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Annual Statementfor he year 2016 ofhe 1 OWer Hill Signature Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross
Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3

Amount Percentage Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

Bonds:
1.1 U.S. treasury SECUMHIES.........cocvueveerecrircrinenines

1.2 U.S. government agency obligations (excluding mortgage-backed

securities):
1.21 Issued by U.S. government agencies......

1.22 Issued by U.S. government sponsored agencies...........covwrvrerererrnrennernens
Non-U.S. government (including Canada, excluding mortgage-

1.3
backed SECUMtIES)..........vvvurveiriririirierierinene
14
subdivisions in the U.S.:

1.41 States, territories and possessions general obligations..............ccc.ceuuunn.

1.42 Political subdivisions of states, territories
political subdivisions general obligations.
1.43 Revenue and assessment obligations.....

1.44 Industrial development and similar obligations...........ccccocoveerreininirennns

1.5 Mortgage-backed securities (includes residenti
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA....

1.512 Issued or guaranteed by FNMA and FHLMC..

1513 AllOther........oveeeeeeeeeeeeeeeees
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.................
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed

by agencies shown in Line 1.521...
1.523 Al Other. ...

Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid SECUMtIES).......ucvueveririeircireieeeiees

2.2 Unaffiliated non-U.S. securities (including Canada)............ccoevverrereierrnrnrirninns

2.3 Affiliated SECUMHIES. ......cvurvereeceeireieiieeireireieiane
Equity interests:
3.1 Investments in mutual funds............cocoevrrveneenee
3.2 Preferred stocks:
3.21 Affiliated......ovvveeeeeeieerereeseee s
3.22 Unaffiliated......ccoourereeernereireeiinenenns
33
3.31 Affiliated. ...
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

34

35
3.51 Affiliated
3.52 Unaffiliated.

Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties...................

4.4 Multifamily residential properties

4.5 Commercial loans

46

Real estate investments:

5.1 Property occupied by company...........ccceveenee

5.2

Mezzanine real estate [0ans..............cccovvveennee

property acquired in satisfaction of debt)..........
53
satisfaction of debt)..........cocoevenineneiininincinns
Contract loans
Derivatives
Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments.
. Otherinvested @ssets.........cccvvrrureneeneieeneeneeneeeens
. Total invested assets

Securities issued by states, territories and possessions and political

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

Property held for production of income (including §.......... 0 of

Property held for sale (including $......... 0 property acquired in

............................................................... 24

............ 2,551,689 cerrnenenn2,551,689

............. 0.0
............. 5.9

............. 0.0

............ 1,877,078 weeneenne 1,877,078
and possessions and
............ 1,594,365

............ 3,708,248

............ 1,594,365
............ 3,708,248

al and commercial MBS):

............ 1,743,729
21,139,325

............ 1,743,729
..21,139,325

.......... 27,406,631
............ 6,803,699

.......... 27,406,631
............ 6,803,699

17,051,903

................ 2,551,689

................ 1,877,078

................ 1,594,365
................ 3,708,248

............. 24
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Annual Statementfor he year 2016 ofhe 1 OWer Hill Signature Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PRIOT YEAT...........cuiureriieceretreese it esees ettt s bbb £ s bbbt

2. Cost of acquired:

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

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13........oeiceecee ettt ettt bbbttt s sees

3.2 Totals, Part 3, COIUMN 1.ttt ettt bbb s sttt n et s sees 0
4. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 18...........iiumiirriiieiieeieeiresie st
5. Deduct amounts received on disposals, Part 3, Column 15..........c.cccovverrinnnnd N 0 NE ........................................................................
6. Total foreign exchange change in book/adjusted carrying value: .

6.1 Totals, Part 1, COIUMN 15. ...

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

7.1 Totals, Part 1, COIUMN 12........iiiiii bbb

7.2 Totals, Part 3, COIUMN 10........oiuiiiiiiiii bbb 0
8. Deduct current year's depreciation:

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

8.2 Totals, Part 3, COIUMN ...t bbb 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8).........cuceurriiriireieineieieie sttt ettt 0
10.  Deduct total NONAAMIKEA @MOUNLS.............evuuiviiriiiieieie ittt bbbt
11. Statement value at end of current period (Line 9 MINUS LINE 10)........c.ovuuiuiiiiieiiiriseiseeseis et 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PriOr YEAI........c..cuururrurrierierierierisesie ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........c.cueuririmiiiii et 2,516,850

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........c.cocuururiurnimiiniiisiesieei st 2,516,850
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........couiiii bbb bbbt

3.2 Totals, Part 3, COIUMN T ... bbbt 0
A, ACCTUAL OF QISCOUNL........oouieuieiiiiii iR
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...ttt

5.2 Totals, Part 3, COIUMN 8...........couuiiiiiii bbbttt 0
6. Total gain (I0sS) 0N diSPOSAIS, Part 3, COIUMN 18...........u ettt es st b e E £ b e E bbb bbbt
7. Deduct amounts received on diSPoSalS, Part 3, COIUMN 15.........c.o ittt s st f bbbt
8.  Deduct amortization of premium and mortgage interest points and COMMIIMENT FEES.............cuuiiiriiiinnr s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13........eoeeceeeeeeeeecet ettt ettt se et a st s st et st e s s et snae s et s nansananentesnans

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

101 Totals, Part 1, COIUMN 11 ...ttt

102 Totals, Part 3, COIUMN 10........c.iriiieierieeiresieses st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoeuvrrrrrrrreinrnnnneiesssesssseesssesenens 2,516,850
12, Total VAIUBLION @IIOWENCE..........couieiiiiiiiici bbb
13, SUDEOLAI (LINE 171 PIUS LINE 12)....euuieeiiieieiieiiiiii iR 2,516,850
14.  Deduct total NONAAMIKEA @MOUNS............ciiiiiiii bbb bbb bbb
15.  Statement value at end of current period (LiNe 13 MINUS LINE 14)......c..vuiuririiriireieiieisesseese sttt bbb 2,516,850
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Annual Statementfor he year 2016 ofhe 1 OWer Hill Signature Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PRIOT YEAI............cuuueiurrirrirrirerirerie it

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccuuuiuimiiiiirerieiesiesiesie ettt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)........ccc.veuirirnirnirnrn s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coveiieieeeieiceee ettt bbb sa s st s st s s b en s et enn
3.2 Totals, Part 3, COIUMN 12........coiueieieieie ettt sttt bbb sa ettt s st en s sas s snn 0

4. ACCIUAI OF GISCOUNL........vvivreeciscieesisste ettt sttt s st 8 s8R s8££ s Rttt s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.ccorveerrrrriesessess s N 0 IREB R
5.2 Totals, Part 3, ColumN O........ccooviviinrnieiereenseessenessssess s s - B 0

6. Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN 19..........ccuiiiciiiiiei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16..........ccoiuiieiiiiinieienie ettt s bbbt ns s
8.  Deduct amortization of premium aNd AEPIECIAtION..........c..ciuiieiiirieieie ettt s bbbt s bbbt es
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, COIUMN T4 ... 0
10. Deduct current year's other-than-temporary impairment recognized:

10,1 TOtalS, PArt 1, COIUMN 5.ttt sttt et et s et et et et et es et et es et et et et et esesetesesesesesesesesesaseeeearanas

10.2 TOtalS, PArt 3, COIUMN 1. ...ttt ettt et e et et e e et ee et et es et eeesetetesesesesetesesesesesesesesesaseeesaranas 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)..........ccuuurrmmrirrimniriieeir sttt 0
12. Deduct total NONAAMIKEA @MOUNLS.............cvuuuiviiiiiiicieie ittt bbb
13. Statement value at end of current period (LN 11 MINUS LINE 12).........c.uuuiumiiiieiiesisiesisesisest ittt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year.... 81,478,067
2. Cost of bonds and stocks acquired, Part 3, Column 7.. 42,076,168
3. ACCTUAN Of QISCOUNL.........eieeivictctet ettt a st b s b s bbb s e s b s 4 s bbb s bbb s e e bbb bbb s et a st b st b 27,945
4. Unrealized valuation increase (decrease):
4.1 Part1, Column12.............. 59,293
4.2 Part2, Section 1, Column 15..
4.3 Part2, Section 2, Column 13.. 565,222
4.4 Part4, Column 1. ..o 19,398 643,913
5. Total gain (loss) on disposals, Part 4, Column 19..........ccccvevrmvrriririnenes 422,837
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7. 38,998,836
7. Deduct amOTtiZation Of PIEMIUM..........cceuerierieieissiesie ettt s et E e sEs e E RS sReaE et E st 606,561
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19..
8.3 Part 2, Section 2, Column 16..
8.4 Part4, COIUMN T5.......ouiii bbb 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14...............
9.2 Part 2, Section 1, Column 17..
9.3 Part 2, Section 2, Column 14..
9.4 Part4, Column 13........oiiieieieie sttt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 85,043,533
11.  Deduct total nonadmitted @amOunts.............c.cocererererererrerrerinenines
12.  Statement value at end of current period (LiNe 10 MINUS LINE 11).......uuiumiiririiierieiiiiessiesssessssssss sttt bbbttt 85,043,533
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Annual Statementfor he year 2016 ofhe 1 OWer Hill Signature Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........cocvrvrenrcnees | correrreereireiennennens 4,584,795 | ..o 4,483,533 | oo 4,590,663 | ..ooovererieirnenns 4,467,926
Governments (Including all obligations 2. CANAA. ... | ettt | s | ettt | bbb
guaranteed by governments) 3. Other COUNIES......ccvrerrenrins | criririiririnireninesineniseniseninenins | crerenesenssenesenssenssenssenssensnensns | crsnesssesssesssenssesssesssesssessnsssns | cronessssssnsssssssssssssssssssassssssens
4, TOtalS ..o | e 4584795 | ..o 4,483,533 | ..o 4,590,663 | ....ooooovrrrinnnnn. 4,467,926
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....covvviereiceieieriniies | v 1,877,078 | .o 1,852,756 | ..ocovvreririinne 1915713 | oo 1,565,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS.....corvererrerieieriniie | v 1,594,365 | ..ooovovrvirinns 1,575,068 | ..ccoovvvririnns 1,637,210 | .ovvveeceirnns 1,370,000
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. oo | s 32,180,741 | .o 31,817,104 | .o 32,293,014 | oo, 30,848,922
Industrial and Miscellaneous, SVO Identified 8. United States..........cccovevviienns | ovvvvniviniiinins 32,654,910 | oo 32,319,114 | s 33,054,372 | oo 32,216,891
Funds and Hybrid Securities (unaffiliated) 9. €aNada. ..o | s 1,301,564 | ..ovvovrrircirinens 1,290,322 | ovvvercrireciienens 1,316,716 | v 1,295,000
10. Other COUNTIES.......vveuererries | cerersresnereseienens 5,502,135 | .oooverinrririniinn: 5,459,913 | i 5,603,113 | oo 5,399,000
11, TotalS...ooveesecesi s | e 39,458,608 | ....ooovrrriri 39,069,349 | .o 39,974,202 | ..o, 38,910,891
Parent, Subsidiaries and Affiliates 12, TOHAIS..cvveieiiiieiieiienieniies | eeriniisnisiisni s | eersssssssns s s nns s e | oesssnss st snb bt | ereb bbbttt
13. Total Bonds......cccnsrerseerssnnns | v, 79,695,587 | ..ovvvviirriririnnns 78,797,810 | .oooviirrrirennns 80,410,802 | ...coovvrvrirrins 77,162,739
PREFERRED STOCKS 14, UNHEA SEAES..... oo | crrreineeiseeiiseeiseesisssennsnieee | cereesssessseesssessssesssssssnsssns | seeessseesssesssneessseesssessssssanees
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA. ... | vt | et | et
16, Other COUNMHIES.......cvurveerrienes | cerereieseiieiissesnisissseesnenies | seeesessssssesseesessesssesssesnees | sesssessssssssssssssnssessessnssnsees
17, TOHAIS . coveveierrenienierienies | i 0 | e (O I 0
Parent, Subsidiaries and Affiliates 18, TOAIS.......veeveieeeeeveeeteieeeees [ ettt eesee e eeeevies | evreveeesse s esesesans | crevissssessssesessasaess s esas s
19. Total Preferred Stocks......... | coovviirvininiriinicininns 0 | oo (O 0
COMMON STOCKS 20. United States........oocrveermeervees | vevvrveiriririiirieins 5,347,945 | oo 5,347,945 | oo 4,608,887
Industrial and Miscellaneous (Unaffiliated) 21, €aANAAA. ... | e | e | s
22. Other COUNMIES.....vvureeerrirans | crerriesmiississsensssenssessssnness | oeenesssessssnssnessssnssssenssenssnnns | sosessssesssssssssenssssssssssssesssnns
23, TOtalS. ..o | s 5,347,945 | .o, 5,347,945 | oo 4,608,887
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cveiiriniiniinisniinis [ i | s | s
25. Total Common StockS...ccuues | covvvevcriiirirnnienn: 5,347,945 | ..o 5,347,945 | oo 4,608,887
26. Total StockS.....onmrermsnessmssnns | covvvreiiieirniniinns 5,347,945 | .o 5,347,945 | i 4,608,887
27. Total Bonds and Stocks...... | .....ccccovervnnens 85,043,532 | .vvvorrirriin 84,145,755 | ...ovoiris 85,019,688
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Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments
1.1 NAIC T | o 3,982,054 | ....c.coe.. 2,404,188 | ....ccoovvenn 971,522 | .coovevvvinnn 239,642 | ...ccovvuvrnnn. 185,565 | .......... XXX eeovvvres | el 1,782,971 |94 | 6,783,025 | ...coviiiriinne TA | s 7,782,971 | s

............. 6,783,025

............. 2,321,850

3.1

3.7

Totals. . .

............. 1,768,406

47

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

Totals .

0.9

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




Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
5,730,232 19,081,261 7,483,379 . 51,636,289 . 32,564,177
1,442,656 1,291,910 . 6,197,728 . 6,537,432
628,768

90IS




Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature 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

10.7 .
10.8 Line 10.7 as a % of Col. 7

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 rerernnnn 35,250, 4,466,376 | ............. 1,054,426 ...0
10.2 .0
10.3 .0
10.4 .0
10.5 .0
10.6 .0
.0
.0

Total Bonds Prior Year

1.1 RO IR 37,432,285 | ..........41,095,363 | .......... 10,274,679
11.2 ...904,906 . . ...1,382,032

11.8 Line 11.7 asa % of Col. 9.....

LOIS

12. Total Publicly Traded Bonds

12.7 Totals................ ..15,340,191
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........ccccevees | covvvvriveriennns . . L2207, . . . . 0 |l XXX

Total Privately Placed Bonds

13.6 NAICG...
13.7 Totals.
13.8 Line 13.7 as a % of Col. 7..

.0
..0.0

....................... 0.0

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........ccocevees | evevvereeereennnd 0.0 [ o000 | 00 | 0.0 | 0.0 | 0.0

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

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

(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 short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....3,198,176; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Saementlor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 10 11 12
Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column| % from Col. 7 Total Total
Distribution by Type Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
Issuer Obligations
Residential Mortgage-| .
Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities.

............ 1,554,934
..849,253

...497,700
...473,822

............ 5,749,865
1,881,426

............ 5,749,865
...1,881,426
..151,680

...2,404,188

All Other Governments
Issuer Obligations...
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities.

.0

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations...
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities.

..108,672

...1,877,078

108,672

............ 1,877,078

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

IsSuer OblIGAtions.............cv.cviuiiiririiecsreee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

XXX
XXX
XXX
XXX.

XXX

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

ISSUET OBIIGALIONS........eeeeeicieicieieiee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities....

............ 4,510,870
...8,470,006

4,412,081
5,776,243

............ 6,072,084
.......... 20,152,332

............ 9,922,337
.......... 22,258,404

Industrial and Miscellaneous (unaffiliated)
ISSUET ODIIGALIONS.......vvviicicicieieiceee e
Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities....

Hybrid Securities
ISSUET ODNIGALIONS...... vt
Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities....

Parent, Subsidiaries and Affiliates
ISSUET ODNIGALIONS.......vveieecicicicieieee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities...
Other Loan-Backed and Structured Securities....

TOAIS. ...
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3 Totals
10. Total Bonds Current Year
10.1 Issuer OblIgations................covurvcuriuniciiciircsseecc s
10.2 Residential Mortgage-Backed Securities..............ccccouviiiiciinnnn,
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured Securities....
10.5
10.6
10.7 Line 10.6 as a % of Col. 7.....
Total Bonds Prior Year
111 1SSUET ODBIIGAtIONS........vuvvcviiiciicee e | e 25,629,450 | .......... 26,149,908 | ............ 7,876,977
11.2 Residential Mortgage-Backed Securities............c.cccorrrrrcnrrcnns | evieieens 4,373,465 | .......... 13,421,220 | ............ 3,904,286
11.3 Commercial Mortgage-Backed Securities..............cccooovvvcniiiiiiins | v 3,353,148 | ............ 3,668,741 | ..ccvvne 194,466
11.4 Other Loan-Backed and Structured Securities...........c..ccovveveveeeceicnes | evveven 4,981,129 | ............ 2,238,499 | ..coviiiieieeren
11.5 SVO Identified FUNAS.........ccoviviriiiieriiees s | v XXX.oviein | v XXX.vovvinin | e XXX i
118 TOtAIS. ... | e 38,337,192 | .......... 45,478,368 | .......... 11,975,729
11.7 Line 11.6:@58 % Of COL 9...uvviviviriiiiiiiiciiicnccscesscisienns | eoncenennienans 40.0 | i 474 | i 12.5
12. Total Publicly Traded Bonds
12.1 Issuer ODblgations.............ccooviiiiiiiiiiiiics | e 10,535,955 | .......... 23,362,718 | .......... 15,943,063 | ............... 269,305 | ...oooovieiiniiins | e XX 050,111,031 | 605 | 59,656,335 | ....ocvviiiinnn 62.2 | .o 50,111,031 | ........... XXX.oviiiin
12.2 Residential Mortgage-Backed Securities............covevrieeneniccnins | ceveiriinas 3,487,168 | ............ 9,329,703 ....6,250,065 | ............ 4,197,072 | .cooveene. 902,747 | coooeee. XX | 024,166,754 | (o292 | 21,698,971 | oo 226 | oo 24,166,754 | ........... XXX.voiien
12.3 Commercial Mortgage-Backed Securities...............ccooouvicniiiiiiins | e 1,012,451 | ............ 3,779,193 | .... 429,711 | oo | 151,680 | ..oooooe. XXX | 00000 5,373,034 | 85 | 7,310,651 | oo 76 | 5,373,034 | .......... XXX.oviviin
12.4 Other Loan-Backed and Structured Securities...........ccocvevvevveeecevees | cveeevienene. 304,617 | ............ 2,938,327 | oo | e | e | e e XXX i | 003,242,944 | 39 | 7,219,628 | ..coocvvvevenns 75 | s 3,242,944 | ........... XXX..........
12.5 SVO Identified FUNAS.........ocoviveiiiiiriicce s | o XXX.ovievin | v XXX.vovvinin | v XXXoivvviiin | v XXX.ovivin | v XXX.vvvvin | e | o0 | 0.0 [, D00, SO D T [T [\ XXX.ovoiin
12.6 JSURTRRUPRIUTOTOTORIN EPPRPO 15,340,191 | .......... 39,409,941 | .......... 22,622,829 | ............ 4,466,376 | ............ 1,054,426 | ......cccovevvvienn0 | 82,893,763 | ... 1000 | e 95,885,585 | ....ccccvvriuciene 100.0 | e 82,893,763 | ........... XXX.ovoviin
12.7 Line 12.6:@5a % Of COL 7...oviviiiiiiiiiiicciicc s | e 185 | v 475 | i 273 | o 54 | i 13 |00 i 100.0 | b XXX [ )., SRR IR XXX iviiins [ 100.0 | .o XXX.oviiiene
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..........coevevreivinns | orevriricninnns 185 | v 475 | oo 273 | o 54 | i, 1.3 |00 i 100.0 e XXX [ .0, SO XXX [ 100.0 | ..o XXXoviiien
13. Total Privately Placed Bonds
13,1 1SSUET OBGAtIONS. ... ... ssseeienes | eesesssenseeerenerereresens | sreseresereseseseennsnnnnns | neereeeensnnsssssnnsnnns | coeeeeeesesnensesnsesesasaes | neereeeeeeeesesenesesesenees | arereeaeas 99,9 G IS [V 0.0 | oo [0 0.0 |.oveenne D.0.9 G I 0
13.2 Residential Mortgage-Backed SECUMHES. ............ccciiiiiiiiiiiiiis | e | s e | o | | XXX | v, (O RN 0.0 [ o [0 T 0.0 |.iienne ). 0,9, T ISR 0
13.3 Commercial Mortgage-Backed SECUMLIES. ..........ccrrirurrrrirrrirrns | eiririeineeeeeeeens | ceereerereeeeneseseinnes | rereeeeeresesensesnsnens | coereseesssnsssnensesssasnes | neeesseesssssesesesesesenens | seeeeeneas 9.9.9 G IS (O 0.0 | oo [0 0.0 |.eeeene 90,9 G I 0
13.4 Other Loan-Backed and Structured SECURLIES..............cociiiriviiiiiiis [ v | e | e | e | e | o XXX v | v, 0| i 0.0 | oo [ TR 0.0 | XXXoviean | v 0
13.5 SVO Identified FUNAS.........ccoviiirriiirririicicee e | e XXXeoviein [ v XXXvivvni [ v XXXovvvns [ vneee XK s | v XXXt [ e | i (U I 0.0 [ XXXvvvne [ XXX | v XXXt | v 0
13.6 Totals et | 0 | i [ TR [V ORI (1 TR 0 ] e [ TR 0] i 0.0 | oo [ TR 0.0 | XXXoviean | v 0
13.7 Line 13.6:@5@ % Of COl 7...ueiiiiierieiiciciceece e | et 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | o 0.0 | e 0.0 [ XXXovieen | v )9, ORI IO XXXeoovieven | e XXXoiiiee | v 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.........ccccecvviivinries | covvviiiiciiinians 0.0 [ i 0.0 [ oo 0.0 | 0.0 | i 0.0 [ o 0.0 [ 0.0 [ XXX [ .Y, ST XXX [ XXX [ v 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 Of PHIOr YEAI........c.... it ninins | ettt 21,237,688 | ..o 18,842,527 | oottt | e PG o R R
2. Cost of short-term iNVeStMENS ACQUINED. ........c.cuiririiiiiiieeeeeee et | ettt sttt 122,809,117 | cooveeeeeieeeeceeeee e 20,308,569 | ....cverieriiiieeeee e | e 102,500,547 | ..ooovvevieieeiecieie e
3. ACCTUAI Of GISCOUNL. ...ttt bbbttt eb s | bbb ts bbbttt STT | oo BTT | ettt | et | bbbt
4. Unrealized valuation INCrease (ABCTEASE)...........c.uuiuiiiiiriirieicieeie e | oesebesiese e (17,293,329) | ..oovveeireice e (17,293,329 | ...t | ettt | et
5. Total gain (108S) ON AISPOSAIS..........c.vuuvuriiiiiiiiiiiiect et | sttt ettt BE7 | .o BB7 | vttt | bt e | eheh bbbttt
6. Deduct consideration received ON QISPOSAIS.............cuiiiiiuiiiieriieisiee ettt s | ehenteses ettt ettt es 103,142,052 | .oovoveveeeececeee e 18,860,461 | ..vvevieieiiceciicicctce e | e e 84,481,591 | oo
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted Carmrying ValUe.............cccccviiiiiiiiiiiiiiiiiiiceins | e 0 | ettt | bbb | Shebeh ettt | et
9. Deduct current year's other-than-temporary impairment reCOgNIZEA. ... | e 0 | ittt | s | frer ettt | e
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccoviiiiiiiniiiins | e 23,612,295 | ..o 319877 | oo O [ o 20,414,118 | oo 0
11. Deduct total nonadmitted @MOUNES............ccuiiiiiiiiiiii s | ot s 0 i | s | e bbbt | b
12. Statement value at end of current period (Line 10 MiNUS LINE 11)..........cooviiiiiiiiiiiiiiiiiiiiceses | e 23,612,295 | ..ooviiiiieeeeee e 3198177 | oo 0 | oo 20,414,118 | oo 0
(a) Indicate the category of such assets, for example, joint ventures, transportation equipment..................... Florida State Treasury Account and Other Money Market Funds
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1. Book/adjusted carrying value, December 31 Of PHOT YEAI............ouiirieriiiniiieiieesiseiseiesisisnsiens | reeesseisssises s ssessssiens 0 | e | e
2. Cost of cash equIVaIENtS ACUINEA..........cccviiiieiieieiciee ettt sse s | sesbessessessssassessssessesnsan 299,964 | ...cocveiererirrereiean 299,964 | ..o
3. Accrual of discount
4. Unrealized valuation iNCrEASE (ABCTEASE).........wurerurrueieiseeseeieteeesse st ssessssisessese st sssssbsssessenes | sbsessesssssssnsssessessssssessessssssenn L0 OSSP OO PR OU PO
5. Total gain (10SS) ON AISPOSAIS.........cucveureuireririrrirerieriseriereereereese sttt sttt | seeresentsene st ne st 0 | et enentens | erress sttt nes
6. Deduct consideration received 0N dISPOSAIS.........c.curereerurirrireieerieieeseeseeeseessseeeiseseee e seesssesses | eereessseeeessesesesssesssesaees 300,000 | oo 300,000 | .ooveeeeeeeeeeeee e
7. Deduct amOortization Of PIEMIUM. ...t nees | seeresesi sttt 0 [ oot nnnens | ettt
8. Total foreign exchange change in book/adjusted Carrying ValUE............c..eceieieiinmiiniineiineineiineies | ererineriesineseseseeneeseseseeseenens 0 [ ettt sensnes | serestens sttt srenaa
9. Deduct current year's other-than-temporary impairment reCOgNIZE............cvvveurerinenrnenenienes | e {0 P OO
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........cccevvrrirines | corermirrerrereresneneeseseneenad L0 RO [0 OO 0
11. Deduct total nonadmitted @MOUNTS...........cc.cocuiiiiiii s | et 0 oo | s
12. Statement value at end of current period (Line 10 MiNUS LINE 11).....cciiiuiiniiiinininsisisninsines | covereesssessisssessssssssssssssssssssenns 0 ] e [0 IS 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:...

SI15
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Sch. A - Pt. 1
NONE

Sch. A -Pt. 2
NONE

Sch.A-Pt.3
NONE

EO01, E02, EO3
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SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing tial Mortgages - All Other
THIG12538 | ........... | Lexington | S 12/01/2016. | .............. 4000 | oo 2,516,850 3,355,800 | 11/17/2016
0399999. Total - Mortgages in Good Standing - Residential Mortgages - All Other ....2,516,850 0 0 0 3,355,800 XXX
0899999. Total - Mortgages in Good Standing ....2,516,850 0 0 0 3,355,800 XXX
3399999. Totals ....2,516,850 0 0 0 3,355,800 XXX
General Interrogatory:
1. Mortgages in good standing $..........0 unpaid taxes $.....8,390 interest due and unpaid.
2. Restructured mortgages $ 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days notin process of foreclosure $..........0 unpaid taxes $. 0 interest due and unpaid.

4. Mortgages in process of foreclosure §

.......... 0 unpaid taxes $..........0 interest due and unpaid.
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SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - C cial Mortgages - All Other

THIG12538 Lexington KY. S 12/01/2016 4.000 2,516,850 3,355,800
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 2,516,850 0 3,355,800
0899999. Total - Mortgages in Good Standing 2,516,850 0 3,355,800
3399999. Totals. 2,516,850 0 3,355,800
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Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA -Pt. 3
NONE

EO06, E07, E08, E09
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

0

r Current Year's

e Unrealized Other-Than- | Total Foreign Stated

i NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitied Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / | Impairment Change in Effective | When | AmountDue | AmountRec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid & Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 | UNITED STATES TREASURY. ....91.883 459,415 500,000 497,700 83 | eerrrieenin | e | oo 1.500 | ..... 1.552 ..| 08/15/2016. | 08/15/2026.
912828 2B 5 | UNITED STATES TREASURY. ....98.485 443,183 450,000 447,989 255 | oo | cevneneinsssnennenns | 0000750 [ 0.923 ..| 08/29/2016. | 08/15/2019.
912828 R7 7 | UNITED STATES TREASURY. ...97.993 832,941 850,000 856,840 (829) | wovvvvveerrrveennns [ eeervvrreinnsssennenns | 201375 | 1.187 06/13/2016. | 05/31/2021.
912828 UE 8 | UNITED STATES TREASURY. ....99.844 499,220 500,000 499,054 10 | oo [ v | 0007500 [ i 0.941 12/27/2016. | 12/31/2017.
912828 UJ 7 | UNITED STATES TREASURY. ...99.930 249,825 250,000 250,106 (12) ] TR [P I (X 7 (T [ 0.835 02/01/2016. | 01/31/2018.
0199999. U.S. Government - Issuer Obligation: XXX 2,484,583 2,550,000 2,551,689 0 (569) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36176W GR 6 | G2 778108 - RMBS. ..104.549 168,261 160,939 171,967 (482) | wovvrrrsveeerrvrinns [ eeereerenreienieeenns | s 3500 | ... 1.554 11/09/2012. | 12/20/2026.
36179Q BG 5 | G2 MA1839 - RMBS ..105.679 403,012 381,355 404,027 3790 [ covvevrvvreennnineens | s | e 4.000 | ... 2.608 04/03/2014. | 04/20/2044.
36179R  TA 7 | G2 MA3245- RMBS ..105.682 188,556 178,418 192,896 1,891 | oeerrvvveens | cevvvreennnenneceenins | e 4.000 | ... 2.162 02/25/2016. | 11/20/2045.
361798 EJ 2 | G2 MA3737-RMBS .105.778 192,228 181,728 195,433 (38) | woveerrrrerrererennns [ eevererrnnneesnieenens | s 4.000 | ... 2.321 06/21/2016. | 06/20/2046.
361798 JT 5 | G2 MA3874-RMBS ..103.925 251,806 242,296 257,810 (B11) | evvrrrsveeerrrrinns [ eeereerenreienieeeens | s 3500 | ... 2400 08/08/2016. | 08/20/2046.
361798 LS 4 | G2 MA3937 - RMBS ..103.902 509,423 490,292 521,597 (564) | wovvrrrrrreerrerinns [ eeveeererrieinneeeens | s 3500 | ... 2412 09/16/2016. | 09/20/2046.
38376P EU 0 | GNR09120A V- CMO/RMBS ..106.060 124,247 117,148 121,892 (1,231) | oeerervveenn | cevveremmmnsssseeesnnns | e 5.000 | ... 2.879 05/18/2011. | 12/20/2020.
38377F  QZ 7 | GNR 1057M NQ - CMO/RMBS.......ccoeirrmenerrveemiinsssssesssseesssssssssssssssssssssnssessnss | avveees ..17,011 | ..100.234 15,788 15,751 15,804 (PZ(0)) [t [P [ 4500 | ... 1.211 10/19/2012. | 11/16/2038.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES.................curreerrrerrreerceereeeireeerrereeseerseeessseeesseeessenssesessnesens | coseeesseeees 1,886,483 XXX 1,853,320 1,767,926 1,881,426 0 2,785 0 0 XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
383788 2Z 5| GNR 1295C - CMBS [ [ ]t ]t 151,922 [ ...97.087 145,631 150,000 151,680 (56) [ | | o 2725 | ..2748 08/03/2012. [ 02116/2053.
0399999. U.S. Government - Commercial Mortgage-Backed Securities. 151,922 XXX 145,631 150,000 151,680 0 (56) 0 0 XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL ......covvvvvveeeeeerrrressesssssseessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssessssssssssssssssnnss | oonnnsssseend 4,590,663 XXX 4,483,533 4,467,926 4,584,795 0 2,160 0 0 XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
041042 ZC 9 | ARKANSAS ST .119.320 35,79 30,000 35,531 (897) | wovvrrvrreererveenn [ eevevveresnnsssssnneens | 2005000 | e 2231 11/17/2014. | 04/01/2024.
13062P HG 0 | CALIFORNIA ST ECONOMIC RECOVERY. ..118.109 47,244 40,000 49,557 (583) | wovvrvreeererreennns [ eeeerrrrnennissssreeens | 00005.250 | e 1.170 ..| 08/09/2016. | 02/01/2023.
130638 QD 7 | CALIFORNIA ST W117.739 64,756 55,000 67,919 (823) | wovvvrreeeererennns [ eeververnennissssneeens | 20005.250 | 1.030 08/11/2016. | 10/01/2022.
246381 FW 2 | DELAWARE ST. ..119.833 65,908 55,000 69,346 (725) | oovvrvvsseererveenn | eevverervinnsssssneeens [ 20025000 | e 1.190 08/11/2016. | 03/01/2024.
574193 MS 4 | MARYLAND ST ..120.302 66,166 55,000 69,784 (722) | oovvnrseeeeeveenn | eevvvvevesnssssssneeens [ 20025000 | e 1.200 08/10/2016. | 06/01/2024.
574193 MU 9 | MARYLAND ST. .119.454 47,782 40,000 50,171 (515) | wovvrrrrseerereeennns | eevrrveresnnsssssnneens [ 20005000 | e 1.380 08/04/2016. | 06/01/2026.
57582R DT 0 | MASSACHUSETTS ST ..120.831 66,457 55,000 70,713 (55) | wevvvreereererreennnn [ eeverrerennnsssseneeees [ 2005000 | e 1.420 08/10/2016. | 07/01/2025.
57582R  JT 4 | MASSACHUSETTS ST.....oiireremmemmmmssssessesssmssssssessssssssssssesssssssssssssssssssssssees ..119.383 65,661 55,000 69,273 (B96) | wvvvvvvveeererreennns [ eevrerereinriissssreeens [ 20025000 | e 1.350 ..| 08/09/2016. | 07/01/2024.
604129 G8 3 |MINNESOTA ST .111.931 61,562 55,000 63,187 (873) | ovvrrrrneerereeennns [ eevvvverennnsssssneeens | 20025000 | 0.780 .| 08/08/2016. | 08/01/2020.
60412A  EM 1 | MINNESOTA ST. ..116.353 296,700 255,000 294,379 (3,976) | ooeevrerveennin | cevvrvvenmmrssssseneenns [ 10025000 | oo 2.950 08/19/2015. | 08/01/2035.
60412A  HC 0 | MINNESOTA ST. ..121.936 67,065 55,000 71,013 (861) | wovvvreeeererreennns [ eevrererennsssssssneeees [ 2005000 | e 1.390 ..| 08/10/2016. | 08/01/2025.
64966M AS 8 [INEWYORKNY. ..118.478 65,163 55,000 69,154 (680) | vvvvvvevrreerecrnens | e | 2005.0000 | o 1.410 ..| 08/09/2016. | 08/01/2024.
64966M EU 9 [NEWYORKNY. .119.736 47,894 40,000 51,014 (442) | covooerrenecris | e | 205.0000 | 1.560 ..| 08/04/2016. | 08/01/2025.
677522 CB 8 |OHIO ST, ..120.696 301,740 250,000 298,013 (4,956) | .ovoeevreereenr | cevvrvvinnssssseneenns [ 2005000 | oo 2.500 06/23/2015. | 08/01/2025.
68609B NC 7 | OREGON ST .120.157 240,314 200,000 234,535 (3,523) | evreerrrrreenr | cevvrveennssssseneenns [ 20025000 | o 2.730 06/04/2015. | 08/01/2027.
70914P D4 1 | PENNSYLVANIA ST ..110.738 44,295 40,000 45,485 (538) | vvvvvreerreerieeriens | wrvreererineeriiennes | 2005.0000 | 1.200 ..| 08/09/2016. | 09/15/2020.
70914P VP 4 | PENNSYLVANIA ST .116.182 203,319 175,000 204,064 (3,501) | ovevrerrverreeeee | cvveerrrirnenrinieeenns | 205,000 | .. 2.540 05/09/2014. | 06/15/2024.
924258 M5 2 | VERMONT ST. .118.755 17,813 15,000 17,509 (294) | covooververecrin | e | 205.000 [ ... 2.570 11/19/2014. | 08/15/2028.
924258 M6 0 | VERMONT ST. .118.189 11,819 10,000 11,650 (193) | oovvvsrseenerreenn | ceveeverennssssssneeees | 2025000 | oo 2.600 11/19/2014. | 08/15/2029.
924258 M7 8 | VERMONT ST. ..117.863 17,679 15,000 17,419 (283) | vovvvreerreereeriens | wrvneererinseriiinees | 205.000 | ... 2.650 11/19/2014. | 08/15/2030.
924258 M8 6 | VERMONT ST. 117483 17,622 15,000 17,363 (276) | cvvoorecrreerrecrinns | e | 205.0000 | oo 2.700 11/19/2014. | 08/15/2031.
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1199999. U.S. States, Territories & Possessions - ISSUET OBIGAHONS..............vvuwweeurrrrrrreesimmsesssssssssssssssesssssesssssssssesssseesssssseesss | svseesssennns 1,915,713 XXX 1,852,756 1,565,000 1,877,078 0 (25,612) 0 0 XXX XXX XXX | e 26,937 | oo 53,609 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) cevvrnnnn. 1,915,713 XXX 1,852,756 1,565,000 1,877,078 0 (25,612) 0 0 XXX XXX XXX | e 26,937 | .......... 53,609 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
015302 2R 2 | ALEXANDRIA VA......oooomeeneriinmisnsseesssssessnssssssssssssssssssssssssssssssssssssssssssssssns | sveeees I [P .114.342 228,684 200,000 236,967 (2,845) | .ovoeerrrvveeen | cevvereininnsnseeeinns | e 5.000 | ... 0.840 08/18/2016. | 07/15/2021.
015302 2U 5 | ALEXANDRIA VA.......coiimmenniriiiinnnnecessssessssssessssssssssssssssssssssssssssssssssssesssns | soseees I [ ..120.528 48,211 40,000 50,725 (535) | wevvrrrrnreeerrvninns [ e | s 5.000 | ... 1.260 08/04/2016. | 07/15/2024.
047772 ZP 6 | ATLANTA GA...cccirrveeimmmnmenrssseessssssssessssssssssssssesssssssssssssesssssssssssssssessssssssses | soseees . 2 ..118.049 236,098 200,000 229,809 (3,310) | ooveeeerrrvveenrrnns | cevvvveemsmmeneeennnns | e 5.000 | ... 2.880 06/10/2015. | 12/01/2027.
251130 EK 2 | DETROIT MICH CITY SCH DIST.....ovvveeummrrerrrrmeessssmeereesssssssssssssssssssesssssnness | ceseees I [P ..104.321 208,642 200,000 208,731 (8,439) | oovvvecrrvvveenirnns | cevvereensnnnsneeeeinns | e 5.000 | ... 1.670 06/02/2015. | 05/01/2018.
49474F  GJ 3 | KING CNTY WASH S o I [P .118.283 65,056 55,000 68,539 (704) | coovrrrecerrerinns [ eeererrenrieeneeenns | s 5.000 | ... 1.270 08/11/2016. | 12/01/2023.
54589T  EZ 1 | LOUDOUN CNTY VA.....iiirriimimnnseesesssssssssnsesssssssssssssnssssssssssssssssssssssssssns | avseees ...69,549 | ..119.371 65,654 55,000 68,828 (721) | eovrressseeerreninns [ e | s 5.000 | ... 1.200 08/11/2016. | 12/01/2023.
566795 LU 2 | MARICOPA CNTY ARIZ CMNTY COLLEGE DIST......ccommeeerrvrvvveensmmmeereeesinnnns | cvveeee . . 232,278 | ..111.827 223,654 200,000 229,380 (2,898) | .ovoevcrrrrveeerrns | cevvereennssseeeeinns | e 5.000 | ... 0.741 ..| 08/18/2016. | 07/01/2020.
736679  UR 0 | PORTLAND ORE.......ciiimrrreeemmmmmmmeneeresssssssneeessssssssssssessessssssssssssssnesssssssssssnns. | aoneees | e [ TFE | s 163,507 | ..118.097 159,431 135,000 155,700 (2,931) | oeerrrvveennrn | cevvereemnnnsneeeeenns | e 5.000 | ... 2419 04/08/2014. | 06/15/2023.
763631 L7 1 | RICHLAND CNTY S Cuuooorrrrrrrveerriseeerrsressisssssssssssssssssssssssssssssssssssssssssssssssnss | svseees ol 214,226 | ..117.448 205,534 175,000 203,305 (4,255) | oovoeerrrvveennnns | cevveneennnssseeennnns | e 5.000 | ... 2.181 05/09/2014. | 03/01/2023.
812626  3X 5 | SEATTLE WASH.....oocouummrirrirveimmissssseessssessssssesssssssssssssessssssssssssesssessssssennss | soveees ol . L71434 | 121213 66,667 55,000 70,766 (B68) | vevvvvvvveeerrrrinns [ eeeeeererreeinieeenns | s 5.000 | ... 1.380 08/10/2016. | 06/01/2025.
864813 Q4 5 | SUFFOLK VA.....ooooiitiiiiiinsisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | soseees o] e [ IFE | e, 72,255 | ..122.612 67,437 55,000 71,616 (CK1S) ) [ [P [ 5.000 | ... 1.440 08/11/2016. | 02/01/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer OblIGations.................cc..eeeeeererrererrereenereerereerecennes 1,637,210 XXX 1,575,068 1,370,000 1,594,365 0 ) XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...............creerrrreesieseeerssssessssseeessssssssessssssssssssees | seveessseeees 1,637,210 XXX 1,575,068 1,370,000 1,594,365 0 ) XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
010685 KF 1 | ALACHUA CNTY FLA HEALTH FACS AUTH HEALTH ..106.169 63,701 60,000 64,209 (445) 3.959 11/21/2014. | 12/01/2044.
010685 KG 9 | ALACHUA CNTY FLA HEALTH FACS AUTH HEALTH ..108.493 43,397 40,000 43,314 (353) | wovvrvrveererreennns [ eeverrrrninsnsssreenns | 005000 | oo 3.779 11/117/12014. | 12/01/2034.
072024 TY 8 |BAYAREA TOLL AUTH CALIF TOLL BRDG REV. ..109.818 93,345 85,000 92,375 (809) | wevvrvvveeeeerrrennns [ eeverrrrennsnissssreenns | 20025000 | oo 3.701 12/10/2014. | 10/01/2054.
13068L YR 0 | CALIFORNIA ST PUB WKS BRD LEASE REV. .118.545 5,927 5,000 6,230 (32) | weveerrrrssseeerenens [ e | 205,000 | e, 1.640 .| 10/06/2016. | 11/01/2024.
160429 UA 2 | CHARLESTON S C WTRWKS & SWR REV. .113.375 289,106 255,000 287,928 (3,965) | .vvveeerrrvreeeens | cevrrrresnnsssssneenns | 20025000 | o 3.161 08/19/2015. | 01/01/2045.
18085P QN 7 | CLARKCNTY NEV ARPT REV. ..105.381 210,762 200,000 210,864 (7124) | oo | v | 25,000 | .o 1.330 06/02/2015. | 07/01/2018.
235036 XM 7 | DALLAS FORT WORTH TEX INTL ARPT REV.....ocimmerrveeemmmmsmsneeeesssmmsassenes ..106.937 58,815 55,000 57,492 (4B0) | woovvvveererrrennns [ cerrerrreinnissssrenens | 2005000 | oo 3.960 11/17/2014. | 11/01/2042.
3130A8 QS 5 | FEDERAL HOME LOAN BANKS ....96.400 241,000 250,000 248,625 T | s | oo | 211250 1.250 ..| 08/05/2016. | 07/14/2021.
3130A8 Y7 2 | FEDERAL HOME LOAN BANKS ....98.645 147,968 150,000 149,697 A2 | s | s | 00875 | 0.954 ..| 08/18/2016. | 08/05/2019.
3133EF 7L 5 | FEDERAL FARM CREDIT BANKS FUNDING CORP ...99.430 571,723 575,000 575,000 | covvvvveeemmmmaerrrreens [ covnrernrrneenssnnneens | ovnssssseenssseenn | ceveesssesnsnssenenees | oo 170 | i 1.170 05/05/2016. | 05/16/2019.
3133EG BZ 7 |FEDERAL FARM CREDIT BANKS FUNDING CORP . ....98.290 270,298 275,000 274,687 40 | oo | e | 2001660 | 1.687 06/01/2016. | 05/25/2021.
313560 A7 8 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.........ccommmmmemmemenssmmmnennns ..100.350 501,750 500,000 502,241 (712) | oorersseereeeeenn | eeeveveveinnissssneeens | 2001625 | 1474 03/24/2015. | 01/21/2020.
313560 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION........ccoommmmmemeeeenmmmmmnseenns ....94.530 496,283 525,000 537,818 (513) | ovvrrrseererreennns [ eevvrveresnnissssnnnnns | 0002125 | 1.838 08/03/2016. | 04/24/2026.
313560 MZ 3 | FEDERAL NATIONAL MORTGAGE ASSOCIATION ..100.060 500,300 500,000 499,423 871 | coovvvvveivsssreens | covvrsssssneesensiiisinns | 000875 | s 1.052 08/05/2014. | 08/28/2017.
313560 N8 2 | FEDERAL NATIONAL MORTGAGE ASSOCIATION ...96.710 527,070 545,000 542,950 157 | eeessnneeneniens [ e | 0012500 | i, 1.334 ..| 08/17/2016. | 08/17/2021.
313560 ZR 7 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.........ccoummmrrrrerseesnssminsnees ..101.040 530,460 525,000 560,885 (1,798) | ovvevrrvvveer | cevvrvvennssssseneenns | 2000:2.625 | e 1.672 08/03/2016. | 09/06/2024.
3136G0 T6 8 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.......cccoummmmureeesesmmsmmnseeenns ...99.620 498,100 500,000 492,019 2782 | oo | e | 2001330 | s 1.916 02/26/2014. | 10/24/2019.
3136G3 D5 1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION ....99.385 531,710 535,000 535,000 | covvvvveeermmmmmrrrreens | consrernrrnensnmnnneens | ssssneensnseenns | ceeeesseennnssennnees | 00012500 [ s 1.250 ..| 08/05/2016. | 07/26/2019.
3137EA DB 2 | FEDERAL HOME LOAN MORTGAGE CORP ..101.655 254,138 250,000 263,014 (992) | wovvvvrrreerereeennnn | eevvvvevennsssssnneeees | 002,375 | e 1.303 08/05/2016. | 01/13/2022.
3137EA DT 3 |FREDDIE MAC ..100.045 500,225 500,000 499,963 263 | coooeeeeereeeinnnnn | eeveeeinssssseneenns | 00:0.875 [ L 0.928 01/17/2014. | 02/22/2017.
3137EA EC 9 | FEDERAL HOME LOAN MORTGAGE CORP ...96.300 515,205 535,000 532,767 AT | e [ e | 1125 | 1.218 .| 08/12/2016. | 08/12/2021.
39081 AL 2 | GREAT LAKES WTR AUTH MICH WTR SUPPLY SYS .112.640 281,600 250,000 291,943 (689) | wovvvvvveererreennns [ eeverreveinisssseneeees [ 005000 | oo 2.961 10/14/2016. | 07/01/2031.
392329 CG 1 | GREATER RICHMOND CONVENTION CTR AUTH VA......cooiimmmmerrrveemmmmnsnsenns ..110.488 276,220 250,000 276,667 (TA21) | oo | cevveveeisssssssneeens [ 005000 | e 1.800 06/26/2015. | 06/15/2020.
451295 WT 2 | IDAHO HEALTH FACS AUTH REV. ..106.431 31,929 30,000 31,853 (220) | wovvvvrseerereeenn | eevrerevennnissseneeees [ 20025000 | 4.000 11/17/2014. | 03/01/2044.
542690 3C 4 |LONG ISLAND PWR AUTH N Y ELEC SYS REV. ..109.586 49,314 45,000 49,056 (452) | oovvrerneerereeen | e | 025,000 | .o 3.641 12/05/2014. | 09/01/2044.
544435 2D 1 |LOS ANGELES CALIF DEPT ARPTS ARPT REV. .114.744 200,802 175,000 198,189 (3,294) | evveerrrvviierinn | cevveveeisssssnneeens | 005,000 | oo 2.720 05/09/2014. | 05/15/2024.
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57430Y BG 9 | MARYLAND WTR QUALITY FING ADMIN BAY REST. .115.328 201,824 175,000 200,900 (4,729) | oo | cevvvrviiissssssnnees | 2005000 | 1.971 05/08/2014. | 03/01/2022.
57584X XT3 | MASSACHUSETTS ST DEV FIN AGY REV. .121.878 6,094 5,000 6,407 (B1) | oveeerrrnseerrenens [ eeveererrvniviiiieneens | 205,000 | . 1.481 .| 10/06/2016. | 07/15/2025.
576051 KS 4 | MASSACHUSETTS ST WTR RES AUTH .119.959 23,992 20,000 23,722 (444) | oo | e [ 25000 | .o 2311 11/20/2014. | 08/01/2024.
576051 NZ 5 |MASSACHUSETTS ST WTR RES AUTH ..119.959 65,977 55,000 69,606 (689) | vevvvvvveeerrrreennns [ ceerrrrreinisssirrenns [ 00005000 | 1.310 ..| 08/10/2016. | 08/01/2024.
576051 QC 3 | MASSACHUSETTS ST WTR RES AUTH .122.794 67,537 55,000 71,951 (578) | wovvrrvrreervrveennns [ eevvrvereiniinsssrnnnes [ 0005000 | 1.530 08/09/2016. | 08/01/2026.
59335K AG 2 | MIAMI-DADE CNTY FLA SEAPORT REV. .113.892 165,143 145,000 160,445 (2,021) | oo | e | 205000 | i 3.230 04/08/2014. | 10/01/2023.
64579F 6U 2 | NEWJERSEY HEALTH CARE FACS FING AUTH R ..108.654 21,731 20,000 21,311 (147) | e | e | 005000 | ..o 3.981 11/18/2014. | 07/01/2044.
646136 E3 1 | NEWJERSEY ST TRANSN TR FD AUTH ..100.077 40,031 40,000 41,617 (326) | wovvvvrrreerrrveennns [ eeervrrreinissssneenns | 00025000 | e 4.000 12/09/2014. | 06/15/2042.
64990E PZ 4 | NEWYORK ST DORM AUTH ST PERS INCOME TAX......oovvvvrvumrmeerrrrreenennnns .1156.215 46,086 40,000 47,910 (588) | wevvvvvveeerrrveennns [ eevvvrrreinisssinrenns | 00005000 | 1.080 08/04/2016. | 03/15/2022.
650035 B8 0 | NEWYORK ST URBAN DEV CORP REV. .118.197 206,845 175,000 196,776 (B179) | ovvvvveerrrvrvvnrne | cevvrrvennssssssrennns | 20025000 | oo 2.800 04/08/2014. | 03/15/2024.
650035 W6 1 |NEWYORK ST URBAN DEV CORP REV. 17.213 64,467 55,000 67,380 (727) | eorvveevveererveen | ceervvvreinisissserneens | 2005000 | e 1.220 08/11/2016. | 03/15/2023.
650035 W9 5 | NEWYORK ST URBAN DEV CORP REV. ..120.940 120,940 100,000 129,677 (1,003) | oooeeerrvreenrnns | cevvrrveinsssserenens | 2005000 | s 1.530 08/30/2016. | 03/15/2026.
65829Q BS 2 | NORTH CAROLINA ST LTD OBLIG, .119.189 208,581 175,000 205,477 (3,712) | covvvevvvevrrvvveerne | cevvrrviinsssssereenns | 2005000 | oo 2420 05/09/2014. | 06/01/2024.
67756D JK 3 | OHIO ST HIGHER EDL FAC COMMN REV. 114979 5,749 5,000 5978 (14) | oveeerrsesseeerenens [ eevvererrrrrviinieeeens | 205,000 | e 1.530 10/26/2016. | 12/01/2022.
762232 AL 0 | RHODE ISLAND ST COMM CORP REV, W17.707 5,885 5,000 6,252 (22) | woveeerrsssseeerennns [ eeeeeeerrrnniiieneens | 205,000 | e, 2.070 ..| 10/06/2016. | 06/15/2026.
79642B 3N 1 | SAN ANTONIO TEXWTR REV. ..118.305 5915 5,000 6,193 (26) | vovveerreesreeerennns [ e | 25,0000 | e, 1.560 .| 10/06/2016. | 05/15/2024.
79765R L9 8 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL....ovvvvveermrmmrreesnsnmsnnnseeenns ..118.900 5,945 5,000 6,165 (33) | weveeerrrnreeerennes [ e | 205,000 | e 1.410 10/07/2016. | 11/01/2023.
83755V XF 6 | SOUTH DAKOTA ST HEALTH & EDL FACS AUTH R ..107.151 37,503 35,000 37,723 (293) | oovrvrvreererreennns [ eevervrreinissssseenns | 005000 | .o 3.840 11/19/2014. | 11/01/2044.
870000 LJ 3 | SWARTHMORE BORO AUTH PA COLLEGE REV......cccvmmeerrvvveemmmmssssesernnnns .122.984 67,641 55,000 71,970 (814) | wovvvrreererrrenns [ cevrrrrrennsssssssreeens | 20025000 | e 1.560 ..| 08/09/2016. | 09/15/2026.
89546R MQ 4 | TRECNTY MET TRANSN DIST ORE REV. ..120.387 66,213 55,000 69,796 (715) | ovvvrvesseerervvenns | cevrrverninnisssssreenns | 20025000 | e 1.300 08/09/2016. | 09/01/2024.
914455 PP 9 | UNIVERSITY MICH UNIV REVS ..120.689 6,034 5,000 6,278 (24) | v [ e | 205,000 | e, 1.670 .. 10/28/2016. | 04/01/2025.
91514A DY 8 |UNIVERSITY TEXUNIVREVS ..119.508 65,729 55,000 69,495 (B74) | woovvrrreeeerveens | cevrvrrreinisssssreeens [ 20025000 | e 1.350 ..| 08/11/2016. | 08/15/2024.
91514A  GB 5 | UNIVERSITY TEXUNIVREVS .114.067 5,703 5,000 5,844 (15) | weveeerrnrssseeerennes [ eeveeeerernneisnisneens | 205,000 | e 1.231 .. 10/26/2016. | 08/15/2021.
917567 AY 5 | UTAH TRAN AUTH SALES TAXREV. 114120 382,302 335,000 382,013 (4,797) | oo | cevvvvvisssssseeenns | 25000 | .o 3.100 08/19/2015. | 06/15/2038.
91802R AN 9 |UTILITY DEBT SECURITIZATION AUTH N Y. .115.323 23,065 20,000 22,615 (335) | ovvrvrrneerereeennns [ eeerrvevesnnissssnneens | 0005000 | oo 2.910 11/17/2014. | 12/15/2034.
927780  AQ 3 | VIRGINIA COMMLTH TRANSN BRD FED TRANSN G......covvvvvvvrmrrrerrrrerenennnns .118.594 5,930 5,000 6,144 (22) | weveerrrsssseeerenens [ e | 005,000 | e, 1.621 . 10/26/2016. | 03/15/2024.
928172 B7 9 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV. W117.733 23,547 20,000 23,295 (459) | wovvvverreererreenn | eeeeerereinsssssenenens | 005,000 | oo 2.290 11/17/2014. | 08/01/2023.
92817L  PE 7 | VIRGINIA ST RES AUTH INFRASTRUCTURE REV. .114.756 63,116 55,000 65,399 (832) 0.920 08/09/2016. | 10/01/2021.
92817T GD 2 | VIRGINIA ST PUB SCH AUTH SPL OBLIG PRINC... .120.373 66,205 55,000 69,791 (L)) OO [P [ (4[4 i [P 1.269 .| 08/10/2016. | 08/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX 9,766,877 9,395,000 9,922,337 (V] (52,214) | coovvvereecrrnennn [ [ 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128CU N5 1 [ FH G30412 - RMBS......iivvveeerrsnseesereeessmmmssesessssssssssssssssssssssssssssssssssssssssssssss | sessees . 113427 102,985 91,035 100,039 (105) | wevvrvrrreeerrerinns [ eeverererreenniseeenes | el 6.000 | ... 2.760 | MON.. 05/16/2011. | 03/01/2028.
3128M9 K2 7 | FH GO7213 - RMBS......ooocoummrrrrrreesssmsssssesssesssssssssesssssessssssssssssssssssssssssssssnns | svseees . ..103.232 359,928 348,660 351,745 35 | oeerrveeennn | eeeereeinsnneennnns | e 3500 | ... 3.358 | MON.. 03/12/2014. | 11/01/2042.
3128M9  XG 2 | FH GO7579 - RMBS.....ooooummmmrrrerenssmsisssssssssisssssssssesssssessssssssssssssssssssssssssssns | svseees ol ..105.580 370,581 350,996 366,966 A8 [ oo | e | e 4.000 | ... 3.106 | MON.. 02/10/2014. | 08/01/2043.
3128MB 6P 7 | FH G13378 - RMBS.......ovvvvveevrrseenrcreensmmneesssssssssssssssssssssesssssssssssssssssssssssss | sesnees ol 49,722 | .104.219 48,543 46,578 49,535 (350) | wevvrrreneeereerinns [ eereerrerreennienenns | s 5.000 | ... 2.011 | MON.. 04/27/2011. | 12/01/2023.
3128MJ  SS 0 | FH G08528 - RMBS.........ccoummuurreveemsssssssssssssessssssssssesssssesssssssssssssssssssssssessssss | asseees I [P L/ I L I 513,891 | ...98.767 532,254 538,899 514,888 (247) | eorressreeereeein [ e | s 3.000 | ... 3.680 | MON.. 12/12/2013. | 04/01/2043.
3128MJ UM 0 | FH GO858T7 - RMBS........ccoouerreeemerriirsereesssserisnesesssssssssssssssssssesssssssessssnes | anseees o ..107.502 268,871 250,108 274,216 2,368 | i | e | e 4.500 | ... 2459 [ MON.. 05/08/2014. | 05/01/2044.
3128MJ V2 3 | FH G08632 - RMBS........ccovuumrriiicriiiinsenresesssissesssssssessssesssssssssssssssessssssns | onseres o ..102.207 383,427 375,148 393,916 1611 | e [ e | e 3.500 | ... 2.711 [ MON.. 03/19/2015. | 03/01/2045.
3128MJ  VZ 0 | FH GO8B31 - RMBS.......ocooeeeeeeveceeereesssesesseesessssssessssssessssssssessssssssssessessssssss | aveeees . ....98.702 403,603 408,910 417,365 294 | e | e | oo 3.000 | ..... 2.708 | MON.. 03/20/2015. | 03/01/2045.
3128MJ YT 1 | FH GO8B721 - RMBS......ooooummerrrrveesmmsssssssssssessssssssessssssessssssssssssssssssssssssssssss | svseees ol ....98.702 242,569 245,758 255,060 (183) | wovvrvrrreeereerinns [ eerererenveennseeenns | s 3.000 | ... 2510 | MON.. 08/15/2016. | 09/01/2046.
3128MM R4 7 [ FH G18506 - RMBS.......covviirriiicrreiineerseenesnissssssssssesssssssssssssssssssssssssssnnas | cseeres o ..104.486 334,746 320,374 335,889 89 [ e | e [ e 3.500 | ... 2.164 [ MON.. 05/29/2014. | 03/01/2029.
3128P7 U8 T [ FH COT187 - RMBS......osiciriieriiiscrrisnsesisssessissssssssssesssssssesssssssssssnessssens | coenee . ..110.899 60,286 54,362 59,296 (96) [ covvvvrrerrerrennns [ ervvereeenriiesriinns | 5.500 | ... 2.694 [ MON.. 04/25/2011. | 06/01/2028.
31292L  HZ 1 | FH C03848 - RMBS.........comrreieririiiseesessisessssnsesssssssesssssssessssssssssssssessisnssens | cvveees . ..105.055 105,502 100,425 108,491 531 [ e [ e | e 4.000 | ... 1.634 | MON.. 06/29/2012. | 04/01/2042.
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31294L 7K 3 | FH E02698 - RMBS ..105.909 151,367 142,922 150,262 (497) | oo | e | 08500 | e 2.500 | MON.. 05/16/2011. | 06/01/2025.
31307F TN 1 |FH J26857 - RMBS ..102.846 371,692 361,406 371,062 (B04) | oo [ cevrrrvriiniiissssnreens | 00023000 | oo 2.302 | MON.. . 05/12/2014. | 01/01/2029.
3132GS SF 7 | FH Q07418 - RMBS ..103.294 376,068 364,075 374,643 A40 | e [ e | 20 3.500 | L 3.031 [ MON.. 12,969 |05/08/2014. | 04/01/2042.
3132JN  QF 7 |FH Q21354 -RMBS ..105.595 845,227 800,442 826,590 50 [ oo | s | 2040000 | L 3.356 | MON.. coeeennnn32,410 | 04/02/2014. | 08/01/2043.
3132L5 FG 3 |FH V80167 - RMBS ....98.984 728,293 735,768 727,941 (79) | woveeerrensseeerenens [ e | 203.0000 | e 3.158 | MON.. | ..cccrs1,839 | oo 22,285 | 05/15/2014. | 07/01/2043.
3132M3 76 4 | FH Q23573 - RMBS ..103.226 429,388 415,969 425,566 (237) | covererreesseens | e | 20035000 [ .o 3.139 | MON.. 05/08/2014. | 12/01/2043.
31368H NW 9 | FN 190405 - RMBS ..105.357 528,046 501,197 541,093 3,325 | oo | e | o000 | 2472 | MON.. 05/24/2016. | 10/01/2040.
31371 HK 6 | FN 255934 - RMBS 113219 121,788 107,569 120,430 30 | oeerrrreeein | cevrrvreennnssennenns | 008000 [ i 2.804 | MON.. 05/11/2011. | 11/01/2035.
3137A4 UM 0 | FHR 3777L WA - CMO/RMBS ..105.145 232,938 221,540 236,118 (793) | oovrrvvseererveenns | eevvevrrvinnsssssnrenns | 000000 | oo 2418 | MON.. 05/10/2012. | 12/15/2040.
3138A2 U7 2 |FN AH1505-RMBS ..106.268 188,643 177,516 186,912 242 | o | e | 80000 | 2.951 | MON.. 10/28/2013. | 12/01/2040.
3138AS YN 6 |FNAJ1616-RMBS .102.376 376,904 368,157 388,936 1,583 | v | e [ 0003500 [ e 2573 | MON.. 04/20/2015. | 10/01/2041.
3138AX FV 8 | FN AJ5579 - RMBS .102.773 133,304 129,707 133,622 (167) | eovrrvrveererveens | ceererrreenisssereeens [ 20003000 | oo 2.087 | MON.. 10/02/2013. | 01/01/2027.
3138EJ RA 8 |FN AL2280 - RMBS ..107.969 255,997 237,102 256,528 1,962 | oovvvcerrrvvees | cevevvrvenssssenennns | 000500 | e 2.836 | MON.. 11/05/2013. | 09/01/2042.
3138EK L3 7 | FN AL3045-RMBS ..107.969 262,505 243,130 263,216 LTTT | e | e | 008500 | e 2.813 | MON.. 10/28/2013. | 10/01/2042.
3138EL  GL 1 | FN AL3802- RMBS! ..102.557 279,239 272,277 277,902 (259) | wovvrvrseererenennns [ eeverrernennissssneeens | 200023000 | i 2.380 | MON.. 12/04/2013. | 02/01/2028.
3138EL N4 1 | FN AL4010 - RMBS! ..103.285 366,357 354,705 358,880 (86) [ crvverrverrverrnenens | eevrrnerrirsenerinnns | 20003500 | ... 3.295 | MON.. 11/25/2013. | 07/01/2043.
3138EL VB 6 | FN AL4209 - RMBS ..104.389 148,079 141,853 149,967 94 | v | ceverrriinsnsennnnns | 008000 | 1.595 | MON.. 01/02/2014. | 01/01/2027.
3138EN Y8 6 |FNAL6134-RMBS ....99.067 437,436 441,556 448,654 61 | e | cevvrrneinnnsennenns | 20003000 [ i 2.759 | MON.. 01/21/2016. | 09/01/2043.
3138W9 GM 6 | FN AS0203 - RMBS ....99.255 175,279 176,594 180,167 (10) | voveeerrvrsseeerennes [ eeereeerrrnrrisieeeens | 00:3.000 | . 2.702 | MON.. 03/16/2015. | 08/01/2043.
3138WB  GU 3 | FN AS2010 - RMBS ..105.682 341,067 322,730 337,576 1,077 | oeervvvveenn | cevvevnviissssseennns | 2008000 [ oo 3.059 | MON.. 04/10/2014. | 03/01/2044.
3138WC  J6 1 |FN AS2984 - RMBS .103.518 417,935 403,732 419,783 (1111) | v | cevrvvvennsssssenenens [ 200023000 | o 1.974 | MON.. ..12,268 | 08/20/2015. | 08/01/2029.
3138WE  3W 7 |FN AS5312-RMBS .102.473 478,452 466,906 490,794 (789) | wovvvvvveeeerrvennns [ eevrerrrvensrissssreenns | 00003500 | oo 2.689 | MON.. ..11,663 | 04/06/2016. | 07/01/2045.
3138WE  ZJ 1 |FN AS5244 - RMBS ..102.463 227,730 222,256 230,436 (299) | wovvvvrseererenennns [ eevrrrrreenissssreeens | 20003500 | oo 2.903 | MON.. 07/31/2015. | 06/01/2045.
3138WF  2Z 8 | FN AS6191-RMBS .102.254 460,300 450,154 465,716 (482) | oovvrrveererveenn [ cevrevereiniissssrreens | 20003500 | oo 2.952 | MON.. 11/24/2015. | 11/01/2045.
3138WG  AM 6 | FN AS6311-RMBS .102.254 227,190 222,182 233,643 17 | coreeerrvvvennnnnns | cevvvvennssssssensenns | 000023500 | e 2.702 | MON.. 05/05/2016. | 12/01/2045.
3138WH BN 1 | FNAST7244 - RMBS.......ooiovevveeeseeeeseeeeeeeeeeseseseseessssessssssssssssssssssssssssssssssssnns ..102.265 1,207,412 1,180,670 1,237,796 (570) | wovvrrrseererreennns [ eevvrveresnsissssreeees | 20003500 | oo 2.753 | MON.. 05/18/2016. | 05/01/2046.
3138WQ AW 2 | FN AT2720 - RMBS ...99.255 77,385 77,966 79,583 2 | e [ e | 0030000 | i 2.693 | MON.. 03/16/2015. | 05/01/2043.
3138WQ RK 0 | FN AT3189-RMBS ..100.470 321,248 319,745 318,071 (B) | vevvveeereerrrerreres | e | 202,500 | . 2.605 | MON.. 12/05/2013. | 05/01/2028.
3138WT  RT 5 | FN AT5897 - RMBS ....99.067 378,809 382,377 377,499 (168) | wovvvvveererreennns [ cevvrrereinnsssssreeens | 2003000 | oo 3.176 | MON.. 07/29/2014. | 06/01/2043.
3138X3 FA 5 |FN AU3760- RMBS ..105.369 156,492 148,518 155,507 195 | oveeressrseenernins [ e | 040000 | s 3.062 | MON.. 10/02/2013. | 08/01/2043.
3138XB V9 2 | FN AV0639 - RMBS ..104.237 236,503 226,890 236,585 327 | coeeerevvennnnnns | eevverissssneneeins | 200023500 | e 2273 | MON.. 01/02/2014. | 11/01/2028.
3138XC 4K 5 |FNAV1725- RMBS .102.799 318,303 309,636 314,679 (283) | ovvvvrreererreenn [ eevrrrevennisssenneees | 00:3.000 | oo 2541 | MON.. 01/02/2014. | 11/01/2028.
3138XQ DH 1 | FN AW1003 - RMBS ..102.880 1,041,066 1,011,922 1,034,475 82 [ o | e | 20035000 [ L 3.091 | MON.. 05/14/2014. | 05/01/2044.
3138Y3 XN 6 | FN AX2484 - RMBS ..103.329 371,895 359,914 372,980 (109) | wovvvvvseerereeenns [ eevrrvervsnssssssneeens | 20003500 | oo 2.858 | MON.. 11/20/2014. | 10/01/2044.
3138YH U6 5 |FN AY4204 - RMBS ..102.452 459,659 448,658 462,951 (268) | woovvvvreererreenn | eeerrrerennissssneeens [ 003500 | oo 2979 | MON.. 11/09/2015. | 05/01/2045.
31392W  JR 2 | FHR 2509G ZG - CMO/RMBS ..107.848 80,750 74,874 82,830 128 | oo [ e | 205500 | e 2.624 | MON.. 04/29/2011. | 10/15/2032.
31393T CC 8 | FNR 0392D MB - CMO/RMBS.......covvvveummmmerrneeeeesmsssssssssessssssssssssssssssssssassssees ol ..106.135 87,657 82,590 88,335 (200) | wovvvveeeerereeennnn | eeerveerennissseneeees | 2005000 | oo 2.108 | MON.. 04/28/2011. | 09/25/2023.
31394A  YY 6 | FNR 0468B CB - CMO/RMBS.........coovvveeernrennereeesmmmnneesssssessssssssssessseesssssnsss | sonoeas ol ..98,213 | ..104.840 96,852 92,381 96,790 (191) | coverrreerereeen | cevreveveissssseneeens | 008500 | oo 2.359 | MON.. 04/26/2011. | 09/25/2024.
31394K  3M 4 | FHR 2688B DG - CMO/RMBS........coiierrerrieemmssssssesessssesssssssssssssssssssssssssssseees | sosnees N [P L/ I L 158,460 | ..104.829 155,177 148,029 155,326 (1,089) | oooeverrreennn | cevvvveenmssssseneenns | 1004500 | oo 2449 | MON.. 05/13/2011. | 10/15/2023.
31394T X8 3 | FHR 2764K UE - CMO/RMBS........ccoummenrrrreesmmmssssensssssssssssssessssssssssssseness | avseees ol .101.515 131,059 129,103 131,746 (1,455) | ovvveeeerevvennnn | cevvvveinnsssssssnennns [ 2005000 | oo 2489 | MON.. 05/11/2011. | 10/15/2032.
31394Y XS 8 | FHR 2811C DT - CMO/RMBS.....ooouueeneveemsiisssesesssseesssssssesssssessssssssessssssensss | seseees ol ..105.835 219,595 207,488 221,455 (1,978) | vevreeerrrveennnns | cevvvveennsssssseneeens | 0025000 | oo 2.304 | MON.. 05/18/2011. | 06/15/2024.
31396W BV 7 | FNR 0756D EP - CMO/RMBS.......cccoorrrrreeemmmmsssseesssessssssssssesssssesssssssseenss | avseees . .107.217 105,440 98,342 106,478 (128) | oovvverreererveenn | cevrvveveissssseneeees | 005.500 | .o 2.698 | MON.. 05/10/2011. | 06/25/2027.




Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

SCHEDULE D - PART 1

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

v'oL3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0
r Current Year's
e Unrealized Other-Than- | Total Foreign Stated
i NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitied Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / | Impairment Change in Effective | When | AmountDue | AmountRec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid & Accrued During Year | Acquired Date
31402R K7 3 |FN 735718 - RMBS 113219 183,143 161,760 180,348 53 | coierreerrrreeeinn | cevvrvreninesnennnnns | 08000 [ 3.157 | MON.. 05/11/2011. | 07/01/2035.
3140EU 3B 3 |FNBC0793-RMBS ..102.262 503,086 491,958 506,982 M2 | e [ e | 00 3.500 | e 3.015 | MON.. 11/28/2016. | 04/01/2046.
3140EU E3 9 |FNBCO0153-RMBS .105.125 452,197 430,152 461,937 (275) | eovrvrveererveenn | eevrvvvreesissseneeens | 2008000 | e 2.702 | MON.. 06/09/2016. | 01/01/2046.
3140F0 HF 4 | FN BC4729-RMBS ...98.973 492,201 497,308 513,636 (223) | woovrvrseenrrveenn | ceererrreissseereees | 20003000 | e 2.566 | MON.. 10/17/2016. | 10/01/2046.
3140F3 5W 4 | FN BC8060 - RMBS ..105.318 24,59 23,354 25,003 (15) | woveeerrrssseeerenees [ eeveererrrnreiiiieeeens | 040000 | e, 2.798 | MON.. 05/24/2016. | 05/01/2046.
3140F3  Z7 6 |FNBC7965- RMBS ...98.973 498,789 503,965 514,855 (B70) | ovvrvreerrrveennns [ eevrrrrreeniissserreees | 20003000 | e 2.701 | MON.. 05/18/2016. | 05/01/2046.
3140FA YA 4 |FN BD3404 - RMBS ....99.507 511,680 514,215 535,423 (405) | woovrvrrecrrrvvenns [ cevrrrrreirisssereeens | 003000 | oo 2457 | MON.. 08/08/2016. | 08/01/2046.
31410L  PZ 9 | FN 890640 - RMBS ...99.519 181,546 182,424 188,649 (36) | wrvvverrerreenrenees [ eeeeerrrrrrrieieneens | 20 3.000 | . 2.506 | MON.. 01/28/2015. | 07/01/2043.
BMATE VQ 1 [FNABT7822- RMBS.........ooioriivireiesreri s ssssssesssssssssssessenes ..100.455 962,001 957,643 994,461 (141) | oo | e | 20025000 | oo 1.512 | MON.. 08/11/2016. | 02/01/2028.
31417G  H9 0 | FN AB9255- RMBS .102.434 365,429 356,746 365,617 (12) | woveerrrrssseeerennes [ e | 00 3.500 | e 3.089 | MON.. 06/20/2014. | 05/01/2043.
31419H  XQ 0 [FNAEB986 - RMBS..........ooiivviiiieiiireii e sssssessessssessssseenes ..105.326 447,561 424,929 461,656 3462 | oo | e | 4000 | L 2.368 | MON.. 08/11/2016. | 10/01/2040.
31419K KV 6 | FN AE8407 - RMBS . .105.316 208,179 197,671 212,906 1,244 2526 | MON.. 02/25/2016. | 11/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 22,281,895 XXX 22,050,228 21,453,922 22,258,404 0 7,251 0 0 XXX XX | e 63,174 | ........ 643,036 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 32,293,014 XXX 31,817,104 30,848,922 32,180,741 (U [ (CTR L5k — (U [ 0 XXX XXX | e 131,412 ] e 808,419 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R DB 5 |AT&TINC ..102.395 471,017 460,000 467,625 (1,082) | vcveerrvveenn | cevvrrveinsssserennns | 2000:3.800 | oo 3.449 03/21/2016. | 03/15/2022.
00440E AT 4 |CHUBB INA HOLDINGS INC ....99.543 248,858 250,000 250,495 (125) | oovrrrnveererveennn | eevrevrrvinisssssneeens | 2000:2.300 | e 2.245 10/28/2015. | 11/03/2020.
020002 BD 2 | ALLSTATE CORP ..100.448 251,120 250,000 250,149 (1) [ covveerrrrnennnnnenes | e | 2003280 | e 3.273 .. 12/02/2016. | 12/15/2026.
02079K AC 1 |ALPHABET INC ...91.937 482,669 525,000 514,462 387 | ooveeerreisennrreiies | coveeereiisesensiennnns | 001,998 | 2231 ..| 08/02/2016. | 08/15/2026.
023135 AN 6 | AMAZON.COM INC ..104.558 266,623 255,000 269,247 (839) | wovvvrvveererrrennns [ cevrrrrreinnssssreeens | 2000.3.800 | oo 2.961 08/08/2016. | 12/05/2024.
0258M0 DK 2 | AMERICAN EXPRESS CREDIT CORP ..100.279 250,698 250,000 250,177 (T7) | eveerrnssseeenennns [ e | 002,125 | e, 2.092 06/23/2015. | 03/18/2019.
0258M0 DX 4 | AMERICAN EXPRESS CREDIT CORP ..100.637 191,210 190,000 189,887 29 | oo | cevereniinsnsennnnns | 002,600 [ 2617 09/09/2015. | 09/14/2020.
02665W BF 7 | AMERICAN HONDA FINANCE CORP ....96.295 264,811 275,000 274,713 23 | coeeenrreeinn | cevvrnnesnnsssennnnns | 0001650 [ 1.674 ..| 08/17/2016. | 07/12/2021.
03040W AN 5 | AMERICAN WATER CAPITAL CORP ....97.935 465,191 475,000 475,434 (8) [ oo | e | 003.000 | oo 2.989 .| 11/15/2016. | 12/01/2026.
03523T BE 7 | ANHEUSER-BUSCH INBEVNV. L111.414 406,661 365,000 404,204 . (18,574) | coovvvvvvvvveernnnnes | weverssssssneersrinns | w1750 | 2.323 04/22/2014. | 01/15/2019.
035242 AE 6 | ANHEUSER-BUSCH INBEV FINANCE INC ..100.703 302,109 300,000 299,745 8 | eversrreereriens [ e | 002,150 | e 2.192 ....6,450 | 01/22/2014. | 02/01/2019.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC .101.543 152,315 150,000 159,763 (345) | ovvrrrreererreenn | eevrrverennsssseneeees | 2000.3.650 | 2.813 ..| 08/17/2016. | 02/01/2026.
037833 AN 0 |APPLEINC ..100.220 250,550 250,000 250,000 | covvvreeenneerrennnnins | cerereennnnnnneennnees | e | s | 000.957 | 0.949 04/29/2014. | 05/05/2017.
037833 BS 8 |APPLEINC ..100.018 300,054 300,000 303,827 (891) | wovvrvrreerrrreennns [ eevrererennnsssssreeens | 2000:2.250 | e 1.922 03/17/2016. | 02/23/2021.
05567L  7E 1 | BNP PARIBAS SA ..100.481 351,684 350,000 351,604 (2,267) | coovevsseeerrrvvennnn | cevvvvvenmsssssenennns | 002,375 | 1.712 01/30/2014. | 09/14/2017.
059165 EG 1 |BALTIMORE GAS AND ELECTRIC CO ...93.297 37,319 40,000 39,884 A | e | e | 02400 | 2434 ..| 08/15/2016. | 08/15/2026.
06051G FD 6 | BANK OF AMERICA CORP. .101.125 278,094 275,000 274,964 15 | coveeessrreeneeees [ e | 000 2.650 | e 2.656 03/27/2014. | 04/01/2019.
06051G  FN 4 | BANK OF AMERICA CORP. ...98.974 128,666 130,000 131,199 (128) | woovvverveererveennns | eevrvvvveinnsssssneeens | 0000:2.250 | e 1.960 08/16/2016. | 04/21/2020.
06051G  FT 1 | BANK OF AMERICA CORP. ....98.854 197,708 200,000 203,444 (180) | wovvvvveeererreennns [ eevrrrerennnnsnsssnneens | 2000 2.625 | 2.150 10/13/2016. | 10/19/2020.
06051G FW 4 | BANK OF AMERICA CORP. ...99.233 153,811 155,000 157,846 (231) | oovrrrveererreenn | ceveeverennssssenenens | 002,625 | 2175 08/16/2016. | 04/19/2021.
06366R HA 6 | BANK OF MONTREAL ....99.858 119,830 120,000 119,974 38 | coeenerreeinn | cevereeennnsnnennenns | 101400 | 1.432 09/04/2012. | 09/11/2017.
06366R  JJ 5 | BANK OF MONTREAL ...98.313 221,204 225,000 224,830 27 | cooeeeeeeveeininn | ceveeveinsssssseneenns | 20002550 [ 2.564 11/01/2012. | 11/06/2022.
06406F AB 9 | BANK OF NEW YORK MELLON CORP ....98.097 142,241 145,000 144,941 9 | corerrrreennerein | ceeeeereissnenneens | 2002050 | 2.060 04/25/2016. | 05/03/2021.
06406F AD 5 | BANK OF NEW YORK MELLON CORP ....95.251 309,566 325,000 324,463 28 2.227 08/09/2016. | 08/16/2023.
06406H CZ 0 | BANK OF NEW YORK MELLON CORP . ....99.591 248,978 250,000 252,143 (B73) | ovvrrrreererreennns [ eevrvrevenmssssssneeens | 20002150 | e 1.861 04/17/2015. | 02/24/2020.
064159  AM 8 | BANK OF NOVA SCOTIA.......covvcuummmmmrrrrreesmmmsassseesssssssssssssssssssssssssssssessssssssses | seseees I (- ..100.047 250,118 250,000 250,098 (3,264) | .ooveeeerereeernn | cevvevvennisssnsenieens | 20002550 | o 1.232 10/29/2013. | 01/12/2017.
06738E  AD 7 | BARCLAYS PLO.....oournereemmmmmnsseesesesesssssssessssssssssssssssssssssssssssssssssssssssssssnnss | sosonas (] I ...99.739 299,217 300,000 302,810 (942) | oovrerneererreenn | eeverveveinssssssneeens | 002,750 | 2408 | MN..... | o 1,215 | i 8,250 |03/18/2015. | 11/08/2019.
07330N  AD 7 | BRANCH BANKING AND TRUST CO....coooumrrreeemmmmmmmmenneseesssssssssessssesessssnss | sonnees . 2| e AFE | e 254,303 | ..100.692 251,730 250,000 251,551 (888) | ovvvveeerrerveennns [ eevrrreeernssssneneees | 20002300 | 1.928 | AO...... | 1,214 | s 5,750 |10/28/2013. | 10/15/2018.
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09247X  AH 4 | BLACKROCK INC.......ccrrvvvirmmmnrrrrsisiissinssesssssssssssssssssssssssssssssssesssssssssssees | soseees . ..107.658 269,145 250,000 259,797 (2,041) | oo | e | 4250 | L 3285 | MN..... | ceevrrrnens 1,092 | e 10,625 | 10/10/2013. | 05/24/2021.
125509 BU 2 | CIGNA CORP ..97.122 218,525 225,000 224,886 12 | s [ e | 000 3.250 | e 3.257 03/11/2015. | 04/15/2025.
140420 NG 1 | CAPITAL ONE BANK USANA ....99.911 599,466 600,000 599,996 33 | e | cerrrereiennenneens | 012000 [ 1.206 02/10/2014. | 02/13/2017.
14912L 6D 8 | CATERPILLAR FINANCIAL SERVICES CORP . ..100.047 350,165 350,000 350,064 (101) | oovrrrvvecrrrveenn [ eevrrrnreennisssennenns | 0001250 | 1.221 08/14/2014. | 08/18/2017.
14916R  AC 8 | CATHOLIC HEALTH INITIATIVES.......cvovvvvvvmiinnennsssssssssessssessssssssssssssssssssssss. | asneees . ....96.885 48,443 50,000 49,915 13 | e [ v | 0002.950 | . 2.982 10/25/2012. | 11/01/2022.
14916R  AE 4 | CATHOLIC HEALTH INITIATIVES........oovvvvvvmriinneneessssssssssessesessssssssssssssssssssssss. | asneees . ..100.939 50,470 50,000 49,995 A | e | e | 02600 | 2611 10/23/2013. | 08/01/2018.
166764 AN 0 [ CHEVRON CORP..........cccrimmerrrremreessmmmessssssssssssssesssssssssssssssessssssssssessssssssss | soseens . .101.024 50,512 50,000 50,000 | covveeveeeemmmmeeereennens [ cevrrrrnneensnnneeenns | s | ceveeneesnnnssennnens | e 2e193 [ 2.193 11/10/2014. | 11/15/2019.
166764  BL 3 | CHEVRON CORP........coococrmmmimmssmsnsessssismssssesessssssssssssssssssssssssssssesssssses | soseens . ..97.979 244,948 250,000 261,416 (409) | wovvvvvvecrrrvrennns [ eevrrrrreinissserreens | 002,954 | L 2.3%4 08/15/2016. | 05/16/2026.
17275R AN 2 | CISCO SYSTEMS INC...ocoovmuurcerveemmmmmmseesssssssssssssesssssssssssssssesssssssssssssnsessns | avseees ol ..104.698 246,040 235,000 261,638 (1,374) | oo | cevvrvviissssserennns | 20003625 | e 1.925 08/04/2016. | 03/04/2024.
17275R AT 9 | CISCO SYSTEMS INC...ooovuumurerrvveemmmmmmssnessesessssssssssssssssssssssssesssssssssssssssssesnns | svseees ol ...99.984 249,960 250,000 249,999 5 | coovrennrneererveen | cevverrnnenssssnneens | 0011000 | 1.102 02/24/2014. | 03/03/2017.
172967 JJ 1 [ CITIGROUP INC......cvvvvveerreerrrreesiesssssessssssesssssssssessssssssssssssssssssssssssssssssssssses | soseens . ....99.684 254,194 255,000 256,273 (388) | wevvrvvveeerrrrvennns [ eevrrrrreinisssenenens | 0002400 | i 2234 04/01/2015. | 02/18/2020.
191216 BW 9 [ COCA-COLA CO...oooruucrrrrreeersssseesssssesssssssessssssesssssssesssssssssnnssssesssssssssnssss | sossens . ....95.575 124,248 130,000 133,661 (134) | oovrevreererveenn | cevvvvrreinisssssneenns | 20002.850 | o 2217 08/08/2016. | 06/01/2026.
20030N  BW 0 [ COMCAST CORP......covvvrrrrveeermsesenssssessssssssssssssesssssssssssssssssssssssssssssssssssnnsnss | consees . ...92.203 248,948 270,000 269,305 25 | o | cevernneinnsennnnns | 00022350 [ 2.379 ..| 08/04/2016. | 01/15/2027.
20826F AD 8 | CONOCOPHILLIPS CO. I . ...99.279 248,198 250,000 257,630 (882) | wovvrvveerrrrreennns [ eevrrvrreinnsssrrenens | 0000:3.350 | oo 2.901 03/25/2015. | 11/15/2024.
21686C AD 2 | COOPERATIEVE RABOBANK UA.........cooverrvvveemmmmmnnnsesssnessssssessssssssssssssssssssns | soneens ..100.102 27,028 27,000 27,000 5 | covrrnrrneeerveeen | ceveenrnnenssssennens | 003,375 | 3.39%4 01/11/2012. | 01/19/2017.
22546Q AM 9 | CREDIT SUISSE AG (NEW YORK BRANCH) ..100.119 350,417 350,000 350,085 (214) | oo | e | 201427 | 1.369 06/02/2014. | 05/26/2017.
22546Q AR 8 | CREDIT SUISSE AG (NEW YORK BRANCH), ..100.558 251,395 250,000 254,334 (833) | cvvevvereererreernens | e | 2003.000 | ..o 2615 03/18/2015. | 10/29/2021.
24422 TJ 8 | JOHN DEERE CAPITAL CORP ....98.200 49,100 50,000 49,909 10 | covveeeresrrseeennns [ e | 001250 | e, 1.317 09/06/2016. | 10/09/2019.
250847 EJ 5 |DTEELECTRIC CO. ..100.457 33,151 33,000 32,970 5 | covvenrrneerereein | ceveenrnnenssseeneens | 2000.2.650 | 2.668 06/19/2012. | 06/15/2022.
25152R VS 9 | DEUTSCHE BANK AG (LONDON BRANCH) ...99.030 346,605 350,000 349,928 33 | i | cevernrsinnnennenns | 20002500 [ 2510 02/06/2014. | 02/13/2019.
25468P DM 5 | WALT DISNEY CO. ....89.619 246,452 275,000 266,960 300 | overerreeresnrreens | ceveeerriisenensirennnns | 201,850 | 2.190 ..| 08/04/2016. | 07/30/2026.
26441C AN 5 | DUKE ENERGY CORP ..103.028 30,908 30,000 29,987 2 | orrrsseereeeein | e | 003750 | 3.757 04/01/2014. | 04/15/2024.
26441C AR 6 | DUKE ENERGY CORP ....96.011 100,812 105,000 104,991 1 | cersnnsseennns | v | 0018000 | e, 1.802 ..| 08/09/2016. | 09/01/2021.
26875P AL 5 | EOG RESOURCES INC ...99.610 348,635 350,000 350,057 (18) | wovvvvrrvssseerrenees [ eevrerrrernvviniieceens | 002450 | e, 2444 03/19/2014. | 04/01/2020.
278642 AK 9 |EBAYINC ...99.726 199,452 200,000 199,149 71 | s [ e | 00 2.875 | e 2975 06/02/2015. | 08/01/2021.
31677Q  BG 3 | FIFTH THIRD BANK (OHIO) ....98.931 247,328 250,000 249,832 20 [ s | e | 202250 | L 2.266 06/09/2016. | 06/14/2021.
345397 VP 5 | FORD MOTOR CREDIT COLLC.....oiiirrmviemmrerrnrreesissssssssssessssssssssssesscsssssans ..103.081 309,243 300,000 308,896 | vevevvreeerererriinnnnns | e (14,099) | oocvvvvvvvveernnnenes | ceverrsssseeeneeiin | 006625 | 1.808 04/03/2014. | 08/15/2017.
369550 AV 0 | GENERAL DYNAMICS CORP ....99.891 259,717 260,000 259,895 19 | e [ e | 0010000 | e, 1.047 10/26/2015. | 11/15/2017.
369550 AW 8 | GENERAL DYNAMICS CORP . ....94.832 165,956 175,000 173,865 B2 | oovvresreeerrrreenn | cevvrnniinssssennenns | e 1875 [ 1.980 ..| 08/09/2016. | 08/15/2023.
375558  BC 6 | GILEAD SCIENCES INC.....ooouerveermmmmmsseesesessssssssssssssssssssssssssessssssssssssssesess | svseees I [ 1.2 e AFE | e 184,764 | ..101.834 178,210 175,000 184,258 (50B) | wovvvvereerereeennns | eevveverennsinsssnneens | 20003250 | o 2220 12/07/2016. | 09/01/2022.
38141E  B7 3 | GOLDMAN SACHS GROUP INC.......ovveuvvmmmmmrrreeesmmmsassessssesssssssssssssssssssssssss | sonnees N [ 9| ... AFE | e 329,310 | ..101.238 329,024 325,000 326,813 (971) | ovvrrrerneerereeenn | eevrevevennsssssneeees | 20002008 | e 1.729 06/02/2014. | 11/15/2018.
38141G WU 5 | GOLDMAN SACHS GROUP INC........covvveurrrrernrreeeemmmmsssensssseesssssssssessssessssssss | soneees . 2| 1FE 229,131 99.351 223,540 225,000 228,817 (B14) | ovvrrerneererreenn [ cevrrreveemsissssnneens | 002,625 | 2.203 08/16/2016. | 04/25/2021.
38143U 8H 7 | GOLDMAN SACHS GROUP INC........oovevvmmmmmmmrrrveesmmmmassessssesssssssssssssssssssssssss | coneees . 2| e AFE | e 158,507 | ..100.263 150,395 150,000 158,193 (B14) | ovvrrrveererveens [ cevrerereiniissssneeens | 2003750 | 3.045 08/04/2016. | 02/25/2026.
38148L  AA 4 | GOLDMAN SACHS GROUP INC.......cormerrrrrmnreersnnsessssssssssssssssssssnsssssssssssssns. | soneees . ..100.107 145,155 145,000 145,309 (91) | weveerrrrrsseeenennns [ ervereernrnviinieneens | 20 2.600 | ... 2531 03/25/2015. | 04/23/2020.
38148L  AC 0 | GOLDMAN SACHS GROUP INC......ccoourrrreeemmmmmmssessreesssmssssssssssssssssssssesess | avseees . ....98.649 123,311 125,000 129,211 (184) | ovvvvvrveererveenn [ eevrrreveensssssenenens | 2003500 | oo 3.013 .. 08/08/2016. | 01/23/2025.
40428H PR 7 | HSBC USA INC.....rerrriimmissssereneesieissessssessssssesssssssssssssssssssssssssssssssssssssssssssenss | svseees ....98.953 197,906 200,000 199,030 291 | e | eeveeeenssseeneeins | 20002350 | 2510 06/03/2015. | 03/05/2020.
437076 BK 7 | HOME DEPOT INC.....ccrvvvvermmmneeesseeeessssessseesssssssssssssssssssssssssssssssssssssssssssssss | seseees . .102.514 128,143 125,000 136,831 (50B) | wovvvveeeeerereeennns | eevvrvevenmmninsseneeees | 2000:3.350 | 2421 08/04/2016. | 09/15/2025.
438516 BM 7 | HONEYWELL INTERNATIONAL INC.....oooerrieemmmmssseeressseessssssesesssessesssssseens | ceveees . ...97.964 269,401 275,000 274,982 (8) [ oo | e | 001850 | 1.852 .| 10/24/2016. | 11/01/2021.
458140 AL 4 | INTEL CORP.....crrrvveemmmmmnersseressssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | soseees . ..100.185 250,463 250,000 249,832 174 | e | e | 201350 | e, 1.421 10/18/2013. | 12/15/2017.
46623E  JY 6 | JPMORGAN CHASE & CO.....oocrrrvveerrsrennrrreeesmmssseesssssessssssssssssssssssssssssssssss | avseees ol ...99.987 324,958 325,000 325,034 (279) | ovvvrsrneererreenn | eevrrvevennssssseneeees | 2001350 | e 1.263 03/11/2014. | 02/15/2017.
46625H  GY 0 | JPMORGAN CHASE & CO....courrrveeirmmmmennerreeesmssssssesssseesssssssssssssssesssssssssssssss | avseees ol .104.277 260,693 250,000 259,501 (8,946) | .ovoeerrrreenrnn | cevvvveennsssnseneeens | 1008000 | o 2274 10/15/2013. | 01/15/2018.
46625H LW 8 | JPMORGAN CHASE & CO.....occrvveeeimmmennereecessmssssesssseesssssssssssssssessssssssssssses | avseees . ..100.661 150,992 150,000 149,817 B0 | oeesreeereeeeens | cevveenennissnnennenns | 1002750 [ 2.787 06/18/2015. | 06/23/2020.
46625H MN 7 | JPMORGAN CHASE & CO....cocvrrvvierrnssennsnrecemmmmssseesssssessssssssssssssssessssssssssssess | avseees . ..103.106 128,883 125,000 124,587 40 | o | i | 003.900 | 3.946 07/14/2015. | 07/15/2025.
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46625H QJ 2 | JPMORGAN CHASE & CO ....99.430 149,145 150,000 149,905 18 | oo [ e | 002,550 | L 2.566 02/25/2016. | 03/01/2021.
46625H RL 6 | JAMORGAN CHASE & CO ..97.783 122,229 125,000 126,381 (T7) | v e | 002,700 | . 2.507 08/08/2016. | 05/18/2023.
46625H RV 4 | JPMORGAN CHASE & CO ....95.206 252,296 265,000 266,529 (45) [ covverrrnrreerenenens | ceverennnriessneriinns | 20002950 | ... 2.880 08/04/2016. | 10/01/2026.
478160 BR 4 | JOHNSON & JOHNSON ...99.213 84,331 85,000 84,993 3 | e | e | 1125 | 1.129 02/25/2016. | 03/01/2019.
494368 BH 5 | KIMBERLY-CLARK CORPKMBYUSUS ....98.965 48,493 49,000 48,593 T3 | e | cevvvereinsssennnnns | 0002400 | 2573 02/06/2012. | 03/01/2022.
494368 BP 7 | KIMBERLY-CLARK CORP! ...99.678 39,871 40,000 39,984 5 | coovrreneneerrvveeon | cevrernreensssenneees | 0001850 | e 1.863 02/24/2015. | 03/01/2020.
534187 AX 7 | LINCOLN NATIONAL CORP. .114.927 402,245 350,000 401,886 | ..oooorrrrreeererrriees | ceeeerrnend (19,838) | ovvvrvvvvevnrnnnes | wevennvsnsreersrinn | 2008750 | o 2.588 04/22/2014. | 07/01/2019.
57636Q AA 2 | MASTERCARD INC ..100.914 252,285 250,000 249,722 120 | oo [ e | 20:2.0000 [ o 2.051 03/26/2014. | 04/01/2019.
585055 AS 5 |MEDTRONIC INC ..106.690 213,380 200,000 213,076 (3,897) | cvevrrvvveer | cevvrrvinnnssnsserennns | 04450 | 2.319 06/19/2015. | 03/15/2020.
585055 AX 4 [MEDTRONIC INC ..101.699 406,796 400,000 424,009 (1,871) | coovverreerrrrvennn | cevvrrvennssssssnennns | 003125 | 1.851 08/17/2016. | 03/15/2022.
585055 BR 6 | MEDTRONIC INC......cciiivireerrrviimmmmnreeessssessesesessssssssssssesessssssssssssssssesssssssssens ..101.853 50,927 50,000 52,802 (265) | vvvooreerrerrnneinns | werrenerniiisneniinnns | 2003150 [ o 2.010 06/21/2016. | 03/15/2022.
58933y AC 9 |MERCK&COINC ...99.791 249,478 250,000 249,137 T87 | cooveeeevvvvvennnnns | cevvrvvinssnssssenennes | 01100 | 1.423 10/18/2013. | 01/31/2018.
58933Y AS 4 |MERCK&COINC .100.225 40,090 40,000 39,995 1| cesnsseennns | e | 0018500 | e, 1.854 02/05/2015. | 02/10/2020.
59156R AT 5 | METLIFE INC L111.799 408,066 365,000 406,384 | ... | e (18,843) | ovvvvvvvevrrrnnes | wevenrssnnneersvien | e LT | 2217 04/22/2014. | 02/15/2019.
594918 AV 6 | MICROSOFT CORP ..100.590 150,885 150,000 149,657 173 | e [ e | 001625 | i, 1.746 12/03/2013. | 12/06/2018.
594918 BR 4 | MICROSOFT CORP ...94.734 251,045 265,000 266,778 (67) 2.320 08/04/2016. | 08/08/2026.
617446 7U 7 | MORGAN STANLEY. ..100.688 115,791 115,000 115,022 (16) | woveeerreerreeerennes [ evveererrrnrriiiieeeens | 002,125 | e 2.110 04/03/2014. | 04/25/2018.
61746B DM 5 | MORGAN STANLEY. ..100.552 251,380 250,000 252,203 (B7) | woveeerrvrnseeerenees [ eeerererrerrriiniieneens | 00 2.500 | . 2.061 ..| 12/05/2016. | 01/24/2019.
61746B DR 4 | MORGAN STANLEY. ..100.272 250,680 250,000 253,259 (843) | ovvrrvreerereeennns | eeerrrerrinnssssnennns | 002,375 | 1.851 06/21/2016. | 07/23/2019.
61746B  DZ 6 | MORGAN STANLEY. .101.144 252,860 250,000 265,379 (5B9) | wovvrvvveeererreennns [ eeevrrrrnennsssireeens | 00 3.875 | 3.092 08/08/2016. | 01/27/2026.
61746B  EA 0 | MORGAN STANLEY. ....98.449 152,596 155,000 157,218 (183) | ovvvrvrreererreenns [ eevrvvvrnsnnissssnneens | 20002500 | oo 2.150 08/11/2016. | 04/21/2021.
651229 AR 7 | NEWELL RUBBERMAID INC ..100.640 201,280 200,000 199,996 2 | s | e | 002150 | 2.151 10/14/2015. | 10/15/2018.
68389X BB 0 | ORACLE CORP ...99.034 396,136 400,000 398,903 188 | woveevrrrveereenins [ e | 002.500 | e 2.555 04/28/2015. | 05/15/2022.
68389X BK 0 | ORACLE CORP ....97.689 258,876 265,000 266,380 (109) | wovvvvveerereeennns [ eeererereinnissssreeens | 0001900 | i 1.782 ..| 08/04/2016. | 09/15/2021.
693476 BL 6 | PNC FUNDING CORP ..107.064 214,128 200,000 210,150 (2,830) | ovoeerrereennn | cevnrerennisssssenennns | 00 375 | 2.885 10/23/2013. | 08/11/2020.
69353R EW 4 | PNC BANKNA . ....98.429 246,073 250,000 254,898 (440) | woovvrrreererreenn [ eevrrrerennisssenneens [ 20002150 | e 1.670 08/04/2016. | 04/29/2021.
69353R  EY 0 [ PNC BANK NA.....cooiiernrreitiisssseessssseesssssssesssssssssssssssessssssessssssssssssssssssssssnnss | sonneas . 2| 1FE 249,628 99.937 249,843 250,000 249,632 A | e | e | 002550 | 2582 ..| 12/06/2016. | 12/09/2021.
713448 BY 3 |PEPSICOINC 264,628 | ..100.987 252,468 250,000 263,672 (956) | wovvvrvveerererennns [ eevvvrvrnennissssnneens | 20002750 | e 1.643 08/11/2016. | 03/05/2022.
717081 DL 4 |PFIZER INC 301,437 | ..101.031 303,093 300,000 300,885 (BB) | wovrrvvrreerrrrrennns [ eeerrrvrnnnnissssrneens [ 00002100 | 1.972 06/11/2015. | 05/15/2019.
717081 DZ 3 |PFIZERINC . 139,583 | ....99.431 139,203 140,000 139,587 A | e | e | 0002200 | 2.263 12/07/2016. | 12/15/2021.
718172 BU 2 | PHILIP MORRIS INTERNATIONAL INC......covvvvvevummmrennrrreeemmmmssssessssessssmsssssnens | avseees I [ 1.2 e 1FE 130,620 | ....94.938 123,419 130,000 130,588 (32) | wevevrrrrsnreennenens [ e | 002,125 | i 2.047 08/11/2016. | 05/10/2023.
T4005P  AZ 7 [ PRAXAIR INC.....iiirerrrieemimssseessssseessssseseessssssessssssssssssssssssssssssssssssssssssssssssssss. | seseaas I [P (N 1FE| ... 206,244 | ..101.989 203,978 200,000 204,766 (955) | wovvvverneerereeennns | eevvrvveennnissseneeees | 100223000 | oo 2.456 06/04/2015. | 09/01/2021.
780082 AE 3 | ROYAL BANK OF CANADAL........coiiimieerrremmmmmssssssssssissssssssssssssssssssssssssssssssnnns. | avseees N [P 5. 1FE 249,825 99.534 248,835 250,000 249,851 26 | oo | e | 200022300 [ 2315 03/14/2016. | 03/22/2022.
828807 CJ 4 | SIMON PROPERTY GROUP LP.....oovvvurrrmerreesimmmmssssesssismsssssssssssssssssssssess | seseees I [ 1.2 e 1FE 254,903 | ..100.439 251,098 250,000 250,624 (1,367) | ovevvreeervervennnn | cevervvenmnsssssennnnns | 20002150 | 1.594 10/18/2013. | 09/15/2017.
828807 CU 9 | SIMON PROPERTY GROUP LP.....oovveurrrmmenrrrreevimmsmmsssseessssmssssssssssssssssssess | seveees I [ 1.2 e 1FE 149,915 | ..100.572 150,858 150,000 149,938 16 | covveerrrerrrreeennns [ e | 200 2.500 | e 2512 08/10/2015. | 09/01/2020.
842400 FR 9 | SOUTHERN CALIFORNIA EDISON CO....ccucrvvvveemmmmneeneesseessssssessssssssssssnnnsns | ceveees . .105.755 103,640 98,000 97,725 56 | erreerereeeens | ceveeeeennissssennenns | 003,875 [ 3.945 05/12/2011. | 06/01/2021.
857477 AW 3 | STATE STREET CORP.....ccirrveeeetrssrrenerrseessmssssesssssssssssssssssssssssssssssssssssssesnnn | seseees ol ...94.749 118,436 125,000 127,453 (88) | wevevrrrrvrreeeneeens [ ereeeeerrrnreinieneens | 200 2.650 | e 2415 08/08/2016. | 05/19/2026.
87612E BB 1 | TARGET CORP....cccivvvviiterrereeeeseesssseesssesesssssssssssssesssssssssssseesssssssssssssssssssees | sosseas I [Py i OV 1FE| ... 231,854 | ..101.615 228,634 225,000 230,682 (1172) | oo | cevvvveesssssseneeens | 2002300 | e 1.264 06/21/2016. | 06/26/2019.
882508 AV 6 | TEXAS INSTRUMENTS INC......ccovvrrvvveerrnnrennenseesssnesessssssssssssssssessessssssssssss | seseees ) [ (N AFE | e 343,406 | ...99.610 348,635 350,000 347,679 715 | coevreeereveennn | ceveevveeissssseneeens [ 0001000 [ 1.505 06/19/2014. | 05/01/2018.
882508  AX 2 | TEXAS INSTRUMENTS INC......ooverrrvveersmmsnreesenseesssnnessssssssssssssssssssssessssssssssss | seseees N [ (N 1FE 229,545 | ....99.990 229,977 230,000 229,970 153 | eoesssseeneneins [ e | 000875 | Ll 0.942 03/05/2014. | 03/12/2017.
883556 BF 8 | THERMO FISHER SCIENTIFIC INC......covvevveuummmmnnrrreeemmmmssseeseseesssssssssessessssses | ceveees I [ 1.2 oo 2FE | ... ..49,865 | ..103.916 51,958 50,000 49,903 12 | s [ e | 1500 | s 4.182 12/04/2013. | 02/01/2024.
89114Q BL 1 | TORONTO-DOMINION BANK.......cccommmrrmeeeeemmmmmsneesessssmsssessesesssssssssssssssseees | sosenas I [PSOOOPPRR [OVoo AFE | e 249,988 | ....96.827 242,068 250,000 249,990 2 | corerrnneeneeeenn | e | 001800 | o 1.801 08/11/2016. | 07/13/2021.
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89153V AC 3 | TOTAL CAPITAL INTERNATIONAL SA ..100.086 82,071 82,000 81,984 31 | e | e | 01550 [ 1.589 | JD....... 06/21/2012. | 06/28/2017.
89153V AJ 8 | TOTAL CAPITAL INTERNATIONAL SA ...99.991 449,960 450,000 449,992 335 | coerrrrvvenni | cervreeinnsnenneens | e 1000 | 1.075 | d....... . 01/08/2014. | 01/10/2017.
893526 DK 6 | TRANSCANADA PIPELINES LTD .104.134 208,268 200,000 206,822 (1,705) | eerrvvvenne | cevvrvveinssssssennnns | 200:3.800 | oo 2.834 10/23/2013. | 10/01/2020.
893830 AS 8 | TRANSOCEAN INC ..102.000 357,000 350,000 357,000 59,293 | ...oovneead (12,043) | coovvvevrvvvveerinees | e | 00.8.000 | ... 2401 | MS..... 07/15/2014. | 03/15/2018.
90261X HC 9 | UBS AG (STAMFORD BRANCH) ...99.753 349,136 350,000 349,763 378 | oo | cevvvviinsssnennnnns | e 1375 [ 1485 | FA...... 08/11/2014. | 08/14/2017.
90331H MS 9 [USBANKNA . ..97.416 243,540 250,000 259,390 (400) | woovvvvveeerrrreennns [ eevrrrereeriisssereeees | 002,800 | oo 2283 | ... . ..| 08/11/2016. | 01/27/2025.
90331H MY 6 | U.S. BANK NATIONAL ASSOCIATION (CINCINNA........covvvvveerrmmrrrcnnrrereeninnss | woveens . ....98.700 246,750 250,000 249,461 156 | woveeerrersreerrnnins [ e | 014000 | i 1495 | AO...... 04/21/2016. | 04/26/2019.
907818  EE 4 | UNION PACIFIC CORP........ccourrrrrreeesmmseesssissssssssesssssssssssssssssssssssssssnneess | soseees . ..100.111 250,278 250,000 249,859 39 | e | e | 0002280 [ 2267 | JD....... 06/16/2015. | 06/19/2020.
91159H  HE 3 [U.S. BANCORP.......rvvvveeerrrrrrsiresssieessssssssssssssssssssssssssssssssssssssssssssssesssssss | soseens . ..100.837 352,930 350,000 349,917 A2 | o | e | 001950 | 1.963 | MN..... 11/04/2013. | 11/15/2018.
913017  CG 2 | UNITED TECHNOLOGIES CORP.......crrvverrrimenrrrresssmsmessssssssssssssmsessssssesnes | coveees . ....98.095 142,238 145,000 144,687 10 | oo [ evveeeeeeennriiieeeens | 001,950 | i, 1.997 | MN..... .. 10/27/2016. | 11/01/2021.
92277G  AC 1 | VENTAS REALTY LP....ociiivveiummuneersiesssnnsssessssssessssssesssssssssssssseessssssssssssnnns. | coneens . ...99.915 249,788 250,000 249,954 156 | oo [ e | 0012500 | e 1.313 | AO...... 04/10/2014. | 04/17/2017.
92343V BF 0 | VERIZON COMMUNICATIONS INC.....ccoorrmermveemmmmmseesssssessssesesssssssssssensens | cvveees ol ...99.722 284,208 285,000 283,809 T3 | v | e [ 011000 [ 1.608 | MN..... 01/02/2014. | 11/01/2017.
92343V BP 8 | VERIZON COMMUNICATIONS INC.....ccoorrmerrrriemmmmmsreesssssessssesesssssssssssssneees | coveees ol ..103.203 216,726 210,000 215,974 (3433) | eerrrvrvenr | cevvrrvienssssereenns | 2000:3.650 | e 1.939 | MS..... 04/11/2014. | 09/14/2018.
92343V DD 3 | VERIZON COMMUNICATIONS INC.....ccoorrmmuurrrereemmmmmmseessisssssssssesssssssssssssees | ceveees . ...91.780 247,806 270,000 269,361 25 | e | e | 002,625 | 2653 | FA..... 08/04/2016. | 08/15/2026.
92826C  AD 4 [ VISAINC.....oovoorrierrereiesssssssessssssssssssssssssssss s sssssssssssssssssssssssssssssssssssssss | sossees . ..100.038 125,048 125,000 133,195 (334) | oovrrrreererreens [ ceerrrerrinssssneenns | 003150 | 2314 | D....... . 08/04/2016. | 12/14/2025.
931142 DP 5 | WAL-MART STORES INC......ooerrieemmsnsreesssssesssssseeessssssssssssesssssssssssssssnnnss | soveees . ..102.589 128,236 125,000 136,608 (B08) | wovvvvveerrrreennns [ eevrvrrrennisssireenes | 000023300 | 1.888 | AO...... 08/04/2016. | 04/22/2024.
931427  AM 0 | WALGREENS BOOTS ALLIANCE INC.......cervvvrveerecerrrrnseeesssesssssessssssnnnnss | ceveees . .100.214 250,535 250,000 250,144 (59) | wrveerrrrvreeerennes [ eeerererrnnrniinieneens | 01750 | e 1.708 | MN..... 05/26/2016. | 05/30/2018.
949746  RW 3 | WELLS FARGO & CO......ooooomeeeeivesmssesseesssssssssssssssssssssssssssssssssssssssssssssoss | ssssees - 95.324 247,842 260,000 266,509 (238) | wovvrvrreeerrreennns [ cevrerrreinnisssineeens | 20023000 | oo 2694 | AO...... 08/04/2016. | 04/22/2026.
94974B  FD 7 | WELLS FARGO & CO..oooovrmmmrrevemmmmmsneeessssssssssssssessssssssssssssssssssssssssssssssssssss | sossens ol ..100.209 250,523 250,000 250,765 (2,165) | oveeecerrvvenr | cevvrvvennssssssrennns [ 2002100 | o 1.223 | MN..... 10/29/2013. | 05/08/2017.
94974B  FV 7 | WELLS FARGO & CO....oooirrerrvervemmssssseesssssissssssssesssssssssssssssssssssssssssssssssssssns | sonoons . ...99.829 349,402 350,000 350,414 (180) | wovvrvvreeeeerevennns [ eevvrrernensnsssssreenns | 000 1.342 | i 1.306 | JAJO.. 06/02/2014. | 04/22/2019.
94974B  GA 2 | WELLS FARGO & CO.....ooriieeeevvvieesssessesesssssssssesessssssssssssssssssssssssssssssssssssnes ....98.492 123,115 125,000 131,674 (296) | wovvvvvrreeeereeenns | eeevrveressnisssenneens | 2000:3.300 | oo 2531 | MS..... 08/11/2016. | 09/09/2024.
961214 CF 8 | WESTPAC BANKING CORP ..100.469 351,642 350,000 349,799 95 01/13/2014. | 01/17/2019.
3299999. Industrial & Miscellaneous (Unaffliated) - Issuer Obligation: XXX 30,539,115 30,519,000 30,967,386 59,293 | ... (KL ) ) [— (U [ 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
57643M GV 0 | MASTR 0410 1A1 - CMO/RMBS ....99.624 12,470 12,517 12,095 17 4500 | ... 3.366 | MON.. 11/14/2011. | 10/25/2019.
929227  6Y 7 | WAMU 03S6 2A3 - CMO/RMBS ...99.313 7,603 7,655 7,692 (B1) | weveerrrnmsseeeeenens [ eeveeerennseessneeeens | oo 4750 | ... 3.851 | MON.. 08/25/2011. | 07/25/2018.
92922F DE 5 | WAMU 03S8 A2 - CMO/RMBS ...99.715 7,085 7,105 7,137 (P2 [ ween [ [ 5.000 | ... 4.119 | MON.. 08/25/2011. | 09/25/2018.
3399999. Industrial & Miscellaneous (Unaffiated) - Residential Mortgage-Backed Securities. XXX 27,158 27,278 26,924 0 62 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
125917 AB 2 | COMM 14LC15 A2 - CMBS.....oooueenreveesinnsssssessssesssssssssssssssssssssssssssssssssssssnss | sosnens . ..101.899 407,596 400,000 405,208 (3,074) | ooeeevreveenrns | cevvvvenmsssssseeeennns | e 2840 | ..... 2.189 | MON.. 03/14/2014. | 04/12/2047.
12591V AE 1 | COMM 14CR16 Ad - CMBS.....ooovvevrrrreeeeeeismsssssseessissssssesssssssssssssssssssssssess | sensens ol ..106.298 207,281 195,000 199,380 (55) | wevvrrrnsseeereerinns [ eeveeerenreennneeenns | s 4.051 | ... 3.707 | MON.. 03/28/2014. | 04/12/2047.
12592X  AZ 9 | COMM 15CC22 A2 - CMBS.......ooovveerrmerreeeeessssssssessessssssssssssesssssssssssessssssses | ssssens ol ..102.053 86,745 85,000 86,600 (708) | wovvvrrvreeerrerinns [ eererererreennsseeenes | e 2856 | ... 2.180 | MON.. 03/18/2015. | 03/12/2048.
12626G  AB 9 | COMM 13LC13 A2 - CMBS......irvvvveeeissreesrrseesssmmsssssssssssssssssssssssssssssssssssssss | svseees . .101.619 508,095 500,000 508,373 (5,723) | oveeerrrvveennrn | cevvevesmssssseseennns | e 3.009 | ... 1.976 | MON.. 05/09/2014. | 08/10/2046.
12630B  AX 6 | COMM 13CC13 A2 = CMBS...ooommooveeeeeeeeeeeeeeseeeeeeesseseeessessesesesesssessssseseseeees | oveeres ol .101.970 254,925 250,000 252,849 (1,905) | ooooeerereveennnns | cevvevemmssmsssseeeennns | e 3.039 | ... 2.387 | MON.. 12/13/2013. | 11/12/2046.
126310 AX 1 | COMM 14RE17 A2 - CMBS......ciivveeiimminennerreessmmssssssssssesssssssssssssssssssssssssesssss | avseees ol ..102.232 230,022 225,000 228,089 (1,801) | ooooeerrrrreennns | cevvevemssmsssseeeeenns | e 3.012 | ... 2.354 | MON.. 04/29/2014. | 05/10/2047.
17324T  AA 7 | CGCMT 16GC36 AT - CMBS.......oooerrrreeerisnssenserseesmmsssssesssssssssssssssssssssssssssssnss | sessens . ....99.246 275,374 277,466 277,432 (B2) | weveerrrrmnreereeenns [ eereeerennneessieeeees | e 1613 | ... 1.606 | MON.. 02/03/2016. | 02/12/2049.
20047R AE 3 | COMM 07C9 A4 - CMBS......cooummmremerriemminissssesessseessssssssssssssessssssssssssssssssssssnss | sonnees ol ..100.785 272,374 270,253 275,316 | cecovvrnrrnnreeeeeeennnnns | o (KLY 7 [ IV IR 5812 | ... 0.917 | MON.. 01/23/2014. | 12/10/2049.
36248G  AB 6 | GSMS 13GC16 A2 - CMBS.......oovvvevreenereeneeseensieseeessssssssssssssssssssssssssssesenes | sonnnas ol ..101.639 508,195 500,000 508,201 (5,875) 3.033 | ... 1.996 | MON.. 05/09/2014. | 11/13/2046.
36252R  AF 6 | GSMS 14GC18 A2 - CMBS........ooovvoeiiessceeressieesssessesessssssssssessesessssssssssssssssssss | s . ..101.663 452,141 444,745 449,626 (B,874) | v | cevevvennssssseeeiins | e 2924 | ... 2228 | MON.. 01/24/2014. | 01/11/2047.
36252W  AX 6 | GSMS 14GC20 A5 - CMBS.....cooormreerriemmssssessssssssssssessssssssssssssssesssssssssssnnns. | avseees ] | 1FM 231,749 | ..105.346 237,029 225,000 230,048 (1,236) 3998 | ... 3.651 | MON.. 03/27/2014. | 04/12/2047.
46629Y AC 3 | JPMCC 07CB18 Ad - CMBS.....ccoommmeereeeemmmmssssenessssssssssssssssssssesssssssssesssssssses | seveees | e | 1FM | ... ...99.960 40,335 40,351 40,351 (1,382) | oveerereveennns | cevvveemmsmsssseeeeenns | e 5440 | ... 1.467 | MON.. 01/28/2014. | 06/12/2047.
46629Y AD 1 | JPMCC 07CB18 ATA - CMBS.....ooouurererereimsiissseeesseseesssssseesssssesssssssessssssennss | seveees I [P L | VN I 90,414 | ...99.920 82,170 82,236 82,491 (3,018) | ooveeeererveeennn | cevvevemmssssneeieiins | e 5431 | ... 1.244 | MON.. 05/13/2014. | 06/12/2047.
46641W AT 4 | JPMBB 14C19 A2 - CMBS.......oocoummmerreeeemmmmmsnssssesssisssssssssssssssesssssssessssssssses | seveees I [P~ A AFM | 679,799 | ..102.253 674,870 660,000 668,977 (5,296) | .vveeeerrrveeennnnns | cevveeemmmnmsnsseeeenins | e 3.046 | ..... 2.377 | MON.. 04/29/2014. | 04/17/2047.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0
r Current Year's
e Unrealized Other-Than- | Total Foreign Stated
i NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitied Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / | Impairment Change in Effective | When | AmountDue | AmountRec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid & Accrued During Year | Acquired Date
60688C AE 6 | MLCFC 079 A4 - CMBS ..101.835 274,827 269,875 275,048 (9,225) | v | e | s 5.700 | ..... 2010 [MON.. | .ccc.......1,282 | ... 15,852 | 01/23/2014. | 09/12/2049.
96221Q AB 9 | WFRBS 13C18 A2- CMBS ..102.053 510,265 500,000 505,659 (3,112) 3.027 | ... 2.372 | MON.. 12/23/2013. | 12/17/2046.
96221T AB 3 | WFRBS 14LC14 A2 - CMBS .101.854 229,172 225,000 227,708 (1,388) | .ooecrrvvveeeen | cevvvreenisssnseenenns | e 2862 | ... 2.199 | MON.. 02/04/2014. | 03/15/2047.
3499999.  Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. XXX 5,251,415 5,149,925 5,221,354 (V) (CLIEXTA] — (U [ 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
125948  AD 4 | CNHITBA A3 = ABS.....oooooeeeeeeeeeeeeeeeseeeesesseeeeeseeseeeesesesseessessesessesssesessseessesseeen ...99.720 299,160 300,000 299,948 23 02/10/2016. | 04/15/2021.
14313 AC 1 | CARMX 134 A3 - ABS ...99.995 14,693 14,694 14,694 0 v 139 | 10/30/2013. | 07/16/2018.
15200 AB 3 [CNP3A2-ABS ..105.925 344,256 325,000 343,730 (7,865) | .ovooeecrrvvvennrn | cevvrrvivnssssseennnns | 0000:5.234 | 11626 | FA.coes | v 7,088 | oo 17,011 |01/30/2014. | 02/01/2023.
254683 BP9 | DCENT 152 A - ABS...oocooivveoeeeeceeeeeeeeeseesssseseeseesssesssssseseseessesseseessessssssessenen ..100.016 925,148 925,000 924,423 (333) 04/22/2015. | 10/17/2022.
34530H AC 4 [FORDO 14A A3- ABS ...99.991 31,528 31,531 31,530 1 01/14/2014. | 05/15/2018.
65477M  AC 2 | NAROT 13C A3 - ABS ...99.967 48,447 48,463 48,463 2 12/04/2013. | 08/15/2018.
87165L AP 6 | GEMNT 153 A= ABS.....ouiiiiieeiiereiiienessessesissssssssssssssssssssssssssssssssssssnns ..100.161 585,942 585,000 584,819 (109) 09/25/2015. | 09/15/2021.
87165L BJ 9 | GEMNT 163 A- ABS ...99.061 307,089 310,000 309,969 3 v 1,129 | 09/14/2016. | 09/15/2022.
981464 CW 8 | WFNMT 12AA-ABS ..103.022 695,399 675,000 685,369 (5,261) | ovvvvevrvvveeernns | covvrrniniirssssseeennns | 00003140 | 2379 |MON.. | v 942 | oo 21,195 | 01/30/2014. | 01/17/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 3,284,373 XXX 3,251,662 3,214,688 3,242,944 0 (13,538) | w0 | v 0 XXX | XXX [ XXX | 9,709 71,572 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unafiliated) 39,974,202 XXX 39,069,349 38,910,891 39,458,608 59,293 (202,245) | o0 [ 0 XXX | XXX | XXX | 258,136 | 825,086 XXX XXX
Totals
7799999, Total - ISSUET OBlIGAONS.......cvvveereeeeesereeeessereessseseesssseesesssses s ssssss s sssssss s s senss s sssnnssnsenns | oseeseeees 47,410,753 XXX | s 46,218,397 | ............ 45,399,000 | ........... 46,912,855 | ..o 59,293 (234672) | o0 [ 0 XXX [ XXX | XXX 352,897 842,332 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 24,196,147 XXX 23,930,706 23,249,126 24,166,754 0. 10,098 | o0 | il XXX | XXX | XXX ........68,906 | ........ 689,043 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. 5,519,529 XXX 5,397,045 5,299,925 5,373,034 (] (58,493) | .oovcrvvvvrcern0 | e XXX | XXX | XXX ] .. 14,688 | 179,496 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 3,284,373 XXX 3,251,662 3,214,688 3,242,944 0 (13,538) | o0 | 0| XXX | XXX | XXX ] 9,709 | 71,572 XXX XXX
8399999. Grand Total - Bonds. 80,410,802 XXX 78,797,810 ..77,162,739 79,695,587 296,605) 1,782,443 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current Year's
or Rate per Unrealized Other-Than- Total Foreign
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
g| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase (Amortization) |  Impairment BJ/A.C.V. Change in Desig- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. naion | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cl3

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F Current Year's

or Rate per Other-Than- NAIC

ei Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | n | Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid| During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 |AT&TORD 2,892.000 122,997 122,997 98,309 4,890 21,737 21,737 L | 12/01/2016.
022098 10 3 | ALTRIA GROUP ORD . v | e 1,757,000 | . ..118,808 118,808 72,291 1,072 3,564 15,104 15,104 L | 12/01/2016.
031162 10 0 | AMGEN ORD......ccvvvvevimmmcerrrsesssmmsaseesssssssssssssssesssssssssssssessssssssssssssesssssssssssnnss | sosssens 776.000 113,459 113,459 110,850 2,609 2,609 L | 12/01/2016.
039483 10 2 | ARCHER DANIELS MIDLAND ORD.......ccoimmmeervvrveesmmmmmmsssseasssmmseesssssessssssssssssss | wosesens 2,567.000 117,184 117,184 112,285 2,832 21,627 21,627 L | 12/01/2016.
053015 10 3 | AUTOMATIC DATA PROCESSING ORD........cocmmmerrreemsmmmmneeenrrseeesssmssesssssesssssens. | werenens o] e 1,160,000 | e 119,225 119,225 73,088 661 2,346 20,569 20,569 L |09/01/2016.
09247X 10 1 | BLACKROCK ORD.......cvvvvveerrrrrresseeasssmsnssssssssessssmsssesssssssssssesssssssssssssssssessssss. | coseeens 299.000 113,781 113,781 97,361 2,567 16,420 16,420 L | 12/01/2016.
097023 10 5 | BOEING ORD....ooooummmmerrriimmmmmmreesssssssssseeessssssssssssssessssssssssssssssssssssssssssssssnssesssess. | sossenns 739.000 115,048 115,048 96,674 2972 12,106 12,106 L |09/01/2016.
110122 10 8 | BRISTOL MYERS SQUIBB ORD..........ccovvuurreeimmmieriisiessssssesissssessssesssssssesssssnns. | sesenee v e 1,990.000 | oo 116,296 116,296 112,987 705 3,308 3,308 L | 12/01/2016.
17275R 10 2 | CISCO SYSTEMS ORD......cccrrrvvevmmmmenrsssessssmmsssssssssssssssssssssssssssssssssssssssssssssnss | sosseens 3,754.000 113,446 113,446 104,751 3,332 10,580 10,580 L | 12/01/2016.
191216 10 0 [ COCA-COLA ORD.....coooueummmmmmrrreeesmmmsmmmnssessesssssssesessssssssssssssessssssssssssssessssssssssssens. | sovseees 2,765.000 114,637 114,637 106,538 3,257 (3,428) (3,428) L | 12/01/2016.
231021 10 6 | CUMMINS ORD........ossrrrrrveeemmmmeeessssssssseeesssssssssssssesssssssssssssssssssssssssssssssssssssssss. | sosssens 784.000 107,149 107,149 96,867 3,136 38,149 38,149 L | 12/01/2015.
260543 10 3 | DOW CHEMICAL ORD...cooovoummmmmrreemmmmmmmmnesessssssssssessessssssssssssssesssssssssssssssnnesssssess. | sosssens o] e 1,987,000 | i 113,696 113,696 100,429 914 3,524 11,369 11,369 L | 12/01/2016.
291011 10 4 | EMERSON ELECTRIC ORD....cccouummummerrreemsmmmmmssseseessssssssesssssssssssssssessssssssssssnns. | sonmsens | 1,962,000 | i 109,382 109,382 107,494 3,588 15,008 15,008 L | 09/01/2016.
30231G 10 2 | EXXON MOBIL ORD.....crrvverrrmmnessrrresssmmssessssssssssssssssssssssssssssssssssssssssssssssssessss | sosseees v | e 1,267.000 | e 114,359 114,359 108,751 3,435 14,344 14,344 L | 12/01/2016.
369604 10 3 | GENERAL ELECTRIC ORD I 3,619.000 114,360 114,360 108,276 869 1,550 6,084 6,084 L | 12/01/2016.
370334 10 4 | GENERAL MILLS ORD.....cootuuueerrrressimmseesssssessssssesssssssssssssssssessssssssssssssssssssseses | soseeees o] e 1,838.000 | e 113,533 113,533 89,708 2,802 6,556 6,556 L | 12/01/2016.
438516 10 6 | HONEYWELL INTERNATIONAL ORD........essrerrrvivmmmmmmserenesssesessesssssssssesssssssssssees | wesenens N [P 984.000 | wveoovvvverens 113,996 113,996 111,821 2,176 2,176 L | 12/01/2016.
458140 10 0 | INTEL ORD...oouucerrreeersseessssesssssmssessssssssssssasssssssssssssssssssssssssssssnsssssssssssssssssss | sosssens 3,190.000 115,701 36.270 115,701 87,840 2,967 7431 7,431 L | 12/01/2016.
459200 10 1 | INTERNATIONAL BUSINESS MACHINES ORD........coccvvemmmmmmnerrreeenmmmmsmmesessssssssanns | wonnnens 689.000 114,367 | ....... 165.990 114,367 112,301 3,614 18,924 18,924 L | 12/01/2016.
460146 10 3 | INTERNATIONAL PAPER ORD......ooovvvummmmmmrnmmmmrseemssnssssesssssssssssssssssssssssssssssssssssss. | sosssens 2,271.000 120,499 53.060 120,499 107,969 3,746 34,074 34,074 L | 12/01/2016.
478160 10 4 | JOHNSON & JOHNSON ORD ..1,000.000 116210 | 115.210 115,210 82,598 2,788 11,405 11,405 L | 12/01/2016.
494368 10 3 | KIMBERLY CLARK ORD......cootmmumreremeemmmmmmsessssssssssssssssssssssssssssssssssssssssssnnssssssees . 110811 e 114.120 110,811 109,153 893 2,763 (10,964) (10,964) L | 12/01/2016.
539830 10 9 | LOCKHEED MARTIN ORD 420.000 104,975 | ....... 249.940 104,975 51,728 2,764 13,358 13,358 L | 09/01/2016.
580135 10 1 | MCDONALD'S ORD 939.000 114,295 | ....... 121.720 114,295 89,563 3,020 3,576 3,576 L | 12/01/2016.
58933Y 10 5 |MERCK & COORD .1,819.000 | .o 107,085 58.870 107,085 87,813 855 3,095 10,072 10,072 L | 12/01/2016.
594918 10 4 | MICROSOFT ORD ..1,857.000 115394 | 62.140 115,394 66,978 2,646 12,667 12,667 L [ 12/01/2016.
681919 10 6 | OMNICOM GROUP ORD . e e 1,284.000 85.110 109,281 94,136 706 2,529 11,123 11,123 L | 12/01/2016.
713448 10 8 | PEPSICO ORD......ooerrrrreeeerimsessessesssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssss. | sosseees v | e 1,118.000 | . L 116976 | ... 104.630 116,976 90,140 749 2,792 5,238 5,238 L | 12/01/2016.
717081 10 3 | PFIZER ORD..ccccivvvvveesimieeeeeesissssssssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sosseees 3,463.000 112,478 32480 112,478 110,716 3,439 874 874 L | 12/01/2016.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.....covvveerrenmrrereesmmmmmseesssseesssssssssensssesns | seseeees o] e 1,269.000 | i 116,101 116,101 109,639 1,320 4,195 3,939 3,939 L [ 12/01/2016.
74005P 10 4 | PRAXAIR ORD.....ciiirrireiermneneeeesseessssnseesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssas. | aosseees 920.000 107,815 107,815 112,685 1,341 (4,870) (4,870) L [ 12/01/2016.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD........ccvvvvviimmmmmenenresessssssssessssssssssmssnsesssssesnes | soveeees | e 1,928.000 | i 111,554 111,554 93,353 3,104 28,215 28,215 L | 03/01/2016.
742718 10 9 | PROCTER & GAMBLE ORD.......ovveeummmmmerrrreessmsmmsesssssssssssssssssssssssssssssssssssseses | sesseees o] e 1,354,000 ..113,844 113,844 100,467 3,151 5,868 5,868 L | 12/01/2016.
747525 10 3 | QUALCOMM ORD......ccovvermmrrrirereiimsmerssismmsessssenssssssesssessesssssssesssssssesssssssssssssnseess | coseeres we| e 1,648.000 | . ...107,450 107,450 102,944 3,403 25,035 25,035 L | 06/01/2016.
773903 10 9 | ROCKWELL AUTOMAT ORD.....ovvveeummmmmmrerssesssssssssessssessssssssssssssssessssssssesssssssnss | sesseees 823.000 110,611 110,611 92,916 2,307 25,493 25,493 L [ 09/01/2016.
87612E 10 6 | TARGET ORD....oiiirrririiisseeeeereseessessssssessssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssns. | sosseees o] e 1,437.000 ...103,795 . 103,795 94,146 2,932 770 770 L | 09/01/2016.
882508 10 4 | TEXAS INSTRUMENTS ORD I o] werer1,511.000 | . ..110,258 | .......72.970 110,258 65,996 2,435 27,539 27,539 L [ 03/01/2016.
8B579Y 10 1 | BM ORD..oocouumueeurrveesmsssssseessesssssssssssssssssssss s ssssssssssssesssssssssssssssssssssssssss | sessnens 648.000 115713 | ... 178.570 115,713 92,251 2,620 16,860 16,860 L [ 12/01/2016.
89417E 10 9 | TRAVELERS COMPANIES ORD.......ovvvvevmmmmmnnrrreeesmmmssssssssesssssssssssssssssssssssssseess | sosseees 974.000 119,237 | ....... 122.420 119,237 112,357 653 6,880 6,880 L | 12/01/2016.
907818 10 8 | UNION PACIFIC ORD.....ovvvvevrrmerrrereeeessssnssessssessssssssssssessssssssssssssssssssssssssssssssssses. | sosssnas | 1,095,000 | i 113,530 | ....... 103.680 113,530 92,194 2,429 27,706 27,706 L [ 06/01/2016.
911312 10 6 | UNITED PARCEL SERVICE CL B ORD........covvvrvveemmrinrrrnereeeessssssnssssessssssssssssenees | covnnnns 958.000 109,825 | ...... 114.640 109,825 82,482 2,940 17,479 17,479 L | 06/01/2016.
913017 10 9 | UNITED TECHNOLOGIES ORD........ccovmrrrrrermimmmenreereeesssssessssssessssssssessssssssssssanns | sossnnns v | e 1,032.000 | i 113,128 | ...... 109.620 113,128 99,254 2,596 13,536 13,536 L [ 12/01/2016.
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F Current Year's
or Rate per Other-Than- NAIC
ei Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
Book/Adjusted to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | n | Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid| During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
918204 10 8 | VF ORD.ccucccireviveiiiecrsseesisssssssssssssssssseessssssssssssssssssssssssssssssssssssssssessssssssss | cosesens 2,022.000 107,874 53.350 107,874 128,180 2,610 (UERTE) | (15,975) L | 12/01/2016.
91913Y 10 0 | VALERO ENERGY ORD +..1,828.000 | ..o 124,889 124,889 109,247 2,990 15,642 15,642 L |09/01/2016.
92343V 10 4 | VERIZON COMMUNICATIONS ORD 2,240.000 119,571 119,571 102,199 4,352 14,255 14,255 L | 12/01/2016.
931142 10 3 | WAL MART STORES ORD.......occcummmmmmrrrrreesmmmmmessmssessssmssesssssssssssssessssssssssssss | sosseens 1.1,583.000 | oo 109,417 109,417 108,430 792 2,791 10,577 10,577 L | 12/01/2016.
983919 10 1 | XILINXORD.....oiiiciiriieeiiinnseesssssseessssssesssssesssssssssessssssessssssssssssssssssssssessssssssssnsss | coseeens 2,069.000 124,906 124,906 110,731 (EN L — 14,174 L | 12/01/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 5,347,945 XXX 5,347,945 4,608,887 8,831 127,509 565,222 0 565,222 0 XXX XXX
9799999. Total - Common Stock 5,347,945 XXX 5,347,945 4,608,887 8,831 127,509 565,222 0 565,222 0 XXX XXX
9899999. Total Common and Preferred Stock 5,347,945 XXX 5,347,945 4,608,887 8,831 127,509 565,222 0 565,222 0 XXX XXX

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

0, the total $ value (included in Column 8) of all such issues §.......... 0.
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends|
Bonds - U.S. Government
36179R  TA 7 | RMBS - G2 MA3245 05/01/2016........ CITIGROUP GLOBAL MARKETS INC 263,319 245,967
36179S  EJ 2 |RMBS- G2 MA3737 06/21/2016........ | CREDIT SUISSE SECURITIES (USA) 215,125 200,000 511
36179S  JT 5| G2MA3874-RMBS 08/08/2016........ WELLS FARGO SECURITIES LLC 266,328 250,000 413
36179S LS 4 | G2 MA3937 - RMBS 09/16/2016........ CITIGROUP GLOBAL MARKETS INC 532,500 500,000 972
912828  2A 7 | UNITED STATES TREASURY. 08/15/2016........ CITIGROUP GLOBAL MARKETS INC 497,617 500,000 20
912828 2B 5 | UNITED STATES TREASURY. 08/29/2016........ HSBC SECURITIES INC 447,733 450,000 | .o 138
912828  R7 7 |UNITED STATES TREASURY. 06/13/2016........ VARIOUS 1,058,841 | oo 1,050,000 | cooooovirieeineieeeienienns 434
912828  UE 8 | UNITED STATES TREASURY. 1212712016........ DEUTSCHE BANK SECURITIES, INC 499,044 500,000 1,844
912828  UJ 7 |UNITED STATES TREASURY. 02/01/2016........ BARCLAYS CAPITAL INC FIXED INC 250,195 250,000 12
0599999. Total - Bonds - U.S. Government 4,030,702 3,945,967 4,345
Bonds - U.S. States, Territories and P
13062P  HG 0 | CALIFORNIA ST ECONOMIC RECOVERY. 08/09/2016........ MERRILL LYNCH FENNER & SMITH 50,140 40,000 64
13063B QD 7 | CALIFORNIA ST ECONOMIC RECOVERY. 08/11/2016........ MERRILL LYNCH FENNER & SMITH 68,742 55,000 1,083
246381 FW 2 | DELAWARE ST. 08/11/2016........ Goldman Sachs 70,072 55,000 1,146
574193 MS 4 | MARYLAND ST. 08/10/2016........ MERRILL LYNCH FENNER & SMITH 70,506 55,000 405
574193 MU 9 [ MARYLAND ST. 08/04/2016........ Goldman Sachs 50,686 40,000 261
57582R DT 0 | MASSACHUSETTS ST. 08/10/2016........ MESIROW FINANCIAL INC 71,368 55,000 336
57582R  JT 4 | MASSACHUSETTS ST. 08/09/2016........ MESIROW FINANCIAL INC 69,969 55,000 267
604129  G8 3 | MINNESOTA ST 08/08/2016........ Morgan Stanley. 64,060 55,000 76
60412A  HC 0 | MINNESOTA ST. 08/10/2016........ FUNB-FUNDS Il 71,674 55,000 31
64966M AS 8 [NEWYORKNY. 08/09/2016........ | FUNB-FUNDS Il 69,834 55,000 84
64966M EU 9 [NEWYORKNY. 08/04/2016........ Goldman Sachs 51,455 40,000
70914P D4 1 | PENNSYLVANIA ST 08/09/2016........ MERRILL LYNCH FENNER & SMITH 46,023 40,000
1799999. Total - Bonds - U.S. States, Territories & Possession: 754,528 600,000 3,753
Bonds - U.S. Political Subdivisions of States
015302 2R 2 | ALEXANDRIA VA 08/18/2016........ THE HUNTINGTON INVESTMENT COMPANY. 239,812 200,000 389
015302 2U 5 | ALEXANDRIA VA 08/04/2016........ | BLAIR WILLIAM AND COMPANY. 51,260 40,000
49474F  GJ 3 | KING CNTY WASH 08/11/2016........ HILLTOP SECURITIES INC 69,243 55,000 573
54589T EZ 1 |LOUDOUN CNTY VA 08/11/2016........ Morgan Stanley. 69,549 55,000 527
566795 LU 2 | MARICOPA CNTY ARIZ CMNTY COLLEGE DIST. 08/18/2016........ FUNB-FUNDS Il 232,278 200,000
812626  3X 5 | SEATTLE WASH 08/10/2016........ Morgan Stanley. 71,434 55,000 565
864813 Q4 5 | SUFFOLKVA 08/11/2016........ Citigroup Global Markets, Inc. 72,255 55,000 145
2499999. Total - Bonds - U.S. Political Subdivisions of States. 805,831 660,000 2,199
Bonds - U.S. Special Revenue and Special A
13068L YR 0 | CALIFORNIA ST PUB WKS BRD LEASE REV. 10/06/2016........ LOOP CAPITAL MARKETS LLC 6,262 5,000
3128MJ YT 1 |FH G08721-RMBS 08/15/2016........ RBC Dain Rauscher (US) 259,648 250,000 354
3130A8 QS 5 | FEDERAL HOME LOAN BANKS 08/05/2016........ NOMURA SECURITIES INTL INC. 248,508 250,000 188
3130A8 Y7 2 | FEDERAL HOME LOAN BANKS 08/18/2016........ WELLS FARGO SECURITIES LLC 149,655 150,000 55
3133EF 7L 5 | FEDERAL FARM CREDIT BANKS FUNDING CORP 05/05/2016........ CANTOR FITZGERALD & CO. INC 575,000 575,000
3133EG BZ 7 | FEDERAL FARM CREDIT BANKS FUNDING CORP 06/01/2016........ VARIOUS 274,647 275,000 89
313560 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 08/03/2016........ Morgan Stanley. 538,330 525,000 3,037
313560 N8 2 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 08/17/2016........ CITIGROUP GLOBAL MARKETS INC 542,793 545,000
313560  ZR 7 | FEDERAL NATIONAL MORTGAGE ASSOCIATION.........cmmrrrreerereermcssissmsenessnnesssssseessssssessessenns 08/03/2016........ Morgan Stanley. 562,683 525,000 5,666
31368H NW 9 | RMBS - FN 190405 05/24/2016........ JP MORGAN SECS INC., - FIXED INCOME 643,700 599,924 1,733
3136G3 D5 1 | FEDERAL NATIONAL MORTGAGE ASSOCIATION 08/05/2016........ JPM/INTL FCSTONE FINANCIAL INC 535,000 535,000 223
3137EA DB 2 | FREDDIE MAC 08/05/2016........ | Morgan Stanley. 264,007 250,000 412
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends|
3137EA  EC 9 | FREDDIE MAC 08/12/2016........ JP MORGAN SECURITIES INC 532,590 535,000 50
3138EN Y8 6 |RMBS-FNAL6134 02/01/2016........ VARIOUS 505,198 497,273 | 414
3138WE  3W 7 [ RMBS - FN AS5312 04/06/2016........ | VARIOUS 524,088 497,798 291
3138WG AM 6 | RMBS - FN AS6311 05/05/2016........ JP MORGAN SECS INC., - FIXED INCOME 259,813 247,404 265
3138WH BN 1 [RMBS - FN AS7244 05/18/2016........ WELLS FARGO SECURITIES LLC 1,321,102 | oo 1,259,552 2,694
3140EU 3B 3 |FNBC0793-RMBS 11/28/2016........ JP MORGAN SECURITIES INC 514,202 499,074 | oo 1,407
3140EU  E3 9 |[RMBS-FNBC0153 06/09/2016........ WELLS FARGO SECURITIES LLC 494,943 460,613 614
3140F0  HF 4 |FNBC4729-RMBS 10/17/2016........ WELLS FARGO SECURITIES LLC 516,641 500,000 792
3140F3  5W 4 |RMBS - FN BC8060 05/24/2016........ DAIWA SECURITIES AMERICA INC 26,903 25,114 73
3140F3  Z7 6 | RMBS-FN BC7965. 06/01/2016........ VARIOUS 529,294 517,726 518
3140FA YA 4 |FN BD3404 - RMBS 08/08/2016........ PIERPONT SECURITIES 547,066 525,000 438
31417E VQ 1 |FN AB7822-RMBS 08/11/2016........ MERRILL LYNCH FENNER & SMITH 1,069,675 | ..ooovvveveereecrrereerieennenns 1,029,927 | oo 1,073
31419H  XQ 0 | FN AE6986 - RMBS 08/11/2016........ VARIOUS 533,746 494,997 825
31419K KV 6 | RMBS - FN AE8407 05/01/2016........ CITIGROUP GLOBAL MARKETS INC 264,356 246,881

39081) AL 2 | GREAT LAKES WTR AUTH MICH WTR SUPPLY SYS 10/14/2016........ Citigroup Global Markets, Inc. 292,633 250,000

57584X  XT 3 | MASSACHUSETTS ST DEV FIN AGY REV. 10/06/2016........ Goldman Sachs 6,437 5,000

576051 NZ 5 | MASSACHUSETTS ST WTR RES AUTH 08/10/2016........ JANNEY MONTGOMERY SCOTT INC 70,295 55,000 107
576051 QC 3 | MASSACHUSETTS ST WTR RES AUTH 08/09/2016........ JEFFERIES & COMPANY, INC 72,529 55,000

64990E  PZ 4 |NEWYORK ST DORM AUTH ST PERS INCOME TAX. 08/04/2016........ FIDELITY CAP MKTS(DIV OF NFSC) 48,498 40,000 800
650035 W6 1 |NEW YORK ST URBAN DEV CORP REV. 08/11/2016........ FIDELITY CAP MKTS(DIV OF NFSC) 68,107 55,000 1,138
650035 W9 5 |NEWYORK ST URBAN DEV CORP REV. 08/30/2016........ MESIROW FINANCIAL INC 130,680 100,000 2,292
67756D  JK 3 | OHIO ST HIGHER EDL FAC COMMN REV. 11/01/2016........ | VARIOUS 5,991 5,000

762232 AL 0 | RHODE ISLAND ST COMM CORP REV........covueriiireriimseirisseseessssessssssssssasessessssesssssssesssses 10/06/2016........ JP MORGAN SECURITIES INC 6,274 5,000

79642B 3N 1 | SAN ANTONIO TEXWTR REV. 10/06/2016........ Citigroup Global Markets, Inc. 6,219 5,000

79765R L9 8 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL 10/07/2016........ | JP MORGAN SECURITIES INC 6,197 5,000

870000 LJ 3 | SWARTHMORE BOROAUTH PA COLLEGE REV. 08/09/2016........ Citigroup Global Markets, Inc. 72,584 55,000

89546R  MQ 4 | TRLECNTY MET TRANSN DIST ORE REV. 08/09/2016........ J.V.B. Financial Group, LLC 70,511 55,000 695
914455 PP 9 | UNIVERSITY MICH UNV REVS 10/28/2016........ | BARCLAYS CAPITAL INC FIXED INC 6,302 5,000 22
91514A DY 8 | UNIVERSITY TEXUNIVREVS 08/11/2016........ BARCLAYS CAPITAL INC FIXED INC 70,170 55,000 344
91514A  GB 5 | UNIVERSITY TEXUNIVREVS 11/01/2016........ VARIOUS 5,860 5,000

92778U  AQ 3 | VIRGINIA COMMLTH TRANSN BRD FED TRANSN G 11/01/2016........ VARIOUS 6,166 5,000

92817L  PE 7 |VIRGINIA ST RES AUTH INFRASTRUCTURE REV. 08/09/2016........ PIPEr Jafffay CO.......courvvveimerriesereriisseesisess e ssesssses s sssssssesssssssssssen 66,231 55,000 1,001
92817T GD 2 | VIRGINIA ST PUB SCH AUTH SPL OBLIG PRINC 08/10/2016........ Citigroup Global Markets, Inc 70,486 55,000 825
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. 13,322,019 | oo 12,691,282 | covooveeeceeeeeeceene 28,431

Bonds - Industrial and Miscellaneous

00206R DB 5 | AT&TINC 03/21/2016........ CORPORATE REORGANIZATIONS 468,657 460,000 291
020002 BD 2 |ALLSTATE CORP 12/02/2016........ VARIOUS 250,150 250,000

02079K  AC 1 |ALPHABETINC 08/02/2016........ Morgan Stanley. 514,075 525,000

023135 AN 6 | AMAZON.COM INC 08/08/2016........ US BANCORP INVESTMENTS INC. 145,297 130,000 906
02665W  BF 7 | AMERICAN HONDA FINANCE CORP [CRm—— 08/17/2016........ PERSHING LLC 274,689 275,000 504
03040W AN 5 | AMERICAN WATER CAPITAL CORP 11/15/2016........ VARIOUS 475,438 475,000 21
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC (SR 08/17/2016........ MERRILL LYNCH FENNER & SMITH 160,109 150,000 319
037833 BS 8 |APPLEINC 03/17/2016........ JP MORGAN SECS INC., - FIXED INCOME 304,518 300,000 581
059165 EG 1 |BALTIMORE GAS AND ELECTRIC CO. 08/15/2016........ MERRILL LYNCH FENNER & SMITH 39,880 40,000

06051G  FN 4 | BANK OF AMERICA CORP 08/16/2016........ CITIGROUP GLOBAL MARKETS INC 131,327 130,000 959
06051G ~ FT 1 | BANK OF AMERICA CORP 10/13/2016........ PERSHING LLC 203,624 200,000 2,610
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06051G ~ FW 4 | BANK OF AMERICA CORP 08/16/2016........ CITIGROUP GLOBAL MARKETS INC 158,077 155,000 | covoourereerereeienriereieriresine 1,356
06406F AB 9 | BANK OF NEW YORK MELLON CORP 04/25/2016........ MERRILL LYNCH FENNER & SMITH 144,932 145,000

06406F AD 5 | BANK OF NEW YORK MELLON CORP 08/09/2016........ | Goldman Sachs. 324,435 325,000

12594B  AD 4 | ABS - CNHET-16A-A3 02/10/2016........ CITIGROUP GLOBAL MARKETS INC 299,925 300,000

166764 BL 3 | CHEVRON CORP. 08/15/2016........ Goldman Sachs 261,825 250,000 1,887
17275R AN 2 | CISCO SYSTEMS INC 08/04/2016........ Morgan Stanley. 263,012 235,000 3,668
17324T  AA 7 | CMBS - CGCMT-16GC36-A1 02/03/2016........ CITIGROUP GLOBAL MARKETS INC 304,997 305,000 219
191216 BW 9 | COCA-COLA CO. 08/08/2016........ US BANCORP INVESTMENTS INC 133,795 130,000 654
20030N BW 0 | COMCAST CORP 08/04/2016........ CITIGROUP GLOBAL MARKETS INC 269,279 270,000 353
24422E  TJ 8 |JOHN DEERE CAPITAL CORP 09/06/2016........ DEUTSCHE BANK SECURITIES, INC 49,899 50,000

25468P DM 5 | WALT DISNEY CO, 08/04/2016........ JP MORGAN SECURITIES INC 266,659 275,000 382
26441C AR 6 | DUKE ENERGY CORP...........covsirvieerrrriinesiissesssssssssss s ssssssssssssssss s ssssssssssssssssssssneses 08/09/2016........ BARCLAYS CAPITAL INC FIXED INC 104,990 105,000

31677Q  BG 3 | FIFTH THIRD BANK (OHIO) 06/09/2016........ DEUTSCHE BANK SECURITIES, INC 249,813 250,000

369550 AW 8 | GENERAL DYNAMICS CORP 08/09/2016........ JP MORGAN SECURITIES INC 173,803 175,000

375558  BC 6 | GILEAD SCIENCES INC 12/07/2016........ VARIOUS 184,764 175,000 2,386
38141G VU 5 | GOLDMAN SACHS GROUP INC 08/16/2016........ JEFFERIES & COMPANY, INC 229,131 225,000 1,870
38143U  8H 7 | GOLDMAN SACHS GROUP INC 08/04/2016........ HSBC SECURITIES INC 158,507 150,000 2,563
38148L AC 0 | GOLDMAN SACHS GROUP INC 08/08/2016........ CITIGROUP GLOBAL MARKETS INC 129,395 125,000 219
437076 BK 7 | HOME DEPOT INC 08/04/2016........ JP MORGAN SECURITIES INC 137,338 125,000 | oovveeverrerieriieeeresiseesseie 1,675
438516 BM 7 | HONEYWELL INTERNATIONAL INC 10/24/2016........ DEUTSCHE BANK SECURITIES, INC 274,986 275,000

46625H QJ 2 | JPMORGAN CHASE & CO 02/25/2016........ JP MORGAN SECS INC., - FIXED INCOME 149,888 150,000

46625H RL 6 | JPMORGAN CHASE & CO 08/08/2016........ | HSBC SECURITIES INC 126,459 125,000

46625H RV 4 | JPMORGAN CHASE & CO 08/04/2016........ HSBC SECURITIES INC 266,574 265,000

478160 BR 4 | JOHNSON & JOHNSON 02/25/2016........ JP MORGAN SECS INC., - FIXED INCOME 84,990 85,000

585055 AX 4 |MEDTRONIC INC 08/17/2016........ | MERRILL LYNCH FENNER & SMITH 425,680 400,000

585055 BR 6 | MEDTRONIC INC 06/21/2016........ US BANCORP INVESTMENTS INC 53,067 50,000

594918 BR 4 | MICROSOFT CORP 08/04/2016........ MITSUBISHI UFJ SECURITIES 266,844 265,000

61746B DM 5 | MORGAN STANLEY. 12/05/2016........ | Morgan Stanley. 252,270 250,000

61746B DR 4 | MORGAN STANLEY. 06/21/2016........ Morgan Stanley. 253,903 250,000

61746B  DZ 6 | MORGAN STANLEY. 08/08/2016........ MERRILL LYNCH FENNER & SMITH 265,948 250,000

61746B  EA 0 | MORGAN STANLEY. 08/11/2016........ NOMURA SECURITIES/FIXED INCOME 157,401 155,000

68389X BK 0 | ORACLE CORP. 08/04/2016........ JP MORGAN SECURITIES INC 266,489 265,000

69353R EW 4 | PNC BANK NA 08/04/2016........ SunTrust Robinson-Humphrey. 255,338 250,000

69353R  EY 0 | PNC BANKNA 12/06/2016........ Morgan Stanley. 249,628 250,000

713448  BY 3 |PEPSICOINC 08/11/2016........ JP MORGAN SECURITIES INC 264,628 250,000 3,075
717081  DZ 3 |PFIZER INC 12/07/2016........ Credit Suisse First Boston 139,583 140,000 | oovvveverrrerierriierreseeeses s 180
718172 BU 2 | PHILIP MORRIS INTERNATIONAL INC 08/11/2016........ BARCLAYS CAPITAL INC FIXED INC 130,620 130,000 | oovveerervermrriiereessensee s 737
780082 AE 3 | ROYAL BANK OF CANADA 03/14/2016........ RBC CAPITAL MARKETS 249,825 250,000

857477 AW 3 | STATE STREET CORP 08/08/2016........ CITIGROUP GLOBAL MARKETS INC 127,541 125,000 | ovvvererrerirriieesesieeeses s 755
87165L  BJ 9 | GEMNT 163 A- ABS 09/14/2016........ CITIGROUP GLOBAL MARKETS INC 309,966 310,000

87612E BB 1 | TARGET CORP 06/21/2016........ PERSHING LLC 231,854 225,000 2,559
89114Q BL 1 | TORONTO-DOMINION BANK 08/11/2016........ BONY/TORONTO DOMINION SECURITI 249,988 250,000 413
90331H MS 9 | USBANKNA 08/11/2016........ US BANCORP INVESTMENTS INC. 259,790 250,000 369
90331H MY 6 | U.S. BANK NATIONAL ASSOCIATION (CINCINNA 04/21/2016........ US BANCORP INVESTMENTS INC. 249,305 250,000

9130177 CG 2 |UNITED TECHNOLOGIES CORP 10/27/2016........ Goldman Sachs 144,677 145,000

92343V DD 3 | VERIZON COMMUNICATIONS INC. 08/04/2016........ BARCLAYS CAPITAL INC FIXED INC 269,336 270,000 158
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92826C AD 4 |VISAINC 08/04/2016........ US BANCORP INVESTMENTS INC. 133,529 125,000 602
931142  DP 5 | WAL-MART STORES INC 08/04/2016........ HSBC SECURITIES INC 137,216 125,000 | ovveevrierisiei 1,226
931427  AM 0 | WALGREENS BOOTS ALLIANCE INC 05/26/2016........ | VARIOUS 250,203 250,000

949746  RW 3 | WELLS FARGO & CO 08/04/2016........ NOMURA SECURITIES/FIXED INCOME 266,747 260,000 2,318
94974B  GA 2 | WELLS FARGO & CO 08/11/2016........ WELLS FARGO SECURITIES LLC 131,970 125,000 | covooorercreeerieeeceeereeeie 1,799
3899999. Total - Bonds - Industrial and Miscellaneous 13,708,575 | covvvvveviissnnsiisiininissin 13,470,000 53,054
8399997. Total - Bonds - Part 3 32,621,655 31,367,249 | oo 91,782
8399998. Total - Bonds - Summary ftem from Part5 7,504,087 | oo TA48,799 | oo 7,120
8399999. Total - Bonds 40,125,741 38,816,048 98,903

Common Stocks - Industrial and Miscell

00206R 10 2 [ AT&T ORD 12/01/2016........ VARIOUS 384.000 14,959 XXX

02209S 10 3 | ALTRIA GROUP ORD 12/01/2016........ VARIOUS 251.000 16,040 XXX

031162 10 0 | AMGEN ORD 12/01/2016........ BARCLAYS CAPITAL INC./LE 776.000 110,850 XXX

039483 10 2 | ARCHER DANIELS MIDLAND ORD. 12/01/2016........ VARIOUS 279.000 11,633 XXX

053015 10 3 | AUTOMATIC DATA PROCESSING ORD 09/01/2016........ BARCLAYS CAPITAL INC./LE 86.000 7,666 XXX

09247X 10 1 | BLACKROCK ORD 12/01/2016........ VARIOUS 321.000 104,424 XXX

097023 10 5 | BOEING ORD 09/01/2016........ VARIOUS 171.000 20,815 XXX

110122 10 8 | BRISTOL MYERS SQUIBB ORD. 12/01/2016........ VARIOUS 1,990.000 112,987 XXX

17275R 10 2 | CISCO SYSTEMS ORD 12/01/2016........ VARIOUS 398.000 11,733 XXX

191216 10 0 | COCA-COLA ORD 12/01/2016........ VARIOUS 606.000 25,314 XXX

260543 10 3 | DOW CHEMICAL ORD 12/01/2016........ VARIOUS 146.000 7,553 XXX

291011 10 4 | EMERSON ELECTRIC ORD 09/01/2016........ | BARCLAYS CAPITAL INC./LE 117.000 6,127 XXX

30231G 10 2 | EXXON MOBIL ORD 12/01/2016........ VARIOUS 139.000 12,088 XXX

369604 10 3 | GENERAL ELECTRIC ORD 12/01/2016........ VARIOUS 3,619.000 108,276 XXX

370334 10 4 | GENERAL MILLS ORD 12/01/2016........ | BARCLAYS CAPITAL INC./LE 338.000 20,487 XXX

438516 10 6 | HONEYWELL INTERNATIONAL ORD 12/01/2016........ BARCLAYS CAPITAL INC./LE 984.000 111,821 XXX

458140 10 0 [ INTEL ORD 12/01/2016........ VARIOUS 630.000 20,078 XXX

459200 10 1 [ INTERNATIONAL BUSINESS MACHINES ORD 12/01/2016........ | VARIOUS 46.000 6,953 XXX

460146 10 3 | INTERNATIONAL PAPER ORD 12/01/2016........ VARIOUS 390.000 15,511 XXX

478160 10 4 | JOHNSON & JOHNSON ORD 12/01/2016........ VARIOUS 118.000 13,206 XXX

494368 10 3 | KIMBERLY CLARK ORD 12/01/2016........ BARCLAYS CAPITAL INC./LE 260.000 31,264 XXX

539830 10 9 |LOCKHEED MARTIN ORD 09/01/2016........ BARCLAYS CAPITAL INC./LE 16.000 3,888 XXX

580135 10 1 | MCDONALD'S ORD 12/01/2016........ VARIOUS 148.000 17,270 XXX

58933y 10 5 |MERCK & CO ORD 12/01/2016........ VARIOUS 178.000 10,335 XXX

594918 10 4 | MICROSOFT ORD 12/01/2016........ VARIOUS 131.000 6,969 XXX

681919 10 6 | OMNICOM GROUP ORD 12/01/2016........ VARIOUS 95.000 8,198 XXX

713448 10 8 | PEPSICO ORD 12/01/2016........ VARIOUS 168.000 16,814 XXX

717081 10 3 | PFIZER ORD 12/01/2016........ VARIOUS 801.000 25,675 XXX

718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD 12/01/2016........ VARIOUS 260.000 23,461 XXX

74005P 10 4 | PRAXARR ORD 12/01/2016........ VARIOUS 920.000 112,685 XXX

74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD 03/01/2016........ INSTINET. 584.000 22,886 XXX

742718 10 9 | PROCTER & GAMBLE ORD 12/01/2016........ VARIOUS 211.000 17,211 XXX

747525 10 3 | QUALCOMM ORD 06/01/2016........ BARCLAYS CAPITAL INC./LE 8.000 439 XXX

773903 10 9 | ROCKWELL AUTOMAT ORD 09/01/2016........ BARCLAYS CAPITAL INC./LE 50.000 5,801 XXX

87612E 10 6 | TARGET ORD 09/01/2016........ BARCLAYS CAPITAL INC./LE 334.000 22,935 XXX

882508 10 4 | TEXAS INSTRUMENTS ORD 03/01/2016........ INSTINET. 114.000 6,150 XXX
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88579y 10 1 |3MORD 12/01/2016........ VARIOUS 59.000 10,126 XXX

89417E 10 9 | TRAVELERS COMPANIES ORD 12/01/2016........ INSTINET. 974.000 112,357 XXX

907818 10 8 | UNION PACIFIC ORD 06/01/2016........ | VARIOUS 48.000 3,948 XXX

911312 10 6 | UNITED PARCEL SERVICE CL B ORD 06/01/2016........ VARIOUS 48.000 A7T7 XXX

9130177 10 9 | UNITED TECHNOLOGIES ORD 12/01/2016........ VARIOUS 45.000 4771 XXX

918204 10 8 |VFORD 12/01/2016........ VARIOUS 597.000 35,142 XXX

91913y 10 0 | VALERO ENERGY ORD 09/01/2016........ BARCLAYS CAPITAL INC./LE 1,927.000 115,279 XXX

92343V 10 4 | VERIZON COMMUNICATIONS ORD 12/01/2016........ VARIOUS 415.000 20,965 XXX

931142 10 3 | WAL MART STORES ORD 12/01/2016........ VARIOUS 184.000 13,081 XXX

983919 10 1 | XILINXORD 12/01/2016........ INSTINET. 2,069.000 110,731 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous. 1,521,680 XXX 0
9799997. Total - Common Stocks - Part 3 1,521,680 XXX 0
9799998. Total - Common Stocks - Summary ftem from Part 5. 428,746 XXX

9799999. Total - Common Stocks 1,950,426 XXX 0
9899999. Total - Preferred and Common Stock 1,950,426 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 42,076,168 XXX 98,903
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Bonds - U.S. Government
36176W GR 6 |RMBS-G2 778108 ..| 12/01/2016. | VARIOUS, 52,678 52,678 56,892 56,445 (3,767) 52,678 0 969 | 12/20/2026.
361786 HM 9 |RMBS - GN AA8336 ..[10/01/2016. | VARIOUS..........ccovoicemmrmrriviiiiissssscnisins | covvsssseesssssssssisssnens | s 458,147 | ......... 440,301 | .......... 455,162 455,822 (1,784) 454,038 | ... | e 4,109 | oo 4,109 | ... 8,107 |10/15/2042.
36179Q BG 5 |RMBS - G2 MA1839 .| 12/01/2016. | VARIOUS...........ccococcemmmmrriviiiiiissssssiininns | cvvvsssseesssssiessisssnees | s 141,049 | ... 141,049 | ... 148,013 148,033 (6,984) 141,049 0 0 2,653 |04/20/2044.
36179R  TA 7 |RMBS-G2MA3245.........ccoooveerrrvvciiiricssnsicieiinnns ..| 12/01/2016. | VARIOUS, 67,549 67,549 72314 | oo (4,765) 67,549 0 984 | 11/20/2045.
361798 EJ 2 |RMBS-G2MA373T ... .| 12/01/2016. | VARIOUS...........ccocovummmmmnririirvcssssccnniinns | cvvvsnssecssssvissrisnnnees | ovnnneensn 18,272 | 118,272 | 19,654 | ..o (1,382) 18,272 (I 199 | 06/20/2046.
361798 JT 5 | G2 MA3874-RMBS.. ..| 12/01/2016. | VARIOUS, 8,207 (503) 7,704 0 48 | 08/20/2046.
361798 LS 4 |G2MA3937 - RMBS.. woo | [ 12/01/2016. | VARIOUS..........ccocooicermmmniiiiiiicsssscniiiinns | cvvvsnseennssessiniinnnnens | oviriensssen, 708 | 9,708 | i 10,339 I (631) 9,708 0 40 |09/20/2046.
38376P EU 0 | CMO/RMBS - GN-09120A-V........ocovviiiiccrrrrriiiinens ..| 12/01/2016. | VARIOUS, 28,635 27,391 (1,329) 26,062 0) 0) 612 |12/20/2020.
38377F QZ 7 | CMO/RMBS - GN-1057M-NQ.... ..| 12/01/2016. | VARIOUS, 91,930 86,869 (1,749) 85,120 0 0 [ 1,966 | 11/16/2038.
912828 C8 1 | UNITED STATES TREASURY.. ..| 05/02/2016. | Maturity. 474,277 474,868 132 475,000 0 891 |04/30/2016.
THE BANK OF NEW YORK
912828 F5 4 | UNITED STATES TREASURY.. .| 05/18/2016. | MELLON/SOC GEN BANK | (e | s 450,614 449,579 449,748 53 53 449,801 10/15/2017.
912828 H2 9 | UNITED STATES TREASURY.. ..| 05/18/2016. | BKNS NY/RATES DESK 500,390 | ... ceeeeenn499,102 499,153 324 324 499,477 12/31/2016.
912828 J5 0 | UNITED STATES TREASURY. .| 05/23/2016. | MERRILL LYNCH FENNER & SMITH..... | ccccooovvnrrvvvceiiinnnnes | s 517,977 | ..ooveeees 515,000 | ......... 513,291 513,553 133 133 513,686 02/29/2020.
912828 J6 8 | UNITED STATES TREASURY.. ..| 05/18/2016. | JP MORGAN CHASE BANK/HSBCSI..... | cccoovvrrvvvvceirnininnns coeennnnn516,367 ..515,000 515,484 515,359 (61) (61) 515,298 03/15/2018.
912828 J9 2 | UNITED STATES TREASURY.. ..| 07/20/2016. | Goldman Sachs v 249,990 | ..........250,000 | ..........249,600 249,642 159 159 249,800 03/31/2017.
912828 M9 8 | UNITED STATES TREASURY. ..| 06/01/2016. | CITIGROUP GLOBAL MARKETS INC..... 526,256 520,000 | ..oooo. 517,726 517,755 184 184 517,939 11/30/2020.
912828 R7 7 | UNITED STATES TREASURY.. ..| 08/19/2016. | RBC Dain Rauscher (US) 202,086 200,000 201172 | oo (48) (48) 201,124 05/31/2021.
912828 VR 8 | UNITED STATES TREASURY.. v |+ | 08/15/2016. | MAIUFitY......orrrrvceessssnnrrrccsiiiessssnssssssnins [ conerssssssssssssnssssins | oo 375,000 | ......... 375,000 | ......... 376,436 375,570 (570) (570) 375,000 0 2,344 |08/15/2016.
0599999. Total - Bonds - U.S. GOVEIMMENL.........cuuiiiriiisisiiissssisisisssssssssssssssisisss | issssssssssssss s sssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | oo 4,679,970 | ...... 4,648,443 | ....... 4,687,814 | ......... 4,370,208 0 (22,590) [ 2R — () 4,659,305 | ...ocoovnrnnn 0 ... 20,665 | ......... 20,665 | ... 36,911 XXX
Bonds - All Other Government
00828E BC 2 |AFRICAN DEVELOPMENT BANK . | C| 08/04/2016. | BONY/TORONTO DOMINION SECURITI 234,239 234,000 233,686 233,863 60 60 233,923 315 315 1,503 | 05/15/2017.
208785 GC 4 | EUROPEAN INVESTMENT BANK.... ... | | 08/10/2016. | GoldMan SAChS........cemmrrrrrrvvvveerriiinsirneins | wvvssssisssssesssissiiins | cevsvinnnd 425684 | ... 425,000 | .......... 417,635 420,306 | ..o | e 1,171 1,17 A2VATT | e | e 4,207 | oo 4,207 06/15/2018.
298785 GV 2 | EUROPEAN INVESTMENT BANK........ccccovvvvvveeeee C|08/04/2016. | BARCLAYS BANK PLC.......onnrrrvvciiiiinns [ v | v 449,715 | ......... 446,000 | ........ 443,449 443,779 293 293 444,072 5,643 5,643 06/15/2020.
500769 GE 8 | KFW. C|07/18/2016. | Maturity. 226,000 226,000 225,932 225,983 17 17 226,000 0 07/15/2016.
500769 GN 8 | KFW. C|09/15/2016. | MAMUity.........orrrvveevvsssennrrrrceiiniesssnnssssiinnns [ cevvvsssissnsissssnnsisiins | cerneeeen79,0000 | i 475,000 | ........ 474,264 474,657 343 343 475,000 0 09/15/2016.
500769 GP 3 | KFW. C|08/04/2016. | SG AMERICAS SECURITIES, LLC......... 525,000 522,968 523,261 237 237 523,498 | oo | e 9,161 | 9,161 | 6,322 | 04/20/2020.
1099999. Total - Bonds - All Other GOVEIMMENL...........cccuiiiiriiiiissisrrsssisiiiiinns cosssssssssssssssssssssssssssssssssss s | oo @y 9200 | eeveens 2,331,000 | ....... 2,317,934 2,321,850 0 2,121 0 2,121 0 2,323,971 0 ... 19,327 | ... 19,327 XXX
Bonds - U.S. States, Territories and Possessions
646039 VC 8 | NEW JERSEY ST | . ‘ 05/23/2016. | PERSHING LLC | 89,405 | ... 75,000 90,137 88,648 (582) (582) 88,060 | ..ooooovvviiiinns | cernnnnns 1,340 | e 1,340 | ... 1,823 | 06/01/2024.
1799999. Total - Bonds - U.S. States, Territories & Possession: 89,405 | ... 75,000 90,137 88,648 0 (582) 0 (582) 0 88,066 0 | 1,340 | .. 1,340 | ........ 1,823 XXX
Bonds - U.S. Political Subdivisions of States
30382A CF 7 | FARRFAXCNTY VA ... | . ‘ 05/23/2016. | OPPENHEIMER & CO. INC | ............ 44,006 | ............ 35,000 | oo 43,169 42,222 (344) (344) AB78 | s | e 2128 | o 2128 | ... 1,142 | 10/01/2023.
2499999. Total - Bonds - U.S. Political Subdivisions of STAteS.............cccuuuiimiriiiiiis o sssssssssssssssssss s | sosssssinnns 44,006 | ... 35,000 | oo 43,169 42,222 0 (344) 0 (344) 0 41,878 0 | 2128 | e 2128 | .. 1,142 XXX
Bonds - U.S. Special Revenue and Special A it
3128CU N5 1 |RMBS - FH G30412 ..| 12/01/2016. | VARIOUS, 28,894 28,894 31,684 31,785 (2,891) (2,891) 28,894 03/01/2028.
3128M9 K2 7 |RMBS-FH G07213... ..| 12/01/2016. | VARIOUS, 67,900 67,899 68,536 68,494 (594) (594) 67,899 0 11/01/2042.
3128M9 XG 2 |RMBS - FH G07579... ..| 12/01/2016. | VARIOUS, 53,101 53,101 55,756 55,510 (2,409) (2,409) 53,101 0) 08/01/2043.
3128MB 6P 7 |RMBS-FH G13378.........oovvveccccrrnnniviiiicisssnenns | 12/01/2016. | VARIOUS.........ccoocoviemrrnnririiiisisssinnsiiiins | ovvvsssssesssssssssisnsnns | covsessianns 16,736 | ...coooee 16,736 | ..o 17,866 17,925 | oo | e (1,189) (1,189) 16,736 12/01/2023.
3128MJ SS 0 | RMBS - FH G08528 ..| 12/01/2016. | VARIOUS, 75,807 ....75,807 72,289 72,464 3,343 3,343 75,807 04/01/2043.
3128MJ UM 0 | RMBS - FH GO858T..........cccceemmmemriivieerissssscnsnniinns | oo 12/01/2016. | VARIOUS, 465,416 439,551 | ......... 474,440 ATTTET | oo | v (15,417) | coovvrevvrrvieinnns | o (15,417) 462,340 3,076 05/01/2044.
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3128MJ V2 3 | RMBS - FH G08632 .112/01/2016. | VARIOUS 98,039 98,039 | ......... 102,758 102,523 (4,484) 98,039 0 0 1,886 |03/01/2045.
3128MJ  VZ 0 | RMBS - FH GO8B31.........ccoccccmmccnriiiiiiissssccnnineees ..| 12/01/2016. | VARIOUS, 73,962 73,888 (1,446) 72,442 0 03/01/2045.
3128MJ YT 1 | FH G08721 - RMBS.........ccocccceminnriviiiiiiissscniiiiinns ..| 12/01/2016. | VARIOUS, 4405 | oo (164) 4,242 09/01/2046.
3128MM R4 7 |RMBS - FH G18506 ..| 12/01/2016. | VARIOUS, 84,056 83,461 (3,834) 79,627 0) 03/01/2029.
3128P7 U8 7 |RMBS - FH CO1187....criciccssccnceiiiicnnie .| 12/01/2016. | VARIOUS...........coocoocemmrmmririiriisssncnniiiins | cvvvsnsnecnsssvesssissnnees | ovinneennn 14,290 | 14,290 | 15,362 15,612 (1,322) 14,290 06/01/2028.
31292L HZ 1 |RMBS-FH C03848 ..| 12/01/2016. | VARIOUS, 58,680 59,060 (4,122) 54,937 0 04/01/2042.
31294L 7K 3 |RMBS - FH E02698. ..112/01/2016. | VARIOUS 55,613 55,538 (2,887) 52,651 06/01/2025.
31307F TN 1 | RMBS - FH J26857.......ccccoovicccrriccssccccnrcns ..| 12/01/2016. | VARIOUS, 56,485 56,201 (1,551) 54,649 01/01/2029.
3130A0 C6 5 |FEDERAL HOME LOAN BANKS.........cccoouuuvvviunnns .. 12/28/2016. | Maturity @ 100.0.........coocvvvviiicmmrrccviicinns | vvvvsssecsvvsiiiiissnneens | 0000002500,000 | ..........500,000 | ......... 498,570 499,543 457 500,000 12/28/2016.
3132GS SF 7 |RMBS-FH QO7418..........cocoocemmmmcnriiiiissssccennnees ..| 12/01/2016. | VARIOUS, 84,778 84,778 86,923 87,136 (2,358) 84,778 04/01/2042.
3132HR D9 8 |RMBS-FH Q14628 ..| 12/15/2016. | VARIOUS, 993,155 999,136 970,255 970,210 5372 LSTE X100 O I 17,573 01/01/2043.
3132JN  QF 7 |RMBS-FH Q21354..........coovvvveeiimncnnrivceiiiicnnienns .| 12/01/2016. | VARIOUS.........ccccovecmmmrmmriviivsssssscsinins | covvsssseesssssissssssnnees | s 125,101 | oo 125,101 129,675 129,179 (4,079 125,101 (0) 08/01/2043.
3132L5 FG 3 |RMBS-FHV80167.... ..| 12/01/2016. | VARIOUS, 89,142 89,142 88,195 88,204 939 89,142 07/01/2043.
3132M3  T6 4 |RMBS - FH Q23573... ..| 12/01/2016. | VARIOUS, 43,921 ..43,921 ..45,046 44,959 (1,038) 43,921 12/01/2043.
313371 PV 2 | FEDERAL HOME LOAN BANK ..| 07/20/2016. | NESBITT BURNS SECS INC 225,963 225,000 229,101 226,950 (1,147) 225,803 | coooovvnreeneees | i 160 12/09/2016.
31368H NW 9 |RMBS - FN 190405 ..112/01/2016. | VARIOUS 98,728 98,728 | ... 105,932 | oo (7,204) 98,728 10/01/2040.
31371M  HK 6 |RMBS-FN 255934.... ..| 12/01/2016. | VARIOUS, 25,671 25,671 28,278 28,733 (3,062) 25,671 (0) 11/01/2035.
3137A4 UM 0 | CMO/RMBS - FH-3777L-WA. .| 12/01/2016. | VARIOUS..........cooccvmmmmrnrrririciirisnssennnniinns | vvssssseessssssssnnsnns | sevennnianns 45436 | ............ 45436 | ............ 49,156 48,588 (3,153) 45,436 12/15/2040.
3137EA DC 0 |FREDDIE MAC .| 08/16/2016. | WELLS FARGO SECURITIES LLC......... | coovesvvcrvvvviiiirrisnnnees | s 476,173 | ......... 475,000 | ......... 476,981 475,926 (487) AT5439 | oo [ i 734 03/08/2017.
3138A2 U7 2 |RMBS-FN AH1505... ..| 12/01/2016. | VARIOUS, 32,802 32,802 34,652 34,493 (1,692) 32,802 (0) 12/01/2040.
3138AS YN 6 |RMBS-FNAJ1616.... v | [12001/2016. | VARIOUS.....ooooirccciriiiiiissnecnssiviciiinnns | srveessseeessssssneesssiins | consneenns 101,883 | .......... 101,883 | ... 107,343 107,195 (5,312) 101,883 10/01/2041.
3138AX  FV 8 |RMBS - FN AJ5579......coccrrriiicisseccnrneeceiisnneeens ..| 12/01/2016. | VARIOUS, 35,157 35,157 36,420 36,263 (1,106) 35,157 01/01/2027.
3138EJ RA 8 |RMBS-FN AL2280 ..| 12/01/2016. | VARIOUS, 83,364 83,364 89,408 89,505 (6,140) 83,364 09/01/2042.
3138EK L3 7 |RMBS-FN AL3045 .| 12/01/2016. | VARIOUS..........cccvivmmmmrrrnnirieniisnssensiniinns | vsssssessssssessnsnns | sevessninnns 78,183 | oo 78,183 84,071 84,073 (5,890) 78,183 0 10/01/2042.
3138EL  GL 1 |RMBS-FN AL3802 .. 12/01/2016. | VARIOUS..........ccoovvvmmmmrrmiiriiiiisnssensiiiinns | ovvvssssseessssssssssnns | seveesninnns 72,762 | ..o 72,762 74,569 74,334 (1,572) 72,762 0 02/01/2028.
3138EL N4 1 |RMBS - FN AL4010.........coomriimrrrrcnriiiireseerecceniieens ..| 12/01/2016. | VARIOUS, 50,104 50,104 50,769 50,706 (602) 50,104 07/01/2043.
3138EL VB 6 |RMBS - FN AL4209 .. 12/01/2016. | VARIOUS..........cccvivmmmmrrrrnirieniiisnssensiniinns | ivvsssssessssssessnnsnns | seeessninnns 76,495 | ... 76,495 81,132 80,820 (4,325) 76,495 (0) 01/01/2027.
3138EN Y8 6 | RMBS-FNALB134.......ccccervvvvvviccvrrnccnrnnviviiionan | - | 12101/2016. | VARIOUS, 55,717 55,717 56,605 | .ovveeveeeerrrrrieiininens (888) 55,717 (0) 09/01/2043.
3138W9 GM 6 | RMBS - FN AS0203 ..| 12/01/2016. | VARIOUS, 231,878 225,456 230,142 230,031 (883) 229,148 | oo | v 2,730 08/01/2043.
3138WB  GU 3 |RMBS - FN AS2010.........ccooivemerrrrvvvieermmnsrnneeiinnns ..| 12/01/2016. | VARIOUS, 81,615 81,615 85,530 85,097 (3,482) 81,615 0 03/01/2044.
3138WC  J6 1 |RMBS-FNAS2984.........coovrrvvvvirirmnnrrrrriiiiiinrnn ..| 12/01/2016. | VARIOUS, 67,104 67,104 69,998 69,957 (2,852) 67,104 08/01/2029.
3138WE 3W 7 |RMBS-FN AS5312... ..| 12/01/2016. | VARIOUS, 30,892 30,892 Y27 N N (1,632) 30,892 0 07/01/2045.
3138WE  ZJ 1 |RMBS-FN AS5244... ..| 12/01/2016. | VARIOUS. 20,919 20,919 21,746 21,7117 (798) 20,919 06/01/2045.
3138WF  2Z 8 |RMBS-FNASB19T.......ocoiiiirrvviviininneciiinnnns .| 12/01/2016. | VARIOUS..........coovivmnnrnvsviiinissssnssisinns | ovinssnssesssssssssnnnns | sosessnnnans 46,873 | ..o 46,873 | ............ 48,554 48,543 (1,671) 46,873 0 11/01/2045.
3138WG AM 6 |RMBS-FN AS6311... ..| 12/01/2016. | VARIOUS 25,222 25,222 26,487 (1,265) 25,222 12/01/2045.
3138WH BN 1 |RMBS-FNAS7244 ..| 12/01/2016. | VARIOUS. 78,882 ....78,882 82,737 - (3,855) 78,882 (0) 05/01/2046.
3138WQ AW 2 |RMBS-FN AT2720... ..| 12/01/2016. | VARIOUS, 11,149 L1149 11,381 11,380 (231) 11,149 05/01/2043.
3138WQ RK 0 |RMBS-FNAT3189 ..| 12/01/2016. | VARIOUS 59,086 | ...ooovveees 59,086 58,753 58,778 308 59,086 0 05/01/2028.
3138WT RT 5 |RMBS-FN AT5897 ..| 12/01/2016. | VARIOUS 56,831 56,831 56,130 56,131 700 56,831 0 06/01/2043.
3138X3 FA 5 |RMBS-FN AU3760... ..| 12/01/2016. | VARIOUS 28,764 28,764 30,197 30,080 (1,316) 28,764 0 08/01/2043.
3138X6  PX 7 |RMBS-FNAUGT3T...........cccoommmmnrnrvvveiissssnnneninns | oo | 1000172016, [ VARIOUS........ooooorrrvrvviiisssssseniiiinn [ v | s 722,050 | ......... 678,846 | ... 718,622 717,727 (4,828) 712,898 | oo [ v 9,152 10/01/2043.
3138XB V9 2 |RMBS -FN AV0639 .1 12/0172016. | VARIOUS...........ooovivmmnrnnrssisiinisnnscnssiinns | covvissssssssssssssssnnss | svseesninnns 71,951 | et 71,951 75,335 74,922 (2,971) 71,951 (0) 11/01/2028.




[A4dF

Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment| inB/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3138XC 4K 5 |RMBS-FNAV1725 .| 12/01/2016. | VARIOUS 54,381 54,381 55,575 55,317 (935) 54,381 0 801 |11/01/2028.
3138XQ DH 1 |RMBS - FN AW1003 . 12/01/2016. | VARIOUS..........ccovviccmmmnnririiiisssssssiiiins | covvvssssssssssssisissssens | s 166,112 | .......... 166,112 | .......... 170,343 169,801 (3,689) 166,112 0 0 3,010 |05/01/2044.
3138Y3 XN 6 |RMBS-FNAX2484............cccooommmmnnvviiiiissncciiiinns ..| 12/01/2016. | VARIOUS, 51,712 51,712 53,744 53,605 (1,893) 51,712 0 931 |10/01/2044.
3138YH U6 5 |RMBS-FNAYA4204........... .| 12/01/2016. | VARIOUS 55,099 55,099 56,907 56,887 (1,788) 55,099 0 [ 1,036 | 05/01/2045.
31392W  JR 2 | CMO/RMBS - FH-2509G-ZG. .1 12/01/2016. | VARIOUS...........coocimmrrnririiiisisssennniiiins | sssssessssssssisnnss | soveissinnns 14,967 | ..ccceeee 14,967 | .....cco.... 16,160 16,532 (1,565) 14,967 0 0 348 |10/15/2032.
31393T CC 8 | CMO/RMBS - FN-0392D-MB..........cccccoeuucrvvvunnnnneas | .. | 12/01/2016. | VARIOUS 26,873 26,873 29,157 28,807 (1,935) 26,873 0 624 |09/25/2023.
31394A  YY 6 | CMO/RMBS - FN-0468B-CB. .| 12/01/2016. | VARIOUS 29,589 29,589 31,457 31,063 (1,473) 29,589 0 0 619 | 09/25/2024.
31394K 3M 4 | CMO/RMBS - FH-2688B-DG. woe | [12001/2016. | VARIOUS.......coocoissccriviiiiicsssncnnsisiiniinns [ coveeessivisisiissnnenenins | s 49312 | oo 49,312 52,787 52,099 (2,787) 49,312 0 0 [ 1,026 | 10/15/2023.
31394T X8 3 | CMO/RMBS - FH-2764K-UE...........coooovccirirnccrnn, . 12/01/2016. | VARIOUS...........cooovvvemmrnmniriiiiesssccniiiins | covvesssecssssssssssnnnnees | s 102,590 | ... 102,590 | .......... 112,015 105,847 (3,257) 102,590 0 2,350 |10/15/2032.
31394y XS 8 | CMO/RMBS - FH-2811C-DT. .| 12/01/2016. | VARIOUS 69,158 69,158 75,426 74,473 (5,315) 69,158 0 [ 1,567 | 06/15/2024.
31396W BV 7 | CMO/RMBS - FN-0756D-EP. .| 12/01/2016. | VARIOUS 33,364 33,364 35,950 36,168 (2,804) 33,364 (0) (0) 897 | 06/25/2027.
31402R K7 3 |RMBS-FN 735718 .| 12/01/2016. | VARIOUS 34,585 34,585 38,098 38,548 (3,963) 34,585 0 0 685 |07/01/2035.
3140EU 3B 3 |FNBC0793-RMBS.........cccoocommmmmrrriiirisnssncnnniiens ..| 12/01/2016. | Paydown 7,116 7,116 7,332 (216) 7,116 0 04/01/2046.
3140EU E3 9 |RMBS-FNBC0153 .| 12/01/2016. | VARIOUS 30,461 30,461 32,731 (2,270) 30,461 0 0 312 | 01/01/2046.
3140F0 HF 4 | FNBC4729-RMBS......ccccooommmmrrmmiiiiiinssccnrriiciinnnnns ..| 12/01/2016. | VARIOUS, 2,692 (90) 2,692 0 0 4 110/01/2046.
3140F3 5W 4 |RMBS - FN BC8060 .| 12/01/2016. | VARIOUS 1,760 (125) 1,760 0 0 23 | 05/01/2046.
3140F3  Z7 6 | RMBS-FN BC7965. .| 12/01/2016. | VARIOUS 13,762 (307) 13,762 0 0 05/01/2046.
3140FA YA 4 |FNBD3404 - RMBS..........coooccimmrrrnrrrveaiiniinnninns ..| 12/01/2016. | VARIOUS, 10,785 I (453) 10,785 (0) (0) 08/01/2046.
31410L  PZ 9 | RMBS-FN 890640..............ccccooeeemmmrrvverccerisnennenns | .. | 12/01/2016. | VARIOUS 23217 23217 24,023 24,014 (797) 23,217 0 332 | 07/01/2043.
31417E VQ 1 |FNAB7822-RMBS........cccoommmiveiiicirissnnicniirionns .1 12/01/2016. | VARIOUS..........ocoviimmmrnririiiiniiessssnnsiiinns | ossssseesssssssssssnss | svvesnninnns 72,283 | oo 72,283 XL (2,790) 72,283 0 214 |02/01/2028.
31417G H9 0 |RMBS -FN AB9255 .| 12/01/2016. | VARIOUS 55,976 55,976 57,419 57,370 (1,394) 55,976 (0) () — 1,101 |05/01/2043.
31419H XQ 0 [FNAE6986- RMBS.........cccoommmmrrivvveiirrrrnnrrcnniiienns .1 12/01/2016. | VARIOUS..........cccovcemmmnrrrivvieimiiesssennniiinns | vvssssseessssssssnsnns | sovesnninns 70,068 | .......... 70,068 75,553 | cooveeeveeeneneerveeiinnnns (5,485) 70,068 0 372 | 10/01/2040.
31419K KV 6 [RMBS - FN AEB40T.........ooniivvrrerrveveiicssnrensionnns .1 12/01/2016. | VARIOUS..........cccommmnrrnrniveinsisssenssiiinns | sssssesssssssssnnnss | svvssinionas 49,210 | oo 49,210 52,694 | covvooevrreeeieniinnens (3,483) 49,210 (0) (1) [ 706 | 11/01/2040.
MISSOURIST HWYS & TRANSN COMMN ST
60636W RG 2 |RDRE ..| 05/23/2016. | FIRST CLEARING CORPORATION........ cieeenn 175,000 .214,093 VAN EY N [ (1,894) (1,894) 204,863 | ..o | e 7,769 | 1,769 | oo 4,983 |05/01/2022.
3199990. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS.........cccc. wouuiinnnnsrrssisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | oo A48T | i 7,094,907 ,339,619 6,738,685 0 ... (157,739) .(157,739) | . 7,162,992 | .0 | i 41,195 | ... 41195 | ... 133,534 XXX
Bonds - Industrial and Miscellaneou:
02665W AA 9 | AMERICAN HONDA FINANCE CORP C|10/11/2016. | Maturity. 250,000 250,000 250,589 250,151 (151) (151) 250,000 10/07/2016.
03524B  AD 8 | ANHEUSER-BUSCH INBEV FINANCE INC.. C|08/10/2016. | WELLS FARGO SECURITIES LLC. ...450,046 ..450,000 450,000 450,000 0 450,000 46 01/27/2017.
05348E AV 1 | AVALONBAY COMMUNITIES INC ... | .| 05/23/2016. | WELLS FARGO SECURITIES LLC. 62,384 ....60,000 59,893 59,900 4 4 59,903 | oovvvvveeeereeeees | ceveeee 2,481 06/01/2025.
05522R  CQ 9 |BACCT141A-ABS.......vvvecvvvssncnnvvvccinicssnsnnns | - | 08/04/2016. | MERRILL LYNCH FENNER & SMITH..... 525,492 525,000 525,000 525,000 0 525,000 | ..ooooveiinnnens [ o 492 06/15/2021.
JP MORGAN SECS INC., - FIXED
05574L  TX 6 | BNP PARIBAS SA C| 05/25/2016. | NCOME 228,616 225,000 224,474 224,682 43 43 224,725 3,890 3,890 2,535 |12/12/2018.
06050T LR 1 | BANKOF AMERICANA.... .| 11/14/2016. | Maturity. ...300,000 300,000 299,778 299,935 65 65 300,000 0 3,375 | 11/14/2016.
06051G EA 3 | BANK OF AMERICA COR| ..| 08/01/2016. | Maturity. 410,000 .410,000 458,626 422,656 ...(12,656) 410,000 08/01/2016.
06051G ES 4 | BANK OF AMERICA CORP... .| 01/11/2016. | Maturity. 230,000 230,000 231,504 230,023 (23) 230,000 01/11/2016.
06406H CU 1 | BANK OF NEW YORK MELLON CORP ..| 07/20/2016. | MERRILL LYNCH PIERCE FENNER...... 229,772 225,000 224,564 224,702 47 224,750 05/15/2019.
06739F HT 1 | BARCLAYS BANKPLC..... 05/23/2016. | PERSHING LLC 242,177 ..240,000 239,988 239,992 1 1 239,993 02/20/2019.
12591B AC 9 | ABS - CNHET-14A-A3... .| 10/01/2016. | VARIOUS 202,002 202,144 202,141 202,077 31 31 202,108 05/15/2019.
14041IN  EP 2 |COMET 142AA-ABS... ..| 08/16/2016. | BARCLAYS CAPITAL INC FIXED INC..... | ccccoovvrrrrrvvverricnnnens | o 450,686 | .......... 450,000 | .......... 449,978 449,770 5 5 449,775 01/15/2020.
14313P  AC 1 | ABS - CARMAX-134-A3 .| 12/15/2016. | VARIOUS 93,762 93,762 93,753 93,759 3 3 93,762 07/16/2018.
14313Q  AC 9 | ABS - CARMAX-141-A3 .| 10/01/2016. | VARIOUS 304,035 304,181 304,139 304,166 8 8 304,175 | oo [ e (139) ceeene(139) | e 1,233 | 10/15/2018.
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172967 FW 6 |CITIGROUP INC .| 08/10/2016. | MIZUHO SECURITIES USA INC....ccocces | covvvvssccnrvviiirisnnnees | s 212,728 | ........ 210,000 227,638 216,686 | ..ooovveeeeecennns [ i (4,052) (4,052) 212,634 01/10/2017.
172967 HL 8 |CITIGROUP INC ..| 08/10/2016. | DEUTSCHE BANK SECURITIES, INC... 225,179 225,000 225,000 225,000 0 225,000 03/10/2017.
172967 JP 7 |CITIGROUP INC ..| 08/22/2016. | PERSHING LLC 36,267 35,000 34,935 34,939 4 4 34,942 04/27/2025.
17305E  FP 5 | ABS - CCCIT 14A3 A3, ..| 05/09/2016. | Direct 350,000 350,000 350,000 350,000 0 350,000 05/09/2018.
17322M AT 3 |CMBS - CGCMT 14GC21 A2. ..| 07/20/2016. | CITIGROUP GLOBAL MARKETS INC..... 363,139 350,000 | ......... 360,487 357,100 | cooooveveneceenns | i (1,193) (1,193) 355,907 05/10/2047.
17324T AA 7 | CMBS - CGCMT-16GC36-A1.......coovccnrrvvcirercirrncns ..| 12/01/2016. | VARIOUS, 27,534 27,534 27,533 | oo 0 0 27,534 02/12/2049.
20047R AE 3 |CMBS - CMT-07C9-A4...... [ 12/01/2016. | VARIOUS...........ccccoiemmrrrrviviiiicsssscnniiiins | ovvvssssseesssssssssssnns | oo 79,562 | ............ 79,562 89,856 84,067 | ..oooovoeeeeccnnis [ e (4,504) (4,504) 79,562 12/10/2049.
20173Q AE 1 |CMBS - GCCFC-07GG9-A: ..| 11/14/2016. | Direct 358,680 358,680 395,823 372,274 | oo | v (13,594) | oovcvvvvviiiinns | o (13,594) 358,680 03/10/2039.
235851 AL 6 | DANAHER CORP.....cccoouvvvvvviiiimnnrrniiiiiiiiissnnnns o+ 06/23/2016. | MAUFiY......oooooeveiveeeiinisseeennsiiisiisnseeens | sssseesssssssssissnns | oo 75,000 | ..oooovveeer 75,000 74,880 74,988 12 12 75,000 06/23/2016.
25450H BF 1 |DIRECTVHOLDINGSLLC ..| 03/21/2016. | CORPORATE REORGANIZATIONS....... | ccocoosrecvvvvveeenrisnnnens | o 469,117 | ......... 460,000 | ........ 459,333 459,471 17 459,488 9,630 9,630 9,031 |03/15/2022.
263534 BQ 1 |EIDUPONTDE NEMOURS AND CO. ..| 12/15/2016. | Maturity @ 100.0 250,000 250,000 282,523 259,974 (9,974) 250,000 12/15/2016.
34528Q DE 1 |FORDF 141A1-ABS .| 08/16/2016. | BARCLAYS CAPITAL INC FIXED INC..... | ccccoovvevrrvvverimnnnens | o 675,132 | .......... 675,000 | ......... 674,941 674,978 13 674,990 02/15/2019.
34528Q DF 8 |FORDF 141A2-ABS.... ..| 08/15/2016. | HSBC SECURITIES INC ...150,053 ..150,000 .150,229 150,141 1 1 150,142 02/15/2019.
34530H AC 4 |ABS-FCAOT-14A-A3 ..| 12/15/2016. | VARIOUS, ..246,889 .246,852 246,879 10 10 246,889 05/15/2018.
36252R AF 6 | GSMS 14GC18 A2- CMBS ..| 12/01/2016. | VARIOUS, 5,255 5413 5,359 (103) (103) 5,255 01/11/2047.
38141G ER 1 | GOLDMAN SACHS GROUP INC .. 10/03/2016. | Maturity. 285,000 285,000 .316,458 294,459 | ..o | s (9,459) (9,459) 285,000 10/01/2016.
448055 AK 9 |HUSKYENERGY INC.... ..| 06/10/2016. | PERSHING LLC 50,502 50,000 ...49,896 49,913 4 4 49,917 1,333 | 04/15/2024.
46625H HX 1 | JAMORGAN CHASE & CO .. 03/01/2016. | Maturity. 285,000 285,000 298,606 286,168 ) (1,168) 285,000 0 |....4916 |03/01/2016.
46629Y AC 3 | CMBS - JPMCMS-07CB18-Ad........cccoouuvrrrrvveurunnas ..| 12/01/2016. | VARIOUS, 275,194 275194 | ... 302,756 284,621 ) (9,426) 275,194 0 | 11,952 | 06/12/2047.
46629Y AD 1 | CMBS -JPMCMS-07CB18-A1A.... ..| 12/01/2016. | VARIOUS, 218,513 ..218,513 .240,245 227,210 ) (8,697) 218,513 0 8,629 |06/12/2047.
57643M GV 0 | CMO/RMBS - MASTRA-0410-1A1 ..| 12/01/2016. | VARIOUS, 113,639 ....13,639 ..13912 13,570 ) (407) 13,639 10/25/2019.
59156R AU 2 |METLIFE INC ..| 06/01/2016. | Maturity. 250,000 250,000 286,303 255,813 ) (5,813) 250,000 06/01/2016.
605417 BX 1 | MISSISSIPPIPOWER CO.. .| 10/17/2016. | Maturity. 250,000 250,000 258,340 252,228 ) (2,228) 250,000 10/15/2016.
60688C AE 6 |CMBS-MLCFC-079-A4.... wee | ] 1210172016, | VARIOUS.........cccoummmmnrrniiviinnisssssssiniiinns | oivvsssssesssssesssnsnnns | seesssninnns 70,363 | ..ooovveeees 70,363 78,656 74,117 ) (3,754) 70,363 09/12/2049.
61690G AB 7 |CMBS - MSBAM 14C14 A2........ccoovvvvvrvvvvviiiiirnnnns ..| 05/23/2016. | BARCLAYS CAPITAL INC FIXED INC..... 231,486 225,000 231,748 229,531 (929) (929) 228,603 02/15/2047.
61747Y DD 4 | MORGAN STANLEY. ..| 04/29/2016. | Maturity. 250,000 250,000 263,493 252,115 (2,115) (2,115) 250,000 04/29/2016.
61751X AE 0 | CMBS - MSCI07TP25-A3. weo [ oo | T11412016. | DIFECL.....coevrvvvvccrrennnenriiicinsisenenssssiiis | vvsssseessssssssssnnnees | s 159,501 | .......... 159,501 | oo 177,071 165,323 | oovvvvveeevirniees | e (5,822) (5,822) 159,501 11/12/2049.
63946B AC 4 |NBC UNIVERSAL INC........oovvvevivmmenrrrrieiiiinrseenns ..| 04/01/2016. | Maturity. 200,000 200,000 209,818 201,018 | oo [ v (1,018) (1,018) 200,000 04/01/2016.
65474V AG 6 | ABS-NMOTR-13A-A ..| 02/17/2016. | Direct ...450,000 .450,000 450,650 450,044 (44) (44) 450,000 02/15/2018.
65477TM AC 2 | ABS - NART-13C-A3. .| 12/15/2016. | VARIOUS ..171,985 .171,985 171,949 171,975 10 10 171,985 08/15/2018.
69353R EP 9 | PNC BANKNA ..| 07/20/2016. | UBS SECURITIES LLC 266,024 260,000 259,402 259,468 64 64 259,532 06/01/2020.
76720A AM 8 |RIOTINTO FINANCE (USA) PLC.. . | C| 06/15/2016. | CORPORATE REORGANIZATIONS....... | ccoceevvevvvvvveceervsnnees | woririnnas 358,526 350,000 351,075 350,631 (96) (96) 350,535 12/14/2018.
780100 SN 8 | ROYAL BANK OF CANADA. ... | ..| 05/25/2016. | PERSHING LLC 227,905 225,000 224,915 224,944 7 7 224,951 03/15/2019.
80283N  AD 1 |ABS-SDART-141-A3.........ooooovivirinnnrrviininiiisnnnns ..| 12/01/2016. | VARIOUS 66,049 66,049 66,044 66,036 12 12 66,049 01/16/2018.
80283W AD 1 | ABS - SDART-142-A3.........cccooommmmmmrrrrenes | [10/01/2016. | DIFECL......covervvvieeriissssecssssississnnnnnins | svvsssssissssnsssisissinns | eevvvinens 150,991 | .......... 150,991 150,973 150,963 28 28 150,991 04/16/2018.
822582 AZ 5 | SHELL INTERNATIONAL FINANCE BV. C|11/15/2016. | Maturity. 350,000 350,000 .349,566 349,873 127 127 350,000 11/15/2016.
89236T AK 1 | TOYOTAMOTOR CREDIT CORP......... .| C| 05/17/2016. | Maturity. 350,000 350,000 351,474 350,269 (269) (269) 350,000 05/17/2016.
90331H MC 4 |USBANKNA ..| 12/30/2016. | Call @ 100.0 350,000 350,000 | ......... 349,048 349,981 18 18 349,999 01/30/2017.
92867R AB 5 |ABS-VALET-141-A2. ..| 10/01/2016. | Direct 37,248 37,248 37,247 37,248 (0) (0) 37,248 03/20/2017.
92890F AR 7 | CMBS - WFRBS 14C20 A2 ..| 06/23/2016. | Goldman Sachs 361,826 350,000 | ......... 360,490 356,985 (878) (878) 356,107 05/17/2047.
920227 6Y 7 | CMO/RMBS - WAMU-03S6-2A3...........ccconmmmmrrrnnns ..| 12/01/2016. | VARIOUS 9,638 9,638 9,795 9,724 (86) (86) 9,638 07/25/2018.
92022F DE 5 | CMO/RMBS - WAMU-03S8-A2.............ccoommmmmmnrnnes .| 12/01/2016. | VARIOUS 9,487 9,487 9,641 9,662 (75) (75) 9,487 09/25/2018.




Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vyi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F
0 Current Bond
r Year's Interest/
e Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
i Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment| inB/A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
WEATHERFORD INTERNATIONAL LTD
94707V AC 4 | (BERMUDA) C|08/02/2016. | J> MORGAN SECURITIES INC 353,100 | ......... 440,000 | .......... 464,464 | .............. 319,018 | ... 140,708 | ......... (1,750) | ovvvvnveeerrvinns [ v 138,958 457,976 ....(104,876) | ...... (104,876) | ....... 15,950 |04/15/2022.
94973V AX 5 | WELLPOINT INC .. 06/23/2016. | PERSHING LLC...........ccoooimmrrrveeeeisisreenes | v | s 113194 | ... 112,000 | .......... 11,427 111,615 22 22 11,637 | oo | o 1,557 | e 1,557 | .. 1,857 | 05/15/2022.
949748 FL 9 | WELLS FARGO & CO. ..| 07/20/2016. | Maturity. 230,000 230,000 232,243 230,530 (530) (530) 230,000 0 2,875 |07/20/2016.
949748 GM 6 | WELLS FARGO & CO.... .. 06/23/2016. | UBS SECURITIES LLC........rvvvvviivennees | covvvssinennsvviinsiissnnees | s 178483 | ... 175,000 | .......... 174,902 174,910 7 7 174,918 3,565 3,565 3,842 | 07/22/2020.
981464 EC 0 |ABS-WFNCT-14AA......cccooonmmnrrrecviiininnnnnnnnncnnnnns | oo | 0211712016, | DIFECL....oovvvvevvvienresiviiciisssssecsvniiniiisnnns [ covessssssissssseessiiins | oo 700,000 | ......... 700,000 | ......... 700,000 700,000 0 700,000 0 929 |12/16/2019.
984121 CG 6 | XEROXCORP .| 06/10/2016. | PERSHING LLC...........ccoooimmrrrrceeerccireennes | v | s 148,505 | .......... 150,000 | .......... 149,873 149,918 1" 1 149,929 | oo | (1,425) | .......... (1,425) | ......... 3,094 |03/15/2019.
984121 CH 4 | XEROXCORP .. | 11/04/2016. | MILLENNIUM ADVISORS, LLC 350,000 350,000 350,013 350,010 (2) (2) 350,009 9) 9) 9,637 |05/15/2020.
3899999. Total - Bonds - Industrial and MISCEHANEOUS...........cccuuurrrrrvumssmmmiisiiiiiins commmsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | ooees 15,275,666 | ..... 15,282,615 | ..... 15,673,259 | ......... 15,248,460 | ...... 140,708 | ...... (100,243) | ....vvvvvenend 0 | s LKL — (U 15,316,934 | ..o 0 | (41,267) | ........ (41,267) | .....271,414 XXX
8399997. Total - BONAS = PAMA.......ooocririicssssesssissssssssss s srsssssssssens | ssssssssssssssssss s sssssssssssss s | o 29,636,531 | ..... 29,466,966 | ..... 30,151,933 | ........ 28,810,072 | ..... 140,708 | ...... (279,377) | coovvvvvviinnnd [ (138,670) 0 29,693,145 0 ... 43,387 | ..o 43,387 | ... 462,973 XXX
8399998. Total - Bonds - Summary fem from Part 5. covissssssssssssssssssssssssss s | s 7,664,267 | ...... 7,448,799 | ... 7,504,087 (2,634) (PACRL)]) [ [p— 7,501,452 52,815 52,815 32,231 XXX
8399990. TOM8] = BONAS...vvvvvvvessiirisissssss s s sssssaes | sssssssssssse s | aines 37,190,798 | ... 36,915,765 | ..... 37,656,019 | ......... 28,810,072 | ... 140,708 | ...... (282,011) | coovvvvvvrinnnd [ [QEAIRIL)) — (U — 37,004,597 | ..o 0 ... 96,201 | ......... 96,201 | ..... 495,204 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 |AT&T ORD .| 10/01/2016. | INSTINET 341.000 | .oovovveeens 12,710 XXX ] s 10,701 (1,033) 10,701 2,010 2,010 | .o 164 XXX
00287Y 10 9 |ABBVIE ORD ..| 11/01/2016. | BARCLAYS CAPITAL INC/LE............ccc.. | ... 1,684.000 | .......... 107,328 XXX ] s 81,13 | 99,760 | o (18,847) | oo [ coverrsviiiinnins | o (18,647) 81,113 26,215 26,215 2,807 XXX
022098 10 3 |ALTRIA GROUP ORD.... .| 10/01/2016. | INSTINET 10,317 XXX | s 4,452 (5,269) 4,452 5,865 5,865 94 XXX
032654 10 5 | ANALOG DEVICES ORD ... | .| 12/13/2016. | BARCLAYS CAPITAL INC./LE — A XXX 79,720 - (5,916) 79,720 XXX
039483 10 2 | ARCHER DANIELS MIDLAND ORD........cccccounveces ..| 06/08/2016. | BARCLAYS CAPITAL INC/LE 325.000 | .oovvvveeens 13,875 XXX ] s 15,533 11,921 3,612 3,612 15,533 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING ORD.. ..112/01/2016. | VARIOUS 27.000 2,480 XXX 1,220 2,287 | . (1,067) (1,067) 1,220 XXX
09247X 10 1 | BLACKROCK ORD ... | ..| 06/01/2016. | BARCLAYS CAPITAL INC./LE 22.000 8,022 XXX 7,063 0 7,063 XXX
097023 10 5 | BOEING ORD ..| 12/02/2016. | BTIGLLC 82.000 | oo 12,413 XXX ] s 10,515 | oo 11,856 (1,342) 10,515 XXX
12572Q 10 5 | CME GROUP CLAORD.......ccooovmmmvvvcriisnsiinrriiinns ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE 980.000 95,947 XXX ...65,503 ..88,788 (23,285) 65,503 XXX
166764 10 0 | CHEVRON ORD ..| 11/01/2016. | BARCLAYS CAPITAL INC./LE.... 89,660 XXX .106,895 ..94,188 12,707 12,707 106,895 XXX
17275R 10 2 | CISCO SYSTEMS ORD.....ccccoommmmmmmrreirriisssssnrnninnes ..| 09/01/2016. | BARCLAYS CAPITAL INC./LE.... v D,069 XXX . . ..4,562 100 4,662 XXX
189054 10 9 | CLOROXORD ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE.........oooccee | covvirrrrnnes 765.000 | ........... 96,043 XXX ] 69,813 | oo 97,025 | ..0ccoi(27,212) | oo | v | e (27,212) 69,813 XXX
191216 10 0 | COCA-COLA ORD. ..| 10/01/2016. | INSTINET 86.000 3,740 XXX 2,899 3,695 (796) 2,899 XXX
231021 10 6 | CUMMINS ORD ..| 12/01/2016. | VARIOUS 222.000 26,590 XXX ] s 31,829 | oo 19,538 | 1012291 | oo [ e | e 12,291 31,829 XXX
291011 10 4 | EMERSON ELECTRIC ORD. ..112/09/2016. | VARIOUS 70.000 3,853 XXX 4,204 3,348 856 4,204 XXX
30231G 10 2 | EXXON MOBIL ORD.. ..110/01/2016. | VARIOUS 50.000 4,288 XXX 4,368 3,898 470 4,368 XXX
370334 10 4 | GENERAL MILLS ORD.. .| 10/01/2016. | VARIOUS............cocccmmmmrmrrvvviiiiissssnnssiiins | s 142.000 | .o 9,224 XXX 5,468 8,188 (2,719) 5,468 XXX
458140 10 0 | INTEL ORD ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE 200.000 7173 XXX 5,031 6,890 (1,859) 5,031 XXX
459200 10 1 | INTERNATIONAL BUSINESS MACHINES ORD..| .. | 10/01/2016. | BARCLAYS CAPITAL INC.LE 45.000 6,859 XXX ] s 7987 | oo 6,193 1,794 7,987 XXX
460146 10 3 | INTERNATIONAL PAPER ORD...........ccccoomivermnnnes ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE........ooovoee | i 415,000 | ........... 18,813 XXX 21,517 15,646 5,871 21,517 XXX
478160 10 4 | JOHNSON & JOHNSON ORD..........ccoovveiimmrnrnnnns ..| 10/01/2016. | INSTINET 65.000 6,940 XXX 4,250 6,677 (2,426) 4,250 XXX
494368 10 3 | KIMBERLY CLARK ORD... ..| 03/01/2016. | INSTINET 90.000 | ..cooveeee 11,834 XXX (1,466) 9,992 XXX
539830 10 9 | LOCKHEED MARTIN ORD .. 12/30/2016. | VARIOUS 29.000 7,276 XXX (4,004) 2,293 XXX
580135 10 1 | MCDONALD'S ORD......ccccommmmrrrriimmmmmmmmnnnnneiaanrinnns ..| 10/01/2016. | INSTINET 49.000 5817 XXX (1,964) 3,824 XXX
58933Y 10 5 |MERCK&COORD... ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE.........cocccee | covvivnrnanns 160.000 | ....cooooveens 9,530 XXX (2,723) 5,728 XXX
594918 10 4 | MICROSOFT ORD ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE 45.000 2,589 XXX (1,378) 1,119 XXX
674599 10 5 | OCCIDENTAL PETROLEUM ORD........cccoeeeumrunecs .| 10/01/2016. | VARIOUS..........cccccommmmmmvvviiiissssscnniiiiiins | covsiienes 1,280.000 | ............ 97,831 XXX ] 97,831 | 86,541 | 11,290 | e | e [ e 11,290 97,831 XXX
681919 10 6 | OMNICOM GROUP ORD...........ccovvccmmrrrrriiiienrinens .. 03/01/2016. | INSTINET....oooorrrreeviimeissssesesiinssisssneees | i 103.000 | .oocvvvvveens 8,133 XXX (422) 7,371 XXX
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713448 10 8 | PEPSICO ORD ..| 10/01/2016. | INSTINET 5.000 493 XXX (151) (151) 349 | s [ e 145 XXX
717081 10 3 | PFIZER ORD ..| 10/01/2016. | BARCLAYS CAPITAL INC./LE 270.000 9,401 XXX (119) (119) 8,597 804 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.............. ..| 10/01/2016. | VARIOUS, 96.000 8,862 XXX 44 44 8,483 378 XXX
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD.. ..| 12/27/2016. | VARIOUS, 511.000 26,301 XXX 3,383 26,368 (67) (67) 567 XXX
7427118 10 9 | PROCTER & GAMBLE ORD .| 10/01/2016. | VARIOUS...........cccoveemmmrrririiimvcsssscnisiin | vvisssenes 131.000 | oo 10,699 XXX (1,952) 8,451 2,248 2248 | ... 100 XXX
747525 10 3 | QUALCOMM ORD......cccoeemmmmmrvvivrcsssmnecrinvessirccnnnnes | - | 12/16/2016. | VARIOUS, 328.000 | ..oooooveees 19,027 XXX 6,376 22,771 XXX
755111 50 7 | RAYTHEON ORD ..| 12/01/2016. | VARIOUS, XXX | 53,213 | 95,764 | (42,550) | e | e | i (42,550) 53,213 XXX
773903 10 9 | ROCKWELL AUTOMAT ORD.........cccocvvvmmmrrrnirinnns ..| 12/12/2016. | VARIOUS, XXX 1,653 14,992 XXX
871829 10 7 |SYSCOORD ..| 11/01/2016. | VARIOUS, 2,331.000 | ......... 119,020 XXX ] 82,020 | 95,571 | 1 (13,551) [ e | i [ e (13,551) 82,020 XXX
87612E 10 6 | TARGET ORD ..| 12/12/2016. | VARIOUS, 217.000 17,270 XXX . (4,674) 11,082 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD.... ..| 12/01/2016. | VARIOUS, 245.000 116,087 XXX .13,428 (4,969) 8,460 XXX
88579y 10 1 |3M ORD ..| 10/01/2016. | VARIOUS, 24.000 3,842 XXX 3,615 (442) 3173 XXX
907818 10 8 | UNION PACIFIC ORD .| 12/29/2016. | VARIOUS...........cocoocemmrmrviiiivcsssscnsiiins | vvisnsenns 103.000 | .coovvveneen 9,930 XXX 8,055 627 8,681 XXX
911312 10 6 | UNITED PARCEL SERVICE CL B ORD ..| 12/01/2016. | VARIOUS, 16.000 1,811 XXX ....1,540 (343) 1,197 XXX
913017 10 9 | UNITED TECHNOLOGIES ORD ..| 10/01/2016. | BARCLAYS CAPITAL INC/LE 7.000 744 XXX 672 (49) 623 XXX
918204 10 8 | VFORD ..| 03/01/2016. | INSTINET 52.000 3,455 XXX 3,237 158 3,395 XXX
91913Y 10 0 | VALERO ENERGY ORD.... ..| 12/15/2016. | BTIGLLC 99.000 6,102 XXX 6,032 I 0 6,032 XXX
92343V 10 4 | VERIZON COMMUNICATIONS ORD ... | [ 10/01/2016. | INSTINET 288.000 | ........... 14,767 XXX | s 11,025 | oo 13311 | s (2,287) (2,287) 11,025 XXX
931142 10 3 | WAL MART STORES ORD.........ccccccoemmmmmmrrvieirrnnnns ..| 10/01/2016. | INSTINET 229.000 | ..oooovveees 15,195 XXX | s 12,526 | oo 14,038 | ... (1,511) (1,511) 12,526 XXX
94106L 10 9 | WASTE MANAGEMENT ORD.........ccoocommmmmmnrinnns .| 12/16/2016. | VARIOUS.........ccocoooommrmmniiiiiisssscnsiiiinns | oo 1,775.000 ..121,167 XXX ..88,317 94732 |, (6,415) (6,415) 88,317 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. ......1,327,007 XXX ......1,052,656 | ...........1,160,870 | ..... (121,309) | ool 0 | o U [(ZAIRLL)) — (U 1,052,656 | .....ooceveeend 0 .. 274,351 | ... 274,351 | ... 24,333 XXX
9799997. Total - ComMMON SIOCKS = PAM4.....oocoeeoeeee s sssssssssssssssssiees ot | oo 1,327,007 XXX | 1,052,656 | ... 1,160,870 | ... (121,309) | oovvvvvvinnnnnnd 0 | o 0 | [(ZAIRILS)) — (U 1,052,656 | .....ooceneeend 0 .. 274,351 | ... 274,351 | ... 24,333 XXX
9799998 Total - Common Stocks - Summary ttem from Part5..........ccccccovvvrerencns ...481,031 XXX A28,T46 | oo 0 428,746 52,284 52,284 3,988 XXX
9799999. Total - Common Stocks. ......1,808,037 XXX 11,481,402 | e 1,160,870 | ... (121,309) | oovvrvvvivnnnnnnd (U 0 | [(ZAICLS)) — (U 1481402 | ..ol 0 .. 326,635 | ... 326,635 | ....... 28,322 XXX
9899999. Total - Preferred and CommMON SIOCKS. ... oo | soseees 1,808,037 XX [ 1,481,402 | ... 1,160,870 | ... (121,309) | oovvvvvivinnnnnnd 0 | e 0 | [(ZAICLL)) — (U 1481402 | ..ol 0 .. 326,635 | ... 326,635 | ... 28,322 XXX
9999990. Total - Bonds, Preferred and COMMON SHOCKS..............ccccuirriiiieimiiinns eovmmmmmeeesssssssssseessssssssssssssessssssssssssssssssssssssssssssssssssssessssnssnes | oooes 38,998,836 XX 39,137,421 | ......... 29,970,942 | ....... 19,398 | ...... (282,011) | coovvvvrrreeend 0 | (262,613) 0 38,575,999 0 ... 422,837 | ....... 422,837 | ... 523,526 XXX
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Bonds - U.S. Government
912828 N2 2 | UNITED STATES TREASURY............... ..| 01/05/2016 | RBC CAPITAL MARKETS............ccccoomuees 05/18/2016 | Morgan Stanley.............cccoocevvvvvceevuncsinnncns | cevvvvveenns 700,000 | ............ 698,989 | ........... 705,358 699,114 124 124 | s [ v | e 6,245 | ........ 6,245 | ... 3,730 | oo 550
JP MORGAN SECS INC., - FIXED
912828 Q5 2 | UNITED STATES TREASURY.. ..| 05/03/2016 | MERRILL LYNCH FENNER & SMITH..... | 06/21/2016 | INCOME 550,000 549,614 550,322 549,632 17 17
912828 Q7 8 | UNITED STATES TREASURY.. ..| 05/18/2016 | JP MORGAN CHASE BANK/HSBCSI..... | 08/04/2016 | CITIGROUP GLOBAL MARKETS INC..... | ............ 600,000 601,642 610,218 601,574 (68) (68)
912828 R3 6 | UNITED STATES TREASURY. ..| 08/03/2016 | Unknown 08/10/2016 | RBC Dain Rauscher (US) 525,000 528,077 529,900 528,072 (5) (5)
912828 R4 4 | UNITED STATES TREASURY.. ..| 05/26/2016 | JP MORGAN CHASE BANK/HSBCSI..... | 08/04/2016 | CITIGROUP GLOBAL MARKETS INC..... 900,000 895,502 903,584 895,786 285 285
912828 R5 1 | UNITED STATES TREASURY.. ..| 06/26/2016 | Goldman Sachs..................cccovmmmmrrrrrriunens 07/20/2016 | Goldman Sachs 550,000 549,851 551,647 549,861 10 10
912828 R8 5 | UNITED STATES TREASURY. ..| 06/14/2016 | CALYON SECURITIES (USA) INC.......... 08/16/2016 | UBS SECURITIES LLC 75,000 75,114 75,035 75,108 (7) (7)
912828 89 2 | UNITED STATES TREASURY.. ..| 08/03/2016 | WELLS FARGO SECURITEES LLC.......... 08/15/2016 | CITIGROUP GLOBAL MARKETS INC..... 525,000 520,592 520,385 520,612 20 20 .
912828 WH 9 | UNITED STATES TREASURY.. .| 02/04/2016 | DEUTSCHE BANK SECURITIES, INC... | 07/20/2016 | DEUTSCHE BANK SECURITIES, INC... 350,000 350,999 350,889 350,642 (357) (357) 247 247 2,089
0599999. TOMAl - BONAS = U.S. GOVEIMMENL............ovvvvvveevvoreeeesvvveiiiieesiees eeevvsssssssssssssssssssssssssssssssssssssssssses s sssss s s LA4775,000 | . 4,770,379 | ......... 4,797,238 | ........ 4,770,400 0 19 0 19 0 0 ... 26,839 | ... 26,839 | ... 13,751
Bonds - U.S. Special Revenue and Special A it
FEDERAL NATIONAL MORTGAGE JP MORGAN SECS INC., - FIXED
313560 K6 9 |ASSOCIATION ..| 05/18/2016 | INCOME 08/04/2016 | NESBITT BURNS SECS INC. 396,056 170 170 5,952 5,952
3140F0 PD 0 |RMBS-FNBC4919... .| 04/06/2016 | MERRILL LYNCH FENNER & SMITH..... 10/01/2016 | VARIOUS.. ....786,511 (1,952) 6,925 6,925
JP MORGAN SECS INC., - FIXED
3140F4 KF 2 [RMBS-FNBC8393........ooooveuiiisirrrniinnns .. | 05/23/2016 | INCOME 10/01/2016 | VARIOUS...........ccciisimmnrrrcniccssisssnnisiinns | 01,000,000 | e 1,024,375 | ........ 1,036,400 | ......... 1,023,712 (663) {(SK)] [ [ [ 12,688 | ... 12,688 | ... 6,631 | ... 2,083
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments 2,208,723 2,231,844 2,206,279 (| [ (2,445) 0 (2,445) 0 0] ... 25,566 | ... 25566 | ... 15,713 | ... 2,999
Bonds - Industrial and Miscellaneous
654780 AB 5 | ABS - NART-16A-A2A........oociiiiiiinniiinns | . ‘ 02/02/2016 | MERRILL LYNCH FENNER & SMITH..... | 08/04/2016 | Cantor Fitzgerald. 525,000 524,984 525,185 524,774 (210) (210) A 2,767
3899990. Total - Bonds - Industrial and MISCElIANBOUS..............ccuuiiiiiiiiis covimsiiiiiieesssissss s sssssssss s s 525,000 524,984 525,185 524,774 0 (210) 0 (210) 0 0 A 2,767 .
8399998. TOMAL = BOMAS. . eveevsei i Gbsss s R R R L T448799 | ...t 7,504,087 | ........ 7,554,267 | ........ 7,501,452 | oo 0 | s (2,635) 0 (2,635) 0 0. 52,815 | ... 52,815 | ... 32231 | ... 7,120
Common Stocks - Industrial and Miscellaneou:
00287Y 10 9 | ABBVIE ORD. ..| 03/01/2016 | INSTINET.. . | 09/01/2016 | BARCLAYS CAPITAL INC/LE 27.000 1,508 1,723 1,508 0 215 215 31
03076C 10 6 | AMERIPRISE FINANCE ORD ..| 09/01/2016 | BARCLAYS CAPITAL INC./LE.. .. | 12/01/2016 | BARCLAYS CAPITAL NC/LE................ ...1,047.000 | .......... 106,864 | ............ 120,657 | oo 106,864 0
031162 10 0 |AMGEN ORD ..| 03/01/2016 | BARCLAYS CAPITAL INC./LE.. .| 09/08/2016 | BARCLAYS CAPITAL INC./LE 654.000 95,827 | .ovvovreeen. 110,583 95,827 0
032654 10 5 | ANALOG DEVICES ORD ..| 03/01/2016 | INSTINET.. 12/13/2016 | BARCLAYS CAPITAL INC./LE.. 10,446 13,421 10,446 0
12572Q 10 5 | CME GROUP CLAORD... ..| 03/01/2016 | INSTINET.. .| 06/01/2016 | BARCLAYS CAPITAL INC./LE 4,687 4,993 4,687 0
13057Q 10 7 | CALIFORNIA RESOURCES ORD. ..| 03/01/2016 | VARIOUS 11/01/2016 | VARIOUS.. 0
670346 10 5 | NUCOR ORD. ..| 09/01/2016 | BARCLAYS CAPITAL INC./LE.. 12/01/2016 | INSTINET... 0
674599 10 5 | OCCIDENTAL PETROLEUM ORD ..| 03/01/2016 | VARIOUS 11/01/2016 | BARCLAYS CAPITAL INC./LE.. 0
755111 50 7 [RAYTHEON ORD.......ccccoommmmmmmmmvvvrrirrinns ..| 06/01/2016 | BARCLAYS CAPITAL INC /LE................. 12/01/2016 | INSTINET. 0
94106L 10 9 | WASTE MANAGEMENT ORD.............. .| 09/01/2016 | BARCLAYS CAPITAL INC/LE................. 12/16/2016 | BARCLAYS CAPITAL INC.LE 0
9099999. Total - Common Stocks - INAUSHIal AN MISCEIANEOUS.........ccccc.  wecvuciieieeieeciecitec st s et b bbb s bbb bbb s b bbbt s s s s ses s ensa st nssnssses s sssenssensasnstns | srasesasesnd 428,746 | ........... 481,031 | ............ 428,746 0 0 0 0 0 0
9799998. Tl = COMMON SHOCKS....ovvvvvveessierrieesissssssssesssssss i eeessssssss s s sssssssssssssas | snssesnssend 428,746 | ........... 481,031 | s 428,746 0 0 0 0 0 0
9899999. Total - Preferred and Common Stocks 0 0 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks............cccccveneeeee 0 (2,635) 0 (2,635) 0 0 |...105,099 | ...105,099




913

Annual Saementor e vear 2016 ofhe 1 OWeEr Hill Signature Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 [§ 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation
Method (See Purposes| Do Insurer's Assets
and Procedures Include Intangible
NAIC Manual of the NAIC | Assets Connected with
Description Company Investment Analysis Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affliated Company Foreign Code ID Number Office) Company's Stock? Intangible Assets Value Nonadmitied Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

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

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F
0 Amount Due
r Current Year's and Accrued
e Unrealized Other-Than- | Total Foreign December 31
i Valuation | CurrentYear's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accretion Recognized B/A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY.......cooevrvericrriernrcrrecrsneriiinnes ‘ ‘ . | 10/14/2016. | NESBITT BURNS SECS INC.......cccovverrrrrrrirrrcnnns | 04/30/2017. 500,106 (67) 500,000 500,173 475 .| ...0.630 | ...0.564 | JAJO.. ]| ............ 502 | oo 421
0199999. U.S. Government Bonds - Issuer Obligation: 500,106 0 (67) 0 0 500,000 500,173 475 0 XXX XXX XXX | e 502 | .o 421
0599999. Total - U.S. Government Bonds. 500,106 0 (67) 0 0 500,000 500,173 475 0 XXX XXX XXX | e 502 | .o 421
Total Bonds
7799999. Subtotals - Issuer Obligation: 500,106 0 (67) 0 0 500,000 500,173 475 0 XXX XXX XXX | e 502 | .o 421
8399999. Subtotals - Bonds. 500,106 0 (67) 0 0 500,000 500,173 475 0 XXX XXX XXX | e 502 | oo 421
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4| FEDR GOV OBLIGATIONS CL IS MMF.........o..ooooooe [ | .[12/3012016. | Direct [ 2,698,071 2,698,071 509 |..0450 N/A.... 34
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 2,698,071 0 0 0 0 | XXX..... 2,698,071 509 0 XXX XXX XXX | e 34 | 0
All Other Money Market Mutual Funds
94975P 40 5 | WELLS FRGO GOVERNMENT GL IMMF.............oooomec [ | .[12131/2016. | Direct [ X0 | o RT3 ) D D D s I 0370 [ ...0370 [NA... [ ........ 2,938 [
8999999. Total - All Other Money Market MUIIAI FUNDS..............c.....rruuuureeiiesiieriseeeeeisseeessisesesssseesessseeesss | sesssssesssssseesss s ssssssessssss st s ssssssesss s e ssessssessssssesssssssnsens | eeesvesnns 17,981,456 0 0 0 0 | D0, SO 17,981,456 | .........ccc....u (U [ 0 XXX XXX XXX | e 2,938 | .o 0
Other Short-Term Invested Assets
| FLORIDA STATE TREASURY DEPOSTT.............ooo0nn [ sD.... [ [ 1010312016, | Direct 0313172017, 2,432,660 2,432,660 2432660 | ....... 11,183 | | 2813 [ NA....| .....30,170
9099999. Total - Other Short-Term Invested Assets 2,432,660 0 0 0 0 XXX 2,432,660 XXX XXX XXX [ s 30,170
9199999. Total - Short-Term Investments 23,612,293 0 (67) 0 0 3,612,361 XXX XXX XXX | s 33,643
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Sch. DB - Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amountof Inferest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open D
Wells Fargo Operating Account. GAINESVIllE, FL....v.voirirircictcieiiesiesi s sssannns | eeenns 2,022,760 | XXX
Wells Fargo Claims Account GaINESVIllE, FL.......cvecveiieieieiteeeeeeese s | eieias (8,583,150) | XXX
0199999, Total - Open Depositorie: XXX XXX 0 0 (6,560,390) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (6,560,390) | XXX
0599999, Total Cash.........cvuuruuririiriieeinsiesiesis s XXX XXX 0 0 (6,560,390) | XXX

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

1. January (4,013,627)
2. February. (3,799,801)
3. March 3,848,601

4. April

5,134,805 | 7. July.

5. May.

817,893 | 10. October.

3,970,178 | 8. August

6. June

5,537,815 | 9. September

(6,573,832)

(4,679,361) | 11. November.
(1,366,668) | 12. December.

(4,287,114)

(6,560,390)

E26
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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
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

23

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Efc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska.
3. AMZONA.cereeeee
4. ArKaNSas.........cooereererreiiinennenns
5. California.
6. Colorado.
7. Connecticut..........cooeervvermrrrerrn (0 1 IS
8. Delaware..........ccoccucruverninnninnnad DE| .o
9. District of Columbia, DC
10.  Florida........coooverveeneerveeieneenneenn FL | s .. | Regulatory Statutory Deposit - Property & Casualty 2,432,660 2,432,660
11.
12.
13.
14.  llinois
15.  Indiana
16.  lowa
17.  Kansas....
18.  Kentucky.
19.  Louisiana.
20.  Maine.
21.  Maryland
22.  Massachusetts
23, Michigan......cccoeevrmeeeimecrrnereee M| s
24, Minnesota
25.  Mississippi
26, MiSSOUM.....ooouervrerrrrriireiiirs
27.  Montana..
28.  Nebraska .
29.  Nevada......oermeirnecriiiinn
30.  New Hampshire..
31, New Jersey.
32.  New Mexico NM
33.  New York:
34.  North Carolina.
35.  North Dakota...
36.
37.
38.  Oregon....
39.  Pennsylvania...
40.  Rhode Island
41, South Carolina. .
42.  South Dakota 10 I
43.  Tennessee
44,  Texas
45, UtaN. i
46.  Vermont..
47.  \Virginia....
48.  Washington..........cccoverernverenneens
49.  West Virginia
50.  Wisconsin....
51, WYOMING..oooeverrireceeeeieeiinnne
52.  American Samoa AS
53, QUM (C1VN I
54.  Puerto Rico PR
55.  US Virgin lslands............ccccoconurnne. AV/ E—
56.  Northern Mariana Islands. MP
57.  Canada.........coreemnerreiiniennnd (0721 \' I
58.  Aggregate Alien and Other.......... oT| XXX XXX 0 0 0
59.  Tofal XXX XXX 2,432,660 2,432,660 0
DETAILS OF WRITE-INS
B80T, e sssssss s | snesseni
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).........cccvvevvvreeiinen | XXX XXX 0 0 0

E28
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