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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE FLORIDA PENINSULA 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 | 13,052,692 (............ 43281..... 13,052,692 ... | 13,052,692 (............ 4.328
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 ..............|....... 9,248,563 |............ 3.067|....... 9,248,563 | ... 9,248,563 |............ 3.067
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ... 1,205,402 |............ 0.400]....... 1,205,402 .................. ..., 1,205,402|............ 0.400
1.4 Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations ....... [....... 5,379,269 |............ 1.7841....... 5,379,269 .................. |....... 5,379,269 (............ 1.784
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations ..................[..... 14,452,968 |............ 4793|..... 14,452,968 |.................. | 14,452,968 |............ 4.793
1.43  Revenue and assessment obligations ......................... | ..., 7222345|............ 2395|....... 7222345 .. 7,222,345]............ 2.395
1.44  Industrial development and similar obligations ................ [ | e e e
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
1.51  Pass-through securities:
1.511 Issued or Guaranteed by GNMA ...................... [ 842121(............ 0.279(......... 842121 ... [ 842121|............ 0.279
1.512 Issued or Guaranteed by FNMA and FHLMC .........[....... 2,502,114 |............ 0.830]....... 2502114 .. 2,502,114 |............ 0.830
1513 Allother ... 617,450(............ 0.205(......... 617,450 (... [ 617,450 (............ 0.205
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA L 3,061,184 |............ 1.015]....... 3,061,184 ... |, 3,061,184 |............ 1.015
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 ... 17,097,732 ............ 56701..... 17,097,732 ..o | 17,097,732 ............ 5.670
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securiies) ... 124,771,325 ... 41.375|... 124771325 .................. 124771325 41.375
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................|..... 14,826,132|............ 4916 . .... 14,826,132 ... | 14,826,132 |............ 4.916
2.3 Affiliated securities ... [ L [ e e
3. Equity interests:
3.1 Investmentsinmutualfunds .................... 19,374,948 |............ 6.425|..... 19,374,948 |................ | 19,374,948 |............ 6.425
3.2 Preferred stocks:
321 Affiliated ... e L L e e
322 Unaffiliated ... 2,833,124 |............ 0.939]....... 2833124 ... 2,833,124 |............ 0.939
3.3 Publicly traded equity securities (excluding preferred stocks):
331 Affiliated ... e L L e e
3.32 Unaffiliated ..............ooooo 506,008 |............ 0.168|......... 506,008 |.......cccoveies [ 506,008 |............ 0.168
3.4 Other equity securities:
341 Affiliated ... 4151254 |............ 1377 ). 4151254 ..o 4151254 |............ 1.377
342 Unaffiliated ... [ e [ e e
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 ....................o 66,693 (............ 0.022|.......... 66,693 ... 66,693|............ 0.022
9. Securities Lending (Line 10, Asset Page reinvested collateral) ............... [ | [ XXX o] XXX o] XXX ...
10.  Cash, cash equivalents and short-term investments ...........................|..... 32,631,872(.......... 10.788|..... 32,531,872 .................. ... 32,631,872|.......... 10.788
11, Otherinvested assets ..............coocooviiiiiiiiii L 27,817,684 |............ 9.225|..... 27,817,684 |.................. |..... 27,817,684 (............ 9.225
12, TOTAL Invested @SSets .........vvuiiiieiiei e .. 301,560,881 |......... 100.000.... 301,560,881 [.................. ... 301,560,881]......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE FLORIDA PENINSULA 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 FLORIDA PENINSULA INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear .........................ooo | [ 28,397,524
2. Cost of acquired:

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

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

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

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

5.1 TOTALS, Part 1, Column 13 ... | e (455,585)

52  TOTALS, Part3,Column9 ... (455,585)
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| .. 124,255
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 27,817,684
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| ... 27,817,684

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 225,172,286
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 89,635,879
3. Accrual of Discount ... 25,869
4, Unrealized valuation increase (decrease):

4.1 Part 1, ColUmN 12 o (658,142)

4.2 Part2,Section 1, Column 15 .. ... (135,016)

4.3 Part2, Section 2, Column 13 ... . (898,835)

44 Partd, Column 11 e 38,123 |........ (1,653,870)
5. TOTAL gain (loss) on disposals, Part4, Column19 ... | 1,847,992
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 71,287,627
7. Deduct amortization of premium ... 2,595,898
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)....| | 241,144,632
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 241,144,632
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ANNUAL STATEMENT FOR THE YEAR 2015 oF THE FLORIDA PENINSULA 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 .................. [ 14,711,499 |......... 14,621,185|......... 14,726,226 ......... 14,530,899
Governments 2. Canada ...........oocooveeii [ 1,005,384 |........... 1,001,295(........... 1,030,760 (........... 1,000,000
(Including all obligations guaranteed 3. Other Countries ............... | ... 200,019............. 200,142 |............. 202,117 |............. 200,000
by governments) 4, TOTALS ... | 15,916,902 |......... 15,822,622......... 15,959,103 ]......... 15,730,899
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 5,379,269 |........... 5,598,726 |........... 5,505,336 |........... 4,565,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 14,452,967 |......... 14,902,605 ......... 14,806,822 ......... 12,185,000
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 21,345,742 ......... 21,640,504 |......... 21,827,913 ......... 19,913,040
8. United States .................. ..o 142,923,985 |........ 143,560,960 | ........ 146,439,204 | ........ 130,524,740
Industrial and Miscellaneous and 9. Canada ........................ | 4,079,152 |........... 4,049,008(........... 4117429 ........... 4,037,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... |......... 10,181,278 |......... 10,164,741 ......... 10,450,8711......... 10,000,000
1. TOTALS ............ocooooo|ovennnn. 157,184,415|........ 157,774,709|........ 161,007,504 | ........ 144,561,740
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 214,279,295|........ 215,739,166 ........ 219,106,678 |........ 196,955,679
PREFERRED STOCKS 14.  United States ..................|.cccoooeinn 2,042,284 |........... 2,105,547 | ........... 2,083,341
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  Other Countries ............... [............. 790,840 |............. 790,840 |............. 858,988
17. TOTALS ..., 2,833,124 |........... 2,896,387 |........... 2,942,329
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[........... 2,833124|........... 2,896,387 ........... 2,942,329
COMMON STOCKS 20.  United States .................. ..o 19,880,956 |......... 19,880,956 |......... 20,304,319
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o, 19,880,956 |......... 19,880,956 ......... 20,304,319
Parent, Subsidiaries and Affiliates 24, TOTALS ... |, 4,151,254 |........... 4,151,254 |........... 7,783,043
25.  TOTAL Common Stocks ......[......... 24,032,210(......... 24,032,210 ......... 28,087,362
26.  TOTALStocks .................|......... 26,865,334 |......... 26,928,597 |......... 31,029,691
27.  TOTAL Bonds and Stocks ... |........ 241,144,629 |........ 242,667,763 |........ 250,136,369




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE FLORIDA PENINSULA 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 FLORIDA PENINSULA 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

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)
Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 24,029,118 |........ 46,100,049 ........ 25401,926|............ 264,980|............ 759,386 ........ 96,555,459 |.............. 43.901........ 93,426,106 |.............. 4413|........ 79,840,341 ........ 16,715,119
62 NAIC2 ... 3,676,140 |........ 21,680,8791........ 16,351,490 |.......... 1,462,239 (... 43,170,748 |.............. 19.63|........ 41,059,212|.............. 19401|........ 40,371,008 .......... 2,799,741
63 NAIC3 ... .. 880,075 | 422859 |.......... 1,441,506 |............ 336,656 |.......... 8,531,197 |........ 15,388,028 |................ 7.000.......... 3,568,201 |................ 169]........ 12,802,500 |.......... 2,585,528
6.4 NAICA ... 1,628,317 |.............. 4325|........... 175,634 ... 1,808,276 | ................ 0.82].......... 1,382,028 ................ 0.65].......... 1,020,809 (............ 787,467
6.5 NAICH ... e e T2189 72169 ... 0.03]............ 162,954 |................ 008, [ 72,169
6.6 NAICG .........oooovii e e e L e L e L e [
6.7 TOTALS.................................o.......|........28,555333|........ 73,637,839 |........ 43,199,247 |.......... 2,311,678 |..........9,290,583 | ....... 156,994,680 |.............. 71.38]....... 139,598,501 |.............. 65.95(....... 134,034,658 |........ 22,960,024
Hybrid Securities
74 NAICT o e e e e e e e e
72 NAIC2 ... e 199,261 | e e 199,261 (................ 0.09............ 206,556 | ... 010 ... 199,261 (...
73 NAIC3 ... e e . 664,238 664,238 |................ 0.30............ 285383 ... 013 664,238 ...
74 NAICA ..o e e e e e e e e
75 NAICS ..o e e e 894,633 894,633|................ 041 . 894,633
76 NAICG ... e 234555 ... L 234555| . ... 011 885141 |................ 042 ..o | 234,555
7.7 TOTALS ... L 433816 ... | L 1,558,871 [.......... 1,992,687 ................ 091[.......... 1,377,080 (................ 0.65[.......... 1,758,132 |............ 234,555
Parent, Subsidiaries and Affiliates
81 NAICT .. e e e e e e e e
82 NAIC2 ... e e e L e L e e e
83 NAIC3 ... e e e L e L e e e
84 NAICA ... e e e e e e e
85 NAICS ... e e L e e e e e
8.6

8.7




ANNUAL STATEMENT FOR THE YEAR 2015 oF THE FLORIDA PENINSULA 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)...... 34,377,228 |......... 58,252,034 |......... 62,026,727 ........... 2,070,851 |............. 70,7771 ........ 157,497,617 |................ 7161....... XXX o] XXX oo 140,280,224 | ......... 17,217,395
9.2 NAIC2 ..o d........ 3,676,140 ......... 21,880,140 ......... 16,351,490 |........... 1,462,239 ... 43,370,009 ................ 19.72]....... XXX oo, XXX o 40,570,269 |........... 2,799,741
9.3 NAICS .o (C) N 850,075(........... 422859 |........... 1441506 (............. 336,656 (........... 9,195435|......... 16,052,266 | ................. 7.30|....... XXX oo, XXX o 13,466,738 |........... 2,585,528
94 NAICA .. (d) 1,628,317 ... 4325]. ... 175,834 | ..o 1,808,276 |................. 0.82]....... XXX o] XXX o 1,020,809 ............. 787,467
9.5 NAICS ..o (d) e [ 72169 894,633 ((c).......... 966,802 (................. 044]|....... XXX o] XXX o 894,633 [.............. 72,169
9.6 NAICE ..o (d)eiiii [ 234,555 | oo L (O 234555, . 011]....... XXX [, XXX oo i 234,555
9.7 TOTALS oo 38,903,443 |......... 86,223,640 |......... 79,824,048 (........... 4117,549(......... 10,860,845 | (b)..... 219,929,525 .............. 100.00....... XXX oo, XXX 196,232,673 |......... 23,696,855
9.8 Line9.7asa%of Column 6 ...................... | 1769 ... 3921 36.30 . ... 187 494 ... 100.00....... XXX .o ] XXX o] XXX o[ 89.23[................ 10.77

10. Total Bonds Prior Year
101 NAICT ..o 31,629,054 |......... 77,923,109 ......... 46,625,147 |........... 4147754 |........... 3,659,957 ....... XXX o, XXX 163,985,021 |................ TTAT|........ 153,410,325 |......... 10,574,695
102 NAIC2 ..o 7,804,878 ]......... 17,506,155 |......... 14,725,305 |............. 663,763 (............. 716,724 |....... XXX o, XXX oo 41,416,825|................ 1957 ... 36,314,641(........... 5,102,184
103 NAIC3 ... 15134 ........... 1,849,739 |........... 13441741 644,5371....... XXX o] XXX o 3,853,584 ... 1.82]........... 2,127,010|........... 1,726,574
104 NAICA ... 1,382,028 ..o [ e XXX o] XXX o 1,382,028 ................. 065|............. 419,262|............. 962,767
105 NAICS ..o 162,954 | ..o e [ XXX o, XXX ... () 162,954 | ... 0.08]............. 162,954 ...
106  NAICHE ......ooooeiiiiiiii i L 240,567 | L [ 644,574|....... XXX [, XXX (O 885141 .. ..o 042)............. 644574 |............. 240,567
107 TOTALS ... [ 39,449,066 |......... 99,064,552 |......... 62,694,626|........... 4811517 (... 5,665,792 ....... XXX o] XXX ... (b)..... 211,685,553 | .............. 100.00]........ 193,078,766 | ......... 18,606,787
108 Line10.7asa%ofCol.8 .................ooooo [ 1864 |................ 46.80|................ 2962 227 . 268|....... XXX o] XXX oo [ 100.00....... XXX oo [ M| 8.79
122) 11. Total Publicly Traded Bonds
3 14 NAICT 28,761,165]......... 50,775,773 | ......... 58,054,200 ........... 1,918,309 ............. 770,778 ........ 140,280,225 |................ 63.781........ 153,410,325 |............e T247 ... 140,280,225 ....... XXX ...

112 NAIC2 ... 3,330,749 ......... 20,089,027 ......... 15,688,254 |........... 1,462,239 | ..o 40,570,269 ................ 1845|......... 36,314,641 |................ 1745 ... 40,570,269 |....... XXX ...
113 NAIC3 ... 470,850 ........... 2,902,534 |............. 897,918 ... 9,195435|......... 13,466,737 | ... 612 2,127,010 ... 1.00]......... 13,466,737 ....... XXX ...
114 NAICA ... 840,850 |................ 4325 ... 175,834 | ..o | 1,020,809 (...........cco 046|............. 419,262 ... 020|........... 1,020,809 ....... XXX ...
115 NAICS ..o L [ e 894,633 (............. 894,633 ... 041, 162,954 | ... 0.08|............. 894,633|....... XXX ...
16 NAICOE ... e e e e e [ L 644,574 |................. 030 ..o | XXX ...
17 TOTALS ..o 32,562,764 | ......... 74,608,184 |......... 74,644,697 (........... 3,556,182 ......... 10,860,846 | ........ 196,232,673 |................ 89.23|........ 193,078,766 | ................ 9M.21|........ 196,232,673 |....... XXX ...
118  Line11.7asa%ofCol.6 ...........coovvvvinii [ 16.59 .. 38.02]...iii, 3804 (... 181 553 .. 100.00....... XXX, XXX, XXX o[, 100.00....... XXX ...
119  Line 11.7asa % of Line 9.7, Col. 6, Section 9 ... | ................ 1481 3392 3394 162 i, 494 ... 89.23]....... XXX [, XXX [, XXX oo [ 89.23]....... XXX

12. Total Privately Placed Bonds
121 NAICT 5,616,064 |........... 7476262 (........... 3,972,528 |............. 152,542 .. 17,217,396 | ... 783 10,574,695 |................. 5.00|....... XXX 17,217,396
122 NAIC2 ... 345391 ........... 1,791,114 | 863,236 | ..o [ 2799741 ... 127 5,102,184 |................. 241(....... XXX o, 2,799,741
123 NAIC3 ..o 379,225 ........... 1,326,059 |............. 543588 ............. 336,656 | ..o 2,585,528 |................ 118 1726574 (... 0.82]....... XXX o, 2,585,528
124 NAICA ... T8TABT | | e T8TABT | 036 962,767 | ..o 045|....... XXX o 787,467
125 NAICS ..o e e 72169 | .o | 72169 | ... 0.03] i L XXX o[ 72,169
126 NAICHE ......oooviiiiii i L 234,555 . i L L | 234555, . 0. 240567 |.. ..o 011]....... XXX oo [ 234,555
127 TOTALS ..o L 6,340,680 ......... 11,615,457 |........... 5,179,352 ............. 561,367 | ..o 23,696,856 |................ 1077 ... 18,606,787 |................. 8.79|....... XXX 23,696,856
128 Line127asa%ofCol.6 ............coooveiini [ 2676 49.02 ... 2186, 237 o 100.00....... XXX o] XXX o] XXX o] XXX o[ 100.00
129  Line 12.7 as a % of Line 9.7, Col. 6, Section 9 ... |................. 288 528 ...l 236 . 026]. oo [ 10.77]....... XXX | XXX | XXX | XXX oo [ 10.77

(a) Includes $......23,696,855 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §......... 648,785 current year, $.......1,526,809 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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80IS

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 ... | 3847277 |......... 2,819680(....... 10,233,012 .o | [ 16,899,969 .............. 768|....... 17,069,363 |.............. 8.06|....... 16,899,968 | ..................
1.2 Residential Mortgage-Backed Securities ........... ... [ 283,710 |.......... 771,488 382,134 |............895%|............. 3656 |......... 1,530,584 |.............. 070(.........2,086,343 |.............. 0.99......... 1,530,584
1.3 Commercial Mortgage-Backed Securities ..o [ L e e e e L e
14 Other Loan-Backed and Structured Securities ... [ 975 4B9B6 L 45263 |............ 21254 . ... 128224 | ..., 128,224
15 TOTALS L 10,660,409 |.......... 116,850 |............. 3,656|....... 18,558,777 |..............844|....... 19155706 |.............. 9.05[....... 18,558,776
All Other Governments
2.1 IssUer OBlgations . ... | 703,126 |.......... 502,276 | ..o L e 1,205402(.............. 055|......... 2010879 |.............. 0.95|.......... 703,126
2.2 Residential Mortgage-Backed Securities ..............ooooiiiiiiiii i e L e e e e e
2.3 Commercial Mortgage-Backed SecUrities ..............oooiiiiii e | | L e e e e e
24  Other Loan-Backed and Structured Securities . ..............coviiiiiiiiiiiiii i | e e e e T T T T
25 TOTALS ..o L TO3126 | 802,276 | | | 1,205402(..............055[......... 2,010,879 ... . 703,126
U.S. States, Territories and Possessions, Guaranteed
31 Issuer Oblgations ... o | | L BBT9.269 L [ 5379269 |..............245| . ........ 6125724 | .............. 289(......... 5,379,269
3.2 Residential Mortgage-Backed SeCUrties . ........ .. ..o L | L e e e e e e
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... - e
35 TOTALS ..o e | B BT9.289 | L [ 6125724 |..............289|......... 5,379,269
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 ... e e R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 1sSUET ODBlIGAtIONS ... ... e [ 4438155 (......... 5318378 |......... 5181721 ......... 1,532,654 16,470,908 |.............. 749)....... 22,556,381 ............. 1066 ....... 16,470,908
52  Residential Mortgage-Backed Securities ............ ..o [ 1,066,092 |......... 2,616235(.......... 897,987 .......... 156,368 | ............. 7,735 | ......... 4T44417 | ..o 216 ... 6,058,724 |..............286|......... 4,744,418
53  Commercial Mortgage-Backed Securities ... 1304181 ... .. 006].......... 244673 ... . 130,418
54  Other Loan-Backed and Structured Securities ..............oooviiiiiiiiiiiiiiiiiiiies i [ e e e e
5.5 TOTALS Lo [ 5504247 |......... 8,012,584 |......... 6,132,155 ......... 1,689,022 21345743 | ... 971 ... 28,859,778 |............. 1363 ....... 20345744 | ...
Industrial and Miscellaneous
6.1 Issuer Oblgations ........... ..o [ 20,109,263 | ....... 50,439,743 | ....... 33,312,395 |......... 2,159,137 15311121 ............. 5243 ...... 104,421,070 ............. 4933 |...... 104,407,862 ....... 10,903,259
6.2  Residential Mortgage-Backed Securities ........ L oMe27 .. 1,333,361 (.......... 512,908 | .... . 152,542 . 2940438 (. 13 1103495 (.............. 0562 .......... 356,334 (......... 2,584,105
6.3  Commercial Mortgage-Backed Securities ....... ... 945796 |......... 5184919(.........8515805].... .. 14646520 ..............666]....... 10,540,575 .............. 498|......... 8,187,204 |......... 6,459,315
6.4  Other Loan-Backed and Structured Securities ... T e I ..6,558647[....... 16,679,816 |.......... 858,139 |.................. .. 24,096,602 (.............1096|....... 23,533,361 | ............. 1112 | ....... 21,083,258 |......... 3,013,345
8.5 TOTALS ..o [ 28,555,333 | ....... 73,637,839 ....... 43199247 |......... 2,311,679 156,994,681 |.............71.38]...... 139,598,501 |.............6595]...... 134,034,658 | ....... 22,960,024
Hybrid Securities
7.4 Issuer Obligations ..........ooiei i e 199261 ... e 0199261 | L 009 L 206,556 .. 010 199,261
7.2 Residential Mortgage-Backed Securities ........... ... | | L e e e e e e
7.3 Commercial Mortgage-Backed Securities e T e e [ e s s e T
74  Other Loan-Backed and Structured SeCUMties ..............ooviiiiii e | 234855 | ... 1,558,870 |......... 1793425 .............. 082[......... 1170524 |.............. 055(......... 1,558,870 |.......... 234,555
75 TOTALS oo [ 433816 ... | 1,558,870 (......... 1,992,686 (.............. 091]......... 1,377,080 .............. 065|......... 1,758,131 .......... 234,555
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3 Commercial Mortgage-Backed Securities ............. ..o
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

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
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 29,097,821 |........ 59,279,338 ........ 68,559,365.......... 3,691,791 .......... 9,290,583 ....... 169,918,898 |.............. 77.26(...... XXX .o XXX 158,513,362 ........ 11,405,535
9.2 Residential Mortgage-Backed Securities ..........................o. [ 2291429 (.......... 4,721,084 (.......... 1,793,029 (............ 398,506 |............. 11,391 9,215439|................ 4191...... XXX .o XXX oo 6,631,336 |.......... 2,584,105
9.3 Commercial Mortgage-Backed Securities ........................... | 945,796 |.......... 5,262,8901.......... 8,568,252 | ... 14,776,938 |................ 6.72]...... XXX .o XXX 8,317,622|.......... 6,459,315
94 Other Loan-Backed and Structured Securities .......................|.......... 6,568,398 |........ 16,960,327 |............ 903,402|............. 21,254 |.......... 1,558,870 (........ 26,018,251 .............. 11.83]...... XXX .| XXX 22,770,352 |.......... 3,247,900
9.5 TOTALS ..o 38,903,444 |........ 86,223,639 ........ 79,824,048 |.......... 4117551 ... 10,860,844 |....... 219,929,526 |............. 100.00...... XXX .o XXX 196,232,672 |........ 23,696,855
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 1769 ... 3921 3630 187 494 ... 100.00]...... XXX o, XXX . XXX oo [, 89.23]. ... 10.77
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocooiviiiiiiii 31,980,1921........ 74,092,09 | ........ 55,677,231.......... 3,358,162 |.......... 1,840,176 |...... XXX |, XXX, 166,947,857 .............. 78871....... 156,388,831 ........ 10,559,026
10.2  Residential Mortgage-Backed Securities ........................... [ 1,293,171 (.......... 1,794,646 (.......... 1,811,732 (.......... 1,453,354 |.......... 2,895,659 |...... XXX .o XXX o 9,248,562 |................ 4371.......... 9,100,309 ............ 148,253
10.3 Commercial Mortgage-Backed Securities ............................ | 2,132,180 |.......... 3,699,964 |.......... 4953104 ..o XXX .o XXX oo 10,785,248 |................ 509].......... 6,256,802 |.......... 4,528,446
104  Other Loan-Backed and Structured Securities ....................... [.......... 4,043,524 |........ 19,477,846 |............ 252,558 | . 929,957 |...... XXX o] XXX oo 24,703,885(.............. 11.67]........ 21,332,822 |.......... 3,371,063
105 TOTALS ..o 39,449,067 |........ 99,064,552 ........ 62,694,625|.......... 4811516 |.......... 5,665,792 ...... XXX oo XXX .o 211,685,552 |............. 100.00....... 193,078,764 | ........ 18,606,788
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 1864 ... 46.80].............. 2962 227 | 268|...... XXX o, XXX oo L, 100.00]...... XXX oo [, M21| 8.79
11.  Total Publicly Traded Bonds
111 lssuer Obligations ............cooooiiiiiiiii 24,890,189 ........ 54,261,179(........ 66,788,446 |.......... 3,282,965|.......... 9,290,583 ]....... 158,513,362 |.............. 7207(....... 156,388,831 (.............. 7388]....... 158,513,362 ...... XXX ...
11.2 Residential Mortgage-Backed Securities ........................... [ 1,698,101 |.......... 3,395,758 |.......... 1,280121(............ 245964 |............. 11,392 .......... 6,631,336|................ 3.02|.......... 9,100,309 | ................ 430(.......... 6,631,336 | ...... XXX......
11.3  Commercial Mortgage-Backed Securities ............................ [ 305,706 |.......... 2,339,189 |.......... 5,672,727 | ..o e 8,317,622 |................ 378 6,256,802 |................ 296 (.......... 8,317,622 |...... XXX ...
11.4 Other Loan-Backed and Structured Securities .......................|.......... 5,668,768 |........ 14,612,057 |............ 903,403|............. 21,254 |.......... 1,558,870 (........ 22,770,352 .............. 10.35]........ 21,332,822 .............. 10.08|........ 22,770,352 | ...... XXX ...
15 TOTALS ..o L 32,562,764 |........ 74,608,183 |........ 74,644,697 .......... 3,556,183 |........ 10,860,845]....... 196,232,672 .............. 89.23]....... 193,078,764 |.............. 91.21]....... 196,232,672|...... XXX ...
11.6 Line11.5asa%of Col.6 ... 16.59|.............. 38.02(.............. 38.04 (... 181 553 ). 100.00...... XXX .o XXX .o XXX 100.00...... XXX......
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccoooveiii | ieiiiiiniinn, 1481 33.92]. . 3394 . 162 i 494 ... 89.23]...... XXX o, XXX . XXX oo [, 89.23]...... XXX ...
12.  Total Privately Placed Bonds
121 lssuer Obligations ..............oocoiveiiiiiiii 4,207,632 ].......... 5,018,160 |.......... 1,770919............ 408,825 ... 11,405,536 | ................ 519(........ 10,559,026 |................ 499]...... XXX, 11,405,536
12.2 Residential Mortgage-Backed Securities .......................... [ 593,328 |.......... 1,325326(............ 512,908 |............ 162,542 ... 2584104 |................ AT 148253 |................ 0.07]...... XXX 2,584,104
12.3  Commercial Mortgage-Backed Securities ............................ [ 640,090 (.......... 2,923,701 |.......... 2895524 | ... 6,459,315 ................ 294(......... 4528446 |................ 214 (... XXX oo 6,459,315
12.4 Other Loan-Backed and Structured Securities ....................... | ... 899,630 (.......... 2348270 | ... 3,247,900 ................ 148|.......... 3,371,063 |................ 159]...... XXX 3,247,900
125 TOTALS ..o L 6,340,680 |........ 11,615457|.......... 5179,351|............ 561,367 ..o [ 23,696,855].............. 1077 ........ 18,606,788 |................ 8.79|...... XXX oo [, 23,696,855
12.6 Line12.5asa%of Col.6 .............cooooiiiii 26.76|.............. 49.02|.............. 2186 (... 237 . 100.00...... XXX .o XXX .o XXX XXX 100.00
12.7  Line12.5asa % of Line 9.5, Col. 6, Section 9 ...................c.. | 288 ... 528|.. ... 236 .. 026, [ 10.77]...... XXX .o XXX .o XXX .o XXX o[ 10.77
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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 4,568,392 |........... 4568,392 | ...
2. Cost of short-term investments acquired ... 78,508,203 |.......... 78,508,203 | ... e
3. Accrual of diSCoUNt ... [ 29| 290 e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSals ...........ooooiiiiiii e (9,383) [ ..cceeniinn (9,383) .o [
6. Deduct consideration received on disposals ....................coocoi e 77,371,909 .......... 1,371,909 | ..o |
7. Deduct amortization of premium ... 45102 ... A5102 (oo e
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) ......[........... 5,650,230 ........... 5,650,230 | ... [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 5,650,230 ........... 5,650,230 | ...

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

SI11 Schedule DB Part B Verification ............coiiiiiiiiiiiiiii i

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 ..........ccoiiiiiiiiii ittt et e en s

SI15 Schedule E-Verification ..........ccvviiiiiiiiii ittt i

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

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

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

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

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

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
6 7 8 9

1 2 3 Location 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
Joint Venture - Other - Unaffiliated
............. EATON VANCE INSTITUTIONAL SENIOR LOAN EATON VANCE
FUND & BOSTON ................. . MA . [MANAGEMENT ............] ..., 08/29/2013 |.......... |..... 12,575,745 | ... 11,817,684 | ... 11,817,684 | ...... (455,585) | ... [ 484,302 ... |
2199999 Subtotal - Joint Venture - Other - Unaffiliated ... ... ... ... e [ 12,575,745 | ..... 11,817,684 | ... .. 11,817,684 | ...... (455,585) | ..o e e 484302 | ... oo XXX
Surplus Debentures - Affiliated
AAAAAAAAAAAAA EDISON INSURANCE COMPANY SUBORDINATED EDISON INSURANCE
SURPLUS DEBENTURE ........ ..|...... | BOCARATON .... . FL. |[COMPANY ... N 16,000,000 | ..... 16,000,000 | ... .. 16,000,000 | ... | [ e e A R
2499999 Subtotal - Surplus Debentures - ATIILEA . ... .. ...\ttt e ] 16,000,000 | ..... 16,000,000 | ..... N T T T T e e 227,724 | .. XXX
4499999 TOHAl - UNGHIIBIEA .. ... .. ..\ttt ettt e e e e | 12,575,745 ... 11,817,684 | ... 11,817,684 | ...... (455,585) [ ...........oo |oeeiiii [ [ 484,302 L XXX
4599999 Total - Affiliated ... ... ... o 16,000,000 | ..... 16,000,000 | ..... 16,000,000 | ... | [ e e 21724 .............. Lo XXX
R T T 28,575,745 | ..... 27,817,684 | ..... 27,817,684 | ...... (455585) | .............. [ | 712,026 ..o C XXX

103
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803

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
4899999 TOAIS ... ... e L 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 - Mortgage Loans - Affiliated
2099999 Subtotal - Joint Venture - Mortgage Loans - Affiliated .. ...... ... ..o [ | e e e e e e e e
Joint Venture - Other - Unaffiliated
............... EATON VANCE INSTITUTIONAL
TSENIOR LOANFUND ...............[BOSTON ................. | MA ...| MANAGEMENT FEE ....... | 08/29/2013 | 12/31/2015 |....... 124,255 | .o e 124,255 ...... 124,255
2199999 Subtotal - Joint Venture - Other - Unaffiliated . .. e 124255 | e e e 124255 | ...... 124255 | ...
R Y T R T T 124255 | ..o [ [ 124,255 ...... 124,255
4599999 Total - Affiliated ............. . . . . . . . L e e s L
4699999 TOtAlS . ... ... o 124255 ... 124255 | ...... 124255 | ..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
912828B66 ...... USTREASURY N/B ... e [ | 1 1,763,935 | . .... 104.1600 | ....... 1,749,891 [ ....... 1,680,000 [ ....... 1,762,507 (1 A28) [ e 2750 ..... 2.080 | FA 11/04/2015| 02/15/2024
912828D98 ...... US TREASURY N/B ... . VU VDR DU IR o] 126849 | L 99.9410|......... 125926 | ......... 126,000 | ... 126,553 | .. S(96) [ e | 1.000|..... 0.740 | MS 09/15/2015| 09/15/2017
912828G38 ...... US TREASURYN/B ............ VU VDR DU IR 1. 612,190 | ...... 99.9490 599,695 | ......... 600,000 611907 | . @83) |- 2250 ..... 2.000 | MN 10/06/2015| 11/15/2024
912828H45 ...... US TREASURY NOTE (TIPS) ... PO VDR PO DR 1., 760,751 | ...... 95.4490 766,778 | ......... 803,336 760,775 85 | e | 0250 ..... 0.860 | JJ 12/16/2015| 01/15/2025
912828SF8 ...... USTREASURY N/B ... e [ | 1., 601,995 ..... 100.1790 601,078 |......... 600,000 601,827 (187) | e e 2000..... 1.940 | FA 05/13/2015| 02/15/2022
912828SS0 ...... USTREASURYNB ... [ [t 1.. 556,588 | ...... 99.9570 549,764 | ......... 550,000 551,960 (1463) [ ... [ 0875]..... 0.600 [ AO 02/11/2013| 04/30/2017
912828SV3 ...... USTREASURYNB ... [ [ 1.. 2477612 (...... 98.3630 2414819 (... .. 2,455,000 2,473,534 (2524) [ ... 1750 | ..... 1.620 | MN 02/05/2015{ 05/15/2022
912828TH3 ...... USTREASURYNB ... [ [t 1.. 785628 | ...... 97.7420 781,938 (......... 800,000 787,054 1426 | ... e 0875]..... 1.330 | JJ 07/31/2015{ 07/31/2019
912828UNS ..... USTREASURYNB ... [ [t 1.. 502,561 | ...... 99.4180 497,090 (......... 500,000 502,370 (1) [P [P 2.000]..... 1.920 | FA 05/08/2015( 02/15/2023
912828UZ1 ...... USTREASURYNB ... [ [ 1.. 1342273 | ...... 98.7140 1,347,457 | ....... 1,365,000 | ... 1,354,112 B I I 0625]..... 0.970 | AO 05/29/2013| 04/30/2018
912828VS6 ...... USTREASURYNB ... oo [ [ 1.. 738311 ..... 102.5970 L. T18184 | 700,000 | ... 734,389 (3 922) | ..o e 2500 ..... 1.800 | FA 01/22/2015{ 08/15/2023
912828WJ5 ... USTREASURY N/B ... e [ | 1., 1,535,533 | ..... 102.1830 1,532,754 | ... 1,500,000 | ... 1,532,880 (2854) [ oo e | 2500..... 2.210 | MN 05/13/2015| 05/15/2024
912828XB1 ...... USTREASURYNB ... e [ | 1., .. 491,604 | ...... 98.6950 | ......... 493477 |......... 500,000 | ... 491,666 B2 e 2125(..... 2.320 | MN 12/03/2015| 05/15/2025
912828XL9 ...... US TREASURY NOTE (TIPS) T T 1 c L TB194 L 96.8170 |.........765166|......... 790,317 |......... 761,157 M2 0.375(..... 0.770 | JJ 12/17/2015| 07/15/2025
0199999 Subtotal - U.S. Governments - Issuer Obligations ..................cooviiiiuiiniiiiiinnenniinas [ oiiis 13,056,824 o XXX 12,944,017 | ...... 12,969,653 | ...... 13 052,691 (6,350) XXX XXX XXX XXX [0 XXX
U.S. Governments - Residential Mortgage-Backed Securities
36202FLN4 ...... G24833 .. e 2178450 | 106.9170 (3334) [ oo e | 4.000..... 2.100 | MON . 03/07/2012| 10/20/2040
36207QFE2 ..... GN 438565 .. ol 2 280,814 L 110.6400 | ... (4662) [ ..o e | 5000 ..... 3.120 | MON . 06/30/2011| 05/15/2041
3620A56L8 ...... GN 720075 . C2 | 12402 109.2100 | ........ e . . AT o | | 4500..... 3.000 | MON . 06/30/2011| 06/15/2039
m 3622A2BNT ..... GN 783645 o2 667,554 | L 105.3200 | ......... J664.169 | ... 630,618 |......... 1663993 | .| (10,222) [ ..o o 3500 ..... 1.950 | MON . 10/25/2013| 07/15/2027
3 0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securmes ................................... 1,539,310 o XXX 1,554,558 | ....... 1445981 |....... 1,530,583 | ... e (22,395) CXXX L] XXX | XXX XXX [0 XXX
U.S. Governments - Other Loan-Backed and Structured Securitjes
.. 130,093 | ..... 106.3720 | ......... 122611 ......... 115,266 | ......... 128,224 | .. (BO47) [ | 4000 ..... 2400 |MN .. |......... 786 | .. 4,966 |12/05/2012| 11/01/2029
0499999 Subtotal - U.S. Governments - Other Loan-Backed and Structured Securities ol 180,093 L0 XXX Ll | 1226811 115,266 | ... ..128224 | .. (3,047) XXX XXX XXX 786 | .. L4966 (. XXX [.. XXX.
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 14728227 |0 XXX | 14,621,186 (... .. 14,530,900 | ...... 14,711,498 | .. . (31,792) CXXX L | XXX [ XXX[ L. 59,469 ... ... 193258 . XXX [.. XXX.
All Other Governments - Issuer Obligations
01306GAAT ..... PROVINCEOFALBERTA ...................... A 506,290 498,975 502,276 (1,533) [ oo [ 1.000..... 0.680(JD ... 05/08/2013| 06/21/2017
110709828 ...... BRITISH COLUMBIA PROV OF ... Al .. 524,470 .. 502,320 ..503,108 | .. .. (B143) [ ..o 2100 ..... 0.460 [ MN .. 05/08/2013| 05/18/2016
219868BPO ...... CORP ANDINA DE FOMENTO .. Fl....... 202,117 200,142 200019 ... | @72) ... | 3750 ..... 3.500(JJ ... 07/07/2011| 01/15/2016
0699999 Subtotal - All Other Governments - Issuer Obligations ... ..................ccooouueieraeinas |iiinn. 1,232,877 | ... xxx o 1,201,437 [....... 1,200,000 ....... 1,205403 ... e (10,148) COXXX L [XXXL | XXX 4851 ........ 23,000 [. XXX [.. XXX.
1099999 Subtotal - All Other Governments .............. ... [ 1232877 ... XXX ... [....... 1,201,437 |....... 1,200,000 | ....... 1205403 [ ... [ (10,148) XXX [ XXX XXX 4851 (........ 23,000 (. XXX |.. XXX.
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
373384523 ...... GEORGIAST ..\ttt vt [IFE 899,348 | L 122.8370 921,278 | ......... 750,000 878,670 (14,909) [ .o [ 5000 ..... 2,630 | FA 39,688 06/18/2014| 02/01/2027
56052AYB6 . .... MAINEST .o L [ | AFE .oooon|ooen.... 864,854 | ... 124.5840 87837 [ 705,000 | ......... 842,729 | .. (14,588) [ ..o o e 5000 ..... 2.420| JD .. 35,250 [06/24/2014 06/01/2024
882723NA3 ..... TEXASST ... ot [IFE | TTT088 122.0790 L 793514 (L 650,000 | .........759,850 | .. (739 [ o e 5000 ..... 2.700 | AO .. 32,500 [07/07/2014| 10/01/2026
924258187 VERMONT ST . I PO PR OOROO FE ..o |oion ... 920,460 ..... 123.9400 ..929,550 [ ......... 750,000 | .........901,299 | .. (18,088) [ ..o o e 5000 ..... 2110 | FA .. 25625 [11/19/2014| 08/15/2023
928109H91 VIRGINIAST ..... I U DU DR FE.oooon |oen .. 973,075 ... 1251060 | ......... 969,572 |......... 775,000 | ......... 948,247 | .. (18842 [ [ 5000..... 2,080 | JD .. 38,750 08/26/2014| 06/01/2024
93974DCLO ..... WASHINGTON ST e e e IFE ] 0319220 L 116.3180 | ... ..331506|......... 285,000 | ... 314,053 B2 [ 5.000]..... 3.460 | FA . 14,250 (05/27/2014| 08/01/2038
97705L5W3 .. ... WISCONSINST .............................. oV FE L T51491 L 119.2290 L T74989 | ... 650,000 | ... .. 734,421 L (12046) .. 5.000]..... 2.750 | MN .. .. 32,500 [07/10/2014| 05/01/2027
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations Lo XXX 5598726 | ....... 4,565,000 5,379,269 (92,480) Lo XXX s XXX XXX 55439 ....... 218,563 | . XXX |.. XXX.
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ........................ ,505, L XXX 5598726 | ....... 4,565,000 5,379,269 (92,480) XXX L. XXX XXX |....... 55439 | ....... 218,563 | . XXX XXX
U.S. Political Subdivisions of States, Territories and Pos ions (Direct and Guaranteed) Issuer Obligations
013595TK9 ...... ALBUQUERQUE NM MUNISCHDIST# .......... AP P 606,345 | ..... 1223110 | ......... 611,555 [ ......... 500,000 591,153 (10,856) | ... e [ 5.000]..... 2.360 | FA 06/27/2014( 08/01/2023
05914FXR6 ..... BALTIMORE CNTYMD .............. UUT DU PO PR . 913980 (..... 124.9220|.........936915|......... 750,000 .. 906,764 | .. o (T218) | e 5000 ..... 2530 | FA 06/17/2015| 08/01/2026
1448794P5 ... CARROLLCNTYMD ............. % U TR PO L T78031 (... 122.3270 | ... 795126 ... 650,000 .. 751,025 | .. (13394) [ oo o e 5000 ..... 2510 | MN 12/11/2013| 11/01/2022
184540502 ...... CLEAR CREEK TX INDEP SCHDIST .. [ U PO DR ..596,640 | ..... 1221270 ... 610,635 |......... 500,000 ..583375 | .. e (9089) [ [ 5000 ..... 2.690 | FA 06/12/2014 02/15/2026
426056830 ...... HENRICOCNTY VA ... JUUR DU U .. 867,237 [ ..... 124.9450 | ... 874615 ......... 700,000 .. 844,629 | .. o (15,086) [ [ 5000 ..... 2.330 | FA 06/24/2014 08/01/2024
515300QP9 ..... LANE CNTY OR SCH DIST #4J EUGE ... JUUR DU U . T16,678 [ ..... 1215410 ... 71015 ......... 585,000 ..698,802 | .. Lo (13924) [ [ 5000 ..... 2.160 | JD 09/05/2014| 06/15/2023
584002TD1 ...... MECKLENBURG CNTYNC ............ JUUR DU U .. 757,986 | ..... 126.0470 | ... 756,282 ......... 600,000 L T46,721 | .. o (11265) [ [ 5000..... 2,080 | AO 02/24/2015| 04/01/2025
613681U37 ...... MONTGOMERY CNTY TX .. Y P (PO (P ..908445 | ..... 119.9750 | ... 899813 (......... 750,000 ..882,316 | .. (19995 [ 5.000]..... 1.940 | MS 09/04/2014( 03/01/2022
737050ZD9 ...... PORTSMOUTHNH .......... R U (P P ..921,780 | ..... 1251060 | ... 938295 (......... 750,000 ..899,048 | .. R R 1 0 N I [ I 5.000]..... 2.380 [ JD 07/16/2014| 06/01/2024
TAT01WT77 ... PRINCE GEORGES CNTYMD ..... O U R P ..914633 | ..... 121.7260 | . .. 912,945 ......... 750,000 ..890,256 | .. (19496) [ 5.000]..... 1.990 | MS 09/16/2014( 09/01/2022
763682F71 ...... RICHLAND CNTY SC SCH DIST #2 . R P ..902,063 | ..... 120.1410 | ... 901,058 |......... 750,000 ..874,446 | .. L1835 [ 5.000]..... 2.180 [ MN 06/17/2014( 05/01/2022
783244CM6 . ... RUTHERFORD CNTY TENN ....... L. 728112 ... 122.3100 | ... 733,860 |......... 600,000 .. 707,567 | .. (18487 [ 5.000]..... 2.300 | AO 06/17/2014( 04/01/2023
796237G41 ...... SANANTONIOTX .................... A ..800,111..... 1231730 | ... ..800625|......... 650,000 | ... ..780,353 | .. S(14838) [ 5.000]..... 2270 | FA 07/30/2014| 02/01/2024
812670DR5 ... SEATTLE WA MUSEUM DEV AUTHSPL .......... ™ 868,440 |..... 1184190 | ......... 888,143 |......... 750,000 853,007 (10,803) [ ..o i 5.000..... 3.100 | AO 07/18/2014| 04/01/2031
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864813E89 SUFFOLKVA ... ... o o IFE 943 ... 1215040 | ......... 911280 |......... 750,000 (15,796) | ... e [ 5.000]..... 2400 [ FA ... 07/31/2014( 02/01/2026
9308635F8 ......| WAKE CNTY NC A U O MFE......|... ..934373 | ..... 1239080 | ......... 929310 |......... 750,000 | ... L(19030) [ e 5.000]..... 2.000 [ MS .. 08/19/2014( 09/01/2023
967244415 .. ... . |WICHITAKS .............. U VU PO (P IO L= = [ ..906,975 | ..... 1213890 | ......... 910418 |......... 750,000 | ... L (16682) | .o e 5000 (..... 2.300|JD ... 09/17/2014| 06/01/2024
98816PA05 AAAAA YSLETATXINDEP SCHDIST ........covvviiinn LT FE L TT1050 | 1201100 | .........780,715|......... 650,000 (10,596) | .oovveeees e | 5000 (..... 2870 | FA ... 06/02/2014 | 08/15/2029
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) -
ISSUET OBIIGAtIONS . ... ..t | 14,806,822 ... XXX ... |...... 14,902,605 | ...... 12,185,000 | ...... 14452967 .............0 |l (255,145) | ..o XXX [ XXX XXX 175,835 ....... 563,147 |. XXX [.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....|...... 14,806,822 ... XXX ... |...... 14,902,605 ...... 12,185,000 | ...... 14,452,967 | ............. |l (255145) [ ..o LOXXX L]0 XXX XXX |...... 175,835 ....... 563,147 | . XXX Lo XXX
U.S. Special Revenue, Special Assessment - Issuer Obligations
235241PU4 .. ... DALLAS TX AREA RAPID TRANSITSALESTAX ... | ... [... [....... [1FE......|......... 229013 |..... 1211160 | ......... 230120 (......... 190,000 | ......... 224223 | ..o (4539) [ ... o 5.000]..... 2.180 [ JD 11/20/2014| 12/01/2022
3130A2T97 ...... FEDERAL HOME LOANBANK .................. .. ..899582|...... 99.8240 | ... ..898421|......... 900,000 | ... ..899,841 .. 214 0500 ..... 0.520 [ MS 10/10/2014| 09/28/2016
3133834R9 ...... FEDERAL HOME LOAN BANK ... .. ..696,010 | ...... 99.8740 | ... ..699,123 (......... 700,000 | ... L0B99,367 [ e B2 e e 0.375(..... 0.560 | JD 06/05/2013| 06/24/2016
3133ECZET ..... FEDERAL FARM CREDIT BANK .. L 700,113 | .. 99.9780 | ... ..699,847 ......... 700,000 | ... LT00MMB o e AT s e e 0347 (..... 0.220 | MON 09/27/2013| 09/12/2016
3133ED2E1 ..... FEDERAL FARM CREDIT BANK .. 1,251,826 | ...... 99.9700 | ... 1,249,631 ....... 1,250,000 | ... 1,250,839 | ..o e BT s e 0530 ..... 0.210 | MJSD 08/18/2014| 09/19/2016
31359MH89 ... .. FANNIEMAE ............... ..998,483 | ..... 100.9310 | ... ..888,200(......... 880,000 | ... 2888195 [ e (8978 [ e e 5000 (..... 0.450 | MS 03/18/2013| 03/15/2016
3135G0GY3 ..... FANNIE MAE .. ..882,555(..... 100.3750 | ... ..868,244 (......... 865,000 | ... 2869810 ..o e (A8 [ e 1250 (..... 0.730 | JJ 02/11/2013| 01/30/2017
3137EADJSS ... FREDDIE MAC ... ..351425(...... 99.8330 | ... 349418 (... 350,000 | ... 20350461 [ e (290) [ e e 1.000 (..... 0.910| JJ 08/17/2012| 07/28/2017
3137EADRT ..... FREDDIEMAC ..........covvvnnn 3,589,560 | ...... 984570 | ... 3,544,456 | ....... 3,590,137 | oo BT e 1375(..... 1.440 | MN 09/28/2015| 05/01/2020
4TTT0VASY ... .. JOBSOHIO BEVERAGE SYS STWD LIQ . ..125,000 ] ..... 100.5510 | ... .. 125,689 .. 125000 e e e [ 1820 ..... 1810 | JJ 01/29/2013| 01/01/2018
m 592481FG5 ..... MET SAINT LOUIS MO SWRDISTWS ... .. ..587255 | ..... 120.8240 | ... .. 604,120 567,750 | e (9899) | e e 5.000]..... 2.660 | MN 12/06/2013| 05/01/2022
-_ 60636WRK3 ..... MISSOURI ST HIGHWAYS & TRANSIT ........... .. 757,566 | ..... 127.4160 | ... .. 764,496 L TA0755 | o e (1856) | e [ 5.000]..... 2420 | MN 07/23/2014( 05/01/2026
o 64990ENE3 ... .. NEW YORK ST DORM AUTH ST INC TAXREV ... ..440550 | ..... 121.0370 | ... .. 453,889 428694 | e (B732) s e e 5.000]..... 2.770 | FA 03/13/2014( 02/15/2023
- 68607DRR8 .. ... | OREGON ST DEPT OF TRANSPRTNHI .......... L. 778954 | ... .. 122.9640 | ... .. 799,266 LTB2TT | e (11,059) | e [ 5.000]..... 2.780 | MN 07/07/2014( 11/15/2027
7962532J0 ...... | SAN ANTONIO TX ELEC & GASREVE ... .. L 773351 ... 1246130 | ... .. 809,985 LT51490 | e (10914) | e e 5250 |..... 3.050 | FA 12/13/2013| 02/01/2024
88283LJB3 ......| TEXAS ST TRANSPRTN COMMISSION .. ..780,202 (..... 122.3010 | ... .. 794,957 LTSTAB0 [ e (18321) s e e 5000 (..... 2.500 | AO 03/07/2014| 04/01/2023
91514ABLS ...... UNIV OF TEXAS TX UNIV REVENUES e ..804,531(..... 125.9290 | ... .. 818,539 T8I e (11480 [ e e 5000 (..... 2.630 | FA 11/13/2014 | 08/15/2026
927793XN4 ..... VIRGINIA ST CMWLTH TRANSPRTNBRDREV ....| ... ..900,983 | ..... 1204750 | ... .. 903,563 ..880,530 ..o e (18986) [ e 5000 (..... 2.070 | MN 11/19/2014 | 05/15/2022
92817TEPT ..... VIRGINIA ST PUBLIC SCHAUTHSP ......... ..827,898 | ..... 123.9950 | ... .. 824,567 ..809,186 | .. o (15195) | e 5000 (..... 2200 dJ .. . 09/23/2014| 07/15/2024
977123G93 ...... WISCONSIN ST TRANSPRTN REVENUE PP VU e ..397978 | ..... 1132290 | ... .. 396,302 e .. 382,970 .. o (8,968) | e 5000 (..... 2180 | JJ | 8,750 .. 20,806 |03/21/2014| 07/01/2024
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................oo. [ 16 772,835 ... XXX ... |...... 16 722,833 ,400, 16 470907 | ..oooiiiiis e (165,943) XXX XXX XXX |...... 114,646 385311 . XXX [.. XXX.
U.S. Special Revenue, Special Assessment - Residentia ad Securities
3128M8YY4 ... FGGOBT27 .. 2. 178216 ... 111.8120 181,823 177,137 (5,344) [ oo e 5500(..... 2.600 | MON . 8,944 02/12/2013| 01/01/2037
3128PP6U2 ..... FG J10883 .. 2. .. 118,840 | ... .. 106.6170 | ... .. 119,673 L. 117,655 | .. (1363) oo | e 4500 (..... 2.590 | MON . 5,051 11/21/2011| 10/01/2024
3128PRJWO ...... FG J12077 .. 2. L 199792 (L. 106.4290 | ... .. 200,599 ..197,080 | .. (B381) oo | 4500 (..... 2.710 | MON . 8,482 106/28/2011| 04/01/2025
3128PTUTO ... FGJ14194 .. 2. ..394281..... 103.4140 | ... .. 391,694 ..392,563 | .. (3,556) [ ..ooovvveeeen [ 3.000]..... 1.790 | MON . .. 11,363 [10/30/2013| 01/01/2026
3128PXT71 ... FG 17774 .. 2. ..555232|..... 103.4450 | ... .. 553,708 ..553344 | .. 3 [ [ 3.000]..... 1.940 | MON . .. 16,058 [11/04/2013| 01/01/2027
312945AMO0 ... FGA96312 .... 2. ..285811..... 105.9640 | ... .. 283,667 ..284870 | .. (2256) ... 4.000]..... 2.580 | MON . .. 10,708 [08/01/2012| 01/01/2041
3137A6VKS ... FHR 3808 LA .. 2. ..679,943 | ..... 104.2180 | ... ..663,951 ..672,549 | .. (14,512) | oo e e 4.000]..... 0.880 | MON . . 25,483 (04/23/2014| 08/15/2038
3138A3URG ..... FN AH2391 ... 2. ..245064 | ..... 105.2770 | ... .. 244276 ..243.897 | .. (3589) [ ..oovveeeeee 3500 ..... 1.810 | MON . 8,121 {02/21/2014| 01/01/2026
3138E0SF7 ..... FNAJTT17 . 2. ..168344 | ..... 103.3430 | ... .. 166,912 166,773 (1,420) ... 3.000]..... 1.970 | MON . 4,845 (06/01/2012| 12/01/2026
3138E7Y57 ...... FN AK3431 . 2. ..152929 (..., 103.3430 | ... .. 153,930 152,332 P 1) O U P 3.000f..... 2.260 | MON . 4,468 102/15/2012| 02/01/2027
31396CYZ7 ..... FHR 3052 MH 2. L 44519 101.8780 | ... ... 42,531 42,464 (2,852) [.vveieiii | 5250 (..... 1.450 [ MON . 2,192 111/29/2011| 10/15/2034
31402QY39 ..... FN 735230 . 2. L2249 | ... 111.8400 | ... ..231,221 224,377 (B032) .o | 5500 (..... 2.900 | MON . .. 11,37111/22/2011| 02/01/2035
31412PMN8 ... .. FN 931065 .. 2. L A15574 (... 108.2420 | ... .. 418,079 415,574 (6,076) [ ..oovoeeeeies | 4500 (..... 2.390 | MON . .. 17,381 |04/24/2014| 05/01/2039
31416YXZ6 .. ... FN AB3395 .. 2. ..364,449 (... .. 108.4920 | ... .. 367,332 363,392 (5,873) e | 4500 (..... 2.720 | MON . .. 15,236 |02/12/2013| 08/01/2041
31418ABY3 ... .. FN MAQ954 .. e 2. ..364,342 (. ... 104.9640 | ... .. 364,545 359,860 @573) [ e e 3500 (..... 2.340 | MON . . 12,156 [01/23/2012| 01/01/2027
31418AECS .. ... FNMAT030 ... .. 2. 383822 (..... 103.2500 379,742 .. 380,550 () N U D P 3.000f..... 1.430 [ MON . . .. 11,034 |11/05/2013| 04/01/2022
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage Backed Secu 4776152 (... XXX ... [....... 4,763,683 4,744,417 (69,441) XXX XXX XXX | 14,408 | ....... 172,893 . XXX |.. XXX.
U.S. Special Revenue, Special Assessment - Commercial Mortgage -Backed Securities
3137ATSDS ... FHMS KPOT X ... U FUURN PR 2R K IPUUURUU PUOTRT 74670 | oo [ 87,970 | ..o [ 74021 | [ (23482) | ..o e | 3272|... (12.070) | MON . 04/02/2013| 01/25/2019
3137AVXPT ..... FHMS K022 X1 . . 2 . 1 ... 89,651 B . .. (9669) [....ooooveeen o 1432 .... (6.910) | MON . 12/01/2012| 07/25/2022
3137B03X0 ...... FHMS K502 X1A . L2001 14,605 (B443) [ ... 1.854|.... (6.610) | MON . 03/06/2013| 04/25/2017
2799999 Subtotal - U.S. Special Revenue, Special Assessment - Commercial Mongage -Backed Securities ...... |......... 278926 ... XXX ... |.....o... 153,988 [ ... | 130418 [ ..o | (36,294) | ..o e Lo XXX Lo XXX | XXX LXXX | XXX
3199999 Subtotal - U.S. Special Revenue, Special Assessment . .............oouiiiiiiiiiiiinians [, 21,827,913 | ... XXX ... | ...t 21,640,504 | ...... 19,913,040 | ...... 21345742 | ... (271,678) [ ..o | Lo XXX L[ XXX | XXX CXXX | XXX
Industrial & Miscellaneous (Unaffiliated) - Issue
00206RCNO ... AT&TINC ... 652,847 | ...... 96.1090 652,688 | ............oo | (B9 e 3400 ..... 3.340 [ MN 04/24/2015| 05/15/2025
002824BB5 ... ... ABBOTT LABORATORIES .. .. PP VU IO B PP P ..656,577 | ...... 98.7450 | . .. 656,182 L e BIE) [ e e 2950 (..... 2.820 | MS 04/22/2015| 03/15/2025
00287YAKS ... .. ABBVIEINC .............. .. PP ..229,848 | ...... 99.5540 | ... 20229892 [ e BT e e e 2000 (..... 2.010 | MN 10/22/2014 | 11/06/2018
00287YAP4 ... .. ABBVIEINC ... .. e e 1 PP ..596,442 | ...... 984330 (... 00596,665 ... | 224 e e 3200 ..... 3.290 | MN 06/30/2015| 11/06/2022
004446AC4 ... .. ACETOCORP ...ttt PP VU IO B 184,473 | ..... 101.3120 184,485 [ ... e 12 e e 2000 (..... 2.060 | MN 11/12/2015( 11/01/2020
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00817YAK4 ..... AETNAINC ..... ... AP N 11,261 (... 1001150 | ......... 12130 | ......... 112,000 M7 [ 149 1,960 |05/01/2012| 05/15/2017
00817YAL2 ...... AETNAINC ........ A U P P .. 134351 ... 99.6230 | ... L 134401 135,000 | ... .. 134752 | .. .. 130 2,025 [11/02/2012| 11/15/2017
00912XAKO ..... ARLEASECORP ........... IS TR DU .. T46,960 | ..... 136.0000 | .........788,800 |......... 580,000 | .........739,167 | .. (7.793) 4,456 |12/18/2015| 12/01/2018
015271AC3 ... ALEXANDRIA REAL ESTATE E I R ..209613 ..... 103.7440 | ......... 202,302 | ......... 195,000 | .........205,391 | .. (1,611) 8,970 |02/13/2013| 04/01/2022
017175AC4 ... ALLEGHANY CORP .......... . 175608 | ..... 1074510 | ... AT1443 | 160,000 | ......... 171,387 | .. (1,526) 7,920 |02/13/2013| 06/27/2022
02209SAN3 ... ALTRIA GROUP INC ... I .. 463445 (... 97.4880 | ......... 461,119 ......... 473,000 | ......... 466,347 | .. 895 . 13,481 108/20/2012| 08/09/2022
02261WAB5 ... ALZACORP ................ v | @ ..896,390 | ..... 140.9370 | ... 1,106,359 | ......... 785,000 | .........689,948 | .. (95665) AAAAA 03/17/2015| 07/28/2020
0258MODDS ... AMERICAN EXPRESS CREDIT .. v e [ L ATA526 ... 101.0860 | ......... 176,901 |......... 175,000 | ......... 174,878 | .. .97 4,156 |03/21/2012| 03/24/2017
0258MODH ... AMERICAN EXPRESS CREDIT ..o [ove |oon i, ..250,000 | ..... 100.0160 | .........250,042|......... 250,000 | .........250,000 | .. 1,963 [07/24/2013| 07/29/2016
0258M0ODX4 ... .. AMERICAN EXPRESS CREDIT .. PR [P (PO [P ..583358 | ..... 100.2310 | ... ..581340|......... 580,000 | ... ..583,199 | .. (159) [ ..oooeees [ [ 2600 L. 2470 | MS L Ll 4482 09/29/2015{ 09/14/2020
037833AF7 ...... APPLEINC ................... R U N R ..357,000...... 99.9670 | ... ..356,885|......... 357,000 | ... ..357,000 | .. 1,144 104/30/2013| 05/03/2016
037833AGS5 ..... APPLEINC ........... R U N R ..550,000...... 99.7900 | ... ..548848 | ......... 550,000 | ... ..550,000 | .. 2,878 |04/30/2013| 05/03/2018
04015CAAG ... ARES FINANCE COLLC . 1. ..196625|...... 92.7560 | ... .. 185512 ... ... 200,000 | ... .. 196,968 | .. . 281 8,000 {10/01/2014| 10/08/2024
046003JU4 ... ... ASSOCIATESCORPNA .........coooviiiiiiea oo | oo [ ..245106 | ..... 112.8940 | ... ..225788 | ......... 200,000 | ... ..223768 | .. (7,988) . 13,900 (04/03/2013| 11/01/2018
06050TJPS ...... BANKOF AMERICANA ... oo [ oot .. 180514 | ..... 102.1340 | ... .. 163416 | ......... 160,000 | ... .. 162,959 | .. (6,409) 9,600 {03/13/2013| 06/15/2016
06051GDX4 ... BANK OF AMERICACORP ... e [oe | 191,161 | ... 107.5300 | ......... 177,426 [ ......... 165,000 | ......... 176,636 | .. (4,784) 9,323 |11/14/2012| 05/01/2018
06051GEM? ... BANK OF AMERICACORP ........ U DU DUV RO .. 720379 ..... 1127690 | ......... 677,744 | ......... 601,000 |.........684,728 .. (12,355) 34,257 [02/12/2013| 01/24/2022
06051GET2 ... BANK OF AMERICACORP ........ U PO DUV RO ..369441(...... 99.8720 | ......... 369528 |......... 370,000 | ......... 369,767 | .. L1112 .. 7,400 |01/08/2013| 01/11/2018
06406HCVY . .... BANK OF NEW YORK MELLON ...... JUUS PO DU PO .. 454768 | ..... 102.2500 | ......... 465242 |......... 455,000 | .........454,804 | .. .. 20 15,470 |05/07/2014| 05/15/2024
06406HDA4 . ... BANK OF NEW YORK MELLON CORP [ U PUTR DR 399,144 | ...... 98.3390 .. 393,358 [......... 400,000 | .........399,207 | .. .. 63 .. 6,000 |02/19/2015| 02/24/2025
m 084664BEO ...... BERKSHIRE HATHAWAYFIN ........ [ R PR OO 304,547 | ..... 108.5410 293,062 | ......... 270,000 293,589 (9,676) 14,580 [11/07/2014 05/15/2018
—_ 084664BS9 ... .. BERKSHIRE HATHAWAY FIN ..................|... ... ..o 249,808 | ..... 100.6540 251635 |......... 250,000 249,946 .. 39 4,000 05/08/2012| 05/15/2017
o 084670BHO ... .. BERKSHIRE HATHAWAY INC . R O (P P 284,604 | ..... 100.1620 285463 |......... 285,000 284,829 .19 4,418 {01/29/2013| 02/09/2018
N 09247XAJ0 ...... BLACKROCKINC ............ R P (PO (P 205879 |..... 103.4490 208,969 |......... 202,000 204,805 (396) 6,818 {02/12/2013| 06/01/2022
110122AWS ..... BRISTOL-MYERSSQUIBBCO ..................|... [ [ooooie 206,929 | ..... 102.9490 215165 | ......... 209,000 .207,321 . 184 6,793 [10/24/2013| 11/01/2023
11120VAAT ... .. BRIXMOR OPERATING PART . 1 129045 ...... 97.1580 126,306 | ......... 130,000 129,951 ... 6 2,642 [01/13/2015| 02/01/2025
11373MAAS . ... BROOKLINE BANCORP INC .. 1 80,000 ..... 101.5000 81200|.......... 80,000 . 80,000 4,787 [09/11/2014| 09/15/2029
118230A00 ...... BUCKEYEPARTNERSLP ..................... |0 [ oo 275865 | ...... 97.2660 252,893 |......... 260,000 .270,716 (1,868) .. 12,675 [02/15/2013| 02/01/2021
12189LAM3 ... BURLINGTN NORTH SANTA FE . 1 371,000 ...... 98.5470 365610 | ......... 371,000 371,000 . 11,130 |03/05/2013| 03/15/2023
12572QAE5 ... CMEGROUPINC ... e [ | 207,016 ..... 100.6450 208,336 | ......... 207,000 207,022 .. (3) 6,210 |02/12/2013| 09/15/2022
126650CK4 ... CVS HEALTH CORP 1 249,893 | ..... 101.7550 254,389 | ......... 250,000 249,899 B e | 3500 | L 3500 [ [ 3913 07/13/2015| 07/20/2022
141781AX2 ... CARGILLINC ...... e e 441,772 107.3530 429416 | ......... 400,000 433,181 (8,591) 12,000 |06/25/2015| 11/27/2017
149123CC3 ... CATERPILLARINC .......... IS FUUR UUR PO 324945 ..... 101.3010 329229 | ......... 325,000 324954 | i | .. 11,050 05/05/2014| 05/15/2024
14912L4E8 ...... CATERPILLAR FINANCIALSE .......o.ooveeen e [on | oo 585,596 | ..... 114.5920 550,042 | ......... 480,000 556,580 (22,463) . 34,320 |01/27/2015| 02/15/2019
14916RABO ..... CATHOLIC HEALTH INITIATI ... AU R T 264,923 | ...... 99.8050 264,485 ......... 265,000 . 264,971 .. 15 4,240 (10/25/2012| 11/01/2017
151020AG9 ... .. CELGENECORP .......... A PO PUUR 69,850 |..... 100.3730 70261 .......... 70,000 . 69,950 .. 30 1,330 |08/06/2012| 08/15/2017
166764AB6 ... ... CHEVRON CORP ... 1 206,000 | ...... 95.4890 196,708 | ......... 206,000 206,000 .. 4,851 [11/28/2012| 12/05/2022
17275RAPT ..... CISCO SYSTEMS INC . A O R P 59,891 1..... 102.7920 61675|.......... 60,000 .59,917 .. 15 1,740 |02/24/2014| 03/04/2021
172967DY4 ..... CITIGROUPINC ...... B O N R 363,581 |..... 103.3450 335873 |......... 325,000 . 336,132 (9,678) 17,875 |02/04/2013| 02/15/2017
172967FS5 ...... CITIGROUPINC ...... .. B O N R 211219 | ... 101.3860 209870 | ......... 207,000 .207,415 . (889) .. 8,183 (06/08/2011| 06/15/2016
172967FW6 ..... CITIGROUP INC .. e e 521,921 ..... 102.7570 488,09 | ......... 475,000 487,554 (12,025) 21,138 [01/30/2013| 01/10/2017
172967KB6 ...... CITIGROUP ............ I U VU PO 623013 ...... 99.1910 619,948 |......... 625,000 623,057 c 5 e 2850 [ 2710 AO e 2990 | L 11/17/2015| 10/26/2020
19624RAB2 ..... COLONY FINANCIAL INC . % DU PUTR BRI 435375 | ...... 93.0620 400,169 | ......... 430,000 434,239 . (753) 16,663 06/12/2014| 01/15/2021
20030NAUS . ... COMCASTCORP ....... [ PR PR OO 687,125 ..... 108.7980 614,711 | ......... 565,000 614,369 (25,797) .. 35,595 [02/15/2013| 11/15/2017
200339CG2 ... COMERICABANK .. [ PO U PO 608,751 ..... 103.5810 569,696 | ......... 550,000 571,629 (23,303) .. 31,625 [01/20/2015| 11/21/2016
200340AP2 ...... COMERICAING ............... [ U PO DR 340,856 | ...... 99.3000 337,620 ......... 340,000 340,590 . (170) ... 7,225 (05/30/2014 05/23/2019
20826FAES6 ... .. CONOCOPHILLIPS COMPANY .. 1 349913 | ...... 97.1070 339,876 (......... 350,000 349,926 .12 . 10,146 [ 11/06/2014| 11/15/2021
212015AN1 ... CONTINENTAL RESOURCES . 1 506,000 | ...... 70.4420 352214 | ......... 500,000 .505,312 1,009 19,000 | 09/08/2014( 06/01/2024
223622ABT7 ...... COWENGROUPINC ... [ oot 487,465 |...... 96.0620 461,100 ......... 480,000 461,100 B3 oo [ [.08.000 L. 2510 | MS L L 4240 12/09/2015| 03/15/2019
235851AL6 ...... DANAHERCORP ....................ooooooo oo [ [ 94848 | ..... 100.5620 95534 |.......... 95,000 94,985 .03 2,185 {06/20/2011| 06/23/2016
24422EQF9 ... JOHN DEERE CAPITALCORP .......oooevve] e [oe | 577542 ..... 105.2780 552,711 . ...t 525,000 555,474 (22,068) 28,875 [01/20/2015| 04/13/2017
24422ERCS ... JOHN DEERE CAPITALCORP ...........oooooo] e [ovn oot 199,606 | ..... 100.5560 200113 (... 200,000 199,964 82 ... 4,500 (06/02/2011| 06/07/2016
251591AT0 ...... DDRCORP .... 575,568 | ..... 101.5610 533197 | ......... 525,000 .534,118 (41 450) .. 50,531 (01/20/2015| 03/15/2016
25466AAC5 ... DISCOVER BAN| 399,868 | ...... 99.3230 397,296 | ......... 400,000 399,942 .. 8,000 |02/13/2013| 02/21/2018
25748UCB3 ... DOMINION RESOURCES INC . 1 598,998 | ...... 99.0390 594,239 | ......... 600,000 599,094 . 87 22,113 [11/17/2014| 12/01/2024
26441CAKT ... DUKEENERGY CORP .........oeovvvevennens oo [oe |oeninnn 289,684 | ..... 100.1360 290,397 | ...vun 290,000 289,841 63 6,090 |06/10/2013| 06/15/2018
26442CALS ..... DUKE ENERGY CAROLINAS .. % U PUTR IR 352,087 | ..... 100.5510 346,901 | ......... 345,000 346,527 (1579) 6,038 |02/12/2013| 12/15/2016
267475AA9 ...... DYCOM INDUSTRIES ........ sl e e 320,000 ...... 98.2500 314400 ......... 320,000 314,400 e e e ] 0750 0750 [ MS L [ TOT 09/10/2015| 09/15/2021
268648AN2 ..... EMC CORPIMA ......... [ T POV DR 493,050 | ...... 81.3780 406,893 |......... 500,000 493,889 ~'708 16,875 |10/24/2014| 06/01/2023
26884TAKS ... .. ERACUSAFINANCELLC ... o oot 613,182 ..... 100.6480 603,891 ......... 600,000 611,125 (2,057) ... 8,400 (06/10/2015| 11/01/2018
268948AA4 ... ... EAGLEBANCORPINC ..............oooooooo o [ | oot 315,000 | ..... 101.0000 318,150 | ......... 315,000 315,000 .. . 19,421 (07/31/2014| 09/01/2024
278062AB0 ...... EATONCORP .............. 177674 | ...... 99.3680 178,864 | ......... 180,000 178,902 . 583 2,700 {11/15/2013| 11/02/2017
286082AC6 ... .. ELECTRONICS FOR IMAGING ... 170,000 | ..... 106.5000 181,050 | ......... 170,000 170,000 1,247 109/04/2014| 09/01/2019
29273RAM1 ... ENERGY TRANSFER PARTNERS .. 178,391 | ..... 110.0250 152,935 | ......... 139,000 156,139 (4,696) 12,510 |10/01/2010{ 04/15/2019
29273RBDO ..... ENERGY TRANSFER PARTNERS ... A PR DUUR I [P PO ..196,785 | ...... 82.1260 | ... L 161788 ... 197,000 | ... .. 196,799 .. 15 4,056 {03/10/2015| 03/15/2025
292764AB3 ...... ENERNOC INC ... e e 82 65256 |...... 58.0620 |.......... 40644 |.......... 70,000 ...l 40644 | ... (19072 |..oiinnn. 916 1,562 | 10/08/2014| 08/15/2019
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29336UABS ..... ENLINK MIDSTREAMPARTNER ................ o e P 2FE 192413 L 80.8320 185,000 191,633 [ ... [ (690) 11/06/2014| 04/01/2024
29379VAPS ..... ENTERPRISE PRODUCTS OPERATING . e | 2FE 0289502 L 104.8800 | ... 205,000 | ... L227203 | ... (4,406) 02/15/2013| 09/01/2020
29379VAZ6 ..... ENTERPRISE PRODUCTS OPER ........ e | 2FE 519,540 | L 91.8430 525,000 519925 . ..oiiinn. . 385 05/20/2015| 03/15/2023

02/25/2013| 02/28/2018
01/20/2015{ 11/18/2016

31677QAV1 ..... FIFTHTHIRDBANK .............. N OO O P
31677QAYS ..... FIFTH THIRD BANK ... B PO P

31816QACS5 ...... FIREEYEINC ...... 1 . 72,169 (17,831) [ 05/28/2015( 06/01/2035
320209AAT7 ...... FIRST FINANCIALBANCORP ...................f... ... |0 [2FE o000 fLoo.00...500,000 | ...... 99.5000 500,000 500,000 | ............... [ 08/20/2015( 08/25/2025
33829TAA4 ... FIVECORNERSFUNDINGTRS ............oooofen oo | oeeeees [2FE oo i 0203235 | Lo 104.3980 275,000 201829 ...l (1,406) 03/18/2015{ 11/15/2023
345397VX8 ...... FORDMOTORCREDITCOLLC ................ [ oo |ooeeees [2FE oo fLool..... 266,188 | ..., 102.1700 250,000 254,980 |............... (4,464) 06/05/2013| 02/03/2017
345397TWD1 ... FORD MOTORCREDITCOLLC ................ | oo oo foeeooon [2FE oo |00 299,889 | ... 100.9720 300,000 299966 | ........... ..., 23 06/07/2012( 06/12/2017
34540UAAT ... FORD MOTOR CREDIT COLLC . 1L |2FE . 583096 ). 99.7610 575,000 580595 |........... ... (2 501) 01/20/2015( 01/16/2018
34964CAB2 ... .. FORTUNE BRANDS HOME & SE . L 2FE 314912 99.4540 315,000 314921 9 06/08/2015( 06/15/2020
35671DBD6 ..... FREEPORT-MCMORANC&G .............ooooo|oon |oon oo [2FE oo |l 276,268 | ... 78.0000 285,000 280,507 | ... 1,939 10/10/2013| 03/15/2018
36962GUS1 ... GENERALELECCAPCORP ...........ocooovea oo [oee | ovveees |IFE oo oo 174216 (L 99.9990 175,000 17499 [ ............... 313 05/06/2013( 01/08/2016
373334GE5 ... GEORGIAPOWER COMPANY ..................f... [... | .o |IFE.... |0 ... 356310 ..., 105.5530 295,000 312493 ... (12 136) 02/12/2013( 06/01/2017
373334KB6 ...... GEORGIAPOWER COMPANY ...............ooo| oo [evn fovvvns [FE o]0 250,000 | ... 99.9130 250,000 250,000 (...l 03/12/2013| 03/15/2016
375558BE2 ...... GILEADSCIENCES ................oooooooiii|oon oo v [FE oo 140984 | 0 100.4350 150,000 149,985 [ ............... K 09/09/2015{ 09/04/2018
38141GFM1 ... GOLDMAN SACHSGROUPINC ................ | ..o oo [ [FE o], 848279 | L0 108.5910 739,000 784,552 | ... (19,310) 02/12/2013| 04/01/2018
38141GRCO ..... GOLDMAN SACHSGROUPINC ................ | ... .o .o [MFE ]l ... 369,845 | ... 100.8640 370,000 369,934 ... .31 01/16/2013| 01/22/2018
38143USC6 ..... GOLDMAN SACHS GROUP INC . e e [ JIFE 149,708 | L 100.2530 150,000 149,994 ... ... ... .. 63 02/02/2011{ 02/07/2016
m 40429CGD8 ...... HSBC FINANCECORP ......... e e e [IFE 337,206 114.7670 303,000 325080 |............... ,764) 07/25/2012| 01/15/2021
-_ 406216AZ4 ...... HALLIBURTON COMPANY .. L MFE 145120 99.9110 | . 140,000 143192 (... (517) 02/07/2012( 11/15/2021
o 406216BG5 ... .. HALLIBURTON COMPANY .. S MFE 209410 )L 97.3720 | . 210,000 L2007 | 11/05/2015| 11/15/2025
w 421915ED7 ... HCPINC ................. ol e e [2FE 211764 104.5990 | . 200,000 210430 ..o (1 334) 10/26/2015| 05/01/2017
4221TKAVS .. ... HEALTH CAREREITINC ..... ol e e [ 2FE 95,852 L 1004340 | .......... 96417 [.......... 96,000 95985 | ... .. . 03/09/2011( 03/15/2016
A221TKAY2 ... HEALTHCAREREITINC ................oooo [ [ | oo |2FE oo | o000 .314993 (L 104.2900 | . 290,000 L3037 | .. (4,003) 02/12/2013( 04/01/2019
42809HABS ..... HESSCORP ............ooooveeeiiieaan s [ | |2FE o ol 82044 133370 | .......... 71403 [ .......... 63,000 T340 | (3,273) 05/30/2013( 02/15/2019
432748ABT7 ...... HILLTOP HOLDINGS INC . 1.0 |2FE ... | ... 315000 ... .. 99.5000 | . 315,000 315,000 ..o [ 04/06/2015( 04/15/2025
437076AW2 .. ... HOME DEPOTINC ...... e fee [ L FE 582927 | L 110.1220 520,000 567,530 | ............... (5,016) 09/29/2015( 04/01/2021
444850AY8 ... .. HUMANAINC ................. coei| e | o V| 2FE L 402156 | L 111.8910 345,000 388,947 | ... (13 209) 03/24/2015{ 06/15/2018
446438RGO .. ... HUNTINGTON NATIONAL BANK . 1.0 JMFE oo | ..499210 ) ... 99.2590 500,000 499,487 | ... .. 151 02/26/2014( 04/01/2019
446438RM7 ... HUNTINGTON NATIONAL BANK . 1.0 |1FE......|.........398800|...... 98.6970 400,000 398,843 | ... .. 43 10/30/2015| 04/01/2020
44923QAF1 ... HYUNDAI CAPITALAMERICA ...........ooooooo|oon oo [ [2FE oo oo 144916 | L0 100.1370 145,000 144,983 [ ........... ..., 28 08/06/2013| 08/09/2016
454889ANG ... INDIANA MICHIGAN POWER ... | e e | 2FE e 205,780 | 113.3460 171,000 192,890 [ ......oiiiis (6 441) 12/17/2013| 03/15/2019
ASTT2FAAS ... .. INPHICORP .................... o e V32 148514 95.3750 | . 150,000 143,063 (5,458) .6 12/18/2015| 12/01/2020
458118AB2 ...... INTEGRATED DEVICE TECH INC .. e e feeee 82 0100,000 102.9370 | . 100,000 100,000 f......covennns N 10/30/2015| 11/15/2022
458140AD2 . .... INTELCORP ..........cooovveiiieeeeiins oo oo oo [IFE Lo oo 112855 L 127.9370 | ......... 15144 ... . ... 90,000 12438 (... (116) 11/13/2015| 12/15/2035
458140AF7 ...... INTELCORP ... oo oo oo [IFE Lo | TTAT80 | 166.3120 | . 610,000 759,386 ..o (4912) 02/03/2014( 08/01/2039
458140AJ9 ...... INTELCORP ... oo oo [ [IFE Lo |l 382,659 | 103.5810 365,000 378481 | (1,322) 09/29/2015( 10/01/2021
458140AQ3 ... .. INTEL CORP . . e e JIFE L. 169,840 | L 101.1430 170,000 169,853 [ ............... .13 07/22/2015( 07/29/2020
459200HUS ... .. IBMCORP ............... cl e fee e [IFE 194504 | 102.9420 195,000 194,660 [ ............... 35 02/06/2014( 02/12/2024
460146CE1 ..... INTERNATIONAL PAPER CO .. e e e | 2FE ] 208115 L 118.7540 160,000 193393 ... (5 307) 02/15/2013| 08/15/2021
460690BJ8 ...... INTERPUBLIC GROUPCOS ............ooooooofuvn oo | oeeeees [2FE oo ool 405,752 (Lo 99.6920 400,000 404229 ...l (1,523) 04/20/2015{ 11/15/2017

46625HGN4 . . ... JPMORGAN CHASE & CO ...
46625HJCS ... JPMORGAN CHASE & CO ...

09/14/2012( 06/27/2017
02/12/2013| 08/15/2021

46625HJL5 .. .... JPMORGANCHASE&CO .........ooovvvvonn | ovn | oo oo [TFE Lo | oo .. 249595 | L. 99.2580 250,000 249804 ... ... 80 05/08/2013( 05/15/2018
48020QAA5 .. ... JONES LANG LASALLE INC .. S |2FE L 191,088 102.5330 185,000 190,261 ...l (683) 10/07/2014| 11/15/2022
48121CJM9 ... JP MORGAN CHASE BANK NA e e [ [IFE L 1,070,859 | 99.8510 1,100,000 1,007,831 ...l .8,318 06/19/2013( 06/13/2016
483548AD5 . .... KAMANCORP .............. ol e e 3L 543612 128.1250 450,000 529809 ...l (13,802) 09/08/2015( 11/15/2017
49327M2J2 ... .. KEY BANKNA . e [ [V IFE 80115 99.8640 600,000 600,518 | ...l . (604) 01/20/2015( 11/25/2016
49327XABG .. ... KEYBANKNA .....................ooooooeofee [ | |2FE | L., 560,630 ... 100.6810 500,000 503445 ... ........ ... (19,874) 01/29/2013( 03/03/2016

49427RAN | KILROY REALTY LP ... S
49446RAL3 ... KIMCO REALTY CORP ... [E DOOTE DTN DO
494550860 ... KINDER MORGAN ENERGY PARTNER

02/13/2013( 01/15/2023

04/14/2014( 05/01/2021
02/23/2011{ 03/01/2016

494550BV7 ...... KINDER MORGAN ENERPART ........ e e T | 2FE 498203 | L 86.0630 500,000 498473 | ...l -4 09/11/2014{ 09/01/2024
50076QAY2 ..... KRAFT FOODS GROUP INC .. e | 2FE 253,891 )L 100.7220 245,000 247,950 | ...l (2,032) 12/31/2012| 06/05/2017
501044CY5 ... KROGERCO/THE ........... . 1.0 |2FE ..o o | 334317 )L 103.6400 335,000 334428 ... .. 59 01/23/2014( 02/01/2024
501044CZ2 ...... KROGERCO/THE ...............cccooiiiiaa. e e VL 2FE 159,940 1 L 98.9780 160,000 169,957 [ ... [ 7 10/21/2014| 11/01/2021
50540RAGT ..... LABORATORY CORPOF AMER ................ @|...|.. 1. |2FE......|.........804420]|..... 165.6250 640,000 579392 | ............... (82,873) 11/07/2014| 09/11/2021
512807AL2 ...... LAMRESEARCHCORP ... . 1.0 |2FE . ... |......... 448606 ..... 143.1870 350,000 435861 (... .. . (12,745) 09/23/2015( 05/15/2018
530610AB0 ...... LIBERTY INTERACTIVE LLC .. e e [ | BFE L 396,670 [ L 99.7060 380,340 379,225 . (1873) .. (8,355) 04/27/2015( 09/30/2043
531229AB8 ... ... LIBERTY MEDIACORP ..... el e e 8 909,689 L 97.9370 925,000 . 897,918 . (2,663) | .. 1,470 04/08/2014( 10/15/2023
532457BK3 ... .. ELILILLY&CO ..o oo oo oo [IFE o). 239,789 | L 99.7530 240,000 239846 | ........... ... .. . 57 02/24/2015( 03/01/2018
539830AX7 ...... LOCKHEED MARTIN CORP ... e e e [ 2FE 104920 100.6820 105,000 104,988 | .. .16 09/06/2011( 09/15/2016
539830BES ...... LOCKHEED MARTINCORP ...... e [ T [ 2FE 179,485 L 95.9280 180,000 L A79525 | L .. .. 40 02/12/2015( 03/01/2025
539830BH1 ..... LOCKHEEDMARTINCORP .................... oo [V 2FE L] 148,842 L 100.3510 150,000 148,853 | ... 1 11/16/2015| 01/15/2026
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548661DBO0 ... .. LOWE'SCOSINC ... AP N 190,000 | ...... 99.3930 188,847 | ......... 190,000 190,000 [ ..o e 09/03/2014( 09/10/2019
548661DF1 ...... LOWES COMPANIESINC ........ A U O ..300,000..... 100.2910 | ... ..300874|......... 300,000 | ... ..300,000 ...l .. .. 09/09/2015( 09/14/2018
55279HACA ... MANUF & TRADERS TRUSTCO ... e [ove |eeenns ..480,000 | ...... 99.8530 | ......... 479298 |......... 480,000 | ......... 480,000 |............... 01/27/2014| 01/30/2017
55279HAJ9 ... MANUF & TRADERS TRUST CO ... 1. ..498880 ...... 982120 | ......... 491,061 |......... 500,000 | .........499,025 | . ... ........s . . 145 05/18/2015| 02/06/2020
55608BAA3 ..... MACQUARIE INFRASTRUCTURE .........oooeon|ven [ove |oennnn ..555,955 [ ..... 1118120 ......... 553472 | ......... 495,000 | ......... 551,576 | . ...oviiiiiin . (4,372) 12/10/2015| 07/15/2019
55616XAHO ... MACYS RETAIL HLDGS INC .. Y RPN FUUR DO I ..480,305 | ...... 90.6250 | ......... 453,126 |......... 500,000 | ......... 483489 |............... . 2,017 05/27/2014 02/15/2023
57636QAA2 ..... MASTERCARDINC ........ IS U PUUR BRI 219157 (L. 100.3910 | ......... 220,861 |......... 220,000 | ......... 219443 | ... . 164 03/26/2014| 04/01/2019
58933YARG ... MERCK&COINC ..... IS FUUR UUR PO 419307 [ ... 97.3500 | ......... 408873 |......... 420,000 | ......... 419361 | ..o . 54 02/05/2015| 02/10/2025
590188IN9 ...... MERRILL LYNCH & CO I TR PO OO 151,135 (... 112.3590 | ......... 140449 | ......... 125,000 | ... 137815 o . (4,202) 09/14/2012| 11/15/2018
59156RAT5 ... METLIFEINC ............. A U O ..337575|..... 116.1810 | ... ..303233|......... 261,000 | ... ..299476 ...l .. (11 ,647) 08/10/2012{ 02/15/2019
59217GAY5 ... MET LIFE GLOB FUNDING | . A U O ..248695 | ...... 994740 | ... L.248687 | ......... 250,000 | ... L.249459 | . .. . 261 01/03/2013| 01/10/2018
594918AP9 ... ... MICROSOFT CORP ....... P P P ..323125|...... 99.6310 | ... ..323803|......... 325,000 | ... L.324200 ...l 374 11/02/2012| 11/15/2017
594918BA1 ...... MICROSOFTCORP .............. 1. ..249568 | ...... 98.7050 | ... L.246764 ... 250,000 | ... L.249618 .. .. 51 02/09/2015{ 02/12/2022
595017AC8 ..... MICROCHIP TECHNOLOGY INC ... O O N P ..130,000...... 99.3750 | ... .. 129188 ... 130,000 | ... ..129,188 | .. ... (813) .. 02/06/2015( 02/15/2025
595112AY9 ...... MICRON TECHNOLOGY .......... R U D P ..375891 ..., 83.1250 | ... ..299250 | ......... 360,000 | ... ..299,250 | .. . (76,432) | .. .. (209) 06/15/2015( 11/15/2043
60855RAD2 . .... MOLINA HEALTHCARE INC . % U UUR PO I .. 499,695 | ..... 120.0620 | .........504,263 |......... 420,000 | ......... 498,146 | ... ..ol . (1,549) 12/10/2015| 08/15/2044
617446607 ...... MORGAN STANLEY ....... JUUR DU U L T73381 ... 109.6530 | ......... 723710 |......... 660,000 | ......... 710316 | ......ovininnns e (21,282) 12/05/2012| 04/01/2018
617446C23 ...... MORGAN STANLEY ....... . JUUR DU U ..692,994 | ..... 103.8040 | .........653,970|......... 630,000 | ......... 649,197 | .......oiiiits e (18332) 07/23/2013| 01/09/2017
61747YCJ2 ...... MORGAN STANLEY . JUUR DU U ..227,380(..... 110.3590 | .........226,238 | ......... 205,000 | ......... 217,858 | ..ot . (3,154) 11/06/2012| 09/23/2019
61945CACT ..... MOSAICCO ....... e e e ..318330 [ ...... 99.0420 | ... 315946 | ......... 319,000 L3845t [ . ... 58 11/07/2013| 11/15/2023
m 628530AW7 ..... MYLANINC ...... 1% U DR PO ..284262(...... 99.9350 | ... 279820 | ......... 280,000 280,898 | ..\t . 853) 03/04/2014| 06/24/2016
—_ 62942XAA6 ..... NRGYIELDINC .... T AP N 295195 ...... 91.6250 293200 (......... 320,000 292,433 | .. .49 .. 1,429 12/07/2015| 02/01/2019
o 62942XADO ..... NRGYIELDINC ...... R U P 184,148 | ...... 83.9370 176,269 | ......... 210,000 176,269 | .. . (9,088) | .. .. 1,189 11/20/2015| 06/01/2020
:h 635405AM5 ... NATIONALCITYCORP ......... A O R P 335815 |..... 112.9720 323100 (......... 286,000 0326159 | ...l .. (9657) 02/18/2015{ 05/15/2019
637071AL5 ...... NATIONAL OILWELL VARCO| ...... A PO U 284772 ...... 97.8500 220048 | ......... 235,000 J234911 | .. 45 11/15/2012| 12/01/2017
637138AC2 ..... NATIONAL PENN BANCSHARES ........ Y U [P (P 275,000 | ..... 100.4720 276299 | ......... 275,000 275000 | ............... 09/09/2014( 09/30/2024
637417AB2 ... ... NATIONAL RETAIL PROPERTIES INC . R O (P P 210,166 | ..... 107.8930 188,814 | ......... 175,000 188,954 [ ............... (7 559) 02/13/2013| 10/15/2017
637417AG1 ..... NATIONAL RETAILPROPINC ... P (PO P P 498,990 | ...... 98.9180 494591 (... ... 500,000 499144 L 84 05/05/2014( 06/15/2024
637432LR4 ...... NATIONAL RURAL UTIL COOP ... | e o | 344905 | ..... 121.9990 286,698 | ......... 235,000 284,983 | ..., (16,816) 02/12/2013| 11/01/2018
638612AK7 ...... NATIONWIDE FINANCIAL SER .........oovvee | e [on |oennnn 180,747 | ..... 109.4750 175,160 | ......... 160,000 174438 | oo (2,475) 05/14/2013| 03/25/2021
63946CAAG ... NBCUNIVERSAL ENTERPRISE .. 405458 | ...... 99.9480 404,790 | ...l 405,000 405,084 | ... .. (100) 03/20/2013| 04/15/2016
64952WBP7 ... .. NEW YORK LIFE GLOBAL FDG .. 300,000 ..... 100.0970 300292 | ....vun 300,000 300,000 .. 07/23/2013| 05/23/2016
664397AJ5 ...... NORTHEAST UTILITIES ........ 249,833 | ...... 98.3680 245922 | ......... 250,000 249920 | ...t 34 05/08/2013| 05/01/2018
67020YAH3 ..... NUANCE COMMUNICATIONS . [ U PUTR DR 350,000 ...... 96.1870 336,656 | ......... 350,000 336,656 | .. 13,344) 12/02/2015| 12/15/2035
67066GACS ..... NVIDIACORP ................... R U O 181,749 | ..... 166.5620 201484 ... ... 175,000 180,067 [ ............... (1,303) 07/15/2015{ 12/01/2018
674599CB9 ... .. OCCIDENTAL PETROLEUM COR ... S PO U 352,257 | ..... 100.2000 345690 | ......... 345,000 J346,755 | ...l (1,543) 02/12/2013| 02/15/2017
675232AA0 ...... OCEANEERING INTLINC ......... A PR DUUR I 196,240 [ ...... 83.9150 165313 | ......... 197,000 196,306 [ ............... .. 60 11/18/2014| 11/15/2024
680033AC1 ..... OLD NATLBANCORP ...... R PUU D 265,000 | ...... 98.0900 250,941 | ......... 265,000 265,000 |............... 08/12/2014( 08/15/2024
680223AJ3 ...... OLD REPUBLIC INTL CORP S U O 228845 ..... 102.4760 235696 |......... 230,000 228964 |............... .. 9% 09/22/2014( 10/01/2024
681919BA3 ...... OMNICOM GROUPINC ....... A U O P 498,823 | ...... 99.0540 495273 | ......... 500,000 498941 ... . 101 10/30/2014| 11/01/2024
68245JAB6 ...... ONEBEACON US HOLDINGS IN . [ UV U PO 170,371 | ... 100.5100 165842 | ......... 165,000 169,014 | ..o (496) 02/15/2013| 11/09/2022
68389XAR6 ... ORACLE CORP ......\uiiiieiiiiiaiieia JUUR DU U 300,000 ..... 100.0790 300,239 ... 300,000 300,000 .. 07/09/2013| 01/15/2019
68389XBA2 ..... ORACLE CORP .. [P JUUR DU U 578,199 | ..... 101.2900 580,395 | ......... 573,000 578,046 | ......oii.n. (172) 09/29/2015| 07/08/2021
68389XBBO ... .. ORACLE CORP ... [UUTUTUUE DU DU IR 577,958 | ...... 98.1510 569,278 | ......... 580,000 578,136 | ..\, 178 04/28/2015| 05/15/2022
693506BF3 ...... PPG INDUSTRIES INC ... . N T VU PO 198,248 | ..... 100.0360 200072 | ......... 200,000 199,986 | ...oiiiiiinn 354 11/08/2010( 01/15/2016
69353REMS ..... PNCBANKNA ........ UUTURUUE DU DU IR 499,665 | ...... 99.2540 496,271 | ...l 500,000 499,729 | ...t . 64 05/27/2015| 06/01/2018
69362BAZ5 ... .. PSEG POWERLLC .......... AU OO U 257,010 | ..... 100.6010 258546 |......... 257,000 257,006 |............... .. . (2 11/05/2013| 11/15/2018
69371RM45 ... .. PACCAR FINANCIAL CORP . A UUR D R 299,718 | ...... 99.3660 298,100 | ......... 300,000 299793 | ...l .. 75 03/03/2015{ 03/09/2018
694476AC6 .. ... PACIFICLIFECORP ..........coovvia] oo [ oo 201172 | ... 111.2120 233547 | ......... 210,000 232550 | ...l .. (5060) 04/07/2014( 02/10/2020
7T1672VABS ..... PETROLOGISTICSLP/FIN ...... 1. 297,245 | ..... 104.5000 281105 (......... 269,000 280575 ...l .. (12,584) 09/03/2014( 04/01/2020
723787AG2 ..... PIONEERNATURALRESOURCE ...............[... ... [...oo0s 133,806 | ..... 103.2460 M7,701 ... 114,000 120445 ... ... ...... .. (5,239) 05/29/2013| 03/15/2017
72650RAUG .. ... PLAINS ALLAMERPIPELINE ...................]. .. oo oo 207645 ..... 109.7040 175526 | ......... 160,000 191,094 (... .. ,816) 02/04/2014( 05/01/2019
73640QAB1 ... .. PORTFOLIO RECOVERY ASSOCIATION ......... ... ... [.oooits 434484 | ... 84.5000 397,150 | ......... 470,000 397,150 . (38,138) | .. .. 804 11/13/2015| 08/01/2020
741503AQ9 ..... PRICELINE.COMINC ................. 1,003,139 | ..... 142.1870 1,109,083 | ......... 780,000 953,702 ..\ . (49,437) 11/16/2015| 03/15/2018
T4251VAGT ..... PRINCIPAL FINANCIAL GROU . 259,730 | ..... 100.0830 260216 | ......... 260,000 259,896 | ...\t . ... 54 11/13/2012| 11/15/2017
T4340XAV3 . ... PROLOGISLP .............. 405264 | ..... 101.0450 404,183 | ......... 400,000 405170 | .o . . (94) 12/07/2015| 02/15/2019
74348TAQS ... PROSPECT CAPITALCORP ......oveveeen] e [oe | e 1183475 [ ...... 86.6250 1,056,825 | ....... 1,220,000 1,190,278 [ ..o . 4,251 11/30/2015| 04/15/2020
74456QBC9 .. ... PUBSVCELEC&GAS ........ovvveenenaean e [oe | e 580,776 | ...... 95.7370 574424 | ......... 600,000 581,329 | ...t . .. 553 09/30/2015| 05/15/2023
749685AT0 ...... RPM INTERNATIONALINC ... e [ | 426,904 | ..... 113.8120 426,797 | ..ol 375,000 425320 ..o . , 584) 11/23/2015| 12/15/2020
T4973WABS .. ... RTI INTERNATIONAL METALS AU N 1218361 | ..... 102.3120 1171478 | ... 1,145,000 1,170,813 | .. ) -- 11/10/2015| 10/15/2019
756109ARS .. ... REALTY INCOME CORP . 1 64173 |..... 100.3210 65,530 .. 165,000 164,247 | .. A 09/16/2014( 10/15/2026
760759AL4 ... ... REPUBLIC SERVICES INC .. 536,580 | ..... 103.5850 517,926 500,000 521,979 | ... 05/07/2014( 05/15/2018
761283AA8 ... ... RESTORATION HARDWARE .. @ 134,895 ...... 92.1250 128975 | ......... 140,000 128975 | .. (7,305) 09/04/2014( 06/15/2019
761283AB6 ... .. RESTORATION HARDWARE .. @ 491271 (... 88.6870 452,306 | ......... 510,000 452,306 | .. (40,221) 09/01/2015{ 07/15/2020
T6132FAAS ... .. RETAIL OPPORTUNITY INC ... Y U D P I 157,328 | ..... 102.1020 163,363 | ......... 160,000 157,770 [ oo 12/04/2013| 12/15/2023
761713BE5 ... REYNOLDS AMERICANINC .................... T T Y 399,928 |..... 101.6300 406,521 | ......... 400,000 399,935 | .o | 7 06/09/2015| 06/12/2020
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780287AA6 ...... ROYALGOLDINC ... AP N 512,855 |...... 90.7500 453,750 | ......... 500,000 508,989 | ... | (2,473) 14,375 |12/12/2014{ 06/15/2019
792860AJ7 ...... ST PAUL TRAVELERS ..... Y P [P (P ..382,064|..... 102.4100 | ... ..337955 ..., 330,000 | ... ..335148 | ... .. .. (10,744) .. 20,625 [05/24/2011| 06/20/2016
80851QDA9 ... CHARLES SCHWABCORP ............ N T VU PO 577215 .. 107.6640 | .........538325[......... 500,000 | ... 541,088 | ....iiinn (24,213) .. 31,875 (06/27/2014| 09/01/2017
811085AB7 ...... SCRIPPS NETWORKS INTERACTIVE . % PO VU PO I ..451,343 (... 98.3620 | ......... 442630 |......... 450,000 | ... 451,053 ..o .. (263) .. 12,086 [11/20/2014| 11/15/2019
816851AK5 ... SEMPRAENERGY ................... 1% U DR PO 147286 (... 121.0080 | ......... 127,089 |......... 105,000 | ... 126,582 | .. (6,518) . 10,290 |09/17/2012| 02/15/2019
81721MAE9 . ... SENIOR HOUSING PROPERTY TRUST .. % U PUTR IR L T2749 L 1105940 | ..........69674|.......... 63,000 ... 70,229 | (1,524) 4,253 04/23/2014| 04/15/2020
828807CA3 ..... SIMON PROPERTY GROUPLP ...... % U UUR PO I ..503620(..... 1227150 | ......... 438,094 |......... 357,000 | ... 420729 | .o (22,014) 36,950 [02/12/2013| 04/01/2019
842400GD9 .. ... SOUTHERN CAL EDISON ... Y RPN FUUR PO I ..549,962 [ ...... 98.0610 | .........539,339 | ......... 550,000 | ... 549,969 | ..\t | 8 ... 7,150 [01/13/2015| 02/01/2022
84755TAAS ... SPECTRAENERGY CAPITAL ... oo [on | oo 258217 (... 105.8420 | .........238,145|......... 225,000 | ... 246,108 | ... (8,929) .. 13,950 (08/18/2014| 04/15/2018
85T47TAFO ...... STATE STREET CORP A U N R ..237846 | ..... 104.9200 | ... ..220333 | ......... 210,000 | ... 222496 | ... (5,474) . 10,408 [02/15/2013| 03/15/2018
857477AHG .. ... STATESTREETCORP ........................ AP N L AT4274 L 100.3520 | ... CATSBT | 175,000 | ... 174972 ... . 153 5,031 {03/02/2011| 03/07/2016
85T4TTAK9 ...... STATE STREETCORP ......... AU R T P ..249760 | ...... 99.2310 | ... ..248078 | ......... 250,000 | ... 249884 | ............... .. 48 3,375 | 05/08/2013| 05/15/2018
86074QAL6 ..... STILLWATER MINING COMPANY 1 ..610524 | ...... 94.9370 | ... ..555384|......... 585,000 | ... 555,384 (49,893) (4,864) 4,200 {11/10/2015| 10/15/2032
867914BE2 ...... SUNTRUST BANKS INC ... A OO I T 241047 101.7260 | . .. ..228884|......... 225,000 | ... . 229,154 . (4,218) 7,875 {02/15/2013| 01/20/2017
87151QACO ..... SYMETRAFINLCORP .......... R U I .. 162324 | ..... 100.7880 | ... .. 164286 |......... 163,000 | ... 162,400 [ .........oeee .. 57 6,562 [07/30/2014| 07/15/2024
87265KABS ..... TPG SPECIALTY LENDING INC .. [ U PO OO ..510,000 [ ...... 98.3750 | .........501,713 | ......... 510,000 | ... 510,000 | ..o 22,950 |06/06/2014| 12/15/2019
88163VAEQ ..... TEVAPHARMFINCOLLC ...... [ U PUTR DR 1,092475 | ..... 156.1250 1,311,450 [ ......... 840,000 1,089,139 [ ....oiiinn (15,912) 1,363 10/22/2015| 02/01/2026
882508AY0 ...... TEXAS INSTRUMENTS INC . [ PUUR U PO I 203553 ..... 100.6530 206,339 | ......... 205,000 203,899 ...t .19 5,638 |03/05/2014| 03/12/2021
888706AF5 ...... TIVOING ..o [ U PO IR 4582 ...... 86.5000 4325 5,000 4,325 (311) .. 54 .. 103 [01/14/2015| 10/01/2021
89233P6D3 ... TOYOTA MOTOR CREDIT CORP e e e 353402 ..... 100.6430 347221 (... 345,000 347,552 .o (1,808) 6,038 |02/12/2013| 05/22/2017
m 89417EAC3 ..... TRAVELERSCOSINC .......... I TR PO U 342570 | ..... 107.8470 323542 ......... 300,000 313,738 .o (6,692) . 17,250 |06/03/2011| 12/15/2017
—_ 896522AF6 ...... TRINITY INDUSTRIES INC .. 1 574794 | ..... 119.6870 550,563 |......... 460,000 544515 | .. (3,574) (26,706) 14,144 112/09/2015( 06/01/2036
o 90331HML4 ..... US BANK NA CINCINNATI .. N U O P 402,572 | ...... 99.9240 399,697 |......... 400,000 402471 Lo s e 2125 1950 | AO L L 1488 L 10/30/2015| 10/28/2019
.U'I 90520GAA4 ..... UNIONBANKNA .............. R U N R 272,795 | ..... 101.6680 254170 ......... 250,000 251739 | ... (4,702) 14,875 03/01/2011{ 05/11/2016
910304AA2 ...... UNITED FINANCIAL BANCORP R OO D R 265,000 | ..... 100.2500 265663 |......... 265,000 265000 |............... .. 15,576 [09/18/2014| 10/01/2024
91159HHK9 ... USBANCORP ................. Y U O T 748440 | .. ... 101.6190 762,146 | ......... 750,000 LT48613 | ... 133 .. 27,000 (09/08/2014| 09/11/2024
913017BU2 ..... UNITED TECHNOLOGIES CORP . S U O R 154,867 | ..... 100.5640 155875 | ......... 155,000 154,961 [ ............... .27 .. 2,790 (05/24/2012| 06/01/2017
91324PAQ5 UNITEDHEALTHGROUPINC .................. AP N 284,462 |..... 100.8620 47114 ... 245,000 247,027 | ... .. (9,803) .. 13,169 (02/07/2012| 03/15/2016
921946885 ... ... | VANGUARD EMERGING MARKETS GOVERNMENT [ ... |... |....... 8,030,659 | ...... 73.9600 7910910 [ ......... 106,962 7,910,910 | .. (133,949) | .. . 14,200 . 119,469 [11/02/2015| 12/01/2050
92276MBA2 ... VENTAS REALTY LP/CAP CRP .. . 1 505,715 | ...... 99.5110 497,559 | ......... 500,000 504,421 P (1,294) 5,000 |05/18/2015| 02/15/2018
92343VBD5 ... VERIZON COMMUNICATIONS ........c.ooenf e | [oonin, 712495 | ..... 100.6220 704,360 | ......... 700,000 705,355 | vt (6,365) 14,000 11/12/2014 11/01/2016
92343VBFO ... VERIZON COMMUNICATIONS .........c.ooenf e | [oonen, 249470 | ...... 99.0820 267707 ...l 250,000 249,801 | ...oiii, . 107 .. 2,750 (11/02/2012| 11/01/2017
92343VBMS5 . ... VERIZON COMMUNICATIONS .........c.ooovennf e | [oonin, 500,000 ..... 102.3930 511,968 | ......... 500,000 500,000 ..o 10,308 [09/11/2013| 09/14/2018
92343VCHS5 ... VERIZON COMMUNICATIONS .........c.ooovenf e | [oonn, 257,307 | ..... 100.3470 258,897 | ......... 258,000 257469 | ....iii . 120 6,773 08/21/2014| 02/21/2020
927804FK5 ...... VIRGINIA ELEC & POWER CO . 1 466,474 | ... .. 100.5850 462,693 |......... 460,000 464,685 |............... (561) 8,260 [09/29/2015| 01/15/2022
92826CABS ..... VISAINC 1 374,681 |...... 99.8130 374302 (......... 375,000 374684 | ............... ... 3 ... [12/09/2015| 12/14/2020
92826CAC6 ..... VISAINC . 1 600,566 | ..... 100.4130 602,480 | ......... 600,000 600,565 | ............... (1) 12/17/2015| 12/14/2022
928298AJ7 ...... VISHAY INTERTECHNOLOGY ... P O (PO [P 359,100 | ...... 76.4370 321,038 (......... 420,000 321,038 (39,652) 1,535 12/16/2014| 05/15/2041
92976GAFS ..... WACHOVIABANKNA .......... R U O 238,045 |...... 99.9740 249,937 | ......... 250,000 J249527 | ... . 2,484 1,555 02/10/2011| 03/15/2016
931142DD2 ..... WAL-MART STORES INC ... S PUUR U 560,415 | ..... 110.0980 522,966 |......... 475,000 530681 |............... (9,914) .. 20,188 12/05/2012| 04/15/2021
941063AQ2 ..... WASTE MANAGEMENTINC ... [ | [, 3049181 ..... 107.8580 295531 ..o 274,000 300,509 | ..\, (4,409) .. 12,604 [01/21/2015| 03/01/2021
94108LAZ2 ...... WASTE MANAGEMENT INC ... 1 548,614 | ..... 100.8010 554,409 | ......... 550,000 548,813 .. ..o .. 120 .. 19,250 [05/05/2014| 05/15/2024
942683AF0 ...... ACTAVISINC ............... 1 562,994 | ...... 98.3140 565311 ... 575,000 564,424 | ... . 1,383 .. 18,688 [12/16/2014| 10/01/2022
949746QU8 ... WELLS FARGO & COMPANY ........ooovenneean|oe | [, 842,824 |..... 101.2490 809,999 | ......... 800,000 810,570 | ..., (23,073) . 29,408 |08/04/2014| 06/15/2016
94980VAF5 ..... WELLS FARGOBANKNA ... [ | [ 244,180 | ...... 99.9350 249,839 |......... 250,000 249431 | ..o . 1,850 1,217 [12/18/2012| 05/16/2016
94986RXR7 ..... WELLS FARGO & CO ... [0 TR DU DU 954,087 | ...... 84.2400 817,128 |......... 970,000 954,633 | ...t 545 1,213 [10/15/2015| 06/24/2022
963320AT3 ...... WHIRLPOOL CORP ......... S U O 419,567 | ...... 99.0180 415876 | ......... 420,000 419606 |............... .. 34 15,411 |10/30/2014( 05/01/2025
98310WAH1 ... WYNDHAM WORLDWIDE Y P (PO (P 107,856 | ... .. 100.6080 108,657 |......... 108,000 107,963 [ ...........ees .03 3,186 06/18/2012| 03/01/2017
983919AF8 ...... XILINXINC ............. A U O 452,833 | ..... 162.3120 592,441 ......... 365,000 388,653 |............... (16,614) 9,581 {05/22/2012| 06/15/2017
983919AH4 ..... XILINXINC ........ A U O 530,741 |..... 100.2550 526,341 ......... 525,000 529523 | ... . (800) 15,750 | 05/28/2014( 03/15/2021
98956PAKS ... .. ZIMMER HOLDINGS INC . N U O T 404,580 | ...... 98.7430 394973 ... ... 400,000 403911 (669) 5,760 03/24/2015| 04/01/2020
06366RHAG ... .. BANK OF MONTREAL ....... e A 530,692 |...... 99.9600 520,789 | ......... 530,000 530379 | ...l (220) 7,420 06/27/2014| 09/11/2017
064149087 ...... BANK OF NOVA SCOTIA ... . e A 349810 | ..... 100.4400 331455 (......... 330,000 33570 (...l (6,394) 9,570 {02/12/2013| 03/29/2016
064159AMS ... BANK OF NOVA SCOTIA ... . e A 189,620 | ..... 101.3280 192523 | ... 190,000 189,918 | ..viiiii .. T8 4,84501/05/2012| 01/12/2017
064159BW5 . ... BANK OF NOVASCOTIA ... . | A 244720 | ...... 99.9990 243999 | ......... 244,000 244135 | .. (170) 1,691 (05/06/2013| 03/15/2016
136385AT8 ...... CANADIAN NATL RESOURCES .. e | A 199,914 | ...... 88.2820 176,566 | ......... 200,000 199,929 | v e 7,600 |03/26/2014| 04/15/2024
56501RAB2 ... MANULIFE FINANCIAL CORP ... A 160,637 | ..... 108.8410 157,820 | ......... 145,000 154738 | .o (1,879) 7,105 |09/25/2012| 09/17/2020
T75100AY7 ...... ROGERS COMMUNICATIONS IN . A 1 616,338 | ..... 103.0370 618226 |......... 600,000 615413 ..., .. (925) 12,300 |06/12/2015| 10/01/2023
78008S7D2 ..... ROYAL BANK OF CANADA ... Al 350,537 | ..... 100.8070 349,802 | ......... 347,000 349264 | ... (854) 7,634 |06/27/2014| 07/27/2018
78008SE28 ...... ROYAL BANK OF CANADA . Al 136,359 | ...... 99.9750 135967 | ......... 136,000 136,055 [ ..........eene . (96) .. 893 [05/06/2013| 03/08/2016
89114QAL2 ..... TORONTO-DOMINION BANK .. Al 316,477 | ..... 100.0920 315290 (......... 315,000 35,743 | ... . (225) 2,358 02/04/2014| 09/09/2016
893526DK6 . . ... TRANS-CANADA PIPELINES .. Al 279273 | ..... 101.9990 270298 | ......... 265,000 215127 | oo (1 ,960) 10,070 | 11/01/2013| 10/01/2020
89352HAJ8 ... ... TRANS-CANADA PIPELINES .. .. Al 535,000 | ...... 99.8270 534,074 | ......... 535,000 535000 .....ooiiiiiiis | 5,232 | 06/28/2013| 06/30/2016
98417EAGS ... .. XSTRATA CANADA FIN CORP . e A 208,052 |...... 96.6000 193200 | ......... 200,000 201,881 (...l (1,762) 7,200 {05/10/2012| 01/15/2017
00084DAF7 ..... ABN AMROBANKNV .......... AP P Fl....... 374914 | ..... 100.0070 375028 | ......... 375,000 374998 | ............... .29 5,156 [01/17/2013| 01/22/2016
002799AL8 ...... ABBEY NATL TREASURY SERV ................ | F 204,547 | ..... 102.6090 210,349 | ......... 205,000 204,752 i 89 6,253 |08/20/2013| 08/23/2018
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00507UAFS ..... ACTAVISFUNDINGSCS .............c.oovvennn Fl..o 1. |2FE ... | 293,888 | ..... 1001780 | ......... 295525 | ......... 295,000 (......... 204031 ..o 95 11,358 | 06/10/2014( 06/15/2024
034863AF7 ...... ANGLO AMERICAN CAPITAL .. F .. ..199.898 | ...... 87.5000 | ... L 175000 ... 200,000 | ... ..199,963 | .. L2 5,250 09/20/2012| 09/27/2017
04363UACO ..... ASCIANO FINANCE ............ F .. 148963 | ..... 102.9590 | ......... 144,143 ... ... 140,000 | ......... 143919 | .. (1,629) 7,000 |09/17/2012| 04/07/2018
04530DAD4 . ... ASPEN INSURANCE HLDG LTD . F 223751 ... 1024530 | .........229497 [ ......... 224,000 | ......... 22379 | .. o2 10,416 [11/05/2013| 11/15/2023
05253JAA9 ...... AUST & NZ BANKING GRP NY . F .. 248930 | ..... 100.2320 | .........250,580 | ......... 250,000 | ......... 249615 .. 212 4,688 |09/04/2012| 10/06/2017
05565QCCO0 ... BP CAPITAL MARKETS PLC .. F ..316,033 [ ...... 99.4130 | .........314,145| . ........ 316,000 | .........316,010 | .. .. (5 4,34502/12/2013| 11/06/2017
05574LFY9 ...... BNPPARIBAS ............ F ..207,636(...... 99.8710 | ......... 208731 |......... 209,000 | .........207,977 | .. .. 124 6,793 |02/25/2013| 03/03/2023
06739FGF2 ..... BARCLAYS BANKPLC ... F L 732563 | ..... 102.5660 | .........666,679|......... 650,000 | .........666,744 | .. (22,830) 32,500 [01/24/2013| 09/22/2016
12623TAC2 ..... CNPC GENERAL CAPITAL .. F .. 199,796 | ...... 99.9690 | ......... 199938 |......... 200,000 | ......... 199,980 | .. ... 69 .. 2,900 |04/09/2013| 04/16/2016
21685WDF1 ..... RABOBANK NEDERLAND .. F ..351813 ] ..... 101.2220 | ... ..354278|......... 350,000 | ... .. 351,358 | .. (170) 13,825 |102/12/2013| 11/09/2022
25243YARO ... DIAGEO CAPITALPLC ....... F ..248900 | ...... 99.9470 | ... ..249869|......... 250,000 | ... ..249692 | .. . 222 3,750 |05/08/2012| 05/11/2017
268317AG9 ..... ELECTRICITE DE FRANCE SA ... F .. 134407 | ... 99.7490 | ... .. 134662 ......... 135,000 | ... .. 134789 | .. . 198 1,553 101/13/2014| 01/20/2017
377373AC9 ..... GLAXOSMITHKLINE CAPITAL . F ..293941 ..., 100.4210 | ... ..296243 | ......... 295,000 | ... ..294705 | .. . 214 4,425 |05/02/2012| 05/08/2017
46132FAA8 ..... INVESCO FINANCE PLC ... F .. 146824 | ... .. 98.5840 | ... 144019 147,000 | ... .. 146,874 | .. .. 16 4,594 02/13/2013| 11/30/2022
654624AE5 . ... .. NIPPON TELEGR & TELEPH .. F ..249663|...... 99.6210 | ... ..249,053 | ......... 250,000 | ... ..249,.893 | .. .. 68 3,500 {07/11/2012| 07/18/2017
65557FAF3 ...... NORDEABANKAB .......... F ..400,000 | ..... 100.0620 | .........400,250 | ......... 400,000 | .........400,000 | .. 2,964 |05/07/2013| 05/13/2016
66989GAAS ... NOVARTIS SECS INVEST LTD F 241558 [ ..... 109.6370 | .........219275|......... 200,000 | .........221,389 | .. (6,662) 10,250 | 11/28/2012| 02/10/2019
709629AK5 ... PENTAIRFINANCE SA ....... F 161,016 | ...... 98.9140|......... 158263 |......... 160,000 | ......... 160,404 | .. (232 .. 3,000 |04/25/2013| 09/15/2017
71645WALS . ... PETROBRAS INTLFINCO ...... F 213554 (... 99.0000 | ......... 188,100 |......... 190,000 | ... 188,100 (5,227) 11,638 [02/03/2012| 10/06/2016
T1647NAD1 ... PETROBRAS GLOBAL FINANCE ... F ..290,000 | ...... 97.5000 | ... 282,750 | ....o.. 290,000 282,750 | ... (7,250) | 5,573 05/13/2013| 05/20/2016
m 71654QBJO ... PETROLEOS MEXICANOS ...... F 58,626 |...... 99.2270 57,552 | ... 58,000 58,340 (126) 2,030 |08/30/2013| 07/18/2018
—_ 76720AALO ... ... RIO TINTO FINUSAPLC . F 249270 | ...... 99.9410 249854 | ......... 250,000 249,886 . 246 3,438 06/14/2013| 06/17/2016
o 801060ABO ...... SANOFI ... F 109517 | ...... 99.5620 109519 | ......... 110,000 109,776 .. 9% 1,375 |04/03/2013| 04/10/2018
o 806854AB1 ...... SCHLUMBERGER INVESTMENT ... F 568,257 | ...... 99.9830 549,909 | ......... 550,000 564,095 (1,443) 9,075 {09/29/2015| 09/14/2021
85771PAF9 ... .. STATOILASA ................... F 213,165 ...... 99.6940 204373 | ......... 205,000 210,229 (784) 6,458 [02/07/2012| 01/23/2022
85771PAM4 ... .. STATOILASA ................... F 288,550 | ...... 99.4060 286290 | ......... 288,000 . 288,324 (70) 1,634 |08/16/2013| 05/15/2018
86960BAAD ... .. SVENSKA HANDELSBANKEN AB .. F 249,978 | ..... 101.1230 252,809 (......... 250,000 249,997 .. 5 7,813 {07/05/2011| 07/12/2016
86960BAD4 ... SVENSKA HANDELSBANKENAB ............... F 425000 |...... 99.9720 424883 | ......... 425,000 425,000 3,156 {03/15/2013| 03/21/2016
87938WAHS ... TELEFONICAEMISIONES SAU ................ F 157,125 ..... 109.9030 164,855 |......... 150,000 154,078 (1,028) 8,816 |11/07/2012| 07/15/2019
89378TAB ..... TRANSNET SOCLTD . P F 211,000 | ..... 100.2110 200423 | ......... 200,000 200,408 (3,735) 9,000 |01/31/2013| 02/10/2016
893830AS8 ...... TRANSOCEANINC ........ F 91,382 ...... 89.0000 71200 | ..o 80,000 71,200 (2,299) 4,800 |04/11/2013| 03/15/2018
91911TAGS ..... VALE OVERSEAS LIMITED . F 203,771 ...... 99.8100 179658 | ......... 180,000 184,790 (4,350) 11,250 04/28/2011| 01/23/2017
92857TWBES ... VODAFONE GROUPPLC ... F 273,735 ...... 98.8890 2711945 ... 275,000 274,448 ... 252 .. 4,125102/11/2013| 02/19/2018
964152AA0 ... SIRIUS INTERNATIONAL GRP . F 288,082 ..... 102.1510 250464 | ......... 254,000 264,630 (8,453) 16,193 [02/21/2013| 03/20/2017
984851AC9 ... .. YARA INTERNATIONAL ASA ... F 151,514 | ..... 113.1380 135,766 | ......... 120,000 137,046 (4,583) 9,450 09/14/2012| 06/11/2019
EJ0195366 ... ... SIEMENS FINANCIERINGSMAT .. F ..259375 ] ..... 103.4290 | ... ..258573|......... 250,000 | ... .253515 | .. (2,158) 2,625 [04/09/2013| 08/16/2017
EJ0220339 ...... SIEMENS FINANCIERINGSMAT .. . F oo 1,084438 L 106.9850 | ....... 1,069,850 |....... 1,000,000 | ... 1054 922 | .. .. .. (15,187) .. 16,500 [07/15/2014| 08/16/2019
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .............................|..... 116,453,112 ... XXX ... [..... 114,440,412 ... 103,523,302 | ..... 113,508,164 | ....... (568,240) [...... (1,044,309) 2,861,894 . XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage -Backed Securities
00252FCT6 ..... AMIT2005-4M1 ... 2.0 [1FM 029,166 (..., 1000440 [ ...l 29266 |.......... 29253 |.......... 29,253 04/18/2013| 10/25/2035
004421NC3 ..... ACE 2005-HE3 M1 .. .. 2. 15373 [ .......... 15,369 15,369 08/07/2013| 05/25/2035
00764MELT7 ..... AABST 2005-1 M2 ... 2. 60530 |.......... 60,811 60,059 06/13/2013| 03/25/2035
00842AAD1 ..... ABMT 2015-4 A4 .. 2. 562,755 | ......... 562,103 562,894 06/08/2015| 06/25/2045
437084HSS ..... HEAT 2005-1 M3 . 2. 92731 .......... 92,920 92,920 04/25/2013| 05/25/2035
46643KAA9 . ... JPMMT 2014-5 A1 L2 499,304 | ......... 492,760 506,549 02/25/2015| 10/25/2029
46644MAS5 . ... JPMMT 2015-3 A3 .. L2 545901 | ......... 544,837 552,487 05/27/2015| 05/25/2045
57643LHP4 ..... MABS 2005-OPT1 M1 ... L2 37,566 |.......... 37,517 37,517 03/12/2013| 03/25/2035
57643LJF4 ...... MABS 2005-HE1 M2 ... L2 15,086 [ .......... 15,164 15,164 03/13/2013| 05/25/2035
64828YAR2 ..... | NRZT 2014-2AA3 ... L2 110,067 | ......... 108,389 110,901 10/02/2014| 05/25/2054
71085PBM4 . ... PCHLT 2005-1 M3 .. L2 84,648 |.......... 84,625 84,625 03/01/2013| 01/25/2035
76110W3RS5 ... RASC 2005-KS8 M1 ... 2. 6,965|........... 6,969 6,969 05/15/2013| 08/25/2035
76110WS31 ... .. RASC 2005-KS3 M3 ... 2. 14464 ... ...... 14,457 ... 14457 | .. 08/15/2013| 04/25/2035
81733YAAT ..... SEMT 2015-2A1 ... i 2. ..459922 ..., 461,436 | ... L 471778 | L 04/24/2015| 05/25/2045
97652TAHG ... WIN2015-1A8 ... o2 374235 |......... 374973 |......... 379,497 02/05/2015| 01/20/2045
3399999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .......... 2,908,793 | ....... 2,901,583 |....... 2940439 | ............... . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercjal Mortgage-Backed Securities
05490AAGS ..... BBUBS 2012-TFTD ... L2 1RV L 232,428 223,787 288461 ... 2,051 8,791 [03/14/2013| 06/05/2030
05524HAAG ... BAMLL 2013-DSNY A .. . S 2.0 |1RM L . .. 185,000 .. 184,671 .. 185,000 | .. 2,316 [ 11/04/2013| 09/15/2026
05529SAC3 ..... BBCMS 2013-TYSN A2 ... S 2.0 |1RM L .. 718,180 .. 699,756 .. 712922 | .. (5,258) .. 14,680 (05/21/2015| 09/05/2032
05538UAAT ..... BBUBS 2012-SHOWA ... S22 |1IRM L .. 609,266 .. 596,888 ..608,358 | .. .. (791) . 19,724 (03/04/2015| 11/05/2036
05547GAAT ... BBCMS 2015-STPA ... 2. |IFM L .. 617,999 .. 606,938 .. 617,375 | .. .. (624) 3,32310/08/2015| 09/10/2028
059512AJ2 ... BACM 2007-3AM ....... 2. |IFM L .. 189,451 .. 181,736 .. 179,378 | .. . (3,392) 9,873 |10/17/2012| 06/10/2049
07388YAGT ..... BSCMS 2007-PW16 AM 2. | 1FM L 196,635 189,451 186,403 | ... (3,374) 10,534 [03/14/2013| 06/11/2040
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12591VAET ... COMM 2014-CR16 A4 ......................... 2. 526,504 | ..... 105.1190 525598 |......... 500,000 526471 ..o B e e 4051 ]..... 2720 (MON .| ......... 675|.............. 12/17/2015| 04/10/2047
12624KAWG .. ... COMM 2012-CR2D ... .. 2. 101172 101.0980 | ... ..101,009 ... 100,000 | ... 100687 | e (288) s e e 4854 |..... 4.700 | MON . . 4,924 (12/05/2012| 08/15/2045
12624PAS4 ... COMM 2012-CR3D ... L2 ...94782 .. ... 1004170 | ......... 100417 | ......... 100,000 | ...t 95,942 [ e 332 s | 4769 (..... 5.450 | MON . 4,83510/03/2012| 10/15/2045
12624QAC7 ... COMM 2012-CR4C ... L2 153744 (... 100.9740 | ......... 151461 |......... 150,000 | ... 152,858 [ [ (3B2) | | 44421 .. ... 4.110 | MON . 6,663 |11/02/2012| 10/15/2045
12625EAAT ... COMM 2013-SFS A1 L2 .. 375736 [ ...... 975850 | .........371,965|......... 381,168 | ... 376372 | e [ 12AT [ e | 1872 ..... 2.200 | MON . 7,138 |12/04/2014| 04/12/2035
12626AANG ... . COMM 2013-THLD . e L2 ..250,000 | ...... 99.9160 | .........249790 | ......... 250,000 | ...t 250,000 | e [ e e | 3073 (..... 2.860 | MON . 7,180 |06/19/2013| 06/08/2030
14986DAF7 ..... CD 2006-CD3 A5 ... . L2 159,146 | ..... 100.9830 | ......... 139,102 |......... 137747 | oo 140573 | e (B280) | [ 5617 |..... 0.150 | MON . 7,760 |09/13/2012| 10/15/2048
19075CAGS . .... CWCI 2007-C2 AMFX L2 221379 ... 1041120 | ..o 217,594 | 209,000 | ... 214223 | | (A839) [ e 5526 |..... 3.280 | MON . .. 11,549 (03/14/2013| 04/15/2047
20046FAY6 ..... COMM 2001-J2AD ... L2 L ATT856 | ... 102.5840 | ......... 153877 | ......... 150,000 | ... 154204 | o e (TB28) [ e | 6.701 | ..... 1.640 | MON . .. 10,202 11/06/2012| 07/16/2034
22545MAD9 . . ... CSMC 2006-C4 A3 ... 2. 159,814 | ..... 101.0560 143420 | ......... 141,929 144353 [ ..o @82 [ 5467 |..... 1.600 | MON . ... 7,781(08/27/2012| 09/15/2039
30225ABN2 ..... ESA 2013-ESH7 X17 ... 2. 94612|............. 2526 ... TI37 | e (T98A) | e 1.213|.... 34.530 | MON . .. 34,043 [02/07/2013| 12/05/2031
30225ABW2 . .... ESA2013-ESH7 D7 ... 2. ..209.2811..... 100.1310 | ... ..200264 | ......... 200,000 | ... 205645 | ... o (1344) | 5.052..... 4.250 | MON . .. 10,496 (02/21/2013| 12/05/2031
36191YBB3 ..... GSMS 2011-GC5 A4 ... . 2. L T787273 ... 104.8630 | ... L.T734043 ... 700,000 | ... 730453 | o s (B280) | e [ 3707 |..... 2.810 | MON . .. 25,949 (10/02/2014| 08/10/2044
36192LAA3 ...... GSMS 2012-SHOPA .......................... 2. 669,703 | ..... 101.3050 658,486 |......... 650,000 664,933 | ... o (A205) o e 2933 |..... 2.220 | MON . .. 19,064 11/06/2014| 06/05/2031
36197XAMG ..... GSMS 2013-GC12 XA .. .. 2. 255600 |............. 177,983 ... 170479 oo [ BAABT) [ 1.732|.... (4.870) | MON . .. 41,361 [05/17/2013| 06/10/2046
36198FAE2 ..... GSMS 2013-GC14 A5 .. L2 529531 ..... 106.9480 534,742 ......... 500,000 523,649 | .o | (2768) [ e 4.243 (... 3.500 | MON . .. 21,215 [10/25/2013| 08/10/2046
36246LAET ...... GSMS 2007-GG10A4 ... L2 286,956 | ..... 102.7480 257,759 | ... 250,865 262,596 | .o | (8388) [ [ e 579 |..... 1.830 | MON . .. 14,740 [03/04/2013| 08/10/2045
44217NACO ... HGMT 2015-HGLR A1A2 . L2 672,288 | ...... 97.3480 647,368 | ......... 665,000 671,796 | .o | (B92) [ [ 3086 (..... 2.950 | MON . . 14,906 |03/31/2015| 03/05/2037
46631QAH5 ... JPMCC 2007-CB20 AM ... L2 146,006 | ..... 105.5810 137,255 | ... 130,000 135,550 | oo [ BA2D) [ e | 5881 (..... 3.180 | MON . 7,752 |10/02/2012| 02/12/2051
46634NAAY . . ... JPMCC 2010-C1 A1 ... L2 4634 ...... 99.6040 4390 ... 4,408 4408 [ o e @) e e 3853 (..... 2.560 | MON . .. 171 (10/22/2010| 06/15/2043
m 61745M5J8 ... MSC 2005-T19AJ ... o L2 15647 [ ...... 99.9520 14678 .......... 14,685 14,685 [ ..o e (258) | e 4.9851..... 2.290 | MON . .. 759 [03/14/2013| 06/12/2047
—_ 61756UAF8 ..... MSC 2007-IQ16 AM ... T 2. 170,783 | ..... 105.4140 158,122 | ......... 150,000 157,613 [ [ @3B [ 6.054|..... 3.110 [ MON . 9,242 (10/10/2012| 12/12/2049
o 61759LAB4 ... ... MSRR 2010-GG10 A4B . 2. 221250 | ..... 103.7570 207515 ......... 200,000 2206185 | ..o e (B043) s e e 579%|..... 3.250 | MON . 11,751 |10/24/2012| 08/15/2045
'\‘ 61763UAV4 ... .. MSBAM 2014-C17 A2 ... 2. 770,508 | ..... 102.4900 768,677 |......... 750,000 T70369 | ..o | (139 e e 319 ... 2300 (MON .| ........1949|.............. 12/17/2015| 08/15/2047
61764XBJ3 ...... MSBAM 2015-C21 A4 .. 2. 283249 | ...... 99.0680 272439 | ......... 275,000 282609 ... oo (BA0) | e 3338 ..... 2.970 | MON . 7,650 [02/13/2015| 03/15/2048
87264JAA4 ... ... TMSQ 2014-1500A .. .. 2. 514,962 | ..... 100.6860 503,431 (......... 500,000 513402 ... [ (1839 e e 3680 ..... 3.310 | MON . 18,400 | 10/23/2014( 10/10/2036
90349GBD6 ..... UBSBB 2013-C6 A2 ... 2. 249258 | ...... 99.6390 249,099 (......... 250,000 ..249,265 | .. .. 7 R I U 2.066|..... 2470 [MON .| ......... 431 .............. 12/17/2015| 04/10/2046
92890NAUS ..... WFRBS 2012-C10 A3 .. 2. 669,176 | ...... 98.7630 641,965 (......... 650,000 ..667,368 | .. .. (1,808) R I U 2875]..... 2430 | MON . 13,417 | 03/27/2015( 12/15/2045
92936CAJ8 ...... WFRBS 2011-C4 Ad ..... L2 579,375 ..... 109.8770 565,871 | ......... 515,000 ..568,352 | .. . (9,100) PR PUTRTRRRRTI PO 4.902..... 2.800 | MON . .. 25,245 (10/08/2014| 06/15/2044
92938CADS . .... WFRBS 2013-C15A4 ... L2 648,563 | ..... 106.1610 636,970 | ......... 600,000 ..642,703 | .. . (5,071) PR PUTRTRRRRTI PO 4453 (... 3.070 | MON . .. 24,918 [10/30/2014| 08/15/2046
92939FAU3 ..... WFRBS 2014-C21 A5 .. L2 785,776 | ..... 102.2930 767,200 | ......... 750,000 .. 782,301 | .. . (3,110) PR PUTRTRRRRTI PO 3678 ..... 3.080 | MON . .. 25,133 [02/09/2015| 08/15/2047
92978TAC5 ..... WBCMT 2007-C31A3 .. L2 116,128 | ...... 99.9670 111,083 | ... 111,119 L1915 L . (1,683) PR PUTRTRRRRTI PO 5483 (..... 4.600 | MON . .. 9,27411/16/2010| 04/15/2047
94988HAKT ..... WFCM 2012-LC5 XA ... L2 90,751 | .o 66,483 ...t ...55208 | .. . (9,674) PR PUTRTRRRRTI PO 2.061 [ .... (0.980) | MON . 16,280 [09/21/2012| 10/15/2045
94989KAV5 . ... WFCM 2015-C29 A4 ... o L2 665514 |..... 101.1710 657,615 ......... 650,000 ..665,035 | .. . .. (478) PR PUTRTRRRRTI PO 3637 (..... 3.330 | MON . 7,880 |08/26/2015| 06/15/2048
94989QAV2 .. ... WFCM2015-SG1A4 .......................... .2 630,000 | ..... 102.2850 613,711 |......... 600,000 620511 ... oo @89 s 3789..... 3.150 | MON . 3,789 [10/23/2015| 12/15/2047
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securities ..........| ... 14,991,716 [ ... XXX ... 14427234 | ... ... 13,897,921 ...... 14,646,517 CXXX L] XXX | XXX 500,708 | . XXX |[.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securltles
02582JGJ3 ...... AMXCA2013-3A .ot L2 104,988 | ...... 99.9110 104,907 | ......... 105,000 104,997 | v e A e 0.980..... 0.980 | MON 1,029 11/05/2013| 05/15/2019
02582JGN4 ... AMXCA 2014-1A ... 2. ..460,000 ] ...... 99.6600 | ... ..458439|......... 460,000 | ... 480,000 s e e [ 0795 |..... 0.560 | MON 2,584 05/12/2014| 12/15/2021
02582JGS3 ... AMXCA 2014-2A ... 2. ..545149 | ... .. 99.7970 | ... ..5438%4 ... 545,000 | ... LBA5076 | e BT s e e 1260 |..... 1.250 | MON 6,867 [07/21/2014| 01/15/2020
02587AAE4 ..... AMXCA 2012-4 A ... 2. ..847520 | ...... 99.7310 | ... 847715 L 850,000 | ... L. 848988 | ... e 9B e e 0.665]..... 0.510 [ MON 3,655 [11/19/2013| 05/15/2020
03065CAC3 ..... AMCAR 2013-4 A3 .. 2. ..235158 | ...... 99.9590 | ... ..234842) ... 234,938 | ... 2285025 e (289) | e [ 0.960|..... 0.810 [ MON 1,692 |03/04/2015| 04/09/2018
05522RAST ... BACCT 2007-A1 A1 . 2. ..696,656 | ..... 103.9860 | ... L.623917 ... 600,000 | ... L.626523 | ... e (25299) | e [ 5170 ..... 0.890 [ MON 31,020 {03/12/2013| 06/15/2019
05522RCQ09 ..... BACCT 2014-A1A .. 2. ..400922...... 99.8270 | ... ..399308|......... 400,000 | ... LA00741 ) e (180) | e [ 0.805]..... 0.520 [ MON 1,901]03/10/2015| 06/15/2021
05522RCU0 ... BACCT 2015-A2A .. L2 ..599,928 | ...... 99.3220 | .........595933 | ......... 600,000 | .........599,944 | ..o e B [ e 1.360 | ..... 1.360 [ MON 5,123 04/22/2015| 09/15/2020
05578XAC2 ... BMWOT 2013-A A3 .. L2 .. 167,898 ...... 99.8280 | ... 167,614 |......... 167,902 CABT,902 [ e @B) | e 0670 ..... 0.670 | MON 1,125 10/29/2013| 11/27/2017
12558DAC6 ... CITEC 2013-VT1A3 ... L2 . 267,860 (..... 100.0000 | ... 267,869 |......... 267,868 C2B7.866 [ e (100) | e [ 1130 ..... 1.130 [ MON 3,027 |11/06/2013| 07/20/2020
12558GACY . .... CITEC 2014-VT1 A3 . L2 ..559,955 [ ...... 99.4060 | ... 556,677 | ......... 560,000 559,974 L e T e 1.500|..... 1.500 [ MON 8,400 | 11/19/2014| 10/21/2019
126802CY1 ..... CABMT 2014-2A ... L2 ..599,893 [ ...... 99.1280 | ... 594,773 | ......... 600,000 599,921 [ e 28 e 0875(..... 0.650 | MON 3,086 |03/11/2015| 07/15/2022
14041NDX6 .. ... COMET 2007-A7 A7 . L2 1,254918 | ..... 106.8760 1,113,652 (....... 1,042,000 122,566 [ ..o e 3T e 5750 (..... 1.160 [ MON 59,915 [02/12/2013| 07/15/2020
14041NERS .. ... COMET 2014-A3 A3 ... 2. 400,000 | ...... 99.4730 397,894 (......... 400,000 400,000 | ... e e e 0.805]..... 0.570 [ MON 2,288 04/03/2014| 01/18/2022
14041NEV9 ... .. COMET 2015-A2 A2 ... 2. 572,435|...... 98.8930 564,681 (......... 571,000 CBT2391 | e @A) e 2.080]..... 2.020 | MON 1,979 |11/04/2015| 03/15/2023
14313NAD4 ... .. CARMX 2013-3A4 ... 2. 1,103,207 | ...... 99.9280 1,099,218 | ....... 1,100,000 101,783 [ oo [ (AN 1490 ..... 1.350 | MON .. 16,142 (02/20/2015| 01/15/2019
15200WAC9 ..... CNP 2012-1A3 ..... 2. 08,870 | ..... 101.8800 591,925 ......... 581,000 605897 | ... | RIT2) e e 3.028]..... 2.340 [ AO .. 17,594 (02/04/2015| 10/15/2025
161571BTO0 ...... CHAIT 2007-A3 A3 .. 2. 1,060,802 | ..... 104.4190 971,098 |......... 930,000 973,607 | ... | (3844 | 5230 ..... 1.020 | MON . 48,639 [09/30/2014| 04/15/2019
161571GC2 ...... CHAIT 2013-A8 A8 .. 2. 439,855 | ...... 99.9100 439,606 |......... 440,000 439,959 | ... B2 e 1.010]..... 1.020 | MON 4,444 (12/24/2013| 10/15/2018
17121FACB ..... CCART 2015-BA A3 ... L2 349,953 | ...... 99.6560 348,798 | ......... 350,000 349,956 | . | 3 [ 1910 ..... 1.910 [ MON .. 501 [11/12/2015| 03/16/2020
17305EDYS ..... CCCIT 2007-A8 A8 ... L2 812,188 | ..... 106.8250 723211 . 677,000 728410 | .o | ATAOT) [ e 5650 ..... 1.170 | MS 38,251 [02/12/2013| 09/20/2019
17305EFK6 ... CCCIT 2013-A10A10 .. L2 1,201,816 [ ...... 99.9850 1,199,821 [ ....... 1,200,000 1,200,093 [ ..o e (O31) | e 0730 ..... 0.650 | FA 8,760 |02/18/2014| 02/07/2018
17305EFU4 ..... CCCIT 2014-A8 A8 ... L2 299,958 | ..... 100.2340 300,702 | ... ... 300,000 299973 | .o | 12 [ 1.730 | ..... 1.730 | AO 5,406 |09/17/2014| 04/09/2020
210717AB0 ...... CMRS 2014-AA2 ... L2 252617 | ..... 101.5320 253,831 ... 250,000 252242 i e B18) [ e 2962..... 2.800 | MN 9,44110/20/2014| 11/01/2025
254683BJ3 ...... DCENT 2014-A3 A3 . L2 900,79 | ...... 99.8890 899,005 | ......... 900,000 900,357 | v e (B48) [ [ 1220 |..... 1.180 [ MON 10,980 |05/15/2014 10/15/2019
34528QBP8 ..... FORDF 20122 A . L2 ..301,641 [ ..... 1004790 | ......... 301,440 | ......... 300,000 | ... 301,836 | v | @) [ [ 1.920|..... 1.390 [ MON ... [12/29/2015( 01/15/2019
34528QDA9 ..... FORDF 2014-2 A . 2. ..440,000 | ..... 100.1050 | ... .. 440464 | ... 440,000 | ... 440,000 ... e e e 0925]..... 0.600 | MON ,052 102/11/2014| 02/15/2021
34530NAAS ... FORDR2014-2A ............................. .2 549,798 | ...... 99.8350 549,097 |......... 550,000 549845 | ... | 89 e s 2310 ..... 2.310 | MON 12,705 |10/07/2014| 04/15/2026
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F Current

0 Year's

R Rate Other- Total

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

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

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

43812XACY ..... HAROT 2013-3 A3 L2 |MFE 53272 ...... 99.9640 | .......... 53262 |..........53281|..........58280 | ............oo. [ (M) 0770 ..... 0.770 | MON . 07/17/2013| 05/15/2017
43812XAD7 ..... HAROT 2013-3A4 .. 2. 748929 | ...... 99.9430 | ... TA4576 | .........745000 |......... 746349 | .............. | (1505) | e [ 1130 ..... 0.870 | MON . 08/18/2014( 09/16/2019
43814GAC4 ..... HAROT 2014-2A3 .. 2. 731,855 |...... 99.7210 731,986 |......... 734034 [ ... ... 733213 [ ..o 1222 | 0770 [ ..... 0.920 | MON . 09/23/2014| 03/19/2018
44614AADS . .. .. HUNT 2012-1 A4 .. 2. 179,602 | ...... 99.9950 178,339 ... 178348 [ ... . 178390 | ... e (1803) | e e 1.180|..... 0.560 | MON . 07/21/2014| 06/15/2017
44890LAF1 ...... HART 2013-BC .. 2. 424852 | ..... 100.0450 425193 | ......... 425000 [......... 424949 [ ....... ... | A0 e 1710 ..... 1.710 | MON . 06/19/2013| 02/15/2019
44890QACT7 ..... HART 2013-C A3 . 2. 343912 | ...... 99.9830 341323 | ... 3378 L BT e (2083) e e 1.010]..... 0.590 | MON . 02/18/2014| 02/15/2018
44890QAD5 ... HART 2013-C A4 . 2. 644,450 | ..... 100.1660 641,063 |.........640,000 [.........642,096 [...........coo. [ (A1) | e 1550 |..... 1.240 | MON . 09/30/2014| 03/15/2019
A7787TADS ..... JDOT 2013-AA4 ... 2. 498,750 | ...... 99.7540 498,771 |......... 500,000 [.........499,798 [ ...........coo [ BT2 i | 0770 [ ..... 0.860 | MON . 10/30/2013| 07/15/2019
65477LAD2 ..... NAROT 2013-BA4 .. 2. 522,153 | ...... 99.8670 519,312 |.........520,000 [.........520,767 [ ..........oooen fovnoeeen (1029) oo | 1310 ..... 1.170 | MON . 12/23/2013| 10/15/2019
88713UAA4 ..... TSTAR 2006-1AA ... 2. 544,688 | ..... 102.5620 538,452 |.........525000|.........585703 | ............... .o (8985) | e [ 5668 |..... 1.450 | MON . 07/29/2015{ 10/15/2036
89231MAD7 ..... TAOT 2014-AA4 .. 2. 599,924 | ...... 99.6770 598,066 |.........600,000|.........599,967 |............... oo B2 e [ 1180 ..... 1.180 | MON . 03/11/2014( 06/17/2019
89236VAD2 ..... TAOT2013-BA4 ... 2. 728,016 | ..... 100.2190 TA577 |00 720000 | ..o 728292 o e G194) | e e 1460 |..... 0.970 | MON . 08/04/2014( 01/15/2019
928667AC8 ... .. VWMT 2014-1A A1 .. 2. 750,000 | ...... 98.8890 TAL671 | ... 750,000 | .........750,000 | ... | e e [ 0546 |..... 0.530 | MON . 08/12/2014( 07/22/2019
92867RAC3 ..... VALET 2014-1A3 ..... 2. 699,862 | ...... 99.2820 694,980 |.........700,000 |.........699,951 | ............... | B3 e [ 0910 ..... 0.910 | MON . 04/23/2014( 10/22/2018
98158LADY ... .. WOART 2014-A A4 .. 2. ..806,188 | ...... 99.7180 L. 797,745 .........800,000 | .........805478 | . ... ... [ (TO9) Lo 1530 ..... 1.370 | MON . 05/20/2015{ 06/15/2020
98160LADS ... .. WOLS2013-AA3 ... e |20 ..186,907 | ...... 99.9940 .. 185715 | ... 185725 | L 185,827 L e (B05) [ 1.100]..... 0.800 | MON . 10/29/2013| 12/15/2016
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities ......[...... 24 498,141 ... XXX ... |...... 24 002,362 XXX XXX XXX . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) .............. ... 158,883,553 ... XXX ... [..... 155,778,801 XXX XXX XXX . XXX . XXX .
Hybrid Securities - Issuer Obligations
TA4320AK8 ...... PRUDENTIAL FINANCIALINC .................. 1| 2FE 222,000 (..... 1125000 | ......... 202,500 | ......... 180,000 [ ......... 199,261 ... e (7294) [ ..ooooeeiioes oo 8875(..... 4230 (D .| ...l 70| ........ 15,975 |109/27/2012| 06/15/2038
4299999 Subtotal - Hybrid Securities - Issuer Obligations .................coiiiiiiiiiiiiiiini [ 222,000 ... XXX ... |.ooooins 202,500 | ......... 180,000 [ ......... 199,261 ... e (7294) .o e XXX XXX XXX |, 70| ........ 15,975 | . XXX . XXX .
Hybrid Securities - Other Loan-Backed and Structured Securities
00170F209 ...... AMG CAPITALTRUSTIl ..o e oo | oo [BAM L oo 977204 | 56.1250 | ... Voo @BIT) | e 5150 (..... 3.700 | JAJO . .. 40,595 [03/23/2015( 10/15/2037
64944P307 ...... NY COMMUNITY CAPTRUSTV ... oo | oo [ooooens | SAM Lo 674242 0oL 49.1300 | ... )} DU DU I 6.000(.......... FMAN .. 30,420 {03/05/2015( 11/01/2051
TA9770AQ6 ... .. RABOBANKNEDERLAND ................ooooofoen | Ffoo 100 |BAM Lo f .0 250425 ... 123.4500 | ... )| - o . 11.000 f..... 3230(JD ... . 20,900 {09/25/2012| 01/01/9999
4599999 Subtotal - Hybrid Securities - Other Loan-Backed and Structured Securities Lo XXX ) (A817) [ XXX XXX XXX 91,915[. XXX |.. XXX.
4899999 Subtotal - Hybrid Securities ... 2123961 ... XXX ... [....... 1995926 | ......... 399,460 | ....... 1,992,687 |........ (89,592) | ........ (12111) | oo XXX XXX XXX | 9375 ....... 107,890 | . XXX |.. XXX.
7799999 Subtotals - Issuer Obligations ............................. ... .. 168,049,806 | ... XXX ... |..... 166,012,530 | ..... 150,022,955 | ..... 164,268,662 | ....... (568,550) | ...... (1,581,669) | ............... | XXX XXX XXX 1,180,957 | ...... 4,196,947 | . XXX |.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities ... 9,256,046 [ ... XXX ... [....... 9,227,034 | ....... 8,860,604 |....... 9215439 ... e (99614) | ..o | XXX XXX XXX |....... 26811 (....... 291621|. XXX |[.. XXX.
7999999 Subtotals - Commercial Mortgage-Backed Securities . ..............c.ccovvveiiiiiiiiiiiinii [ 15,270,642 ... XXX ... |...... 14,581,222 | ...... 13,897,921 ...... 14,776,935 [ ... i (178193) | ..o i XXX XXX XXX |....... 55593 |....... 558,857 | . XXX [.. XXX.
8099999 Subtotals - Other Loan-Backed and Structured Securities ..................coooviiiiiiiiiiiins [ 26,530,195 | ... XXX ... [...... 25918,399 | ...... 24174200 | ...... 26,018,249 | ........ (89,592) | ....... (111,036) | ..o i XXX XXX XXX |....... 47400 ....... 501,506 | . XXX [.. XXX.
8399999 Grand Total - BONAS . ...............iiiii e 219,106,689 ... XXX ... [..... 215,739,185 | ..... 196,955,680 | ..... 214279285 | ....... (658,142) | ...... (1,970,512) [ ... i XXX XXX XXX . 1,310,761 | ...... 5,548,931 . XXX . XXX .
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
Industrial and Miscellaneous (Unaffiliated)
151897206 ..... CENTERPOINT ENERGY INC .......... ... 8970.000|.........5825 | ..........oot |onnnnn 458,196 |....... 57.063...... 511,851 ...... 456,686 | .......... 864|....... 40,919 | ... | e [ RP2UFE . | 03/27/2014
427056BC9 .... [ASHLANDINC ... oo o o 490.000......1,000.00...... 880.000...... 431200]...... 880.000...... 431200 ...... 445537 | .........5088|....... 11,705|.............. ... (38,640) [ ....... 24,303 ... o (14,337) RPAUFE . | 12/18/2015
95040Q203 ... | WELLTOWER INC .. ]..19,120.000.........50.00]....... 60.298 |..... 1,152,889 ....... 60.8001..... 1,162,49% | ..... 1181117 | ....... 15535 ....... 21401 ............. | (28,228) [ ..o | [ (28,228) P3LFE ... | 11/06/2015
(616962204 .... |[BUNGELTD .......................... ..o | F |...8500.000.............. |....... 93.040]...... 790,840 (....... 93.040...... 790,840 ...... 858,988 .............. |....... 35332 ... (68,148) [ ........oooo | (68,148) P3UFE ...| 08/19/2015
8499999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ...........................oco 2,833125|... XXX ... |..... 2,896,387 ..... 2,942,328 ....... 21487 |...... 109357 | .............. |..... (135016) | ....... 24,303 |.............. |...... (110,713) XXX XXX
8999999 Total Preferred StOCKS ..o | 2,833125|... XXX ... |..... 2,896,387 ..... 2942328 ....... 21487|...... 109,357 |.............. |..... (135,016) | ....... 24303 | .............. |...... (110,713) | .............. XXX L] XXX
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Showing All COMMON STOCKS Owned December 31 of Current Year
6

1 2 Codes 5 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired

Industrial and Miscellaneous (Unaffiliated)

44107P104 ... .. HOSTHOTELS & RESORTSINC ... | [ [ 8,878.000........ 136,189 ...... 15.340(........ 136,189 ........ 153,057 | .......... ATT6 | | [ (16,868) | ..o o (16,868) | ... Lo, 11/02/2015
854502101 ....... STANLEY BLACK & DECKER ... [ [ 3,465.000(........ 369,819 ..... 106.730 | ........ 369,819|........ 370582 | ... (T62) ..o | (762) [ ............... Lo 12/24/2015
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... 506,008 (... XXX .. |........ 506,008........ 523,639|.......... 776 | | (17,630) | ..o o (17,630) | ............... XXX L] XXX
Parent, Subsidiaries and Affiliates

.................. EDISON INSURANCE COMPANY o 4151254 ... 4151 ... 4,151,254 | ... ... 7,783,043 151,254 ... 151,254 K........| 12/31/2009

9199999 Subtotal - Parent, Subsidiaries and Affiliates ......................... o 4151254 | ... XXX .. |...... 4151254 |...... 7,783,043 151,254 ..o | 151,254 XXX XXX
Mutual Funds

464286319 ....... ISHARES EMERGING MARKETS ........o.ovvvveiiii [ | | 86,200.000 | ...... 25954821 ...... 301101 ...... 2595482 ...... 3476490 ... e 80,960 | (408,139) | ..o [ (408,139) 11/02/2015
464288448 ..... .. ISHARES INTERNATIONAL SELECT . e ....238,200.000...... 6,838,722 ...... 287101 ...... 6,838,722 ...... 7489795 | ..o | 222203 | (550,964) | ... [ (550,964) | ... .| 11/02/2015
921946406 ..... .. VANGUARD HIGH DVD T I T P ....148925.000|...... 9,940,744 | ...... 66.750|...... 9,940,744 | ...... 911439 | ... | 0259951 | (73,356) | ..o | (73,356) | ............... 11/02/2015
9299999 Subtotal - MULUAI FUNAS ... ... 19,374,948 ... XXX .. |..... 19,374,948 | ... 19,780,681 ... (1,032,459) . (1,032459) | XXX XXX
9799999 Total COMMON SOCKS ... .. .. ... 24,032,210 ... XXX .. |..... 24,032,210 ..... 28,087,363 | .......... 1,776 ....... 563114 | .............. ... (898,835) | ... | (898,835) | ............... XXX L] XXX
9899999 Total Preferred and CommON StOCKS ... .. ... 26,865,335 ... XXX .. |..... 26,928,597 | ..... 31,029,691 ......... 23263|........ 672471 ... . (1,033851) | ... (1,009548) | ...l 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.

(A%
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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

CUsSIP Date of Shares Accrued Interest
Identification Description Foreign | Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912828B66 ....|USTREASURY N/B ..........oiiiii e . 11/04/2015 . | DEUTSCHE BANK SECURITIES .............cooooiiii | XXX 1,763,935(........... 1,680,000(.............. 10,295
912828D98 ... .[USTREASURY N/B ... .. . 09/15/2015 . [USBANK ... XXX oo 126,649 (............. 126,000 ......................
912828G38 ... [USTREASURY N/B ... ..o . 10/06/2015 . | CREDIT SUISSE FIRSTBOSTON ..........oovvviiiiee | e XXX 612,190 ............. 600,000|................ 5,319
912828H45 ....[ US TREASURY NOTE (TIPS) ..o [ . 12/16/2015 . | CREDIT SUISSE FIRSTBOSTON ... XXX oo 760,751|............. 803,496 |.................. 846
912828SF8 ... [USTREASURY N/B ... ..o . 05/13/2015 . [RBS GREENWICH CAPITAL ... XXX oo 601,995(............. 600,000|................ 3,050
912828SV3 ... [USTREASURY N/B ... ..o . 02/05/2015 . |[BANKOF AMERICA ..................... ] XXX oo 1,715,546 | ........... 1,700,000(................ 6,821
912828TH3 ... [USTREASURY N/B ... oo . 07/31/2015 . [JEFFERIES& CO ... XXX oo 785628|............. 800,000|................... 95
912828UN8 ... |USTREASURY N/B ... ..o . 05/08/2015 . | MORGAN STANLEY & CO .......ooooviiii XXX 502,561 |............. 500,000|................ 2,403
912828VS6 ... [USTREASURY N/B ... o . 01/22/2015 . [RBS GREENWICH CAPITAL ... XXX oo 738311 |............. 700,000|................ 7,656
912828WJ5 ... [USTREASURY N/B ... i . 05/13/2015 . [VARIOUS ... ... XXX oo 1,535,633 |........... 1,500,000|.............. 14,088
912828XB1 ... [USTREASURY N/B . ... o . 12/03/2015 . | CREDIT SUISSE FIRSTBOSTON ... XXX oo 491604 (............. 500,000(.................. 555
912828XL9 ... [ TSY INFL IXN/B .. o . 12/17/2015 . [ TD WEALTH MANAGEMENT ... XXX oo 761194 |............. 790,466 |................ 1,257
0599999 Subtotal - BONAS - U.S. GOVEIMMENES . ... .o 10,395,897 |......... 10,299962|.............. 52,385
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
05914FXR6 ... [BALTIMORE CNTY MD ... ..o . 06/17/2015 . [BARCLAYS CAPITAL ... XXX oo 913,980 ............. 750,000 ....................
584002TD1 ... |[MECKLENBURG CNTY NC ... o . 02/24/2015 . |WELLSFARGO ... XXX oo 757,986 |............. 600,000 |......................
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAIANEEET) ......... ... ...t [ 1,671,966 (........... 1,350,000 (......................
Bonds - U.S. Special Revenue, Special Assessment
3137EADRT .. | FREDDIE MAC ...ttt | . 09/28/2015 . | BARCLAYS CAPITAL ......ovoiiiiiiiiiiiiieeec | s XXX oo |, 3,589,560 | ........... 3,600,000 ..., 20,350
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ......... ... 3,589,560 |........... 3,600,000(.............. 20,350
Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RCNO ... | AT&TINC ... L . 04/24/2015 . |VARIOUS ... ... XXX 652,847 |............. 650,000]............ooiin
002824BB5 ... [ABBOTT LABORATORIES ... . 04/22/2015 . [VARIOUS ... ... XXX oo 656,577 |............. 650,000|................ 1,637
00287YAP4 ... | ABBVIEINC ... ... . 06/30/2015 . |VARIOUS ... ... XXX 596,442 |............. 600,000]................ 2,242
004446AC4 ... [ACETO CORP ... o 1112/2015 . [VARIOUS ... XXX oo 184,473 (............. 185,000 ... 2
00842AAD1T ... | ABMT 2015-4 Ad ... . o e . 06/08/2015 . | CREDIT SUISSE FIRSTBOSTON ........o.oovviiiieee | e XXX 600,844 |............. 600,000]................ 1,633
00912XAKO0 ... [AIRLEASE CORP ... . i S 12118/2015 . [VARIOUS ... XXX oo 746,960 (............. 580,000|................ 2,913
02261WABS .. [ ALZA CORP ... .o e . 03/17/2015 . [CITIGROUP ... XXX oo 83,606|.............. 60,000 ...............
0258MODX4 ...| AMERICAN EXPRESS CREDIT ... . 09/29/2015 . |BARCLAYS CAPITAL ... XXX oo 583,358 |............. 580,000 (.................. 754
03065CAC3 ... [AMCAR 2013-4 A3 ... e . 03/04/2015 . | SEAPORT GROUP SECURITIESLLC ....................... | XXX oo 600,563 |............. 600,000|................... 16
05522RCQY ...| BACCT 2014-A1 A ... e . 03/10/2015 . |HSBC SECURITIES ...........ooooiiiieeiee XXX 400,922(............. 400,000 (.................. 147
05522RCUD ... [BACCT 2015-A2 A . o . 04/22/2015 . [MERRILLLYNCH ...............o XXX oo 599,928 |............. 600,000 |......................
05529SAC3 ... | BBCMS 2013-TYSN A2 ... oo L . 052172015 . |VARIOUS ... ... XXX 718,180 ............. 670,000]................ 1,546
05538UAA1T ... | BBUBS 2012-SHOW A ... . 03/04/2015 . | FIRST TENNESSEEBANK ..o XXX 102,000(............. 100,000 (................... 76
05547GAAT ... [BBCMS 2015-STP A ... i . 10/08/2015 . [BARCLAYS CAPITAL ... XXX oo 617,999 |............. 600,000|................ 1,163
06406HDA4 ... | BANK OF NEW YORKMELLON CORP ... ... oo . 02/19/2015 . | GOLDMAN SACHS & CO. ........ooooi XXX oo 399,144 |............. 400,000 (...
11120VAAT ... | BRIXMOR OPERATING PART ... . o . 01/13/2015 . [CITIGROUP ... XXX oo 129,945(............. 130,000 (...
12591VAET ... |COMM 2014-CRI6 A4 ... ..o . 12/17/2015 . | DEUTSCHE BANK SECURITIES .............cooooiii | XXX 526,504 |............. 500,000|................ 1,182
126650CK4 ... |CVSHEALTHCORP ..o . 07/13/2015 . | BARCLAYS CAPITAL ..o XXX 249893 |............. 250,000,
126802CY1 ... |CABMT 2014-2 A ... . 03/11/2015 . [VARIOUS ... ... XXX oo 599,893 |............. 600,000|.................. 145
14041NEVY ... | COMET 2015-A2 A2 ... . 11/04/2015 . |VARIOUS ... XXX 572,435|............. 571,000|.................. 792
141781AX2 ... |CARGILL INC ... . . 06/25/2015 . [USBANK ... XXX oo A4TT2| 400,000 (................ 2,200
14313NAD4 .. | CARMX 2013-3 A4 ... o . 02/120/2015 . | BARCLAYS CAPITAL ..o XXX 100,395(............. 100,000 (................... 41
14912L4E8 ....| CATERPILLAR FINANCIAL SE ... ... . 01/27/2015 . [MITSUBISHI ... XXX oo 339,774 ............. 280,000|................ 9,176
15200WACYO .. | CNP 2012-1 A3 . . 02/04/2015 . [NOMURA SECURITIESINTLINC ... XXX oo 608,870 |............. 581,000|................ 5,571
17121FAC8 ... | CCART 2015-BA A3 ... .. e - 11/12/2015 . |CITIGROUP ... XXX 349,953 |............. 350,000
172967KB6 ... |CITIGROUP ... S MMM7/2015 0 [USBANK ..o XXX oo 623,013|............. 625,000|................ 1,104
200339CG2 ... | COMERICABANK ... ... . 01/20/2015 . | SUSQUEHANNNA FINANCIAL GROUPLLC ..................|....... XXX oo 297,465|............. 275,000 (................ 2,723
223622AB7 ... [COWEN GROUPINC ... ... . 12/09/2015 . [VARIOUS ... ... XXX oo 487,465|............. 480,000 (................ 1,783
24422EQF9 ... | JOHN DEERE CAPITALCORP ... ... . 01/20/2015 . |JPMORGANSECURITIES ..o XXX oo 577542 |............. 525,000|................ 8,021
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251591ATO ... [DDRCORP ...t [ . 01/20/2015 . | JPMORGAN SECURITIES .........coooiiii [ XXX 575,568 |............. 525,000.............. 17,967
267475AA9 ... |[DYCOMINDUSTRIES ... ..o . 09/10/2015 . | GOLDMAN SACHS & CO. ..o [ XXX 320,000 (............. 320,000 ...
26884TAK8 ... [ERACUSAFINANCELLC ... [ . 06/10/2015 . | JEFFERIES & CO .......oooiiiiiiiii [ XXX 613,182 ............. 600,000 (................ 2,053
29273RBDO ...| ENERGY TRANSFERPARTNERS ... ... . 03/10/2015 . [VARIOUS ... XXX [ 196,785 ............. 197,000 (........cooeeiiinin 9
29379VAZ6 ... |[ENTERPRISE PRODUCTS OPER .......oooviiiii e [ . 05/20/2015 . | BANKOF AMERICA ... [ XXX 519,540 ............. 525,000 (................ 3,469
31677QAYS .. [FIFTHTHIRD BANK ... oo [ . 01/20/2015 . | GOLDMAN SACHS & CO. .........coviiiiii [ XXX [, 325,679 |............. 325,000 ..o 675
31816QACS ... [FIREEYE INC ... [ . 05/28/2015 . [MORGAN STANLEY & CO ......ooovviiiiii [ XXX [ 90,000 .............. 90,000 ...
320209AA7 ... | FIRST FINANCIAL BANCORP .......coovviiiiiiiiiiieeee . 08/20/2015 . | RBC CAPITALMARKET CO ........ooviviviiiiii [ XXX 500,000 ............. 500,000 |.......covoeii
33829TAA4 ... [FIVE CORNERS FUNDING TRS ... .o [ . 03/18/2015 . [BARCLAYS CAPITAL ... [ XXX [ 293,235|............. 275,000 ... 4,321
34528QBP8 ... | FORDF 2012-2 A ... .o . 12/29/2015 . |WELLSFARGO .........oooiiiii [ XXX o, 301,641 (............. 300,000 ......covevnn. 240
34540UAAT ... [FORDMOTOR CREDIT COLLC ..o . 01/20/2015 . | MILLENNIUM ADVISORS ..........cooiiiii [ XXX [, 583,096 |............. 575,000 |............ee 266
34964CAB2 ... | FORTUNE BRANDS HOME & SE ........ocoiiiiii e . 06/08/2015 . [BANKOF AMERICA ... [ XXX [ 314912 ............. 315,000 |......covieii
375558BE2 ... | GILEAD SCIENCES ... . 09/09/2015 . | JP MORGAN SECURITIES .........ccooiiiii [ XXX 149,984 | ............. 150,000 | ..o,
406216BG5 ... | HALLIBURTON COMPANY ... oo . 11/05/2015 . | CREDIT SUISSE FIRSTBOSTON .........cccoooiiii [, XXX 209,410 ............. 210,000 |......coviei
421915ED7 ... [HCPINC ... L . 10/26/2015 . | GOLDMAN SACHS & CO. ..........covvieiiiiii [ XXX |, 211,764 | ............. 200,000 (.............. 5,563
432748AB7 ... | HILLTOP HOLDINGS INC ... ...t . 04/06/2015 . | SANDLER O'NEILL AND PARTNERS ...........cooooi [ XXX 315,000 (............. 315,000 ..o
437076AW2 ...|[HOME DEPOTINC ... ..o [ . 09/29/2015 . | BARCLAYS CAPITAL ......ooiviiiiiii [ XXX 298,067 |............. 270,000 |.......cooienn, 33
44217NACO ... [HGMT 2015-HGLR ATAZ ... L . 03/31/2015 . |VARIOUS ... [ XXX |, 672,288 |............. 665,000 (................ 1,262
444859AY8 ... |[HUMANAINC .. .o . 03/24/2015 . | JPMORGAN SECURITIES ..........ooooiii XXX 402,156 |............. 345,000 ... 7,038
446438RM7 ... | HUNTINGTON NATIONAL BANK ... [ . 10/30/2015 . | MILLENNIUM ADVISORS ...........coooiiiiiiiiiiiii [ XXX 398,800 (............. 400,000 (..........ccooon. 880
T 45772FAAS ... | INPHICORP ... 1271812015 . [VARIOUS ... XXX [ 148,514 1 ............. 150,000 f........cooevnnn. 19
w 458118AB2 ... [INTEGRATED DEVICE TECH INC ... [ . 10/30/2015 . | JP MORGAN SECURITIES ..........ocoooii [ XXX 100,000 |............. 100,000 | .....oooveiinn
- 458140AD2 ... | INTEL CORP ...t . 11/13/2015 . [JEFFERIES&CO ..o [ XXX [ 112,555 ............. 90,000 (...........on. 1,123
458140AJ9 ... | INTEL CORP ...t . 09/29/2015 . [BARCLAYS CAPITAL ... [ XXX [ 167,170 ............. 160,000 |..............oe. 15
458140AQ3 ... [INTELCORP ... .ot [ . 07/22/2015 . |WELLSFARGO .........oooiiiii [ XXX 169,840 ............. 170,000 | ..o,
460690BJ8 ....| INTERPUBLIC GROUP COS ....... ..o | e . 04/20/2015 . | STERNEAGEE GROUP INC ... XXX 405,752 ............. 400,000 (................ 3,950
46643KAA9 ... [JPMMT 2014-5 A1 ..o e . 02/25/2015 . | FIRST TENNESSEEBANK ...........ooooiviii XXX 585,678 |............. 568,662 |................... 47
46644MASS .. | JPMMT 2015-3 A3 ..o . 05/27/2015 . [ JPMORGAN SECURITIES ..o XXX 608,531 |............. 600,000 |................ 1,633
483548AD5 ... |[KAMAN CORP ...t . 09/08/2015 . [ JPMORGAN SECURITIES ..........cooiiii [ XXX 543,612|............. 450,000 (................ 4,713
49327M2J2 ... [KEY BANKINA . o L . 01/20/2015 . | KEYBANC CAPITAL MARKETS ........ccoviiviiiii [ XXX 350,709 |............. 350,000 |.......ccevnn. 620
512807AL2 ....[LAMRESEARCH CORP ..........oiiiiiiiii e . 09/23/2015 . [VARIOUS ... XXX 448,606 (............. 350,000 ... 1,378
530610AB0 ... | LIBERTY INTERACTIVELLC ..o . 04/27/2015 . |NOMURA SECURITIES INT'LINC ..o [ XXX [ 76,751 ... 69,234 ... 59
532457BK3 ... [ELILILLY & CO ..ot . 02/24/2015 . [MORGAN STANLEY & CO ......ooovviiiii [ XXX 239,789 |............. 240,000 ...
539830BE8 ... | LOCKHEED MARTIN CORP ..ot . 02112/2015 . | JPMORGAN SECURITIES ..o [ XXX 179,485 ............. 180,000 | ......ccviiinn,
539830BH1 ... | LOCKHEED MARTIN CORP ..o . 11116/2015 . | JPMORGAN SECURITIES ..o [ XXX 148,842 ............. 150,000 | .....oooviiin,
548661DF1 ... [LOWES COMPANIES INC ..o [ . 09/09/2015 . [JPMORGAN SECURITIES ... XXX 300,000 (............. 300,000 |.....ooviii
55279HAJY ....| MANUF & TRADERS TRUST CO .......oiiviiiiiiiiiee e . 05/18/2015 . | KEYBANC CAPITAL MARKETS ........cooviiviiiii [ XXX 498,880 (............. 500,000 (................ 3,063
55608BAA3 ... | MACQUARIE INFRASTRUCTURE ..........coooiiiiiiiii e [ . 1271012015 . [VARIOUS ... L XXX [ 515,880 |............. 455,000 (................ 3,412
58933YARG ... |MERCK & COINC ..ot . 02/05/2015 . | DEUTSCHE BANK SECURITIES ..........coooiiiiii [ XXX 419,307 (............. 420,000 (..o,
594918BA1 ... [MICROSOFT CORP ..ottt [ . 02/09/2015 . [BARCLAYS CAPITAL ... [ XXX [ 249,568 |............. 250,000 |......coviei
595017AC8 ... [ MICROCHIP TECHNOLOGY INC ..o [ . 02/06/2015 . [ JPMORGAN SECURITIES ..o XXX [ 130,000 (............. 130,000 [ .......oovveieii
595112AY9 ... |MICRON TECHNOLOGY .........cooiiiiiiiiiiie . 06/15/2015 . |VARIOUS ... [ XXX o, 375891 ... 360,000 (................ 1,227
60855RAD2 ...| MOLINAHEALTHCARE INC ... e . 12/10/2015 . [ JPMORGAN SECURITIES ..o XXX [ 499,695 (............. 420,000(................ 2,244
61763UAVA ... [MSBAM 2014-C17 A2 ... oo L . 12117/2015 . | BANKOF AMERICA ... [ XXX 770,508 |............. 750,000 (... 1,365
61764XBJ3 ....|MSBAM 2015-C21 Ad ... . o . 02/13/2015 . [MORGAN STANLEY & CO ......oovviiiiii [ XXX 283,249 |............. 275,000 |........ooei 637
62942XAA6 ... [NRGYIELD INC ... .o . 12/07/2015 . [VARIOUS ... XXX [ 295195|............. 320,000 |........coevnn 2,088
62942XAD0 ... [INRGYIELD INC ... [ - 1172012015 . |VARIOUS ... [ XXX 184,148 ............. 210,000 (... 1,744
635405AMS5 ... | NATIONAL CITY CORP ...t . 02/18/2015 . |FIRST TENNESSEEBANK .........coooiiii XXX [ 335,815 ............. 286,000 |................ 5,353
67020YAH3 ... [ NUANCE COMMUNICATIONS .. ... [ . 12/02/2015 . | BARCLAYS CAPITAL ..o [ XXX 350,000 ............. 350,000 (......ooviiii
67066GACS ... |NVIDIACORP ... oo . 07/15/2015 . [JEFFERIES & CO ... [ XXX [ 22,883 (... 20,000 (..o 27
68389XBA2 ... [ORACLE CORP ..ottt L . 09/29/2015 . |WELLSFARGO ..........ooooiiiiiii [ XXX |, 365,508 |............. 360,000 (................ 2,352
68389XBB0 ... [ORACLE CORP ... oottt [ . 04/28/2015 . | JPMORGAN SECURITIES ..o [ XXX 577,958 |............. 580,000 (.......ccoeiiin.
69353REMG ...|PNCBANK NA ... . . 05/27/2015 . [CITIGROUP .......oooiiiii [ XXX [ 499,665(............. 500,000 |......c.ooeiiiin
69371RM45 ... [ PACCAR FINANCIAL CORP .......ccoiiiiiiiiiiii e [ . 03/03/2015 . | JP MORGAN SECURITIES ..o XXX 299,718 |............. 300,000 (...cc.viieii
73640QAB1 ... | PORTFOLIO RECOVERY ASSOCIATION .........cooiiiiiiiiiiiii [ . 11/13/2015 . [VARIOUS ... L XXX o[ 2714484 |............. 310,000]................ 2,757
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741503AQ9 ... [ PRICELINE.COMINC ... ...t [ - 1116/2015 . [VARIOUS ... XXX o, 1,090,464 |............. 850,000 (................ 2,829
T4340XAV3 ... [PROLOGISLP ...t . 12/07/2015 . |WELLS FARGO .......oiiiiiiiiiiieie e XXX 405264 |............. 400,000 ................ 3,514
74348TAQ5 ... | PROSPECT CAPITAL CORP .. ..ot - 1173072015 . [VARIOUS ... XXX |, 127,775 ... 140,000 (... 2,008
74456QBCY ... [PUBSVC ELEC & GAS .. ...t . 09/30/2015 . |[MORGAN STANLEY & CO ......ooooviiiiiiii XXX o 580,776 |............. 600,000 |................ 5,542
749685AT0 ... RPM INTERNATIONALINC .....oovviiiiiie e [ - 11723/2015 . [VARIOUS ... XXX |, 426,904 |............. 375,000 (... 3,370
74973WAB3 .| RTIINTERNATIONAL METALS ...t - 1110/2015 . [VARIOUS ... XXX 1,218,361 ........... 1,145,000 |................ 5,665
761283AB6 ... | RESTORATION HARDWARE ............coiiiiiiiiiiiiiiiei e [ . 09/01/2015 . |[MORGAN STANLEY & CO .......ooooiiiiiiiii XXX o 491271 ... 510,000 | ........coooeiiinnnnn
761713BE5 ... [REYNOLDS AMERICAN INC ... [ . 06/09/2015 . | JP MORGAN SECURITIES ..........oovviiiieiiiei XXX 399,928 ............. 400,000 ..o
81733YAAT ... [SEMT 2015-2 AT ... oo . 04/24/2015 . |[MORGAN STANLEY &CO ......coooviiiiiiiii XXX 511,563 |............. 500,000 ................ 1,410
842400GD9 ... | SOUTHERN CAL EDISON ........oovviiiiiiiiieiie e - 01/13/2015 . |CITIGROUP ...t XXX |, 549,962 ............. 550,000 | .....ccoovviiiiinnnn,
86074QALS6 ... | STILLWATER MINING COMPANY ... - 1110/2015 . [VARIOUS ..o XXX oo 447188 ............. 435,000(.........c.oooinn 957
88163VAE9 ... [TEVAPHARMFINCOLLC ......ooiiiiiiiiii e - 10/22/2015 . [VARIOUS ..o XXX 509,154 |............. 370,000 .........cooei 250
88713UAA4 .. [ TSTAR2008-TA A ... it [ . 07/29/2015 . |BARCLAYS CAPITAL .....ooiiiiiiiiiiie XXX |, 544688 |............. 525,000 (.........cooeiii 165
88870BAF5 ... [ TIVOINC ... . 01/14/2015 . | FRIEDMAN BILLINGS & RAMSEY .........ccoooviiiiiii ], XXX [ 4582 ... 5,000(.......ccooiiiinnn, 33
896522AF6 ....[ TRINITY INDUSTRIES INC .......cooviiiiiiiiee e [ - 12/09/2015 . [VARIOUS ..o XXX |, 57479 ............. 460,000 |................ 3,008
90331HML4 ... [ USBANK NA CINCINNATI ... - 10/30/2015 . [USBANK .....oooiiiiiiiiii e XXX o 402,572 ............. 400,000 .........coooeenn 142
90349GBD6 ... UBSBB 2013-C8 A2 .......oiiieiiieiii e . 12/17/2015 . | SOUTHWEST SECURITIES ...........cooooiiiie XXX |, 249258 |............. 250,000 (.........oveii 301
921946885 ....| VANGUARD EMERGING MARKETS GOVERNMENT .........ocooviiiiiiii [ . 11/02/2015 . | JP MORGAN SECURITIES ........oooiviiiieiiiei XXX o, 8,030,659 |............. 106,962 ......cooviiiiii
92276MBA2 ...| VENTAS REALTY LP/CAP CRP ..ot . 05/18/2015 . |WELLS FARGO ........coovviiiiiiiiiiiiic XXX o 505,715 ............. 500,000 ................ 2,667
927804FK5 ....| VIRGINIAELEC & POWER CO ... ..o [ . 09/29/2015 . | MILLENNIUM ADVISORS .........ooiiviiiiiiiiiiiiie [ XXX 181,809|............ 180,000 |......ooeivvn. 1,136
m 92826CAB8 ... [VISAINC ... . 12/09/2015 . |BANKOF AMERICA ........oiiiiiiiiiii XXX 374681(............. 375,000 ...
w 92826CACE ... [VISAINC ... 121712015 . [VARIOUS ..o XXX |, 600,566 |............. 600,000 (..........ooeee 249
(Y 92890NAU3 ... [WFRBS 2012-C10 A3 ... ..o . 03/27/2015 . |NOMURA SECURITIES INT'LINC .......ooooiiiiii XXX o 669,176 |............. 650,000 (...........ceee 926
92939FAU3 ... [WFRBS 2014-C21 A5 ... ..ot . 02/09/2015 . |WELLS FARGO ........oiiiiiiiiiiiiiiee XXX 425297 |............. 400,000 ... 450
941063AQ2 ... | WASTE MANAGEMENT INC ..ot [ - 0172172015 . |WELLS FARGO ..o [ XXX |, 304918(............. 274,000 .............. 5,077
94986RXR7 ... [WELLS FARGO & CO ......ooviiiiiiii e . 10/15/2015 . |WELLS FARGO ........ooiiiiiiiiiiiiiie XXX 954,087 (............. 970,000 ...........cee 135
94989KAV5 ... [WFCM 2015-C29 Ad ... oot [ . 08/26/2015 . |WELLS FARGO ........coovviiiiiiiiiiiie [ XXX |, 665514 |............. 650,000 (................ 1,970
94989QAV2 ... [WFCM 2015-SG1 A4 ... ..o . 10/23/2015 . | SOCIETE GENERALE SECCORP ...........cocooviiiii [, XXX o 630,000 ............. 600,000 ................ 1,705
97652TAHB ... [WIN 2015-TAB ... oo . 02/05/2015 . | JPMORGAN SECURITIES ........cooovoiiiiiiiiii XXX 539,772 ............. 530,000 .........cooei 795
98158LADY ... [WOART 2014-A A4 . o i . 05/20/2015 . |NOMURA SECURITIES INT'LINC .......ooooiieiie XXX 806,188 (............. 800,000 (..........oovr 374
98956PAKS ... | ZIMMER HOLDINGS INC ..ot . 03/24/2015 . |NOMURA SECURITIES INT'LINC ......oooooiiiii XXX 404,580 |............. 400,000 ... 240
775109AY7 ... | ROGERS COMMUNICATIONS IN ..ot ... A...|. 06/12/2015 . | CREDIT SUISSE FIRSTBOSTON ...........coooevvveeiiiieais] oo, XXX |, 616,338 |............. 600,000 ................ 5,193
806854AB1 ... | SCHLUMBERGER INVESTMENT .............ccoooiiiiiiiiiiiiiiiiii ... F...|. 09/29/2015 . | SOCIETE GENERALESECCORP ...............oooooviei| i XXX oo | 283269 |............. 275,000 .................. 454
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... | 56,801,128 |......... 46,993,858 |............. 179,124
Bonds - Hybrid Securities
00170F209 ....| AMG CAPITAL TRUST Il ... . 03/23/2015 . |CITIGROUP ........ooiiiiiiiiei e XXX o[ 43,068 ... 700 .o,
64944P307 ....|NY COMMUNITY CAP TRUST V ...\t [ . 03/05/2015 . [CITIGROUP ... ..ot [ XXX oo [, 674242|.............. 13,520 |0
4899999 Subtotal - BONS = HYDIA SECUIIES .. .. ... e e e 717,310 ... 14220 ...
8399997 SUbtotal - BONAS = PArt3 ... . oo [ 73,175,861 |......... 62,258,040 |............. 251,859
8399998 Summary item from Part 5 fOr BONAS .. ... ... [ 4695423 (........... 4,383,000(.............. 32,474
8399999 SUDIOLAI = BONGS . ... .ottt et e e e e ettt [ 77,871,284 |......... 66,641,040|............. 284,333
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
427056BCY ... | ASHLAND INC ... - 12/18/2015 . [VARIOUS ... L, 490.000............. 445537 |
95040Q203 ... [WELLTOWERIINC ... ..ot - 1106/2015 . [VARIOUS ... 19,120.000........... BT MT |
G16962204 ... [BUNGE LTD ... oiitiiiii et e .. F...].08/19/2015. IMERRILLLYNCH ........cooiiiiiiiiiiiiiiiiiiiii [ 1,670.000|............. 165,718 .o |
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) . ... ... oo e e e e [ 1,792,372 ... XXX o [
8999997 Subtotal - Preferred StoCKS - Part 3 ... . . 1,792,372 ....... XXX oo
8999998 Summary Item from Part 5 for Preferred STOCKS ... .o e | 119,952 (....... XXX oo
LRSS TN el o)l (o T T S (o To € T PTTTN FrovyooY 1,912,324 ... XXX o [
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)
44107P104 ....|HOSTHOTELS & RESORTSINC .......oooiiiiiiiiieiiceeeee e . 11/02/2015 . | CONVERSIONBROKER ...........ooviiiiiiiiiiiiiei |, 12,848.000|............. 221,500 ....... XXX [
854502101 ....| STANLEY BLACK & DECKER ... . 12/24/2015 . | CONVERSIONBROKER ....................cocoo o 3,465.550|............. 370,641]....... XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........... ... 592,141]....... XXX o
Common Stocks - Mutual Funds
464286319 ....[ISHARES EMERGING MARKETS ... .. .o . 11/02/2015 . | JPMORGAN SECURITIES ... 62,713.000........... 2,021,394 |....... XXX [
464288448 ....| ISHARES INTERNATIONAL SELECT ..o | . 11/02/2015 . [ JPMORGAN SECURITIES ..o 138,468.000(........... 4,029,714 |....... XXX [
921946406 ....| VANGUARD HIGHDVD ... . 11/02/2015 . | JP MORGAN SECURITIES ... 46,906.000........... 3,000,294 |....... XXX
9299999 Subtotal - Common Stocks - MULUAI FUNGS .. ... . 9,051,402 ....... XXX oo
9799997 Subtotal - COMMON STOCKS = PAM 3 ... ... . [ 9,643,543|....... XXX o[
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... ... ... e e | 208,736|....... XXX o[
9799999 SUbtotal - COMMON SlOCKS ... 9,852,279 ....... XXX oo
9899999 Subtotal - Preferred and CommOn SHOCKS ... .. ... .o 11,764,603 ....... XXX oo
0999999 TOtAIS .. ...\ttt e | 89,635,887 |....... XXX [, 284,333

€€l
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36202FLN4 | G24833 ....... ..o ... |12/01/2015] MBS PAYDOWN ........ XXX 46,938 |....... 46938 |....... 50,759 |....... 47,345| . ............|........(406) | ... e (40B) | 46,938 10/20/2040
36207QFE2 | GN 438565 ... . 12/01/2015 MBS PAYDOWN ........ |... XXX ... |...... 36,039 (....... 36,039 |....... 39,030 |....... 36373 | .........coo | (B33) | [ (B33 e 36,039 05/15/2041
3620A56L8 | GN 720075 ... 12/01/2015{ MBS PAYDOWN ... XXX 123,961 ...... 123,961 |...... 130,759 |...... 124373 | ............. | (@12) [ [ @@12) 123,961 06/15/2039
3622A2BN1 | GN 783645 12/01/2015 MBS PAYDOWN ........ |... XXX ... |..... 171,086 | ...... 171,086 |...... 181,107 |...... 172313 |............. |...... (L27) | ..o | (22D o | 171,086 07/15/2027
83162CSX2 | SBAP 2009-20K 1 ... ... |11/01/2015] MBS PAYDOWN ........ XXX 21,508 (....... 21,508 |....... 24274 |....... 21889 | ............ | (1B | (I8 21,508 11/01/2029
912828QP8 | US TREASURY N/B . 109/28/2015] MORGAN STANLEY & CO|... XXX ... |... 2,020,150|.....2,000,000 |.....2,049,382.....2,038,757 | ............. [.....(20,361) | .........cooo [ .ot (20,36) | oo | 2,018,396 05/31/2016
912828SY7 | US TREASURY N/B ... |11/04/2015{ VARIOUS ............... Lo XXX .o ]... 2,961,876 .....2,965,000|.....2937,951|.....2,947671|............. |....... 5540 ............. | 5540 | 2,953,211 05/31/2017
912828TP5 | US TREASURY N/B .. . 109/15/2015{ MATURITY ... s XXX 126,000 ...... 126,000 ...... 125526 | ...... 125833 ..o | B8 188 126,000 09/15/2015
912828TT7 | US TREASURY N/B .. ... |10/15/2015{ VARIOUS ............... o XXX ] 4,001,734 4,088,800 |..... 4,077,158 |..... 4,085459 | ... e 1ABT [ 1A3T 4,086,896 10/15/2015
912828UZ1 | US TREASURY N/B . |06/10/2015] RBS GREENWICH
CAPITAL ................ XXX 690,908 |...... 700,000 ...... 692,973 |...... 695249 |............. ... 61T BT 695867 |............. [...... (4,959) | ....... (4,959) | ....... 2,665 | 04/30/2018
0599999 Subtotal - Bonds - U.S. GOVEIMMENES .. ...\ttt .. 10,290,200 | ... 10,279,332 |... 10,308,919 |... 10,295,062 10,279,902 (... | 10,296 |....... 10,296 |...... 63,200 . XXX.
Bonds - All Other Governments
1107098W5 | BRITISH COLUMBIAPROVOF ................ A [06/15/2015{ MATURITY ..............|... XXX ... |..... 165,000 ...... 165,000 ...... 175265 ...... 166,024 ... | (1024) [ (1024) [ 165,000 06/15/2015
563469TL9 | MANITOBA (PROVINCE OF) ... .| A |07/15/2015| MATURITY ..............|... XXX... |..... 165,000 ...... 165,000 (...... 174,087 | ...... 166,057 [ ..o | (1057) [ e (0BT) [ 165,000 ... 07/15/2015
683234WQ7 | ONTARIO (PROVINCE OF) ........ .| A |02/03/2015 MATURITY ..............[... XXX ... |..... 155,000 ...... 155,000 (...... 173944 | ...... 155,400 [ .......ooe | e (A00) [ e (400) [ 155,000 ... 02/03/2015
748148RQ8 | PROVINCE OF QUEBEC ......... .. A [05/26/2015{ MATURITY ..............|... XXX ... |..... 155,000 ...... 155,000 (...... 174983 | ...... 156,791 oo | (LT [ (T [ 155,000 ... 05/26/2015
m 91086QAL2 | UNITED MEXICAN STATES ........... ...| F |03/03/2015| MATURITY e 150,000 ...... 150,000 (...... 175875 ...... 151,057 [ oo | (057) [ (05T) | 150,000 ... 03/03/2015
3\ 1099999 Subtotal - Bonds - All Other Governments .................ccooviiieiiiiiii ... T TTTTITITE e 790,000 ...... 790,000]...... 874,154 ...... 795329 ... | (5329 [ (5329 [ | 790,000 ... . XXX
Bonds - U.S. States, Territories and Posse33|o1s( irect and Guaranteed)
13063BHZ8 | CALIFORNIAST ..., ... |11/01/2015 MATURITY .............. XXX 150,000 ...... 150,000 | ...... 161,658 |...... 153,890 (..o | (3890) [ e (BB90) [ 150,000 [ ..o | [ 5,925 | 11/01/2015
13063BN65 | CALIFORNIAST ... ... |02/01/2015 MATURITY .............. XXX 500,000...... 500,000]...... 501,900...... 500,086 (............. oo (88) i e (8B [ | 500,000 (... oo [ 2,125 | 02/01/2015
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .....................cooc ] 650,000 ...... 650,000 ...... 663,558 | ...... 653976 (.............|......(3976) [ ............. . (BOTE)| .. 650,000 (... [ 8,050 (. XXX.
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
208418UF8 | CONROE TX INDEP SCH DIST ... |11/30/2015| STIFEL NICOLAUS ...... XXX 211,680 (...... 180,000 ...... 2142271 ...... 210179 .o [ @307 e 30T [ 205872 ..o [ 5808|......... 5808|...... 11,700 | 02/15/2021
3038207G3 | FAIRFAXCNTY VA ..... eeieeiiioiood] ... [11/30/2015| STIFEL NICOLAUS ...... XXX 623,306 |...... 525,000 ]...... 624,078 |...... 610,724 ... (11,928) | (11928) [ 598,797 [ ..o [ 245101....... 245101 ...... 30,771 | 04/01/2021
346623BV2 | FORSYTH CNTY NC 11/30/2015{ MESIROW FINANCIAL
INC..........oo o XXX 715,566 | ...... 600,000]...... 715614 ...... 700836 (............. |.....(13450) | ............. |...... (13450) [ ... | 687,386 |............. |...... 28180 ....... 28,180 1...... 42,667 | 07/01/2021
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .................................... ... 1,550,552 ..... 1,305,000 ..... 1553919 ..... 1,521,739 ... (29685) L (29685) L 1,492,055 |............. [...... 58498 |....... 58498 |...... 85138 |. XXX
Bonds - U.S. Special Revenue, Special Assessment
040580FZ0 | ARIZONA ST SCH FACSBRD REVENU ....... ... |07/01/2015] MATURITY .............. Lo XXX 499970 | ..o [ 30 B0 500,000 07/01/2015
3128MBYY4 | FG GOB727 ... ... |... [12/01/2015| MBS PAYDOWN ... XXX 88978 [ (909) | Q09 [ 68,069 01/01/2037
3128PP6U2 | FG J10883 ... 12/01/2015{ MBS PAYDOWN ... XXX 39379 (M) () 39,235 10/01/2024
3128PRJWO| FG J12077 ... 12/01/2015{ MBS PAYDOWN ... XXX 69298 . [ B24) | B2 68,774 04/01/2025
3128PTUTO | FG J14194 ... 12/01/2015{ MBS PAYDOWN ... XXX 81892 [ (BA0) | (BA0) 81,352 01/01/2026
3128PXT71 | FG 17774 ... .| ... [12/01/2015] MBS PAYDOWN ... XXX 21194 | (A62) | (462) | 120,733 01/01/2027
312945AMO [ FGA96312 ... eeveeod| ... |12/01/2015) MBS PAYDOWN ........ [... XXX ... 43395 ..o (M) () 43,251 01/01/2041
313380L96 .| FEDERAL HOME LOANBANK ...... covveend| oo |11/202015) MATURITY ..o Lo XXX 960,660 | ..........o.o [eoeeo (660) i [ (BBO) [ [ 960,000 11/20/2015
313381H24 | FEDERAL HOME LOANBANK ...... covveend| ... |01116/2015) MATURITY ... Lo XXX 2,600,011 ..o [ () [ e () e 2,600,000 01/16/2015
3137A6VK5 [ FHR3808LA ... ... |12/01/2015] MBS PAYDOWN ........ o XXX 77337 o | (VTTR) o (VTR [ 175,564 08/15/2038
3137ATSDS5 | FHMS KPO1 X ... ... |12/25/2015] INTEREST ONLY
PAYMENT .............. e XXX e [ 1443 ... 806 | ..o [ (80B) | e (80B) | 01/25/2019
3137AVXPT | FHMS K022 X1 ... ... |12/25/2015 INTEREST ONLY
PAYMENT .............. o XXX e 1558 ......... 1,080 ..o [ (1,080) | e (1080) e 07/25/2022
3137B03X0 | FHMS K502 X1A ... ... |12/25/2015] INTEREST ONLY
PAYMENT .............. e XXX e [ 3801 |......... 1846 ... [ (1848) | (1848) | 04/25/2017
3137EADS5 | FREDDIEMAC ..o ... |09/28/2015] DEUTSCHE BANK
SECURITIES ............ oo XXX ]...3555226]..... 3,540,000 f..... 3,556,759 | ..... 3,552,752 ..o | (5296) [ e (B29B) | | 3,547,456 10/14/2016
3138A3URG [ FN AH2391 ... ... ... |12/01/2015] MBS PAYDOWN ... XXX 58,804 |....... 58,804 |....... 62107 ....... 59213 ... [ BI0) | @10) 58,804 | ... 01/01/2026
3138E0SF7 | FN AJ7717 ... 12/01/2015{ MBS PAYDOWN ... XXX .o | 35741 ....... 357411 ....... 37,253 035884 . (A3) | (143 35,741 12/01/2026
3138E7Y57 | FN AK3431 ... 12/01/2015{ MBS PAYDOWN ........ |... XXX ... |...... 33,850 ....... 33,850 (....... 34754 (... 33932 . ..o [ (B (B e 33,850 02/01/2027
31396CYZ7 | FHR 3052 MH 12/01/2015{ MBS PAYDOWN ......... o XXX 45805]....... 45805]....... 48846 |....... 47439 (183 | (B3 [ 45,805 10/15/2034
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31398A4M1 | FANNIE MAE ... |10/26/2015 MATURITY .............. ... XXX...[... 1,000,000 1,010,413 10/26/2015
31402QY39 | FN 735230 ...... ... |... |12/01/2015| MBS PAYDOWN ... XXX 59,508 .. 59,776 02/01/2035
31412PMN8 | FN 931065 ...... ... |12/01/2015] MBS PAYDOWN ... XXX 87,958 .. 88,560 05/01/2039
31416YXZ6 | FN AB3395 ... .. . ... |12/01/2015] MBS PAYDOWN ... XXX 93,701 . 94,362 08/01/2041
31418ABY3 | FN MA0954 . .... ... |12/01/2015] MBS PAYDOWN ... XXX 93,785 ... 94,380 01/01/2027
31418AEC8 [ FNMA1030 ... ... |12/01/2015| MBS PAYDOWN ........ [... XXX ... |..... 129,081 , 708 (... 130,045 04/01/2022
47770VAP5 | JOBSOHIO BEVERAGE SYSSTWDLIQ ....... ... |01/01/2015] MATURITY ........ c e XXX 250,000 \ ,000(...... 250,000 01/01/2015
62888XAA2 [ NGN 2010-CTAT ... ... |07/27/2015] MBS PAYDOWN XXX TA4T|.......  TA24T |....... T4173|....... 74,229 10/29/2020
83754LAN7 | SOUTH DAKOTA ST EDUCTNL ENHANC ...... ... |06/01/2015 MATURITY .............. XXX 500,000 , ,000(...... 500,000 06/01/2015
88880CAB9 | TOBACCO SECURITIZATION AUTHMN ....... ... |03/01/2015 MATURITY .............. XXX 135,000 , 7401 ...... 135,285 03/01/2015
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 10,809,684 | ... 10,831,916 XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00184XAA3 [AOLINC .......oiviiiiiiiii e ... |06/23/2015{ VARIOUS ............... XXX 522,909 (...... 490,000 ...... 475111 ... 475,697 3,114 1 09/01/2019
00252FCT6 | AMIT 2005-4 M1 12/25/2015{ MBS PAYDOWN ... XXX 53,972 ....... 53,9721 ....... 53812 ....... 53,853 . 10/25/2035
00287YAG4 | ABBVIEINC ... .. |... [11/06/2015| MATURITY ........ XXX 150,000 ...... 150,000 (...... 150,842 ...... 150,319 11/06/2015
00287YAJ8 | ABBVIEINC ......... ... |... |06/30/2015| INCAPITAL LLC . XXX 150,461 ...... 150,000 (...... 148,601 |...... 149,051 . 11/06/2017
00440EAL1 | ACE INA HOLDINGS . ... |... |05/15/2015| MATURITY ........ XXX 500,000 ...... 500,000 ...... 552,785|...... 509,087 . 14,000 | 05/15/2015
| 004421NC3 | ACE 2005-HE3M1 ........ ... | ... |12/25/2015| MBS PAYDOWN ... XXX 79,349 ....... 79,3491 ....... 78,890 ....... 79,161 .... 34705/25/2035
— [ 00764MEL7 | AABST 2005-1 M2 ... ....|... |12/252015 MBS PAYDOWN ... XXX 35149 ....... 35149 ....... 33,9181 ... 34,823 .... 136 03/25/2035
| 00842AAD1 [ ABMT 2015-4 A4 ..... ... |... |12/01/2015| MBS PAYDOWN ... XXX 37,897 |....... 37,897 ....... 37,950 (.............. .... 453 06/25/2045
— [ 02005ACCO | AMOT 2012-1 A2 .. ... |... |02/15/2015 MBS PAYDOWN ... XXX 500,000 ...... 500,000 ...... 504,902 ...... 500,474 . 1200 02/15/2017
02587MAA6 | AMXCA 2012-2C ................ .o.| ... |08/15/2015{ MBS PAYDOWN ........ |... XXX ... |..... 300,000 ...... 300,000 ...... 302,613 ]...... 300,741 .. 2,58003/15/2018
0258M0DA4 | AMER EXPRESS CREDIT CO ... . |... |09/15/2015| MATURITY .............. XXX 3250001...... 325,000]...... 3374221...... 329,645 .. 8,938 09/15/2015
02666QK69 | AMERICAN HONDA FINANCE ................. ... |02/27/2015 MATURITY .............. XXX 200,000 ...... 200,000 ...... 199,894 |...... 199,994 1,450 | 02/27/2015
03065CAC3 | AMCAR2013-4 A3 ... ... |12/08/2015] MBS PAYDOWN ........ XXX 365,062 ...... 365,062 |...... 365405(.............. 1,593 | 04/09/2018
03523TAMO | ANHEUSER-BUSCH INBEV WOR ... oo |... |01/15/2015| MATURITY .............. XXX 462,000 ...... 462,000 ...... 497,805 ...... 462,338 .. 9,52901/15/2015
035710AA0 | ANNALY CAPITALMGMT .......... .| ... |02/15/2015| MATURITY .............. XXX 15,000 ....... 15,000 ....... 16,855|....... 15,134 .... 300 02/15/2015
05578XAC2 | BMWOT 2013-AA3 ....... o] ... [12/25/2015{ MBS PAYDOWN ... XXX 232,099 (...... 232,099 1...... 232,093 |...... 232,047 ... 956 | 11/27/2017
059511AB1 | BACM 2007-2A2 ............ ... |... |08/01/2015| MBS PAYDOWN ........ [... XXX... .... 370 04/10/2049
06051GERG | BANK OF AMERICACORP ....... .o..|... |10/09/2015 MATURITY ........ s XXX .. 2,700 | 10/09/2015
064058AA8 | BANK OF NEW YORK MELLON .. ... |02/19/2015 USBANK ..... e s XXX .... 945 06/20/2017
06406HBQ1 | BANK OF NEW YORK MELLON .. ... |06/18/2015 MATURITY .............. Lo XXX .. 2,508 06/18/2015
084670AV0 | BERKSHIRE HATHAWAY INC ... .| ... 0211172015 MATURITY .............. Lo XXX .. 8,000 02/11/2015
09247XAK7 | BLACKROCKINC ................ ...|... |06/01/2015 MATURITY .............. Lo XXX .. 2,063 06/01/2015
12505JAA1 | CBL & ASSOCIATES LP . o] ... [11712/2015 MITSUBISHI ... e XXX .. 7,266 | 12/01/2023
12513EAKO | CD 2005-CD1AJ .......... ... |... |11/01/2015| MBS PAYDOWN ... Lo XXX .. 2,887 07/15/2044
12558DAC6 | CITEC 2013-VT1A3 .............. ...| ... [12/20/2015| MBS PAYDOWN ... Lo XXX .. 2,086 | 07/20/2020
12625EAA7 | COMM 2013-SFS AT ........ ... |... [12/01/2015] MBS PAYDOWN ... Lo XXX .... 465 04/12/2035
126650BT6 | CVS CAREMARK CORP ... ... |... |05/18/2015{ MATURITY ........ s XXX .. 4,063 05/18/2015
13975DAK1 | AFIN2013-3A1B .............. ...| ... |02/20/2015{ MBS PAYDOWN ........ c XXX 121186 | 121186 | 129186 L 121186 | | [ e [ | 121188 [ [ 86 | 11/20/2015
14040HAZ8 | CAPITAL ONE FINANCIAL CO ... . 103/23/2015{ MATURITY .............. Lo XXX .. 2,68803/23/2015
14040HBA2 | CAPITAL ONE FINANCIAL CO ... ooo| ... [11/06/2015| MATURITY .............. Lo XXX .. 4,300 | 11/06/2015
14313JAC5 | CARMX 20122 A3 ... ... |11/15/2015] MBS PAYDOWN ........ o XXX 1,055 | 03/15/2017
14986DAF7 [ CD 2006-CD3 A5 ..ot ... |12/01/2015] MBS PAYDOWN ........ s XXX o] 39,854 ..., 39854 |....... 46,046 |....... 40474 | ... B19) o (B19) | B398BA [ 880 | 10/15/2048
16115QAC4 | CHART INDUSTRIES INC ... oo |... |02/13/2015| VARIOUS ............... Lo XXX .... 770)08/01/2018
172967ET4 | CITIGROUPINC ............... ... |... |12/07/2015| PIPER JAFFRAY INC ....[... XXX ... .. 6,924 05/15/2018
177376AD2 | CITRIX SYSTEMS INC ... ... |... |08/14/2015] MERRILL LYNCH XXX .... 506 | 04/15/2019
200340AN7 | COMERICAINC .......... o] ... |09/16/2015| MATURITY ........ s XXX .. 6,000 | 09/16/2015
22545MAD9 | CSMC 2006-C4 A3 ... ... |... [12/01/2015] MBS PAYDOWN ... Lo XXX .... 230 09/15/2039
225470AS2 | CSFB 2005-C5AJ .................. ....|... |10/01/2015] MBS PAYDOWN ... Lo XXX .. 4,021 08/15/2038
242309AB8 | DEALERTRACK TECHNOLOGIES .. ...|... |06/15/2015{ WELLS FARGO ......... |... XXX... .. 967 | 03/15/2017
24422ESA8 | JOHN DEERE CAPITALCORP ...... oo | ... |01/12/12015| MATURITY .............. o XXX . 188 01/12/2015
25468PCY0 | WALT DISNEY COMPANY/THE ... . 102/11/2015{ MATURITY ...... Lo XXX , | 265 (02/11/2015
26882PAT9 | ERAC USA FINANCE COMPANY ..............|... |11/152015 MATURITY ...... .. XXX...|.....700000]...... 700,000 |...... 735931 |...... 731,523 | ............. | ... (31523) [ oo | (BB23) [ I 41 300 | 11/15/2015
277432AJ9 | EASTMAN CHEMICALCO .......... ....|... |12/152015 MATURITY ...... Lo XXX [P P PO 3150 12/15/2015
278062AA2 | EATONCORP ................. oo | ... |11/02/12015] MATURITY ...... XXX 195,000 ...... 195,000 (...... 195269 | ...... 195,115 e ! | 1,853 11/02/2015
29336UAB3 | ENLINK MIDSTREAMPARTNER .............. ... |12/08/2015] JP MORGAN SECURITIES ... XXX ... |..... 276,045]...... 330,000]...... 338,628 |...... 338534 ... oo (T | (T , , , 17,343 | 04/01/2024
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29379VAX1 | ENTERPRISE PRODUCTSOPER ............. ... |08/13/2015 MATURITY .............. XXX 150,000 ...... 150,000 |...... 149912 ...... 149,982 08/13/2015
30161MAL7 | EXELON GENERATION COLLC .... ... 102/11/2015( BANK OF AMERICA ..... XXX 522,595 ...... 500,000 ...... 521,4401...... 520,642 06/15/2022
30219GAB4 | EXPRESS SCRIPTS HOLDING ... ... 021122015 MATURITY .............. XXX 350,000 ...... 350,000 ...... 358,162 ...... 350,450 02/12/2015
313747AN7 | FEDERAL REALTY INVS TRST ... ... |04/13/2015| CALLED at 109.614 ...... XXX 405,572 ...... 370,000 ...... 416,372 ...... 407,388 01/15/2017
31677AAA2 | FIFTH THIRDBANK .............. ... |02/01/2015] MATURITY .............. XXX 250,000 ...... 250,000 |...... 267,655(...... 250,777 02/01/2015
34529PAD7 | FORDO 2011-A A4 ... ... |03/15/2015] MBS PAYDOWN ... XXX 26,008 ....... 26,098 |....... 26,090 ....... 26,097 05/15/2016
34529PAF2 | FORDO 2011-AC ........... . |05/15/2015{ MBS PAYDOWN ... CXXX 250,000 ...... 250,000 |...... 249954 | ...... 249,995 10/15/2016
35671DAU9 | FREEPORT-MCMORAN INC ... ... |10/02/2015 MARKETAXESS .........|... XXX .o 130,921 (...... 175000 |...... 170,882 ...... 171,621 03/01/2022
35671DAZ8 | FREEPORT-MCMORANC &G ................ . |05/07/2015] BROWNSTONE
INVESTMENT GROUP
LLC ... XXX 186,108 | ...... 200,000 |...... 197,764 | ...... 197,893 ..o | 80 ..o [ 80 ..o [t 197,973 .o | (11,865) | ...... (11,865) | ....... 5,102 | 03/15/2023
36163GAC5 | GEET2013-2A3 ... 12/24/2015{ MBS PAYDOWN ......... CXXX 470,000 ...... 470,000 ...... 469,977 ...... 469,989 | ... [ M Ml | 470,000 | ..o [ e 4,034 | 09/25/2017
36197XAMB | GSMS 2013-GC12 XA ..o 12/10/2015( INTEREST ONLY
PAYMENT .............. o XXX e 5464 |......... 4374 06/10/2046
36246LAE1 | GSMS 2007-GG10A4 ..o, 12/01/2015{ MBS PAYDOWN ........ |... XXX ... 08/10/2045
369604BE2 | GENERAL ELECTRICCO ...........oevveennn. 10/09/2015{ MATURITY .............. Lo XXX 10/09/2015
36962G5N0 | GENERAL ELEC CAPCORP .................. 10/26/2015| ISSUER REPURCHASE . |... XXX ... 01/09/2017
36962G6F6 | GENERAL ELEC CAPCORP .................. 10/26/2015( ISSUER REPURCHASE . |... XXX ... 09/07/2022
36962G7A6 | GENERAL ELEC CAP CORP ... ... |10/26/2015| ISSUER REPURCHASE . |... XXX ... 07/12/2016
38141EA74 | GOLDMAN SACHS GROUP INC .. . |08/01/2015{ MATURITY .............. Lo XXX 08/01/2015
404225AN4 | HSART 2013-T1A2 ... ... |10/15/2015] MBS PAYDOWN ... Lo XXX 01/16/2046
404225AZ7 | HSART 2013-T2 A2 .. ... |05/15/2015 MBS PAYDOWN ........ [... XXX ... 05/16/2044
42225BAA4 | HEALTHCARE REALTY TRUST .. . |05/15/2015{ CALLED at 108.943 ...... Lo XXX 01/17/2017
42809HAB3 [ HESSCORP ...............o...e. 12/18/2015{ USBANK ............... Lo XXX 02/15/2019
437084HS8 | HEAT 2005-1 M3 .. ... |12/25/2015] MBS PAYDOWN ... Lo XXX 05/25/2035
437084KR6 | HEAT 2005-3 M2 .. ... |03/25/2015] MBS PAYDOWN ........ . XXX ... 08/25/2035
43739QAB6 | HOMEAWAY INC .........oooiiiiii . |04/07/2015{ RBC CAPITAL MARKET
CO .o XXX .o 500,719 ...... 525,000 |...... 499,786 492,290 04/01/2019
43812XAC9 | HAROT 2013-3A3 ... 12/15/2015{ MBS PAYDOWN ... Lo XXX .. 96,698 05/15/2017
43814GAC4 | HAROT 2014-2A3 ............... 12/19/2015{ MBS PAYDOWN ........ o XXX .. 15,933 03/19/2018
44107TAG1 | HOST HOTELS & RESORTSLP ............... 11/02/2015{ CONVERSION BROKER .|... XXX ... 175,254 10/15/2029
44614AAD5 | HUNT 2012-1A4 ..., ... |12/15/2015] MBS PAYDOWN Lo XXX 368,605 06/15/2017
44890EAD2 [ HART2011-BA4 ... .. |02/15/2015| MBS PAYDOWN ... Lo XXX 25,514 02/15/2017
44890EAEQ | HART 2011-BB ... . |06/15/2015( MBS PAYDOWN ... o XXX 174,999 02/15/2017
44890QAC7 | HART2013-CA3 ................. 12/15/2015{ MBS PAYDOWN ........ |... XXX ... 360,133 02/15/2018
44923QAE4 | HYUNDAI CAPITAL AMERICA ... ... |10/02/2015] MATURITY .............. Lo XXX 264,961 10/02/2015
459200HD6 [ IBMCORP ...........coevennae. ... |05/11/2015 MATURITY .............. Lo XXX 249,950 05/11/2015
46625MUA5 | JPMCC 2003-C1D ........ ... |09/01/2015] MBS PAYDOWN ... o XXX 11,515 01/12/2037
46626LEJ5 | JPMAC 2005-OPT2A3 ..ot . |01/25/2015{ MBS PAYDOWN ... Lo XXX ....6,325 12/25/2035
46634NAA4 | JPMCC 2010-C1 A1 ... 12/01/2015{ MBS PAYDOWN ... Lo XXX 82,329 06/15/2043
46643KAA9 | JPMMT 2014-5A1 ... 12/01/2015{ MBS PAYDOWN ......... co XXX 76169 L 75,902 ... TBATS 10/25/2029
46644MAS5 | JPMMT 2015-3A3 ... .. [12/01/2015| MBS PAYDOWN ........ s XXX .oo|......55163|....... 55163 |....... 55947 |.............. 05/25/2045
472319AF9 | JEFFERIES GROUP LLC . ... |02/24/2015( JEFFERIES &CO ....... o XXX 159,238 07/15/2019
49327XAA8 | KEYBANKINA ... . 109/15/2015{ MATURITY .............. XXX 305,133 09/15/2015
494550BL9 | KINDER MORGAN ENERGY PARTNERS ...... .. |11/12/2015| GOLDMAN SACHS & CO. |... XXX ... 244,933 09/01/2022
49456BAD3 | KINDER MORGAN INC/DELAWA .............. .. |01/13/2015| GOLDMAN SACHS & CO. |... XXX ... 155,828 12/01/2017
50075NAS3 | MONDELEZ INTERNATIONAL ... . |03/10/2015{ TENDER OFFER ........ XXX 701,044 08/11/2017
50188FAB1 | LG&E & KU ENERGY LLC ... ... |111152015 MATURITY .............. XXX 134,876 11/15/2015
52108H3J1 | LBUBS 2005-C2AJ ............ . 03/11/2015{ MBS PAYDOWN ......... . XXX .. 243,708 04/15/2030
530610ABO | LIBERTY INTERACTIVELLC .................. 12/31/2015| SINKING FUND
REDEMPTION .......... o XXX 48,916 09/30/2043
531229AB8 | LIBERTY MEDIACORP ...............coeene. ... |04/07/2015| JEFFERIES & CO .. XXX 207,113 10/15/2023
53578AAB4 | LINKEDINCORP .............. ... 02/03/2015] MERRILLLYNCH ........|... XXX ... 160,000 11/01/2019
544152AB7 | LORILLARD TOBACCO CO .... . |06/09/2015| CITIGROUP ............. XXX 121,775 05/01/2020
57643LHP4 | MABS 2005-OPT1 M1 ..... 12/25/2015{ MBS PAYDOWN ... o XXX 56,826 03/25/2035
57643LJF4 .| MABS 2005-HE1 M2 ... 12/25/2015{ MBS PAYDOWN ... Lo XXX 59,174 05/25/2035
581557AY1 | MCKESSON CORP ....... ... |12/04/2015 MATURITY ........ Lo XXX 109,965 12/04/2015
584688AC9 | MEDICINES COMPANY ... ... |08/31/2015| VARIOUS .......... Lo XXX 319,572 06/01/2017
58768VACS | MBALT 2013-AA3 ..o . |04/15/2015{ MBS PAYDOWN ......... . XXX ... 80,267 02/15/2016
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59018YN64 | BANKOF AMERICA ...........ccoooviiininnan. ... |12/07/2015| STIFEL NICOLAUS ...... Lo XXX \ , , 903 . , (1,560) Bddl 22011]....... 22,011 04/25/2018
59217GAM1| MET LIFE GLOB FUNDING | . .o..|... |01/09/2015{ MATURITY .............. o XXX 2. e 2 01/09/2015
61745M5J8 | MSC 2005-T19AJ ........... ...|... |12/01/2015] MBS PAYDOWN ... Lo XXX 06/12/2047
61755BAC8 | MSC 2007-HQ12 A2 ... ... |08/01/2015] MBS PAYDOWN ... Lo XXX 04/12/2049
63861DAA5 | NAAFT 2013-TIAATT ...t ...|... |02/15/2015| MBS PAYDOWN ... Lo XXX 02/15/2045
64828YAR2 | NRZT 2014-2AA3 ................ .| ... [12/01/2015 MBS PAYDOWN ........ |... XXX ... 05/25/2054
64952WAW3 NEW YORK LIFE GLOBAL FDG .. ... |05/04/2015 MATURITY .............. Lo XXX 05/04/2015
66989HAC2 | NOVARTIS CAPITAL CORP ...... .| ... |04/24/2015| MATURITY .............. Lo XXX 04/24/2015
67066GAC8 | NVIDIACORP ........viviiiiiiiaiee ... |12/04/2015] BARCLAYS CAPITAL ....[... XXX ... 12/01/2018
693476BH5 | PNCFUNDINGCORP ... ... |02/08/2015] MATURITY .............. Lo XXX 02/08/2015
693476BM4 | PNC FUNDING CORP ......... oo | ... |02/18/2015| FIRST TENNESSEE BANK ... XXX ... 09/19/2016
69349LAL2 | PNCBANKNA ......... ...|... |04/29/2015] CALLED at 100.000 ...... Lo XXX 04/29/2016
71085PBM4 | PCHLT 2005-1 M3 12/25/2015{ MBS PAYDOWN ......... Lo XXX 01/25/2035
713291AR3 | PEPCO HOLDINGS INC .. ...|... [10/01/2015] MATURITY s XXX 10/01/2015
741503AQ9 | PRICELINE.COMINC ....... ... |... |10/30/2015| VARIOUS ..... Lo XXX 03/15/2018
74254PYF3 | PRINCIPAL LIFE INC FDG ... ....|... |04/27/2015| MATURITY Lo XXX 04/27/2015
74348TAL6 | PROSPECT CAPITALCORP ..... ... |... |10/20/2015| BARCLAYS CAPITAL ....[... XXX ... 03/15/2018
74432NAAO | PRUDENTIAL COVERED TRUST . ...|... |09/30/2015{ VARIOUS ............... Lo XXX 09/30/2015
74432QBF1 | PRUDENTIAL FINANCIALINC ...... oo | ... |01/152015 MATURITY .............. Lo XXX 01/15/2015
T 75508AACO | RAYONIER TRS HOLDINGS IN ... ... |... |08/14/2015| CONVERSION BROKER .|... XXX ... 08/15/2015
I | 76110W3R5| RASC 2005-KS8M1 .............. ... |... |12/25/2015 MBS PAYDOWN ........ Lo XXX 08/25/2035
o | 76110WS31| RASC 2005-KS3M3 ... oo | ... |12/25/2015| MBS PAYDOWN ........ [... XXX ... 04/25/2035
780287AA6 | ROYALGOLDINC ........ ... |... |08/12/2015| VARIOUS .......... s XXX 06/15/2019
78355HJQ3 | RYDER SYSTEMINC .......... ... | ... |03/02/2015 MATURITY .............. Lo XXX 03/02/2015
80282KAB2 | SANTANDER HOLDINGS USA ........... oo | ... |09/24/2015| MATURITY .............. Lo XXX 09/24/2015
81721MAE9 | SENIOR HOUSING PROPERTY TRUST ....... | ... |11/06/2015 MARKETAXESS ... Lo XXX 04/15/2020
81733YAAT | SEMT 2015-2A1 ...t ... |... |12/01/2015| MBS PAYDOWN ........ [... XXX ... \ , ; 05/25/2045
828807CS4 | SIMON PROPERTY GROUPLP .. ... |03/31/2015{ VARIOUS ............... oo XXX...|.....630,793|...... 615000 ...... 613,795]...... 613,832 10/01/2024
84860WAAOQ | SPIRIT REALTY CAPITALINC .... ... |01/07/2015] JP MORGAN SECURITIES ... XXX ... |..... 120,000 ...... 120,000 ...... 120,000 ...... 116,850 05/15/2019
84860WAB8 | SPIRIT REALTY CAPITALINC .... . 101/16/2015{ JP MORGAN SECURITIES| ... XXX ... |...... 80,400 ....... 80,000....... 80,000 ....... 77,950 05/15/2021
85744NAB7 | STATE STREET BANK & TRST ... o] ... [12/08/2015| MATURITY .............. XXX 265,000 ...... 265,000 ...... 264,467 |...... 264,799 12/08/2015
86358EVY9 | SAIL2005-7A2 ... .| ... [12/25/2015| MBS PAYDOWN ........ XXX 47505]....... 47505]|....... 47,335|....... 47,335 08/25/2035
86787GAF9 | SUNTRUST BANK ... |... |04/01/2015| MATURITY .............. XXX 500,000 ...... 500,000 ...... 488408 |...... 499,093 04/01/2015
871829AT4 | SYSCO CORPORATION .........coivinnn. ... |05/13/2015] CREDIT SUISSE FIRST
BOSTON . e XXX 10/02/2021
88163VAE9 | TEVA PHARM FIN CO LLC .. 072812015 vARIOUS ... co s XXX 02/01/2026
887317AC9 | TIME WARNERINC ......... ...|... |06/04/2015] TENDER OFFER s XXX 11/15/2016
887317AJ4 | TIME WARNERINC ......... .| ... 071152015 MATURITY .............. o XXX 07/15/2015
88732JBA5 | TIME WARNER CABLE INC . |04/20/2015] DEUTSCHE BANK
SECURITIES ............ Lo XXX 09/01/2021
888706AD0 [ TIVOINC ... ... |09/29/2015| BARCLAYS CAPITAL ....[... XXX ... 03/15/2016
89236RAC3 [ TAOT 2013-AA3 ... ... ... |11/05/2015{ VARIOUS ............... o XXX 01/17/2017
90333WAG3| USBANKNA ... ... |08/10/2015( VARIOUS ..... s XXX 04/29/2020
913017BX6 | UNITED TECHNOLOGIESCORP .............. ... |06/01/2015 MATURITY ........ s XXX | 171,000 f L 171,000 | 171,000 | L 471000 f L e [ 06/01/2015
9297667G2 | WBCMT 2005-C21A4 ..., ... |08/01/2015] MBS PAYDOWN ... s XXX..o.o|.....483661|...... 483,661|...... 515249|...... 494258 ............. |.....(10,596) [ ............. | ... .. (10,596) 10/15/2044
92976BDT6 | WBCMT 2006-C23 A4 .........ovovivinn, ... |11/01/2015| MBS PAYDOWN ........ |... XXX ... |.....587,296]...... 587,296 |...... 629,485|...... 605802|............. [.....(18,508) | ............. [...... (18,506) 01/15/2045
92978TACS5 | WBCMT 2007-C31A3 ..... ...|... [12/01/2015{ MBS PAYDOWN ........ o XXX N (1 [)] 04/15/2047
931422AJ8 | WALGREEN CO ... ... |... |08/10/2015| CALLED at 101.677 ...... Lo XXX ....4,034 09/15/2017
94973VBG1 | WELLPOINTINC ............ o.|... |06/18/2015| VARIOUS ............... Lo XXX .. (1,813) 10/15/2042
94985H5F7 | WELLS FARGO BANKNA ........ ...|... |07/202015] MATURITY .............. oo XXX...].....250,000]...... 250,000 |...... 249913 |...... 249975 | ............. | 2B 07/20/2015
94988HAK7 | WFCM 2012-LC5 XA ... ... |12/15/2015 INTEREST ONLY
PAYMENT .............. e XXX e e B0T 07T (0T 10/15/2045
97652TAHB | WIN2015-1A8 ..o, ... |12/01/2015] MBS PAYDOWN ... Lo XXX 01/20/2045
98160LAD5 | WOLS 2013-A A3 .. 12/15/2015{ MBS PAYDOWN ........ |... XXX ... 12/15/2016
983919AF8 | XILINXINC .......... ... |12/02/2015| VARIOUS .......... s XXX 06/15/2017
06366RHAG | BANK OF MONTREAL ......... A |03/24/2015{ WELLS FARGO . s XXX oo ]..... 250983 ...... 250,000 |...... 249,615|...... 249,789 | ............. | 18 09/11/2017
136069DS7 | CANADIAN IMPERIALBANK ........ A [12/11/2015] MATURITY s XXX .o ]..... 175000 ...... 175,000 |...... 174,820 |...... 174964 | ............. | .o n 3B | 12/11/2015
77509NAP8 | ROGERS COMMUNICATIONS INC .. ...| A [03/15/2015] MATURITY Lo XXX 03/15/2015
867224AA5 | SUNCORENERGYINC ....................... A [10/06/2015 MIZUHO ................ Lo XXX ..o |..... 594444 .. ... 600,000]...... 594,266]...... 594,303 |............. |......... 379 . 12/01/2024
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89114QAJ7 | TORONTO-DOMINIONBANK .................. A [05/01/2015{ MATURITY .............. XXX 500,000 ...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e [ 500,000 05/01/2015
98417EAS9 | XSTRATA FINANCE CANADA . ... A [10/23/2015{ MATURITY ...... XXX 200,000 ...... 200,000 ...... 199,936 |...... 199,982 (... | I8 1B 200,000 10/23/2015
02364WAU9| AMERICA MOVIL SABDECV ... F |03/30/2015 MATURITY ...... XXX 165,000 ...... 165,000 ...... 173943 ...... 165531 ..o | B3 [ B3 [ 165,000 03/30/2015
29358QAB5 | ENSCOPLC ... F |03/13/2015| TENDER OFFER ........ XXX 102,742 ...... 100,000 ....... 99,239 ....... 99,804 ... | B2 32 99,836 03/15/2016
40049JAX5 | GRUPO TELEVISA SAB .. F |12/17/2015 BARCLAYS CAPITAL ....[... XXX ... [..... 220486 |...... 205,000 ...... 240697 |...... 228519 ... o (6,804) [ (B,804) [ [ 221915 05/15/2018
55608PAB0 | MACQUARIE BANKLTD ......... F |07/27/2015| MATURITY .............. XXX 350,000 ...... 350,000 ...... 365517 |...... 354135 ... @135 [ 13D 350,000 07/27/2015
780099CC9 | ROYAL BK SCOTLND GRP PLC ... F 09/18/2015 MATURITY .............. XXX 150,000 ...... 150,000 (...... 149915 ...... 49979 oo 202 150,000 ... 09/18/2015
78010XAE1 | ROYAL BK OF SCOTLAND PLC ... F |11/30/2015] TENDER OFFER XXX 168,853 | ...... 148,000 ...... 173,968 | ...... 168,165 | .........oo | (3040) [ e (B040) [ 165,125 ... 08/24/2020
91911TAG8 | VALE OVERSEASLIMITED ................... F |01/13/2015] VARIOUS ............... XXX 2558021 ...... 240,000 ...... 274987 ...... 258,783 (... oo (369 L (B89 258,414 01/23/2017
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... .. 40,118,838 | ... 38,208,061 |... 40,338,792 ... 38,470,636 |...... 38,123 ... (381,675)|............. |..... (343552)|........... ... 38,943,489 . XXX,
8399997 Subtotal - BONAS - Part 4 .. .. ... .o .. 64,209,274 | ... 62,026,851 |... 64,663,465 |... 62,568,658 |...... 38,123 |... (465826)|............. [..... (427,703) | ........... ... 62,957,360 [............. .. 12519101 ... 1,251910|... 1,072,235 |. XXX.
8399998 Summary Item from Part 5for BONAS .. ..ot ... 4,679,183 ]..... 4,383,000 ..... 4695423 | ... o o (157,993) | (157,993) | ........... |..... 4537430 ............. |..... 141,751 ... 141,751 ... 93,769 |. XXX.
8399999 SUbOtAl - BOMAS . .. ... .. 68,888,457 | ... 66,409,851 |... 69,358,888 |... 62,568,658 |...... 38,123 |... (623,819)]............. [..... (585,696) | ........... . 67494790 ............. .. 1,393,661 ..... 1,393,661 (... 1,166,004 | . XXX .
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
151897206 | CENTERPOINT ENERGYINC ................. . |06/18/2015{ VARIOUS ............... .. 11,390.000 | ..... 767,836 |............ 58...... 4999151 ...... 506,310 ..o [ [ [ e [ 506,310 ......cooooe | onnnn 261,526 ...... 261,526 . XXX
854502606 .| STANLEY BLACK & DECKER| ................ 12/24/2015 VARIOUS . Ny 8,310.000 | ... 1,221,223 |.......... 100]..... 1,042,323 | ..... 1041347 [ oo e e L L 1041347 ..o | 179,876 | ...... 179,876 . XXX
8499999 Subtotal - Preferred Stocks - Industrial and M|scellaneous (Unaffiliated) ... 1,989,059 ... XXX... |..... 1,542,238 | ..... 1,547,657 ... | e 1,547,657 [............. |..... 441402]...... 441,402 . XXX
8999997 Subtotal - Preferred Stocks - Part 4 ........ ... . ..o 01,989,059 (... XXX ... [..... 1,542,238 1,547,657 ... | e 1,547,657 [............. |..... 4414021 ...... 441,402 . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ........................ o 133,719 ... XXX ... |...... 119,952 119,952 ... | 13,768 |....... 13,768 | ... . XXX
8999999 Subtotal - Preferred StOCKS ............ ..o 2122778 ... XXX ..o | 1,662,190 1,547,657 ... | e 1,667,609 (............. |..... 4551701 ...... 455,170 . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
44107P104 | HOST HOTELS & RESORTSINC .............. | ... 12/01/2015{ KNIGHT CAPITAL GROUP|...... 3,970.000...... 66,693 (... XXX ... |.ooon 88443 o e e [ e [ BBAA3 (1,750) | ....... (1,750) . XXX
854502101 .| STANLEY BLACK & DECKER ................. 12/24/2015] CONVERSION BROKER | ......... 0550 |.......... 57 ... XXX |89 e B9 @]........... 2)].. . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .............................cooo o 66,750 ... XXX ... |.......88502|.............. | ... 88802 (1,752) | ....... (1,752) . XXX
9799997 Subtotal - Common Stocks - Part 4 ... 66,750 ... XXX ... |[.......88502|.............. | ... 88802 (1,752) | ....... (1,752) | ... . XXX
9799998 Summary Item from Part 5 for Common StockS ..ot 209647 (... XXX ... |...... 208736 .............. | 208736 M|.......... M|......... 358|. XXX.
9799999 Subtotal - CommMON SOCKS .. ... 276,397 | ... XXX ... |...... 277,238 ............. | 211288 841 ]......... 841)]......... 358|. XXX.
9899999 Subtotal - Preferred and COmMON SOCKS ..o .. 2399175| ... XXX ... [.....1,939428.... . 1547657 |............. | ..o | e 1944 84T | 4543291 ...... 4543291 ...... 43017 |. XXX.
9999999 TOAIS .. .. ... .. 71,287,632 (... XXX... |... 71,298,316 ... 64,116,315]...... 38,123 |... (623,819)]............. |..... (585,696) | ........... . 69,439,637 |............. .. 1,847,990 ..... 1,847,990 | ... 1,209,021 |. XXX
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Bonds - Industrial and Miscellaneous (Unaffiliated)
064058AA8 .. .| BANK OF NEW YORK MELLON | .. |02/12/2015| VARIOUS ........... 02/19/2015| USBANK ...........|..... 500,000 ...... 509,328 |...... 509,110(...... 509245 ... (B3) ] e | (B3) .o e [ (135) | ......oe (135) | ....oeoe 1,750 ... 1,544
111621AP3 ... | BROCADE COMMUNICATIONS
SYS .. | 01/09/2015 | WELLS FARGO ..... 10/26/2015 | WELLS FARGO ..... |..... 280,000 ...... 280,000 ...... 278,600 ...... 280,000 ... | L e [ e (1,400) | ....... (1,400) [ ......... 3048 ...
124857AL7 ... [CBSCORP .................... .. | 06/25/2015 | SOCIETE GENERALE
SECCORP ......... 10/07/2015{ USBANK ........... [..... 400,000 | ...... 394836 (...... 398,288 |...... 395183 (... | AT AT 3105(......... 3105(......... 6,082(......... 3,450
172967FF3 ... [ CITIGROUPINC ............... .. | 06/26/2015 | JEFFERIES & CO ... | 11/16/2015| TENDER OFFER ....|..... 550,000 ...... 614,262 ...... 600,2211...... 609,862 (........c.oeon |eiinnn (4400) ..o (4400) [..oooooi | 9642) | ....... 9642) | ....... 39247 |....... 11,661
212015AF8 ... | CONTINENTAL RESOURCES .. | .. |07/16/2015| STIFEL NICOLAUS .. | 10/08/2015 | STIFEL NICOLAUS .. {..... 184,000 ...... 194,810 ...... 189,333 | ...... 194491 (..o | (B19) e (B19) | oo [ (5,158) | ....... (5,158) [ ......... 6,770 (......... 4,006
242309ABS8 .. .| DEALERTRACK CANTOR
TECHNOLOGIES ............... .. | 01/20/2015 | FITZGERALD ....... 06/15/2015| WELLS FARGO ..... |...... 70,000 ....... 83,909...... 118,468 | ....... 8147 [ (2762) ..o [ (762 ..o | 37321 ....... 37321 .......... 796|.......... 373
251591AX1 ...|DDRCORP ...........ccovvn .. | 09/09/2015| VARIOUS ........... 11/18/2015 | CONVERSION
BROKER ............ ... 1,140,000 | ..... 1,276,99% | ..... 1,313,993 | ..... 1,142,054 ... | (134,940) | ... | (134,940) | ... [ [ 171,939 ...... 171,939 ....... 12950 |......... 6,431
28336LBQ1 ...| KINDERMORGANINC ......... .. | 01/13/2015| CANTOR
FITZGERALD ....... 10/20/2015 | WELLS FARGO ..... |..... 144,000 ...... 159,300 | ...... 152,898 | ...... 154519 ..o @781 o @781 .o e (1.621)....... (1.621)[......... 8624 (.......... 868
31816QAA9 .. [FIREEYEINC .................. .. | 08/03/2015 | MORGAN STANLEY CREDIT SUISSE
&CO ...t 12/01/2015 | FIRSTBOSTON ... {..... 330,000 ...... 337,227...... 282,150 ...... 336,740 ... | (@A87) .o o (@87) .o [ (54,590) | ...... (54,590) [ ......... 1668|.......... 444
53578AAB4 .. .| LINKEDINCORP ............... .. | 08/20/2015 | NOMURA
SECURITIES INT'L CREDIT SUISSE
INC ... 09/10/2015| FIRSTBOSTON ... |..... 170,000 ...... 163,868 |...... 169,164 | ...... 163,947 |..........ooo |t T [ T [ [ 5217 ......... 5217 ... 316 ... 269
584688AD7 ...| MEDICINES COMPANY ........ .. | 01/08/2015 | GOLDMAN SACHS & GOLDMAN SACHS &
m CO. ..o, 08/31/2015{ CO. ... ennnn. 80,000....... 80,000...... 109,323 [ ....... 80,000 | ......coovvin [ [
a 912909AH1 ...|USSTEELCORP .............. .. | 01/23/2015| VARIOUS ... 09/29/2015| VARIOUS ...........|..... 415000 |...... 4845553 ...... 442,050 | ...... 473,764 |............ |l (10,789 ..o | (10,789)
966387AK8 .. .| WHITING PETROLEUM CORP .| .. | 07/23/2015| VARIOUS ... 10/05/2015| VARIOUS ...........|..... 120,000 ...... 116,336 | ...... 115,585 FUTTTTTTOTOTE FUTTTTO 1421... T T 142
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............................co ... 4,383000..... 4695423 | ... .. 4,679,183 |..... 4537430 .............. |..... (157,993) | .............. ... (157,993)
8399998 Subtotal -Bonds ........................ PPN ... 4,383000]..... 4695423 ..... 4,679,183 ..... 4537430 .............. |..... (157,993) | .............. |..... (157,993)
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
854502606 ... | STANLEY BLACK & DECKER | . | .. |08/24/2015 | KNIGHT CAPITAL CONVERSION
BROKER ............|......... 900...... 119,952 ...... 133,719 ... 119952 oo | L L e L [ 13,768 ]....... 13,768 |......... 1,069
8499999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .......................co | L 119,952 ...... 133,719 ...... 119,952 oo | e e 13,768 ....... 13,768|.........1,069....
8999998 Subtotal - Preferred Stocks .............. e | 119,952 ...... 133,719 ... 119952 oo | L L e L [ 13,768 ]....... 13,768 |......... 1,069
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
23317H102 ...|DDRCORP ..o .. | 11/18/2015| CONVERSION
BROKER ............ 11/27/2015{ VARIOUS ...........|...... 10295 |...... 173993 | ...... 176,516 | ...... 173993 [ oo | L L e [ 2523|......... 2523 |
754907103 ... | RAYONIERINC ................ .. | 08/14/2015 | CONVERSION
BROKER ............ 10/07/2015| VARIOUS ...........|....... 1433....... 34,743 ....... 33131 ....... 34743 . e e L (1612)]....... (1612)|.......... 358 ...
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................oo | L 208,736 |...... 209,647 ...... 208,736 ... L 9. 9. 358 (...
9799998 Subtotal - COMMON SLOCKS ...\t 208,736 |...... 209647 |...... 208,736 ... | L e 9| ... 9| .......... 358,
9899999 Subtotal - Preferred and CommOn SOCKS ............o.iuuuitiii it 328,688 |...... 343,366 | ...... 328688 ... | L e [ e 14,679]....... 14679|......... 1427
9999999 TOAIS .. .. ...\t 50241111 ..... 50225491 ..... 4,866,118 |.............. |..... (157,993) | .............. |..... (157,993) | ... oo 156,430 ...... 156,430 ....... 95196 |....... 32,474
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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
Common Stocks - U.S. Property & Casualty Insurer
AAAAAAAAAAAAAAAAA Edison Insurance Company ..................|....... (12482 ........|2¢ciB1........[..... No..... |[............... |.... 4,151,254 | .. 1,000,000.000 | ..... 100.000
1199999 Subtotal - Common Stocks - U.S. Property & Casualty Insurer ......................coo i ... 4151254 . .. XXX ... XXX
1899999 Subtotal - COMMON STOCKS ... ...\ttt | ... 4151254 ... XXX..... L XXX
1999999 Total - Preferred and Common StOCKS ...............ooviiiiiiiiiiiii i [ ... 4151254 | ... XXX ... 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 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 ... XXX ... XXX ...
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L3

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 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) Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - Indystrial and Miscellaneous (Unaffiliated) - Issuer Obligations
I1 GE CAPITALINTLFUNDING .................. |...... T F [10/26/2015 | ISSUER REPURCHASE ........ 04/15/2016 | ....... 1,802,953 | ..o 29 e 1,803,000 ..... 1,802,924 |......... 3138 . ... 0964]...... 1.036]... AO ..
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ...........................oc o 1,802,953 | ... 29 1,803,000 ..... 1,802,924 XXX XXX XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... 1,802,953 | ... 29 1,803,000 ..... 1,802,924 XXX [ XXX L] XXX
7799999 Subtotal - Issuer OblIGations .. ... ... ..o 1,802,953 | ... 29 1,803,000 ..... 1,802,924 | .. XXX XXX XXX
8399999 TOtal BONAS ... ...\ 1,802,953 | ... 29 1,803,000 ..... 1,802,924 XXX [ XXX L] XXX
Exempt Money Market Mutual Funds
. 4812C2742 . ‘ JP MORGAN TREASURY PLUS MMF AGENCY
SH ..o 12/31/2015| JPMORGAN SECURITIES .....|  [..... 3847277 | oo [ [ e L 3847277 | oo L s e L [
8899999 Subtotal - Exempt Money Market Mutual FUNdS ............ ... oo 3847277 | ..o | XXX ..o |..... 3847277 | ..o | XXX XXX XXX |
9199999 Total Short-Term INVESIMENLS ... .......... ot 5,650,230 |.............. 29( . XXX ..o |..... 5,650,201 |......... 3438 XXX XXX XXX | 649|..............
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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
(PRIVATE) Florida Department of Financial
ServiCes ... Tallahassee, FL ....................oooo oo .SD ... 1.218|......... 4377 (.......... 919|...... 300,000 X X X
JPMorgan Chase Bank, N.A. ...................... Miami, FL ... 0.200]........ 74397 |......... 2,824 ...26,581,642 [X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depoSItOries ......... ... ... oo XXX X XX]
0199999 Totals - Open DEPOSIOTIES ... ...\ XXX 78,774 (......... 3,743 |...26,881,642 [X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIOTIES ..............o.oi i XXX X XX
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X XX]
0399999 Total Cash ON DEPOSIE ... .. ..ot e XXX 787741......... 3,743 |...26,881,642 X X X
0499999 Cash in Company's OffiCe ... .. ... XXX XXX XXX X X X]
0599999 Total CaSh ... ..o XXX 78,7741......... 3,743 |...26,881,642 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 danuary ... 40,826,630 | 4. April ... 45,566,177 | 7.duly ... 62,125,681 | 10. October ..........[.......... 32,232,682

2. February ..........|.......... 41,475,236 |5.May ............... | 59,745,002 | 8. August ............[.......... 58,049,333 | 11. November .......[.......... 33,134,289

3.March.............[.......... 46,761,741 (6. June ..............|.......... 52,523,676 9. September ........|.......... 57,070,985 12. December .......|.......... 26,881,642
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year

8699999 Total Cash EqQUIVaIENtS ... ...

LZ3
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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

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 . ST.
11. Georgia (GA) ..o
12. Hawaii (HI) ... [
13. Idaho (ID) .......oooovviiii
14, Mlinois (IL) .....covveeei
15. Indiana (IN) ..........ooooei |,
16. lowa (IA) ..o
17. Kansas (KS) .............oococoo |
18. Kentucky (KY) ..o [
19. Louisiana (LA) ..........coocooi [
20. Maine (ME) ... [,
21. Maryland (MD) .............ooooo] oo
22. Massachusetts (MA) ................[........
23. Michigan (MI) ...............coo [
24. Minnesota (MN) ....................] .o
25. Mississippi (MS) .............coooo |
26. Missouri (MO) ...........ooooi o
217. Montana (MT) ............ooocoo o
28. Nebraska (NE) ...................... ]
29. Nevada (NV) ... [,
30. New Hampshire (NH) ...............[........
31. New Jersey (NJ) ... [
32. New Mexico (NM) ...................] ...
33. New York (NY) ..o,
34. North Carolina (NC) ................ [........
35. North Dakota (ND) ..................foo
36. Ohio (OH) ..o [
37. Oklahoma (OK) ................ooo oo
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) ...
48. Washington (WA) .................. |
49. West Virginia (WV) ................ |
50. Wisconsin (WI) ...
51. Wyoming (WY) ..o
52. American Samoa (AS) ..............[........
53. Guam (GU) ..o [
54. Puerto Rico (PR) ....................f.
55. U.S. VirginIslands (VI) ............. [........
56. Northern Mariana Islands (MP) ....|........
57. Canada (CAN) ...
58. Aggregate Alien and Other (OT) ...| XXX
59. TOTAL ..o XXX
DETAILS OF WRITE-INS
5801, o
5802. o
5803. L
5898.  Summary of remaining write-ins

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

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

E28
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