 2012-127 PG ... ....| ... [12/16/2015| Direct .... XXX 106,804 | ...... 106,804 |...... 109,508 | ...... 108,986 09/16/2042
38378JMB5 | CMO/RMBS - GNR 2013-38 LT ...... covveen] oo [12121/2015( Direct . ... XXX 235025(...... 235025]...... 242369 (...... 242,160 03/20/2043
38378WP23 | CMO/RMBS - GNR 2013-131ME ............... ... |12/21/2015] Direct XXX 330817 ...... 330817 ]...... 3432231 ...... 342,154 09/20/2042
38379B5J3 | CMO/RMBS - GNR2014-79JH ................ ... |12116/2015 Direct XXX 121,793 | ... 121,793 ...... 125375 ...... 125,297 02/16/2040
38379BCJ5 | CMO/RMBS - GNR 2014-63 PC ... 12/21/2015| Direct . ... XXX 12869% | ...... 12869% |...... 130,094 |...... 130,090 04/20/2044
38379BTA6 | CMO/RMBS - GNR 2014-58 HP ... ... |... |12/16/2015| Direct CXXX 27,7421 ... 217,742 ... 226,078 |...... 225,556 09/16/2043
912828C99 [ TSYINFLIXN/B ... ... |03/17/2015] BONY/GRIFFIN KUBIK
STEPHENS ............. s XXX o] 1,002,169 999670 |..... 1,040,634 | ..... 1,039,132 ...... (1,510) | ...... (1.237) | .ooeoveee | QTAT) o | 1,036,385 |........cooen | e (34,216) | ...... (34,216) [ ......... 525 04/15/2019
912828NV8 | US TREASURY N/B ... |08/31/2015 Maturity ................. .. XXX...[...1,000000]..... 1,000,000 |..... 1,019,531 1..... 1,005825|........coooo |oeee o (5828) [ e (B82D) | 1,000,000 [ ..o | [ 12,500 | 08/31/2015
912828PF1 | US TREASURY N/B . |01/23/2015] DEUTSCHE BANC ALEX.
BROWNINST ........... o XXX o] 2,056,719 ... 2,000,000 ..... 2,050,620 ..... 2,042,625 ... | (1025) [ e (1025) | ] 2,041,600 ... |t 15119 ]....... 15119 ]....... 9,012 10/31/2017
912828RE2 | USTREASURYNB ..o ... |01/23/2015] DEUTSCHE BANC ALEX.
BROWNINST ........... o XXX ] 2029375 ... 2,000,000 ..... 2,003,600 ..... 2,003593 ..o [ B [ e BT e 2,003531 ..o e 258441 ....... 25844 ...... 12,265 | 08/31/2018
912828RH5 | USTREASURYNB ... ... |01/23/2015] DEUTSCHE BANC ALEX.
BROWNINST ........... o XXX ] 2018750 ... 2,000,000 ..... 1,992,344 | ..... 1,992,361 (... e, 4O oo 4O[......oooo | 1,992,500 (..o |oennnn 26250 ....... 26250 ....... 8,915 | 09/30/2018
912828RP7 | USTREASURYNB ... ... |01/23/2015] DEUTSCHE BANC ALEX.
BROWNINST ........... o XXX ]...2,045000]..... 2,000,000 ..... 2,019,531 ..... 2019490 ..o e, (340) | oo e (340) | ..o | 2019151 | ..o 258491 ....... 258491 ....... 8,412 (10/31/2018
912828SD3 | USTREASURYNB ... ... |01/23/2015] DEUTSCHE BANC ALEX.
BROWNINST ........... oo XXX ]...3505050]..... 3,500,000 |..... 3455703 ..... 3455790 | ... T2 T2 3456512 ... | 48,538 ....... 48,538 | ...... 22,110 | 01/31/2019
912828SE1 [USTREASURYNB ..o ... |03/01/2015{ VARIOUS ............... oo XXX...[...3500000]..... 3,500,000 |..... 3,500,273 |..... 3,500,018 ..o [ (0) .o [ (10) .o | 3,500,008 | ......coovei [ ()0 T ®)]....... 3,882 | 02/15/2015
912828SM3 [ USTREASURYNB ... ... |01/23/2015] BNY/SUNTRUST
CAPITAL MARKETS ..... o XXX ] 2,017,031 2,000,000 ..... 2,006,328 | ..... 2,008,305 ..o | (190) | oo [ (190) | ..o | 2,006,115 ... [ 10916 ....... 10916 ....... 6,484 | 03/31/2017
912828UP3 | USTREASURYNB ... ... |03/02/2015{ VARIOUS ............... o XXX...]...3000000]..... 3,000,000 |..... 3,000,703 | ..... 3,000,059 | ..o e B [ (741 FEUTUTURUE B 3,000,001 | ..o [ M. M]....... 3,722 | 02/28/2015
912828VE7 | USTREASURYNB ..o ... |01/23/2015| BNY/SUNTRUST
CAPITAL MARKETS ..... s XXX o] 1,998,663 ... .. 2,000,000 ..... 1,975,156 | ..... 1975215 ..o o 489 .. 489 ... | 1975704 ..o |, 22,958 ....... 22,958 ....... 3,688 | 05/31/2018
912828VK3 [ USTREASURYNB ... ... |01/23/2015] BNY/SUNTRUST
CAPITAL MARKETS ..... s XXX o], 2023438 ... 2,000,000 ..... 1,999,141 (... 1,999,143 [ ... 7 7 1,999,160 ... |oennn 242781 ....... 242781 ....... 1,975 06/30/2018
912828VQ0 [ USTREASURYNB ..o ... |01/23/2015| BNY/SUNTRUST
CAPITAL MARKETS ..... o XXX L] 2,022,266 ... .. 2,000,000 |..... 1,996,641 1..... 1,996,649 |............. | BT BT 1,996,716 [ ............. |...... 25550 |....... 25550 ...... 13,376 | 07/31/2018
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ..ottt .. 35,299,320 | ... 35,080,531 ... 35,384,259 | ... 35,315,624 ... 35293588 |............. |....... 5733[......... 5733|..... 209,081]. XXX.
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
238253YD4 | DAUPHIN CNTY-TXBL ............cooeoveenne. ... |03/02/2015 Maturity ................. XXX 790,000 ...... 790,000 ...... 792,252(...... 790193 (... (193) | oo [ (193) | oo o 790,000 (... e [ 3,768 | 03/01/2015
793572C63 | SAINT TAMMANY LAPARI ............oocoeee. ... |03/04/2015 FIRST TENNESSEE
BANKNABOND ........ XXX 498855]...... 525,000 ]...... 507,59 |...... 507,614 |............. |[......... 123 . 123 507,737 ... | (8882)....... (8882)....... 4,740 | 03/01/2033
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899525QF9 | TULSAISD#1-B ..., 08/03/2015 Maturity ................. . XXX...|...2000000]..... 2,000,000 |..... 2,029,880 ..... 2,007,535 |............. .o (7535) ... | (7535) ........... |..... 2,000,000 | ... [ 20,000 | 08/01/2015
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (D|rect and Guaranteed) ... .. 3,288855]..... 3,315,000 |..... 3,329,728 ..... 3305342 |............. | (7605) | .............|....... (7,605)|........... |..... 3297737 | ... | (8882)....... (8882)...... 28,508 |. XXX.
Bonds - U.S. Special Revenue, Special Assessment
040580FZ0 | AZ SCH FACS-REF-TXBL ..................... . |07/01/2015| Maturity ................. XXX .. 2,000,000]..... 2,000,000 |..... 2,000,000 ..... 2,000,000 [ ..o e [ | e 2,000,000 07/01/2015
3128MDM75| RMBS - FG G14682 ..............coeviine. 12/15/2015| Direct ................... XXX .o 2759021 ...... 275902 ...... 280,0411...... 279,962 (..o e (182) | [ (1B2) [ 02/01/2028
3128MMSN4] RMBS -FG G18524 ..............cviinnts 12/15/2015| Direct ................... XXX .| 174,407 | ...... 174407 | ...... 181,001 ...... 180,984 ..o | (104) [ (104) [ 09/01/2029
3128MMSU8| RMBS - FG G18530 ......... 12/15/2015 VARIOUS ..... XXX .o 139,506 | ...... 139,506 | ...... 142,601 |...... 142597 oo B BT [ 11/01/2029
3128MMSV6| RMBS - FG G18531 ........ 12/15/2015] Direct ......... XXX .o 217,2611...... 217,2611...... 226563 |...... 226542 (... BB [ B8 11/01/2029
3128PTJ63 |RMBS-FGJ13885 ............ ... |12115/2015| Direct ......... XXX .o 365299 (...... 365299 1...... 386,874 |...... 386,995 (..o oo (BTB) | [ BTE) e [ 12/01/2025
3130A26D3 | FEDERAL HOME LOAN BANK ... ... |03/19/2015 Redemption ... XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L L 09/19/2017
3130A2DA1 | FEDERAL HOME LOAN BANK ... ... |06/26/2015 Redemption ... XXX 2,000,000 ..... 2,000,000 ..... 2,000,750 | ..... 2,000,374 06/26/2019
3130A2HT6 | FEDERAL HOME LOAN BANK ...... . 07/23/2015| Redemption ... XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 07/23/2019
3130A2JE7 | FEDERAL HOME LOANBANK ...... ... |10/23/2015| Redemption ... XXX 2,000,000 ..... 2,000,000 ..... 1,993,500 ..... 1,994,077 [ ... e 1050 o 1050 07/23/2019
3130A2KK1 | FEDERAL HOME LOAN BANK ...... ... |07/17/2015 Redemption ... XXX 2,000,000 ..... 2,000,000 |..... 2,000,000 ..... 2,000,000 [ ... e [ | e 07/17/2019
3130A2L53 | FEDERAL HOME LOAN BANK ...... ... |07/30/2015| Redemption ... XXX ...3,000,000]..... 3,000,000 | ..... 2,997,500 ..... 2,997,712 07/30/2019
3130A2L79 | FEDERAL HOME LOAN BANK ...... ... |01/30/2015| Redemption ... XXX ...1,000,000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 07/30/2019
3130A2LL8 | FEDERAL HOME LOANBANK ...... ... |07/30/2015| Redemption ... XXX ... 1,000,000 ..... 1,000,000 |...... 997,250 |...... 997,462 (... e 28T e BT 01/30/2020
3130A3MT8 | FEDERAL HOME LOAN BANK ...... . 109/23/2015| Redemption ... XXX .. 2,000,000 ..... 2,000,000 {..... 2,000,000 ..... 2,000,000 [ ... [ [ | [ 12/30/2019
3132L6AK7 | RMBS - FG V80910 ................. 12/15/2015 Direct ......... XXX .o 5950 |......... 5950 (......... 6331 .............. 12/01/2043
313371NW2 | FEDERAL HOME LOAN BANKS ... ... |12111/2015 Maturity ....... XXX ...1,000,000]..... 1,000,000 |..... 1,028,690 ..... 1,009,348 12/11/2015
313379NQ8 | FEDERAL HOME LOANBANK ... ... |06/19/2015 Redemption ... XXX ... 1,000,000 ..... 1,000,000 |..... 1,004,720 | ..... 1,002,305 | ......ooee | (2308) [ e (2305) [ 12/19/2018
313381WU5 | FEDERAL HOME LOAN BANK ... . 102/12/2015| Redemption ... XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 08/12/2016
313382GR8 | FEDERAL HOME LOAN BANK ... 10/23/2015| Redemption ... XXX ... 1,500,000]..... 1,500,000 |..... 1,500,000 ..... 1,500,000 03/20/2017
3133ECKL7 | FEDERAL FARM CREDITBANK ............... 10/21/2015| Redemption XXX .. 2,000,000..... 2,000,000 ..... 2,000,000 ..... 2,000,000 04/03/2017
3137BJST1 | CMO/RMBS - FHR 4486 NA ................... 12/15/2015| Direct ................... XXX oo | 18877 o 18877 | 18919 [ A A 09/15/2030
3137BKZX1 | CMO/RMBS - FHR 4503 BA ... 12/15/2015( Direct ... XXX oo oo s 9016 o 9016 | 9281 [ e [ T 12/15/2038
3138WBR72| RMBS - FN AS2309 ............ 12/28/2015( Direct ... XXX 203,804 | ... oo (1O L (1O 04/01/2029
3138WCZ71| RMBS - FN AS3465 ....... 12/28/2015( Direct ... XXX 141283 @I @I 10/01/2029
3138YR6Y9 | RMBS - FN AZ0886 ....... 12/28/2015] Direct .. ....... XXX oo | AAT3 L AATS 483 e @) e e B 07/01/2030
60038UAC7 | MILLEDGEVL ETC STD- .. 10/01/2015( Maturity . ... XXX 264391 ... 260 e 280 [ - 10/01/2016
956704YBO | WV STUNIV-B-TXBL ... 10/01/2015| Maturity . ... XXX . 1,300,000 ..... 1,300,000 |..... 1,308/489 | ..... 1,302,539 ... | (2539 [ (2539 1,300,000 ... 10/01/2015
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 26,606,969 | ... 26,606,969 |... 26,696,054 | ... 26,630,375 . 26,655,309 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00206RAV4 [ AT&TINC ..ot .. |08/17/2015| Maturity ................. XXX .o 674,000 ...... 674,000 08/15/2015
0258MODE6 | AMERICAN EXPRESS CREDIT ... ... |06/12/2015 Maturity ....... XXX ... 1,000,000 ..... 1,000,000 06/12/2015
037411BBO | APACHECORP .................. ... |09/01/2015| Redemption ..... XXX .1,000,000]..... 1,000,000 04/15/2017
260543CC5 | DOW CHEMICAL CO/THE ......... ... |09/01/2015| Morgan Stanley .. XXX .o 30,072 ....... 28,000 11/15/2020
263534BY4 | E.Il. DU PONT DE NEMOURS ..... ... |01/15/2015 Maturity ......... XXX ... 1,000,000 ..... 1,000,000 01/15/2015
26441CAE5 | DUKEENERGY CORP ..........oovivivine. .. |04/01/2015| Maturity ................. XXX ... 1,000,000 ..... 1,000,000 04/01/2015
36962G523 | GENERAL ELEC CAPCORP .................. . |07/02/2015| Maturity ................. XXX ...1,000,000]..... 1,000,000 07/02/2015
38141EB32 | GOLDMAN SACHS GROUP INC .. ... |11/23/2015| Maturity . ... XXX ...1,000,000]..... 1,000,000 11/23/2015
459200HJ3 [IBMCORP .............ccoevvnnne. . |02/04/2015| Maturity . ... XXX ...2,000,000]..... 2,000,000 02/04/2015
46623EJR1 | JPMORGAN CHASE & CO ... ... |10/15/2015| Maturity . ... XXX ... 1,000,000 ..... 1,000,000 10/15/2015
487836BK3 | KELLOGGCO ................. ... |02/13/2015| Maturity . ... XXX ...1,000,000]..... 1,000,000 02/13/2015
594918AG9 | MICROSOFT CORP ... ... |09/25/2015| Maturity . ... XXX ...1,000,000]..... 1,000,000 09/25/2015
713448BM9 | PEPSICOINC ............... ... |01/15/2015| Maturity . ... XXX ... 1,000,000 ..... 1,000,000 01/15/2015
718172AX7 | PHILIP MORRIS INTLINC ........ ... |02/26/2015| Maturity . ... XXX ...2,000,000]..... 2,000,000 02/26/2015
742718DM8 | PROCTER & GAMBLE CO/THE .. . 102/17/2015| Maturity ....... XXX . 1,000,000 ..... 1,000,000 02/15/2015
855244AC3 | STARBUCKSCORP ............. .. |07/01/2015| Redemption ... XXX .o 8142721 ...... 734,000 08/15/2017
871829AS6 | SYSCO CORPORATION ............ ... |07/14/2015 Redemption ... XXX ... 1,010,000 ..... 1,000,000 10/02/2019
89233P7H3 | TOYOTA MOTOR CREDIT CORP ... R |01/23/2015| Maturity ....... XXX ... 1,000,000 ..... 1,000,000 01/23/2015
913017BX6 | UNITED TECHNOLOGIES CORP ....... . |06/01/2015( Maturity . ... XXX ... 1,800,000]..... 1,800,000 823, ,804, ,800, 06/01/2015
94974BFA3 | WELLS FARGO & COMPANY ................. 02/13/2015| Maturity ... XXX . 1,000,000 ..... 1,000,000 |..... 1,011,000 ..... 1,000619)............ oo B9 e (B19) 1,000,000 ... 02/13/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffhated) ...................................................... 21 328,344 | ... 21,236,000 | ... 21,705,888 | ... 21,336,313 ... 21,310,865 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... . 86,523,489 ... 86,238,500 ... 87,115,929 | ... 86,587,654 . 86,557,498 . XXX
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

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

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

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

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
8399998 Summary Item from Part 5for BONAS .. ..o .. 19,851,512 (... 19,800,000 |... 19,908,048 |.............. |........ooo | (28719 ... | (23,719 |........... ... 19884329 ............. ... (32,817)|...... (32,817)]..... 162,023 . XXX
8399999 Subtotal - BONAS . ... ...\ . 106,375,001 | .. 106,038,500 |.. 107,023,977 | ... 86,587,654 ...... (1,510)|... (121,326) | ............. |..... (122,836) | ........... . 106,441,827 |............. | (66,826) |...... (66,826) | ..... 902,012|. XXX.
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
29364W306 | ENTERGY LOUISIANALLC .............. ... |12/30/2015| Redemption ............. |..... 1,140.000...... 28500 (... [t 28755 (... | [ 1292 [ 1292 30,048 (... | (1,548) | ....... (1,548) | ....... 1,719]. XXX.
59156R603 | METLIFEINC ........................... . |07/01/2015| Redemption ............. |..... 5,000.000..... 125,000 (... | 129,745 ...... 129,000 (......... TA5| ..o 45| ... | 129745 (... | (4,745)|....... (4,745)|....... 4,083 [. XXX .
8499999 Subtotal - Preferred Stocks - Industrial and Mlscellaneous (Unaffiliated) ....................co 153,500 ... XXX ... |...... 158,500 | ...... 129,000 ......... 745|....... 12920, ... 2037 ... 159792 ... | 6,292) | ....... 6,292) | ....... 5782|. XXX.
8999997 Subtotal - Preferred Stocks - Part4 ............. ... 153,500 (... XXX... |...... 158,500 ...... 129,000 (......... 745|....... 1292 2037 ..o | 159,792 ... | 6,292) | ....... 6,292) | ....... 5782|. XXX.
8999998 Summary Item from Part 5 for Preferred Stocks ........................c o 125000 ... XXX ... [...... 129800 ... [ 58) .o 58) ..o | 129743 ... | (4,743)|....... (4,743)|....... 4844 XXX.
8999999 Subtotal - Preferred SIOCKS ..............ouitii i 278500 (... XXX ... [...... 288,300...... 129,000 ......... 745|....... 1235) . . 1979 | 289535(............. ... (11,035) | ...... (11,035) | ...... 10,625|. XXX.
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001055102 .| AFLACINC .........ccooviiiiiiiinnn, ... |06/03/2015] BNY CONVERGEX ......|..... 6,000.000 | ..... 374831(... XXX ... [...... 370,929 (...... 366,540 |....... 4389 |.........o.o | [ 4389 370929 ... [ 3901 3,901 . XXX
022098103 | ALTRIAGROUPINC ........... ... |08/13/2015] BNY CONVERGEX ......|..... 4,000.000 | ..... 221926 (... XXX ... [...... 126924 (...... 197,080 |.....(70,156) | ............. |ooeerevieons [ (7OABB) [ | 126924 | .............|......95002|....... 95,002 . XXX
071813109 .| BAXTER INTERNATIONAL INC ... . [07/01/2015| Unknown ................|..... 2,500.000 | ..... 179544 (... XXX ... |...... 179544 | . .. 183225|......(3681)|.....cccovvv [evreoe [ (388Y) [ | 179544 [ oo . XXX
118230101 .| BUCKEYE PARTNERSUNT ............. ... |12116/2015] BNY CONVERGEX ......|..... 5,000.000..... 281632(... XXX ... [...... 356,189 ...... 378,300 |..... (22 111) | ...ovevee | [ @) [ 356,189 (............. |.....(7T4557)|...... (74,557) . XXX
126408103 .| CSXCORP .......ovvvviiiiiiiieine ... |03/25/2015] BNY CONVERGEX ......|..... 1,000.000...... 33372(... XXX ..o | 35517036230 (THA) | e [ (M) 35517 .o | (2145) | (2,145) . XXX
166764100 .| CHEVRON CORP ... ... |08/13/2015] BNY CONVERGEX ......|..... 5,000.000..... 429357 |... XXX ... |...... 612,986]...... 560,900 |...... 52,086 |............. |..cooeeeei [oonn.. 52,086 .. [ 612,986 |............. [... (183,830)]..... (183,630) . XXX
20825C104 | CONOCOPHILLIPS ... |09/01/2015] BNY CONVERGEX ......|..... 5,000.000..... 250,158 (... XXX ... [...... 348101 ...... 345300 |....... 2801 |........coo | eoevrenios [ 2801 L 348101 (... | (97,943) | ... (97,943) . XXX
209115104 .| CONSOLIDATED EDISONINC ....... ... |08/13/2015] BNY CONVERGEX ......|..... 4,000.000 | ..... 268,126 (... XXX ... [...... 217,199 ...... 264,040 |..... (46,841) | ........ooo | oveiiiii [ (46841) [ | 217199 ... | 50927 | L 50,927 . XXX
263534109 .| DU PONT (E.I.) DE NEMOURS ... ... |07/01/2015 Unknown ................|..... 2,250.000 | ..... 110,701 (... XXX ... |...... 110,701 |...... 166,365 .....(55,664)|............. [«oevevreerea|vnn. . (55,864) (..o |ooinnn 10,701 | oo | [ . XXX
26875P101 | EOG RESOURCESINC ................. . |08/13/2015{ BNY CONVERGEX ......|..... 5,000.000..... 398,728 (... XXX ... [......493325(...... 460,350 |...... 32975 |............. | [ 32975 493325| ... | (94,597) | ...... (94,597) | ... . XXX
29273R109 | ENERGY TRANSFER PARTNERS UNT .. 12/16/2015{ BNY CONVERGEX ......|..... 6,000.000 | ..... 181,714 ... XXX ... |...... 323145 ...... 390,000 .....(66,855)|............. [.evvevreeiea|oee. . (66,855) .o | 323,145 C(141,431) | ... (141,431) . XXX
30231G102 | EXXONMOBILORD .............ceenn. ... |12116/2015] BNY CONVERGEX ......|..... 5,000.000..... 393223 (... XXX ... [......399325(...... 462,250 |.....(62,925) | .........cou |eeeeriiiiiia [ (62925) [ | 399325 .. ... [ 6,102) | ....... (6,102) . XXX
345370860 .| FORD MOTORCO ........ ... |09/01/2015] BNY CONVERGEX ......|..... 7,000.000...... 92,206 (... XXX ... |...... 115001 |...... 108,500 |....... 6,501 |.......cooov [ veevvvrveins oo 8801 o [ 115,001 ..o | (22,795) | ...... (22,795) . XXX
478160104 .| JOHNSON & JOHNSON ..... ... |08/13/2015] BNY CONVERGEX ......|..... 5,500.000 | ..... 542,055|... XXX ... [...... 4352891 ...... 575,135 (139,846) | ......ooovvn [ (139,846) | ........... [...... 435289 | ... | 106,765 | ...... 106,765 . XXX
494368103 .| KIMBERLY-CLARKCORP ........ ... |08/13/2015] BNY CONVERGEX ......|..... 6,500.000 | ..... 751978 ... XXX ... [...... 604,117 ...... 751,010 (146,893) | ... [ (146,893) | ........... [...... 604,117 ... |t 147,861 |...... 147,861 . XXX
49456B101 | KINDERMORGANINC ........... ... |08/14/2015] BNY CONVERGEX ......|..... 9,868.000 | ..... 327456 (... XXX ... [...... 409,867 ...... 417515 ...... (7648) ..o | [ (7648) ... |oennn 409,867 | ... | (82,412)|...... (82,412) . XXX,
50076Q106 | KRAFT FOODS GROUP INC ... ... |07/02/2015 Unknown ................|..... 4,500.000 | ..... 307,937 (... XXX... [...... 233,687 ...... 281,970]..... (48,283) [ ... e [ (48283) | 233687 ..o [ 74250 ....... 74,250 . XXX
532457108 .| ELILILLY&CO ................ ... |09/10/2015{ BNY CONVERGEX ......|..... 5,500.000 | ..... 458945| ... XXX ... [...... 307,856 |...... 379445| . ... (71,589) [ ..o [ [ (T1B89) | 307,856 |......c.cooe |onnnn 151,089 ...... 151,089 . XXX
717081103 .| PFIZERINC ...................oee ... |09/23/2015] BNY CONVERGEX ......|..... 5,000.000..... 162,972 (... XXX ... |...... 134,452 ...... 155,750 | ..... (21,298) [ ..o [ [ (21298) | 134452 (... | 28520 ....... 28,520 . XXX
726503105 .| PLAINS ALL AMER PIPELINE LP . ... |08/14/2015] BNY CONVERGEX ......|..... 5,100.000..... 182,634 (... XXX ... |...... 253,146 |...... 261,732 ...... (8,586) | .....oovvee | e [ (BB8B) | [ 253146 (... |t (70,512) | ...... (70,512) . XXX,
847560109 .| SPECTRAENERGY CORP ......... ... |09/23/2015] BNY CONVERGEX ......|..... 3,500.000...... 98,155 (... XXX ... |...... 122679 ...... 127,050 ...... @370 [ e e @3T) | 122679 ..o | (24,524)...... (24,524) . XXX
854502101 .| STANLEY BLACK & DECKER INC ... |03/25/2015] BNY CONVERGEX ......|..... 2,500.000 | ..... 238,452|... XXX ... [...... 235267 |...... 240,200 ...... 4934) ... e @93 | 235267 (... |, 3185(......... 3,185]. . XXX
88579Y101 [3MCO ... ... |04/02/2015{ BNY CONVERGEX ......|..... 1,500.000..... 2477100 XXX .| 2404311...... 246,480 (...... 6,049 [.....oooooi | [ (BO49) | 240431 ... 4340(......... 4,340 . XXX
89353D107 | TRANSCANADACORP ................. .1 |12116/2015{ VARIOUS ............... |..... 4,500.000 | ..... 156,203 ... XXX ... |...... 198,843 |...... 220950 ..... (22107) [ .o [ [ (22007) | 198,843 | ....cooii | (42,640) | ...... (42,640) . XXX,
G1151C101 | ACCENTURE PLC-CLA ................. R |04/02/2015| BNY CONVERGEX ......|..... 2,000.000 | ..... 188,046 ... XXX... |...... 169,002 ...... 178,620 ...... (9528) ..o | (9528) | 169,002 ............. |...... 18954 |....... 18,954 . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................oo . ... 6875120 ... XXX ... |..... 7,033612]..... 7,754,937 | ... (721,325) | ............. | (T24325) | 7,033,612 .. (158,492) | ..... (158,492) . XXX
9799997 Subtotal - CommON SOCKS - Part 4 . ...t ... 6875120(... XXX ... [..... 7,033612]..... 7,754,937 | ... (721325) | ..o | [ (T21325) | 7,033612]............. ... (158492)|..... (158,492) . XXX
9799998 Summary Item from Part 5 for Common Stocks .............. ... 675347 (... XXX ... [...... 783248 | ... 783248 (............. ... (107,901)..... (107,901) . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...ttt .. 7,550467 ... XXX... |..... 7,816,860 | ..... 7,754,937 | ... (721325) | ..o | (721,325) | ... | 7,816,860 ... (266,393)..... (266,393) . XXX
9899999 Subtotal - Preferred and Common Stocks . o] 7828967 (... XXX ... 8,105,160 | ..... 7,883,937 |... (720,580)....... 1235) ... | (719,346) | ........... |..... 8,106,395 | ... ... (277428)]..... (277,428) . XXX
9999999 TOAIS .. .. ...t 114 203,968 |... XXX... [.. 115129137 |... 94,471,591 |... (722,090)|... (120,091)]............. |..... (842,181) . 114,548,222 . (344,253)..... (344,253) | ... 1,110,383 | . XXX




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE United Property & Casualty Insurance Company

Gl3

SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's |  Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828RJ1 ... [USTREASURYN/B ............ 09/25/2015 | JPMORGAN CHASE
BANK/RBS CITIGROUP GLOBAL
SECURITIES ........ 10/19/2015 | MARKETS INC. ... .. 5,000,000 ..... 5,029,900 ..... 5,031,038 ..... 5028114 . ..o | (1,785) [ .o o (1,785) | oo [ 2924(......... 29241....... 21,732 ... 24,727
912828SC5 ...| USTREASURYN/B ............ 09/25/2015 | CITIGROUP GLOBAL
MARKETS INC. ..... 111212015 VARIOUS ........... .. 5,000,000 ..... 5024236 |..... 5,013,850 ..... 5022138 ... | (2097) [ .o [ (2097) | .o [ (8,288)]....... (8,288)]....... 12103 (......... 7,014
912828WF3 .. [USTREASURYN/B ............ 09/25/2015 | NOMURA SECS ... 11/02/2015 | CITIGROUP GLOBAL
MARKETS INC. ... ..5,000,000..... 5,010,368 | ..... 5,006,624 |..... 5009475 ... | (893 [ | 893 [..oov [ (2,851)]....... (2,851)....... 14,606 |....... 11,549
0599999 Subtotal - BoNds - U.S. GOVEIMMENES ...\ttt e .. 15,000,000 | ... 15,064,503 | ... 15,051,512|... 15,059,728 |.............. |....... (A775) .o [ (@A775) [ L (8,216) | ....... (8,216) | ....... 54441)....... 43,290
Bonds - U.S. Special Revenue, Special Assessment
3130A3R48 ...| FEDERAL HOME LOAN BANK .| .. | 03/03/2015 | FIRST TENNESSEE
BANKNABOND ....|12/29/2015 | Redemption ......... ..2,050,000..... 2,057,360 | ..... 2,050,000 ..... 2,050,000 .....ooovoiie | (7,360) [ ..o e (7,360) ..o [ [ 26445|......... 4,775
3130A4DL3 ...| FEDERAL HOME LOAN BANK ..|.. | 03/03/2015 | FIRST TENNESSEE
BANK N ABOND ....|08/27/2015 | Redemption ......... .. 1,500,000 ..... 1,502,160 ..... 1,500,000 ..... 1,500,000 ... o (2160) [ ... (2160) [ ..o L e L 9750 .......... 379
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt .. ... .. 3550,000..... 3,559,520 ..... 3,550,000 ..... 3,550,000 | ... | (9520) ... | (9520) | ... o 36,195|......... 5,154
Bonds - Industrial and Miscellaneous (Unaffiliated)
428236BW2 .. | HEWLETT-PACKARD CO ...... 02/12/2015 | RAYMOND JAMES/FI | 12/01/2015| VARIOUS ........... .. 1,250,000 ..... 1,284,025|..... 1,250,000 ..... 1,274801 | ... | 9424) ... | Q424) | ... (24,601)|...... (24,601)|....... 71,388]....... 13,813
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............................co o .. 1,250,000 ..... 1,284,025|..... 1,250,000 ..... 1274601 ).............. |....... 9424y ... | 9424 ... (24,601)[...... (24,601)[....... 71,388 ....... 13,813
8399998 SUDLOtAl - BONAS .. .. ... .. 19,800,000 | ... 19,908,048 |... 19,851,512 ... 19,884,329 |.............. |...... (23719) | ..o | (23719) | .o (32817) | ...... (32817)]...... 162,023 [ ....... 62,256
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
539439802 ... | LLOYDS BANKING GROUP PLC | R | 06/01/2015 | Adjustment .......... 07/15/2015 | Redemption ......... [....... 5000]...... 129,800 ...... 125,000 ...... 129743 | ..o (B8) ..o | (B8) [ (4743)]....... (4743)]......... 48441 ...
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ............................. 0| L 129,800 ...... 125,000 ...... 120743 | .o B8 .o 58| 4,743)|....... 4743)|......... 4844\ .. ... ........
8999998 Subtotal - Preferred StOCKS . .......... ..o 129,800 ...... 125,000 .... .. 129,743 | ..o (B8) ..o | (B8) [ (4743)]....... (4743)]......... 48441 ...
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
07177M103 ...| BAXALTAINC .................|.. 07/01/2015 | Unknown ............ 12/01/2015 | BNY CONVERGEX ..
163851108 ... | CHEMOURS CO/THE .......... .. | 07/01/2015 | Unknown ............ 09/16/2015 | BNY CONVERGEX ..
209115104 ... | CONSOLIDATED EDISON INC .| .. | 09/16/2015| BNY CONVERGEX .. | 10/27/2015| BNY CONVERGEX .. | ..
907818108 ... | UNION PACIFICCORP ......... . 1 04/02/2015 | BNY CONVERGEX .. | 12/30/2015 | BNY CONVERGEX ..
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................o o
Common Stocks - Money Market Mutual Funds
609068DF5 ... | FEDERATED TRSY OBLIG MM-I
#68 FFS ... 05/04/2015 | Direct ............... |06/03/2015| Direct ...............|....... 3563|.........3563|......... 3,563 ....3563]....
9399999 Subtotal - Common Stocks - Money Market Mutual Funds ... 3563|......... 3563|.........3563]....
9799998 Subtotal - ComMMON SOCKS . ... 783248]...... 675347 |...... 783248 | ... (107,901) | ... (107,901) | ......... 7023] .
9899999 Subtotal - Preferred and Common SOCKS . ............oviiiiiiiiie i | 913,048]...... 800,347 ...... 912990 ... [ (B8) ..o | (B8) .o e (112,643) | ... (112,643) | ....... 11,866 | ..............
9999999 TOAIS . ...ttt .. 20,821,096 |... 20,651,859 (... 20,797,319 .............. |...... (23777) | oo (23777) | oo L (145,460) | ... (145,460) | ...... 173890 ....... 62,256
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SCHEDULE D - PART 6 - SECTION 1

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

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

E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Governments - Issuer Obligations
UNITED STATES TREASURY ............ooooi|oeeeee ... |09/28/2015 | JPMORGAN CHASE BANK/RBS
SECURITIES ................... 04/30/2016 | ....... 2,200,139 ..o [ (109) | oo [ 2,200,000 ..... 2,200,248 | .......... 978 ... .. 0329 ..., 0312|.. JAJO. |.......... 669|.......... 517
UNITED STATES TREASURY ............ooooi|oeeeee ... | 1212212015 | BNY/SUNTRUST CAPITAL
MARKETS ............ccoon.. 10/31/2016 | ........ 576,396 ..o |l @O e 575,000 ...... 576,438 |.......... 979 ... ... 1.000]...... 0706|... A0 .. |.oovveiin i, 837
0199999 Subtotal - Bonds - U.S. Governments - Issuer Obligations .........................c i 2,776,535 . ............. ... (51 ..o 2,775,000 | ..... 2,776,686 |......... 1958 |.............. XXX XXX XXX 669|......... 1,354
0599999 Subtotal - Bonds - U.S. GOVEIMMENS .. ...t e e 2,776,535 . ... (151) ] oo [ 2,775,000 ..... 2,776,686 | ......... 1958 .............. XXX XXX XXX 669|......... 1,354
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
COMCASTCORP ......oovviiiiiiie | e ... |10/28/2015 | VARIOUS 06/15/2016 | ...... 407,788 ... e (BBA2) [ 400,000 ...... 411,431 .. 4950 ...... 0643|... JD ..
INTERNATIONAL BUSINESS MACHINES CORP|...... ... |10/28/2015 | VARIOUS ... 07/22/2016 | ...... 756,098 | ..o [ RATT) e e 750,000 ...... 758,575 .. 1950 ...... 0488 (... W ...
MORGAN STANLEY ... ... | 10/28/2015 | VARIOUS ... 02/25/2016 | ...... 400,685 ........oooe oo (990) [ e 400,000 ...... 401,676 L1750 0.605|... FA ..
OCCIDENTAL PETROLEUM CORP ... ... | 10/28/2015 | VARIOUS ... 06/01/2016 | ...... 405,957 ... e (B025) [ e 400,000 ...... 408,982 L4425 0530(... D ..
PEPSICOINC ... ... | 10/28/2015 | VARIOUS ... 05/10/2016 | ...... 755608 | ...........c.. oo (B5TE) L 750,000 ...... 759,183 ... 2500]...... 0402 (... MN ..
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ..........................coco 2,726,136 | .............. | (370 | 2,700,000 ..... 2,739,845 XXX XXX XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ................ ... 2,726,136 | ............. | (I3TI0) L 2,700,000 ..... 2,739,845 ....... 13,821 XXX XXX XXX 27525(....... 24,535
7799999 Subtotal - Issuer Obligations ................................. . . v 5,502,671 ... [ (13,860) [ | | 5475,000]..... 5516531 |....... 15778 ... XXX XXX XXX 28,194 |....... 25889
8399999 Total Bonds ............................. e 5,502,671 .............. | (13,860) ... | 5475,000]..... 5516531 |....... 15778 ... XXX XXX XXX 28,194 |....... 25889
T 8699999 Total - Parent, Subsidiaries and Affiliates ................ i XXX CXXX [ XXX XXX
= Class One Money Market Mutual Funds
. 31607A208 . | FIDELITY INSTIPRMPRTCLMMF ............[...... ... | 12/23/2015 | Direct ... 12,500,000 ... 12,500,000 | ... 12,500,000 ... 0.360 .. NIA .
.. 316175207 . | FIDELITY INSTITUTIONALCL | MMF P . | 1203172015 | Direct ... | e 2,160,547 | .. P PO U TP P 2,160,547 | ..... 2,160,547 | .. ... 03101 ... N/A .
. 38141W232 . | FINANCIAL SQUARE CL FST MMF I ... | 12/23/2015 | Direct . ... 12,500,000 .. ... 12,500,000 | ... 12,500,000 | .. .. cevoiiioo | 0350 N/A .
8999999 Subtotal - Class One Money Market MUtUal FUNGS . ...t e e ... 21,160,547 XXX ... |... 27,160,547 |......... 3024 ...l . XXX XXX
Other Short-Term Invested Assets
BOA Institutional Deposit Account .............. |...... coo 1212812015 o 12/25/2016 | ...... 131,742 oo e e 131,742 ...... 1724 | oo e e
BOA Cash Equivalent .......................... ... 12312015 L 12/25/2016 | ......... 5670 ... | 5670|......... 5670 ... [ e
9099999 Subtotal - Other Short-Term INVested ASSES .. ............o.uui e [ 137412 o L XXX 137394 .o . XXX XXX oo XXX | [
9199999 Total Short-TErm INVESIMENES ... ... ... ... 32,800,630 | ............. |l (13,860) [ ... | Lo XXX L] 32,814,472 . 18,802 .............. XXX XXX XXX 28194 |....... 25,889
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open

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

E20 Schedule DB - Part B Sn 1 Future ContractsOpen .......................

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

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

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

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

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Bank of America- Cash - Premium Refunds
#2609-CSC ... St. Petersburg, FL ... L L [ .. (3,338,360) [X X X|
Bank of America- Certificates of Deposit (OIR CD)| St. Petersburg, FL .................ooco o, 8D .| 0.050........... 1491 300,000 |X X X]
Bank of America-Cash - CAT Claims
Disbursements #2586 -CSC ...................... St. Petersburg, FL ... e o e e [ .. (1,045,356) X X X|
Bank of America-Cash - Claims Disbursements
#2573-CSC ... St. Petersburg, FL ... e e e e [ . (13,357,712) X X X]
Bank of America-Cash - Claims Disbursements
#2609-GAR ... St. Petersburg, FL ... L e L (78,675) X X X
Bank of America-Cash - Operating #2560 ........ St. Petersburg, FL ... e e e ... 38,295,478 X X X|
Bank of America-Cash - Premium Deposits
#2612-CSC ... St. Petersburg, FL ... e [ e [ 73,973 X X X
Regions Bank - Regulatory Deposit ............... St. Petersburg, FL ... 8D L e e 100,000 (X X X|
US Bank Regulatory Deposit ...................... Jacksonville, FL ... 8D 300,000 [X X X
US Bank Regulatory Deposit ...................... Jacksonville, FL ... 8D e e 25,000 X X X
Wells Fargo - Cash- Operating #6569 ............ St.Petersburg, FL ... [ 372,365 X X X
Wells Fargo - Premium Deposits #1191 .......... St. Petersburg, FL ... e [ 3,783 XX X
Wells Fargo - Premium Refunds # 7570 .......... St. Petersburg, FL ... Lo L (2,358) X X X]
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - OPEN AEPOSHOMIES .. ... ... ...t XXX X XX
0199999 Totals - Open DEPOSIHONES ... ... .. ... XXX 149, ...21,648,138 X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES .............. ... XXX X XX
0299999 Totals - Suspended DePOSItONIES ........ ... XXX X X X
0399999 Total Cash ON DEPOSIt ....... ... XXX 149 ... 21,648,138 X X X|
0499999 Cash in Company's OffiCe ... ...t XXX XXX [ XXX X X X]
0599999 TOtAl CASN ...\ XXX 149 ... 21,648,138 X X X|

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 January ........... ... 16,409,944 4. April ...............| ... 19,251,543 | 7.duly ............... | 40,453,993 10. October ..........[.......... 27,491,726
2. February ..........|.......... 28,950,305 (5. May ............... ... 40,113,026 | 8. August ............{.......... 61,917,227 | 11. November .......|.......... 40,479,056
3.March.............[.......... 34,466,987 |6.June ..............|.......... 69,999,660 | 9. September ........|.......... 54,304,803 | 12. December .......|.......... 21,648,138

E26
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LZ3

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5
Date Rate Maturity
Description Code Acquired of Interest Date

6

Book/Adjusted
Carrying Value

7
Amount of
Interest Due
& Accrued

8
Amount
Received
During Year

8699999 Total Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

Jacksonville, FL: FLDFS: FL RSK. Florida Statutes
Sec 624.411

Special Deposits ................cocooiii
Property & Casualty ...................oco

......... 592,074
......... 300,000

......... 604,260
......... 300,000

1
Type of
States, Etc. Deposit

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

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

5803 plus 5898) (Line 58 above) .. | X X X

E28
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