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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vveeeuieecieaeieeeieeieeeseeeeiesise s sesseessness | soessssssssseens 2,011,454 |.......... 0.7 | oo 2,011,454 | oo [ e, 2,011,454 |........... 0.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | oevvereiunnnn 3,721,229 |............ 12 | e 3,721,229 | .o | e 3,721,229 |............ 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccceeereureneneneininens | corrrineineinens 300,000 T 300,000 | e | e 300,000
1.43 Revenue and assessment obligations..............ccoceveeviereieeeieiennns | coevveerenns 41,917,596 41,917,596
1.44 Industrial development and similar obligations..............cccceveeveerieiees | cevvereeeiescsseeas 0 | | e nns | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceocovvevenee 74,849,633 |.......... 248 | oo 74,849,633 | ..o [ v 74,849,633 |.......... 24.8
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
3. Equity interests:

3.1 Investments in MULUEI FUNDS.........covvuieiiinieeeesssieine | e esiesiseiesenes | eeenenein 0.0 it e | e (V1N I 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffiliated..... oottt sessensssseens | eeeesesssseneennes 700,000 |............ 0.2 | e 700,000 | oo | eereereeeneereienes 700,000 |...ccene.. 0.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIAEEG. ... neesnreennnsenenns | enerenennenen 122,911 | 0.0 | o 122,511 [ oo | ceereeeneineieenns 122,511 | 0.0
3.32 Unaffilidted........covemereeririeireeiriseeesenienieniessessnnni | cereessnsnees 3,055,858 |............ 1.0 | v 3,055,858 | ...oourveeriirinerinein | e 3,055,858 |............ 1.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses

4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocviereieinieieiisieieseisseesesesessesenes | evseeresessenns 1,020,772 |............ 0.3 [ e 1,020,772 | .o | evvereiviiennns 1,020,772 |............ 0.3
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccoeeieieienieieiesieieiiees | e 811,890 |............ 0.3 [ e 811,890 | .ooveeveeereveeiiens | e 811,890 |............ 0.3
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDE).........ccuriveiririre e 562,675 |...cocouc. 0.2 | s 562,675 | oo | e 562,675 |...coconee. 0.2
6. CONTACEI0ANS.......coveveeecce ettt naens | sveesesssssenes 1,014,147 | ............ 0.3 | e 1,014,147 | | e 1,014,147 | ........... 0.3
T DEIIVALIVES.....coeiciiici ettt | sbneseninsisseeniesinesensenss | eeenensin 0.0 e e | e (V1N I 0.0
8. ReCEIVADIES fOr SECUMHIES. ......cvuureerereereicieiiecireee ettt sessssssaeess | ceeesessessssesssessssssessesss | eesssesenn 0.0 [ orereeeeeereereeernrieees | reerereeeseeesreeseiees | eeeeeeseees s (01 O 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccovvveerveiens [ eorrereeeiieieeceiniens | evereienad 0.0 | oo | e D,9,%, GRS D )9, G IR XXX
10. Cash, cash equivalents and short-term investments..............ccoocevevernieivereceiies | coevveiriiennns 7,916,511 |............ 26 | oo 7,916,511 | oo | v 7,916,511 |........... 2.6
11, Other iNVESted @SSEIS.......c.vvuireriiiceceerc e | eereersenessens 3,746,151 |....cco.ve. 12 | i 3,746,151 [ .o | e 3,746,151 |...ccenve. 1.2
12, Total INVESIEA @SSELS........coucveririeerieieieecreeeeeteeee ettt eens e | eoeenenenees 302,099,750 |........ 100.0 | .cooenee. 302,099,750 | ...coovrererririrnn. (U 302,099,750 |........ 100.0
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,480,786

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 7,498 7,498

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 92,947

8.2 Totals, Part 3, COIUMN ...ttt 92,947
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 2,395,337
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 2,395,337

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 1,737,103
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 10,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 10,000

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

4. Accrual of discount

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

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 159,217
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 1,587,886
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 1,587,886
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 1,587,886
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 10,600,462
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 1,000,000

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 999,118 1,999,118
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt 43,714

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 43,714
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 198,857
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 9,096,001
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other than temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 3,746,150
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 3,746,150
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 260,765,535
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 108,777,067
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 179,188
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 230,619
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 322,140
A4 Partd, COIUMN Tttt 552,759
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt (849,994)
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 83,088,701
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 896,136
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 285,439,719
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 285,439,719
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i Stementfor e year 0120t FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA|
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.. .76,861,087 ...77,535,896 77,112,914 ..76,213,850
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TotalS....ooovrsirnnrnssiissiinns | o 76,861,087 | ..ooovvvvinn, 77,535,896 | ..o, 7112914 | o, 76,213,850
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooooiieiiiiieiiiees | oo 3,721,229 | oo 4,350,184 [ .o 3,721,519 | v 3,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooooivieierieeiiieieens | e 300,000 | oo 302,864 | .o 293,826 | .o 300,000
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.oosreessrresssrinnssrinnns | i 41,917,596 [ .o 47,549,863 | ..o 42,031,777 | oo 41,186,023
Industrial and Miscellaneous and Hybrid 8. United States......cooovvevevens | covereereirneiens 157,887,564 | .....ccevvverenee 176,302,569 | ...cooovvvveenee 158,886,620 | ....ocovvevernenne 155,060,443
Securities (Unaffiliated) 9. CaNada.....oomeeverreeernenriinns | e 873,874 | ..o 878,379 | oo 880,165 | cvvevueeeerrerrerinenns 817,978
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals ...158,761,438 177,180,948 ..159,766,785 155,878,421
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......coosmseevssssees | covviiciiin, 281,561,350 | .ovviircssineens 306,919,755 | .oovvvreennen. 282,926,821 | .ooovivie. 277,278,294
PREFERRED STOCKS 14. United States.......cooevermmererens [ rovveerennneriinnccenns 700,000 | cooooereermerrirneeenn 695,520 | ..oooevrerrneririeines 700,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17. Totals...cooverrniressciinssiines | v, 700,000 | .oooicieeniiiin) 695,520 | ..oovoiinnirie, 700,000
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..coccoocvvviinnnnn. 700,000 | v 695,520 | ..o 700,000
COMMON STOCKS 20. United States.........couuevveneeens | covvevmmneriirnsenennn 2,618,937 | coovvevrerrirreeennn 2,618,937 | oovvvvercriiineenns 2,515,524
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS. oo | v, 2,618,937 | oo, 2,618,937 | oo, 2,515,524
Parent, Subsidiaries and Affiliates 24, Totals....oovcveeeireiicsiiiniicenes | v, 559,432 | v, 559,432 | oo, 122,511
25. Total Common StockS....... | ..ccoovvcvvcnn, 3,178,369 | oo, 3,178,369 | ooovvriri, 2,638,035
26. Total Stocks ..3,878,369 | ...... 3,873,889 ..3,338,035
27. Total Bonds and Stocks.... | ........ccccceeeen. 285,439,719 | ooovvvrerrrcreens 310,793,644 | ......occoov 286,264,856
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1 ClaSS T eesssssssessesssssssssssessssssssenssssssssssssssesssnsenss | sensserssnsensennsni00,000 [ eoviiinennnnn 2,011,454 | oo 223,556 | oo 2,475,955 | .............68,232,468 | .............. 73,443,432 | o261 | . 72,606,534 |..ooovveverrrrereerennn. 285 | 73,443,432 | oo
1.2 ClASS 2ottt sesass st stes s stesssssnss | eessessissnssessssssssssssessenes | coessesssssssssssssessassnssens | svsessessessessesssssessesssssns | sesesssssessessessesssssessssas | sessessesssessessensenssesssnsensas | ereesiessensessensessensensensd [ everienrenseesenseneeees0000 | et | e 0.0 [ | e
1.3 ClASS .ottt stesssstanss | essessissnssesssssssssssessnes | cteesessesssssnsesssessansssaens | svessessensessessenssssesssssns | eevenssssessesseessesssssssnsas | sessenseesessessensenssesssnsensas | ereeseesensessensessensensensd [ everienrensiessnseneeseens0000 | et | e 0.0 [ | e
T ClASS Aottt ettt stesssssanss | estesssssessessesssessssessanes | crissiessessessessssessensessens | sressessssessesssssessessessns | sevesssssessessessessessssnsans | sessesseessessessesseessessensennas | eeessesesssesenssessenseesensd [ evenienrensiesenseeeeeend000 | et | e 0.0 [ | e
15 ..0.0
1.6 Class®.... certiereeresiensesseneensessenes | eeneessens s sensensseseessensenes | ones e 200 s .
1.7 TOtalS. oo sienssessessenssssssnsssssessssssnsensas | sresseerennnrneree 00,000 | eiiiiiennnnn 2,011,454 | i 223,556 | v 2,475,955 | ..o 68,232,468 | ............. 73443432 [ ....ococooviiienn 261 | o 72,606,534 [...ccoooiiiiireninnn. 285 | .. 73,443,432 | oo 0
. All Other Governments
2.1 Class 1
2.2 Class 2
2.3 Class 3
2.4 Class4
2.5 Class5
2.6 Class 6 .
2.7 TOtAIS. ..ot sesssssssssesessenssssssenssnsssssssenss | eeseessensessesssnsensseseessad | eresresnsenseeriensensss 8,047 | ooiieiieiiieiesiesieeieneen0 i 236,763 [ i 3,171,851 | oo 3,417,655 | 1.2 [ 4,037,236 | ..o 1.6 [, 3,417,655 | oo, 0

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed

Class 1

1,019,882

3,721,229

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Class 1

299,901

300,000

5.1

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

................. 3,067,844

...824,498 |....

................. 9,687,314

............... 41,093,099

...824,498 | ...

............... 38,165,084
2,162,445

............... 41,093,099
....824,498
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 ClaSS ..ot | erenssenieenieas 5,449,801 | .cocovvrrrenee, 7,827,923 | oo, 14,686,694 | ............... 35,392,840 | .......cooee.... 9,154,776 | ..coevrene. 72,512,034 [ ..o 258 | .o 78,288,551 | ..oooovvverierierinnn 307 [ 72,512,034 [ .o
8.2 ClaSS 2.ttt nssenes | ertenssenssenssenees 769,518 | oo 7,793,942 | ..o 34,564,901 | ..cooverennee 21,810,522 | ..coovvennee 14,390,400 | ..cooovvvvene. 79,329,283 | ...oooviiririne 282 | 44,954,505 | ....ovveririins 176 | 79,329,283 | ..o
8.3 ClASS 3....ouvveeiciicsirsiss sttt sessssnnss | srsiessssensssssssssssssssnnss | sensssessses st | ensssssssssssssssssesssnsses | sesssenssnssins 516,575 | covvvevrvrrrirnnn 413,513 [ o, 930,088 | ..ooovivrrrirriirnrinne 0.3 [ 2,694,923 | ..ooovrierrerierinnn, LI T 930,088 | ..oooverrrieriieriiesiinnns
................. 1,383,437 | oo | v, 001,634 [ o 14 | 000006,698,952 | o6 [ i ,001,634 |
.................... 100,000 [ .ovvverrernnreerisnnissnie [ cerrirenrnnnnnn 1,200,000 o044 [ ... 701,328 conrrrnnnernnnn 1,200,000 [ oo
200,330 | .o | e 260,652 |...cooorienrinnrinnnennd0 1 [ 459,000 |..coooivrrrinriinnnnn0.2 | i, 260,652 | ..o

Totals... ...59,403,704 .158,233,691 133,797,259 .158,233,691

71
7.2

Hybrid Securities
ClASS 1.ttt st nan

ClASS 2.ttt an

430,800

.................... 430,800

.................... 190,500

.................... 430,800

430,800

.................... 527,747

.................... 290,500

.................... 527,747

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. .o
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year

9.1 ClASS .ottt anaas () m— 6,649,801 | .ooovveneeee 10,323,419 | oo 18,376,486 | ............... 67,871,452 | oo 91,266,291 | ............. 194,487,449 | o891 | e XXX e [ e ek XXX s [ 194,487,449

0.2 ClASS 2...ocveeveereeieeeveesee s (6} O 769,518 | coovvevienan 7,793,942 | ..o, 35,389,398 | ............... 21,810,522 | ...ccocevene 14,487,348 | ...cocevnee. 80,250,728 | ..ocvvcvreirieeeenn28.5 | et XXX i e XXX [ i 80,250,728
....516,575 LA413513 | ... ....930,088 ....930,088

.................... 530,000 reveerennnnnn,001,634 ceereeerennnnnn,001,634

500,000 | covoverieriennnan 600,000 () F— 1,200,000 | .ovoevveerrecierieeeeen 04 | e XXX e [ e e XXX [ e 1,200,000

9.6 Class 6 . 1@).... 449132 | 41,990
9.7 Totals....cocvvrerrrerne .8,368,451 | .... ...19,289,350
9.8 Line 9.7a52 % 0f COL B....ovvevieiiieicicieieceisesissecesieneienes | eeviesisiesiesessseseenens 3.0 o 6.9
10. Total Bonds Prior Year

691,452 ....691,452

.281,561,350

233,000 | ..ooorerevnnee 20,597,144
....600,000 4,799,705

............... 69,191,215
cevveneenenn 17,230,154
................. 1,104,650

.............. XXX [ e 197,119,508 | e 77.3 197,119,508
..47,216,950 | ... 185 |............. 47,216,950 | ...

104 ClaSS 4. sssssesssssssesssaeens | sessssesiensenens 700,000 | ..ovvorriennnee 1,630,000 | .................2,085,956 | .....cccooeuuee. 2,082,996

10.5 Class 5.....oouvvvriiriisi s ...100,000 |....
106 Class b.........vvvriciirii s . ....315,000 | ....
10.7 Totals....cvevererererreenne . ..90,024,015 | ....

10.8 Line 10.7.@a5@ % 0f COL 8.....couovuiiiiiiieieieee e . . 1T I 35.3

11. Total Publicly Traded Bonds
111 ClaSS .ottt sssssennas | creesbaesiasiens 6,649,801 | ....cccoo.ce.. 10,323,419 | ..o 18,376,486 | ............... 67,871,452 | ...ccoevvnnee 91,266,291 | ............. 194,487,449 | .oocoovvirveiieeeenn691 [ 197,119,508 194,487,449
1.2 ClaSS 2.t ssensaas | estsesseessanneans 769,518 | coovvverrnane 7,793,942 | ..o 35,389,398 | ............... 21,810,522 | ...ccouevaee 14,487,348 | ....uc....... 80,250,728 | ..ooovvverviereeeeen28.5 | e 47,216,950 S [P 80,250,728
11,3 ClASS 3.ttt s sess s s ssesssssnss | sressessnsssssssssssnssssssssnes | soesssessesssssnssnssessensnsenns 516,575 | covvvrerereeren 413513 | o 930,088 | ..cvovreeveeriereerennnd0.3 | 2,694,923 IO I 930,088

114 Class 4 ....530,000 1,383,437 |.... 4,001,634 6,698,952 | ... 6. 4,001,634 |....
11.5 ClaSS ..o essseees | seessnesieneeenes 500,000 | ..cooorvrernnnne 600,000 100,000 [ oo | e 1,200,000 | ..o 04 | e 701,328 N 1,200,000
116 Class B.....ouvvivriiiirinss s | 449,132 | v 41990 | [ i, 200,330 | .o | i, 691452 | oo 0.2 i 649,500 B i 691,452
11.7 Totals....coovvvrericenns 8,368,451 ...19,289,350 ..91,882,316 | ... .281,561,350 .255,081,161 281,561,350 |....

11.8 Line 11.7.@5@ % Of COL B....ovvorvriereierssiessesiseesesississssesssssens | sevsessesssssssesessessenens 3.0 ..6.9

.32.6
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........cccceeucvrieieiees | covveiveisiesisieien, 3.0 | o 6.9

12. Total Privately Placed Bonds
12.1 Class 1
12.2 Class 2

(@) 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.

(¢) Includes§.......... 0 current year, $.....701,328 prior year of bonds with 5* designations and §.......... 0 current year, $.....649,500 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.




Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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 9 10 1

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 1SSUET OblIGAtIONS........cevecveceeeceteee et sssesiens | eevesiesessensesans 500,000 | .oovverrrne 2,011,454
1.2 Residential Mortgage-Backed Securities.....
1.3 Commercial Mortgage-Backed Securities....
1.4 Other Loan-Backed and Structured Securities.
1.5 TOtAIS. ...ttt

.................. 500,000
...1,975,955

................. 3,011,454
...70,431,978

................. 2,031,089
...70,575,445

................. 3,011,454 | oo
J0,431,978 | oo,

............... 72,606,534

All Other Governments
2.1 ISSUET ODBlIGAtioNS........cccvuvveeieieieese e
2.2 Residential Mortgage-Backed Securities.....
2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccoevvverervcrerennnn
2.5 TOtAIS. . ovu ettt

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvurieeererieie et
3.2 Residential Mortgage-Backed Securities.............cccoeererserrerrerervneinns
3.3 Commercial Mortgage-Backed Securities....
34 e ..
3.5 TOtalS. oo resssisssssssesssssessenssnsesssssessensenses | ervensnsenseeneesned00,000 | i |00 398,392 [ i 1,902,955

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtIONS. ......veeececeeieeeieise ettt
4.2 Residential Mortgage-Backed SECUNtiES.........cccovvveevevreeereeieeereeinias
4.3 Commercial Mortgage-Backed Securities.... . 0. 0.0 .
4.4 Other Loan-Backed and Structured SECUMHES..........cceveveeueveerierieiiens | eveiiiiiiieiieiisiesesesiesssees | evesiessesssssssssssesesssssesens | cronsessesesssssessssssonsssesens | crossessessssssessessssessesnss | seesessessessesnssnsessessnsanss | sressssssssessessnsansesnsan (01N I 0.0 | | e 0.0 [ [

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........ccccceeunee
5.2 Residential Mortgage-Backed Securities.
5.3 Commercial Mortgage-Backed Securities....
5.4 Other Loan-Backed and Structured Securities
5.5 TOHaIS. ..ottt

Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations...........cccvvveeveecveeeeeieeee e ssssssssns | eeveriereeennnn0,13 7,651 | ... 16,601,591 | .o 50,081,776 | ............. 58,396,564 | .............23,895,541 | ........... 155713123 | ..cooovvrirrereee. 3 131,306,933 | 3N [ 155,713,123 | .cveeeeeeeeeeie
6.2 Residential Mortgage-Backed SECUMEIES............ccueeveveiereerrcieiesseins | coversereeiseiesessssesesens | eevvervsninnieneenn 192,264 | v 1,258,015 | .cvvvranee 1,070,288 |...coevevreiveeievees | eereire00000e2,520,967 | o009 | O e 2,520,567 | .covrrereireierieireiininns
6.3 Commercial Mortgage-Backed Securities....

6.4 Other Loan-Backed and Structured Securities
6.5 TOHAIS. ..ottt

Hybrid Securities
7.1 ISSUEr OblIGatioNS. .......cvueveevereieieieiee et
7.2 Residential Mortgage-Backed Securities.
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. e
7.5 OIS, oottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS. ......ecvveveicvereicree et
8.2 Residential Mortgage-Backed Securities.............ccooeeveieerrerrererveeinnns
8.3 Commercial Mortgage-Backed SeCUrities............covuvvuererrereiererecrnenns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHAIS. ...ttt




Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 IsSUer Obligations..........c.ocvurierierienieneineieniesieseesiessesssessesssesssenses | cenvnnennnenn8,308,407 | 119,088,045 | ... 54,372,510 | .....c....... 88,662,459 | ............ 34,699,685 | ............. 205,191,150 | .ovvrenrnrieeene 7229 | e XX i e XXX | e 205,191,150 | .o 0
9.2 Residential Mortgage-Backed Securities..... 1,481,571 ...3,283,005 ..71,404,319 | .. ...76,370,201 .76,370,201
9.3 Commercial Mortgage-Backed SECUItES..........c.cvvvrercereereriereereens | ceereeveeeeeeieesieeieeend0 | 0 | e (01 (01 (01 U 0 cveeeeeeeieiereneend0.0 [t e XXX [ e XXX i | e 0
9.4 Other Loan-Backed and Structured SECUMHES..........ccrvrererrnrenrerninrnns | orerseisissessessisesasennes (0] [ (01 (O [P (O (O 0] 0.0 | XXX e e XXX e | e {1 I 0
9.5 TOtAIS.....cvvervrrircirciici sttt sttt snsensins | ensiesisnis 8,368,451 | ....ccevvnve. 19,289,350 | ....ccovveee. 55,854,081 | ............. 91,945,464 | ........... 106,104,004 | ............. 281,561,350 | .ooveervrrrerinnnn100.0 | v XXX [ e e XX K | e 281,561,350 | c.overererrriirrinninns 0
9.6 Line9.5a58 % 0f COL B.....oviiviiisisiiesissis s ssssssesssnssnss | sesssssssssssssssessseneeas 30 | o 6.9 [ 19.8 [ Ky 377 | i, 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oveereriicecieeeeee e | ceeseeseneeinees 1,533,000 | ..ccovrreenes 27,699,344 | .............. 33,148,235 | ............. 85,162,778 | ............. 30,434,397 |...coeeeeee. ) 0.9 G DR ). 0,% CHRIRIN IT 177977754 [ oo 69.8 | .o ATT977,754 | oo
10.2 Residential Mortgage-Backed SECUMHES..........covuurrrinrienrineinniireiinns [ cererinsrinseiesississsessens | ceveeseesssssneens 72,833 | oo 852,019 | .o 4,861,237 | ..ccovvennee 68,826,592 |.............. ) 0.9 CHUIIN I 90,9 CHTININ U 74,612,681 [ oo 293 [ e 74,612,681 | ..o
10.3 Commercial Mortgage-Backed SECUMLES............ccocvevvevreieiieiieiieiiees [ | e eesiens | coesiie s sessssssseses | cevesssssesssssssesssesessens | coessessssens 2,490,726 | ..o D, 9.0, N RN 0,90 G (PR 2,490,726 | ...ooovvvrerene 1.0 | 2,490,726 [ .oovvrerereierereiseins
10.4 Other Loan-Backed and Structured SECUMHES...........cvuurieeveereeeenerinrees | errseressressminssiessiessesssennns | nosesssesssenssesssesssesssessenss | ossmessnssssessnsssnsssnssssssnes | sessssisssisssssssssssssssssens | snesssssssssssssssssssssesssens
10.5 TOHAIS....ceouereereireieneseesese e essessens | aesbesesnesnees 1,533,000 | ...ccoovveenee 20,772,477 | o 34,000,254 | ............. 90,024,015 | ........... 101,751,715
10.6 Line 10.5858 % 0f COL 8. ssisieisssssssssssssnssnsenes | sesssesssesssesssesssesseas (U3 I, 109 [, 13.3 [ 353 | s 39.9

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 19,088,045 34,699,685
11.2 Residential Mortgage-Backed SECUMHES. .........c.rvurvreiereerrenieneereieenns [ cnrerrerneneineeseiesesessesees | seeseeresseesneenees 201,306 71,404,319
11.3 Commercial Mortgage-Backed SECUMLES. .........ccurruririerrrrininennines [ e | cereieeessieessesssessseses | seesesssiseessesssssssesessees | veveessssssessesesssssseessssees
11.4 Other Loan-Backed and Structured Securities
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12,1 1SSUET ODIIGALIONS. ....eu et isessssssssssessssensns | srestesssssssssessnssssssessessanes | eesessesssssssssesssssessssssessens | sesessssssessssssnsnssessesssnsns | sessessssssnssssessensssssnssens | nesesssssnsensessssesssnsnssnes
12.2 Residential Mortgage-Backed SECUMHES. .........cwurerrerirererrirrinennenrenns [ rrereeirsiisinensisessisnsinees [ coreieensensssesssnsensesssees | sesneenesessssssessessssesssnsns | seessesssssssnsessssssssssessens | sevssesnssnsensessssesssssnsenees
12.3 Commercial Mortgage-Backed SECUMLIES. .........cvururirienenininrnrieis [ [ creirenenesssnsiessiees | censineseessinsessesssessseses | seeeesnsessessesssssssesessens | revsesessnsessessssssssssnessees
12.4 Other Loan-Backed and Structured SECUtIES..........coverueeveenreneeneinnes [ | e | s | seesnsssessessssssssessssssens | sovossssssssessessssssessesssses

12.5 TOHAIS.....ouocvecveceeeeeeeeceeeeee e sss s sesssesasessnsienns | oeetiesssessess e seenseas (01 T (01 (V1N [ (O [ 0
12.6 Line 12.5858 % Of COL B.......covecvercrecrcrciee st ssessenns | seesiesssesssessaessaessens 0.0 [ oo 0.0 [ oo 0.0 [ oo, 0.0 [ oo 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccoeeriveisrierisnisiones | covveresssissiesesesnnas (OO 0.0 [ i 0.0 | oo, 0.0 ] oo 0.0
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15



Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
OFFICE SPACE & LAND .... |INDEPENDENCE.... .... |OHIO. | 01/01/1987 | 01/05/2011 | ............... 2,390,000 | ..ocvvrrircrirrirriiniins 1,600,000 54,095
LEASEHOLD IMPROVEMENTS. <o | INDEPENDENCE..... .... |OHIO. [ VARIOUS.. | 01/05/2011 328,228 . e .
0299999. Properties Occupied by the Reporting Entity - Administrative. . s | s 2,718,228 | ..o (U R 1,020,772 | . 1,600,000 54,095 0 [V IR (54,095) | ooovieniiniiiis (U IR 300,858 | ..ooovieianee 176,693
0399999. Total - Properties Occupied by the REPOMING ENItY. .....cv.iruuiieieieeiesiriini st | cesssnssnsenns 2,718,228 | ..o (U [ 1,020,772 | . 1,600,000 54,095 0 0 | (54,095) | ooovveviiniriniiins 0 | i 300,858 | ..ovovrins 176,693
Properties Held for the Production of Income
LAND ESTATES........ovtmiritiiiriirierieressesssisssiesie s ssessssssenssssssenes | avesssesons MIDDLETOWN 01/01/1910 | 11/15/2008 | ........cvevrvvnee 35,102 | cooevveeierieierienis | e 35,102 458,000 |.
PRINTERY BUILDING & LAND..... <veeneeen. | MIDDLETOWN.... 01/01/1975| 11/15/2008 | ..........c.... 1,328,851 [ .oooeeeicrierieniins 4,250,000 34,152
LAND DEVELOPEMENT .....coviiiiieeiieieiesissie s weveseenes | MIDDLETOWN..... 01/01/1986 | 11/15/2008 ..471,000 2,152,600 |.
LAND IMPROVEMENT ESTATES.........ccntvirierieiieeienissseserissssessenssesesssssnnes | seesseesns MIDDLETOWN 01/01/1975 | 11/15/2008 ..298,374 . 1,328,200 ..4,700
ESTATE BUILDINGS.......ovvuiieierseissiississens s sssssssssssssnssessssssssssssnssssssssas | seesssesans MIDDLETOWN 01/01/1965 | 11/15/2008 | .....cvvvenrerncs 64,562 | ..ooviieriieiinniseiinni | e 641,200 |.
0499999. Total - Properties Held for the Production 0f INCOME. ... ...ttt snsensesnnsansansenane | eressesssesneas 2,197,889 0 ... 811,890 | . 8,830,000 38,852 0 0
Properties Held for Sale
LAND - MIDDLETOWN......ccs s [ [MIDDLETOWN. ... [PA..... [ 011011986 11/15/2008 LBB275 s | e 562,675 | . e I P e e Y e T
0599999, Total - Properties HEIA fOr SAI. ... ... rerieriieseirsiere sttt ..562,675 0. 562,675 | . 3,885,000 0 0 0 [ | 0. 0
0699999 TOAIS.........vvvrererirareiseiseieeseseeeseesee e esees et s8Rttt | eeeieeineeeas 5,478,792 | oo (V] I 2,395,337 | covvrernen. 14,315,000 92,947 0 (0 [P (92,947) | oo (V1 IO 300,858 | ..cooererecs 179,914
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

PRINTERY BUILDING - GAS LINE REPLACEMENT ........coocooniinniinniinnisniissninssissssssensnssssssssesssssssssessssssessssssses | MIDDLETOWN iivisciieiienissnissncess [ PAGis [06/08/2012 [UGHUTILITIES INC..oooiiiitiiiissiisesit ettt | aebseess et s ettt | chbsenstens st
0199999. Total - Acquired by Purchase 0 0
0399999. Total 0 0
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE A - PART 3

Showmg all Real Estate DISPOSED Durlng the Year Including Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 1 12 13
Expended for Adjusted Current Book/Adjusted

Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,

Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B./A.C.V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) BJ/A.C.V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred

NONE
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Other Capitalized Total Foreign
3 4 Investment Valuation Current Year's Than Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed
o | E@St MIlISDOTO. ..ottt .08/01/1996 8.500 39,626 08/01/1996
Canfield. .06/01/1992 8.500 34,394 06/01/1992
.09/21/2012 5.000 07/01/2008
......................... 0 XXX
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
1039 [ [ Middletown [PA. [ oS 01/01/1995 [0 7100 [ 1,504,384 | oo e 4,349,000
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUred o GUATANTEET. ..........covuevuiiriiieeieeiecieie ettt ns st sneenees 1,504,384 | 0 | 0 | 0 | 0 4,349,000
0899999. Total - Mortgages in Good Standing... 1,587,886 . .4,783,300
3399999, TOHAIS.........rvrnerrrereiserieeeieeeseeis et 1587886 | o0 | e | 0| 0 4,783,300
General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §..........
2. Restructured mortgages §$.......... 0 unpaid taxes §.......... 0in
3. Mortgages with overdue interest over 90 days not in proces
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes

0 interest due and unpaid.
terest due and unpaid.
s of foreclosure §....

..0 unpaid taxes $...
I 0 interest due and unpaid.

...0 interest due and unpaid.
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 Actual Cost Value of

Loan Date Rate of at Time Additional Investment Land and

Loan Number City State Type Acquired Interest of Acquisition Made After Acquisition Buildings

Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed

1044 |AKRON ...................................... 1092172012 | oo 5.000 | ..o 10,000 250,000
0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed.................. XXX 10,000 250,000
0899999. Total - MOrtgages in GOOU SEANAING. ...........vuiveveeireieieeiieieiete sttt stess et ssessetses st esseseesssessesses et sasessessesensesses et sesessesesansessesssssnsassessesassessessns  ssssssessessessssensessesnssssensesnsansensesessnsensesessnsens | oees XR0Kureees | rerersrenns 2.0 T [ 10,000 250,000
3399999, TOAIS. .......eoveererereeeeeeeei ettt ines | tietssnenisnineneessnensnensnsinsnienssnsnnensenennsnnns | coe XKKerereen | crinerienes 2 0.0 TN [P 10,000 | ovooveveeeicieerieeeenieresenenreenenesnesenennesQ | e 250,000
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
1043 e [OH.oow. [ 0612312009 [ 08/31/2012 2,184 0 2,184 2,184
0199999. Total - Mortgages Closed by Repayment 2,184 0 2,184 2,184
Mortgages With Partial Repayments
988 East Millsboro PA...... ..| 08/01/1996 | 12/31/2012 | .. 0 4,337
1023 Canfield 06/01/1992 |12/31/2012 | .. 0 1,776
1039 Middletown ....|01/01/1995 |12/31/2012 | .. 0 | e | e | s 150,402
1044, Akron ..|09/21/2012 | 12/31/2012 | .. 0 518
..................................... 0
0299999. Total - Mortgages With Partial REPAYMENES........c.reiiiieeisiecieir e snssnsensensenss | erseseens (O RO o [ [PTRTUSTORRR RPN | ) [PUSURTRTRRRRRRTN | I [FSUSTORRRRRRRURTON | ) [FSTR 0 0] 157,033 | o0 | 0 |
0599999. TOtAl MOMGAGES. .......cvvveererereirerieeeseeeieeiseesseisesiee s eeesesssessss st 2184 | o0 | 0 | 0 |0 | 0 2,184 | oo 159,217 | o0 | 0 | s




03

Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
000000 00 O|MATLIN PATTERSON CREDIT FUND.......cccoucew. [ overunee CLEVELAND............ OH... | MATLIN PATTERSON ASSET MANAGEMENT | 1FE..... 12/01/2010 | ...... 13 | s 3,000,000 | ...covnee 2,747,033 | .ccooence 2,747,033 | oo | e [ e | e A3T14 | s | e | e | e 0.1
000000 00 O|UBSDIVIDEND FUND.......ccccovrsimrerimninrernninnrinnes | oveenes CLEVELAND............ OH... | UBS FINANCIAL SERVICES GROUPQ............ 1FE..... 12/01/2012 | ...... 13 .1,000,000 ...999,118 | . 999,118 R T 0.1
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. . .4,000,000 .3,746,151 .3,746,151 0 0 0]. 43,714
3999999, SUDLOtAI = UNGFFIIBEEM. ... v.evveerretteisstts ettt e840 404 eE 88840808880 E 4881081084108 8818kt . .4,000,000 | ... 3,746,151 | ... .3,746,151 0 0 0 43,714
4199999, TOMAIS........vveereeiesiesieieeeseets stttk e ke o4 1oL RSkttt | aresenied ,000,000 | ..oovenee 3,746,151 | ........... 3,746,151 0 0 (V) [ A3714 | oo,




Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage

CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated

000000 00 O |UBS DIVIDEND FUND......ccovumimirermiieirerisisesssisissssssssssssessessssssenssssssensns CLEVELAND . | UBS INVESTMENT GROUP 12/31/2012 13 1,000,000 | .oovovuiierieieieiere e | e | ererena 0.1
000000 00 0| MATLIN PATTERSON CREDIT FUND..... CLEVELAND, MATLIN PATTERSON ASET MANAGEMENT. 12/01/2010 13 999,118 0.1
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.... 1,000,000 | oo 999,118 XXX
3999999. Subtotal - Unaffiliated 1,000,000 999,118 XXX
4199999. Totals 1,000,000 999,118 XXX

803




Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE BA - PART 3

epaid During the Current Year

Showing Other Long-Term Invested Ass
5 6

ets DISPOSED, Transferred or R
8

603

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 17 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) ) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal on Disposal on Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
000000 00 O|MATLIN PATTERSON CREDIT FUND.......cocosiiiiiiiniinsiiiniinnes |CLEVELAND ............... |OHA.A | PARTIAL FUNDS WITHDRAWAL............ 12/01/2010 | 07/31/2012 | ....... 9,703,318 | oo . 0 8,000,000 | .......8,000,000 | ...ccovimrrimniinne [eonnermmmnmmnnenns | svnrrnsnnnennsd |
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. ...........overiririnrinssiisissisiierississesnssssssnsssssssssssssssessssssessssenss | savenes 9,703,318 | .o [ (U I 0 0 0 0 8,000,000 | .......8,000,000 | .....ccccourenes 0 0
Surplus Debentures - Unaffiliated
030367 AA 4|AMERICAN UTD LIFE INS CO INDIANAPOLIC........... IN..... KEYBANK NA ....oocoiiiiicnicciie 05/25/2001 | oo | e 194,600 | ..ooovrereirinne . 0 | eorreeeeeeeren | e 194,600
41020V AA 9| JOHN HANCOCK MUTUAL LIFE INSUR CO. . |BOSTON... . |FTN FIN SEC. CORP .. 11/07/2002 | ... 107,000 | .o . 0 ....107,000
53079Q AB 3|LIBERTY MUTUALINS.... BOSTO! . | SOUTHWEST SECS. .. .101/22/2001 ..200,000 I 0 200,000
53079Q AC 1|LIBERTY MUTUAL NOTES. . |BOSTON... . | CITIGROUP GLOBAL MARKETS . 108/14/2001 395,544 | i . 0 v 395,544 | 487,138 | | 091,694 | L 91,594
2199999. Total - SUrPIUS DEDENUIES = UNGFAIIAIEA. .. .. veeresieis etttk SeE8 k8t nt et | cbnniiaa 897,144 0 0 (U I 897,144 | ......1,096,001 | ....occcooeen0 | ... 198,857 | ....... 198,857
3999999, SUbLOtal = UNGFIIBLEA. ...k ohdb bbbtk | s 10,600,462 0 0 0 8,897,144 98,857
A199999. TOMAIS.........vvvoeeeeeesieeeeeeeeeesee e seseses e esesss s esess s s seeesseeeseessees s s s s e s s eses e e s ee s e s s e e st eessee e s e s s e s ees e eresee Seeeeteeeeee s s e et e e e et es e s s eessenes | oreen 10,600,462 0 0 0 8,897,144 | ......9,096,001 | .......cco0c..0 | ....... 198,857 | ....... 198,857




Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 Codes 6 7 Fair Value 10 1 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 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 KF 6|UNITED STATES TREAS NTS, | ....... ‘ . | ............ | ...... 1] s 2,058,906 | ...... 101.938 | oo 2,038,760 | ..cooonienne 2,000,000 | oo 2,011,454 | (19,635) [ oocverereremrisninnninnns | sersersseseiseisssnisnnes | ceriseinns 1.875] e 1.821 [ FA.ooo | v, 12,741 | s 37,500 | 08/05/2010 | 02/28/2014
0199999. U.S. Government - ISSUET OblIGAtIONS. .........vvriiriiiisieierissiissssessi s sess s sanssnsssesenssnsssesens | sessesssssanes 2,058,906 | ... XXX.oooooe [ e 2,038,760 | .............. 2,000,000 [ ..ccocrrenee 2,011,454 | .o 0 (19,635) 0 0 [..XXX........ XXX XXX | e 12,741 [ o 37,500 |..... XXX [ e XXX......

U.S. Government - Residential Mortgage-Backed Securities

ol3

312906 2P 4| FHLMC REMIC SERIES 1136-H.......coocoovvviiiieiiiiinnnnisciiensciienins | v . 940 | o882 | e 730 | 1 08/12/1993 | 09/15/2021
313380 NW 3| FHLBBOND B/E.........ccoooimiiirriiinnisneiseisseissssnesisssissssenniees | s 496,725 10/03/2012 | 09/27/1932
313380 SL 2|FHLB 3.4% OO IO . 494,630 10/03/2012 | 10/04/2032
3136A7 VQ 2 [FNMA CMO 2012-80 NS INV FLT....oovviviiriirinniinnineriveniesinneisiinns | cvvees e | AFE | 387,591 386,498 | .................384,706 | .................384,706 |........... (4,506) 08/22/2012 | 08/25/2042
3136A8 P9 5[FNMA CMO PAC 2012-108 SP INV FLT....cc.cvviiririnricniieiisciinis | o . ...494,314 498,264 186 09/28/2012 | 10/25/2042
3136A9 HB  7|FNMA CMO 2012-111 HS INV FLT....covvviirrireincesecesnsesnsiinnnis [ o . . ...440,599 439,337 2,150 10/23/2012 | 10/25/2042
3136A9 PC 6 FNMA CMO 2012-128 HS INV FLT...cooovviiriiciricinrieciecscisnins | v e | IFE | 1,002,075 968,604 | ...............992,768 | ..............1,000,882 | ........... (1,194) 11/20/2012 | 11/25/2042
3136A9 ZQ 4 [FNMA CMO 2012-126 YS.......ccoiiiiciieisriinississiesiesissississiiens | covies . .556,066 120 12/12/2012 | 11/25/2042
3136AB  AK 9| FNMA CMO 2012-150 CS INV FLT.....cooovvirriinrriinricieceiisssisneinnnns [ o . 499,375 7 12/20/2012 | 01/25/2043
3137A5 H8 0 [FHLMC CMO 3791 SD INV FLT ..o | i I [ AFE] 26,698 | ... 100.346 | ... 26,925 | ..o 26,832 | 26,708 | 42 09/22/2011 | 11/15/2040
3137AF DB 5[FHLMC 3926 PY CMO........cccoovvimriimniisnnisseisnsisssiissesissisnniinns | coneies .155,691 (142) 10/21/2011| 09/15/2031
3137AQ YE 2|FHLMC CMO 4058 SA INV FLT DTD 06/15/12.......covvvveriirciiciiriins | e .235,921 (1,340) 06/27/2012 | 06/15/2042
3137AR CX 2|FHLMC CMO 4061 SL INV FLT 732,994 (9,476) 08/30/2012 | 06/15/2042
3137AS SY 1|FHLMC CMO 4093 HS INV FLT .563,168 (19,613) 09/13/2012 | 08/15/2042
3137AT UD 2|FHLMC CMO INV FLT 4104 YS 373,366 95.404 ....361,172 803 09/28/2012 | 09/15/2042
3137AU AW 9| FHLMC CMO 4103 N5 INV FLT.....ovimviiemeiisneisnsiisnsiiisnsisnnnisnnnes | wvneee [ oo | evvvveinnnns [ WAFE | 470,105 | ....... 99181 oo 468,893 354 09/28/2012 | 09/15/2042
3137AU SR 1|FHR CMO 4114 YS INV.. 600,375 95.151 ....570,906 ...(70) 10/31/2012 | 10/15/2042
3137AU TY 5|FHRCMO 4117 SCINV FLT.. ceee v | oo e | WAFE | 750,994 | ... 103.059 | ..o 746,442 (5,341) 10/31/2012 | 10/15/2042
3137AV. DC 8 |FHLMC CMO 4120 HS INV FLT.....ccoooirviinriiinniienciisnniisnniisnniisnnins | convi | o [ eovveneiens | WTFE | . 987,053 | Lo 99.763 .985,946 13 12/20/2012 | 10/15/2042
31395V CZ 0|FHLMC CMO 2992 SE 21131921 171,287 (79,266) 07/19/2012 | 06/15/2035
31395W JS 7| FHLMC CMO 3005 SW INV FLT e | AFE | 204,242 | 109.524 | . 205,224 (950) 09/17/2009 | 07/15/2035
31396Q W5 4 [FNMA CMO 2009-66 SL INV FLT......ccooviimiiriininniiniinsissiscissins | o e | VAFE | 117,002 105.847 .110,660 (669) 05/31/2012 | 09/25/2039
31397M Y8 4| FNMA CMO PAC 2009-3 KC........coeuriimiinriicnienisiississiieesiesinsinas [ e | | WIFE | 86,921 | L 103.321 ...88,590 | .. . [P I (61) 02/17/2009 | 01/25/2037
31397N UG 8 FNMA CMO 2009-19 TD.......ccooovermriirmniinniisniisniissseisssissssissniiens | coneees | | LAFE | iei.n....553,462 | ... 106.391 | coocvviririns 581,564 | ..cooovvvernns 546,629 | .....ccoooon. 552,699 |.......... (312) 03/25/2010 | 08/25/2036
31397Q XV 5[FNMA CMO 2011-15LS.....oiiiiirinisiissiccsississssssisisesinions | covis i | WIFE | 201,217 | L 100.778 | . .199,786 ...198,244 ...201,129 (287) 03/30/2012 | 03/25/2041
313978 WH 3| FNMA CMO 2011-40 SBINV FLT......oovomriinriinnniisncissniiessisneinns [ o . . ..105,456 | ........ 99.890 105,077 | .. ...105,193 | ... 205,444 | | (28) 10/17/2011| 11/25/2040
31397U S9 1| FNMA CMO 2011-66 DS INV FLT ... | v I [ AFE] 270,645 | ... 104241 | v 255,748 | ...oovvvvnnve. 245343 | ..ooovvvin. 265,273 |........... (6,950) 08/24/2012 | 10/25/2040
31398K E5 5[FHLMC CMO 3581 CS INV FLT....ooiviiiiiiiniinniiciienissienicssiceiiienes | o . 14,802 ..15,157 14,823 26 10/29/2009 | 10/15/2039
31398N TP 9| FNMA CMO 2010-109 SN INV FLT ... | cenieas . ...150,116 147,381 | .. ..149,454 | ... (1,025) 05/31/2012 | 10/25/2040
31398R AP 0| FNMA CMO 2010-43 UQ........ccoimiiiiiiiriininiiisiissieiissississsissiisies | conieas I [ AFE] 775,063 | ...... 110.964 | ....cooevvvnee 858,967 | ......ccooneene. 774,096 | ...coovvvvrnvee TTA976 | oo | e (33) 04/06/2010 | 05/25/2040
36202E VO 7 [GNMA CMO 2 MIM 4240..........covviriririiinrinniierienissisnsisssiesienes | covens | | WAFE | 234,305 | L 111.458 | . 242,932 (863) 06/08/2011 | 09/20/2038
38373M B8 2| GNMA CMO PAC 2007-16 PSINV FLT......ocovvvrriiriiciinsnissiiniiienns [ s e | AFE | 448,212 | L 148225 . 446,255 (31,851) 07/27/2012 | 04/20/2037
38374T G5 7|GNMA CMO PAC-12009-34 LX.......ccvoririiniiiciienisiinsissiisiienins [ s e | WAFE | 717,293 L 101.605 707,579 | .................696,401 | ................696,401 | ........... (28,479) 07/13/2012 | 02/16/2034
38374U BP 5| GNMA CMO 2009-32 AB.........ccoomriimririciriniississississsessssssssssisnss | coveeas e | VAFE | 812,399 f L 107.711] . 826,975 (12,272) 07/06/2012 | 05/16/2039
38374U CJ 8| GNMA CMO PAC 2009-32 AP..........ccvvumiiiiieririsniissississiesiisiias | cenieas e | AFE | . 793,469 [ L 107.624 | . .805,626 (12,349) 07/09/2012 | 05/16/2039
38374U PP 0| GNMA 2009-29 NY.......oiruuriimirnirienienisieississsiesiesissesssssssssessenes | coveene e | WIFE | ii00029,070 [ ... 100,129 | oo 28,783 | 28,746 | 29,045 | (142) 12/15/2010 | 05/16/2039
38374V P2 9 GNMA CMO 2009-50 YA, (502) 01/27/2011 | 06/20/2039
38374Y SP 9| GNMA CMO PAC-2 2010-85 LC. (150) .18,900 | 08/05/2011| 07/20/2040
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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38374Y ZN  6[GNMA CMO 2010-95 S INV FLT...c..vvurvinrrrerrerrerenseisninerireninnnnes | vevnee | oo [ covenninens VAFE ] e 73,152 | 104.302 | oo 72,665 | .cooovvvrcrirns 69,668 | ....ccovverirnns 72,931 | .o (213) | cevereeerrrenrrerrenns e | e 13,630 100012981 MON... | 290 [, 10/01/2010 | 07/20/2040
38374Y ZN 6 [GNMA CMO 2010-95 S INV FLT.....ovvunrrirrrnerrerineirneessneseesenisnennes | eevnee | oo [ eevesninnns AFE] 143912 | 104302 ..ocvvrirnes 143,126 | oo 137,223 | oo 143,577 | oo (A23) | oo [ e | eeeen 13,630 1000012998 | MON.... | covooieniicriccinens [ e 06/20/2011 | 07/20/2040
38374Y ZN 6| GNMA CMO 2010-95 S INV FLT ....cvoviiriirvireirerisnieeenisiseesssessnsns | weveene AFE] 261,303 | L 104.302 258,950 248,269 | ....ccvvrnenee 260,644 (825) .| 08/11/2011 | 07/20/2040
38375C AB 6|GNMA CMO 2012-57 NU DTD 04/01/12 3.00%........vveuevmmerernerrerinrens | vvveene VAFE] 256,235 | . 100.153 255,987 255,59 | ....... 256,221 | ..o | e (41) . | 06/27/2012 | 10/20/2040
38375G 5Y 3[GNMA CMO 2012-121 KC....coouverrirriiniireeiieeiseisessissisesssesisesesssss | cvveee AFE ] 945344 | L 100.220 229 .. | 10/30/2012 | 10/16/2042
38375G SP 7| GNMA CMO 2012-101 KL.....vvveereririieererieisisesiersnssssenssisssenssinns | svveees AFE] 1,930,315 | L 96.554 8,581 .. | 08/22/2012 | 09/20/2041
38375K SY 9 GNMA CMO PAC 2007-35 NL INV FLT.....ocvierrirrirenrnrenerenienirseenns | ceveee AFE ] 1,132,569 | 130.162 ... (8,791) .. | 06/22/2012 | 10/16/2035
38375Y NF 5[GNMA CMO PAC 2008-79 CS... AFE ] i 487,757 | 108.357 ... (332) .. | 06/28/2011 | 06/20/2035
38376C 2F 5| GNMA CMO 2009-89 E......couvvermermcercririneriesiesiseesessesessessesssens VAFE ] 598,459 | L 104.955 ... 68 .| 06/16/2011 | 10/16/2039
38376C QP 7| GNMA CMO 2009-75 SD......evoirrerrirernnieirerinsiseesisessssssienssssseenes | seveees AFE | 127,481 | 101.352] ... 125,441 (367) .. | 12/28/2011 | 06/20/2039
38376L HJ 1| GNMA CMO 2011-90 JD VAFE] e 400,633 | ... 102.038 ] ... 403,253 (233) .. | 06/29/2011 | 06/20/2041
38376L RN 1| GNMA CMO 2011-80 KX.... AFE ] e 146,308 | ... 101.484 | ... 149,225 146,348 52 .. | 06/29/2011 | 06/20/2041
38376L RP 6| GNMA CMO 2011-80 KY. AFE] 109,224 1 100.848 | ... ..110,426 .109,239 19 ..| 06/29/2011 | 06/20/2041
38376L RP 6| GNMA CMO 2011-80 KY.... VAFE ] 109,224 | 100.848 | ... 110,426 19 .. | 06/29/2011 | 06/20/2041
38376T PH 9| GNMA CMO 2010-7 LV, VAFE ] 279,999 | . 101.661] ... (261) ..| 05/16/2011 | 01/16/2040
38376V R9 0[GNMA CMO PAC-2 2010-19 GW. VAFE ] i 739,960 | ... 106.360 | ... (666) .. | 09/03/2010 | 02/20/2040
38376V ZU 4 {GNMA CMO SEQ PYR 2010-17 IN.....covvirriririeireiisieesiseeesseiseines | ceveee AFE] ne.......664,060 | ... 101.899 ... (20,599) .| 07/20/2012 | 02/16/2037
38376X R8 8| GNMA CMO PAC-2 2010-51 PM.... VAFE] 319,269 | 100.341 | ... (796) .. | 07/22/2010 | 04/20/2040
38377D CP 9| GNMA CMO TAC 2010-99 NP.......cvvuivmirierireerneesssisenssessesessensnnens | oevenne VAFE] . 437,985 | 100.507 | ... (1,012) .. | 08/30/2010 | 08/20/2040
383770 E9 3| GNMA CMO 2010105 HS......oovmirrieieiieiieeiieeieesessssssssisensenens | cevenas AFE] i 167,161 | 103.262 ... 27 .. | 08/11/2011 | 07/20/2040
38377F WA 5| GNMA CMO 2010-59 NA........couirmrirerereereinerienieseeesssessssssessnnes. | eoveees VAFE ] 21,944 | L 100.181 | ... (323) .. | 05/16/2010 | 05/16/2039
38377F XK 2| GNMA CMO SEQ PYR 2010-59 HA........ccooirieriniineireeissiseeiseinnns | s AFE] v 819,714 | L 104.548 | ... (21,777) .. | 07/20/2012 | 04/16/2036
38377G BD 0| GNMA CMO 201089 CX....oovveruerrrinrrenrirerireresseissnissesiesiesessessenies | ceveene VAFE ] 45,222 | 100140 | vooovvverereenn 88,173 | 85,109 [ 85,212 [ s | i (13) .| 07/26/2010 | 06/16/2037
38377K S5 0 [GNMA CMO TAC 2010-112 LM...ocvvrrirrireineierieseneissseiseesseessnins | eeveee | oo [ eevvsninnns AFE] 310,542 | 100.106 | .................301,610 | .................301,291 | .................309,952 |........... (1,451) 09/30/2010 | 09/20/2040
38377K T8 3 [ GNMA CMO PAC 2010-112 M...cvvveioireieieriesieeiiseiseisesissinenes | cvvees AFE| 1,490,938 | . 101.981] ... 140 .. | 09/29/2010 | 09/16/2040
38377K  ZL 7 [GNMA CMO 2010-T12 LA.....overrerreeeierierieeeseesssissnsessesssseenenins | ceveeee VAFE] 312,589 | 100.059 | ... (1,772) . | 09/29/2010 | 09/20/2040
38377L H8 4| GNMA CMO TAC 2010-130 GV....ooureurererirrireirsiiserieniesisseessssinns | ceiees AFE ] e 4,743 | 100.152 .... (688) 10/21/2010 | 05/16/2025
38377L PX 0| GNMA CMO 2010-128 CY...ovvvmvrrrirrirrieriierienessesesissseessenesseess | cvvees VAFE ] 612994 | 105.146 | ... 35 . | 11/02/2010 | 08/20/2039
38377M AT 3| GNMA CMO PAC-2 2010-129 KD.......evvvrrerreereerereseessensensssessenssnees. | eeneee | o [ ereereeeens AFE] nenn..586,022 | ... 101163 | ..ocvoeerrr..585,518 | oo BTBTBT | 585,656 |........... (292) 08/22/2011 | 08/20/2040
38377M UL 8| GNMA CMO 2010-146 VA AFE ] 1,321,767 104.142| .............1,328,361 | ............1,275,529 | .............. 1,318,310 (1,661) .| 11/10/2010 | 11/16/2040
38377N  AA 2| GNMA CMO PAC-2 2010-143 CM VAFE] 1,459,801 104615 ..............1,5626,217 | ..............1,458,889 | .............. 1,459,736 [ ..ovevcererevrrverins | e (39) .| 01/26/2011 | 11/16/2040
38377N G7 3| GNMA CMO 2010-157 SH AFE] 318,135 | 112698 ... (356) .| 12/20/2011 | 12/20/2040
38377N UH 5| GNMA CMO 2010-167 WS VAFE ] 60,444 | L 100.861 | ... (545) . | 05/26/2011 | 09/20/2040
38377N ZS 6|GNMA CMO 2010-167 GS INV FLT... AFE ] 172,163 | 105.768 | ... 177,652 172,000 (198) 12/28/2011 | 12/20/2040
38377Q FP 7 [GNMACMO 2011-18 GS INV FLT.. AFE] 999,994 1 103.436| ... ,034,353 .999,994 .| 10/13/2011 | 02/20/2041
38377R  LP 8| GNMA CMO TAC 2010-180 VW......ocverrereereieirerierineesenssseessensees | sevenne VAFE] 587,010 | e 101.016 | ... 578,158 (705) .. | 01/26/2011 | 12/20/2040
38377R LP 8| GNMA CMO TAC 2010-160 VW......couevrriiririiieriseireieriseieensieisnines | eevees AFE] cnn...584,506 | ... 101.016 | ... .578,158 (585) .| 02/21/2011 | 12/20/2040
38377R  PA 7| GNMA CMO TAC 2010-162 KA........covvrerirrireereisrrinerieseesesseessssnes | ceveene VAFE ] 57,124 100.147 | ... ....55,542 (638) .. | 01/20/2011 | 12/16/2040
38377T DF 5|GNMA CMO 2011-13 CD AFE ] 539,789 | . 101.580 ... 539,977 17 .| 01/28/2011 | 01/16/2041
38377T V7 3| GNMA CMO TAC 2011-23 GV.... VAFE ] 224119 | L 100.556 | ... 222,826 (1,777) .| 03/17/2011 | 11/20/2022
38377U C7 1| GNMA CMO PAC-2 2011-50 AB.......ovvvurirrirrereesenisnersensesesseesssnis | oevenne VAFE ] 213,582 | 101410 ... 213547 | i | e (28) . | 04/28/2011 | 05/20/2039
38377U C7 1| GNMA CMO PAC-2 2011-50 AB........ovvvrrireirneineirerieeseeesssiseisnnnes | veeeee | oo | vevereniins AFE] 316,873 | 101.410 316,751 | .o (105) | vevevverrriseireninenns | ereerrerineensenneins | coreereen000 | 000003975 |MON... | v 1,035 | oo 05/10/2011 | 05/20/2039
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38377U F7 8| GNMA CMO CMO 2011-50 CE........oevvrrverrinirierierereeisninsiiresinnins | eneeen | oo | veverneei VAFE ] i 754,677 | 100.636 | ....cvvvvrvrrens 754,759 | ..covoevirnne 749,989 | ..coovevernne 754,365 |........... (187) MON... 05/20/2011 | 02/20/2037
38377U F7 8| GNMA CMO CMO 2011-50 CE.......ovvereerrrenerrerirererneesseiseisenienins | eoneee | oo | veeerneeins AFE ] 1,202,079 100.636 | ...oovvvnne 1,200,719 | oo 1,193,130 | oo 1,201,542 | ........... (358) MON... 07/11/2011 | 02/20/2037
38377V CM 6| GNMA CMO 2011-51 KD, AFE ] 259,077 | L 100.999 | ..coovviiererni261,666 | ..o 259,077 | e 259,077 MON... .| 04/28/2011 | 04/20/2041
38377V CM  6|GNMA CMO 2011-51 KD VAFE] 255,892 | 100.999 | ..oovveerrnnnn 257,323 | oo 254777 | 255,828 | ... | e (54) MON... .. | 05/06/2011 | 04/20/2041
38377V GK 6| GNMA CMO 2011-52 GU AFE | il 1738 | 100.096 | .... 147 MON... .. | 04/28/2011 | 05/16/2039
38377V GU 4 GNMA CMO 2011-52 MQ INV FLT. VAFE] 351,542 | 102.258 | ... . 93 MON... .. | 05/17/2011 | 04/20/2041
38377V GU 4 [GNMA CMO 2011-52 MQ INV FLT. AFE] . 176,038 1 102.258 | ... 180,918 176,089 47 MON... .. | 05/20/2011 | 04/20/2041
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT AFE] 379,631 L 104.511] ... ..401,905 .379,886 193 MON... | . .| 07/28/2011 | 07/16/2041
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT.... VAFE] e 384,558 | . 104511 ... 401,905 MON... .. | 08/12/2011 | 07/16/2041
38377W 4S 0| GNMA CMO 2011-101 MP. AFE | 226,151 | 100.987] ... 228,383 MON... .. | 07/28/2011 | 03/20/2039
38377W C5 1|GNMA CMO 2011-88 JD.... VAFE] 279,428 | 102.148 | ... 283,481 | oo 277,520 | 279,346 | s | s (85) MON... .. | 06/29/2011 | 06/20/2041
38377W GQ 1| GNMA CMO 2011-72GD - 19.. AFE ] i 348711 | 101.610 | covvveernnnn 352,343 | 346,760 | oo 348,607 [ oo | e (77) MON... .. | 06/28/2011 | 05/20/2041
38377W KU 7| GNMA CMO 2011-70 CU.... AFE] 94,962 | L 100.069 ...94,975 34 MON... | . ..| 05/13/2011 | 05/16/2041
38377W SM 7| GNMA CMO 2011-84 MS VAFE] 265,803 | ... 102.083 | ... 281,546 | .................275,801 | ....... 266,389 494 MON... .. | 06/30/2011 | 08/20/2039
38377X AH 5| GNMA CMO PAC 2011-100 HP. AFE] 395,561 | L 100.382 394,544 MON... .| 07/28/2011 | 07/20/2041
38377X LB 6[GNMA CMO PAC 2011-112 CA VAFE ] 287,563 | .. 100.034 280,388 MON... . | 09/06/2011 | 07/20/2041
38377Y W6 3|GNMA CMO 2011-137 UA AFE ] i 742,558 | 103.608 771,278 MON... 10/27/2011 | 04/20/2041
38378A AQ 4|GNMA CMO PAC-2 2011-151 KC VAFE] v 713219 | 101.110 MON... | . 12/20/2011 | 09/20/2040
38378A DX 6|GNMA CMO PAC-22011-153 NQ. VAFE] ... 406,408 | ... 102.163 MON... 12/20/2011 | 11/16/2041
38378A EA  5|GNMA CMO 2011-153 NW...oovvuiirirrierrnieierssieienississssisessnsssses | wovenee AFE | i 364,376 | L 100.808 370,330 MON... 12/20/2011 | 08/16/2041
38378A EC  1{GNMA CMO 2011-153 CB.....ccouverrerrnrrieereniseeseessessensesssesessessas | cevees VAFE ] e 768,262 | ... 100.640 775,602 MON... .. | 12/20/2011 | 04/20/2040
38378A H6 1| GNMA CMO 2011-156 JY.....coieiriririrrieieiiseieriesiseeessssisssesisensninns | coveien AFE | 469,964 | L 102.677 483,754 MON... .| 01/20/2012 | 02/20/2040
38378A UX 7 [GNMA CMO 201-157 WH......covrvirinrinerieriirinsiiesinsriesiesisssesnsnins | cvvees CAFE] ..365,544 | ...... 101.488 | ... 371,448 MON... 12/28/2011 | 11/20/2041
38378A YW  5[GNMA CMO 2011-157 H...vvvvieericriecineeisseisenieniesiseessssisenssnins | eeveee | oo [ cevisninnns AFE ] 684,501 | ...... 101.678 | ..o 682,968 | ...............671,697 | .................684,023 | ........... (579) MON... 12/30/2011 | 04/16/2041
38378C 2L 0|GNMA CMO 2012-6 TB.. AFE | 393,460 | ....... 99.710 | wovvvrvrrrirene 401,349 352 MON... .| 01/31/2012 | 01/16/2042
38378C SL 2| GNMA CMO 2012-6 GA.. WAFE 561,006 99.509 ....565,317 375 MON... .. | 01/30/2012 | 12/16/2041
38378D E5 0|GNMA CMO 2012-031 S INV FLT AFE ] 249,920 | . 101.462 254,051 24 MON... .. | 03/30/2012 | 03/20/2042
38378E 3L 5|GNMA REMIC PASS THRU CMO 2012-91 H CAFE . (4,557) MON... . | 07/23/2012 | 09/20/2040
38378E PZ 0[GNMA CMO 2012-69 HA.......oovvmerieeireriinrineriierieeiseeisssisensssinnins | eevnne | oo [ cevenninnns AFE ] s AT4779 | . 96.241 | oo 888,077 | o 475,969 | oo 474,806 |.......... 28 MON... 05/31/2012 | 05/16/2042
38378G BD 9| GNMA CMO 2012-134 HS INV FLT ..o | e AFE] ..1,037,945 | ....114.323| .............1,143,031 | .................999,826 | .............. 1,031,014 (6,931) MON... 11/06/2012 | 11/20/2042
38378G CN 6 GNMA CMO 2012-134 HA.......ouvemeemerierineeeeiseisesiesssessesiesesssnss | ceveeee CFE] ..1,007,325 | .....105.881] ..............1,058,626 | .................999,826 | .............. 1,006,680 (645) MON... 11/29/2012 | 11/20/2042
38378G FM 5[GNMA CMO 2012-140 HE. AFE] . 1,814,990 540 MON... 11/29/2012 | 08/20/2032
38378G M5 4| GNMA CMO 2012-149 MU VAFE] 1,993,750 | .......99.688 ] ..............1,993,760 | ..............2,000,000 | .............. 1,993,816 66 MON... 12/28/2012 | 12/20/2042
38378G N3 8| GNMA CMO PAC 2012-149 LQ......cooueverreeriereeseesevesseesiesseseessnis | cviees AFE] . . 2,010,417 (2,083) MON... 12/28/2012 | 12/20/2042
38378G N5 3[GNMACMO 2012-149 LU.. AFE] 1,003,750 100.375] ... ...1,003,750 ..1,003,125 (625) MON... | . 12/28/2012 | 12/20/2042
38378G TC 2| GNMA CMO PAC 2012-143 ED.....coovvvrmerireereererinerneniesessesssnisssnes | ceveee AFE 981,250 98.125 ....981,250 197 MON... 12/27/2012 | 12/20/2042
38378H 4D 5| GNMA CMO PAC 2012-124 AQ......ovuuriirireireiineieriesesseessssiseins | oevenne AFE | 1,187,462 | ........ 99.617 | .vvvcrnee 1,185,136 190 MON... .| 10/30/2012 | 10/16/2042
38378H BQ 8| GNMA CMO 2012-096 QH........cvvvrirrrrirrererinirerierisesesseessesssrinens | ceveene FE 957,866 98.757 ....962,809 1,675 MON... .. | 08/30/2012 | 07/20/2042
38378H BQ 8|GNMA CMO 2012-096 QH AFE] s 963,864 | ........ 98.757 | vvvreireenne 956,667 463 MON... . | 09/28/2012 | 07/20/2042
38378H J9 8|GNMA CMO 2012-128 DA. AFE 730,870 98.787 ....134,864 987 MON... | . .| 10/30/2012 | 08/20/2042
38378H JE 7|GNMA CMO 2012-106 JA... AFE ] 1,435,179 | ........ 94.999 | ..ovvrinee 1,389,458 2,033 MON... . | 09/28/2012 | 11/20/2041
38378H K4 7| GNMA CMO PAC-3 2012-128 DE......c.ovverierrinerieiieeineissssinessennins | venes | oo | vevereniins AFE] 992,964 | ........ 97.102| v 966,604 | ................995452 | ................993,041 | .......... 78 MON... 11/20/2012 | 10/20/2042
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38378H L8 7|GNMA CMO 2012-128 HK....covoorvirririiieiineiieeieriseeissiesssiesisenens | ceveene I [ AFE 665,201 98.221 2.660,801 | oo 672,770 | oo 665,737 |......... BB8 | vverveerirerinriinnins | veevnineinenieninee | cereeenn2.000 | i 2.023 | MON... 10/30/2012 | 09/16/2042
38378H M8 6|GNMA CMO PAC-2 2012-128 CN.....ovvuurerrierieenireeieessssisensssnienes | oeeeiae I [ AFE] 984,992 | ........ 96.646 | ......cccvonvn. 958,244 | ....oovvveenn. 991,499 | .o 985,240 | ......... 248 | oo | s | 002,000 [ e 2.013 |MON... 11/20/2012 | 10/20/2042
38378H MM 5| GNMA CMO PAC-2 & 3 2012-106 UG.... | AFE] . . . . . e 1,914,700 | 6,229 | oo [ e [ e 1500 [ i 1.562 |MON... | ... 09/28/2012 | 09/20/2042
38378H MM 5| GNMA CMO PAC-2 & 3 2012-106 UG.... . .| FE] .. . . . . ...960,301 |......... 2,597 . 15001 ... 1.554 | MON... | ... 10/22/2012 | 09/20/2042
38378H QM 1| GNMA CMO PAC 2012-108 KA.........cooiiviieiieiiesiseisssississeisesesenens | cevenae I [ AFE] cnn..984,308 | ......100.144 | ................985,263 | .................983,846 | ....ccconrrinne. 984,257 | ..o | s (50 [ 1ooverererrerneieeiiens | e | e 1.500] ......... 1.499 | MON... 11/26/2012 | 08/16/2042
38378H SX 5| GNMA CMO 2012-113 MH.....cooiiiiiiiiniinsiienisssissiisnisssnsseneenessnnses | coveeas [ AFE] 838,301 114 . 09/28/2012 | 06/20/2042
0299999. U.S. Government - Residential Mortgage-Backed Securities. . . . 71,638,725 | ... XXX........ . 71,431,978 | ... (271,418) 0 0 |..XXX........ XXX . . . .66,494 |..... XXX o [ XXX......
0599999, Total - U.S. GOVEIMMEN.......vvuieiersiesersarssisssssssersssssessesssseessesss s ses s sensssssssanssasssnsssssensansssssensssssssons | snssssonens 73,697,631 | ... XXX..ooo. | cover. 74,002,759 | ........... 72,773,137 | ............ 73443432 | .oce 0 (291,053) 0 0 ]..XXX........ XXX . oo | 230,102 | ... 103,994 |..... XXX.oooo | e XXX......
All Other Gover ts - Residential Mortgage-Backed Securities
31397T LK 6| FHLMC 3452 CA REMIC MULTICLASS CMO.......coovurvemiveririernnnees | vevees I VAFE ] 143,291 ] ...98.059 196,293 el 200,179 150,605 2,032 06/30/2009 | 05/15/2038
36217A 2A 7 [GOVERNMENT NAT'L MTG ASSOC POOL #188069............coeeererenes | covrne I [ VAFE ] e 1,559 |10 100.310 | e 1,569 | 1,564 | 1,655 | 0 02/23/1987 | 01/15/2017
36217P DU 8| GOVERNMENT NAT'L MTG ASSOC POOL #199115........ovveveenrrrnns | ceve . L4434 | 0 02/23/1987 | 01/15/2017
36217T TB 5| GOVERNMENT NAT'L MTG ASSOC POOL #203146... [ . . ..3,082 | ... 111.636 .3,542 3,052 |......... 3 05/26/1987 | 05/15/2017
38373V NM 8 GNMA 2002-83 CL NU.......cvvuuermerirerrienieninseenenssssssssenssssssenssssnns | cevnee | | WIFE | s 239,251 | ...... 116.021 | oo 268,844 | ....ccceeee231,720 | i 236,763 | ......... (304) 09/03/2003 | 09/20/2032
38374D K2 4| GNMA CMO 2008-21 TH.....ovuveierrieinereierniessenssisssessssssnsssssessnnes | seveees e | WAFE ] 148,193 ] L 107.517] . AB7,755 | e 146,725 | i 148,024 | | e (80) 04/16/2010 | 09/20/2035
38374D K2 4| GNMA CMO 2008-21 TH.....oouvverreieererimeemerieriessiessesessessessesssenees | seveene | e | WAFE | . 148,859 L 107.517 | . .157,755 (105) 08/12/2011 | 09/20/2035
38374T RK 2| GNMA CMO TAC 2009-22 JL.......ccmvvvrrrenrenerreeineersersssissessensssnesees | conneee | oo | vevevseriens | AFE | . 586,154 | ... 107.687 (423) 04/21/2010 | 04/20/2039
38375Q JR 1| GNMA CMO SEQ PYR 2008-42 QA... | e | WAFE | e 64,440 | L 101.121] . (182) 12/08/2009 | 11/20/2034
38376T SQ 6| GNMA CMO 2010-6 NJ....oouveuueemriiereereriseeseriessseeesesssseesensssssenees | eeveees o | | WAFE | i 108,411 | L 100.608 (299) 02/03/2010 | 10/16/2039
38376Y VX 6 |GNMA GTD CMO TAC 2010-043 LM......cccrvvvrvrvenerrerennerensnseireninnns | eoveeee | oo frvvrseinen [ WIFE | 24,010 | Lo 100.035 (274) 04/26/2010 | 07/20/2039
38378E FQ 1|GNMA REMIC PASS THRU CMO PAC 2012-51 CA. .....99.542| . ..1,931,359 .1,940,245 (396) 11/26/2012 | 10/20/2041
0799999. All Other Governments - Residential Mortgage-Backed Securities. XXX . ..3,533137 | .. 3440713 | oo 3,417,655 | o0 | (28) 0 0 .. XXXoooo [l XXX XXX 11,488 | 0] XXX...... | ..... XXX......
1099999. Total - All Other Governments........... e XK | s 3,633,137 | oo, 3,440,713 | .. 3,417,655 | 0 | (28) 0 0 [ XXX | e XX | XXX | i 11,488 | e [ XXX | e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
19668Q DD 4|COLORADO ST BLDG EXCELLENT REV 2010 B.......ccevevvvvrerrierers [ e IO 1|.1FE| .................400,000 | ...... 112641 o 450,564 | ..ooviiiins 400,000 | .oeririinnnns 400,000 |......... 03/03/2010 | 03/15/2030
438701 RG 1|HONOLULU HAWAII CITY & CNTY REV.....ccoverumrrmerierirnernsernerirenes | cevees | IFE| ....n..503,335 | ... 116.699 | . .583,495 ....500,000 502,955 |......... (176) 11/09/2010 | 07/01/2030
452024 HH 8|ILLINOIS MUN ELEC AGY PWR SUPPLY REV. [ I . | AFE] nn.501,580 | ... 124588 | . 622,940 | .. 501,437 | e | e (66) 11/24/2010 | 02/01/2035
452152 GS  4|ILLINOIS ST GO BNDS TXBLE.........coccurierrierinrrierinerseiiessesenenins | covees I [ AFE ] 520,510 | 121.321 606,605 | ... 500,000 | ..cooverernne 518,445 | ......... (855) 08/12/2010 | 07/01/2035
651333 DR 4|NEWFOUNDLAND - PROV OF - USD [SSSTTRRR O . | WAFE] 99,800 | ... 143324 | . 143,324 ...100,000 | ...... 99,939 |......... 7 11/04/1992 | 10/22/2022
669827 DP 9|NOVA SCOTIA - PROVINCE OF USS. (RPN IR . | WAFE] i 196,694 | ... 146.002 | . .292,004 | .. ....200,000 114 10/16/1992 | 07/30/2022
669827 DP 9|NOVA SCOTIA - PROVINCE OF USS. USRI DOV I [ VAFE ] 98,350 | 146.002 146,002 | oo 100,000 57 11/04/1992 | 07/30/2022
669827 DQ 7|NOVA SCOTIA PROVINCE CDA DEBENTURES..........cocovvvmeirmrniaees [ v GAFE] 201,250 | e 103.040 | . .206,080 +200,000 | cooereereei200,000 [ oo [ e (56) 07/27/1993 | 07/27/2013
669827 DQ 7|NOVA SCOTIA PROVINCE CDA DEBENTURES..........cccconuvemirenerienns | cove . wo| AFE] enns.200,000 | ... 103.040 | . .206,080 | .. ....200,000 07/30/1993 | 07/27/2013
691021 KU 2| OWENSBORO KY ELEC LT & PWR REV......c.osvvemirrerinrerneiseeinneinens | cevene I [ AFE] .e.n..500,000 | ... 109.246 | ..oocvvvrvrnes 546,230 | ..coovvrereenne 500,000 11/05/2010 | 01/01/2024
691021 KV 0[OWENSBORO ELECTRIC.......cvuniiirniisiirerinnisesnissisnssnssensssssssensanes | avens N AFE] . ....500,000 11/05/2010 | 01/01/2025
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cocovernneas . .3,700,000 (974) 0 0 | XXX [ XXX | XXX ] e 104,943 | .......245338 | ... XXX [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) v | o3y 121,519 | XXX | 4,350,184 | s 3,700,000 (974) 0 0 o XXX [ XXX [ XXX | 104,943 | ... 245338 | ... XXX [ XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
448814 ED  1|HYDRO QUEBEC.........ccoomiumrierierineiresiseissersssisnessssssseesssssssssnens | ervnee I [ AFE] 198,972 | ...... 100577 | oo 201,154 | oo 200,000 | ..covoerernenne 200,000 |......... 17 8.000......... 8.041 [FA ..o | v 6,666 | ...ocovoneen. 16,000 | 02/03/1993 | 02/01/2013
683078 FY O[ONTARIO HYDRO.....cocotuiriieiriransinisesssessrsssssseensssssssessssssssssssssssansns | avenes N AFE] 94,854 | ...... 101.710] oo, 101,710 | oo, 100,000 | .ovvvvrrnene. 100,000 |......... 82 | [ | s 7450]......... 7854 |MS...... | oo 1,883 | i 7,450 | 06/21/1994 | 03/31/2013
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 293,826 | .. XXX | corrrirn 302,864 | ................. 300,000 | .....co......... 300,000 |..ccoeverereeee 0 99 0 0 |..XXX........ XXX XXX | i 8549 | ............. 23,450 |..... XXX...... | ..... XXX......
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2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . s 293,826 | ... XXXeooooee [ o 302,864 | ..o 300,000 [ ..cocvirnnnene 300,000 [ ..oovoniiiiiinens 0 99 0 0 . XXXt XXX DSOS [ 8,549 | oo, 23,450 |..... XXX | e 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 Obligations

027650 DC 5| AMERICAN MUN PWR-OHIO INC REV JETTTSTRRRTPION TN . AFE] 510,305 . 117.378] ... (468) 12/01/2009 | 02/15/2032
033177 XT 8| ANCHORAGE ALASKA ELEC UTIL REV 2009 B........ccovvvrevrrvcerirnens | crve N AFE e..n....506,070 | ... 115.176 | ... (379) 12/02/2009 | 12/01/2026
033177 XU 5| ANCHORAGE ALASKA ELEC UTIL REV.....ccomvvinirrnrierineiseeinniienns | criene N AFE ] 454901 | 113.604 | ... (258) 12/03/2009 | 12/01/2029
033717 KR 9| ANDERSON CNTY SC SCH DIST #1......coevmrrreriirinrrinnrrerirerenenins | cvveene N VAFE ] 512,970 126.012] ... (811) 06/24/2010 | 03/01/2027
04108K VM 7 [ARKANSAS ST DEV FIN AUTH REV......cccovivmrrierieineriseisersenienens | ceveee AFE] 245,000 | ... 109.468 | ... 03/03/2010 | 04/01/2030
059231 TN 0|BALTIMORE MD REV TAXBLE AFE ] 249,625 | . 108.225] ... 16 12/03/2010 | 07/01/2035
088281 CB 4 |BEXAR CNTY TEX GO....cvourrrrrirrireerneisssrisesiesssseesssissessesssssssensns. | cevees N VAFE ] e 408,920 | ... 119.014 | ... (308) 09/03/2009 | 06/15/2039
098203 RQ 7 |BONITA CALIF UNI SCH DIST GO.....covvvrivrririreerieseisinsieessssnsienes | evenee N | AFE| ... .508,915 | ... 116.313 ... (469) 09/16/2009 | 08/01/2029
106284 DB 5|BREA CALIF PUB FING AUTH WTR REV.......cccccovimermerireenieineinens [ wreees N VAFE] e 802178 | 112,145 ... (2,087) 10/22/2010 | 07/01/2036
155888 CL 2| CENTRAL WEBER UTAH SWR INPT DI REV. AFE ] 534,713 | 1121281 ... (405) 06/23/2010 | 03/01/2035
158249 HW 5| CHAMPAIGN CNTY ILL CMNTY UNIT GO. AFE] ................500,000 | ...... 114.737] ... 02/17/2010 | 06/01/2032
163103 UJ 1| CHELAN CNTY WASH PUB UTIL DIST REV 2011C....c.cvvvverrerirneens [ VAFE] . 516,695 | ... 107.207 | ... (1,518) 11/01/2011 | 07/01/2023
165329 DG 5|CHESAPEAKE VAWTR & SWR SYS REV.... AFE] ...............500,000 | ...... 117.620| ... 04/01/2010 | 07/01/2026
165329 DH 3| CHESAPEAKE VAWTR & SWR SYS REV.... WFE eee.nn...500,000 | ... 116.776 | ... 04/01/2010 | 07/01/2030
165618 BX 6|CHESTER CNTY PA SCH AUTH SCH REV... | WAFE] 250,000 | ... 109.762 ... 07/01/2010 | 04/01/2021
165618 BY 4|CHESTER CNTY PA SCH AUTH SCH REV... CFE ie..n...500,000 | ... 111.845] ... 07/01/2010 | 04/01/2025
172252 H8 4| CINCINNATI OHIO CITY SCH DIST GO.....couuverrereernireeserisseesenens [ woveees | AFE| . .504,535 | ... 119.388 | ... (324) 06/03/2010 | 06/01/2025
19668Q DM 4| COLORADO ST BLDG EXCELLENT REV......ccccovvmiviviniiernninciniinees [ vrees .. JAFE| 529,520 | ... 141.927] ... 709,635 (1,845) 01/18/2011 | 03/15/2028
19679R NJ 5[COLORADO WTR RES & PWR DEV REV.......ccccovvvrmrimeemrriinirserrenes | covees C|. VAFE ] 502,500 | ... 107.323 ... 536,615 (104) 10/25/2010 | 09/01/2035
210295 DF 5| CONSOLIDATED WYO MUNICIPL ELECT PWR REV.......cccovsienvinns | crv AFE] 503,750 | ... 115.055 | ... 575,275 (197) 07/12/2010 | 06/01/2030
223777 CM 3| COWLITZ CNTY WASH PUB UTIL DIST REV.......ccccovvvmrvrerirnrenrinnns | covene NE oo AFE] nen..505,250 | ... 1134101 ... 567,050 (375) 03/17/2010 | 09/01/2025
259226 BQ 0| DOUGLAS CNTY NE.......oiiiiiirerineirnenineineisesiesssessssessesssssssssenes | cevnee I [ AFE] 225,000 | .. 13129 o 254,540 | ................225,000 | .................225,000 | ........... 12/09/2010 | 07/01/2028
259226 BS 6 |DOUGLAS CNTY NE......cciivviimrrieiieiererneireesniseisssssnsensssssensesssssenss | eveene | o | vevvvnenns | o TFE | i 275,000 | oo 105.725| ... 290,744 12/09/2010 | 07/01/2017
283734 MX 6|EL PASO TXBABSB . ceerneennnnni250,000 | ... 117161 ... 292,903 09/25/2009 | 08/15/2034
299461 NL 3|EVANSVILLE IND SEWER WKS REV BNDS........c.coovummrimeirnreineiiinnes | crveee .AFE] .................500,000 | ...... 114552 ... 572,760 12/01/2010 | 07/01/2031
31200C AM 8| FAU FIN CORP FLA CAP IMPT REV 2010A.........coovomirieririereniirines | ceveene NE AAFE] .. 306,750 | ... 113.163 | ... 339,489 (355) 03/04/2010 | 07/01/2030
317747 DQ 3| FINDLAY OHIO CITY SCH DIST GO.....cvvuurvrrircrierireeseriseesnensenens | ceveee I [ 1|..1FE| .................500,000 | ..... 112382 oo 561,910 | .................500,000 | .................500,000 |........... 02/11/2010 | 12/01/2037
341507 ZN 4 |FLORIDA ST BRD ED LOTTERY REV crrre s [ o AFE] nn...250,000 | ... 117.322 293,305 03/11/2010 | 07/01/2025
34157P AV 6 [FLORIDA ST INTL UNIV PKG FAC REV.......oecemeerrerrerieinseeseeneenns | coveee N VAFE ] e 583,731 | 115.484 | ... 658,259 (763) 05/05/2010 | 07/01/2029
34281P LD 3 |FLORIDA ST GOVERNMENTAL UTIL REV.....c.covvvmerrmrineenneerseiennns | eevinne oo [ eevvrivnen [ WTFE | ciiiier0507,000 | ... 113439 ... 567,195 (368) 10/05/2010 | 10/01/2030
358240 FB 0|FRESNO CALIF WTR SYS REV.......ccccoveumirvmrrnerrerincessensnnsernennns | eevnene | [eoverreens | WTFE | 489,375 | L. 111225 ... 556,125 559 02/03/2010 | 06/01/2030
373109 BM 8| GEORGETOWN UNIV D C REV......cocconveirrnnrernereeineessesssinseenennns | eevneee | [ evveevsens | W TFE | iiii.532,750 | oo 119.105 ... (3,639) 04/09/2009 | 04/01/2019
385478 EV 0| GRAND FORKS ND PUB S/D.... AFE 200,000 114.514] ... 12/29/2010 | 08/01/2028
438670 VK 4|HONOLULU HAWAIICITY & CNTY GO SERE.. VAFE ] nn..306,393 | .. 113.524 | ... (291) 03/23/2010 | 09/01/2033
442331 QM 9[HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/.......overvvererevrnerercnne [evvene [ o | vevvreens | WAFE | 1,233,390 | ... 125.042 ... (3,071) 10/04/2012 | 03/01/2032
452024 GT  3|ILLINOIS MUN ELEC AGY PWR SUPPLY REV........cccccovurmmrimerrevcnnnns | covvene | [woverireens | WIFE | inee...552,690 | ... 120162 ... (2,195) 10/14/2010 | 02/01/2035
455285 5R 3| INDIANAPOLIS IND LOC PUB IMPT REV........ccosuvmmrrmerirmeerneenseinseees | evneee | o [ everiveeens | W IFE [ nicce.r..500,000 | ... 125.641| ... 03/04/2010 | 01/15/2030
469487 BW 1|JACKSONVILLE FL BAB.... AFE] 250,000 115.026 | ... 09/25/2009 | 10/01/2030
478718 E4 7|JOHNSON CNTY KS UNI SCH DIST 233 A....covvvvurvrerirerireersninserinnns | ceveee N A].AFE] ....ee....501,900 | ... 117.062 ... (127) 06/09/2010 | 09/01/2026
483854 FJ 9|KANE COOK & DU PAGE CNTYS ILL GO SER C....oovvvvrivrircrirenins | v I 1|.1FE]| .................250,000 | ..... 115514 ................288,785 | .................250,000 | .................250,000 |.......... 12/09/2009 | 12/15/2034
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485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER 1| AFE| coiin.334,106 | ... 110285 .................330,618 | .................299,785 | oo, (3,947) 05/17/2010 | 03/29/2021
485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER 1| .AFE| ... 446,624 | ... 110.285| ..o 459,049 | i 416,238 | (3,376) 07/11/2011 | 03/29/2021
485429 AU 8|KANSAS ST DEV FIN AUTH REV AFE] in....450,000 | ... 109.501 07/09/2010 | 05/01/2030
489710 QC 0| KENNEWICK WASH GO TXBL SER B......cccovvvuerierirerrenireeserierinns VAFE ] i 703,752 | 109.654 | ... (198) 03/18/2010 | 12/01/2030
489890 KB 8|KENOWA HILLS MICH PUB SCHS GO AFE | nn..400,000 | 110.151] ... 06/23/2010 | 05/01/2026
491501 CX 8|KENTUCKY ST MUN PWR AGY PWR REV JFE ee..n...500,000 | ... 113.915] ... 05/05/2010 | 09/01/2026
498530 5U 4|KLEIN TEX INDPT SCH DIST GO. .|..1FE| .................365,000 | ...... 118.593 | ... 05/18/2010 | 08/01/2030
516823 N2 3|LAREDO TEX GOV TAX & REV 2009 B AFE] ...............500,000 | ...... 116.384 | ... 09/23/2009 | 02/15/2029
517840 S5 4|LAS VEGAS VALY NEV WTR DIST REV GO 2009C.. | AFE| n..529,585 | ... 131293 ... (1,020) 12/23/2009 | 06/01/2039
542690 W4 0[LONG ISLAND PWR AUTHN'Y ELEC REV... AFE | nn...300,000 | 111.780] ... 06/03/2010 | 05/01/2021
546589 QW 5|LOUISVILLE & JEFFERSON CNTY KY REV.. VAFE] 482,190 | 127.061 | ... 614 02/22/2010 | 05/15/2040
561851 GP 5| MANTEE UTILS TXB AFE] n..200,000 | ... 112.246 | ... 12/21/2010 | 10/01/2017
567609 CU 4|MARIEMONT OHIO CITY SCH DIST GO... AFE ] v 366,170 | 109.747] ... (674) 09/01/2010 | 12/01/2035
584556 DZ 4 |UNIV OF MISS MED CTR BLDG CORP VAFE ] e 460,473 | 113.083 ... (737) 06/28/2010 | 06/01/2032
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO. |.AFE| ...........683,658 | ...... 108.911] ... 1,070 05/24/2010 | 10/01/2036
606092 ES 9|MISSOURIJT MUN ELEC UTIL COMMN REV 2009.. VAFE ] 503,125 | 11429 | ... (165) 12/11/2009 | 01/01/2029
606092 ES 9|MISSOURIJT MUN ELEC UTIL COMMN REV 2009 AFE] .. 509,765 | ... 114294 | ... (514) 12/18/2009 | 01/01/2029
607114 U5 2|MOBILE ALA SER 2009B GO AFE] 502915 | L 111160 ... (146) 12/03/2009 | 02/15/2030
63165T BR 5|NASSAU CNTY NY SER | GO VAFE ] 501,770 112.308 | ...ccvoererr.561,540 | ooiiiiirn.500,000 [ oo 501,483 [ oo | e (93) 12/04/2009 | 10/01/2029
64711N NN 1| NEW MEXICO FIN AUTH REV.......coeiriiiirieieieeeie s AFE] ................250,000 | ...... 117.507 08/12/2010 | 06/01/2030
64966H 4L 1|NEW YORKNY GO VAFE] 501,265 | .. 117.008 | .................585,040 | .................500,000 | ..oovoriirrennns 501,123 [ oo | e (63) 10/12/2010 | 10/01/2031
64966 AS 5|NEW YORKCITY SER F1 AFE| 200,000 | e 123.220 12/15/2010 | 12/01/2031
65364U AB 2| NIAGARA MOHAWK POWER CORP SENIOR NT SER N VAFE ] 750,000 1 99.439 11/28/2012 | 11/28/2022
658203 L2 8|NORTH CAROLINA MUN PWR AGY REV......cccoviumirimrierinrineeraneins B [ AFE] 509,325 | . 119.923 | .o (424) 09/16/2009 | 01/01/2032
658203 W2 6NORTH CAROLINA POWER AGENCY.. AFE] nn....504,750 | .. 100.950| ................504,750 | .................500,000 | ...cccc0oe0eerr 504,729 | oo | e (21) 12/11/2012 | 01/01/2032
665250 BX 3|NORTHERN ILL MUN PWR AGY. VAFE] nn...200,000 | ... 129.126 12/01/2010 | 01/01/2030
665250 BX 3|NORTHERN ILL MUN PWR AGY. VAFE] 303,000 | .. 129.126 | ... (158) 12/03/2010 | 01/01/2030
680616 VC 0|OLENTANGY LOC SCH DIST OHIO GO.... AFE ie........665,000 | ... 116.709 | ... 03/24/2010 | 12/01/2033
686430 EX 3| ORLANDO FLA CMNTY REDEV AGY TAX REV.....coccnvremerierirerirenns 1| AFE| o 314,871 | L 113318 | v (513) 04/22/2010 | 09/01/2040
690477 DG 6|OVIEDO FLA UTIL REV BDS TAXBLE... AFE] 383,532 | L 107.534] ... 716 01/12/2011| 10/01/2035
702282 LQ 5|PASADENA CALIF UNI SCH DIST GO.. .|..1FE| .................500,000 | ..... 121.425] ... 09/02/2009 | 08/01/2029
702541 GQ 0|PASCOCNTY FLAWTR & SWR REV .|..1FE| .................500,000 | ...... 113.992] ... 30,800 | 09/03/2009 | 10/01/2019
70338 AB 0[PATRIOTS ENERGY GROUP S C GAS VAFE ] . 541,035 | L 114570 ... (2,160) 37,045 | 12/02/2010 | 06/01/2030
707487 FR 0|PENN HILLS PA SCH DIST TAXABLE AFE ] 401,452 | 116222 c.ovvvveerer 464,888 | ooeirnni400,000 | coooeeeennid01,197 [ | e (76) 24,400 | 09/22/2009 | 10/01/2029
71323M DE 9|PEORIAILL PUB BLDG COMMN SCH CL C. AFE] 305,307 1179101 ... (332) .18,720 | 12/21/2009 | 12/01/2026
729212 MS 6|PLUM BORO PA SCH DIST GO VAFE ] 402,500 | ... 108.959 | ... (104) 25,780 | 03/01/2010 | 03/15/2035
733845 GH 8|PORT CLINTON OHIO CITY SCH DIST GO AFE ] 501,770 112791 v 563,955 | 500,000 | v 501,512 | s | s (89) 30,250 | 02/11/2010 | 12/01/2031
744499 AP 9|PUBLIC SVC CO NEW MEXICO SENIOR NT......c..oocvrvvemvemvrrnerrennns [ eovvene | [woverreens | #2FE | iiiinn..594,300 | ... 121.380 ... (15,717) 39,750 | 11/09/2011 | 05/15/2018
744533 BL 3|PUBLIC SERVICE CO OKLA SENIOR NT SER L.......ccccmeremmermerrnnnnee [ eevnene [ [evverveens | w2FE | . 248,115 | L 114738 ... 209 01/13/2011 | 02/01/2021
76222R HT 2| RHODE ISLAND ST & PROVIDENCE GO.........ccccovvnvevrirernesnrerinniens | vvvvens | oo | eevsriveens | WTFE | 303,000 | ... 115.052] ... (158) 05/13/2010 | 04/01/2030
786005 PN 2|SACRAMENTO CALIF MUN UTIL DIST REV. VAFE] .. 508,570 | ... 123.288 | ... (263) 07/29/2010 | 05/15/2036
790697 BM 7 |ST JOSEPH MICH PUB SCHS BLDG BNDS..........ccccvivveiireriiirrirnns 1]..1FE]| .................500,000 | ...... 108.073 06/17/2010 | 05/01/2027
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79765R SU 4| SAN FRANCISCO CALIF CITY & CNTY REV......ccoovirrerimieerinninenes | ovves | oo | vevernriinns CFE eee.nn...500,000 | ... 119841 | s 599,205 | ...oovvvernene 500,000 | ..covevernvne 500,000 | ..ovevererrerrrinrins | e | e | e | oeneer9.500 | 10008500 | ML | e 4,521 | s 27,500 | 06/17/2010 | 11/01/2025
799017 GA 0| SAN MATEO CALIF UN HIGH SCH DIST GO......ovvereerrrenerierineennns | eevveee [ o [ erverieeens JAFE] ................500,000 | ... 115316 | oo 576,580 | ..cooovvrernenne 500,000 | ..cooovrernnne 500,000 | ..ovvererrererrrnins | ceerrenienineerneninns | eevnersenneenennnnins | veneesenenssenenns | ooeenenen8.733 | 18733 | MSei | v 11,160 | e 02/17/2010 | 09/01/2034
800618 AF 7|SANFORD N C ENTERPRISE SYS REV AFE] 519,555 | L. 115.929| ... 579,645 (1,086) 01/20/2011 | 06/01/2030
802385 LF 9|SANTA MONICA CALIF CMNTY COLLEGE GO WAFE ....e.......506,080 | ... 116.423| ... 582,115 (264) 02/10/2010 | 08/01/2034
812643 GE 8|SEATTLE WASH MUN LT PWR REV TAXB IMPT.....c.oovvomrinriinniinnns | crv AFE | nn..400,000 | 117.752] ... 471,008 02/08/2011 | 02/01/2027
837227 H8 3|SOUTH CENT CONN REGL WTR AUTH REV......cccovurrerirmievirrnrines | cvvens VAFE ] cnn..504,500 | ... 119.588 | ... 597,940 (237) 03/19/2010 | 08/01/2030
837227 H8 3|SOUTH CENT CONN REGL WTR AUTH REV......cccoevvmmermerrneirnennnee | wvvene [ [ wvveeveens | W TFE | ecce.....500,000 | ... 119.588 | ... 03/24/2010 | 08/01/2030
906347 TH 2[UNION CNTY N J IMPT AUTH REV... (213) 02/01/2011 | 12/01/2030
91412F  7X 9| UNIVERSITY CALIF REV TXBL SERR.. (200) 01/26/2010 | 05/15/2031
914716 VF  9[UNIVERSITY N C CHARLOTTE REV SER 2009 B..........cocoovvvervvrrvnne [rvvene [ oo | vvrivene T AFE | iiii.501,730 | ... 112,498 | o0 562,490 | i 500,000 | oo 501,449 | i | s 91) 12/03/2009 | 04/01/2029
958792 CD 3| WESTERN NASSAU CNTY N Y WTR AUTH REV. . (880) 04/23/2010 | 04/01/2025
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............coerrnieiieieiisnnicsesnenns 0 (51,090) 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... 0 (51,090 0
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AF  9[AFLAC INC.....oovvvvvirrrerersnieierissiesssississsensnssssenssssssssessssssssenseens | ovnne |0 | vevvnnennns | o TFE | oo 511,450 | i 126.636 610,386 (1,052) 12/29/2011 | 08/15/2040
001957 BD  0|AT&T CORP NOTES.........ccourmirirmrirmrenirinernerienineessenssssssensessnssnes | eovnene | o [ eoverrenns | W TFE [ . 202,500 | ..o 149.267 298,534 | ..coverererrn200,000 | i 201,538 | s | s (86) 11/26/2001 | 11/15/2031
008117 AD  5|AETNA INC DEBENTURES........ccooommiimmeimrrnnniinereeiseesssinssesessnenns | eovneee | o [evveeveens | W TFE | 194,000 | ..o 103.664 207,328 316 ..54,000 | 11/24/1993 | 09/15/2013
008117 AD 5|AETNA INC DEBENTURES .103,664 | .. 157 12/02/1993 | 09/15/2013
008117 AD 5|AETNA INC DEBENTURES.... 103,664 | .. ...99,990 141 .. | 12/22/1993 | 09/15/2013
008117 AD 5[AETNA INC DEBENTURES.... 103,664 100,000 25 .. | 01/21/1994 | 09/15/2013
008117 AD 5|AETNA INC DEBENTURES.... 103,664 193 .. | 04/15/1994 | 09/15/2013
008117 AD 5|AETNA INC DEBENTURES.... 103,664 824 .. | 07/28/1994 | 09/15/2013
008117 AD 5|AETNA INC DEBENTURES.... I . 103,664 116 . | 06/26/1995 | 09/15/2013
011842 SH 5|ALASKA ST INTL ARPTS REV.....cccovvrrererneinnrirneineriresenensnssinseeneees | evneee | [evveevneeT | WAFE | i 407,276 | oo 110597 | oo 442,364 (303) 09/16/2010 | 10/01/2035
012873 AK 1[ALBERTA ENERGY CO LTD YANKEE NT......cccoocvurvmverrerneenerernenns [wevene [ o | vervvnenns | n2FE | iiiiin..590,205 | ... 129.988 649,940 (3,341) 05/01/2012 | 11/01/2031
016900 AC  6|ALLEGHENY LUDLUM CONV.......cocomurirmremreriniserierirereneessenissnneees | eevnene | [eoveereens | #2FE | 297,492 | Lo 119.866 359,598 119 03/20/2003 | 12/15/2025
016900 AC  6|ALLEGHENY LUDLUM CONV.......cocoovrrirmrirmrirmreirnernerirererseessnisseineees | evnene | o [vveeveens | #2FE [ 156,000 | ..o 119.866 | ... 191,786 190 .. | 04/08/2003 | 12/15/2025
016900 AC  6|ALLEGHENY LUDLUM CONV.......ccccovvrirmrermreininnirerirerenensenisninenes | eevvene | o [eovevrenns | 22FE [ iiiin..397,500 | ... 119.866 | ... 479,464 179 .| 09/17/2010 | 12/15/2025
016900 AC  6|ALLEGHENY LUDLUM CONV.......cocomirirmrineirrnisereriesenensssninseeneees | eevneee | oo [ wveeeneens | #2FE [ . 285,250 | ..o 119.866 | ....cvvvrvrnen 299,665 (2,712) 06/03/2011 | 12/15/2025
017175 AB 6| ALLEGHANY CORP SENIOR NT......ccoovvvrvrveireinrinnernnnnisensnsssssensnnnes [ overne |0 | vevvvnrennns | w2FE | i, 540,750 | ... 111.489| ... 557,445 (4,366) 04/19/2012 | 09/15/2020
017175 AB  6|ALLEGHANY CORP SENIOR NT.......cccovvunerrmerenrrnerireniseesenssnsnennes | eovneee | o [ woveereeens | #2FE [ iiiinncenn...544,000 | ... 111.489] ... 557,445 (3,667) 06/20/2012 | 09/15/2020
017175 AC 4 |ALLEGHANY CORP SENIOR BD.........ccccoviemreneirmnnineinerimsinennsennne | eovneee | [evvenveens | 2 2FE | . 249,745 | L 109.535 ... 273,838 06/26/2012 | 06/27/2012
018490 AM 4| ALLERGAN INC.......coiirmiririierieninnriesisssiesiesessessssssssnsenssesssssesns | covnes . ..686,371 | ...... 1151111 ... 805,777 2,271 01/26/2009 | 04/01/2016
01877Z AD 2| ALLIANCE PIPELINE L P FGN SR BD SEDOL 29........coocvmmrvmeirmrernee | oreeee | oo | veverneernne | WAFE | i 489,954 | ...... 111012 s 486,208 (5,301) 01/25/2012 | 12/31/2023
018805 20 0 [ALLIANZ SE UNDATED 8.375% SUB CALL BNDS.... 500,000 25.625 ...128,125 06/03/2008 | 12/31/2110
01959E AA 6 [ALLIED WORLD ASSURANCE CO HLDGS SENIOR N.......c.covvermeenens | vevnee oo [ eervrivnnn [ w2FE | oo 578,685 | ...... 118152 oo 590,760 (19,671) 04/18/2012 | 08/01/2016
020002 AC 5[ALLSTATE CORP DEBS.........coccouimrirermrineierinsreesnirersssssisenssisseenss [ eveene | oo | vevnneenns | o AFE | 91,081 | i 103.236 | ... 103,236 497 09/22/1994 | 06/15/2013
020039 AE  3|ALLTEL CORP DEBS.........cooooevvereiecesresnsiseressesseeesnessssesssesnssnneinns | eoennse | oo [ veneeenT | WAFE | iiinnenn...246,600 | ... 118.739 ... 284,974 (825) 01/05/2007 | 03/15/2016
02153L AA 2| ALTERRA FINANCE LLC SENIOR BD DTD 09/27/.........csecemseemerveeerns | covneee | o [ vveereens | #2FE | riiinner...537,550 | ... 115.328 ... (3,129) 06/26/2012 | 09/30/2020
02580E CN 1 |AMERICAN EXPRESS BK FSB MED TERM NTS.......ccovvvervrrerinnenes | eoveere | oo [rvvrvecren [ WIFE | v 484,750 | ... 101.491 2,224 08/07/2008 | 04/16/2013
0258M0 CW 7| AMERICAN EXPRESS CREDIT MTN.....c.cvvovuvnerrmreneersnesernsernenenns | eenneee | o [ evvernenns | W TFE | 484,150 | oo 101.843 2,311 08/22/2008 | 05/02/2013
02639E NB 6| AMERICAN GENERAL FINANCE INCOME NTS........cccovuivuvmineirerinns | woveee | [ evvviines | WBFE | e, 300,000 | ... 98.563 10/04/2007 | 10/15/2014
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02639E NG 5[AMERICAN GENERAL FINANCE INCOME NOTES.........cocoonuvrmmvvnens | vervee oo [ crvevrinens .5FE 300,000 98.539 295,617 | v 300,000 | ..cooverernnne 300,000 |........... 6.000]......... 6.000 12/03/2007 | 12/15/2014
02639E PK 4 [AMERICAN GENERAL FINL CORP INCOME NTS......ccovvmmmrmmrrmrirnes | vernne oo [ ervinriinns .5FE 500,000 99.550 ..497,750 | .................500,000 | .................500,000 |........... 5.750 | ......... 5.750 06/02/2008 | 06/15/2013
026874 AX 5|AMERICAN INTL GROUP INC NT 144A........ccovimirrmrrernnnerenssinnes | eveee L2FE | 282,933 | L 110.608 | . .331,824 2,844 5.050{......... 5.355 06/13/2008 | 10/01/2015
02687Q DG 0 |AMERICAN INTL GROUP MED TERM NOTES..........ccooommrmmmmrerireens | covee | .2FE| .. 295,875 | ... 118.676 | . .356,028 458 5.850]......... 5.932 04/01/2008 | 01/16/2018
027650 DX 9| AMERICAN MUN PWR OHIO INC REV......cccosviimmirmerierinerinneinnieniis | oevee | ao | veverenii AFE ] cnn..887,920 | ... 125514 | v 1,104,523 | .................880,000 | .................886,950 |........... (466) 6.8491 ......... 6.788 12/06/2010 | 02/15/2028
030955 AN 8| AMERITECH CAPITAL FDG DEBS.......ccccocvrerimieiininrineriverinenieni | coveee VAFE] 200,000 | .. 119.010 . .238,020 6.550......... 6.550 05/18/2004 | 01/15/2028
037389 AV 5| AON CORP SENIOR NT.....cooviirrimirieriieeesssinsisessesesessssissessnns | ceveee .| .2FE| ..ccccnee.......510,280 | ...... 105.298 | . .526,490 (2,570) 3.500]......... 3.429 09/29/2010 | 09/30/2015
039483 AK 8[ARCHER DANIELS MIDLAND CO DEBS..........coccrvvviinvemrirersninenenins [ verine [ [ everernns AFE] .. 100,000 .. 101.128 101,128 | .o 100,000 | oo 100,000 [ oo [ [ | e | e 7425 ... 7125 06/16/1993 | 03/01/2013
04048R DS 2| ARIZONA STATE UNIV.....cooiveriirreiiierieriesesneesssisesssessessseesenis | oeveene JFE ....ee...n...500,000 | ... 119.083 | . .595,415 6.204 ] ......... 6.204 03/30/2010 | 07/01/2030
042735 AL 4 [ARROW ELECTRONICS INC.......cocovverirnririirmrierirennrersnseienssinennenes [ ovene [ oo | vevvvnenns | w2FE | i 197,360 | oo 117.958 | . .235,916 | .. 147 6.875]......... 6.967 04/07/1999 | 06/01/2018
042735 AL 4| ARROW ELECTRONICS INC........ccocrmerirmrinrenrrinnrrerirereseessenisnnnenes | eovnene | [eoverrenens | #2FE [ i 94,750 | oo 117.958 117,958 | oo 100,000 | oovevverrerenn 98,713 | e 292 6.875]......... 7.256 07/28/1999 | 06/01/2018
042735 AL 4| ARROW ELECTRONICS INC.......ccocumrrimrineirnrrinernersererseesenisseenenes | eovnene | o [evveeneens | #2FE [ i 161,884 | Lo 117.958 | . .235,916 ....200,000 2,382 6.875]......... 8.494 12/13/2001 | 06/01/2018
042735 AL 4| ARROW ELECTRONICS INC......cocovviirrrieireririssieniseisesssisersnsssienss | evees » . ..200,000 | ...... 117.958 | . 235916 | .. ....200,000 | ... 6.875]......... 6.875 06/03/2003 | 06/01/2018
04273W AB 7| ARROW ELECTRONICS INC SENIOR BD........cccosevurermeereeiserinenins [ eevvees | [ everrrenens | e 2FE | oo 504,500 | ..... 108.969 544,845 | ..o 500,000 | ..coorerernnnne 503,792 |........... (500) 5125 ......... 5.079 08/17/2011 | 03/01/2021
046003 JU 4 [ASSOCIATES CORP......ccerirriirnirriersnieiessssisseesssssssssssesssnsssssenss | cevenes ..196,400 | ...... 121.326 | . .242,652 ..199,133 200 6.950] ......... 7.077 06/10/1999 | 11/01/2018
046003 JU 4| ASSOCIATES CORP.........ccrvverrimirerirerineessnissrnenieresenssenssnssnenes. | eevnene | o [woveerenens | W TFE i 97,750 | e 121.326 | . 121,326 125 6.950]......... 7.110 08/03/1999 | 11/01/2018
04621X AC 2 [ASSURANT INC SENIOR NT.....ooovrimrirrinrierinnineineniseesenssnsiennns | eevene | oo [ eeverevnens [ w2FE | . 315,882 | e 104.334 .313,002 (9,265) 5.625]........ 5.342 06/04/2012 | 02/15/2014
046265 AF 1|ASTORIA FINANCIAL CORP SENIOR NT.......cccmmvinnrverirmnenenirenirnnns | wovvene | [ o1 L2FE | .ccc.....505,000 | ... 106.266 | . .531,330 (729) 5.000 ..4.950 06/20/2012 | 06/19/2017
046353 AB 4 |ASTRAZENECA PLC FGN SR NT.....ccovcvmmrmnernerineenennsninsenseninenens | eevnene | [eoveeveens | W TFE | i .564,175 | Lo 120.730 | . .603,650 (12,835) 5.900]......... 5.229 02/10/2011 | 09/15/2017
048825 BA 0 [ATLANTIC RICHFIELD CO DEB.........ccccovvviererniiieniineennieninerisnsseirenes [evene [ o | vevvvrenns | WAFE | i 577,500 | oo 132,961 . .664,805 (7,045) 8.250]......... 7.143 08/27/2010 | 02/01/2022
053332 AF  9[AUTOZONE INC BONDS.........coocoverrerererereereierenesneinssnsessnsssssesesnss | convene | oo | evveerennes | o 2FE | ovviiriinnnn.. 197,980 | ... 112675 . .225,350 202 5.500 ..5.556 .11,000 | 11/04/2004 | 11/14/2015
054303 AW 2| AVON PRODUCTS INC NOTE.........cocvvvriirernrinnennicrsnieninerssnneireninns [ weveeee [ oo | vevvnrrenens | 2FE | 493,730 | oo 108.118 | . .540,590 697 6.500......... 6.583 32,500 | 03/02/2009 | 06/01/2019
055450 AG  5|BHP FINANCE LTD......covvvirirerirrerninnrnerienissesnssississesssenssssseninne. | eovnene | o [woverrenns | W TFE 199,500 | ..o 119.097 | . .238,194 29 | o | e | cenninen 12250 | e 7.268 02/06/1998 | 03/01/2016
055450 AG  5|BHP FINANCE LTD....c.cvvvurvierireererinerserseneseesssnsseessesssssssssssnsonee | eevnene | oo [ wvneeveens | 2 TFE [ 101,800 | oo 119.097 | . .119,097 (106) . L7122 04/23/1998 | 03/01/2016
05569A AB 5(BP AMILEASING INC NOTE SER 144A...........ccoovvvvvivnivnnivcrnnienns | ceveee [ [ [ LIFE | cin...500,855 | ... 116.795 | . 583,975 | .oovireern 500,000 | 500,507 | v | e (95) 5523 ...couns 5514 05/20/2009 | 11/08/2019
055921 AC 4 |BMC SOFTWARE INC SENIOR BD.......cccosevumevrerenerierieeeseenssnisenes | wevneee | [woveereens | #2FE [ 496,160 | ... 101.963 | . .509,815 T | e v | coveennen500 | i 4.535 11/14/2012 | 12/01/2022
055921 AC 4|BMC SOFTWARE INC SENIOR BD cevvnernseeessnsennenes | eevenee [ [eoveeinneens | w2FE | iiiiin..501,000 | e 101.963 | . 509,815 | .. 1500,9871 | oo | s (19) . 4500 ........ 4.491 11/20/2012 | 12/01/2022
066365 BX 4|BANKERS TRUST N.Y. CORP........ccccovuemrrriririrnrrnnriennrnenrenirnneienns | eevvene | o [ woverirenns | #2FE [ i 198,000 | ... 111.323 222,646 | ....ccocveenn. 200,000 | ..coooverernne 199,869 |........... T | e [ | e 7500 ......... 7.576 03/25/1996 | 11/15/2015
066365 BX 4|BANKERS TRUST N.Y. CORP........ccccosvremmrimerimrirseinsrinsnrnenssisseeenns | eevnene | o [ eoneerveens | #2FE [ 296,200 | ..o 111.323| . 111,323 ....100,000 | ...... 99,562 211 [ e | e | e 7500 ......... 7.796 07/29/1996 | 11/15/2015
067383 AA 7 [BARD CRINC NOTE......ccccocvmrririerireresenieisesseessnsessssssessssssssssensens | wverens | oo [eevvereeien | WIFE | . 261,250 | ... 133116 . 332,790 | .. ...250,000 | o 258,731 (703) 6.700]......... 6.411 06/10/2009 | 12/01/2026
06739G AE 9 |BARCLAYS BANK PLC SUB NOTES 144A..........cccovurmermmerinenennennens | vevnne | oo [ eevverinen [ w2FE | 000,303,800 | ... 107.258 | ..oocvvrrires 321,774 | oo 300,000 | ..coorerernenne 301,702 |........... (CY45)) [UUTRIR FORRRRRRTIN ISR 6.050......... 5.974 04/01/2008 | 12/04/2017
07284R AA  0|BAYLOR COLLEGE MEDICINE DEB.........ccccosvvemmrvmerirerirnennneisennnns | oneee | ee | veverneionns | AFE | 522,500 | ... 104.500 | . .522,500 ....500,000 (227) 5.259] ......... 5.033 09/27/2012 | 11/15/2046
077340 EY 9|BEL AIRE KANS PUB BLDG COMMN REV.........cccosvvriremervnrirerirneens | crvnes .269,885 | .. ....250,000 (490) 6.824]......... 6.518 .17,060 | 09/14/2010 | 05/01/2035
079860 AK  8|BELLSOUTH CORP......cooouieirireirniieeieeiseisessssissessesssesesssssssssnns | crieee 224,546 | ...oovvvernnn. 200,000 | .....cccov....207,146 | ... (356) 6.000]......... 5.715 12,000 | 02/03/2005 | 11/15/2034
079867 AW 7 [BELLSOUTH TELECOM INC........covvvvrnrrermrinrirernnrenisnrnerssnsssnensnsnes [evenne oo | vevvnenns | W AFE | i 313,157 | i 119.261] . .357,783 (548) 6.375] ......... 6.107 11/12/2003 | 06/01/2028
079867 AW 7 |BELLSOUTH TELECOM INC.......ccconsververnrrnerrreriseerseessssisssnsensenenee | eennene | [ woveeveens | W TFE | . 298,875 | ... 119.261| . .357,783 49 6.375] ......... 6.399 05/11/2004 | 06/01/2028
079867 AW 7 [BELLSOUTH TELECOM INC........covvvrniirirnririererniinsenninereseseirensnnes [ eveeee [ o | vevenneenns | W AFE | iiiiin.2.300,000 | ... 119.261 357,783 | .................300,000 | .................300,000 |........... 6.375] ......... 6.375 06/01/2004 | 06/01/2028
079867 AW 7 |BELLSOUTH TELECOM INC........ccovvverrrierrnerierienerneessseisersenirenenee | eevnene | o [eoverreeens | W TFE | . 299,700 | ..o 119.261| . .357,783 15 6.375] ......... 6.381 06/05/2007 | 06/01/2028
079867 AW 7 |BELLSOUTH TELECOM INC.......ccoonsreeernrrmrrrneeineeseessssisssrssensenenee | eevnene | o [wvveennens | W TFE | 295,125 | Lo 119.261 1 . .357,783 244 6.375( ......... 6.480 06/11/2007 | 06/01/2028
084423 AS 1|BERKLEY W R CORP SENIOR NT....c.ocorvrnvrieernrernemnisenssnrsnssensnsnes [ overne [0 | vervnennns | w2FE | iviiirnn.501,250 | oo 108.091 | oo 540,455 | .................500,000 | .................501,134 | .......... (T16) [ overerrerverneirereniene | eererrneinnensinennnnnes | e 4.625]........ 4.613 03/16/2012 | 03/15/2022
096630 AC 2| BOARDWALK PIPELINES LP SENIOR BD.......cccoseevvveseriinninerrseernnns | wevvene | [ vveeireens | 2 2FE | nicce......500,680 | ... 100136 | cvoovvvnrrres 500,680 | ....overererrn500,000 | v 500,689 | oo | s (1) 3.380 | oot 3.375 11/05/2012 | 02/01/2023
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097023 AM 7| BOEING COMPANY........ccomrririrrirriisirinesienisesessessssenessenssesessneins | cvvenes I [ VAFE] v 110,805 | 138401 | coocvvrrirs 138,401 | oo 100,000 | oooovverrienns 106,045 | ........... (CX15)) [UTIRIRR FURRIRIOTNTIN IO 7250 ......... 6.543 [ ID..oooe | covvererinne 318 | o 21,750 | 10/16/2003 | 06/15/2025
097023 AM 7| BOEING COMPANY........cooumriieririreiiseineesensseeessesssssssessesssssessssinns | ceveee I [ AFE ] i 35,474 | 138401 | oo 44,335 | .......... 32,034 | ... 33,959 | ..o (R 20 TR FORRIIN I 7250 ......... 6.547 10/16/2003 | 06/15/2025
097023 AM 7 | BOEING COMPANY. ......coviriiriireinrineiesesissesenssssssessssssssssssesnnsne. | oevenes JGAFE ] 110,320 | 138.401 .138,401 (A91) [ v | evernrnsrennensnnns | e 1.250 | o 6.572 10/17/2003 | 06/15/2025
097023 AM 7|BOEING COMPANY... IO . | AFE] .. ..63,000 (310) . 7250 ... 6.572 10/17/2003 | 06/15/2025
099599 AJ  1|BORDEN INC DEBS........cooomiirriiinrirneinsisssiesissessssissessessesssssnsns | cvveeee I [ VBFE | s 100,000 264 | i 78,264 | ..oovvirs 100,000 | ovvevereereee 100,000 | ovoviiirirriiniienns [ e [ | s | e 7.875]......... 7.875 01/21/1994 | 02/15/2023
099724 AD 8|BORG WARNER AUTOMOTIVE INC.. SRRSO IO . .|.2FE|.. 93,250 .130,316 375 8.000......... 8.579 10/16/2000 | 10/01/2019
116663 AC 9|BRUCE MANSFIELD UNIT 12 BOND SER 2007-1......cccoscvemeemerireeens [ erreens . .| -2FE] .. ...507,209 496,358 | .. ...503,483 | ........... (3,766) 6.850]......... 6.246 04/20/2012 | 01/25/2022
117043 AG 4| BRUNSWICK CORP.........oooviiririririrrieisiseierississessssissssssessssssssnes | ovenes I AFE | e 198,660 | ...... 101.000 | ..ovovvrcirnne 202,000 | ..overrerenee 200,000 | ..ovvererenee 199,330 |..ocvvenee A8 | v | [ e 7425 ... 7173 12/08/1998 | 08/01/2027
117043 AG 4| BRUNSWICK CORP........cooevirierrinirierierieeesessssssessessssessenssssnses | eoneees . | AFE| 99,900 | ... 101.000 | . .101,000 ...100,000 | ...... 99,950 A | e [ | e 7125 ......... 7.132 12/14/1998 | 08/01/2027
117068 DE 3 |BRUNSWICK ENTERPRISE..........cccoosieieiereiieieieisieeieieiesiesieisesnas | evens . .| .AFE] .. ..500,000 | ...... 110.468 | . 552,340 | .. ....500,000 | coveireiree 500,000 |........... 5.700{......... 5.700 06/25/2010 | 04/01/2026
118230 AJ 0|BUCKEYE PARTNERS LP BOND e | s I [ V2FE | s 777,600 | ..... 104.224 781,680 | ..vvorcvernene 750,000 | ...cooevernnene 776,738 | ..coonee. (8B3) | veveevrrrrerierirerens [ e | e 4.888]........ 4.715 10/16/2012 | 02/01/2021
121899 CD 8|BURLINGTON NORTHERN RAILROAD CO MTG SR K......ocvovevencerns [ s .|.2FE|.. 95,875 | ...... 121322 . 121,322 ....100,000 98,881 159 6.550 ......... 6.832 09/03/1993 | 01/01/2020
12189P AH 5|BURLINGTON NORTHERN SANTA FE BOND, RPN IO . | AFE] . ...460,370 | ...... 113.500 | . 439,236 | .. ....386,992 | ... ..400,703 |........... (C L0 ) TN ORI SN 7.9081......... 6.648 02/04/2009 | 01/15/2020
12200B AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 TRUST......c.coovermevrrveirnes [ wrenns I [ AFE ] s 400,417 | ...... 108.887 394,136 | oo 361,967 | .oovrvrerenns 380,850 |........... (3,845) [ ..o | v | e 4575 ......... 4.136 12/22/2010 | 01/15/2021
124845 AF  5|CBSINC. SR.NOTES......coiiiimrreinirnieiseesesisseessssssssssessessssesens | covees e | W2FE | 99,000 | 123.425| . 123,425 .99,672 36 | e | e | e 7125](......... 7.197 03/01/1994 | 11/01/2023
125509 AG 4| CIGNA CORPORATION.......citvumrieirirerirresiesssisessesseesensssssssessnenes | woeees | | W2FE | 99,233 [ L 134433 | . 134,433 .99,756 26 8.300......... 8.364 01/11/1993 | 01/15/2023
125509 AH 2| CIGNA CORPORATION NOTES......... [SSSTRRRORINY IO v | e | W2FE | 197,000 e 129417 . .258,834 103 | oo [ | oreeenn 72650 | o 7.766 04/07/1993 | 03/01/2023
126117 AE 0| CNA FINANCIAL CORP DEBS . | | W2FE | 199,366 | ... 127.561 | . .255,122 22 .1.273 11/117/1993 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS.........ooccmierriemerierireenensssisersesineens | eneees o | | W 2FE | .99,000 | 127.561 | . 127,561 B4 | e [ | e 12250 | e 7.323 12/02/1993 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS..........cocvurvriniirerinirnrinsinersnseisensnnneens | vevene | oo | eevvvverons | 2FE | i 148,319 | L 127.561 1 . 191,342 B0 | oo | e | e 72250 | i 7.332 02/18/1994 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS..........cccccoveeneinirserierineeseesssnsernens | woveens | oo | veverseeinns | n2FE | iiiiiiier.200,000 | ... 127.561 | . .255,122 ..7.250 03/06/1998 | 11/15/2023
126117 AE 0|CNA FINANCIAL CORP DEBS | e | W2FE | .. 200,634 | ... 127.561 . 255,122 | .ovvieeeen200,000 [ cooiiiiennn200,239 [ oo | e (26) . 7250 ... 7.227 09/08/1998 | 11/15/2023
126117 AE 0| CNA FINANCIAL CORP DEBS..........ccoooirverreeeveeeeenesseessiesnsssseienees | oenees o | e | 2FE | .......200,000 | ... 127.561 | . 255122 | .ovveereeern200,000 | oo 200,000 [ oo | e | e | e | e 7250 ......... 7.250 03/23/1999 | 11/15/2023
126117 AH 3| CNA FINANCIAL......coovriirieineiierieninenissisessssssssssensssessessssssssnsss | onnen | oo | veversennns | 2 2FE | i 198,320 | ... 120455 | . .240,910 88 6.950 ..7.009 02/06/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL......coooiveriiirneieinnieieineierssissesssssssssssnsenssnsssssenss | vevens | oo | eevsevenens | 2FE | i 197,900 | oo 120.455 | . .240,910 1M1 6.950]......... 7.024 02/13/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL......cvvrrieririeriernnereniseessessssssssnsensessssessssssssnnes | oneens | oo | veveseeens | w2FE | 98,227 | oo, 120455 | . .120,455 93 6.950 ] ......... 7.075 05/04/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL . . ...198,000 | ...... 120455 . 240,910 | .. 2199571 | 105 6.950......... 7.020 09/03/1998 | 01/15/2018
126117 AH 3| CNA FINANCIAL B [ V2FE | s 268,074 | ...... 120.455 361,365 | ..ccoovrrins 300,000 | ..cooverernne 291,686 |........... 1,995 6.950......... 7.778 03/28/2001 | 01/15/2018
12612W AB 0| CNF CONWAY NATIONAL FREIGHT.......evurerrrimerineerseniesirseisesnins | ceeenne . cernerennnnnn 307,125 | 106.425 | . .319,275 ....300,000 ...306,927 (198) 6.700......... 6.545 06/05/2012 | 05/01/2034
126168 AB 9| CRAFINANCE USA.......cccoooiiieiiiieiiissnsieiessssessssississssssssssssenss | ovenes . AFE] ..250,000 | ...... 104.959| . 262,398 | .. ....250,000 | ... 280,000 [ v [ [ | | e 71425 ......... 7125 03/08/1999 | 12/01/2013
12626P AL 7| CRH AMERICA INC SENIOR BD.......cccorvuuirmerierireereeisersserieneseeenns | woveees e | W2FE | s 264,780 | ...... 110519 276,298 | ..cooovvverenne 250,000 | ..cvvrrernenne 262,727 | ..o (1,642) 5.750 | ......... 5.429 09/01/2011 | 01/15/2021
126408 AM 5| CSX CORPORATION DEB........coosiiueieircrinriiseseesssessensessesssssesns | eveees . 99,940 | ...... 139.337 . .139,337 ....100,000 99,983 2 8.625]......... 8.630 05/29/1992 | 05/15/2022
126650 BP 4|CVS CAREMARK CORP BOND SER 2006............coecourvemrerrrierereeis [ wovenes . . ..719,664 | ...... 116.919] . 791,438 | .. ..676,911 | ... ..707,333 | ........... (2,900) [ covvererererrninerenins | eerenrneeienseninnenes | oerened 6.036]......... 5.677 09/03/2010 | 12/10/2028
126650 BP 4|CVS CAREMARK CORP BOND SER 2008............ovcumeeemerererreeereenns [ woeees | | W2FE | s 361,114 | ...... 116.919 444,017 | oo 379,764 | .o 362,955 |........... 1,185 6.036......... 6.348 06/07/2011 | 12/10/2028
136380 AB 8| CANADIAN NATL RY CO FING PASS THRU TRS.......cccovurmrirervrrierns [ rres AFE] 180,645 | . 116.275| . .226,463 882 [ v [ | s 7.195]......... 7.757 12/30/1999 | 01/02/2016
14043Z AA 0|CAPITAL POWER L P FGN MED TERM NT RO | W2FE ] 390,211 | 103.203 | . 392,171 | .. ....380,000 (1,094) 5.276 | ......... 5.138 04/04/2012 | 11/16/2020
141781 AX 2| CARGILL INC...oooouieiiiieiceiseeiiseieseseess et essssessnines | eoeees I [ AFE ] 483,750 | ... 120716 | v 603,580 | ..ooorvernnne 500,000 | ......cc.........492,262 |........... 2,321 6.000]......... 6.202 05/05/2009 | 11/27/2017
141784 DG 0| CARGILL INC MED TERM NT SER 144A.........cccovirmerrmrenirnirinerenns [ wreees . VAFE ] 975,540 | 100.286 | . ..1,002,860 .1,000,000 680 5.200]......... 5.330 02/04/2009 | 01/22/2013
143658 AF 9| CARNIVAL CRUISE LINES.........coovoeeveieieereerieeiessesesessessiessessnans | e . | 2FE | 98,610 | ..o 121.994 | . 121,994 ....100,000 A8 [ e | e | e 7200 ......... 7.301 11/16/1993 | 10/01/2023
145352 AY 6|CARROLLTON GA REDEV AUTH REV. cerrs | I AFE] .................500,000 | ...... 114.566 | .....coverene. 572,830 | .................500,000 | .................500,000 |........... 5124 1........ 5.124 08/11/2010 | 04/01/2025
14916R AC 8| CATHOLIC HEALTH INITIATIVES DEB........cocovvvmerimrirneerserisninernens | ceves . GAFE ] 199,468 | .. 101.409 | . .202,818 15 2950 ......... 2.958 10/31/2012 | 11/01/2022
165069 AS 4| CHES & POT TEL MD.....ocvuuiirriiriiniirerssieiesieisessisenssssesenssisesens | evenes . AFE| 198,500 | 101.700 | . .203,400 75 [ v | e | s 7150 e 7.204 05/14/2002 | 05/01/2023
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165069 AS 4| CHES & POT TEL MD......ovverieriiirierieriecesseissiisesieneseesssesssssens | woeees [ [ 1 AFE ] e, 200,000 | ..... 101.700 | cooovvvnrrrenn 203,400 | ...ocovvernne 200,000 | ..cooverernne 200,000 |........... 10/16/2002 | 05/01/2023
165069 AS 4| CHES & POT TEL MD.....coouiieriiriineiieiieeieiseeiseisessesssseesssssssssnees | eeeees I [ 1| AFE | s 108,750 | ...... 101.700 | cooovvvrrrnes 101,700 | covovveverinnes 100,000 | ovooeernrinnns 104,260 | ........... (461) 04/17/2003 | 05/01/2023
167725 AF  7|CHICAGO ILL TRANSIT AUTH TRANS REV......c.cocovimririrviieeerineirnns [ evees . JFE ] L 544375 | ...... 120.523| ... 602,615 (1,530) 09/22/2010 | 12/01/2040
172062 AE 1| CINCINNATI FINL CORP......ccovvvirirereersninerisrieniseesssnissnnensnnnns | oeeen | oo | veverseeiens | n2FE | i 205,214 | ..., 116.084 232,168 (180) 12/23/2004 | 11/01/2034
172062 AE 1| CINCINNATI FINL CORP.........ceoorirvrrrirerreinneinsieresissirerissiseienseissnns | vevens | oo | eevsvvenons | 2FE | i 266,263 | ... 116.084 | ... 290,210 (645) 03/05/2012 | 11/01/2034
17248R  AJ 5|CINGULAR WIRELESS N . 276,750 | ...... 136.927 ... 410,781 830 09/18/2002 | 12/15/2031
180848 FR 9| CLARK CNTY NEV GO TXBL SER A.......ovvumeieiierineieeiseesssineei N . 413276 | ...... 122.222] ... 488,888 (699) 01/19/2010 | 07/01/2030
20030N AF 8| COMCAST CORP... rrre s | | o | e | W2FE | .. 534,435 | L 118.500 | ... ..534,435 (316) .| 12/28/2012 | 06/15/2035
202795 FM 7| COMMONWEALTH EDISON 1ST MTG.......ccovvvermermerirerermeernenisennnens | eevvene | [ervevrenns | WTFE | i 197,734 | L 103.187 ... 206,374 119 07/07/1993 | 07/01/2013
205363 AL 8| COMPUTER SCIENCES CORP SENIOR NT......ccoecvvumireernnrrerrernenes [ovrne [ o | vevvrrenns | n2FE | i 547,450 | ... 116.362 | ... 581,810 (7,908) 04/12/2011 | 03/15/2018
205363 AL 8| COMPUTER SCIENCES CORP SENIOR NT......c.coconmveneemervnnrinennes | covvene | [ wovevrenns | #2FE | icce....555,355 | ... 116.362 | ... 581,810 (9,226) 05/20/2011 | 03/15/2018
205363 AL 8| COMPUTER SCIENCES CORP SENIOR NT......cccoocvvnmeemeenerenmeenennns | eovnene [ [erveevnens | w2FE | 273,595 | oo 116.362 | ... 290,905 (3,933) 09/02/2011 | 03/15/2018
205887 AR 3| CONAGRA FOOD INC......ovvmrirriireirernrisersinseesnsnssssssssssesssnsssssennnes [ evenne |0 | vervvnrennns | w2FE | iviiiiirnnnnn. 760,256 | ... 127.395] ... ..891,765 (3,766) 05/09/2011 | 10/01/2028
205887 AX 0| CONAGRA FOODS INC NOTE........ccouuumerrerereernmmsnnrnersereseessensnnees | eennene | [ eoveerenens | #2FE [ iiiiin.302,500 | ... 137.227] ... 343,068 (2,917) 07/06/2011 | 09/15/2030
208251 AE 8 [CONOCO INC SENIOR NT......cocrvirvirrriernriersniseerensssssesnsssssssssnssenss [ eevnne [0 | vevvvnennns | W AFE | i, 518,270 | oo 140.784 | ... 703,920 (962) 03/06/2009 | 04/15/2029
210295 DD 0|CONSOLIDATED WYO MUNICIPALTIES REV........cccovvvmuvermeemrnenenes | eovvene [ [eoverene T | WAFE | 422,000 | ... 114.700| ... 458,800 (917) 08/19/2010 | 06/01/2035
210795 PZ 7|CONTINENTAL AIRLINES INC BOND SER 2012-4........coccoovvmerrmeernnne | covneee [ [ wvverveens | w2FE | 497,500 | ... 105.748 | ... 528,740 170 04/10/2012 | 04/11/2024
21079U AA 3| CONTINENTAL AIRLINES INC NOTE SER 2009-2..........cccoevvvemurveres | wonree | oo | verervrroens | 2FE | iiiiiinnne... 498,555 | ...... 115,500 ... ..506,225 (7,175) 06/12/2012 | 05/10/2018
21079V AA 1 [CONTINENTAL AIRLINES INC BOND SER 2010-1........cccovvermmrrvernes | cevre N . .465,243 | ...... 108.873 ... 519,511 1,344 09/16/2011 | 01/12/2021
216831 AB 3| COOPER TIRE & RUBR CO....c.vvuirririireriieierisieinsieissisiesssnies | evenes | ververneene | SAFE | 93,000 | .. 103.500 ... 103,500 280 05/02/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........coceirimermerirereeensnineesensessssenssnins | cvvees v | e | VAFE | 195,750 | 103.500 | ... 207,000 170 06/12/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO....ccvvuuirieiiireriiicieiiieeesieississiensnies | evenee | e | SAFE | i 194,860 | .. 103.500 | ... 207,000 206 .. | 06/28/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........coccmmviirierieriieiininsiiesisssienienins | coveees o | oo | AFE | .. 195,040 | L 103.500 | ... 207,000 198 . | 08/20/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO........cooommririmerirerireesseinsiseriesssnensssens | ceveeee v | e | VAFE | 197,200 | e 103.500 | ..oovvenernen 207,000 198,469 | .......... 112 09/06/2001 | 03/15/2027
216831 AB 3| COOPER TIRE & RUBR CO....ccvvuirririririiieriiseesieississiensssses | evenes e | AFE ] 194,800 103.500 ... 207,000 197,157 208 09/10/2001 | 03/15/2027
216831 AE  7|COOPER TIRE & RUBR CO........coecmrimrrmerireneeeneineesessessssesssnens | cevees v | e | VAFE | i 195,740 L 112.851] ... 225,702 198,836 237 01/03/2000 | 12/15/2019
216831 AE  7|COOPER TIRE & RUBR CO........ceoomreirirerineireiineineissesiessssensssis | cevenee oo | e | L4FE | ..., 183,000 | ... 112.851] ... 225,702 194,916 1,000 .. | 02/21/2001 | 12/15/2019
216831 AE  7|COOPER TIRE & RUBR CO........coccmiviirerieriiniirissiiesinsenesienins | coveeee oo | v | L4FE | ............200,000 | ... 112.851] ... 225,702 .| 03/16/2001 | 12/15/2019
216831 AE  7|COOPER TIRE & RUBR CO........cocommeirimerirerireesseineiserissssnessssens | cevenee o | e | VAFE | i 97,625 | 112.851 | v 112,851 140 04/17/2001 | 12/15/2019
219350 AE  5[CORNING INC DEBS.......c.cooviiireriineierissiseresieisssssssesssssessessssesens | cevenes e | WAFE ] 77,500 104.035 208,070 375 03/12/2002 | 09/15/2013
22404Q AF 5[ COX COMMUNICATIONS L...ovuurrmmrimrireereessesnersensenesseessessennnes | ceveee o | | W2FE | 162,050 | e 118.944 208,152 863 04/15/2002 | 01/15/2018
224050 AE 4| COXENTERPRISES INC.......ccooniiimrinriermriciineiseessssinsssssensssiseeenns | eovnene | oo [ evveeveens | #2FE [ i, 187,840 | oo 125.105] ... 250,210 486 06/28/2001 | 07/15/2027
231021 AJ 5| CUMMINS ENGINE INC........ccooirririnrrienierirciesiseriseniesesssessnines | covees NE . ..294,000 | ...... 136.450 | ... 409,350 214 01/29/1999 | 03/01/2028
23311R AE 6 |DCP MIDSTREAM LLC SENIOR BD SER 144A.........coooommrmmrrncrinins | cevee N . 811,335 | ...... 105.838 | ... 793,785 (1,917) 10/16/2012 | 09/30/2021
237194 AB 1 |DARDEN RESTAURANTS INC DEBS........cccocvvrvirernrirnennineivrnnnens [ovrne [ oo | vervvrenns | w2FE | i 192,586 | ... 113.349| ... ..226,698 530 08/07/2001 | 02/01/2016
238676 DM 9| DAVIE FLAWTR & SWR REV......ccconieririnirieriereseerssisessesissesnennns | cevnee N . ..515,500 | ...... 121.491] ... 607,455 (1,107) 08/05/2010 | 10/01/2025
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB ISSSTRRURRRIRS DOV o . cevvereennenen 97,607 | e, 104.639| ... 104,639 126 11/17/1993 | 10/15/2013
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB [ESTSTRRRRRIN ISP N . JT4 | ... 104.639 | ... 104,639 99,988 170 12/02/1993 | 10/15/2013
24240V AE 1 |{DEAN WITTER DISCOVER & CO DEB..........coccovremmrirerenennsninseissenns | vevene | oo [ eevvrrvnen [ W TFE | 96,497 | e 104.639 ... 104,639 184 12/02/1993 | 10/15/2013
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB............ccocevervrirervnrneirnnneererenns | woveere | oo [rvvrisvinen [ WIFE | 97,330 | oo 104.639| ... ..104,639 141 .| 12/23/1993 | 10/15/2013
24240V AE 1 |DEAN WITTER DISCOVER & CO DEB . N . v 92,000 | oo 104.639 ... 104,639 126 - . .. | 03/17/1994 | 10/15/2013
244199 AU 9|DEERE & COMPANY .......ooumiiiiirriieineisssissssesssesiseesssssssssesssesens | crvees I [ AFE] 194,852 | ...... 145129 | oo 290,258 177 . 17,000 | 05/05/1992 | 01/09/2022




oL'ol3a

Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

247025 AE  9|DELL COMPUTER CORP DEB........cccccomiurimirierieriniessnissinenienes | eevvene | o [ woveverenens VAFE] s 467,760 | ...... 121110 | o 605,550 | ....ooovrernne 500,000 | ..coverernens 474,775 | ... 1791 [ e | e | v 71001 ......... 7.589 71,000 | 02/13/2009 | 04/15/2028
247025 AE 9|DELL COMPUTER CORP DEB........cocoomiurimrinerieeeneesssnineissensesens | eevneee | o [ eveeeeeens AFE ] 531,675 | ...... 121110 | oo 605,550 | ...coorrernenne 500,000 | ..cooovrernnne 525,663 |........... (1,760) [ oo | eerreriieeineerineinnens | e 7100 ......... 6.677 08/19/2009 | 04/15/2028
24710X AV 0 |DELMARVA PWR & LT CONTS.....oovuviiirererineirerssissiessssssnssssnennnns | wveene .|.2FE| .. 75,380 ..92,560 78,035 241 6.810]......... 7.137 01/29/2002 | 01/09/2018
247358 AA  2|DELTA AIR LINES INC MED TERM NT SER 2012.......cccoovvmmerrerrnenns | covee .|.2FE| .. ...509,000 .535,760 ...508,357 (7)) SUUURIR ORRRIRRTRTIR IS 4750 ......... 4.666 07/13/2012 | 05/07/2020
24736W AA  8|DELTA AIR LINES NOTE SER 2011-1 CL A....ovvvvniienrineienivenins [ eoveene [ [ v V2FE | s 461,283 ATT748 | oo 832,622 | 457,700 |........... (3,764) 5.300]......... 4.971 04/12/2012 | 04/15/2019
25271C AK 8| DIAMOND OFFSHORE DRILLING INC SENIOR NT.......covomiviiriirins | cereene .| IFE| .. 618,610 (8,958) [ ..vovevuerureeerrierirens | cerierierineeiininnns | e 5.888]......... 5.232 05/19/2011 | 05/01/2019
254010 AA 9|DIGNITY HEALTH SENIOR DEB..... SOOI IOV .|.FE| .. .398,528 | .. 41 3125 ... 3.137 10/18/2012 | 11/01/2022
259561 PT 9|DOUGLAS CNTY WASH PUB UTIL DIST REV.......cocrvvverrverneirerneinenns [ vvrne [ [ vvirernns AFE | 507,500 | ...... 113874 oo 569,370 | .ooverrircinns 500,000 | ..oovrrereenes 506,546 |........... (395) 5.245(......... 5.167 08/24/2010 | 09/01/2030
260543 BE 2| DOW CHEMICAL CORP........coccoruverrerrrinerinerienerseessssisssssessensssesnnes | eevnene | o [ woveereeens | #2FE [ i, 197,860 | ..o 126.669 | . .253,338 ....200,000 TA | oo | | coveenne 12375 | i 7.455 03/03/1993 | 03/01/2023
260543 BE 2| DOW CHEMICAL CORP........ccccsvurirmrrrrirnrinerinnnrirerssiseirenssssensssssensnns [ eveene | oo | vevvvnvennns | w2FE | i 149,250 | oo 126.669 | . .190,004 | .. ....150,000 | ... 26 . 7375 7.412 06/17/1993 | 03/01/2023
260543 BF 9| DOW CHEMICAL CO......oovvvrrrrrerierinrenenissessrieniessssenssnssssssesses | eovnene | o [ eoveereeens | 22FE [ 199,000 | ..o 103.870 | oo 207,740 | .o 200,000 | ..ccoovvernne 199,997 | .. 53 | o | e | e 6.850]......... 6.884 08/17/1993 | 08/15/2013
260543 BJ 1|DOW CHEMICAL CO....coovvurmrrrrinerieriesirnenssnisersesissessesssssesssssnssns | eevnene | o [ vneerneens | #2FE [ 312,000 | oo 133465 . 400,395 ....300,000 (10) 1 UUTRURURR STRURRIRIN IO 7.375| . 7.091 03/20/2003 | 11/01/2029
263534 BW 8|DU PONT E | DE NEMOURS & CO SENIOR NT.....ccovvvvrvverernnenerens [rovrne [ oo | vervnenns | WAFE | i 731,798 | e 122.804 | . 921,030 | .. ....750,000 | ... 2,065 5.750 | ......... 5.893 02/18/2009 | 03/15/2019
264399 DK 9|DUKE ENERGY CO SR NOTES.......ccconmvimmeemmrimermerineenenneninsnnssenins | eevneee | [eoveevenns | W TFE | i 292,515 | Lo 122514 | oo 367,542 | oo 300,000 | ..cooorerernnns 295,400 |........... 312 6.000]......... 6.154 10/17/2003 | 12/01/2028
264399 DK 9|DUKE ENERGY CO SRNOTES.......ccccovvvrmrimmrrmniserenessnsenisssienss | eoveens | [ vverivnens | WTFE | iiinnn.200,500 | ... 122514 . 245,028 | ......e000r200,000 | oo 200,305 | e | s (22) 6.000]......... 5.985 01/15/2004 | 12/01/2028
264399 DK 9|DUKE ENERGY CO SRNOTES.......oovvreverseesereeererercrseerserseeeeserenssees | eevnere | oo [ evereverces | o AFE | v 426,938 | ... 122514 | . .530,486 337 6.000]......... 6.085 06/10/2009 | 12/01/2028
26439R AC 0| DUKE CAPITAL CORP........coocnirimrimrireiineineiisssienssneessssisenssssssnsens | oneee | oo | veverseniens |« 2FE | i 177,848 | o, 118.201 | . .236,402 1,477 6.750 | ...c.n. 7.591 11/08/2002 | 07/15/2018
26439X AH 6 [DUKE ENERGY FIELD SVCS LLC NTS 144A........ccccovvvmmvvrivercvnnine | vevivee [ [evvviine [ 2FE | cieen..588,425 | ..o, 115.232 | . 576,160 (320) 6.450 ..5.481 12/13/2012 | 11/03/2036
26874Q AB 6 [ENSCO INTERNATIONAL INC DEB.......c.coocemvrernericrinnencnssisenisnnnns | vevnne | oo [ evveriinens [ w2FE | i 449,964 | ... 129.489 | . 517,956 (3,331) [ covrereerveenerreriiens | eerrerieeeneeisninens | e 7.200]......... 6.401 04/08/2011 | 11/15/2027
26884A AE 3 |ERP OPERATING......ccseririririnriernneirersnisenensssisnnsisenssnssessensnses | eoveee | oo [verneonen [ 2 2FE | i 199,200 | ..o 124.364 248,728 AT | o v | s 7125 ... 7.154 04/22/1999 | 10/15/2017
29250R AT 3|ENBRIDGE ENERGY PARTNERS L P SENIOR BD........cccovvvevmrrrmerne | wvveres | oo | vererverene | o 2FE | . 246,013 | ... 111.956 | . .279,890 142 5.500 ..5.589 09/13/2011 | 09/15/2040
29250R AT 3|ENBRIDGE ENERGY PARTNERS L P SENIOR BD......c.ccccoveimiverrvine | vevene | oo | wvvriveens | L2FE | e 495,500 | ... 111.956 | . .559,780 161 5.500 ] .......... 5.550 09/13/2011 | 09/15/2040
29265A AS 5[ENERGEN CORP MED TERM NT........cccoumvmirmerirmnincnrensnnnernennns | vevinee | oo [ evvveiinen [ w2FE | ciiiiiien.612,940 | e 122175 . 610,875 (1,882) [ oo | veverereverissniseriiens | vereennn 1.333 | o, 5.982 10/02/2012 | 02/15/2028
29265N AS 7 |ENERGEN CORP SENIOR BD...... revnneemssnnsenesinssns | eovneee | o [evverineeens | 22FE [ 520,190 | i 103.813 | . .519,065 (1,682) . .4.445 05/07/2012 | 09/01/2021
29266M AF  6|ENERGY EAST CORP NOTE.......cccoeermrrieirererereisesssseisessnenessens | veves | oo [eevveiveians | w2FE | i 496,425 | ... 107.747 | . .538,735 91 6.750] ......... 6.799 06/13/2012 | 07/15/2036
29267H AA 7|ENDURANCE SPECIALTY HLDGS LTD SENIOR NT.....ccovuvrrevermeernens | ovees | oo | veververnne | 2FE | i 735,708 | ... 113.114 . 745,421 (1,522) [ coovereerreinerneriiens | ceriverirereneessinnens | e 7.000]......... 6.270 08/01/2012 | 07/15/2034
29273R AP 4| ENERGY TRANSFER PARTNERS SENIOR NT......coveoverirmrirmeinneinnens | oneee | oo | veverserinne | n2FE | . 505,015 | ... 114.630 | . 573,150 | .. (173) 6.050......... 5.990 09/22/2011 | 06/01/2041
29273R AR 0|ENERGY TRANSFER PARTNERS L P SENIOR BD.......c.ccovuvevererernnns | ovvree | oo | vevervrrens | 2FE | . 249,105 | ... 122434 | .o 306,085 | ...ccoovrrenecn 250,000 | ..cooevernnne 249,136 |........... 31 6.500]......... 6.523 01/17/2012 | 02/01/2042
292845 AE 4|ENGELHARD CORP NOTE.... .237,622 ....200,000 43 6.950......... 6.994 12/22/1998 | 06/01/2028
292845 AE 4 |ENGELHARD CORP NOTE........cccovirrrmriniinninnieniseesenssissesnsssssssnnnns [ovnne [ oo | vervvnenns | vevenT [ i 297,000 | oo 118.811] . .356,433 | .. ....300,000 | ... 107 6.950]......... 7.020 01/06/1999 | 06/01/2028
292845 AE 4 |ENGELHARD CORP NOTE.......c.cocvrmreeerrrinerinsrsnerieneseesssnssssnenns | eevneee | o [eoveerenes | ceeeee T [ v 110,575 | Lo 118811 v 134,256 | oooovvvrcrinnes 113,000 | oo 111,787 | oo 87 6.950......... 7.102 02/17/1999 | 06/01/2028
29358Q AA 7 [ENSCO PLC FGN SR NT.....ccoivirirrimrirernnineirereniseeeniserssnsnsssensnsneees | eoveeee | oo [rovrineonen | W 2FE | . 340,324 | L. 112400 | . .348,440 (2,527) [ cooevenveenrinerieennee | e | eereeenn 8700 | e 4.281 05/03/2012 | 03/15/2021
29364L AL 6|ENTERGY GULF STATES INC BOND.......cocvurerieirirerierinerienireeens .500,000 6.200] ......... 6.200 07/22/2011 | 07/01/2033
29364N AR 9| ENTERGY MISSISSIPPL.......oouirireirerimeierierieeisseessseisessesiseseseens 248,115 | .................250,000 | ................249,023 | ........... 8 3100 ......... 3.112 12/11/2012 | 07/01/2023
293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR........cccoocvervvvnee [ ovrne [ o | vervrinns | W 2FE | ... 558,835 | ... 126.166 | . .630,830 (2,674) 6.650]......... 5.950 08/11/2011| 10/15/2034
294429 AG 0|EQUIFAXINC SENIOR NT......ovvemrvrmerrriseererisesssenseneseessssssssssensns | eenneee | o [ woveeneeens | #2FE [ iiiineen....569,855 | ...... 127822 . 639,110 (2,794) [ oo | e | e 7.000]......... 6.142 09/20/2011 | 07/01/2037
29444G AJ 6 [EQUITABLE COS INC DEBS........ccocomrimmrinrirnnrinneinerieriseesssisssesnnns | eevinne | oo [ ervvseivnen [ W TFE | it 98,450 | e 119.195 119,195 | oo 100,000 | oo 99,111 [ B0 | coveereereneireninnins | e | e 7.000]......... 7.110 12/21/2001 | 04/01/2028
29717P AC 1 [ESSEX PORTFOLIO L P SENIOR NT SER 144A.........ccccoomvmmeimercnne | vevinee [ [ eovvviine [ W 2FE | i 494,950 | ..o 100.912 . .504,560 234 3.662]......... 3.699 08/10/2012 | 08/15/2022
29736R AA 8| ESTEE LAUDER COS INC.......cocommrrrerierirneermninseinerienineesnsnssssenenss | oneee | ao | veverseeiens | 2 AFE | 197,500 | ... 128.440 | . .256,880 89 5.750 | ......... 5.823 04/16/2004 | 10/15/2033
29736R AB 6 |ESTEE LAUDER COS INC......cccovuvrirernninrirernsnsinsisersnseesensssssiens | veveens | oo | eevsriveens | WTFE | i, 400,000 | ... 118.368 | ..o 473472 | .................400,000 | .................400,000 |........... 5.550(......... 5.550 05/14/2008 | 05/15/2017
30161M AK 9| EXELON GENERATION CO LLC SENIOR NT 144A.........ccconvvmmvmmerne | covnene | oo [ vverirnens | #2FE | .. 729,089 | ... 103.978 | ..o 632,186 | .................608,000 | .................721,240 | ........... (7,848) | ..o | cevrerierineeissinens | e 4.250......... 3.544 06/28/2012 | 06/15/2022
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31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL......cccoouvrerermrenins [ ovveee | oo | verirrrni V2FE | s 426,890 | ...... 120894 | ..ccvvvrrnes 529,317 | oo 437,836 | oo 430,083 |........... 912 04/14/2009 | 01/15/2022
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL......ccccosuvrrerermeernnns [ ovres | oo | cvvirnenins V2FE | (32,771)| ...... 120.8%4 | ..covvrrrnes 516,494 | ..coovvveneenne 427,229 | oo 427,229 |........... (1,269) 05/18/2009 | 01/15/2022
33738M AB 7| FIRST UN NATL BK NC.....coccovrirvrrniirernninnirenineisernniersnssesensssesssenses | coveree | oo | vervnnenns | o TFE [ i, 332,000 | oo 127.515] ... 510,060 2,519 09/25/2000 | 12/01/2028
345277 AB 3| FORD HOLDINGS INC.......coorvrerrerrririrerierieseseessssssersesissssenenns | eevneee | [ woveesrenens | #2FE [ i 193,740 | oo 129.759 | ... 259,518 224 07/17/1991 | 03/01/2020
345370 BX 7 [FORD MOTOR CO...cvouvvrriirerriiererissiernsieisninssssssssenssssssssenssnens | oveene | oo | vevvvnennns | w2FE [ i 182,742 | . 115400 ... 230,800 1,079 12/11/2001 | 08/01/2018
345370 BX 7|FORD MOTOR CO......coevrmrimrrieririrnsiisrinerienisnesssssssssssessnenne | eovnene | [ wvverrenns | 22FE [ 179,080 | oo 115400 ... 230,800 1,395 02/06/2002 | 08/01/2018
345370 BX 7|FORD MOTOR CO.....ccovvrvrrvrnrrrerineereriseisenseesssessesssssssssssssnssenee | wevnene | oo [ vneeneeens | #2FE [ i 377,988 | e 115400 ... 461,600 1,572 07/15/2003 | 08/01/2018
345370 BY 5[FORD MOTOR COBONDS.........ccovvvviririrrirnernersnsssirenssssseensnssnens [ ovnne |0 | vevvvnrennns | w2FE [ 84,500 | ..o 115598 ... ..115,598 620 04/22/2002 | 10/01/2028
345370 CA 6|FORD MOTOR CO GLOBAL NOTES........ccccommuumermeremeerneniserssernenins | eevneee | [woveerreens | #2FE [ i 194,660 | ... 126.218 | ... 252,436 184 10/12/2001 | 07/16/2031
347471 AP 9| FORT JAMES CORP DEBS.........ccccovinrimrinerenniireresseirennsisnessnsseninns [ eveene o | vevvvnrennns | w2FE | i 199,578 | i 114.382] ... 228,764 15 11/23/1993 | 11/15/2023
347471 AP 9|FORT JAMES CORP DEBS........cccoocumerimmirmerienineernnnissnsenieneseennns | eevnene | o [ woveereeens | #2FE [ 100,000 | ..o 114382 ... 114,382 01/13/1994 | 11/15/2023
362311 AG  7|GTE CALIFORNIAINC......ccooomivrrrineirerinrinenisniseessssisssinensssssseeenns | eevnene | o [ evneeneens | 2 TFE | 216,500 | ..o 119.094 | ... 238,188 (786) ..30,375 | 07/12/2005 | 05/15/2027
362311 AG 7| GTE CALIFORNIA INC.......covrvririirrnireinrieieniseisessssssisnsssssssssnsseniens | onnne oo | vevvenennns | W FE | i 256,250 | ... 119.094 ..297,735 (329) .| 04/12/2007 | 05/15/2027
362320 AZ 6| GTE CORP......coccrviecreriereriseisensssissnsensssissnsssssssssesssssssssenns. | eennens | o [ eoneenenens | 2 TFE [ 191,420 | oo 1257111 ... 251,422 572 06/24/2002 | 04/15/2018
362320 AZ B[ GTE CORP.....ccoovviieierserernnieinniessissienssssseensssssssssssessssssssnensens. | ovnne |0 | vevvenennns | o TFE | i 277,500 | oo 1257111 ... 377,133 1,500 .| 06/28/2002 | 04/15/2018
362320 AZ 6| GTE CORP......coecririrrrirrercrieeierisssssssensesesssssssssssssessessssnenns. | eovnene | o [ eoveerenens | W TFE [ i 184,400 | ..o 1257111 ... 251,422 195,320 1,040 .. | 07/22/2002 | 04/15/2018
362320 AZ 6| GTE CORP......coooiriririnriceieeseisssissisensssissensssessssesssssssssenns. | eevnene | oo [ wveeeveens | 2 TFE | i 176,676 | e 1257111 ... 251,422 193,003 1,555 .. | 07/30/2002 | 04/15/2018
362320 AZ 6| GTE CORP......cocovvrinrrcrrnrrcrierisriiesissnienienesssnssssisssesssnsssnenns. | eovnene | o [ eovevrenns | W TFE [ il 177,750 | e 1257111 ... ..251,422 .193,201 1,483 . | 08/14/2002 | 04/15/2018
362320 BA 0| GTE CORP......oecoirecrreriericriseisenssssnsssensesessessssssssssessssssessenns | eonnene | oo [ eonennenens | 2 TFE [ iiiiiiiiin.98,450 | ... 133.176 | ... 133,176 62 04/15/2002 | 04/15/2028
362320 BA O GTE CORP......covvviiiieineirernnieisniensnsssienesisseesssssssssssssessssssssnesiens. | ovene | oo | vevvvnennns | o TFE | i 325,125 | i 133176 | ... 399,528 (1,092) 01/30/2004 | 04/15/2028
362333 AH 9| GTE FLORIDA INC.....ooivirrirriiinerieniseinseessessesseseesssssssssssessenes | cevees . cernennnnnnn 317,952 | 121.747] ... 365,241 (748) 12/05/2003 | 02/01/2028
365298 L4 8| GARDEN GROVE CALIF UNI SCH DIST GO.......oovvumrrrmrrinrernneiseines | crveee AFE] 501,500 | ... 113.486 | ... 567,430 | ..coooereeernn500,000 | 501,322 | i | s (79) 10/15/2010 | 08/01/2030
36962G G2 4| GENERAL ELECTRIC CAP CORP NOTE.......c.coouunirierinirirenmreinnines | ceveene | AFE] 122,028 | . 100.694| ... 133,923 577 05/18/2004 | 02/13/2024
36962G H2 3[GENERAL ELECTRIC CAP CORP.......ccccosvrimirerierineernseinernerinenens | eevnne [ oo [ crvveeinnns AFE] ... 180,000 | ... 101.079 | oo 202,158 | .................200,000 | .................189,035 | ........... 1,053 06/08/2004 | 03/30/2024
36966R EJ 1|GENERAL ELEC CAP CORP INTERNOTES........cocoovrmrireiieinerenirinns | vrvees AFE| 200,000 | e 100.042| ... 200,084 05/01/2003 | 05/15/2028
36966R FC 5| GENERAL ELECTRIC CAP CORP........cocvuirirrereerieinerierienisscesienis | oeveene JGAFE] i 93,625 | 100.189 | ... 100,189 455 12/29/2005 | 05/15/2020
36966R PQ 3| GENERAL ELECTRIC CAP CORP.......ccocverirrireirnrineiseniesisseisesnis | oeeenne AFE] nn..200,000 | ... 100.663 | ... 201,326 04/30/2004 | 05/15/2024
36966R PZ 3| GENERAL ELECTRIC CAP CORP INTERNOTES..........ccocvvmrvmiviranis | coreene A)FE] ..300,000 | ...... 101.327 ... 303,981 05/11/2004 | 05/15/2017
36966R QW 9| GENERAL ELECTRIC CAP CORP.......ovvvierereirnrinerierieseseessssisnins | veeis | oo | cevieeens 1| AFE | e, 200,000 | ...... 100.082 | ..oovvvvvrneen 200,164 | .................200,000 | .................200,000 |........... 06/25/2004 | 01/15/2024
36966R UU 8| GENERAL ELECTRIC CAP CORP INTERNOTES. AFE | 200,000 | ...... 100.079 | ..cvevvvirne 200,158 12/31/2004 | 01/15/2022
37042G 4Z 6|GENERAL MTRS ACCEPTANCE. 200,000 98.233 ....196,466 06/17/2003 | 06/15/2018
37042G 5R 3| GENERAL MOTORS ACCEPTANCE CORP.........ccccoervrrirnrnirerninnns [ eoveee [ [ o | AFE | iiier0.300,000 | ... 99.204 297,612 07/08/2003 | 07/15/2018
37042G C8 7|GENERAL MOTORS ACCEPT CORP........cccconsvemmremirrerimrescnrseennens | eveee | oo | vererne 1| LAFE | ececcc.r....230,000 | ... 100.025 230,058 08/27/2002 | 08/15/2017
37042G E9 3|GENERAL MOTORS ACCEPTANCE CORP.......ccoccnseremmrrmerrerernennnne | vevnne | v [ ercverenn [ LAFE | .. 300,000 | ... 100.031 ... 300,093 09/17/2002 | 09/15/2017
3704A0 EG 3 |GENERAL MOTORS ACCEPT CO..... 96.041] ... ..288,123 12/23/2003 | 12/15/2018
372640 GL 0| GEORGETOWN CNTY S C SCH DIST GO......ooeverevereerseenerernerrenenee | covneee | [ weveereens | W TFE | nicce.....506,285 | ... 118.443 | ... 592,215 . (449) 08/04/2010 | 03/01/2025
377372 AD 9| GLAXOSMITHKLINE CAPITAL INC FGN NT......coovvvevemrrernnrcrernenes [eveeee [ | vevverenns | WAFE | iiin...562,000 | ... 122249 ... 611,245 500,000 | .oovveerireenns 542,194 (10,333) 02/18/2011 | 05/15/2018
37855P FR 8| GLENDALE WIS CMNTY DEV AUTH REV.......cccouemvrmmermerrnenninnnens | vevivee [ oo o1 LAFE | 238,673 | e 118.910 ... 267,548 225,000 | ....... 236,901 (760) 09/20/2010 | 10/01/2029
38141G CU 6| GOLDMAN SACHS GLOBAL BONDS..........cocveerererrneenmeenersenenensnnne | eevnne | o [ ervvevvnens [ TFE | 298,509 | ... 117.186 | ... 351,558 51 10/17/2003 | 02/15/2033
38141G CU 6| GOLDMAN SACHS GLOBAL BONDS..........ccccovvvrvrnernernrinnneirersninenins | vveens | oo | evsriveens | WTFE | i 203,403 | ..o 117186 | ... (117) .. | 12/19/2003 | 02/15/2033
38141G CU 6|GOLDMAN SACHS GLOBAL BONDS.. ceverneennnenssnnnenes [ eeveeee | o [eererenneens | WTFE | .. 307,875 | Lo 117186 | ... (281) .. | 04/08/2004 | 02/15/2033
38141G ES 9| GOLDMAN SACHS GROUP INC........cooemrrirmrincirnneineiieniersnirseiseennnes | eevinne | oo | evvvrrvenn | w2FE | 0000 298,260 | ... 108.814 | .................326,442 | .................300,000 | .................298,809 |........... 92 41,650 | 01/18/2007 | 01/15/2027
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38141G ES 9| GOLDMAN SACHS GROUP INC........ovverirriirierinieienisiesinnninens | ceveene V2FE 397,500 | ... 108.814 | ..oocvverires 435,256 | ....covvernne 400,000 | ...coooevernven. 398,268 |.......... 132 03/23/2007 | 01/15/2027
38141G EU 4| GOLDMAN SACHS GROUP INC.......cccomrerricrireereniseisserissrsenieeens | ceveee W2FE | 286,313 | .. 109.740 | cooocvvrrrns 329,220 | ..coovivirenne 300,000 | ..coovrernenne 294,677 |..coonee 1,521 07/13/2007 | 01/15/2017
386244 TW 7| GRAND RAPIDS MICH BLDG AUTH REV. AFE] .....505,000 | ... 103.961] ... 525,003 09/15/2010 | 10/01/2030
40414L AB 5|HCP INC SENIOR NT V2FE | i 249,755 | 101.695 ... 254,238 122 01/24/2011 | 02/01/2014
40429X VG 8|HSBC FINANCE CORP SER NOTES reveernenernsnesienenns | vvenen [ | vervenenns | WIFE | 002,300,000 | ... 100.519] ... 301,557 08/25/2008 | 02/15/2013
406216 AX 9| HALLIBURTON CO SENIOR NT.......cocoimrrmemimninmeennnnnnenieneseennnes | eovnene | o [woverrenns | WTFE [ iiiiinn.504,533 | ... 126.3% | ... 631,970 (504) 03/11/2009 | 09/15/2019
41013M TT 7| JOHN HANCOCK LIFE INSURANCE CO'........ccovvrmrrrrnrinmernnernernennns | vnves | oo | vevnned | LAFE | iiiinnr2300,000 | ... 116.838 | ... 350,514 08/28/2003 | 08/15/2023
41013M UX 6| JOHN HANCOCK LIFE INSURANCE CO........ccccovrmrvervvnnrrerrseniinnes | vevees | oo o[ LAFE ] ... 400,000 | ... 115.218] ... ..460,872 09/18/2003 | 09/15/2023
416592 AE 3 |HARTFORD LIFE SENIOR NOTES.......ccooummvermremrnnernerrnnnnennnneens | eevvene | [evveereens | 2 2FE [ i 164,250 | oo 125.155] ... 187,733 (528) 04/15/2003 | 03/01/2031
418056 AH  O0[HASBRO INC.......ccovvieriiiieiniierneieierinsieesssiseissssssesnsssssessssssssenenes [ eveene | o | vevvvnrennns | w2FE [ i, 564,025 | ... 119.007 | ... 595,035 (4,002) 08/04/2011 | 07/15/2028
42217K BA  3|HEALTH CARE REIT INC.......cooorerirmierrinnineriresrienienesenssssssssnennes | eovveee | o [ eovevvenns | #2FE [ 498,155 | L 100.953 | ... 504,765 15 12/06/2012 | 03/15/2023
431116 AB 8| HIGHMARK INC.......ccoovrrrrriiirnerinrinenieniseissenssssssensessseesssssssssssssns | eovnens | oo [ evneerneeens | 2 TFE [ i 513,775 | i 100.441] ... 502,205 (143) 12/07/2012 | 05/15/2021
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A........c.coccrmrmumvrmrerrnrneinninne [ ovirne [ oo | vervvrenns | WAFE | iiiii000.529,290 | ... 105.858| ... ..529,290 (349) 09/28/2012 | 05/15/2041
437076 AP 7|HOME DEPOT INC......ccosvverrrrerierineernneiserserssenineessenssssessessssssssssnes | eennene | o [ woveevenens | 2 TFE | i 470,575 | e 114.282] ... 571,410 3,678 07/13/2007 | 03/01/2016
44106M AQ 5|HOSPITALITY PROPERTIES TR SENIOR NT......cccovvvvvrvrvvrmrnnnnirnns | vovven | oo | eorvneenT[W2FE | i 196,790 | .o 106.124| ... 212,248 149 .| 08/09/2012 | 08/15/2022
44106M AQ 5|HOSPITALITY PROPERTIES TR SENIOR NT......ovvorvenerinrrnerirerernne | ovves | oo | veverneed T L 2FE | i 199,472 | L. 106.124 | ... 212,248 24 .| 08/10/2012 | 08/15/2022
448055 AC  7|HUSKY ENERGY INC NOTE.......cccooceeiervereereeiinrseseniessssseniesssnsesnes | envene | o | eevveniennes | 2FE | iiiiiirenn.. 575,980 | ..o 118.804 | ... 594,020 (15,196) 06/03/2011 | 09/15/2017
449505 AA  4|IFM US COLONIAL PIPELINE 2 LLC SENIOR NT......cccoovvvmrvmerivennnne [ eovvene [ [woverrenns | #2FE | iiiinneen..564,230 | ... 109.295| ... ..546,475 (4,014) 07/12/2012 | 05/01/2021
45665Q AF O [INFINITY PPTY & CASUALTY CORP SENIOR BD........cccccovuvmerermrernee | vevnne [ o [ eevvrrrnens [ w2FE | i 319,776 | e 104.818 | ... 314,454 11/05/2012 | 03/19/2013
457153 AF 1 [INGRAM MICRO INC SENIOR NT......ccovvviirerneirermninernnsenisrinnserenes [ovene [ o | verveneeT| W 2FE | iiiiii..250,545 | ... 100.218 | .o 250,545 | ...oooe0e00250,000 | o0 250,520 | oo [ e (25) .| 08/08/2012 | 08/10/2022
458140 AN 0| INTEL CORP.....otvirvieirieescrisesie et 99.115 ....495,575 19 .| 12/11/2012 | 12/15/2032
459200 GJ 4 |INTERNATIONAL BUSINESS MACHS NOTE.........cccouvnrevvemnrennnernnns [vvene [ o | vevvireens | WAFE | iiii...567,500 | ... 121.011] ... 605,055 (13,500) 02/04/2011 | 09/14/2017
460146 AP 8|INTERNATIONAL PAPER CO......ccoovevirenrinerenninerienessresesnensnssnes | eovnene | o [weverrenns | #2FE [ i 194,420 | ... 118.905| ... 237,810 233 08/28/1998 | 11/01/2023
460146 AP 8|INTERNATIONAL PAPER CO......ccoonerrrineirereeninensneniseesseessssneenes | eovneee | o0 [ vneeveens | #2FE [ i 191,800 | oo 118.905 | ..o 237,810 | .................200,000 | .................196,905 | .......... 342 09/09/1998 | 11/01/2023
482480 AA  8|KLA-TENCORP CORP SENIOR NT......ooevumiirernrireeerneirensnnenisnesennns [ovene [ o | vevvvrennns | w2FE | i, 554,660 | ... 120.765| ... 603,825 (9,110) 01/04/2011 | 05/01/2018
485134 BK 5|KANSAS CITY POWER & LIGHT CO SENIOR NT......ccccvvvmurrmreinennee | wervene [ [wovevreens | 2 2FE | oiiinnce...562,570 | ... 118.704] ... 593,520 (10,428) 02/11/2011 | 03/01/2018
486063 MF 4| KATY TEX INDPT SCH DIST GO 12/01/10........cccnvervrenereneireerrneinnns | eevnene | [erveeveens | WIFE | 1,133,500 | ... 112.051] ... ...1,120,510 (1,854) 11/26/2012 | 02/15/2025
494550 AJ 5|KINDER MORGAN INC W2FE ] i 873,750 | .. 132,562 ... 994,215 (6,513) 06/21/2011 | 03/15/2031
494550 BM 7| KINDER MORGAN ENERGY PARTNERS SENIOR BD........ccccouvumenes | covnnee V2FE ] 497,990 | ... 103518 | ..o 517,590 | .................500,000 | ................498,074 |.......... 84 08/08/2012 | 02/15/2023
499764 PM 4| KNOXVILLE TENN GAS REV SYS SER P. AFE] ...............500,000 | ...... 107.581] ... 537,905 12/08/2010 | 03/01/2032
50188F AD 7|LG&E & KU ENERGY LLC SENIOR NT.......ovvveevereermrinerierineeneninnee | wovees | oo | veveverens | 2FE | 513,295 | ... 106.779| ... 533,895 (1,266) 05/02/2012 | 11/15/2020
505588 BG 7 |LACLEDE GAS CO BOND.......ccoevvivrreeriirsiniirerineereninsnsesnisersnnnnens [ eveene oo | vevenneenns | W AFE | 0,262,500 | ..o 101.549 | ... 253,873 (463) 10/25/2010 | 10/15/2038
511546 AA 1|LAKEHEAD PIPE LINE COMPANY LTD SENIOR NT.......cccccovmurimerenne | wovvene [ [ wrverireens | 2FE | cc.......563,680 | ...... 116.561 ... 582,805 (10,613) 02/10/2011 | 10/01/2018
524660 AW 7|LEGGETT & PLATT INC SENIOR NT. 103372 ... 34 .. | 08/09/2012 | 08/15/2022
52517P 2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ... .. | 06/01/2007 | 06/15/2027
52517P 2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ... .. | 06/15/2007 | 06/15/2027
52517P 3Y 5|LEHMAN BROS HOLDINGS MED TERM NTS......c.cocoovvmimirmrirerinnnes | v .| 07/13/2007 | 07/27/2027
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES........ccccoouvmmirnrermninerierinnns | coves .. | 06/18/2004 | 11/15/2017
52517P  SZ 5|LEHMAN BROTHERS HOLDING NOTES........ccccosuvumeemmrennernerirmreinens | wevieee [ oo [ eormernnnes [ B | v 93,565 [ 1.000.23.300 | coovivrenen20,258 [ oo 90,036 | oo 13,857 | e . | 06/18/2004 | 11/15/2017
52519F DJ 7|LEHMAN BROS NOTES SERIESA.... (9,681) .. | 12/27/2004 | 12/14/2029
5252M0 BZ  9|LEHMAN BROS HOLDING INC MED TERM NOTE..........cocrmevmmrerneens v | oo | ovrrrverne | verenB [ v 262,575 | .......23.600 | woovocrerernen80,825 | 270,333 | i 18,332 | . | 03/07/2008 | 01/24/2013
534187 AL 3|LINCOLN NATIONAL CORP........ceererrirrrernrirernnrneirerssiseeressssissnsnssens | veenine | oo | vevvereenes | n2FE | ciiiiii.96,900 | ......120.784 | ................. 120,784 | .................100,000 | .......ccc0n......99,239 | ... 172 07/28/1999 | 03/15/2018
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540257 AQ 5|LODI CALIF PUB FING AUTH WTR REV.....ccccecvmmrvmrreriininrineriinnes | cvvene [ [ 1|.1FE]| .................500,000 | ..... M2723 | s 563,615 | ..covovevernene 500,000 | ..covevernvne 500,000 |........... 6.387]......... 6.387 [UD.ccooee | v 2,625 | .o 51,096 | 10/20/2010 | 06/01/2030
540257 AQ 5|LODI CALIF PUB FING AUTH WTR REV......ccoscvummrimeererrseineriseriinnes | cevene I [ 1|.1FE| ..ccceee........304,875 | ...... 1M2723 | s 338,169 | .................300,000 | .................304,298 | .......... (257) 6.387] ......... 6.285|JD....... 10/26/2010 | 06/01/2030
543859 AH 5|LORAL CORPORATION DEBENTURES........cccocorirmiinrirmnieinnrssiinnnns | evenes JAFE | v 95,760 | . 131.710] . 126,442 8 | e | veeeneieeeineieenns | e 1.000 | e 7.018|MS...... 10/28/1993 | 09/15/2023
543859 AH 5|LORAL CORPORATION DEBENTURES..........cccoommiueriererneeninirneenns | ceveee . .| IFE] .................537,685 | ...... 131.710 | . 658,550 (2,899) . .7.000] ........ 6.509 [MS...... 04/22/2009 | 09/15/2023
54866N BP 3| LOWES COMPANIES........ccooriimriiiiiineieiiseiesisesiesssessssissssenns | oavenas I [ AFE ] 91,160 | 125847 | oo 125,847 | ..o 100,000 | v 95,438 | e 340 | o | e | e 72001 ......... 7.898 |MS...... 06/16/2000 | 09/01/2027
564759 PS 1| MANUFACTURERES & TRADERS TRUST CO.......cccovvvunriverinrrirenins | covnns GAFE e 277,875 | 101.1911 . .303,573 2,011 5.585]......... 6.030|JD....... .16,755 | 05/27/2008 | 12/28/2020
56585A AE 2 |MARATHON PETROLEUM CORP SENIOR NOTE IOV IO . V2FE | 249,984 | L 106.451 | . .266,128 | .. 4 3.500]......... 3.500 [MS...... . ..8,750 | 11/21/2011 | 03/01/2016
570535 AJ 3| MARKEL CORP SENIOR NOTE.......cccimiviiimriernireirerssiseerensssiseenens | evees e | W2FE | 537,465 | 111190 e 555,950 | .ooveirerein 500,000 | ..o 534,733 | (2,732) 5.350(......... 4977 |dD.ces | e, 2,199 | i 13,375 | 06/26/2012 | 06/01/2021
570535 AK 0| MARKEL CORP SENIOR BD........cccovvuuerierireernineesersensneesenssssenes | cevees oo | e | 2FE | onnece....530,615 | ... 108.830 | . .544,150 ....500,000 (1417 [ o | e | eereeenn 900 | oo 4.617 08/08/2012 | 07/01/2022
573275 AN 4 |[MARTIN MARIETTA CORP DEBS s | . ..100,000 | ...... 102.002 | . .102,002 | .. ....100,000 | ... . T.375 . 7.375 06/16/1993 | 04/15/2013
575158 GP 9| MASON CNTY WASH PUB HOSP DIST GO......cccovvvemrreerimreienirneinns | cvveee I [ VAFE ] s 250,000 | ..... 104.858 | ....cooovvvrneen 262,145 | oo 250,000 | ..coorevernene 250,000 |........... 6.297 ] ......... 6.297 09/15/2010 | 12/01/2030
57859H BU 7| MAYTAG CORP.....covuiiriiceteiseisesiestiesissiseisssssssssessesssesessssns | oeeenns . 92,614 | ...... 103.907 | . .103,907 ....100,000 98,707 739 5.000]......... 5.399 10/22/2004 | 05/15/2015
579780 AF 4 |MCCORMICK & CO INC SENIOR NT......covrurimernrenrnnierssnieeenssinns | evees . ...5569,650 | ...... 121.060 | . .605,300 | .. ....500,000 | ... ..536,784 |.......... (11,930) 5.750 | ......... 5137 02/10/2011 | 12/15/2017
590188 JF  6|MERRILL LYNCH & CO INC........ovveirrrierierieireesssiseniesissessensns | eevnee e | WIFE | s 107,730 | ...... 118.897 | oo 135,543 | oo 114,000 | oo 112,657 | oo 330 6.500......... 6.878 10/19/1998 | 07/15/2018
590188 JUN  9[MERRILL LYNCH & CO....coovvviririirirriersiiseienssiseessseisssssisesssnses | evenes . ..194,640 | ...... 121.960 | . 243,920 | .. ...200,000 | ..ocoiiiiinne 198,709 298 6.875]......... 7.064 06/03/1999 | 11/15/2018
590188 JN 9| MERRILL LYNCH & CO......vvvvrrirrirrrisirrerierieeesseissisesiessssesenins | cvveee | | VAFE | i 94,250 | 121.960 | . 121,960 | .. ....100,000 | ...... 319 6.875] ......... 7.294 08/20/1999 | 11/15/2018
617446 AS 8| MORGAN STANLEY GROUP INC. DEB........cccovevmmerneemnensersnrnsnnns | eevnene | [evveeveeens | WIFE | 095,250 | ..o 104599 | . .104,599 B9 | covrererneieennins | e | e 7.000]......... 7.349 06/26/1995 | 10/01/2013
61745E UQ 2|MORGAN STANLEY MED TERM NOTES . . || L2FE | ..............300,000 | ...... 100.798 | . .302,39%4 6.500 ..6.500 06/15/2007 | 06/29/2027
620076 AH 2| MOTOROLA INC......cooiremirmiernreienieissenssssssssensesessessssssssssesssessnns | cevnes o | | W 2FE | ... 186,520 | .. 126419 . .252,838 586 [ .voverrererrnnineriiens | eerrerieneneneninees | e 7500 ......... 8.042 03/16/2001 | 05/15/2025
620076 BB 4|MOTOROLA SOLUTIONS INC SENIOR NT......coovvivmmrimrrimrinniinnninns | crvene oo | e | L2FE | ..............500,850 | ...... 1021711 . 510,855 | ..ivrerrerrn500,000 [ oo 500,787 [ oo | e (63) 3750 ......... 3.744 05/15/2012 | 05/15/2022
626717 AF 9| MURPHY OIL CORP SENIOR BD.........cccoevurmeriererenrnenirseesnernensrenenee | eovneee | o [ woveeireens | 2 2FE [ i 497,970 | oo 100121 . .500,605 38 3.700 .3.715 11/27/2012 | 12/01/2022
629568 AQ 9|NABORS INDUSTRIES INC SENIOR NT.....ccoverevmmririermrrernninerennneres [veeeee [ o | vevvnreenns | n2FE | . 530,135 | L. 117478 . .587,390 (4,305) 6.150 | ......... 5.800 05/13/2010 | 02/15/2018
629568 AX 4|NABORS INDUSTRIES INC SENIOR BD.........ccccouvunerivmmrmerrenernieenns | eovvene | [woverrenns | #2FE [ 498,350 | ... 107.793 | . .538,965 189 | v [ | e 4625] ... 4.640 02/17/2012 | 09/15/2021
62983P AA 3 [NAKILAT INC.....coerimrimrrrerireirnerisninenssnsseessessssssssnsessssessssssssssnsssns | sevvene | oo [ eeveseinens [ W TFE | 000,355,000 | ..o 120.404 | . .602,020 6,304 6.067 ..8.545 01/27/2009 | 12/31/2033
62983P AB 1 |NAKILAT INC FGN SUB DEB SER A 144A. | e | WAFE ] i 453,716 | Ll 122.010 . 694,579 5,105 6.267 | ......... 7.863 07/02/2009 | 12/31/2033
63534P AE 7 [NATIONAL CITY BANK BK NOTES ST ORI v | | WAFE | nee....458,400 | ... 114.462 | . 572,310 5,943 5.250]......... 5.726 02/08/2008 | 12/15/2016
63534P AE 7 [NATIONAL CITY BANK BK NOTES JESSTTRRRISTURTE PUPOIN v | e | WIFE | 182,880 | . 114.462 | . .286,155 | .. . 9,589 5250 ......... 7177 08/25/2008 | 12/15/2016
644693 KV 4| NEW HAMPSHIRE ST TPK SYS REV......cccnivirvnniinerverirerinsessnines | coveee || LAFE | 512,500 | e 113.085 | ..o 565,325 | ..ooverirenne 500,000 | ..cooverernne 510,648 |........... (694) 6.259 ] ......... 6.106 05/03/2010 | 11/01/2029
650094 CA 1|NEW YORK TELEPHONE DEBS...........cccooeummrvnmermmrinennsnenseessnnnenenns | eevneee | [eoneernecT | WAFE | ii.312,000 | ... 104187 . .312,561 ....300,000 ...306,444 (667) 6.700......... 6.442 .28,140 | 09/30/2004 | 11/01/2023
650094 CA 1|[NEW YORK TELEPHONE DEBS . . JRTTRN IO N TAFE | 123150 e 104.187 . 125,024 | .. ....120,000 | ... LA21707 | (175) 6.700]......... 6.529 10/14/2004 | 11/01/2023
650094 CJ 2|NEW YORK TELEPHONE CO.......ccoimivrerimeinerinennerienssseesssessssinens | ceveee | | WAFE | 291,750 | 113190 | oo 339,570 | .o 300,000 | ..coorerernenne 294,859 |........... 359 6.500]......... 6.684 05/18/2004 | 04/15/2028
650094 CJ 2|NEW YORK TELEPHONE CO.......ccoovmiiriiieirerinrineeieniseissssisssienns | ceveeee v | e | WIFE | 201,500 | 113190 . 217,325 ....192,000 ...198,126 (413) 6.500......... 6.194 11/04/2004 | 04/15/2028
652478 BC 1|NEWS AMERICA HOLDINGS..........ccooomrrirmrirerirsrissiessissssssissssssninens | eviens . . ..595,775 | ...... 130.338 | . 651,690 | .. ....500,000 | ... ..584,943 | ........... (8,841) [ ..o | v | e 74301 ......... 6.236 06/10/2011 | 10/01/2026
652482 AU 4 |NEWS AMERICA INC SENIOR DEB.........ccocomirimrirerreinriserieneneenns | cevene | | W2FE | s 592,500 | ...... 124332 oo 621,660 | ..ooovvrerneene 500,000 | ..coooevernnene 588,903 |........... (3,597) [ ovvereerrrineirneriiens | cevrerieeineirnseinens | e 7280 ... 6.143 06/04/2012 | 06/30/2028
65473Q AS 2 |NISOURCE FINANCE CORP NOTE DTD 08/31/07.......cccovrvverermrnnes | wrveene . ..584,445 | ... 121.409| . 607,045 | ................500,000 | ....cccoovirrenne 574,593 (9,852) 6.400]......... 5475 06/26/2012 | 03/15/2018
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTES........ccccovurmerimremeeriniserieriienes | cevnee . . 98,793 | ...... 128403 | . 128,403 | .................100,000 | ...... 99,582 | ..o A2 [ e | e | e 7250 ......... 7.339 10/21/1993 | 10/15/2023
65504L AF  4|NOBLE HOLDING INTL LTD FGN SR BD......ccovirerrereineireieenirennns | crveee | | W 2FE | 539,220 | ...... 110283 | c.oocvvris 551,415 | ..coeereeern500,000 | oo 534,136 | .o (4,358) [ ..o | cevreeieeieeenneinens | e 46251 ......... 4.289 11/04/2011 | 03/01/2021
655664 AH 3| NORDSTROM INC DEBS........cccovvmveeerereeiseresesiseeessessessesssessessiensees | cerene . JGAFE] 296,451 | L 131.403 | . .394,209 142 6.950 ] ......... 7.033|MS...... 20,850 | 10/11/2002 | 03/15/2028
656531 AD 2|NORSK HYDRO ASA YANKEE DEB. [SSSTURURTRRTIRVIRNN IOV . | AFE] 526,195 | ... 141475 . .707,375 (1,748) [ ..o | e | e 7150 ......... 6.794 |MN...... 35,750 | 03/19/2009 | 11/15/2025
664787 AD 0|NORTHERN BORDER PIPELINE CO SENIORBD SE........ccocvvrvvres [ rvenee I L2FE| e.....603,700 | ... 128622 ..covviirne. 643,110 | .....ccoe0ere.500,000 | oo 592,898 |........... (10,802) [ .eovvovererrrrcererinrinne | eererrversnrseirersnines | cerereees 7.500{......... 6.212|AO...... | v 9,349 | i, 18,750 | 03/30/2012 | 09/15/2021
668027 AT 2| NORTHWESTERN BELL TEL CO.....ovvuuuvurerniererreerseeseriesssenseninns | ceveee . . rernenennnnn 196,843 | ... 111592 . 223,184 B | e e | overeen 1750 | o 7.874 |MN...... .15,500 | 05/25/2001 | 05/01/2030
669771 AS 6|NOVA GAS TRANSMISSION LTD DEBS [SSSTURPURRIOIOE DOV . AFE| e 100,000 | 132.669 | . 132,669 | .o 100,000 | 100,000 | oo | e | e | e | e 12879 [, 7.875|A0...... ...7,875 | 06/16/1993 | 04/01/2023
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674599 BM 6| OCCIDENTAL PETROLEUM CORP........cccorvverriirinrrnirirenirerenneennns | eevene | o [ eoverirenens VAFE] s 196,500 | ...... 128.074 | .occvvvvrrneen 256,148 | .................200,000 | ..ooovriirinee 198,249 | ........... 125 | oo [ | e 7.200]......... 7.328 | AO...... | oovrrrcrians 3,590 | oo 50,400 | 01/05/1999 | 04/01/2028
674599 BM 6| OCCIDENTAL PETROLEUM CORP........cccosvvurirerimerneeneriseenseninees | eeneee | o [ eoreernecens AFE ] 385,828 | ...... 128.074 | ..ocovvvrrs 512,296 | ..ccooverrrn.400,000 | oo 392,907 |..coouee. B0B [ vvovererereerrnirneriiens | eerrerieseneeseninees | eeineinns 7.200]......... 7.464 01/13/1999 | 04/01/2028
674599 BM 6| OCCIDENTAL PETROLEUM CORP.......corvrrririrneieisisneiersssssiessnnes | evenes | FE| . 97,250 | ...... 128.074| . 128,074 | .................100,000 | ...... 98,623 98 [ oo [ | s 7.200{......... 7.404 02/03/1999 | 04/01/2028
677050 AE 6| OGLETHORPE POWER CORP NOTE 2009-A SER 14........cccoccmvvvnes | cuvre .|.1FE| .. ...499,590 | ...... 120.995 | . 604,975 46 6.100]......... 6.105 02/11/2009 | 03/15/2019
677071 AB 8| OHANA MILITARY COMNTYS LLC BOND SER A CL......cccvsvrmmrrncis [ eererie [ [ v VAFE] .. 278,000 | ... 110.029 | c.ocvvvirnenn 275,073 | .ovovereerrnn250,000 | oo 277,556 | e (444) 6.043 ......... 5.434 09/05/2012 | 10/01/2034
677071 AF 9| OHANA MILITARY COMMUNITIES LLC BOND SER... .| IFE| .. .318,49%4 (419) 5.675] ... 5.564 04/26/2011 | 10/01/2026
677071 AM 4| OHANA MILITARY COMMUNITIES BND SER B 144.... .|.FE| .. .290,030 1,059 5.462|......... 5.811 12/09/2009 | 10/01/2026
677071 AM 4| OHANA MILITARY COMMUNITIES BND SER B 144..........cccovvrmrvvrns [ ovreee [ [ vrirernns AFE] nn....538,400 | ... 109.637 | ..o 548,185 | .................500,000 | .................535,446 |........... (2,954) 5462|......... 5.072 01/31/2012| 10/01/2026
67740Q AG 1|OHIO NATIONAL FINANCIAL SVCS INC SENIOR.........cccomevrrenernns | covre WAFE] 597,490 | ... 110.247 | . 551,235 (1,354) 6.633]......... 5.551 10/29/2012 | 05/01/2031
67740Q AG 1|OHIO NATIONAL FINANCIAL SVCS INC SENIOR... R I | AFE] ... 585,600 | ... 110.247 | . 551,235 (396) 6.633|......... 5.663 . . 12/07/2012 | 05/01/2031
677415 CJ 8| OHIO POWER CO SENIOR NT.....coomrvrrrerirrereriersneriensesesneesssnnes | eovvees | e | evereens 1|.2FE| .................513,000 | ...... 101.893 | cooovvvrrirs 509,465 | .................500,000 | ......ccc......512,071 | e (619) 6.375] ......... 6.213 [ | o 14,257 | oo 31,875 | 07/05/2011 | 07/15/2033
68233D AR 8| ONCOR ELECTRIC DELIVERY.......cccmtrumieerierireeineesseiseisessesesneens | oevenne .|.2FE| .. .253,508 ....200,000 ...193,429 T37 [ ooeveevnennrnneiinens | eeeneinernssinneennees | eerneeenn7.000 [ e 7.527 |MS...... . .14,000 | 12/17/2002 | 09/01/2022
68245 AB 6| ONEBEACON US HOLDINGS INC SENIOR NT....c.ocovvvvrirrermrrveisirnns | vrvees 2FE | en...506,250 | ... 101.250| . .506,250 | .. ....500,000 ...506,134 (116) 4.600]......... 4.543 | MN...... 3,217 11/27/2012 | 11/09/2022
693476 BB 8|PNC FUNDING CORP SUB NTS......cccoseurimrererieerenssssssensesenensns | eeneee | o [ eoveveneeens W2FE| ... 484,060 | ... 115536 | c.oocvvrcrrrs 577,680 | ..oovrvverenne 500,000 | ..coorrernnnns 493524 |......... 1,992 5.625]......... 5810 [FA..ooe| v 11,712 | s 28,125 | 04/10/2008 | 02/01/2017
69349L AE 8| PNC BANK N/A BANK NOTE........cccoovvviiierinirerensenseesiesssssnessssnnsns | wvevens | oo [eevverieiens | WAFE | ciiiiinnnn..527,650 | ... 125753 | . .628,765 (3,072) 6.875]......... 6.515 05/27/2008 | 04/01/2018
693506 AZ 0 [PPG INDUSTRIES INC......oeveverrererereneesceieresrsreisssniessesssssessssssnsenns | envene | oo | eeveerennes | o 2FE | ovviirienn. 249,688 | ... 124.991| . .312,478 L [OOSR OUTRINTRRTORN IR 7400 ......... 7.409 18,500 | 07/16/2001 | 08/15/2019
69352) AN 7 PPL ENERGY SUPPLY LLC SENIOR NT.......coovvovmeimrrnmernervseersennnee | vevene oo [ ervvnneend [ L2FE | e 546,980 | ... 108.385 | . 541,925 (979) | cevvveerrrrnninernenns [ v | ereeeen 600 | e 4.205 11,500 | 11/21/2012 | 12/15/2021
69362B AY 8[PSEG POWER LLC SR NT.....cevmriririirinrineriennnenienissesssssssnenes | vevvee | oo [ evenrrinens [ w2FE | iiiiii000.528,270 | e 108.262 | . 541,310 (2,356) E .3.928 .10,375 | 05/07/2012 | 09/15/2021
694032 AX 1| PACIFIC BELL......ooovvrerereecrrereserssrsssiessesessessssensssssssessssssssssssnses | eveeens | oo [ eerrieenT | WIFE | 121,900 | oo 103.680 | . 119,232 (238) 6.625] ......... 6.250 04/08/2004 | 10/15/2034
695629 AQ 8|PAINE WEBBER GROUP SR NOTES..........cccoovvumuvmnrnnnnnirenrncinns | evvene | [wvverrenns | WIFE | .301,500 | ..o 107.350 | . .322,050 | ..cooiireeer300,000 | viiiinnn300,005 | v | s (79) | cvvvererrrervnnrirerinns [ verernessessiieninnes | everernc 7.625 | e 7.587 02/18/1994 | 02/15/2014
695629 AQ 8|PAINE WEBBER GROUP SR NOTES..........coconmivmerinemvnernerrenirnennee | eevvene | [ wvverrenns | WIFE | 97,532 | e 107.350 | . .107,350 130 . .7.818 03/16/1994 | 02/15/2014
699490 AA 6| PARIBAS NEW YORK BRANCH........cccoviviemiirernninireinnisceenneiesnnnin [vveeee [ o | vevvneens | WAFE | 188,120 | L. 103.093 | . .206,186 81 6.950......... 7.389 10/13/1998 | 07/22/2013
70212F AA 1| PARTNERRE FINANCE A LLC SENIOR NT......ocovvvevvmerveninnennniennnes | ovree | oo | vevevericens | AFE | iiiin.587,200 | ... 121.505| . 607,525 (8,720) 6.875] ......... 5.854 07/18/2012 | 06/01/2018
70213B AA 9 |PARTNER REFINANCE B LLC SENIOR NT......ccccosevvrmeemmrmmeinerrenins | eevinee [ eo [ eevvreinen [ WIFE | ciiiii..552,855 | ... 112.376 | . .561,880 (3,146) 5.000 .4.522 08/13/2012 | 06/01/2020
705322 AJ 4|PEDERNALES ELECTRIC COOP INC BOND SER 02........cccouvvevevenes [ ovene [ o | vervirenns | WAFE | iinnn...480,000 | ... 115.305 | . 576,525 1,667 5.952]......... 6.200 06/17/2009 | 11/15/2022
705322 AJ 4|PEDERNALES ELECTRIC COOP INC BOND SER 02........ccccoomuvererernee | wervene [ [ woveereens | WIFE | iiiin...553,750 | ... 115.305 | . 576,525 (5,375) 5.952]......... 5.374 07/12/2011 | 11/15/2022
709599 AE 4|PENSKE TRUCK LEASING COL P SENIOR NT SE.......ccccoosevmmrnnens | evuene [ [vveirveens | 2FE | nicce.....507,180 | ... 104.104 | . 520,520 (1,197) 3750 ......... 3.697 05/17/2012 | 05/11/2017
709599 AH 7|PENSKE TRUCK LEASING/PTL SENIOR NT SER 1.....ccccovvvuvrmvvcvnnns | covvene [ [ wovevrenns | 2FE | icec.....502,040 | ... 103.389 516,945 (T13) | ceverrerrrinerrerienens [ | e 4.875] ......... 4.855 07/19/2012 | 07/11/2022
7T1644E  AF 9 [PETRO CANADA........coooimrimerieineisesisstiessessseissssssssssssessssesennas | ceveee . cerneeennnn 190,000 | ... 128870 . .257,740 ....200,000 ...194,966 357 [ e | eenernenisninennnnes | eernenenns 72000 [ e 7.368 03/08/1999 | 11/15/2028
717081 DB 6|PFIZER INC SENIOR NT.....couiiiiiriiiinninieissiersisessssssnssssesssssnes | evenes JAFE ] 699,293 | . 126978 . .888,846 | .. ....700,000 | ... ...699,594 79 . 62001 ......... 6.206 03/17/2009 | 03/15/2019
718448 AB 9 |PHILIPS ELECTRONICS INC.......coovmirirrireerrrinerierieneseesenisennenes | eenees | o [ eovereneeens VAFE ] 199,402 | 103.796 | ..oocvvvcrrnen 207,592 | oo 200,000 | ..coorevernene 199,997 | .. 31 | e | v | s 7250 ......... 7.272 11/24/1993 | 08/15/2013
718507 BK 1| PHILLIPS PETROLEUM CO.......cocoovirmrirrireirneiseiineriesesseesssissisnns | ceveee GAFE 494,375 | L 131152 . 655,760 ....500,000 495,436 296 [ .ovvereneirinninneiiens | eeeeieenenineeinnes | eernenenn 72000 [ e 7.080 06/01/2009 | 03/30/2029
72018Q AD 3 |PIEDMONT NATURAL GAS CO INC MED TERM NT........oocvvvviverrens | crvre .| IFE| .. 629,770 | .. ....500,000 | ... 525,821 (2,312) . 7400 ......... 6.920 03/03/2009 | 10/03/2025
725906 AD 3| PLACER DOME INC FGN NT...coooviuiiirinerineineeieniseessssisessessnneens | eeneee | oo [ eoveeeneeens .2FE 579,165 | ..ooevvrrrenne 500,000 | ..coooevernnene 505,510 | ..ccoonee. (4,408) [ ..o | e | e 7750 ......... 7423 04/02/2009 | 06/15/2015
72650R AR 3| PLAINS ALL AMERICAN PIPELINE L P SENIOR.......ccoocvvermrvvirnirens | vrvees . . 21,000,000 | ..cocvuenee 1,116,866 (4,938) 6.650]......... 5919 09/21/2011| 01/15/2037
737679 CY 4|POTOMAC ELECTRIC POWER .|.FE| .. . ....290,000 | ... 289,225 37 5.750 | ......... 5.772 09/16/2004 | 04/15/2034
74251V AH 5[PRINCIPAL FINANCIAL GROUP INC SENIOR BD........cocovevemrermmnirnee | vevnne | oo [ ervriins LAFE] .ne.n..500,000 | ... 99471 | v 497,355 | .o 500,000 | ..coovrernene 500,000 |........... 3125 ... 3425 [MN.ooe | e 1,953 | 11/26/2012 | 05/15/2023
743315 AF 0| PROGRESSIVE CORP. NOTES........ccooooimiierrinrienriesiiesesssisssessienes | evvens JGAFE 95,627 | 104.818 .104,818 ....100,000 B9 | oo | eerriesieniesiesnies | errieeen 1000 | cevinnns 7.320 03/17/1994 | 10/01/2013
743315 AF 0| PROGRESSIVE CORP. NOTES.......ccocomieerinerieriesereessnsssinessenes | ceveee WAFE 90,210 | 104.818 104,818 | .. ....100,000 156 . .7.000] ........ 7.760 04/15/1994 | 10/01/2013
743315 AF  0[PROGRESSIVE CORP. NOTES........cccimimrimrirernnineereniseeserenssensnnsnees | wverne [ [ everennnns AFE] 97,000 104.818 | .o 104,818 | .o 100,000 | .................100,000 |........... A3 | e | [ 7.000{......... 7216 |AO .. | e 1,745 | e 06/26/1995 | 10/01/2013
743315 AJ 2| PROGRESSIVE CORP.......c..oveeiririvmerienireesssrisesssensenessesssssssssnesss. | eevneee | [ wneeeneeens VAFE ] 94,553 | 130817 | oo 130,817 | covvveereri 100,000 | .covvvverenrnn. 96,805 | e 210 6.625]......... 7.007 [MS.oo. | o196 | o 04/15/2002 | 03/01/2029
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743674 AX 1|PROTECTIVE LIFE CORP SENIOR NT.......cccosvveemmimerirmrimenirenisnennnes | covvene | [ woverrenns | #2FE [ ine.....598,000 | ... 121985 | c.ocvvri 609,925 591,194 (6,806) 08/06/2012 | 10/15/2019
743862 AD 6|PROVIDENT COS INC DEBS........ccccoeimrrernirecirnrssisesiesssisssesssssssnes [ eviene o | eerveriennes | w2FE | i 194,632 | oo 118.904 | ..o 237,808 198,351 336 12/06/2001 | 07/15/2018
743862 AD 6 |PROVIDENT COS INC DEBS.........cccooovieririercieisieierseisnessisesnens | veees | oo [eevverieiens | w2FE | 94,500 | ... 118.904| ... 118,904 98,320 367 08/08/2002 | 07/15/2018
74432A HC 7 [PRUDENTIAL FINANCIAL INC......ccoovvvvmerrerinninerrerireeeseesssnissennnenes | vevinee oo [evvnenen T [ LAFE | iiiii00000.200,000 | ... 100.267 | ... 200,534 04/18/2005 | 04/15/2030
74432Q AC 9| PRUDENTIAL FINANCIAL INC.......cvcomvvivrnnriernenerernnineeresssissninens | eoveeee oo [rvvriveinen | W 2FE | 190,250 | ..o 113.522| ... 227,044 336 12/19/2003 | 07/15/2033
74432Q AC 9 [PRUDENTIAL FINANCIAL INC......cccovvimreriniirinnirerirereneessnisninnenes | vevvee | oo [ evverrinens [ w2FE | i 195,080 | ... 113522 ... 227,044 170 12/29/2003 | 07/15/2033
74432Q AC 9 [PRUDENTIAL FINANCIAL INC......ccooovremrirnirrnninerincriesencesessissennnenns | eevnne | oo [ evvnevvnens [ w2FE | i 98,250 | e 113522 ... 63 .. | 01/15/2004 | 07/15/2033
74432Q AC 9| PRUDENTIAL FINANCIAL INC.......cvrvririrnnrnrirersnrneirersseneerensssissennens | eoveeee | oo [ronrvnnine | W 2FE | v, 297,000 | ... 113.522 107 .| 02/12/2004 | 07/15/2033
745332 BL 9|PUGET SOUND ENERGY INC MED TERM NT SER B.......cccocecvmevinune | vrvene [ [ wovewreenn | L TFE | cee........538,655 | ... 135.279 (2,034) 08/07/2009 | 03/09/2029
753035 AC  8|RANK GROUP FINANCE PLC.......cccovvviivienireiniinereniseereniserisnnsinenns | wvvnee [ [ vvrerinns | AFE | i, 100,000 | ... 43.820 06/04/1998 | 01/15/2018
759351 AJ 8|REINSURANCE GROUP OF AMERICA INC SENIOR.........ccccovuimurne | wevvene [ [ woverreens | 2FE | .cc......835,298 | ...... 110.203 . (2,666) 10/31/2012 | 06/01/2021
779382 AQ 3| ROWAN COS. INC.....oeorrieirerinrineerneiseisssesssssensssessesssssssssssssssns | eovnene | o [ vneeneeens | #2FE [ iiiiniin.513,540 | ..eoo 102.708 | ... 513,540 | .oooereeernn500,000 | i 513,501 | s | s (39) 12/11/2012 | 12/01/2042
78387G AQ 6| SBC COMMUNICATIONS NOTE.........cocoevemmvinrirnnremerrenrisneessesssnisnnes | eevinne | oo [ evvenvivenn [ W TFE | i 205,358 | ... 1248701 ... 249,740 (185) 12/06/2004 | 09/15/2034
78490F JJ 9|SLM NOTES 93.420 93,420 | oo 100,000 | oo 100,410 | oo [ v (27) 01/30/2004 | 03/15/2029
78490F KE 8|SLM CORP ED NOTES.......cccocvmrmrireimrineirnernnrsnsneressssssesenssssssssnssens | sovene | oo | eeveenes | W2FE | 300,000 | ..o 91.004 273,012 02/12/2004 | 03/15/2029
78490F ME 6|SLM CORP NOTES ceevrereneensnnsenesesesssssssssesensee | e | oo e [W2FE | 000 200,000 | e 100.182 200,364 05/17/2004 | 06/15/2019
798136 TT 4|SAN JOSE CALIF ARPT REV 12/14/11 6.60%........ccevvererenerermrinernes | eevvene | [erverveens | WIFE | . 254,085 | ... 108.7% | ... 271,985 (214) 11,779 | 01/12/2012 | 03/01/2032
80589M AD 4| SCANA CORP MED TERM NT.....ccocovuvirmririmmrinnrnerieneseessnisnnnenis | evnene | o [ wevevvenns | #2FE | iviiininn....544,850 | ... 109.247] ... ..546,235 (467) .. | 12/24/2012 | 05/15/2021
808626 AE 5|SCIENCE APPLICATIONS INTL CORP NOTE........cccoomevmmrermenmmninnens | wevnene | [woverveens | W TFE | iiiinnn.807,150 | ... 119.090] ... 595,450 (5,170) .17,813 | 02/29/2012 | 07/01/2032
81170T DS 6|SEACOAST FLA UTIL AUTH WTR & SWR REV.......cccvcrvvvververernnnnes | vevene | oo | evvrenn T WAFE | 502,610 | ... 114.135] ... 570,675 (131) 32,150 | 10/20/2009 | 03/01/2030
833034 AG 6| SNAP-ON INC NOTE......c.ccouvmerirmrerrrnnrrsererissesneessssisensssnsssssensnnns | eevneee | o [ woveereens | W TFE [ iiiinenn...698,824 | ... 121.604 | ... 851,228 131 46,900 | 02/19/2009 | 03/01/2019
833034 AJ O SNAP-ON INC......covirieeriirrinrirersnincrerinsisseesisensnsssisessssssesesssssseses [ eeeene | oo | vevensneenns | 2FE | i 503,750 | oo 111.912] ... 559,560 (536) 21,250 | 12/09/2010 | 01/15/2018
833096 HH 6| SNOHOMISH CNTY WASH PUB HOSP GO........ccccoevevmrvmeriirennriinerns | covvene [ [woverrenns | WAFE | incen..490,000 | ... 104.772 ... 513,383 30,032 | 09/23/2010 | 12/01/2030
835574 CB 8| SONOMA CNTY CALIF PENSION OBLIG REV........c.coocvmmeermeemneirnenns | eovvene [ [evverveecns | WIFE | i 751,688 | ..o 112321 | s 842,408 | .....cceee0ern. 750,000 | oo 751,489 | i | s (94) [ oo | eerverrneensniseiinens | eereerere8.000 [ 1. 5.987 [ Do | i 3,699 | i 45,000 | 09/01/2010 | 12/01/2029
84474E AB 6| SOUTHWEST AIRLINES CO BOND SER 93A2........cccovvvervvmverrerennnns | woveeee | oo frvvriveiren [ WAFE | . 393,261 | Lo 104.550| ... 392,042 (4,098) 06/25/2009 | 06/29/2015
84474Y AA 4 [SOUTHWEST AIRLINES CO BOND SER 2007-1 CL.....ccvoevermeerrcreriens | vevrne o [ evrvvirinen [ TFE | v 710,547 | e 117.027] ... 755,938 (5,468) 07/08/2011 | 02/01/2024
845335 BQ 0|SOUTHWESTERN BELL TEL CO......ccvvvvirrirerrnseinerieriseenenssseesenes | eovneee | [evveeveens | WTFE | 98,730 | e 115.265 ... 115,265 63 03/16/1994 | 07/01/2015
845389 DY 8|SOUTHWESTERN CMNTY COLLEGE CALIF GO......ccconvvermvvmmmcnens | covvere [ [eoverrenns | WAFE | 252,218 | Lo 115.586 | ... 288,965 | ....ocoeererrni250,000 | .eviiiennrn251,975 | i | s (76) 11/02/2009 | 08/01/2039
852060 AG 7|SPRINT CAP CORP COMPANY GTY.....ccoovsvemerrmmeernerererneeesensssnesenns | eevneee | [ wvveerveeens | Z4FE [ 190,318 [ oo 109.250 | c.oovvvnirnen 218,500 570 08/14/2001 | 05/01/2019
852060 AG 7 |SPRINT CAP CORP COMPANY GTY.....cocovvrervrirvermnrreennermnnnerisnsseesenss [everne [0 | vervrennns | WAFE | 95,000 | ... 109.250| ... 109,250 294 .| 08/15/2001 | 05/01/2019
852060 AG 7 |SPRINT CAP CORP COMPANY GTY.....cccorvvvrmmrinrererrerimnenensssnesnenes | wevnene | [ weverreeens | W4FE [ iiiinneen..200,000 | ... 109.250 | ... 218,500 11/12/2003 | 05/01/2019
863667 AB  7[STRYKER CORP SENIOR NT......ovvoeriiierernrirernninseeninerensninenennes [ vveeee [ o | vevvrenens | W AFE | ... 569,605 | ... 112.346 | ... 561,730 (1,657) 11/08/2012 | 01/15/2020
867914 AZ 6| SUNTRUST BANKS SENIOR NOTES.........cocoermeemirenernrnerrnnernennnne | eevvene | [ wovevrenns | #2FE [ 1iiiinnee...387,800 | ... 119.156 | ... 476,624 1,525 06/13/2008 | 09/11/2017
871829 AD  9|SYSCO CORP DEB.........oovvurririesrrnerienineersensssessnssesssssssesssssssnnnes. | eevnene | oo [ evneeneens | W TFE [ iiiiii.541,250 | ..o 142.206 | ... 711,030 (2,427) 05/11/2009 | 04/15/2027
871829 AF  4[SYSCO CORP....ccvvrrierrrrireernriseisninersissssesesssseenssssssssssssssssssssessens | ovnne |0 | vevvnnennns | o TFE | i, 506,275 | ... 133.716 ..668,580 (349) 04/15/2009 | 08/01/2028
872287 AC 1| TCI COMMUNICATIONS INC......ovvererrernirierirererneesssisserseniesesnennns | cevnee 119,664 295 08/06/2002 | 08/01/2015
872287 AF 4| TCI COMMUNICATIONS INC DEBS.........ccocouirvrireireinseisesieseseennns | cevenee 140,335 16 04/22/2002 | 02/15/2026
878742 AS 4| TECK RESOURCES LIMITED FGN BD........cocovervmeriereseennrinerrens | eovvene | [eeverreens | 2 2FE | 421,480 | ..o 116.154 464,616 (767) 09/13/2011 | 02/15/2040
878742 AY 1| TECK RESOURCES LIMITED........coccosuvrmerimreneirnneirserneniseneneessninnees | eevnene | o [ evveereens | #2FE [ 253,750 | ..o 101.941| ... 254,853 | ...ocoeiererrni250,000 | 253,719 | i | s (31) 12/05/2012 | 02/01/2023
880451 AT 6| TENNESSEE GAS PIPELINE DEBS revreeennesenseeennnens | eovneen | oo | veveieinnns [ W2FE | 181,800 Ll 123.024 ] ... (129) 04/15/2002 | 04/01/2017
88166C AA 6| TEVA PHARMACEUTICAL FIN 11 BV FGN SR NT....ccovvvvrereneenininnens | woveee | oo | veververene | LAFE | 514,500 | ... 105.407 | ... (3,625) 07/16/2010 | 06/15/2015
882384 AC 4 |TEXAS EASTERN TRANSMISSION LP SENIOR NT......cccoevvvvvveininces [vvrne [ o | vevvrenns | o 2FE | 499,010 | ... 100.124 28 10/24/2012 | 10/15/2022
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887315 BB 4| TIME WARNER COMPANIES INC........cccconvvmmrimmrrerrererneesnniennineni | eovvene | [weverrenns | #2FE [ . 208,790 | ..o 121496 | ..ovvvrrines 242,992 | ..o 200,000 | ..cooverernne 205,160 |........... (400) 12/05/2003 | 01/15/2026
887315 BN 8| TIME WARNER INC........cocoosrrrmrimerrnerinriseessneissssensenessessssssssssnensns | eovnene | o [ wvneerneeens | #2FE [ iiiiiiin.203,380 | ..o 126.240 | .ocvvrrrneen 252,480 | ..coovrrirnne 200,000 | ..coooerernenne 202,140 |........... (135) 11/12/2003 | 05/15/2029
887315 BN 8| TIME WARNER INC.......covvvvivirnirierieiererseiennnississssssssmssnssensssssnenes [evenne |0 | vevvvnrennns | w2FE | i 234,793 | i 126.240| ... 277,728 (592) .| 12/29/2003 | 05/15/2029
887315 BN 8| TIME WARNER INC........cocoomrrrrmrrmerreririenssensenseniensssensssssssnssenses | eovneee | o [ woveereeens | #2FE [ 207,750 | oo 126.240| ... 252,480 (323) . | 04/12/2004 | 05/15/2029
89346D AE 7| TRANSALTA CORP FGN SR NT....ccooviimrrmrineinninnsiserinsineessennnes | oneee | oo | vevvseninns | 2 2FE | i 251,140 | ... 101.464 | ... 253,660 | ..cocoerererrni250,000 | 251,122 | s | s (18) 08/23/2012 | 03/15/2040
89346D AF 4| TRANSALTA CORP......ccovvvirirrrisrinerieriesenseisniseniseniesssssnsssinenes | onneee | oo | vevernreens | «2FE | i, 495,000 | ... 101.379 ... 506,895 46 12/03/2012 | 11/15/2022
893526 8Y 2| TRANSCANADA PIPELINES LTD FGN NT....c.oovvunverreernerrneenennnenenes | eovnene | [wovenveens | W TFE | iiiiiin.5631,950 | ..o 126.586 | ... 632,930 (3,550) 02/06/2009 | 01/15/2019
893830 AF 6| TRANSOCEAN SEDCO FOREX INC NOTE..........cooimirvvnrrerrnnneirnnns [eovrne [ o | verrvrenns | w2FE | i, 577,500 | oo 126.718 | ... ..633,590 (3,947) 02/01/2012 | 04/15/2031
902494 AT 0| TYSON FOODS INC SENIOR BD........cccovuruerermrereemsniserisnsimenseninnne | eovvene | [ woveeene 1| 2FE | iccc.....508,885 | ... 108.176 | ... 540,880 (411) 08/02/2012 | 06/15/2022
903192 AA  O[UNUM CORP.........vvvirrririirernnirinrineineinsiersnisesessssisssssssssssssssssessnns | vovene | oo | vevvenennns | w2FE [ i 217,000 | oo 116.488 | ... 232,976 216,339 (661) 06/26/2012 | 12/15/2028
905572 AD  5|UNION CARBIDE CHEMS & PLST.........cccouvumermmmmrerreneseessnsennenins | eovneee | [ woverrenns | #2FE [ . 223,003 | ..o 126.663 | ... 283,725 223,539 50 04/16/2002 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST........cccooseumerinmrrnersreseessnissensenns | eevneee | o [ evveeveens | #2FE [ 0. 202,520 | ..o 126.663 | ... 253,326 201,187 (126) .. | 06/21/2002 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST.......ccccovvrirerernerernnisserenssenssnnnens [ovrne [ oo | vervvnenns | w2FE | i 198,000 | ... 126.663| ... ..253,326 .199,052 105 ..| 01/16/2003 | 04/01/2023
905572 AD 5| UNION CARBIDE CHEMS & PLST........ccccosvummrirmrrneriereseessninsnrnenens | eevneee | [ woveereens | #2FE [ 197,000 | oo 126.663 | ... 253,326 198,566 158 .. | 02/24/2003 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST.......cooovvrirervrnererneissirenssenssnnnens [ovrne [0 | vevvvnenns | «2FE | iiiiiii....500,000 | ... 126.663 | ... 633,315 500,000 .. | 04/25/2003 | 04/01/2023
905572 AD 5| UNION CARBIDE CHEMS & PLST.........cccouvummrimmrrnerireresensneisersenis | eevvene | [ woveerenens | #2FE | 1iiiinne.r..500,000 | ... 126.663 | ... 633,315 500,000 . | 04/28/2003 | 04/01/2023
905572 AD  5|UNION CARBIDE CHEMS & PLST.......cccoseumerinmrinerneerseissninseissnnins | evnene | [ vveeveens | #2FE | 1iiiinr..525,000 | ... 126.663 | ... 633,315 512,390 (1,316) 06/13/2003 | 04/01/2023
905581 AR 5|UNION CARBIDE CORP........cccocvmmrrmrrieriririinieninenienienesssssssssnnnins | covnene | o [ wevevirenens | 22FE [ 199,000 | ..o 125.089 ... ..250,178 .199,476 48 01/15/2003 | 06/01/2025
905581 AR 5|UNION CARBIDE CORP..........ccocoummrimrerenieerenssernensensssessenssssssnnens | eennene | o [ woveerrenens | #2FE [ iiiiin..300,000 | ... 125.089 ... 375,267 02/10/2003 | 06/01/2025
907834 AG 0 |UNION PACIFIC RESOURCES DEB..........ccocovivvemiierniireirernnnerens [ovene [ o | vevvvnenns | w2FE | ... 576,340 | ... 120877 ... 604,385 (4,241) 03/29/2012 | 05/15/2028
90783V AA 3 [UNION PACIFIC RAILROAD BOND 2005-1 TRUST........coevermeermvernene | vevree oo e [ | 432,140 | e 115.481] ... 475,275 (1,223) 01/25/2011 | 01/02/2029
911684 AD  0|U.S. CELLULAR CORP.........cocosvirirnriniirerniiseinrireisnnsisersnisessessssesenns [ eveeee | o | vevennrennns | w2FE | iiiii.293,288 | ... 104.318] ... 299,393 (225) 09/22/2004 | 12/15/2033
911684 AD  0|U.S. CELLULAR CORP........ccocomirrerirrinienrisniserierenenssenississessensns | eovnene | o [ woverrenns | 22FE [ . 210,520 | ..o 104.318] ... 208,636 (376) 12/23/2004 | 12/15/2033
912912 AQ 5|US WEST CAP FUNDING INC.......ccocorerreremrrnerrnmniseenserimsenennsninnee | eevnene | [ wvveeveens | #2FE [ i 196,680 | ... 102208 | ....cvovrvrneen 204,416 198,392 | ... 114 09/01/1998 | 07/15/2028
912912 AR 3[U SWEST CAP FDG INC.....coovvriierrrieenrineirnensiensssnerssssssisensssssees [ eveene | o | vevvvnrennns | w2FE | i 184,260 | ... 114.625| ... 229,250 195,491 984 08/07/2001 | 11/15/2018
912912 AR 3| U SWEST CAP FDG INC.....c.cvvvmrerreerieernerierinersneessnesenssssssssnenes | eevneee | [ woveereeens | #2FE [ i 179,080 | ..o 114625 ... 222,373 189,720 934 08/14/2001 | 11/15/2018
912912 AR 3| U SWEST CAP FDG INC.....coovrverirerrnrinerreriseisneerseisesssssisssesennns | eevneee | o [eonerveens | #2FE [ 92,959 | ..o 114625 ... 114,625 98,123 469 01/22/2002 | 11/15/2018
912920 AC  9|US WEST TELECOM INC........cvvumrrrerirereninnnisnrrerirereseessnnisnnnenins | eovnene | [eoveriren 1| W2FE | . 293,817 | Lo 101.999 ... 305,997 | .. . \ 182 01/27/1998 | 09/15/2033
912920 AC  9|US WEST TELECOM INC......c.ovvemrrrerierinenrsninserneriesiseessssissenssenens | eovnene | o [evveerneeT | W 2FE | 97,960 | ..o 101.999 | coovvvvrirns 101,999 | oo 100,000 | ...... 98,858 |....coounu. 60 07/24/1998 | 09/15/2033
912920 AC  9|US WEST TELECOM INC.......ovvvrvvrererniririneerernnserersnisserensssissnensns [evenne [ oo | vevinneenT| W 2FE | . 98,260 | ... 101.999| ... 101,999 ..100,000 | .ovveririiinn 99,026 51 .| 08/18/1998 | 09/15/2033
912920 AC  9|US WEST TELECOM INC.......ovvvrrrerirererncersniserinerieneseesssnissnssenens | eevneee | [eoveeineT | W 2FE | iiiiii..98,260 | ..o 101.999] ... 101,999 51 .| 08/18/1998 | 09/15/2033
912920 AL 9|U.S. WEST COMMUNICATIONS.........cocnivrerrrirermirerinrirersnincerenneines [ eveeee [ o | vevvrreenns | w2FE | 99,310 | i 101119 ... 101,119 25 10/16/1997 | 11/10/2026
912920 AL 9|U.S. WEST COMMUNICATIONS.........cvvemerermrrrrerimrernenrennrsererennnennes | eevnene | [ woverrenens | #2FE [ i, 188,250 | ..o 101.119] ... 202,238 490 10/19/2001 | 11/10/2026
913017 AT 6|UNITED TECHNOLOGIES CORP NOTE........coconevumrenernnseesernernerenns | eevnene | [wrverveens | WIFE | i 746,235 | oo 137.237] ... 960,659 (2,569) 05/13/2009 | 08/01/2028
91311Q AE  5[UNITED UTILITIES PLC FGN SR BD......cccoevvrrrernrnrrnrinerisnnererinninne | eoveeee oo [rvvrivvine | W2FE | viiiininn. 564,635 | ..... 111.734] ... ..558,670 (1,795) .| 11/19/2012 | 08/01/2019
91428L FS 0| UNIVERSITY HAWAII REV......ccovvvmrinriernrineenenissiseissessnsenensnnne | eenneee | oo [eoneennens | W TFE | i 768,750 | oo 115.277 | ... 864,578 . (987) 09/30/2010 | 10/01/2030
914760 3L 5[UNIV. OF OKLAHOMA.........cooviiirmriniirerninsenrireisnnsisersnisessesssisenns [ eveene | o | vevennennns | W AFE | ... 503,785 | ... 116.104 | ... 580,520 500,000 | ....cccoonnnee 503,221 (199) 30,510 | 03/26/2010 | 07/01/2030
91913Y AE 0 [VALERO ENERGY CORP BOND.......ccccovvvmevimremrnennrnerirmnsncnienennns | vevnee | oo [ eeveverinens [ w2FE | i 270,863 | .. 128.29%4 | ... 320,735 250,000 | ....... 268,544 (993) 18,750 | 09/07/2010 | 04/15/2032
91913Y AL 4|VALERO ENERGY CORP NOTE.......cccoevmrvererreiresrsnrisnseniesssssnsenes | eovene | oo [verieriiens | 2FE | i 769,508 | ... 123521 ... 926,408 (750) 49,688 | 09/02/2010 | 06/15/2037
91915W AB 8| VALIDUS HOLDINGS LTD SENIOR NT.....ccvvvvrrrirerneieemneneinnnsensens [ vveree [ oo | vevverenns | 2FE [ iiiiiirn.529,030 | ... 133.485] ... (986) ..22,188 | 02/21/2012 | 01/26/2040
91915W AB 8| VALIDUS HOLDINGS LTD SENIOR NT......cccoveervrinermerineernensseesennns | eovnees | o | everrenens | #2FE [ iiiiiii..613,050 | ..o 133.485] ... (1,745) 08/24/2012 | 01/26/2040
92344W  AB 7| VERIZON MARYLAND INC......cccovvvmrrmmrinrirneienneiesnineniseessssssssssenssnns | eovnens | o | veervenns | W TFE | i 270,357 | oo 105.343] .................316,029 | .................300,000 | .................279,642 |........... 1,022 12/02/2003 | 06/15/2033




ZL'0L3

Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of Paid Accrued Year Acquired Date
92344W AB 7| VERIZON MARYLAND INC.......ccovvririmrirmimerinniinenienissessssissnsenines | eeveene | o [ veveverenens AFE ] 264,210 | 105343 | oo 316,029 | ..ocvvvrrins 300,000 | ..cooverernnne 274,862 |........... 1,278 | oo | vevneevsninsiineninns | e 8.125 | i, 5.819 09/21/2004 | 06/15/2033
92344W AB 7| VERIZON MARYLAND INC......ccccovvurimmrimneinerinsesnensenesseesssnsssssesnsnes | eevsees | o [ eoveeeneens AFE ] i 178,075 | 105.343 | ..o 210,686 | .................200,000 | .................184,470 | ........... 783 [ e | eeneinennesineeinnes | 8125 5.756 11/04/2004 | 06/15/2033
92344W AB 7|VERIZON MARYLAND INC.... JAFE | 185220 | . 105.343 | . .210,686 BAT | v | v | 0125 [ 5.534 02/01/2005 | 06/15/2033
92344W AB 7|VERIZON MARYLAND INC.... .|.1FE| .. ...279,036 | ...... 105.343 | . .316,029 TT6 [ oo | eevrerverrsseneennnes | 8128 s 5.510 02/03/2005 | 06/15/2033
92344W AB 7| VERIZON MARYLAND INC......ccocomrimririieirnniensinensenesseisssssnssseensns | eovenns | o [ eoveveneens AFE] 277,740 | ...... 105.343 | coocvvriins 316,029 | .o 300,000 | ..cooovvrernnne 284,198 |........... 824 [ v | s | 5125 5.536 03/01/2005 | 06/15/2033
925524 AV 2| VIACOM INC.....ooutiiriiirirrireiierissniesiesesssesessesssiesssesesssssssssssienes | covenes .|.2FE| .. ...189,250 | ...... 109.925 | . .219,850 ...192,609 384 | o | e | eererend.500 | e, 5.812 04/13/2004 | 05/15/2033
925524 AV 2| VIACOM INC......coiiviireiieiecresissesessesisseesssssssssesssessssessssssssssnnes | crveee | W2FE| . 93,875 | L. 109.925 | . .109,925 95,789 219 [ | eereriensninennnes | 5500 [ s 5.859 04/14/2004 | 05/15/2033
925524 AV 2[VIACOM INC.....coermriirnririirisiiensssiesssssssesssssssssesssessssssssesssssssssenss | svessne |0 | vererersones L2FE | 95,635 | L. 109925 ..cocviirne 109,925 | .................100,000 | ...................96,921 |........... 156 | o [ e | e 8.500 | i 5.751 10/19/2004 | 05/15/2033
925524 AV 2| VIACOM INC......oouiiiricrirrircenesissssiessesisssssssssssssenssessssessssssssssenes | cevees | .2FE| 196,520 | ... 109.925 | . .219,850 129 | e e | eeeeen8.500 | i 5.597 02/01/2005 | 05/15/2033
925524 AV 2 VIACOM INC....oovvuivmiirieriiieiesiseiesisieissie s ensssssssensenes | evene .|.2FE| .. ..196,332 | ...... 109.925 | . .219,850 | .. 136 | oo e | erreen8.500 | e 5.603 02/18/2005 | 05/15/2033
925524 AV 2| VIACOM INC......viriririieriieireeisssesssessesessessssssssssessesssssssssssnsnes | eoneee | o [ woveverenens V2FE | s 293,850 | ...... 109.925 | ..o 329,775 | oo 300,000 | ..coooerernne 295,634 |........... 228 | oo | e | o500 | e, 5.615 03/01/2005 | 05/15/2033
925524 AV 2| VIACOM INC......coiivrireireieieeissesessesisseessssssssesssessssessssssssssnnes | crveee .|.2FE| .. ...182,660 | ...... 109.925 | . .219,850 ....200,000 ...187,691 642 [ .o | e | 05500 [ 6.022 03/28/2005 | 05/15/2033
92928W AB 1|WMC FINANCE USA LIMITED DEB.. R I | FE| . 99,680 | ...... 104.739| . 104,739 | .. ....100,000 | ... 99,998 A7 [ e e [ e 1.250 [ i 7.273 11/17/1993 | 11/15/2013
92976G AE 1 {WACHOVIA BANK N/AMED TERM BK NOTE.......ccocommevmerimrinennne | verrne [ oo [ crvrvernens AFE ] s 498,250 | ...... 112542 oo 562,710 | oo 500,000 | ..coorrernnnns 499,416 |........... 250 | cveovererierineenenens | veernnnisernenienines | oerenenn.600 | o, 5.620 05/27/2008 | 03/15/2016
92976W BH 8| WACHOVIA CORP MED TERM NOTE........ccovumvmirernnineermnsernnnenns [ vveree [ oo | ververenns | W AFE | 490,740 | ... 120.328 | . .601,640 1,029 | oo [ e | 8750 | e 5.858 03/07/2008 | 02/01/2018
930353 JF 5| WADSWORTH OHIO CITY SCH DIST GO.....ceceevvverirerermeesenirseinenns | wevveee | [ weverreens | WFE [ nicce.r...500,000 | ... 111.870 | . 559,350 | ..ovvrvererrnnn500,000 [ oo 500,000 [ oo [ e | e | e | onrenen8.000 | e 6.000 09/21/2010 | 12/01/2033
939640 AD 0 |WASHINGTON POST CONOTE.......ccccomvvirrieeriersesesierssissnesssnsesnes [ eniene o | eevveriennes | w2FE | iiiiienn..518,210 | oo, 120.361 . .601,805 (2,023) [ cooveeereeereenrieeeiens | eevveeeeeeeeeereeniiiens | evveeeren1.250 | e 6.995 02/03/2009 | 02/01/2019
947074 AK 6| WEATHERFORD INTERNATIONAL INC SENIOR NT........coouvvververrne [ vevvene [ [wovevrenns | w2FE | . 282,128 | ..o 110.300 | . .275,750 (1,285) ..6.026 09/06/2011 | 06/15/2037
959802 AB 5| WESTERN UNION CO NOTES.......cocommeemrrnmerserierenensnsnissenssnnnensnns | eovneee | o [ woneereens | #2FE [ 1iiiinnn..300,000 | ... 110115 . .330,345 | ..o 300,000 | oo 300,000 [ oo [ e | e | e | oneenen3.930 | v 5.930 04/05/2007 | 10/01/2016
959802 AJ 8| WESTERN UNION CO.......ccoooovirirmrimriininiisnivensresssissississssssinns | eoveene | o [ wovevvenns | 22FE [ iii.498,300 | ... 106.560 | . .532,800 425 | e | e | 8500 [ 6.522 02/23/2009 | 02/26/2014
962166 AS 3 |WEYERHAEUSER CODEBS.........ccocovvevereeecereseseieiesnsnsinssnensienes | evene | oo | evveerennes | 2 3FE | viriiirinnn.98,300 | ... 118.101] . .118,101 59 .7.248 08/02/1993 | 07/15/2023
962166 AS 3| WEYERHAEUSER CODEBS........ccccovvimmineirnreinneieeriereseenssisseinenes | eovnene | [ oveeveens | #3FE [ 210,952 | oo 118101 . .236,202 (576) | eveveeerrerrrirnerinerins [ e | ceneeeeen 1125 | e 6.755 04/09/2003 | 07/15/2023
962166 BR 4| WEYERHAEUSER CO........ccocovviivnrerinrinininnineineriesesesssnisssnesies | eovnene | o [ wovevrenns | 23FE [ 217,514 | L 126.001 | . .252,002 (625) | eveveverreerirerirenins [ e | evrreen 12375 | e 6.781 12/05/2003 | 03/15/2032
962166 BT 0| WEYERHAEUSER CO.........coecommienericrierineninnisenssesissessesssssisssssansens | eovnene | o [ vneeneeens | #3FE [ i 419,676 | ..o 121.008 | . 484,032 (678) ..6.553 12/23/2003 | 12/15/2033
983024 AF T {WYETH....ccciiiioieieeieeeieeiseieeieessisssesessssensesessessssessesssssssesessessnss | svenees | oo [eevverieiens | 2 TFE | ciiiiinnnnn. 199,000 | ... 135.891] . 271,782 53 | e | e | 0,450 | i 6.482 08/02/2004 | 02/01/2024
983024 AF 7 {WYETH....ooiiiirerieieineeceiesineniseessesssssssssensesesssssssssssssssessensnee | eevnens | o [ woveeneeens | 2 TFE [ 205,514 | L 135.891| . 271,782 (290) | covvvervrrrrsnienrienis [ rereveeieeieseienies | erereenr 8,450 | o 6.277 09/03/2004 | 02/01/2024
983024 AF  7{WYETH...cooiiiiieriniieneieiiesineeseseessesissssssssssessessssssssssssssssssnns | eevnens | oo [ evneeneens | 2 TFE [ i, 208,762 | oo 135.891| . 271,782 | .. (4681) | cevvreerrrereieerienns [ e | ereeeen8.450 | i 6.179 10/13/2004 | 02/01/2024
98385X AT 3 [XTOENERGY INC SENIOR NT.....coocovvirmremrnirnnirerinrenenienensisnenees | vevvee | oo [ evvenrvinen [ WTFE | i 718,415 | i 131.567 782,824 | ..o 595,000 | ..ovoevernnne 678,991 |.......... (20,569) | ...vvvverrerrriniinens | e | 8500 [ e 5.383 02/18/2011 | 12/15/2018
98417E AK 6| XSTRATA FINANCE CANADA LTD FGN SR NT SER........cccccvvurrmernne | vevnne oo [ evvviinen [ w2FE | ciiiiiier.804,750 | ... 108.160 | . .811,200 ....750,000 ...801,898 (2,852) [ cooeverreeriereriieiienins | eeresrerserisnssienns | everneen 950 [ e 4.613 08/02/2012 | 11/15/2021
98934K AB 6 |ZENECA WILMINGTON INC 543910 | ... 137.047 | . 685,235 | .. ....500,000 | ... ...530,962 (3,378) [ covevvereerervninviienins | vervvrnererisniseerenns | vernneen 12000 [ 1o 6.435 03/02/2009 | 11/15/2023
989822 AA 9| ZURICH REINSURANCE SR NOTES........cccoourmerirmrerenrsneserissninenernee | eovvens | [ wovervenns | 2 2FE | i, 191,940 | ...... 118521 | oo 237,042 | oo 200,000 | ..coorevernene 196,289 | ........... 384 | e | e | e 1125 | 7.424 09/06/2001 | 10/15/2023
989822 AA  9|ZURICH REINSURANCE SR NOTES.......cccosmrimrirmeineirerisserneiseeinns | crvnee ...102,208 | ...... 118521 . 118,521 ....100,000 (116) | cevvreereernnieerienins [ e | eveeeeen 1125 | e 6.971 12/18/2003 | 10/15/2023
C33242 AA 3| EOG RESOURCES INC FGN NT SER [SSSTRRRRIN O . ...465,580 522,155 | .. ....500,000 | ... ...499,283 8,605 | ..o [ | v 750 | o 5.101 | MS...... . . .23,750 | 02/17/2009 | 03/15/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUer OblIGations.........c..vuwerieiereieiriniiseissneseriseisssssseesssnesnnes | ceesseeens 159,144,846 | ... XXX | covvrinns 176,653,272 | .ocvoneee 155,253,421 | .oovveeee 158,233,691 | .covvovvrins (9,681) ] .oovvvvnc (356,391) 0 XXX XXX [ s 2,303,361 | ......... 7,943841 |.... XXX oo [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ccerririrriiinrsmessierssisssssisnssesenssissesssssesssssssssssssnse | evvnsronns 159,144,846 | .. XXX.oooooo | vovvvinnes 176,653,272 | .......... 155,253,421 | .......... 158,233,691 | .oovvvnnee. (9,681)] cvvvrennd (356,391) 0 XXX XXX [ 2,303,361 | ......... 7,943,841 |..... XXX [ XXX......
Hybrid Securities - Issuer Obligati
00185A AA  2[AON PLC FGN SR BD SER 144A.........cccccoveemrinnrineiverinnensesseinseeens | evveee [ [eovsevnnes [ w2FE | ciiiiii00.96,939 | ooece 96.876 [ ..o 96,876 | ..covvrrrinns 100,000 | oovvvvereennn 96,947 | e 9 12/13/2012
74928K 20 8|RBS CAPITAL FUNDING TRUST V PFD 5.90%......ceverrerrrenerererins | vevvee oo [ cerverins 1|..6FE] .................300,000 | ........ 81.440 .244,320 ....300,000 .135,720 06/30/2003 | ..
74928P 20 7|RBS CAPITAL FUNDING TRUST VII PFD SER G......ccoooinernnrinnninnnins | aevinee oo [ eovnniin 1 ...225,000 | ........ 82.880 .186,480 | .. . .104,580 02/18/2004 | ..
4299999. Hybrid Securities - Issuer Obligations..........cocreerirririnnianes 621,939 | .. XXX.oooooo [ e 527,676 | ..cccvvnenn. 625,000 | ....... 527,747 240,300 9 0 |0 [ XXX | lh XXX | XXX ] 228 |0 [ XXX......
4899999. Total - Hybrid Securities...........cccvuwenee 621,939 | ... XXXeoooiee [ o 527,676 | .o 625,000 [ ..o 527,747 240,300 9 0 [0 | XXX [ XXX [ XXX | 224 |0 ] XXX.oon
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 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 Rate Current

r Used Year's Total

e to Unrealized Current Other Than Foreign Admitted Amount Stated

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

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date

Totals
7799999. Total - Issuer OblIgations...........ccurerrreseississii 207,872,813 | ... XXXeooooee | corrrenns 231,422,619 | ...ccoo.ad 203,064,444 | .......... 206,711,717 | ... 230,619 | coonenad (427,983) 0 0 .. XXXt XXX XXX | s 3,130,089 | ....... 10,684,967 | ..... XXX oo [ XXX......
7899999. Total - Residential Mortgage-Backed Securities SRR . 75,054,008 [...XXX........ cirneennn 15,497,136 | ..o 74,213,850 | oo 74,849,634 | ... (271,446) 0 0 |.. XXX XXX XXX... 228,849 | ..o 66,494 | ..... XXX.ovne | e XXX......
8399999, Grand TOtal = BONGS............cvurerereerieiesiiieiieeeeeeseei sttt v 282,926,822 | ... XXX........ v 306,919,755 | ......... 277,278,294 | .......... 281,561,350 | ...........230,619 | ........... (699,429) 0 0 |..XXX....... XXX XXX... ..3,358,938 | ....... 10,751,461 | ..... ., XXX......
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

L3

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
369622 51 9| GENERAL ELECTRIC CAPITAL......ovvumrireerneinerieriesencens | cevnees JOOTRN I 12,000.000 | ....ccconee. 25.00 |..... 25.000 | .ovrererirnnns 300,000 |..... 24.800 | .oovrenrirnn 297,600 | ..coorvrernns 300,000 | ..ocvoreereirerinnirens . 18,300 | vvueeeerenerirrirnenns [ eerneeineireriesieeenes | ceeereesssiseniessees | eeeneesnsisessenins | e 0 P1L........ 11/15/2002
52520E 20 O |LEHMAN BROS HLDG CAP TRV SECS......ccoovvervrverrvrnnns | vevvers [eore | vvere 16,000.000 | ..o | crverrnienes v | 000000800 [ o980 | e | s [ | e | s | s | e | e 0 P6U....... 04/02/2004
52520X 20 8|LEHMAN BROS HLDGS CAP TR VI 6.24% JROTRN IO 8,000.000 | ..coouvverererereen | cerrrerireniree | vererneenenssnnnennennnes | eeeen 001000 | B0 | s | s | e | s | e | s | s | s 0 PéU....... 01/05/2005
73941X 64 3|PPLUS TR CTF CL ASERIES GSC-3........ccoomivirninriiciiinns | e PRV I 8,000.000 |..............25.00 |..... 25.000 200,000 12,000 | oo | e | e | e | o 0 P3L........ 11/22/2004
G6852T 20 4 [PARTNER RE LTD 6.75%.....cccuuniuiiniririiiisniinsnissnissessnins | cvveens [ [ 8,000.000 | .... .25.00 |..... 25.000 | .. . 200,000 13,500 | v | e | | e | o 0 P2U....... 05/08/2003
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . . 700,000 |...XXX..... 700,000 43,800 0 0 0 XXX.... | .. XXX.......
8999999, Total - Preferred Stocks ...7100,000 |...XXX..... 700,000 43,800 0 0 0 XXX.... [ .. XXX.......
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvcvirerireirnrineiierieninnes | ceveees 3,106.000 ..310,600 | ....... 100.000 | .oovvvrerrrirnenrnnn 310,600 | i 310,600 | oo 35,823 10/29/2008
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL......covoivmrrrererieiimrnninisins | verrenes 910.000 91,000 | ....... 100.000 939 .. | 04/27/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvivirreremeirnerierireninnes | ceveens 200.000 20,000 | ....... 100.000 206 . | 05/08/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL........cccooeiiiininniicicirens | cevies 400.000 40,000 | ....... 100.000 | ..cooovvrvcriinnrennncd0,000 | ... 40,000 | e 413 05/28/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvevirrerivirineiirerierirenes | ceviens 400.000 40,000 | ....... 100.000 413 .| 07/10/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvcvimrireirreineierieninees | ceveees 400.000 40,000 | ....... 100.000 413 11/06/2009
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.......coorivmrriererieiinrnnininsinns | vevrees 507.000 50,700 | ....... 100.000 | .oooeevvvrerreneenees 50,700 | oo 50,700 | ..coveenne 523 03/26/2010
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvivirrereemirinerierrseninnes | ceveens 399.000 39,900 | ....... 100.000 ...39,900 412 .. | 10/14/2010
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.......cccvumiiiininriiciiciirenes | cevies 1,000.000 ..100,000 | ....... 100.000 .100,000 1,032 .| 01/21/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvevirrerimmrinerirerirenienes | ceriens 200.000 20,000 | ... 100.000 | .ovvevvrrerrrenrnenn20,000 | oo 20,000 | ..o 206 02/11/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvivimrireirneineierieninnes | ceveees 400.000 40,000 | ....... 100.000 ...40,000 413 .. | 03/18/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI.. ROV I 1,363.000 .136,300 | ....... 100.000 .136,300 1,407 . | 04/28/2011
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....occvivirrererrininerierineninnes | ceveees 193.000 19,300 | ....... 100.000 199 04/12/2012
000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.......coooivmvrrererieiimrnnininsinns | verrnes 799.000 79,900 825 . | 04/24/2012
013904 30 5|ALCATEL LUCENT SPD-ADR........cccmirumrrmerieririesiessssisersesssesssesssssssensns | cereens 1,952.000 2,713 | e 1390 | e 2713 | e 15,208 [ s | e [ | s (332) 12/05/2007
235825 20 5|DANAHOLDING CORP......coooviimririirniierierieeissessssssisessessesssssssssisssnsans | seveees 7,381.000 115,217 1,790 [ o | e 25,538 04/30/2008
235825 20 5|DANAHOLDING CORP. 1,237.000 19,310 4,280 10/10/2008
235825 20 5|DANAHOLDING CORP......covvirririerrinerieniesesseesssssssisessessssssssessssssssssans | sevsees 330.000 5,151 1,141 09/07/2011
247361 70 2 [DELTA AIRLINES INC.....cooviririiiiiiieisniciesissiseenissssssienssiesessssssssses. | sevsenes 1,203.000 14,280 06/11/2012
35906A 10 8|FRONTIER COMMUNICATIONS CORP COM. 1,165.000 4,986 466 (1,014) . 07/02/2010
446150 10 4 [HUNTINGTON BANCSHARES INC.......ccovviriiririiririiieinsiscsesiscisseesinensnins | veveeees 3,000.000 19,170 120 480 | o | e 2,100 s | s 2,700 10/26/2007
493267 10 8|KEYCORP COMMON........cooirimririiiiiiinienirenissesessnsssesssesssssesssssssssesies | sevinens | ene | eeveeeriens 16,802.000 | ..o 141,473 .103,475 2,566 [ .ovverrieienierennne | ervrienienenen 12,268 | o [ e 12,266 08/10/2009
493267 10 8|KEYCORP COMMON 68,741.000 ..578,799 413,925 12,831 50,181 08/10/2009
736508 84 7|PORTLAND GENERAL ELECTRIC CO....ccovvvriririrerineieiiniieisesiesssissesessees | veveeees 56.000 1,532 | 100272360 | v 1,532 | s 60 07/15/2011
872375 10 0| TECO ENERGY INC......oviviiriiririerieeienissisesisssssesiessssssssssssssssssesssnenes | seveens 7,607.000 127,493 | i 16760 | e 127,493 | 200,000 |............ 6,694 (18,105) [ ..ovvrvrrrererrcrienns | s (18,105) 01/18/2005
902973 30 4| U.S.BANCORP......coosiiiiiiiierieeiineeiss st issssssssesssesssssesssins | sevsnens | ene | seeesssnes 10,000.000 | coooevevrernriiinnes 319,400 | ........31.940 | ...ooooirinnnnn..319,400 | ... 291,005 1,950 700 | oo [ e 48,900 [ ...vvveeieierieens | e 48,900 . 05/26/1999
92343V 10 4 |VERIZON COMMUNICATIONS INC et | e 4,855.000 210,076 | ......43.270 | oo 210,076 | oo 138,846 |........... 9,783 | v [ 15,293 | oo [ e 15,293 | oo [ 01/11/2006
92839U 20 6| VISTEON CORP COMM.....cociiueiiuremmnmissemsssnssnssssnssnsssesssssssssssssnssnssssssssnsss | coneens 530.000 28,525 28,525 | ....... 180,000 |..oovrennes 1LY A RN [P 2,057 | I 10/05/2010
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........ouvvrrireriiiiiiinniisisssississesessssissesssnnsens | osrsssssesssasenes 2,615,825 | ... XXX ooooooo | e 2,615,825 | .......... 2,514,876 2,085 84,994 157,301 0 157,301 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
000000 00 2| JEDNOTA INC.....ouuieuiireissieseissssisssssssssse st | ........ | | . 86.000 .559,432 |..... 6,505.020 ..559,432 122511 [, 164,841 164,841 [V 09/29/1986
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliaes...........ccccouiieiiiiiii s | v 559,432 122,511 | ... 0 0 164,841 0 164,841 XXX XXX
Common Stocks - Mutual Funds
01881E 10 1 |ALLIANCE BERNSTEIN INCOME FUND INC JETTRRRRRN TN 52.000 421 648 28 1 02/08/2001
880198 10 6| TEMPLETON GLOBAL INCOME FD INC CLOSED-EN........ccocviuriinimnsninninns | cerenens 285.000 2,690 | oorren0.440 | 2,890 [ . . 31 (3) 08/31/2009
9299999. Total - Common Stocks - Mutual Funds. 3,112 648 | ... 0 339 2) 0 XXX
9799999. Total - Common StockK........cc.vveirniienns 3,178,369 2,638,035 2,085 85,333 322,140 0 XXX
9899998. Total - Preferred Stock from SECHON 1............c..ccuiiuiiiiiicieieicceeceeeece et senna | eeraeaeneneiereneienas 700,000 |....... XXX....... 695,520 | ... 700,000 |............ 43,800 . XXX
9899999. Total - Preferred and Common Stock.......... 3,878,369 |....... 99,9, NI IO 3,873,889 | .o 3,338,035 2,085 129,133 322,140 0 322,140 | .o 0 [..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....15, the total $ value (included in Column 8) of all such issues $.....1,587,132.
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Bonds - U.S. Government
313380 NW 3 |FHLBBOND B/E 10/03/2012 | STIFEL NICOLAUS.. 500,000
313380 SL 2|FHLB3.4% ... | 10/03/2012 | KEYBANK NA 500,000
3136A7 VQ 2|FNMA CMO 2012-80 NS INV FLT ....| 08/22/2012 | STIFEL NICOLAUS......... 883,720
3136A8 P9 5|FNMA CMO PAC 2012-108 SP INV FLT.. .| 09/28/2012 | NOMURA 498,125
3136A9 HB 7|FNMA CMO 2012-111 HS INV FLT. 10/23/2012 | SOUTHWEST SECURITIES.... 480,000
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT 11/20/2012 | NATIONAL ALLIANCE SECURITIES C. 1,003,788
3136A9 ZQ 4|FNMACMO 2012-126'YS 12/12/2012 | NOMURA 589,348
3136AB  AK 9 |FNMA CMO 2012-150 CS INV FLT .... | 12/20/2012 | STIFEL NICOLAUS.. 499,375
3137AQ YE 2|FHLMC CMO 4058 SA INV FLT DTD 06/15/12 ... | 06/27/2012 | KEYBANK NA 378,000
3137AR CX 2|FHLMC CMO 4061 SL INV FLT...... ... | 08/30/2012 | NATIONAL ALLIANCE SECURITIES C. 980,721 [ v 959,140
3137AS SY 1 |FHLMC CMO 4093 HS INV FLT.....coevererreieieieieireieieias . .... | 09/13/2012 | COASTAL SECURITIES INC 1,022,813 1,000,000
3137AT UD 2| FHLMC CMO INV FLT 4104 YS.....ooiiiireerreeiseeesseseseeessssesssssssssssssssssssssssssssssssssssssnne | sonnessssnsseons 09/28/2012 | NATIONAL ALLIANCE SECURITIES C. 394,500 [ ..overriereeeeeeene s 400,000
3137AU AW 9| FHLMC CMO 4103 N5 INV FLT .| 09/28/2012 | RBC DOMINION 497,188
3137AU SR 1|FHR CMO 4114 YS INV. 10/31/2012 | NOMURA 600,375
3137AU TY 5|FHR CMO 4117 SC INV FLT. 10/31/2012 | MORGAN KEEGAN & CO 777,656
3137AV DC 8|FHLMC CMO 4120 HS INV FLT ... | 12/20/2012 | NOMURA, 987,053
31395V CZ 0|FHLMC CMO 2992 SE........ . 07/19/2012 | NOMURA 482,155
31396Q W5 4|FNMA CMO 2009-66 SL INV FLT 05/31/2012 | NATIONAL ALLIANCE SECURITIES C. 367,091
31397Q XV 5|FNMACMO 2011-15LS........ .... | 03/30/2012 | NOMURA 1,020,568
31397U S9 1|FNMA CMO 2011-66 DS INV FLT ....| 08/24/2012 | WELLS FARGO ADVISORS 472,080
31398N TP 9|FNMA CMO 2010-109 SN INV FLT .... | 05/31/2012 | DEUTSCHE BANK...... 314,808
38373M B8 2| GNMA CMO PAC 2007-16 PS INV FLT .| 07/27/2012 | DAVID LERNER ASSOCIATES INC 524,826 | ..oooveoeeieeieeeeee i 352,528
38374T G5 7|GNMA CMO PAC-12009-34 LX 07/13/2012 | KEYBANK NA. 1,501,811 1,458,069
38374U BP 5|GNMA CMO 2009-32 AB ... | 07/06/2012 | KEYBANK NA... LI SN 985,314
38374U CJ 8|GNMA CMO PAC 2009-32 AP................. .... | 07/09/2012 | STIFEL NICOLAUS......... 1,018,066
38375C AB 6|GNMA CMO 2012-57 NU DTD 04/01/12 3.00%... . . .| 06/27/2012 | CITIGROUP GLOBAL MARKETS INC 991,286 ...988,814
38375G  5Y 3| GNMA CMO 2012121 KC...ooouiiernieieiiicees st sssssnees . 10/30/2012 | KEYBANK NA........coosvveorrerrrienens 996,875 1,000,000
38375G SP 7 |GNMA CMO 2012-101 KL..... 08/22/2012 | WELLS FARGO ADVISORS 1,931,250 2,000,000
38375K SY 9| GNMA CMO PAC 2007-35 NL INV FLT ... | 06/22/2012 | NOMURA, 1,425,137 1,055,657
38376V ZU 4|GNMA CMO SEQ PYR 2010-17 JN ....| 07/20/2012 | CITIGROUP GLOBAL MARKETS INC. 1,095,260 1,046,688
38377F XK 2|GNMA CMO SEQ PYR 2010-59 HA. woer | 07/20/2012 | KEYBANK NA......coomvvrrrrerrrinnnnennns 1,184,986 1,117,253
38378A H6 1| GNMA CMO 2011-156 JY. ... | 01/20/2012 | KEYBANK NA... 497,624
38378C 2L 0|GNMA CMO 2012-6 TB......ccoovvrerrrerrerarenns . ... | 01/31/2012 | KEYBANK NA... 488,750 ...500,000
38378C SL 2| GNMA CMO 20128 GA.......ooorvermeremmeeesmeeesnesesseesssessssesssssssssssssssssssessssssssssssssssssns | consesssssseeens 01/30/2012 | KEYBANK NA.......covvvermrrirrrirnnennns 987,500 1,000,000
38378D E5 0|GNMA CMO 2012-031 SINV FLT ... | 03/30/2012 | NOMURA, 499,063 | ...vvooriierire e 500,000
38378E 3L 5|GNMA REMIC PASS THRU CMO 2012-91 HX .... | 07/23/2012 | DEUTSCHE BANK...... 1,021,250 1,000,000
38378E PZ 0|GNMA CMO 201269 HA.......... .| 05/31/2012 | KEYBANK NA. 498,750 | orveoreeerreeeeee e 500,000
38378G BD 9| GNMA CMO 2012-134 HS INV FLT. . .... | 11/06/2012 | STIFEL NICOLAUS......... 1,038,125 1,000,000
38378G CN 6| GNMA CMO 2012-134 HA.....ooooieiieeeeieeeseeei e sesssssss s ssssssssssssssssssssssnnss | seesssssssssnns 11/29/2012 | KEYBANK NA........coovrverrrerrrinnens 1,007,500 1,000,000
38378G FM 5|GNMA CMO 2012-140 HE 11/29/2012 | DEUTSCHE BANK...... 1,985,000 2,000,000
38378G M5 4| GNMA CMO 2012-149 MU 12/28/2012 | CITIGROUP GLOBAL MARKETS INC 1,993,750 2,000,000
38378G N3 8| GNMA CMO PAC 2012-149 LQ 12/28/2012 | CITIGROUP GLOBAL MARKETS INC 2,012,500 2,000,000
38378G N5 3| GNMA CMO 2012-149 LU 12/28/2012 | CITIGROUP GLOBAL MARKETS INC 1,003,750 1,000,000
38378G TC 2|GNMA CMO PAC 2012-143 ED 12/27/2012 | NOMURA 981,250 1,000,000
38378H 4D 5|GNMA CMO PAC 2012-124 AQ 10/30/2012 | STIFEL NICOLAUS......... 1,251,649 1,254,000
38378H BQ 8| GNMA CMO 2012-096 QH . | 08/30/2012 | NOMURA 982,500 1,000,000
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38378H BQ 8| GNMA CMO 2012-096 QH .| 09/28/2012 | KEYBANK NA........ocvorierinrineiienes 988,652 .
38378H J9 8|GNMA CMO 2012-128 DA 10/30/2012 | STIFEL NICOLAUS......... 736,875 ..750,000
38378H JE 7 |GNMA CMO 2012-106 JA. .| 09/28/2012 | STIFEL NICOLAUS......... 1,471,875 1,500,000
38378H K4 7|GNMA CMO PAC-3 2012-128 DE 11/20/2012 | CITIGROUP GLOBAL MARKETS INC 995,684
38378H L8 7|GNMA CMO 2012-128 HK 10/30/2012 | DEUTSCHE BANK...... 741,563
38378H M8 6|GNMA CMO PAC-22012-128 CN ... | 11/20/2012| SOUTHWEST SECURITIES.... 989,496 | ...couuirrerrieerieeie s 996,033
38378H MM 5| GNMA CMO PAC-2 & 3 2012-106 UG ... | 09/28/2012 | NOMURA, 1,920,000 2,000,000
38378H MM 5| GNMA CMO PAC-2 & 3 2012106 UG........c.oereurvierrrrireeserissssessesssssesessssssssssesseseses | cesssssssssens 10/22/2012 NOMURAL.......coortiiteie sttt | eeenssesiseenas 963,466 | ...cooovrrerrrireeerer s 998,249
38378H QM 1 |GNMA CMO PAC 2012-108 KA ....| 11/26/2012 | STIFEL NICOLAUS......... 989,783 | ..o 989,319
38378H SX 5| GNMA CMO 2012-113 MH . | 09/28/2012 | DEUTSCHE BANK...... 999,375 1,000,000
0599999. TOtal - BONAS - U.S. GOVEIMMENL...........c.oeuiviviieteticieietetctetetcte ettt seaetessaetesesaetesenssaetesessesesessssesesessesesassseessssssesesass  eaesessssesesasssssesssssstesesassseesseset et s eesesenseeeses s sss et s esetesnaesesassesesesassetesansssessaes 52,007,176 | ..oooveeeeeeeeeeeeeeeeeeeea 51,048,021
Bonds - All Other Government
38378E FQ 1| GNMA REMIC PASS THRU CMO PAC 2012-51 CA.....cooiriiiiinninirissriissisensssisssnssnssenens | enenssnesssens 11/26/2012 | DEUTSCHE BANK......oiviiiiiiistissnisssns s ssssssnsssssse | eossnssssessesas 1,953,247 1,949,597 [ 2,275
1099999. Total - BONAS = All OthEBI GOVEIMIMENL............oeveiieiiieiiietsiesieieeieeisteties st sesssessesssessessesssssssessessesssssssesssssesessessesssssssessesse  sebssessesssssssessessessssessesssssssessessessssassesssssessssessessss st essessesesensessessnsssessessesanes 1,953,247 1,949,591 | .o 2,275
Bonds - U.S. Special Revenue and Special A t
442331 QM 9|HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/. 10/04/2012 | RBC DOMINION 1,233,390 1,000,000 [ oooverrereireieeieiieeeeseeiseee s 5,766
65364U AB 2| NIAGARA MOHAWK POWER CORP SENIOR NT SER . .... | 11/28/2012| MORGAN KEEGAN & CO 750,000 | .oovvoevrreirrireeieierie e 750,000
658203 W2 6| NORTH CAROLINA POWER AGENGCY......oiiiiiiiiieririssississessssssssnssssssssnsssnsssssssnssssssees | sesesssesssesns 12/11/2012 | RAYMOND JAMES INSTITIONAL 504,750 | ..o 500,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 2,488,140 2,250,000
Bonds - Industrial and Miscellaneous
012873 AK 1|ALBERTA ENERGY CO LTD YANKEE NT. ....| 05/01/2012| RBC DOMINION 590,205
017175 AB 6|ALLEGHANY CORP SENIOR NT .... | 04/19/2012| MORGAN KEEGAN & CO 540,750
017175 AB 6|ALLEGHANY CORP SENIOR NT . | 06/20/2012 | MORGAN KEEGAN & CO. 544,000
017175 AC 4 |ALLEGHANY CORP SENIOR BD 06/26/2012 | MORGAN KEEGAN & CO 249,745
01877Z AD 2| ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 v | 0172572012 | KEYBANK NA......oovomiirrircirrinninnes 509,381
01959E AA 6 |ALLIED WORLD ASSURANCE CO HLDGS SENIORN..... .... | 04/18/2012| MORGAN KEEGAN & CO 578,685
02153L AA  2|ALTERRA FINANCE LLC SENIOR BD DTD 09/27.... .... | 06/26/2012| MORGAN KEEGAN & CO 537,550
04621X AC 2 [ ASSURANT INC SENIOR NT.....oouiiriirmeiaeimerieeiseesssissesessesssessesssssssssssssesssesssssnns . | 06/04/2012 | MORGAN KEEGAN & CO. 315,882
046265 AF 1[ASTORIA FINANCIAL CORP SENIOR NT 06/20/2012 | MORGAN KEEGAN & CO 505,000
055921 AC 4|BMC SOFTWARE INC SENIOR BD 1111472012 | KEYBANK NA......cooervierirircrineiinnas 496,160
055921 AC 4|BMC SOFTWARE INC SENIOR BD .... | 11/20/2012| MORGAN KEEGAN & CO 501,000
07284R AA 0|BAYLOR COLLEGE MEDICINE DEB .... | 09/27/2012 | COASTAL SECURITIES INC 522,500
084423 AS 1|BERKLEY W R CORP SENIOR NT .| 03/16/2012 | MORGAN KEEGAN & CO. 501,250
096630 AC 2|BOARDWALK PIPELINES LP SENIOR BD.......... .... | 11/05/2012 | FTN FIN SECURITIES CORP 500,680
116663 AC 9 |BRUCE MANSFIELD UNIT 12 BOND SER 2007-1.......ccrurrieererieeeiensseesenessrseriessnns | cessessnensnens 04/20/2012 [ KEYBANK NA.......ocvimeireimerisieiesiesssssesesssssse st ssssssssssessesssssssnsssssesssssns | nevesssssnssnns 531,720
118230 AJ 0|BUCKEYE PARTNERS LP BOND ....| 10/16/2012 | FTN FIN SECURITIES CORP 777,600
12612W AB 0| CONWAY NAT FREIGHT INC . | 06/05/2012 | MORGAN KEEGAN & CO, 307,125
14043Z AA 0|CAPITAL POWER L P FGN MED TERM NT.............. 04/04/2012 | KEYBANK NA........ocvvrireriiniinniinns 390,211
14916R AC 8 |CATHOLIC HEALTH INITIATIVES DEB...... .... | 10/31/2012| MORGAN KEEGAN & CO 199,468
172062 AE 1| CINCINNATI FINL CORP.......cotviuriiierrrisiseriessieesesssssisessssssssssessesssssssssssssssssssesenns | eesssssnsssens 03/05/2012 | MORGAN KEEGAN & CO......ovumrirrireerriseeseissessiessesssssessssssssesssssssssssssssnsss | nevessssssssnes 266,263
20030N AF  8|COMCAST CORP. .... | 12/28/2012 | WELLS FARGO ADVISORS 534,435
210795 PZ 7|CONTINENTAL AIRLINES INC BOND SER 2012-4..... .... | 04/10/2012 | STIFEL NICOLAUS......... 497,500
21079U AA 3| CONTINENTAL AIRLINES INC NOTE SER 2009-2............ .| 06/12/2012 | KEYBANK NA........ocvorierinrinerienes 512,868
23311R AE 6|DCP MIDSTREAM LLC SENIOR BD SER 144A .... | 10/116/2012 | WELLS FARGO ADVISORS 811,335
247358 AA 2|DELTA AIR LINES INC MED TERM NT SER 2012 .| 07/13/2012 | STIFEL NICOLAUS.. 509,000
24736W AA 8|DELTA AIR LINES NOTE SER 2011-1 CL A 04/12/2012 | KEYBANK NA... 496,293
254010 AA  9|DIGNITY HEALTH SENIOR DEB 10/18/2012 | CITIGROUP GLOBAL MARKETS INC 398,528
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26439X AH 6|DUKE ENERGY FIELD SVCS LLC NTS 144A. 12/13/2012 | COASTAL SECURITIES INC 588,425
29265A AS 5|ENERGEN CORP MED TERM NT. 10/02/2012 | MORGAN KEEGAN & CO, 612,940
29265N AS 7 |ENERGEN CORP SENIOR BD ... | 05/07/2012 | MORGAN KEEGAN & CO. 520,190
29266M AF 6|ENERGY EAST CORP NOTE .... | 06/13/2012| MORGAN KEEGAN & CO 496,425 13,875
29267H AA 7|ENDURANCE SPECIALTY HLDGS LTD SENIORNT...... . . ... | 08/01/2012 | WELLS FARGO ADVISORS 735,708 | ..oovevvrernnrernerernerernnnesnnnnnenen859,000 | ovioiiviiiciiiccisceee s 2,691
29273R AR 0 |ENERGY TRANSFER PARTNERS L P SENIOR BD SRS . ....| 01/17/2012 | UBS-PAINE WEBBER 249,105
29358Q AA 7|ENSCOPLCFGN SRNT....ccccoovvvirrererrnnns . .... | 05/03/2012 | MORGAN KEEGAN & CO. 340,324 | ..o 310,000 | i 2,145
29364N AR 9 [ENTERGY MISSISSIPPL.......voouriermreermeeeseeesesesessssssesssesssssssssssssssssssssassssssssssnsssssnne | conesessnseeens 12/11/2012 | MORGAN KEEGAN & CO........coomrvermrrereresmeessneesssesessessssesssssssssssssssssssssssssnnns | cevsmssssnneees 249,015
29717P AC 1|ESSEX PORTFOLIO L P SENIOR NT SER 144A .... | 08/10/2012 | WELLS FARGO ADVISORS 494,950
30161M AK 9| EXELON GENERATION CO LLC SENIOR NT 144A . | 06/28/2012 | EXCHANGE 729,492 | ...ooovvirieencreerinenrcrirerenennnnn.008,336 | e
42217K BA 3| HEALTH CARE REIT INC 12/06/2012 | DEUTSCHE BANK........ 498,155
431116 AB 8 |HIGHMARK INC .| 12/07/2012 | STIFEL NICOLAUS......... 513,775
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A, 09/28/2012 | STIFEL NICOLAUS........cvormrvimreesrneesseeessseessssessssssssssssssessssessssssssssssssssssssnses | onesesssssesnns 529,290
44106M AQ 5|HOSPITALITY PROPERTIES TR SENIOR NT, .... | 08/10/2012 | MORGAN KEEGAN & CO. 199,472
44106M AQ 5|HOSPITALITY PROPERTIES TR SENIOR NT .... | 08/09/2012 | CITIGROUP GLOBAL MARKETS INC. 196,790
449505 AA 4|IFM US COLONIAL PIPELINE 2 LLC SENIOR NT .| 07/12/2012 | MORGAN KEEGAN & CO. 564,230
45665Q AF 0O [INFINITY PPTY & CASUALTY CORP SENIOR BD.... .... | 11/05/2012 | MORGAN KEEGAN & CO 319,776
457153 AF  1|INGRAM MICRO INC SENIOR NT .| 08/08/2012 | MORGAN KEEGAN & CO. 250,545
458140 AN 0|INTEL CORP 12/11/2012 | MORGAN KEEGAN & CO 495,575
486063 MF 4| KATY TEX INDPT SCH DIST GO 12/01/10. woer | 1172612012 | KEYBANK NA......cooveorrererennneennns 1,133,500
494550 BM 7| KINDER MORGAN ENERGY PARTNERS SENIOR BD ....| 08/08/2012 | WELLS FARGO ADVISORS 497,990
50188F AD 7 |LG&E & KU ENERGY LLC SENIOR NT ... | 05/02/2012 | MORGAN KEEGAN & CO 513,295
524660 AW 7 |LEGGETT & PLATT INC SENIORNT.... .| 08/09/2012 | MORGAN KEEGAN & CO. 249,265
570535 AJ 3|MARKEL CORP SENIOR NOTE.... 06/26/2012 | MORGAN KEEGAN & CO 537,465
570535 AK 0|MARKEL CORP SENIOR BD ... | 08/08/2012 | WELLS FARGO ADVISORS 530,615
620076 BB 4|MOTOROLA SOLUTIONS INC SENIOR NT.. . | 05/15/2012 | MORGAN KEEGAN & CO. 500,850
626717 AF 9| MURPHY OIL CORP SENIOR BD .... | 11/27/2012 | MORGAN KEEGAN & CO. 497,970
629568 AX 4 |NABORS INDUSTRIES INC SENIOR BD....... .| 02/17/2012 | EXCHANGE 498,350
652482 AU 4 |NEWS AMERICA INC SENIOR DEB 06/04/2012 | KEYBANK NA... 592,500
65473Q AS 2 |NISOURCE FINANCE CORP NOTE DTD 08/31/07 . ... | 06/26/2012 | KEYBANK NA... 584,445
664787 AD 0|NORTHERN BORDER PIPELINE CO SENIOR BD SE s . .... | 03/30/2012| MORGAN KEEGAN & CO 603,700
677071 AB 8| OHANA MILITARY COMNTYS LLC BOND SER A Cl ... | 09/05/2012 | MORGAN KEEGAN & CO 278,000
677071 AM 4| OHANA MILITARY COMMUNITIES BND SER B 144 . 01/31/2012 | MORGAN KEEGAN & CO. 538,400
67740Q AG 1|OHIO NATIONAL FINANCIAL SVCS INC SENIOR.........ccormrvernmrirerinrinns . ... | 10/29/2012 | MERRILL LYNCH 597,490
67740Q AG 1|OHIO NATIONAL FINANCIAL SVCS INC SENIOR........coorrverreerreemneeessneesnseesnsessnnees | seveeseseesnns 12/07/2012 | FTN FIN SECURITIES CORP.......cooomrrermrremereneeessseesssessessssessssssssssssssseenns 585,600
68245) AB 6| ONEBEACON US HOLDINGS INC SENIOR NT......... 11/27/2012 | KEYBANK NA. 506,250
69352 AN 7|PPL ENERGY SUPPLY LLC SENIOR NT. . ... | 11/21/2012 | FTN FIN SECURITIES CORP.. 546,980
69362B AY 8| PSEG POWER LLC SR NT ...oouiiitiieieieieeeieeeesssesssessssesssssssss st sesssss st sessssssssssnnees . ....| 05/07/2012 | WELLS FARGO ADVISORS 528,270
70212F AA 1 |PARTNERRE FINANCE A LLC SENIOR NT .| 07/18/2012 | WELLS FARGO ADVISORS 587,200
70213B AA 9| PARTNER REFINANCE B LLC SENIOR NT.......ccocccee.e. 08/13/2012 | MORGAN KEEGAN & CO. 552,855
709599 AE 4 |PENSKE TRUCK LEASING COL P SENIOR NT SE .... | 05/17/2012 | MORGAN KEEGAN & CO. 507,180
709599 AH 7 |PENSKE TRUCK LEASING/PTL SENIOR NT SER 1 .| 07/19/2012 | MORGAN KEEGAN & CO. 502,040
74251V AH 5| PRINCIPAL FINANCIAL GROUP INC SENIOR BD .... | 11/26/2012 | MORGAN KEEGAN & CO 500,000
743674 AX 1|PROTECTIVE LIFE CORP SENIOR NT. . | 08/06/2012 | MORGAN KEEGAN & CO. 598,000
759351 AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR 10/31/2012 | KEYBANK NA........covvverrrerrriienens 835,298
779382 AQ 3|ROWAN COS. INC 12/11/2012 | RAYMOND JAMES INSTITIONAL.... 513,540
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798136 TT 4|SAN JOSE CALIF ARPT REV 12/14/11 6.60%.. .| 01/12/2012 | MORGAN KEEGAN & CO. 254,065

80589M AD 4| SCANA CORP MED TERM NT...... 12/24/2012 | FTN FIN SECURITIES CORP.. 544,850

808626 AE 5|SCIENCE APPLICATIONS INTL CORP NOTE . | 02/29/2012 | MORGAN KEEGAN & CO, 607,150

863667 AB 7 |STRYKER CORP SENIOR NT 11/08/2012 | WELLS FARGO ADVISORS 569,605

878742 AY 1|TECKRESOURCES LIMITED........cc.covvvunee 12/05/2012 | FTN FIN SECURITIES CORP 253,750

882384 AC 4|TEXAS EASTERN TRANSMISSION LP SENIOR NT...... .... | 10/24/2012 | CITIGROUP GLOBAL MARKETS INC. 499,010

89346D AE 7| TRANSALTA CORP FGN SR NT......c.coceuee .| 08/23/2012 | MORGAN KEEGAN & CO 251,140 | oo 290,000 | i 7,358

89346D AF 4| TRANSALTA CORP.....cotuiitmrimiirertssiiessestsses s sssse st snissssnnes | eesssssnsssnens 12/03/2012 | FTN FIN SECURITIES CORP.......cooureririerierireisenisessessessesessessssssssssssssessns | sonesssssesseenns 495,000 | .ooovereererierrnenrenineerneninnnnersn: 500,000 | oot 1,625

893830 AF 6| TRANSOCEAN SEDCO FOREX INC NOTE .... | 02/01/2012 | CITIGROUP GLOBAL MARKETS INC. 577,500 11,042

902494 AT 0|TYSON FOODS INC SENIOR BD .... | 08/02/2012| MORGAN KEEGAN & CO 508,885 | ....oovrrrererirererinrrnerierirnrernennessneD00,000 [ oot 3,063

903192 AA  0|UNUM CORP................... ... | 06/26/2012| MORGAN KEEGAN & CO 217,000

907834 AG 0[UNION PACIFIC RESOURCES DEB, .| 03/29/2012 | RAYMOND JAMES INSTITIONAL. 576,340

91311Q AE 5 [UNITED UTILITIES PLC FGN SR BD......ovuuiriurireereeisisersesiesesesssssssessesssessssessssissens | soesssesssnsens 11/19/2012 | MORGAN KEEGAN & CO....covuiimmionriiriieesesiseesessssssessesssssessssssssessesssssssss | sonesssesesseesns 564,635

91915W AB 8| VALIDUS HOLDINGS LTD SENIOR NT .... | 02/21/2012 | MORGAN KEEGAN & CO. 529,030

91915W AB 8| VALIDUS HOLDINGS LTD SENIOR NT . . . | 08/24/2012 | MORGAN KEEGAN & CO, 613,050 |

98417E AK 6| XSTRATA FINANCE CANADA LTD FGN SRINT SER.....ccstuiiiiniiiiniiiseiisiissississssssnsns | eesesssesssens 08/02/2012 | MORGAN KEEGAN & CO. 804,750 750,000 [ ooveoiiieiineisenisni s 7,941
3899999. Total - Bonds - Industrial and Miscellaneous.............. 44,492,123 .41,364,859 358,348

Bonds - Hybrid Securities

00185A AA 2|AON PLC FGN SR BD SER 144A | 12/13/2012 | KEYBANK NA... 96,939 100,000
4899999. TOtal = BONAS = HYDFIA SECUMHIES. ...ttt ettt sttt ses s et seeee s et e st eeseeee et eeteesee et eesemsetane  fedseesesessessesseseseessesesoeseeseEeeoeEeeAeEeEseE 42 eE e e eeEeesee e st eeteeseE st eesen et et antenseentes 96,939 .. ...100,000 0
8399997. TOtal = BONAS = PAM 3.t 101,037,624 | ..o 96,712,472 493,421
8399998. Total - Bonds - Summary Item from Part 5........cccoooviiviiniinnaninns 7,640,243 7,653,334 20,811
8399999. 0L = BOMAS. 1tttk 8 E 88 EE £ EE 88 R4 E 8L 4EE L8848 £EE4EE 4R R 4R eEEE AR eLEE1EEEHLE R LR R oL 1A E SRR LA R 108,677,867 | ..vvoeveerrierinerrssnississsissnins 104,365,806 514,232

Common Stocks - Industrial and Miscellaneous

000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATL.....ccooivirreririeinerienssenssesessnssssssensenens | sevesssessenens 04/12/2012 [ FHLB CINCINNATL....cvumirrirnireesseesesssessessessssesssssssessessesssessssssssssssssssessseses | nsesssssnes 193.000 19,300

000000 00 3|FEDERAL HOME LOAN BANK OF CINCINNATI...... .... | 04/24/2012 | FHLB CINCINNATI... 799.000 79,900

247361 70 2|DELTAAIRLINESINC.......... .1 06/11/2012 [ KEYBANK INA. ..ottt st | fesssessssesssessssssssensenessessnnsens 1,203.000
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS...........iuuiiriiiiiiiiiiscisri s 99,200 0
9799997. Total - Common Stocks - Part 3... 99,200 0
9799999. TOtal - COMMON SHOCKS. ...ttt 99,200 0
9899999. Total - Preferred and Common Stocks 99,200 0
9999999, Total - Bonds, Preferred and Common Stocks 108,777,067 514,232
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Bonds - U.S. Government
312906 2P 4|FHLMC REMIC SERIES 1136-H ... | 12/17/2012. | PRINCIPAL 251 251 244 0 248 09/15/2021.
3136A7 VQ 2|FNMA CMO 2012-80 NS INV FLT... oo | 12126/2012. | PRINCIPAL......oovvoererieierienieeirens | cevieriesiesissseniinsns | eveinianns 492,436 | ........... 492,436 | ........... 496,129 0 08/25/2042.
3136A8 P9 5|FNMA CMO PAC 2012-108 SP INV FLT. ... | 12/26/2012. | PRINCIPAL 3,825 0 10/25/2042.
3136A9 HB 7|FNMA CMO 2012-111 HS INV FLT. ... | 12/26/2012. | PRINCIPAL 41,043 0 10/25/2042.
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT ... | 12/26/2012. | PRINCIPAL 1,697 0 11/25/2042.
3136A9 ZQ 4|FNMACMO 2012-126'YS ... | 12/26/2012. | PRINCIPAL 5,467 0 11/25/2042.
3137A5 H8 0|FHLMC CMO 3791 SD INV FLT.. ... | 12/17/12012. | PRINCIPAL 384,176 | ........... 384,176 | .. 0 11/15/2040.
3137A8 BT 4 |FHLMC CMO 3820 SG INV FLT.. ... | 09/30/2012. | KEYBANK NA 343,215 | ........... 343,215 | .o 329,486 181 181 02/15/2039.
3137AF DB 5|FHLMC 3926 PY CMO. ... | 12/17/2012. | PRINCIPAL 313,478 313,478 316,221 0 .(2,636) | . 09/15/2031.
3137AQ YE 2|FHLMC CMO 4058 SA INV FLT DTD 06/15/12. o [ 1211712012, | PRINCIPAL.....cooviiiciierieriiieees | coieeerseeinsissiinenins | cevsninns 106,864 | ........... 106,864 | ........... 134,649 0 [ o [ 134,318 | i | s (27,454) 06/15/2042.
3137AR CX 2|FHLMC CMO 4061 SL INV FLT... ... | 12/17/2012. | PRINCIPAL 225,324 225,324 230,394 0 [ o [ e 229,401 | i | e (4,077) | vvvenee 4,077) | ........ 19,506 | 06/15/2042.
3137AS SY 1|FHLMC CMO 4093 HS INV FLT.. v | 1211712012, [ PRINCIPAL ..o | cevveriesesisssenisnins | evienianns 434,650 | ........... 434,650 | ... 444,565 0 | eovereeeeerrenenns | eererrenreenenc 837,850 [ i | v [RIP000) | (3,200) | ........ 22,269 | 08/15/2042.
3137AT UD 2|FHLMC CMO INV FLT 4104 YS.. ... | 12117/2012. | PRINCIPAL 21,428 0 [ o | v 21183 | i | 266 266 | .......... 4,981 | 09/15/2042.
3137AU AW 9| FHLMC CMO 4103 N5 INV FLT... wer | | 12/17/2012. | PRINCIPAL 27,235 0 [ o e 7,092 | e | e 144 | 144 | ... 6,089 | 09/15/2042.
3137AU TY 5[FHR CMO 4117 SCINV FLT..ovrivricrescienis ... | 12/117/2012. | PRINCIPAL 25,714 0 10/15/2042.
31392H CY 7|FNMA CMO PAC 2002-92 QE ... | 04/25/2012. | MCDONALD & COMPANY.......cocve. | covmrrmerirerirneenienns | vovevieees 105,663 | ........... 105,663 | ..covvvee 110,418 (29) (29) 10/25/2031.
31394V C8 1|FNMA REMIC CMO PAC 2006-2 AB... v | .| 07/31/2012. | KEYBANK NA 275,521 275,521 283,959 (95) (95) 12/25/2033.
31395N PD 3| FNMA CMO SEQ PYR 2006-B1 AB........c.ccccrvvrirnns ... | 03/31/2012. | MORGAN KEEGAN & CO 54,959 | .o 54,959 | ..o 57,707 (29) (29) 06/25/2016.
31395V CZ 0|FHLMC CMO 2992 SE ... | 12/17/12012. | PRINCIPAL 219,564 219,564 285,433 0 06/15/2035.
31395W JS  7|FHLMC CMO 3005 SW INV FLT....c.ccovvvmririiirinene oo | 1211712012 | PRINCIPAL. ..o [ v | e 113,018 | .ocovoeeee 113,018 | oo 123,190 0 07/15/2035.
31396A CP 7 |FHLMC REMIC 3033 CL N.... ... | 06/30/2012. | KEYBANK NA........cooerveriirrniriines v | s 115118 | ... 115,118 | v 116,808 (18) (18) 10/15/2033.
31396P G7 0|FNMA CMO 2007-14 GD v | 12/31/2012. | MATURED.......octvoriierierierineiinns | v | eveeieees 128,462 | ........... 128,462 | .ocvvene 134,794 (134) (134) 10/25/2033.
31396P QF 1 |FNMA CMO 2007-5 KA ... | 09/30/2012. | STIFEL NICOLAUS........... 84,824 | ... 84,824 (21) (21) 02/25/2037.
31396Q W5 4 |FNMA CMO 2009-66 SL INV FLT ... | 12/26/2012. | PRINCIPAL 223,213 223,213 0 09/25/2039.
31396X GC 2 |FNMA CMO 2007-77 .. 109/30/2012. | KEYBANK NA.........coooririiniinniinns | cooeeirssiiseissiiinnins | cviineinns 199,061 | ..o 199,061 (58) (58) 08/25/2037.
31396Y PV 8|FNMA CMO 2008-17 BA.. ... | 12/31/2012. | MATURED... 73,575 (18) (18) 10/25/2037.
31397G VZ 0|FHLMC 3321 MA ... | 03/31/2012. | KEYBANK NA 93,779 (3) ) 05/15/2037.
31397M Y8 4|FNMA CMO PAC 2009-3 KC ... | 12/26/2012. | PRINCIPAL 79,141 0 01/25/2037.
31397N UG 8|FNMA CMO 2009-19 TD o | 1212612012, | PRINCIPAL......oovvrrrieiericciciiieis | eevieeiesesisssesisnsns | evieninns 136,643 | ........cc. 136,643 0 08/25/2036.
31397Q XV 5|FNMA CMO 2011-15LS .. | 12/26/2012. | PRINCIPAL 807,242 807,242 0 03/25/2041.
31397S WH 3 |FNMA CMO 2011-40 SB INV FLT. oo | 1212612012, | PRINCIPAL.......ooovvvrveierseieereenie [ covniresiiesiesiesiens | e 473,904 | .. 473,904 0 11/25/2040.
31397T LP 5|FHLMC CMO PAC 3452 JA ... | 06/30/2012. | KEYBANK NA 57,539 | oo 57,539 (12) (12) 05/15/2038.
31397U S9 1|FNMA CMO 2011-66 DS INV FLT... 1o | 1212612012, | PRINCIPAL.......ooovvvrerieisrisnrienie | v | s 182,604 | ........... 182,604 0 10/25/2040.
31398K E5 5|FHLMC CMO 3581 CS INV FLT o | 1211712012, [ PRINCIPAL. ..o | eevveeiesiesisssesisnsns | oevieninns 108,680 | ........... 108,680 0 10/15/2039.
31398N TP 9|FNMA CMO 2010-109 SN INV FLT. v | 1212612012 [ PRINCIPAL.....ooovvreriieierinisiirens | evrveeensnissisninenns | evvveinns 135271 | oo 135,271 0 10/25/2040.
31398P JM 2 |FNMA CMO PAC 2010-35 LA ... | 03/31/2012. | SOUTHWEST SECURITIES.......... 30,068 0 02/25/2040.
36202E V9 7| GNMA CMO 2 MJM 4240 1o [ 12/20/2012. | PRINCIPAL.......ovvvrrirriinrineinneins [ v | e 158,885 0 09/20/2038.
38373A C5 3|GNMA CMO 2009-69 TM ... | 12/31/2012. | MATURED... 248949 | .........248949 | .......247,704 | ... 287,814 | i | s 19 19 ! 02/20/2038.
38373M B8 2| GNMA CMO PAC 2007-16 PS INV FL ... | 12/20/2012. | PRINCIPAL 51,462 0 | eovereereeieriens | evverienieeeen 4459 | e | e (22,997) | .......(22,997) | ........ 31,052 | 04/20/2037.
38374T G4 0| GNMA 2009-34 LW ... 1 09/30/2012. | STIFEL NICOLAUS.......coovvivrvrvinns [ cerrreirernnisrisninenins | evvveinns 419,668 | ........... 419,668 | ........... 430,159 (242) (242) | oo v 829,821 | e | i [CNET] — (9,754) | ... 11,608 |02/16/2034.
38374T G5 7|GNMA CMO PAC-12009-34 LX.....coovvvereerrririrnnns oo | 1211712012 | PRINCIPAL.......ooovvvreeeresereereeni | ceneieeieeiiesiesiens | veniienns 761,667 | ........... 761,667 | ........... 784,517 0 [ eovereereererenes | evereeieeenn 776,931 | e | e (15,263) | ....... (15,263) | ........ 21,960 | 02/16/2034.
38374U BP 5| GNMA CMO 2009-32 AB........ccoovermrviiieinniciininenns ... | 12/17/12012. | PRINCIPAL 217,542 217,542 230,186 0 [ oo 228,940 | i | s (11,398) | ........ (11,398) | ..o 14,899 | 05/16/2039.
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38374U CJ 8| GNMA CMO PAC 2009-32 AP........ocvvvvririrnrniirs ... | 12/17/12012. | PRINCIPAL 211,884 211,884 224597 | oo 223,343 |.. (V1 [OOROURTUORION IV 223,343 | v | e (11,459) | ........ (11,459) | ........ 14,524 | 05/16/2039.
38374U PP 0| GNMA 2009-29 NY......coovrvmmrmririrrirrrierienerirenirnens oo | 1211712012 | PRINCIPAL.......covvvriviiriirinerneis [ v | e 447,903 | ........... 447,903 | ........... 452,942 | ... 452,615 |.. (V1 [OOSR 452,615 | oo | e [CHAK) ] — (4,713) | ........ 17,634 | 05/16/2039.
NATIONAL ALLIANCE
38374V J2 6| GNMA CMO 2009-59 US INV FL ... | 09/30/2012. | SECURITIES C 231,681 231,681 242,396 (108) (108) JOOT I (10,048) | ........ (10,048) | ........ 12,837 {07/20/2039.
38374V P2 9| GNMA CMO 2009-50 YA vee | 00 [ 1212012012 | PRINCIPAL.......oovvrrvrcresersnieenis [ eoeriresressiiessssinns | svevienns 198,677 | .ovevennee 198,677 | wovvvrnee 203,148 0 B [P (4,231) | ovvvene (4,231) ... 27,858 | 06/20/2039.
38374X QL 2| GNMA CMO PAC-2 2009-25 CA.......cocovvverniirernnen ... | 05/31/2012. | FIRST BALLANTYNE LLC 553,871 553,871 563,282 (51) (51) [ oo | e 562,794 | e | s (8,923) | ..ovveee. (8,923) | ... 5,877 | 03/16/2039.
38374Y C9 2|GNMA CMO 2010-87 QS ... | 07/31/2012. | KEYBANK NA 236,726 236,726 251,817 (127) (127) JOOT (14,196) | ........ (14,196) | ........ 17,404 | 04/16/2040.
38374Y DK 6|GNMA CMO 2010-92CJ ... | 06/30/2012. | KEYBANK NA 204,378 204,378 217,024 (84) (84) [T (11,889) | ........ (11,889) | ..o 3,858 | 05/20/2039.
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT v | 1212012012 [ PRINCIPAL.....covirerrieierieiniirens | errveerennsissisniienns | evvveinns 111,350 | oo 111,350 | oo 116,918 0 B [ (5,200) | vovvvveee (5,200) | ...... 118,482 | 07/20/2040.
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT ... | 12/20/2012. | PRINCIPAL 219,322 219,322 230,014 0 OO (10,253) 07/20/2040.
38374Y ZN 6|GNMA CMO 2010-95 S INV FLT .. | 12/20/2012. | PRINCIPAL 396,807 396,807 | ........... 417,639 0 1 I (20,163) 07/20/2040.
38375A 4G 6| GNMA CMO 2010-10 CP ... | 09/30/2012. | KEYBANK NA v 1,583,064 | ........1,583,064 | ........1,606,810 (429) (429) . 22,428)| . 22,428)| . 04/20/2040.
38375C AB 6|GNMA CMO 2012-57 NU DTD 04/01/12 3.00%...... 1. [ 12/20/2012. | PRINCIPAL........ovvverveeeesereereenrs | covnvreeeiseeiesiiesiens | evevienns 733218 | s 733,218 | oo 735,051 0 B [P (1,805) | ..ovvnee (1,805) 10/20/2040.
38375G 5Y 3|GNMA CMO 2012-121 KC.. ... | 12/17/2012. | PRINCIPAL 51,693 | .o 51,693 | .o 51,531 0 10/16/2042.
383756 SP 7|GNMA CMO 2012-101 KL... ... | 10/22/2012. | PRINCIPAL 968 968 935 0 09/20/2041.
38375K SY 9| GNMA CMO PAC 2007-35 NL INV FLT. .| 12/17/2012. | PRINCIPAL 216,717 216,717 292,568 0 voe | veennnn(74,846) | ........(74,846) | ...... 120,731 | 10/16/2035.
38375Y NF 5| GNMA CMO PAC 2008-79 CS. ... | 12/20/2012. | PRINCIPAL 92,691 ..92,691 | .. ...94,081 0 33,840 | 06/20/2035.
38376C 2F 5|GNMA CMO 2009-89 E ... | 12/17/12012. | PRINCIPAL 268,673 268,673 268,001 0 10/16/2039.
38376C QP 7| GNMA CMO 2009-75 SD ... | 12/20/2012. | PRINCIPAL 370,975 370,975 382,104 0 JOOT (10,866) | ....... (10,866) 06/20/2039.
38376E S3 0|GNMA CMO PAC 2009-109 GC.. wor | 12/20/2012. | MATURED........evumrverrerinreneeinns [ e | eovevinees 762,346 | .......... 762,346 | ........... 787,122 (645) (645) [T (22,904) | ........ (22,904) 11/20/2039.
38376K A4 3| GNMA CMO PAC-2 2009-91 CA.. .| 10/31/2012. [ MATURED.......coevviiiriiririniirerinns [ eriveerenineiisinninenins | evivennns 721152 | .t 721152 | oo 746,844 (478) (478) B (23,840) | ........ (23,840) 10/20/2039.
38376L B5 7|GNMA CMO 2011-104 KG... .| 01/31/2012. | STIFEL NICOLAUS.... 165,444 | .. 165,444 | .. 171,027 0 .(5,484) | . .(5,484) | . 12/20/2040.
38376L HJ 1|GNMA CMO 2011-90 JD ... | 12/20/2012. | PRINCIPAL 221,367 221,367 224,410 0 06/20/2041.
38376L R3 5| GNMA CMO 2011-129 MA... ... | 10/31/2012. | MATURED. 667,562 667,562 664,224 | .........c.864,263 | ..ooiiiiniiins | e 49 49 04/16/2041.
38376L RN 1| GNMA CMO 2011-80 KX ... | 12/20/2012. | PRINCIPAL 342,221 342,221 340,510 0 06/20/2041.
38376L RP 6| GNMA CMO 2011-80 KY. ... | 12/20/2012. | PRINCIPAL 254,840 254,840 254,202 0 06/20/2041.
38376L RP 6| GNMA CMO 2011-80 KY wwer | - | 12/20/2012. | PRINCIPAL 254,840 254,840 254,202 0 06/20/2041.
38376P LE 8| GNMA CMO 2009-118 XA.......ccomiremerrrrrrnrererncens ... | 09/30/2012. | RAYMOND JAMES INSTITIONAL.. | ..cvvuivrciineinrinns | e 453,354 | ........... 453354 | ........... 457,108 (43) (43) [ e | e 856,972 | 12/20/2039.
CITIGROUP GLOBAL MARKETS
38376T AJ 1| GNMA CMO 2010-012 US INV FLT....oovvvreverrirrrrinne . 109/30/2012. | INC e | e 34,073 | oo 34,073 | oo 33,882 2 2 | e 33,896 | e | e 7T | e 177 01/16/2040.
38376T PH 9| GNMA CMO 2010-7 LV. v | 1211712012, | PRINCIPAL. ..o | oevrveeensssissisniienns | evvveinns 110,802 | ...convee 110,802 | ...oveueee 113,295 0 oo | e (2,393) | cvvvreee (2,393) 01/16/2040.
38376V R9 0|GNMA CMO PAC-2 2010-19 GW. oo | 12120/2012. | PRINCIPAL.......ooovvvrveierseienrienies [ cvnivenisesiesiesiens | vvniienns 101,929 | ..ccvoeeee 101,929 | v 104,350 0 [T (2,228) | ..ocvenee (2,228) 02/20/2040.
38376V ZU 4|GNMA CMO SEQ PYR 2010-17 JN oo | 1211712012 | PRINCIPAL......ooovvvriirriineineinnnin [ i | e 412,077 | v 412,077 | oo 431,200 0 B I (15,601) | ........ (15,601) 02/16/2037.
38376X R8 8|GNMA CMO PAC-2 2010-51 PM. ... | 12/20/2012. | PRINCIPAL 432,337 432,337 449,360 0 15,767) | . 15,767) | . 04/20/2040.
38376X U2 7|GNMA CMO TAC 2010-51 DA ... | 10/31/2012. | MATURED. 643,497 643,497 666,421 (293) (293) (21,451) | ........ (21,451) 01/20/2040.
38376X U2 7|GNMA CMO TAC 2010-51 DA 1 | 10/31/2012. | MATURED........oovvviiierinninrirnniieiinns | ceriveerennsissisniienins | evvveinnd 643,899 | .......... 643,899 | ......... 668,046 (309) (309) (22,664) | ........ (22,664) 01/20/2040.
38376Y TX 9|GNMAREMIC TR CMO PAC-3 2010-43 YB.... ... | 07/31/2012. | KEYBANK NA 642,672 642,672 663,961 (151) (151) (19,969) | ........ (19,969) .9,308 | 04/20/2040.
38377D CP 9| GNMA CMO TAC 2010-99 NP, 1o 1 12/20/2012. | PRINCIPAL.......oovvvrrirriineineinni [ v | e 481,413 | ........... 481,413 | ..o 499,089 0 (16,337) (16,337) | ..o 37,774 | 08/20/2040.
38377D E9 3| GNMA CMO 2010-105 HS weer | e [ 12/20/2012. | PRINCIPAL 267,192 267,192 266,524 0 [ coveeeeeerirenes [ errernrnreenn 266,546 | v | cverirenen 847 | i 847 | 29,399 | 07/20/2040.
38377D XF 8| GNMA CMO 2010-104 JV......coorrvnrercrrrirseirerins vor | 12/31/2012. | MATURED.......ctvvrienerrerierineirinns. [ e | ereerinend 694,322 | .......... 694,322 | ........... 716,888 (760) (760) (19,818)] ........ (19,818) | ....... 19,451 | 06/20/2027.
38377E M7 6|GNMA CMO PAC 2010-60 PN v | 11/20/2012. | MATURED........tvvvrvrerierirerinrinnns. [ v | vevieees 799,790 | ........u. 799,790 (570) (570) (22,730) | ........ (22,730) | ......... 27,289 | 05/20/2040.
38377F MB 4| GNMA REMIC CMO 2010-056 TS, < | .. | 04/25/2012. | FTN FIN SECURITIES CORP........ 55,624 | ............. 55,624 | .. ...55,902 1) (1) X OO R (261) | covvvrrene (VL)) E— 1,189 | 07/20/2039.
38377F WA 5| GNMA CMO 2010-59 NA........ccooovvvmrineiieriirinniins ... | 12/17/2012. | PRINCIPAL 373,146 373,146 384,341 0 (10,226) | ........ (10,226) | ........ 14,969 | 05/16/2039.
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38377F XK 2|GNMA CMO SEQPYR 2010-59 HA........ccccvvrinecn ... | 12/17/12012. | PRINCIPAL 344,393 344,393 365,272 0 04/16/2036.
38377G BD 0|GNMA CMO 2010-69 CX oo | 1211712012 | PRINCIPAL. ..o [ v | s 172,252 | e 172,252 | v 172,682 0 06/16/2037.
38377G RJ 0|GNMA CMO 2010-68 SK INV FLT... ... | 06/30/2012. | KEYBANK NA 331,767 331,767 350,428 (144) (144) 07/20/2039.
38377G SW 0 |GNMA CMO 2010-68 LS .| 05/31/2012. | KEYBANK NA........ooiririiinnieinnns [ cerrreirerssissisnnenns | evvveinns 102,618 | .coocvreee 102,618 | oo 102,361 2 2 03/20/2040.
38377J PG 2|GNMA CMO 2010-98 YA. ... | 09/30/2012. | KEYBANK NA 843,744 843,744 .869,584 (491) (491) . 24,089) | . 24,089) | . 05/20/2040.
38377K BN 9| GNMA CMO 2010-114 GV... oo | 10/31/2012. | MATURED......ovvvmirinrinrineiineinnns | i | s 1,152,138 | ....... 1,152,138 1,184,901 (724) (724) JOOT I (29,042)| ........ (29,042) 04/16/2025.
38377K BR 0|GNMA CMO PAC-2 2010-114 QC... ... | 12/31/2012. | MORGAN KEEGAN & CO......ccccovee | wovvrrmerrerirnrirniiens | e 732,837 | oot 732,837 | oo 751,387 | ooveeereeen 151169 | s [ s (9,249) (9,249) I [P (9,083) | ..ocvenee (9,083) 09/16/2040.
38377K BX 7|GNMA CMO TAC 2010-114 KT ... | 11/16/2012. | MATURED. 231,255 231,255 238,192 (179) (179) | cevvreererineins | e 237,436 | v | v (6,181) | .vvvnee (6,181) 09/16/2025.
38377K BX 7 |GNMA CMO TAC 2010-114 KT... ... | 11/116/2012. | MATURED. 263,762 263,762 271,840 (208) (208) [ .ovvrvrerrrrreen [ ervrirerrnneee 27170 | e | e (7,408) | i (7,408) 09/16/2025.
38377K CB 4 |GNMA CMO 2010-114 KU... ... | 12/31/2012. | STIFEL NICOLAUS........... 211,387 211,387 217,465 (173) (173) .(5,442) | . 09/16/2025.
38377K CB 4 |GNMA CMO 2010-114 KU... .| 12/31/2012. | DAVID LERNER ASSOCIATES INC| 567,770 567,770 585,512 (506) (506) 09/16/2025.
38377K S5 0|GNMA CMO TAC 2010-112 LM... oo | 12/20/2012. | PRINCIPAL. ... | oo | creneens 1,445,403 | ........ 1,445,403 | ....... 1,489,782 0 09/20/2040.
38377K T8 3|GNMA CMO PAC 2010-112 M ... | 12/17/2012. | PRINCIPAL 255,779 255,779 255,140 0 09/16/2040.
38377K ZL 7 |GNMA CMO 2010-112 LA 1| 12120/2012. [ PRINCIPAL. ..o | errveirerenisnireninnens | veeenes 1,445403 | ........ 1,445403 | ....... 1,499,606 0 09/20/2040.
38377L H8 4|GNMA CMO TAC 2010-130 G oo | 1211712012 | PRINCIPAL.......ooovvvrverrsereereenie [ cvseriesieeiveeiesiens | veniienns 743,806 | ........... 743,806 | ........... 765,191 0 05/16/2025.
38377L PX 0| GNMA CMO 2010-128 CY....vvrrvrrrrerererinricernnines ... | 12/20/2012. | PRINCIPAL 203,706 203,706 203,451 0 08/20/2039.
38377M AT 3| GNMA CMO PAC-2 2010-129 KD.... 1o | 1220/2012. | PRINCIPAL.......ooevvvrvririseisniienie | v | vsiienns 152,581 | covereenee 152,581 | ovvvrne 154,488 0 08/20/2040.
38377M UL 8| GNMA CMO 2010-146 VA. o | 1211712012, [ PRINCIPAL ..o | eeveeievesiseseseenns | evienienns 114,616 | ...ccoooee. 114,616 | ocvvvec 118,771 0 11/16/2040.
38377N AA 2| GNMA CMO PAC-2 2010-143 CM... ... | 12117/2012. | PRINCIPAL 518,753 518,753 519,077 0 11/16/2040.
38377N G7 3| GNMA CMO 2010-157 SH veee [ [ 1202072012, [ PRINCIPAL.......cooverrierieriisenienns | evvesvsssiessssssiiennns | evveeniens 116,242 | ..coooee. 116,242 | wocvvnne 119,439 | ... . 0 12/20/2040.
38377N UH 5| GNMA CMO 2010-167 WS......ocovvvvrieiriieirrricirnes ... | 12/20/2012. | PRINCIPAL 510,453 510,453 531,509 | oo 530,548 0 09/20/2040.
38377N ZS 6|GNMA CMO 2010-167 GS INV FLT 1o | 12/20/2012. | PRINCIPAL.......ooovvvrvrirrrisnrienies [ cvniiesiiesiesiesinns | vvsiienns 100,071 | coveveneee 100,071 | wovvvrne 102,573 | covveverie 102,518 0 12/20/2040.
38377Q FP 7 |GNMA CMO 2011-18 GS INV FLT... ... | 12/20/2012. | PRINCIPAL 4 4 4 4 0 02/20/2041.
38377Q HC 4|GNMA CMO SEQ PYR 2011-018 KS INV FLT. ... | 03/31/2012. | KEYBANK NA 97,829 | .o 97,829 | .o 96,850 1 1 06/16/2040.
38377R LP 8| GNMA CMO TAC 2010-160 VW. ... | 12/20/2012. | PRINCIPAL 310,071 310,071 318,017 0 12/20/2040.
38377R LP 8| GNMA CMO TAC 2010-160 VW. .. | 12/20/2012. | PRINCIPAL 310,071 310,071 316,660 0 12/20/2040.
38377R PA 7| GNMA CMO TAC 2010-162 KA. oo | 1211712012 | PRINCIPAL.......ooevvvrveireseieereenies [ ceniveeiiesieniesiens | e 788,223 | ........... 788,223 | ........... 811,870 0 12/16/2040.
38377T DF 5|GNMA CMO 2011-13 CD .| 12/117/2012. | PRINCIPAL 260,663 260,663 259,360 0 01/16/2041.
NATIONAL ALLIANCE
38377T LH 2|GNMA CMO SEQ PYR 2011-3BC.....ccconevrrrirerinns .| 05/16/2012.|SECURITIESC | | e 480,601 | ....covee 480,601 | ........... 484,355 (21) (21) [ e | e 84,192 | i | s (3,592) | .ovvvne (3,592) | ..ocenee 5,663 | 12/16/2039.
38377T SN 2| GNMA CMO 2011-30 WS INV FLT.. ... | 03/31/2012. | DEUTSCHE BANK........cocovrvvvirnrires [ corrveirernriinirsnnenins | vevvveinns 176,505 | ........... 176,505 | ... 184,889 (13) (13) B [ (G p— (8,146) | .......... 3,938 | 05/20/2040.
38377T V7 3| GNMA CMO TAC 2011-23 GV. wev | | 12/120/2012. | PRINCIPAL 609,357 609,357 629,161 0 11/20/2022.
38377U AN 8| GNMA CMO PAC 2011-35 TA....cccvveieirinriciininenns vt | 12/31/2012. | MATURED.......covvoriiererierineinnns | v | e 421211 | 421,211 | e 425,555 (117) (117) 01/16/2041.
38377U C7 1|GNMA CMO PAC-2 2011-50 AB 1o | 12/20/2012. | PRINCIPAL.......ovvvrrirreinnienienies | v | vvsvienns 199,923 | ........... 199,923 | ..ccooouee 200,423 0 05/20/2039.
38377U C7 1|GNMA CMO PAC-2 2011-50 AB ... | 12/20/2012. | PRINCIPAL 295,504 295,504 297,350 0 05/20/2039.
383770 F7 8| GNMA CMO CMO 2011-50 CE... ... | 12/20/2012. | PRINCIPAL 6 6 6 0 02/20/2037.
38377U F7 8|GNMACMO CMO 2011-50 CE... ... | 12/20/2012. | PRINCIPAL 10 10 .10 0 02/20/2037.
38377V CM 6| GNMA CMO 2011-51 KD, ... | 12/20/2012. | PRINCIPAL 183,994 183,994 183,994 0 04/20/2041.
38377V CM 6| GNMA CMO 2011-51 KD. ... | 12/20/2012. | PRINCIPAL 180,940 180,940 181,732 0 . | 04/20/2041.
38377V GK 6|GNMA CMO 2011-52 GU.... ... | 12/17/12012. | PRINCIPAL 347,979 347,979 340,149 0 05/16/2039.
38377V GU 4| GNMA CMO 2011-52 MQ INV FLT. 1o [ 1212012012 | PRINCIPAL.......oovoeiieeiercieieisiens [ eeveieieiieieeeieneens | cvevenan 402,454 | ........... 402,454 | ........... 400,442 0 04/20/2041.
38377V GU 4 |GNMA CMO 2011-52 MQ INV FLT <o | - | 12/20/2012. | PRINCIPAL 201,533 201,533 200,525 0 04/20/2041.
38377V V3 7| GNMA CMO 201188 MX......covvreverieirereireierieireinns ... | 09/30/2012. | KEYBANK NA 378,952 378,952 377,531 | ool 377,558 | e | e, 16 16 02/16/2041.
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38377W 4D 3| GNMA CMO 2011-101 ST INV FLT...oovvvvirirrririinne ... | 12/17/12012. | PRINCIPAL 95,983 | .oovvvrnen 95,983 | .ovvoeenne 94,754 0 07/16/2041.
38377W 4D 3| GNMA CMO 2011-101 ST INV FLT. ... | 12/17/2012. | PRINCIPAL 95,983 | oo 95,983 | .ovvvvvee. 95,983 0 07/16/2041.
38377W 4S 0|GNMA CMO 2011-101 MP. v | | 12/20/2012. | PRINCIPAL 545,254 545,254 545254 | ... . 0 03/20/2039.
38377TW C5 1| GNMA CMO 2011-88 JD......cvvurvrerrericiriernieirininnns 1 | 1212012012 [ PRINCIPAL.....ooovirririeierieinniirens [ cerrveerenssissisnnenins | vevvveinns 164,381 | .coconeee 164,381 | .o 165,512 | e 165,483 0 06/20/2041.
NATIONAL ALLIANCE
38377W ES 9| GNMA CMO 2011-75 GS INV FLT...c.vvvvrrriierninee ..109/30/2012. | SECURITIESC | | v 607,349 | .......... 607,349 | .......... 610,006 | ........co.... 609,945 |.. (32) (32) 05/20/2041.
38377W GQ 1|GNMA CMO 2011-72GD - 19. 1o | 12/20/2012. | PRINCIPAL.......ooovvvriririreienrienies | v | s 104,664 | ........... 104,664 | ........... 105,252 0 05/20/2041.
38377W KU 7|GNMA CMO 2011-70 CU o | 1211712012, [ PRINCIPAL......ooveverieierieiciiieis | eevveeiesesissiesiinnns | evieniannd 619,123 | ......... 619,123 | .......... 617,575 0 05/16/2041.
38377W PG 3| GNMA CMO 2011-88 GC... ... | 05/31/2012. | MORGAN KEEGAN & CO 336,244 336,244 338,871 (14) (14) 05/20/2041.
38377W SM 7| GNMA CMO 2011-84 MS.... 1o | 12120/2012. | PRINCIPAL.......oovvvrveieriienrienies [ evneiesiieiiesiesiens | e 169,760 | ...covvve. 169,760 | ..ocvvvnee 163,606 0 08/20/2039.
38377X AH 5| GNMA CMO PAC 2011-100 HP. .. | 12/20/2012. | PRINCIPAL 90,691 | .ovvvrneen 90,691 | .o 91,272 0 07/20/2041.
38377X JS 2|GNMA CMO PAC-2 2011-114 QA ... | 12/31/2012. | MATURED. 907,315 907,315 915,396 (207) (207) . . (7,758) | . (7,758) | . \ 08/16/2041.
38377X LB 6|GNMA CMO PAC 2011-112 CA o | 1212012012, [ PRINCIPAL......oovvererieeriesiciiieis | cevieriesesisssesisnsns | evieninns 719,707 | oo 719,707 | oo 738,374 0 (17,843) (17,843) 07/20/2041.
38377X SE 3| GNMA CMO TAC 2011-113 WD, ... | 11/20/2012. | MATURED. 894,145 894,145 897,219 (69) (69) , [T (2,957) | wovvene (2,957) X 12/20/2039.
38377Y NK 2|GNMA CMO PAC 2011-138 PM v | 10/31/2012. | MATURED........evurrvmerierinnenceinnns [ covvernerinenieeinsenns | soveeieees 497,427 | ........... 497,733 | .o 511,421 (328) (328) 10/20/2041.
38377Y NK 2| GNMA CMO PAC 2011-138 PM.. .| 10/31/2012. [ MATURED......coovuriirerieriviniirerinns [ e | evinennns 496,816 | ........... 497,122 | ..o 509,546 (298) (298) 10/20/2041.
38377Y PY 0|GNMA CMO 2011-136 KE... ... | 12/31/2012. | MATURED. 678,680 678,680 672,742 131 131 06/20/2039.
38377Y W6 3|GNMA CMO 2011-137 UA... ... | 11/20/2012. | PRINCIPAL 251,938 251,938 251,308 0 04/20/2041.
38378A AQ 4|GNMA CMO PAC-2 2011-151 KC.... ... | 12/20/2012. | PRINCIPAL 267,101 267,101 267,435 0 09/20/2040.
38378A DX 6|GNMA CMO PAC-22011-153 NQ.. ... | 12/17/12012. | PRINCIPAL 88,180 | ..ovevurena 88,180 | ..ocooenn. 88,097 0 11/16/2041.
38378A EA 5|GNMA CMO 2011-153 NW. o | 1211712012, | PRINCIPAL.....c.ocvririiiiernnieinnirens [ eriveereniseiissnnienns | evvvernns 127,784 | ........... 127,784 | ........... 126,746 0 08/16/2041.
38378A EC 1|GNMA CMO 2011-153 CB... ... | 12/20/2012. | PRINCIPAL 226,627 226,627 225,919 0 04/20/2040.
38378A H6 1|GNMA CMO 2011-156 JY.... ... | 12/20/2012. | PRINCIPAL 27,730 | oo 27,730 | oo 27,660 0 02/20/2040.
38378A UX 7|GNMA CMO 201-157 WH.... 1o | 12/20/2012. | PRINCIPAL.......ooevvrrirrrsrieniienies | v | vvevienns 133,998 | ..ccovneee 133,998 | oo 133,831 0 11/20/2041.
38378A YW 5|GNMA CMO 2011-157 HJ... ... | 12/17/12012. | PRINCIPAL 328,303 328,303 334,562 0 04/16/2041.
38378C 2L 0|GNMA CMO 2012-6 TB... ... | 12/20/2012. | PRINCIPAL 97,483 | ............. 97,483 0 01/16/2042.
38378C SL 2| GNMA CMO 2012-6 GA... v | oo [ 1211712012, | PRINCIPAL.......oovvrrirciiieisniisnies [ coeniiesiiiesiesieniens | sesiienns 431,893 | ...covonue 431,893 0 12/16/2041.
38378D E5 0|GNMA CMO 2012-031 SINV FLT...ccoovvviriiriins ... | 12/20/2012. | PRINCIPAL 249,610 249,610 0 03/20/2042.
38378E 3L 5|GNMA REMIC PASS THRU CMO 2012-91 HX....... ... | 12/20/2012. | PRINCIPAL 72,835 0 09/20/2040.
38378E PZ 0|GNMA CMO 2012-69 HA.....cooovvveicirrrincriciies ... | 09/17/2012. | PRINCIPAL 24,031 0 05/16/2042.
38378G BD 9|GNMA CMO 2012-134 HS INV FLT ... | 12/20/2012. | PRINCIPAL 174 0 11/20/2042.
38378G CN 6|GNMA CMO 2012-134 HA. weer | e [ 12/20/2012. | PRINCIPAL 174 0 11/20/2042.
38378G FM 5|GNMA CMO 2012-140 HE........c.ccovvvrivirriireriniis 1 [ 12/20/2012. | PRINCIPAL.......ovvvrerirrinnrineinnnies [ v | e 171,812 0 08/20/2032.
38378H 4D 5|GNMA CMO PAC 2012-124 AQ.. ... | 12/17/2012. | PRINCIPAL 64,308 0 10/16/2042.
38378H BQ 8|GNMA CMO 2012-096 QH ... | 12/20/2012. | PRINCIPAL 25,072 0 07/20/2042.
38378H BQ 8|GNMA CMO 2012-096 QH.. ... | 12/120/2012. | PRINCIPAL 24,913 0 07/20/2042.
38378H J9 8|GNMA CMO 2012-128 DA.. ... | 12/20/2012. | PRINCIPAL 6,112 0 . 08/20/2042.
38378H JE 7|GNMA CMO 2012-106 JA ... | 12/20/2012. | PRINCIPAL 37,397 | v 37,397 | e 36,696 | v 36,712 0 [ o [ e 36,712 | oo | vevreerern 886 | i 686 | e 7,419 | 11/20/2041.
38378H K4 7|GNMA CMO PAC-32012-128 D ... | 12/20/2012. | PRINCIPAL 2,727 2,727 2,721 0 2,721 10/20/2042.
38378H L8 7|GNMA CMO 2012-128 HK. ... | 12/17/12012. | PRINCIPAL 77,230 | oo 77,230 | oo 76,367 | s 76,393 (V1 OOV U 76,393 | ..o 09/16/2042.
38378H M8 6|GNMA CMO PAC-2 2012-128 CN ... | 12/20/2012. | PRINCIPAL 4,534 4,534 4,505 |.. 0 4,505 10/20/2042.
38378H MM 5| GNMA CMO PAC-2 & 3 2012-106 UG. .| 12/20/2012. | PRINCIPAL 11,945 | o 11,945 | i 11,468 | e 11,485 |.. (V1 [OORROT DU 11,485 | .o 09/20/2042.
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38378H MM 5| GNMA CMO PAC-2 & 3 2012-106 UG.............cc..c... ... | 12/20/2012. | PRINCIPAL 5,962 5,962 5,762 0 5,762 | .vvevreverans | e 201 201 |. 09/20/2042.
38378H QM 1| GNMA CMO PAC 2012-108 KA... ... | 12/17/2012. | PRINCIPAL 5473 5,473 5,475 0 5475 .(2) @) ] e 1,237 | 08/16/2042.
38378H SX 5| GNMA CMO 2012-113 MH voe |2 [ 1212012012, [PRINCIPAL.......oovveriinisisriniissiies | cvnsissrisrssissisniiens | cvveriienes 161,279 | oo 161,279 A61178 | s 161,188 {1 IR [T 161,188 | .o .91 L 5,969 | 06/20/2042.
0599999, Total - BONdS = U.S. GOVEMMENL. ....cuuiiiieierersisesis st ses st ensssbine | eoessssesesssssssesans s st sen s enssssnsensssnnnssssssnssnssssensanies | aneaas 49,806,033 | ...... 49,806,646 | ...... 50,995,279 | ......... 50,879,181 | .ovovvenenn 0 [ (17,081 [ oo 0 [ (17,081) [ oo (U 50,862,100 |......cooconad 0 (1,056,067) | ...(1,056,067) | ...3,377,747 |..... XXX......
Bonds - All Other Government
GOVERNMENT NAT'L MTG ASSOC POOL
36217A 2A 7 |#188069 .| 12/117/2012. | PRINCIPAL 6,190 6,190 | covvrecrnnnd 6,172 6,154 0 6,154 | oo | s 36 | s 36 | oo 266 | 01/15/2017.
GOVERNMENT NAT'L MTG ASSOC POOL
36217P DU 8|#199115 ... | 12117/2012. | PRINCIPAL 925 925 924 0 01/15/2017.
38373V NM 8 GNMA 2002-63 CL NU.......overerrerrereririrerierinees ... | 12/20/2012. | PRINCIPAL 65,645 | ............ 65,645 | ............. 67,779 0 09/20/2032.
38374D K2 4|GNMA CMO 2008-21 TH ++ [ 12/20/2012. | PRINCIPAL......coourieiiriinrinriinees | cererireesssisessenins | eeeneinns 100,682 | ........... 100,682 | ..cocveeee 101,689 0 09/20/2035.
38374D K2 4|GNMA CMO 2008-21 TH v | 00 [ 1212012012 | PRINCIPAL........orvvrrerrerieissisnies [ covrviesiessiessssinns | seevienns 100,682 | ........... 100,682 | ..covvne 101,941 0 [ eovereeereenies e 101,893 | e | e (1,211) | (1,211) 09/20/2035.
38374T RK 2| GNMA CMO TAC 2009-22 JL......cccovrvurrrvrrrirerrncens ... | 12/20/2012. | PRINCIPAL 217,411 217,411 221,216 0 [ o 220,914 | s | cieeenne(3,503) | e (3,503) 04/20/2039.
38375Q JR 1|GNMA CMO SEQ PYR 2008-42 QA 1o [ 1212012012 | PRINCIPAL........ovivieeieieieieiisiens [ eveieieiieieseiiereens | cvereins 134,748 | ........... 134,748 | ........... 139,380 0 [ | e 138,879 | s | vt (4,130) | e (4,130) 11/20/2034.
38376F KD 3| GNMA CMO PAC-2 2009-66 WH ... | 10/31/2012. | MATURED... 335,636 | ........... 335,636 | ........... 344,341 (165) (165) | vvvveerererrernn [ cerrerrnennn 343,831 | oo | cvreeerne(7,996) | e (7,996) 07/20/2039.
38376T SQ 6|GNMA CMO 2010-6 NJ o [ 1211712012, | PRINCIPAL.....coouviriciierieriiieees | cvierersseississisisnins | cevneinns 158,428 | .......... 158,428 | ......... 164,765 0 .(5,751) .(5,751) 10/16/2039.
38376X SX 2[GNMA CMO 2010-038 TS INV FLT v | ... [ 09/30/2012. | FTN FIN SECURITIES CORP........ 251,815 251,815 248,779 | o287, 110 | s | v 53 53 ..4,652 ..4,652 08/20/2039.
38376Y 3P 4 |GNMA CMO 2010-53 PL......ovurreerirnrereeinrirenins ... | 12/31/2012. | MATURED... 393,344 | ......... 393,344 | ........... 404,898 (143) (143) | covvveereriseis | e 804,058 | v | s (10,714) | ........ (10,714) 04/20/2040.
38376Y TS 0|GNMA GTD CMO PAC-2 2010-43 KA. ... | 09/30/2012. | STIFEL NICOLAUS........... 389,294 389,294 397,323 (140) (140) I P (7,405) | .......... (7,405) 04/20/2040.
38376Y VX 6|GNMA GTD CMO TAC 2010-043 LM... wr | - | 12/20/2012. | PRINCIPAL 359,965 | .......... 359,965 | .......... 370,764 0 [ eovererrerienenes | e 369,841 [ | v [CR()] — (9,876) 07/20/2039.
38378E FQ 1| GNMA REMIC PASS THRU CMO PAC 2012-51 CA| ... | 12/20/2012. | PRINCIPAL 9,346 9,346 | oo 9,364 0 [ | 9,363 o | e, (A7) [ oo, (17) 10/20/2041.
1099999. Total - Bonds - Al Other GOVEMMENL..........ireuirirereisersiris i seerenis eesssssssessssssssssenesesssssesas 2,524,112 2,524,112 | ....... 2,577,335 | .0oiein2,572,799 | v 0 (395) 0 (395) 0 [ 2,572,404 | ..o 0] e (48,292)| ........ (48,292) | ......148,541 | ..... XXX
Bonds - U.S. Special Revenue and Special A t
3137A4 VZ 7 |FHLMC CMO 3775 US INV FLT v | | 12/31/2012. | MATURED... 269,529 269,529 265,823 79 .266,089 06/15/2033.
485260 BH 5|KANSAS GAS & ELECTRIC CO SENIOR DEB SER] ... | 10/02/2012. | PRINCIPAL PAYMENT 59,957 0 03/29/2021.
60534Q UE 9|MISSISSIPPI DEV BANK SPL OBLG GO.... ... | 10/01/2012. | PRINCIPAL PAYMENT 15,000 0 10/01/2036.
76218R AU 2|RHODE ISLAND CLEAN WTR FIN AGY wee | | 10/31/2012. | WELLS FARGO ADVISORS 314,225 310,000 314,232 (106) (106) 10/01/2035.
76218R AU 2| RHODE ISLAND CLEAN WTR FIN AGY.......ccconenns ... | 10/31/2012. | WELLS FARGO ADVISORS.........c. | coovrvineiiniinninsiinns | v 192,590 | .o 190,000 | .ocverne 192,272 (57) (57) 10/01/2035.
3199999. Total - Bonds - U.S. Special Revenue and Special A S ettt e 851,301 844,486 853,592 (83) 0 (83) 0] ...846901 | .00 | oo 4,400 | ........4,400 | .......46,683 |..... XXX......
Bonds - Industrial and Miscellaneous
010392 EX 2|ALABAMA POWER CO SENIORBD SERC........... ... | 10/15/2012. | CALLED.............. 250,000 250,000 257,638 (220) (220) 10/15/2037.
01877Z AD 2| ALLIANCE PIPELINE L P FGN SR BD SEDOL 29.. | ... | 07/18/2012. | PRINCIPAL PAYMENT. 17,010 | v 17,366 0 12/31/2023.
054303 AR 3|AVON PRODUCTS.. ... | 04/11/2012. | MORGAN KEEGAN & CO 511,900 | .o 500,000 2,003 2,003 07/15/2018.
059438 AH 4|BANC ONE COR .| 05/25/2012. | MORGAN KEEGAN & CO.. 117,347 .100,000 11 10/15/2026.
BARCLAYS BANK PLC FGN MED TERM BK NT
06740L EK 7|STE .| 04/16/2012. | CALLED 300,000 | ........... 300,000 | ........... 302,250 (40) (40) B (VX177) ) (2,022) | .......... 7,500 | 04/16/2025.
BARCLAYS BANK PLC FGN MED TRM BK NT
06740P NJ 1|STEP 1. 10/01/2012. | CALLED........ovviiriiriniicricniricins [ e | s 750,000 | ........... 750,000 | ........... 735,000 804 804 [ oo e 737,232 [ s | s 12,768 | ........ 12,768 | ........ 30,000 |09/30/2025.
07387E AP 2 |BEAR STEARNS CO INCOME NOTES..........ccoconc. ... | 06/11/2012. | FIRST BALLANTYNE LLC 299,707 300,000 300,000 0 (293) (293) 6,963 | 07/15/2023.
07387E DK 0|BEAR STEARNS CO INCOME NOTES... ... | 06/11/2012. | FIRST BALLANTYNE LLC 303,933 | ........... 300,000 | ........... 300,000 0 02/15/2024.
07387E DR 5|BEAR STEARNS CO INCOME NOTES... wee| .| 06/11/2012. [ RBC DOMINION.......ooovvvrvrirrinens 303,933 | ........... 300,000 | ........... 300,000 | ... . 0 , , E 02/15/2024.
07387E DY O0|BEAR STEARNS CO INCOME NOTES..........ccooon.. ... | 06/11/2012. | RBC DOMINION.........ccorvrerrrrirnnes 201,652 200,000 200,000 | ..coovevrnee 200,000 (V1 [OPORPORRTON IUPORRTO 200,000 | ..oovvoeereriee | e 1,652 | oo 1,652 | oo 5,550 | 03/15/2024.
07387E ES 2|BEAR STEARNS COS INC.......cocvvverrnrirerrniiaririnine ... | 06/08/2012. | FIRST BALLANTYNE LLC 300,012 | ........... 300,000 | ........... 300,000 | ..covvvnee 300,000 {01 EUORORRTORIRORT ISRt 300,000 | .o | v 12 | 12 | o 8,700 | 04/15/2029.
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073902 CD 8|BEAR STEARNS CO INC GLOBAL NOTES............ ... | 06/07/2012. | FTN FIN SECURITIES CORP........ 213,004 200,000 | ...........186,000 | .....cc.o..c.. 194,500 417 AT | e | i 194,916 | ..oovicicinne 07/02/2018.
073902 KF 4|BEAR STEARNS CO GLB... ... | 06/07/2012. | STIFEL NICOLAUS........... 538,074 500,000 | ..........432,000 | .....cco...... AT5,444 | ..o | v 4,722 4722 | oo | v 480,166 | ......ccrvvvrne. 10/30/2015.
097023 AM 7 |BOEING COMPANY. v | - | 07/15/2012. | PRINCIPAL PAYMENT. 4,966 4,966 5,277 0 06/15/2025.
116663 AC 9|BRUCE MANSFIELD UNIT 12 BOND SER 2007-1 | ... | 06/01/2012. | PRINCIPAL PAYMENT 22,351 0 01/25/2022.
12189P AH 5|BURLINGTON NORTHERN SANTA FE BOND....... ... | 07/16/2012. | PRINCIPAL 34,480 0 01/15/2020.
BURLINGTON NORTHERN SANTA FE 04-1
12200B AA 6| TRUST ... | 01/17/2012. | PRINCIPAL PAYMENT 48,299 0 01/15/2021.
126650 BP 4|CVS CAREMARK CORP BOND SER 2006............. ... | 12/10/2012. | PRINCIPAL 23,579 0 12/10/2028.
126650 BP 4|CVS CAREMARK CORP BOND SER 2006............. ... | 12/10/2012. | PRINCIPAL 13,265 0 12/10/2028.
CITIGROUP GLOBAL MARKETS
20449E XN 1|COMPASS BANK .. 10/29/2012. | INC 322,650 | ........... 300,000 | ... 296,250 352 352 10/01/2017.
20449E XN 1[COMPASS BANK ... | 10/30/2012. | FTN FIN SECURITIES CORP........ 322,650 300,000 297,810 \ 205 205 10/01/2017.
210371 AF 7|CONSTELLATION ENERGY GROUP INC.............. ... | 06/28/2012. | EXCHANGE.................. 806,153 | ........... 500,000 | ........... 619,810 | ..coovrrrncn 617,813 | .o | e (2,496) (2,496) 04/01/2032.
21079U AA 3| CONTINENTAL AIRLINES INC NOTE SER 2009-2 | ... | 11/13/2012. | PRINCIPAL PAYMENT 12,583 0 05/10/2018.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010-1 | ... | 01/12/2012. | PRINCIPAL PAYMENT. 9,631 0 01/12/2021.
21079V AA 1| CONTINENTAL AIRLINES INC BOND SER 2010-1 | ... | 07/12/2012. | PRINCIPAL PAYMENT. 13,197 0 01/12/2021.
24736W AA 8|DELTA AIR LINES NOTE SER 2011-1 CLA........... ... | 10/15/2012. | PRINCIPAL PAYMENT 32,835 0 04/15/2019.
30161M AK 9|EXELON GENERATION CO LLC SENIOR NT 144A| ... | 06/28/2012. | EXCHANGE.................. 335 0 06/15/2022.
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL| ... | 01/17/2012. | PRINCIPAL 27,950 0 01/15/2022.
31331F AX 9|FEDERAL EXPRESS CORP BOND SER 1998-1 CL|... | 01/17/2012. | PRINCIPAL 28,644 ..28,644 | .. ..27,928 0 01/15/2022.
36186C 50 9|GENERAL MOTORS ACCEPT CORP .| 10/31/2012. | STIFEL NICOLAUS.......ccovvirirviines [ erirrireriverivinsirerins | e 196,933 | ..cocconee 200,000 | ..o 200,000 0 12/16/2044.
36966R HT 6|GE CAPITAL INTERNOTES woer | [ 12117/2012. | CALLED.............. 301,450 300,000 300,000 0 11/15/2023.
36966R L8 7|GENERAL ELECTRIC CAP CORP......ccccovvumerrriinne ... | 12/17/2012. | CALLED 206,000 200,000 200,000 0 06/15/2022.
36966R QR 0| GENERAL ELECTRIC CAP CORP INTERNOTES.. | ... | 12/17/2012. | CALLED..... 205,875 200,000 200,000 0 06/15/2019.
37042G C3 8|GENERAL MOTORS ACCEPT CORP.........ccovuvnne ... | 08/15/2012. | MATURED... 300,000 | ........... 300,000 | ........... 300,000 0 08/15/2012.
37042G C7 9|GENERAL MOTORS ACCEPT 1. 08/15/2012. [ MATURED.........cvvviierinninrireriieiinns | cerrveerernsinnissiienins | eveveinns 400,000 | ........... 400,000 0 08/15/2012.
412824 AB 0|HARLEYSVILLE GROUP 10| 07/13/2012. | CALLED......coouvirereeecersrinerneris [ v | e 108,017 | vovvveneee 100,000 | .. ...96,640 210 210 07/15/2013.
46625H AX 8|JP MORGAN CHASE & CO. ... | 05/23/2012. | MORGAN KEEGAN & CO 319,502 | ........... 300,000 | ........... 306,750 (205) (205) 05/01/2015.
46625H AX 8|JP MORGAN CHASE & CO. ... | 05/23/2012. | MORGAN KEEGAN & CO 211,076 200,000 201,658 (50) (50) ... | 05/01/2015.
46625H AX 8|JP MORGAN CHASE & CO. ... | 05/23/2012. | MORGAN KEEGAN & CO 211,076 200,000 201,658 (50) (50) .| 05/01/2015.
46625H AX 8|JP MORGAN CHASE & CO. ... | 05/23/2012. | MORGAN KEEGAN & CO 211,076 200,000 | ........... 196,220 115 115 05/01/2015.
466278 AJ 0|JP MORGAN CHASE & CO. ... | 05/23/2012. | MORGAN KEEGAN & CO 297,775 300,000 300,000 0 12/15/2028.
46627B AZ 4|JP MORGAN CHASE & CO. ... | 05/23/2012. | FIRST BALLANTYNE LLC 295120 | ........... 300,000 | ............ 300,000 0 03/15/2030.
466278 BB 6|JP MORGAN CHASE & CO. ... | 05/23/2012. | FIRST BALLANTYNE LLC 196,747 .200,000 .200,000 0 03/15/2030.
489170 AB 6| KENNAMETAL INC SENIOR NT. .| 06/15/2012. | MATURED... 500,000 500,000 502,885 0 06/15/2012.
LEHMAN BROTHERS HLDS EURO MED TERM
52517P 2S 9|NTZ .| 04/17/2012. | PRINCIPAL PAYMENT. 12,167 | v 12,167 | e 12,076 | oo 12,167 (V1 OO U 12,167 [ v | cverrverrenenenns |0 | v 06/15/2027.
LEHMAN BROTHERS HLDS EURO MED TERM
52517P 28 9[NTZ .| 04/17/2012. | PRINCIPAL PAYMENT. 24371 | v 24371 | v 24,219 | v 24,371 0 [ oo [ e 24371 | e [ | 0 s 06/15/2027.
LEHMAN BROTHERS HLDS EURO MED TERM
52517P 28 9[NTZ . 10/01/2012. | PRINCIPAL PAYMENT. 7,670 7,670 | oo 7,612 7,670 0 TB70 | oo | e | verrererennceen e 06/15/2027.
LEHMAN BROTHERS HLDS EURO MED TERM
52517P 2S 9|NTZ ... | 10/01/2012. | PRINCIPAL PAYMENT. 15,572 | o 15572 | oo 15474 | oo 15,572 0 [ o | e 15,572 | oveeeeereiiens [ eeeenieieveens | eeveseieiieieens0 e 06/15/2027.
52517P 3Y 5|LEHMAN BROS HOLDINGS MED TERM NTS....... ... | 04/17/2012. | PRINCIPAL PAYMENT 30,249 | oo 30,249 | .o 29,909 | oo 30,249 (V1 [OORORPT EOR 30,249 | oo e | 0 | s 07/27/2027.




9'viL3

Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
52517P 3Y 5|LEHMAN BROS HOLDINGS MED TERM NTS....... . 10/01/2012. | PRINCIPAL PAYMENT. 19,241 | 19,241 | 19,024 | e 19,241 (V1 OO U 19,241 [ oo | v | evnninenineennnd0 | e 07/27/2027.
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES.. ... | 04/17/2012. | PRINCIPAL PAYMENT 6,114 6,114 0 8,114 | covvovriicis | e ... | 11/115/2017.
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES.. ... | 04/17/2012. | PRINCIPAL PAYMENT 12,229 | 12,229 | 12,229 | 12,229 (V1 OO U 12,229 | oo | e .| 11/15/2017.
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES............... ... | 10/01/2012. | PRINCIPAL PAYMENT 3,850 3,850 0 3,850 | o e | e 0 11/15/2017.
52517P SZ 5|LEHMAN BROTHERS HOLDING NOTES.. ... | 10/01/2012. | PRINCIPAL PAYMENT 7,817 0 ... | 11/15/2017.
52519F DJ 7|LEHMAN BROS NOTES SERIES A. ... | 04/17/2012. | PRINCIPAL PAYMENT 12,053 0 .| 12/14/2029.
52519F DJ 7|LEHMAN BROS NOTES SERIES A.........ccoovvevirns ... | 10/01/2012. | PRINCIPAL PAYMENT 7,666 (V1 [UPOUPPUPPOPOUOS EOPPOPPUORPPOPPORY 4115 N OPOURPOORPRUOTOOO) OPOUPPOTRUOOPOOPIN UPPPOTROORPOON | B VOO 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE |... | 04/17/2012. | PRINCIPAL PAYMENT. 18,134 . 0 ...| 01/24/2013.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE | ... | 10/01/2012. | PRINCIPAL PAYMENT. 11,535 | ... 11,535 0 .| 01/24/12013.
530512 AB  8|LIBERTY FINL COS INC.......coccovrrmerirerirerererinninns ... | 08/08/2012. | MORGAN KEEGAN & CO.......cccovee | wovvrrmerirerirneinienns | e 110,758 | ..oevevnee 100,000 | .ooereerns97,590 | oo 98,666 | ..o | cerrerierienns 50 50 11/15/2028.
530512 AB 8|LIBERTY FINL COS INC ... | 08/08/2012. | MORGAN KEEGAN & CO......cervvs | cerrerrervirneirernnis ...110,758 ....100,000 ..97,281 100 100 11/15/2028.
580169 AM 2| MCDONNELL DOUGLAS CORP. ... | 04/02/2012. | MATURED... ...100,000 | ...........100,000 | .. . .100,000 0 . 4,875 | 04/01/2012.
59022C AB 9| MERRILL LYNCH & CO....coevvrrerrirrierierireceneeens ... | 02/17/2012. | KEYBANK NA 380,312 | ........... 400,000 | ........... 407,400 | ...oovvvnnens 405,447 (V1 ORI IV 405,447 | oo | s (25,135) | ........ (25,135) | ......... 28,888 | 09/15/2026.
59022C AB 9|MERRILL LYNCH & CO... ... | 02/17/2012. | KEYBANK NA 285234 | ........... 300,000 | ........... 302,250 301,677 0 301,677 (16,443) ... | 09/15/2026.
59022C AB 9|MERRILL LYNCH & CO... ... | 02/17/2012. | KEYBANK NA 237,695 250,000 242,463 244347 0 244347 (6,652) . | 09/15/2026.
59022C AB  9|MERRILL LYNCH & CO....coovvrrirrririrrierriieires 11 02117/2012. | KEYBANK NA.......ooovririiiiinnieiinns [ e | eviveinns 142,617 | oo 150,000 | .ooeveeee 145500 | ..ooovvernnne 146,625 0 [ e | e 146,625 | ...coovvveernes | s (4,008) 09/15/2026.
629568 AW 6| NABORS INDUSTRIES INC SENIOR BD SER 144A| ... | 02/17/2012. | EXCHANGE...........cccconurnrrnminninns [ v | v 498,350 | ...ccoouue. 500,000 | ...........498,270 | .....cco...... 498,350 (V1 [OOSR 498,350 ... | 09/15/2021.
62983P AB 1 |NAKILAT INC FGN SUB DEB SER A 144A............. ... | 01/04/2012. | PRINCIPAL PAYMENT 6,142 6,142 5,030 0 5,030 ... | 12/31/2033.
62983P AB 1| NAKILAT INC FGN SUB DEB SER A 144A.... ... | 07/31/2012. | PRINCIPAL PAYMENT 6,326 6,326 5,210 0 5,210 . 12/31/2033.
62983P AB 1 |NAKILAT INC FGN SUB DEB SER A 144A ... | 12/31/2012. | PRINCIPAL PAYMENT 24,571 6,528 5,400 0 5,400 ... | 12/31/2033.
637432 CU 7 [NATL RURAL UTILITIES NTS . 103/01/2012. | MATURED.........ovovtereriiirirnrierinins | coveirernsissiessnerinnn | evreeeens 133,000 | ..o 133,000 | ..........135354 | ...cccovvnne 133,000 (0 OO ISR 133,000 4,821 |03/01/2012.
NATIONAL ALLIANCE
640204 AB 9 |NEIMAN MARCUS GROUP INC......c.coocvurrvmrrrnnns ... | 11/07/2012. | SECURITIES C 205,175 200,000 | ........... 196,750 | wovvvrverenne 198,205 | ..oouvevieneienns | evererineinns 93 93 | o [ 198,299 | ..ovvvevvreeins | e 6,876 | ...c....... 6,876 | ........ 17,813 | 06/01/2028.
640204 AB 9 |NEIMAN MARCUS GROUP INC......c.ccoovvervrnrrennes ... | 12/04/2012. | KEYBANK NA 50,811 | oo 50,000 | ..o 49,500 | ..ovvvrcrires 49,709 | oo | s 30 30 | o [ 49,739 | v | v 1,072 | e 1,072 | v 06/01/2028.
640204 AB 9 |NEIMAN MARCUS GROUP INC.......c.coocvvervrrrennes ... | 12/04/2012. | KEYBANK NA 203,244 200,000 | ........... 198,000 | ..ovvvverenne 198,927 | oooverveenernens | cevernerinninn 65 B85 | oo [ s 198,993 | .ooovvverrverne | v 4251 | oo 4251 | s 06/01/2028.
NATIONAL ALLIANCE
640204 AB 9 |NEIMAN MARCUS GROUP INC......cccovurvervrnerinnes .| 11007/2012. | SECURITIESC | | s 51,294 | ..o 50,000 | .covveneee 49,500 | ..ovvvrrrirs 49,738 (V1 OO O 49,738 | oo | e 1,556 | coovvrenee 1,856 | .ooveeerrnerins 06/01/2028.
OHANA MILITARY COMMUNITIES LLC BOND
677071 AF 9|SER .| 04/02/2012. | PRINCIPAL PAYMENT. 6,492 6,492 | oo 6,622 6,613 0 6,613 | oo | crreriens (121) | covveerere (121) | oo 10/01/2026.
OHANA MILITARY COMMUNITIES LLC BOND
677071 AF 9|SER .1 10/01/2012. | PRINCIPAL PAYMENT. 6,793 6,793 | oo 6,929 6,915 0 6,915 | .o [ e (P4} — (121) [ coveerevirnine 10/01/2026.
OHANA MILITARY COMMUNITIES BND SER B
677071 AM 4|144 .| 04/02/2012. | PRINCIPAL PAYMENT. 17,479 0 .| 10/01/2026.
OHANA MILITARY COMMUNITIES BND SER B
677071 AM 4|144 ... | 10/01/2012. | PRINCIPAL PAYMENT 17,984 | oo 17,984 | .o 16,905 ...17,096 0 10/01/2026.
72447X AA 5|PITNEY BOWES INC MED TERM NT.......cecrvvvrrrnnnn ... | 11/20/2012. | SOUTHWEST SECURITIES.......... 528,297 500,000 531,625 521,610 | oo | e (5,271) (5,271) 01/15/2016.
CITIGROUP GLOBAL MARKETS
72447X AB 3| PITNEY BOWES INC MED TERM NT.... ... | 11/20/2012. | INC ..524,115 ....500,000 .520,000 518,910 (641) (641) 518,269 01/15/2037.
74432A AU 4 |PRUDENTIAL FINANCIAL INC INTERNOTES........ ... | 11/15/2012. | CALLED.............. 205,750 200,000 200,000 200,000 0 200,000 05/15/2019.
74432A BA 7 |PRUDENTIAL FINANCIAL INC INTERNOTES........ ... | 11/15/2012. | CALLED.......... . 515,125 | oo 500,000 | ........... 500,000 500,000 0 500,000 05/15/2019.
74432A DH 0|PRUDENTIAL FINL INC.. ...| 09/17/2012. | ADVEST INC.. 200,000 200,000 200,000 .200,000 0 .200,000 09/15/2019.
74432A EJ 5|PRUDENTIAL FINL INC INTERNOTES.. ... | 12/17/2012. | CALLED.......... v | s | e 411,500 | ...covonee 400,000 | ........... 400,000 0 400,000 12/15/2024.
74432A EW 6| PRUDENTIAL FINANCIAL INC.....c.oovvvrriieriiiiinne ... | 07/16/2012. | CALLED.............. 200,938 200,000 200,000 0 [ oo | e 200,000 12/15/2024.
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
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
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
74432A FS 4 |PRUDENTIAL FINL INC INTERNOTES.................. ... | 08/15/2012. | CALLED.............. 200,000 200,000 200,000 0 02/15/2030.
74432A FS 4 |PRUDENTIAL FINL INC INTERNOTES ... | 08/15/2012. | CALLED 200,000 200,000 200,000 0 02/15/2030.
74432A JF 8| PRUDENTIAL FINANCIAL INC INTERNOTES, ... | 07/16/2012. | CALLED 307,875 | ... 300,000 | ..ot 300,000 0 07/15/2025.
803111 AM 5| SARA LEE CORP. ... | 04/03/2012. | CALLED.............. 522,485 500,000 | ........... 468,000 400 400 11/01/2032.
80411Y 20 9|SATURNS GOLDMAN SACHS GROUP INC ... | 11/05/2012. | STIFEL NICOLAUS.... 195,613 .200,000 .200,000 0 02/15/2034.
812404 BE 0|SEARS ROEBUCK ACCEPTANCE CORP v | | 12/04/2012. | SOUTHWEST SECURITIES.. 124,608 200,000 206,340 (253) (253) 12/01/2028.
84474E AB 6|SOUTHWEST AIRLINES CO BOND SER 93A2...... ... | 06/29/2012. | PRINCIPAL PAYMENT..........cocoviee [ covmrrmerreriinnnninns | v 108,759 | ...ccvvuuee 108,759 | wocvvvne 114,061 0 06/29/2015.
SOUTHWEST AIRLINES CO BOND SER 2007-1
84474Y AA 4|CL .102/01/2012. | PRINCIPAL PAYMENT. 15,435 | ..o 15,435 | .coocvene 16,978 | oocvine 16,903 0 02/01/2024.
SOUTHWEST AIRLINES CO BOND SER 2007-1
84474Y AA 4|CL ... | 08/01/2012. | PRINCIPAL PAYMENT 15,304 | ..o 15,304 0 02/01/2024.
879240 AN 9| TELE COMMUNICATIONS INC........cocooiverrrierirns ... 102/01/2012. | KEYBANK NA.......cooouevierirririnnns v | s 100,000 | ...ccvveeee 100,000 0 02/01/2012.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST| ... | 01/03/2012. | PRINCIPAL PAYMENT. 13,894 | .coovee 13,894 0 01/02/2029.
90783V AA 3| UNION PACIFIC RAILROAD BOND 2005-1 TRUST] ... | 01/06/2012. | PRINCIPAL PAYMENT. 316 316 0 ... | 01/02/2029.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST| ... | 07/02/2012. | PRINCIPAL PAYMENT. 8,201 8,201 0 . 1 01/02/2029.
912920 AB 1|US WEST COMMUNICATIONS........c.covvrrrrierirnns 10| 07/20/2012. | CALLED.......coovvvrrirrircinniinneiecins | v | e 101,085 | ..covvnee 100,000 | .oooeveeee 100,000 0 06/15/2023.
950590 AK 5|WENDY'S INTERNATIONAL SENIOR NOTES....... ... | 03/09/2012. | MORGAN KEEGAN & CO 640,180 | ........... 600,000 | ........... 607,500 0 06/15/2014.
NATIONAL ALLIANCE
02149C AU 5|COUNTRYWIDE ALT. LOAN 2006-41CB CL 2A4... | ... | 08/28/2012. | SECURITIES C 252,781 390,726 390,726 0 01/25/2037.
05946X T3 7 |BANK OF AMERICA FUND CMO 20057 CL 3A6.... | ... | 08/20/2012. | FIRST BALLANTYNE LLC 202,383 200,000 200,000 0 11/25/2035.
05946X T4 5|BANK OF AMERICA FUND CMO 20057 CL 3A7.... | ... | 08/20/2012. | KEYBANK NA 202,133 200,000 200,000 0 11/25/2035.
05948K S6 7 |BANK OF AMERICA LOAN TRUST CL 4A3............ ... | 08/24/2012. | KEYBANK NA........cooerierierrniriiens v | e 426,917 | covvreneee 500,000 | ........... 500,000 0 11/25/2035.
NATIONAL ALLIANCE
12667G TQ 6|COUNTRYWIDE ALT LOAN TRUST 2005-26 CL A4 ... | 08/24/2012. | SECURITIES C 238,054 300,000 300,000 | ..coovvrrnee 300,000 (V1 [OOSR 300,000 | ..o | e (61,946) | ........ (61,946) | ........ 11,069 | 07/25/2035.
22541Q HS 4 |CREDIT SUISSE FIRST BOSTON MTG CL 3A5..... | ... | 08/20/2012. | KEYBANK NA........cccosvvrrrenermmrinns | corrneernseisnsrneniienins | eevnernand 409,056 | ........... 400,000 | ........... 400,000 | ...oovvvrees 400,000 (V1 [OPORORRON IV 400,000 | ..ooovereirenns | e 9,056 | ..cvvvne 9,056 | ........ 13,333 | 06/25/2033.
NATIONAL ALLIANCE
2254W0 PH 2|CREDIT SUISSE FIRST BOSTON . 08/29/2012. |SECURITIES C [ | oo 466,083 | ........... 500,000 | ......c.... 500,000 (V1 ORI ISR 500,000 | ..o | weeene(33,917) | e i(33,917) | oo 20,000 | 12/25/2035.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........rvuurieieriiieiiistiisiisseiiieies | aeississesss ettt snissnsenes | seaeee 19,911,352 | ...... 19,631,526 | ...... 19,638,835 351 0 351 0 19,689,928 | ....ccccooen0 | .....221,424 | ......221424 | ... 814,171 |..... XXX
Bonds - Hybrid Securities
037389 AK 9|AON CORP JUNIOR SUB DEB........cccosiumirenninnns | | 12/13/2012. | EXCHANGE.....c.ivviirininiinnisnniinns | conrssnsnsnesensssnisnns | covernenens 135,916 | oo 100,000 | .ovvvrnee 100,000 0 [oioieiieeiees | 0000000 100,000 [ o | 035,916 | ........35,916 | ... 8,205 | 01/01/2027.
4899999, Total - BONds = HYbrA SECUMHIES. ...ttt sesenisnes | sisesssssssssssssessens s sen st s st enssnssssanssnssnsenssensansas | iossssssnns 135916 | .o 100,000 | ........... 100,000 0 0 0 0 39,916 [ 8,205 |..... XXX......
8399997. TOtal = BONAS = PAM 4.ttt e bt | e 73,228,714 | ...... 72,906,770 | ...... 74,165,041 | ........74,088,541 [ .0 | i (17,208) [ ..ovevvvvinnnnad (V)] (17,208) | ..oovvvvennd 0 i 74,071,333 |0 [ e (842,619)] ...... (842,619) | ...4,395,346 | ..... XXX.oooe
8399998. Total - Bonds - Summary Item from Part 5 ..7,653,334 ..7,653,334 ..7,640,243 (310) (310) 13,402 | . 13,402 | ... 105,176 |..... XXX......
8399999. TOHAI = BOMAS. .tttk ef Rt | cneead 80,882,048 | ...... 80,560,105 | ...... 81,805,284 | ........74,088,541 | ...cccoovvincn0 | o (17,518) [ oo (V] (17,518) | ovovvennenad 0] 81,711,266 | .o | e (829,217)] ...... (829,217)] ...4,500,522 | ..... XXX.oon
Preferred Stocks - Industrial and Miscellaneous
38143V AA 7 |GOLDMAN SACHS CAP | SUB NOTE..........cccouuuue ... | 10/31/2012. | MORGAN KEEGAN & CO.......cccooee | vererns 8,000.000 204,500 205,664 0 [ o [ e 205,684 | i | e (1,164) | ..o (1,164)
38143V AA 7 |GOLDMAN SACHS CAP | SUB NOTE.... ... | 10/31/2012. | MORGAN KEEGAN & CO.......ccceee | crvrrnee 12,000.000 306,750 313,123 0 [ eovveeeeeereenies [ e 313,123 | e | v (6,373) | .eovenee (6,373)
38143V AA 7| GOLDMAN SACHS CAP | SUB NOTE, ... | 10/31/2012. | MORGAN KEEGAN & CO.. 11,960.000 305,728 315,067 0 (9,339) | . .(9,339) .
456837 30 1|ING GROUP NV.. .| 11/06/2012. | STIFEL NICOLAUS.........ovverrrirvins | cerrennnd 8,000.000 200,800 200,000 0 [ oo | e 200,000 | oo | e 800 800
JP MORGAN CHASE CAP XXIV SER X TR PREF
48123W 20 9(S ... | 06/07/2012. | STIFEL NICOLAUS........... 300.000 7,506 | oo | i 7,500 0 [ o | e 1,800 | e | e [ (1 I 258 |..... XXX......
49327R 10 3|KEYCORP CAPITAL X PREF TRUST, ... | 07/12/2012. | KEYBANK NA.......cooovrirrerrnrinens | cerireens 3,443.000 86,075 | ..ovvvcercerieineins | cevrneeienns 86,075 0 [ o [ errrrennnensen88,075 | it | e | v (V] I 3,959 |..... XXX......
617466 20 6|MORGAN STANLEY CAP TRUST V. .| 11/05/2012. | STIFEL NICOLAUS........cocvvvvrerrs | v 12,000.000 295,294 300,000 0 | oo | ereee000300,000 | oo | e (4,706) | e (4,708) | ........ 17,250 |.... XXX......
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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 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Foreign Interest/
r Prior Year Year's Total Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange (Loss) (Loss) (Loss) Received | Contractual
CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Disposal Disposal Year Date
69350H 20 2|PNC CAPITAL TRUST D...oocovnirrinerrerierireeineinns ... | 04/25/2012. | CALLED.........vvorrerrrirnricrirerinenns | cvvis 12,000.000 300,000 300,000 | ..cooovrvrne 300,000 |.. 0 [ o [ errneersensn300,000 | v | ceveeiscineiiens | v [ 6,635 |..... XXX......
PPLUS SER CMT-1 CL A TR CTFS COMCAST
73941X 77 5[COR ... | 09/17/2012. | KEYBANK NA . 8,000.000 200,000 200,000 | ..coovvvrnee 200,000 0 [ o [ eernernnerni 200,000 | oo | vevvenrrneirneninns | e [ s 12,500 |.... XXX......
780915 30 2|ROYCE MICRO CAP TRUST......ccocimriiinnrrnsrinrianinas ... | 111152012, | KEYBANK NA.......oviiiniiniinrinnnnis | vninns 12,000.000 300,000 300,000 ...300,000 | .. 0 [ | e 300,000 | i [ | e | o 16,150 |...... XXX......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 2,206,653 | ......... O 2,227,429 | ... 2,227,429 | oo 0 0 0 0 0 [iiiinnn2,227,429 |0 | e (20,777) | .....co. (20,777) | ...... 128,952 |..... XXX.oono
8999997. Total - Preferred Stocks = Part 4..........oiviiiiiiisiissiisi s eeesesssssesees s ssnssesssenes 2,206,653 | ......... P S 2,227,429 | oo 2,227,429 0 0 0 0 [cnenni2,227,429 | oo, [V (20,777) | .oovv (20,777) | ...... 128,952 |..... XXX
8999999. Total - Preferred Stocks........ccoviriiniinnen: 2,206,653 |......... O S 2,227,429 2,227,429 0 0 0 0 2,227,429 |0 | e (20,777) | ....... (20,777) | ...... 128,952 |..... XXX.oooo
9899999. Total - Preferred and Common Stock 2,206,653 | ......... O S 2,227,429 | ... 2,227,429 | ... 0 0 0 0 [ iiienn2,227,429 |0 | e (20,777) | .oovv (20,777) | ...... 128,952 |..... XXX.oooe
9999999, Total - Bonds, Preferred and Common Stocks ettt es ebeheheb ettt ettt et b bbbt s et nnnsenenaes | erenas 83,088,701 |......... XXX evvvere | v 84,032,713 | ......... 76,315,971 | oo 0 [ e (17,518) | ovvvererrian (U P (17,518) | oo 0....8393869 |.......l 0. (849,994) | ...... (849,994) | ...4,629,474 | ..... XXX......
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Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
3136A4 TA 7|FNMACMO 2012-18 UA ...| 03/30/2012 | MATURED... ...| 12/31/2012 | MATURED 999,999 | ............ 963,749 | ... 999,999 964,320 571 571 35,679 | ......... 35,679 | ... 11412 | ... 2,014
3137A3 NG 0|FNMA CMO 3762 AS ...| 03/30/2012 | MATURED... .| 10/31/2012 | MATURED........cccmvvrrerrrerirererneens | v 1,104,349 | ... 1,126,954 | ... 1,104,349 | ........... 1,126,642 (1 377) ) ISR IO (B12) | covvvrerereerens [ e | v (22,293)
3137AN JG 1|FHLMC CMO 4013 US INV FLT.. ... | 04/20/2012 | NOMURA 09/30/2012 | KEYBANK NA......coovvvrrnvernninnns | o 480,734 ATT 175 46 A8 | s [ e | e
3137AP SF  8|FHLMC CMO 4053 SU INV FLT. ...| 06/21/2012 | MATURED... ...| 12/31/2012 | MATURED 673,464 678,041 (53) (53)
38377D C3 8| GNMA CMO TAC 2010-105 HA. ... | 07/25/2012 | KEYBANK NA.. ...| 09/30/2012 | KEYBANK NA........coovvvvmrirmrinans | cereeens 1,926,210 | .........1,926,511 | ........1,926,210 | ........... 1,926,210 (K101 OIS ISR (B01) | vvvveereerens [ e | oo
38377G E4 7|GNMA CMO 2010-76 WB . | 06/21/2012 | KEYBANK NA.. ... | 07/31/2012 | KEYBANK NA. 143,217
38377K BR 0|GNMA CMO PAC-2 2010-114 QC ...| 11/16/2012 | MATURED ...| 12/31/2012 | MATURED 615,465 (279)
38378A ND 9|GNMA CMO 2011-145 DU ... | 03/21/2012 | KEYBANK NA.. ...| 07/31/2012 822,680 (5)
38378C Q8 3|GMNA CMO 2012-12DA... ...| 02/21/2012 | MATURED... .| 12/31/2012 468,824 16
38378E VE 0| GNMA CMO 2012-60 UA.... . | 06/26/2012 | NOMURA. 09/30/2012 e 417,359 7
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...vtiestesieeeirssers et e seees e bbbttt | ceniinens 7,653,334 ..7,6563,334 | oo 7,639,933 0 (310) 0
8399998. TOHBI = BOMAS. etttk 4EER s oeEEeEE LR LR E LR E Rkttt | erenian 7,653,334 . 1,663,334 | i 7,639,933 0 (310) 0
9999999, Total - Bonds, Preferred and COMMON SEOCKS...........ccveiiiiviiieiieiiiiiiies aeevteisessssssessessssesse s s s st sss s s s st b s s s s s es s s s b1 b bt b bt ses bbb s st as st s bt essessensnsans | sesnaas 7,640,243 | ......... 7,653,334 | ........... 7,639,933 0 (310) 0




Annual Statement for the year 2012 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
Common Stocks - Other Affiliates
000000 00 2|JEDNOTA INC R [ | [LaNO..or s | e ] s 550,432
1799999. Total - Common Stocks - Other Affiliates. . s 0 559,432
1899999. Total - Common Stocks ettt neen I {1 559,432
1999999. Total - Preferred and Common Stock..............cveveevvererernienee v | e 0 559,432
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0
2. Total amount of intangible assets nonadmitted §.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 O[JEDNOTA GENERAL INC......ccoomrurmmrircirreinerierieeiseniseenns JEDNOTAINC ...ocvvveririnnes 100.0
000000 00 0|JEDNOTA PROPERTIES INC R TP PP PP PP JEDNOTAINC ..o 100.0
0299999. Total - Common Stock OO OO OO OO OO OO PO OO O OO PO O PP PO PP PO UP TP YOO PPTOPE IPOTOPTOTOYRPPURTPPOPRPORPPRPPROON 0 e XXX e [ e XXX e
0399999. Total - Preferred and COMMON SHOCK.............cc.uiruiiiiiiiiiieiitiieiss ettt | covesinesiesiesessssissinesiend LV [STOORTID. ., SOOI IOV XXX,

E16
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Sch. DA-Pt. 1
NONE

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 1B-Broker List
NONE

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

KEY BANK - GENEral ACCNL.........cverrermreeeririreeiieesseisesssniens CLEVELAND OH.....ooivirireereieinerieseiensssessensssssesssessesenes | aeeneinns ..4,501,989 [ XXX
KEY BANK - FCSU Corp Center CLEVELAND OH......oovviiririieiniieiesisissisisssssessssssssensessnnens | soreseenes . . 121,096 | XXX
KEY BANK INVEStMENt SWEEP........couvvmrrmnrirrircereineeseeiieriens CLEVELAND OH.....cooivmririereerinineriessssssesssssessessssssssssnessens | eeneesnnes | consesneninend (U8 (VI O <1720 TR IR 2,504,915 | XXX
KEY BANK - Jednota Youth Building Fund vie CLEVELAND OH.....ooiiiiiriireieiisiiesisesississssssssssssssessssesns | seinsions XXX
FHLB o CINCINNATI OH....ccoouirmrimineieisesesieseseesssssessessssessessssessnses | seerisenes XXX
BANK OF MONTREAL e TORONTO ONTARIO CANADA.......cooriiriinrineeissiseisnssinsssinns | everernnes | cnneiiissiesissineens [ s | conseesssessssessenssssssns | ooesssseesssessesens 7,424 | XXX
KEY BANK - CANADIAN FOREIGN CURRENCY UNITS............. CLEVELAND OH ...couivirirrireenneineriesisssseeesessssessessssssnessens | eenesines | ernesssnessesssnsssness | semessssssnessesssseessnsss | seesssisessessnsssnessesssn | noessesssssssnsss 79,076 | XXX
PETTY CASH CLEVELAND OH.....ooiiiurireirneieieriesisnessssisssssssssssssssssesesnes | eveneinns ettt | e | e 500 | XXX
0199999. Total - Open Depositories.. DO, D 0., S 16,472 | oo [V 7,916,511 | XXX..
0399999. Total Cash on Deposit.... XXX.. XXX..
0599999, TOAI CASN.......ovvurerrireeiaeiseeee ettt XXX... XXX..

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

1. January 5,894,098 | 4. April 16,209,322 | 7. July. 18,207,965 | 10. October. 18,914,151
2. February. 7,679,897 |5. May. 18,135,188 | 8. August 19,063,169 | 11. November. 14,043,013
3. March 8,091,029 |6. June 14,763,604 |9. September. 20,881,297 | 12. December. 7,916,511

E25




Annual Statement for the year 2012ofthe FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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