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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar@ASUNY SECUMHES......oucvvueveeireirciteieeiteiseesees ettt essessins | eesassssssssneens 366,138 |....cc...... 0.0 | oo 366,138 | .ooucveerecrieniieiinns | s 366,138 |............ 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 lIssued by U.S. government agenCi€s..........ooeveueurieveerrerseeerersesensens | coeveerenennenns 1,002,866 |............ 0.1 | e 1,002,866 | ...cocvvvverriererirerenns | v 1,002,866 |............ 0.1
1.22 Issued by U.S. government sponsored agenci€s..........coevvvereveeens | wovvrevereenns 55,128,814 |............ 6.4 | .o 55,128,814 | ...ovvvvereeireieies | e 55,128,814 |............ 6.4
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. | wovvvevevuinnn 5,123,799 | ............ 0.6 | .. 5,123,799 | oo | e 5,123,799 | ............ 0.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 24,628,474 |...........2.9 | oo 24,628,474 | ..o | e, 24,628,474
1.43 Revenue and assessment obligations 150,245,805 150,245,805 150,245,805
1.44 Industrial development and similar obligations.............ccccccoeviveveveens | ovvereinen. 18,422,595 | ..........21 | e 18,422,595 | ..o | e 18,422,595
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..........cccoooovrioniens | v 12,959,018 |...cccceoue. 15 | e 12,959,018 | ..ovovrverrrineirninns | v 12,959,018 |...ccceenee 1.5
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 79,302,584 |............ 9.2 | s 79,302,584 |....ovvorerernrireiins | everriieninns 79,302,584 |........... 9.2
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 OtNEI...cvvveecieieicse e snsssnssens | seesessesens 57,236,103 |............ 6.7 | v 57,236,103 | ..evoverreeernrireires [ overeiinninns 57,236,103 |............ 6.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 128,106,547 |.......... 149 | e, 128,106,547 | ...ooovieieireireis | eevireii 128,106,547 |.......... 14.9
2.2 Unaffiliated non-U.S. securities (including Canada ..49,435,421 ...49,435,421 49435421 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........coouuiviieisseseseseseneens | cereeseeieees 3,923,466 |............ (T I 3,923/486 | ... | s 3,923,466 |............ 0.5
3.2 Preferred stocks:
3.21 Affiliated . .
3.22 UNAffiliated.......overeereeeeeieieciseieiecee sttt sseesssssenenens | eereeseseesens 11,471,894 |............ 1.3 | 11,471,894 | oo | v 11,471,894 |............ 1.3
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ s | e (01 O 0.0
3.32 Unaffili@ted........cccvrvereriiieineneeneiseeeese s | seviessinenens 42,477,616 |............ 5.0 [ oo 42,477,816 | ..o | e 42,477,616 |........... 5.0
3.4 Other equity securities:
341 AFFIEEE. .. oo | et 165,540,226 |......... 193 | e 165,356,387 [ ....ovvuerrecrrecrerirenes | verereris 165,356,387 |.......... 19.3
342 Unaffilidted..........oovoeierieii s | eeeeeieeeieees 3228324 |............ 04 | e, 3,228,324 | ..o | s 3228324 |............ 0.4
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

© o N o

. Total invested assets

Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses

4.4 Multifamily residential properties.

4.5 COMMENCIAl [OANS..........covveveercreieeie et
4.6 Mezzanine real estate [0anS..........ccocvveieiesieeee e

Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i

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

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns

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

satisfaction of debt)........cccovvrverieiiee s
CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments...........cccoooveneurnininennees
. Other invested assets

............... 9,646,923

............. 23,883,002

................ 9,646,923
.............. 23,883,002

..9,646,923
23,883,002

........... 857,665,986

............ 857,482,146

............ 8

57,482,146
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 15,693,715
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 338,183 338,183
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, 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 495,529
8.2 Totals, Part 3, COIUMN ...ttt 495,529
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 15,536,369
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 15,536,369
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
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 0
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 0
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 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 21,713,639

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 2,120,055 2,120,055

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb 49,308
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb 49,308

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

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
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
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 23,883,002
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 23,883,002

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 780,524,064
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 328,598,066
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 1,779,920
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 197,689
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (494,662)
4.3 Part2, SECtON 2, COIUMN 13........ itk 7,663,014
A4 Partd, COIUMN Tttt (3,361,636) 4,004,405
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 4,456,515
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 304,710,870
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 5,896,964

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

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 101,972

9.4 Partd, COIUMN 13.....oooiieeimeiisieesesessss e esss st 53,471 155,443

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 808,599,692

Deduct total NONAAMILEEA BMOUNES.........eveiiiieieiciecisie ettt 8 AR Rttt 183,840

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 808,415,852
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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.. .16,593,764 ...16,609,815 16,866,548 ..16,176,401
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 16,593,764 [ .cooovviiisrrieenns 16,609,815 [ .ooovrrriiisnnieens LRI RY LI — 16,176,401
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...ooocreeisricsssrissssiinns | v RRPENA I 5,326,051 | oo, 5,257,438 | oo 5,125,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooevieieieeciiiiies | e 24628474 | ..o 25,260,257 | .ooiviiin 25537528 | .o 24,120,000
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.oosiissiensssisssinnss | i, 306,897,248 | .........ccccceo.. 311,860,656 | ..cooovvecien. 313,848,317 [ oo, 297,206,419
Industrial and Miscellaneous and Hybrid 8. United States........cccoeevervevees | covereerrieeienns 179,279,458 | ......covevue. 186,073,149 | ..ccovevennee. 183,803,465 | ....ccvevvreee. 181,812,369
Securities (Unaffiliated) 9. €aNada......cooeeveereerererrernns | e 4,826,325 | oo 4,989,519 | oo 4,938,637 | cooveereerrirreenanns 4,667,000
10._Other COUNtries. ..uurreeinrreee | coreensriinissniens 44,609,096 [ ..cooooriiiirieenes 44,797,916 | oo 44,889,746 | ..o 44,131,667
11, Totals...oooocrnnnrisiniensscinss [, 228,714,878 | .cocovven. 235,860,585 | ..ooooireriens 233,631,847 [ .ooovrii. 230,611,036
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......ccoumseersmssees [ coveviiiiiicnnnns 581,958,164 | ........ccoooeeens 594,917,363 | .oooovverisnannens e YT 573,238,856
PREFERRED STOCKS 14. United States.......cooevvemvveeens [ vevvvrmreririnneenns 11,471,894 | o 12,073,690 [ .ooovvvrerirrcienns 15,507,919

Industrial and Miscellaneous (Unaffiliated)

11,471,894

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ..ccooccvvnnen. 11,471,894 [ .o, 12,073,690 [ .o, 15,507,919

COMMON STOCKS 20. United States........comuerreeneeees | conmervrnereeinnnens 47,546,819 [ .oovvvererirciennns 47,546,819 | ..o 40,527,783

Industrial and Miscellaneous (Unaffiliated) 21, Canada..........coeovevererverienies | e 957,460 | .ovvverererrrieis 957,460 | covoverererrereis 781,295
22. Other Countries......cooocoveviies | covvivcniiiiiicien, 1,125,127 | oo, 1,125,127 | v, 1,004,674

23, TotalS. oo | i 49,629,406 [ ..o 49,629,406 | ..o 42,313,752

Parent, Subsidiaries and Affiliates 24, Totals....oooveeisisisiiciciiss | i, 165,540,227 | .....ccoooevvenee. 165,540,227 | .....cccooceeveee. 168,845,584
25. Total Common StockS....... | covccvvccen. 215,169,633 | .coovvvvescen. 215,169,633 | .coooovicnn. 211,159,337

26. Total StOCKS...cuumseeesssrrnsiss | v, 226,641,527 | .ovvvvrroen, 227,243,323 | oo, 226,667,255

27. Total Bonds and Stocks.... | ...........c....... 808,599,691 | ....cvvrrrverenns 822,160,686 | ........correvere. 821,808,933
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

............................ 4.0
............................ 0.0
............................ 0.0

............................ 6.9
............................ 0.0
............................ 0.0

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

.................... 315,002

.................... 315,002

.................... 315,002

................. 2,067,997

................. 1,600,012

................. 5,123,799

................. 5,123,799

41
4.2

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

................. 2,324,525
.................... 250,000

................. 8,003,715
................. 1,861,392

884,459 |....

............... 22,787,181
................. 2,029,574

............... 21,632,623
................. 2,111,392

...884,459 |.... .02 .. .00 [.. ....884,459 .
L A o) = USRI (SO 2,574,525 | ..ot 9,865,107 | ..oovvevne. 11,537,975 | oo 650,867 | oo [V 24628474 | ..o 42 [ 24,816,756 |..ovovriererenne, 40 [ 24,628,474 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC e | erveneiiesiaes 36,549,549 | ............. 105,374,752 | ..o 93,161,504 | ............... 29,129,752 | ..ovveane 18,609,127 | ....oe...... 282,824,683 | ...coovvreererrnnnnd 48.0 | .. 314,488,394 | ...cooovereerrrrna. IOX: T — 279,043,201 | ..covveeneeee. 3,781,482

5,509,574

9,013,910

.9,649,081

...24,072,565 | ...

...30,878,118

...24,072,565 |....
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oot ssnsnns | aessesssiens 11,718,576 | ..o 81,787,135 | ..evvrnnn 49,098,136 | ..coovvvrnnnes 5,430,029 | .ccoovvrrerinnes 1,479,049 | ............. 149,512,925 [ .o 254 | 113,737,860 | ..coovvrververrerinne 184 |, 88,255,122 | ....ocevveee 61,257,803
8.2 NAIC 2.ttt | ceensiesieeniens 2,353,217 | covvvrreen. 25,501,212 | .oovvenne. 29,120,265 | ...oooovvvrrennen. 108,121 [ e | erieeieienns 57,082,814 | ..o 9.7 | e 56,490,736 [ ....coovvrrrerrrrinnn. 9.1 | 39,171,304 | ..o 17,911,510
8.3 NAIC 3.ooreiese sttt sssssessssns | sessssessssnssns 1,995,000 | ...ccoovvrnnnn. 3,202,764 | ..ovverrrirnn 4,320,913 [ oo | e | e 9,518,677 |.evevevrcverrrerrirenn 18 [ i 10,502,232 | ..ovoervrerieeiiinns Y2 I 6,280,174 | coovvverrirnn 3,238,503
B.4 NAIC Aottt s sssssssssas | sossnssssessssssssesssssssssnnss | sonssssssssnns 3,380,559 | .ovvvvrrirnn 5,426,897 | ..oooevvrereeriinsriensiiens | s | e 8,807,456 |....covvviverrrerrirenn 15 [ 17,224,008 | ...oovvrvverieeriens 2.8 | . 4,884,333 | oo 3,923,123
.................... 578,912 [ coviiriienr000ii252,242 | s [ e | s 1,000,445 revrnnnssnsssssssssnssssssnns | consesssnssnsnnsenn 0.0 [ oo, 1,000,445
............................................................................................................................. 395,712 | oo 395,712 v 098,005 399,712
Totals... .114,450,582 ...88,218,452 5,538,150 1,874,761 .226,318,029 198,552,842 .139,987,089
Hybrid Securities
T NAIC oo ssssssssssssns | sisssisssssssssisssssssssnnss | sovsesssesssesssesssesssesssesssens | sonsssesssssssssssnsssssssssssssss | sssssisssssssnssssssssssssssenss | sessenssesssenssenssenssensssnssens | svnsnsessssssssssssssssssseenQ [ evnmrinsississinneesnn0000 | | o000 [ e
7.2 NAIC 2.t sssssssssssssssnssns | snnssisssinsssnssisssssssssnnes | sessesssesssesssesssesssesssesssens | seesssesssssssssssssssssssnssnssns | sensssnsssnsssnsssnssnssnssnsss | svssessssssssssensssssenssenssens | sonnssnsssssssnsssssssnssnnsn0 [ eonrevnniinninniinniinnen0:00 | oo 370,511

................. 2,480,450




Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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

L0IS

598,005

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt seen (d).......... 61,477,690 | ............. 206,362,720 | ............. 156,257,016 | .....oou..e... 38,286,725 | ..............20,144 116 | ............. 482,528,268 | ..covvevererenennn819 | e XXX e [ e ek XXX e [ 417,488,983 | ............... 65,039,285
9.2 NAIC 2.t () 2,603,217 | .ovvverenne 32,872,178 | ............... 38,134,175 | c.ccoveeeee. 9,657,201 | wovveeereeeieriieneenn0 [ e 83,266,772 [ ..ooovvvevreereeeeen 14 |t XX e e e XXX [ i 65,355,261 | ...ccevvvnee. 17,911,510
.1,995,000 ...120,714 ...11,965,526 8,727,023 3,238,503
........................... 0 cereeriennnnnn 8,807,456 coevieerinnnnnn,884,333
................ 169,291 (©).............1,000,445 ceeveeeriennn 1,000,445
............... 0 .....1,199,461 (0).... 1,595,173 1,595,173
. 66,245,198 .205,590,704 (b)........589,163,639 499,051,217
9.8 Line9.7a53 % Of COL B.u.ouverecieieiecieiesceses st | eeessssessssesssssnnes 112 | e8| e 349 [ iiiieeeee82 [ 3.9 | e, 100.0 oo XXX e Lo XXX s [t XXX e | i 84.7
10. Total Bonds Prior Year
101 NAIC oottt ssensnens | stenssessaienes 93,985,934 | ............. 202,164,114 | ............. 136,548,977 | .............47,005422 | ............... 18,568,054 |.............. 0.0 SN IS D 0.0 I IO 498,272,501 [ covvoevververreers 80.5 | .ooveeren 459,461,718 | ............... 38,810,784
3,501,237 | .... ...33,291,002 | .... ...40,806,781 154977 ... ...89,768,940 LT7,011,753 | ... ..12,757,186
.................... 622,368 | ................1,810,257 | ................ 7,236,784 | ....................941,289 | .................2,371,983 e 8,785,089 | .................4,197 593
.................................................... 5,782,747 | voveeeeen 11,021,278 | 819,983 | e e 12,176,297 | ................5,047, 711

...59,781,546

..22,293,020 |....

10.8 Line 10.7.a5@ % Of COL 8.....coivireieiiiicieieisceciissesieesessiensennes | evneeessssessseseesienee 19:9 | iiiieiiiiiisiiesieniennnd 908 | evvereerienesreereeneenned 10 [ e 97 [, 3.6
11. Total Publicly Traded Bonds
T4 NAIC 1ottt essssenes | evsessessenians 58,806,726 | ............. 172,860,603 | ............. 128,369,722 | .covvvrrnee. 37,307,816 | .covvrrerenne 20,144,116 | ........... 417,488,983 | ..o 709 | oo 459,461,718 417,488,983
112 NAIC 2.ttt siessens | evvessessaessnnes 1,070,421 | ..o 27,215,803 | ..coevenee 27,519,958 | ..coeveernenn 9,549,081 | ..o | e 65,355,261 | .ecovververnreiieeeenn 111 | 77,011,753 | o124 | 65,355,261
113 NAIC 3ottt ess s ssss s sssssssnstensnes | eveeesnssnssnnes 1,995,000 | ..coovvrveenee. 2,370,770 | cooverereereee 1,914,404 | .o 120,714 | oo 2,326,135 | covoeveerieren 8,727,023 | ovovveverveveeeeen 15 | 8,785,089 | ..ovovvveerveeeriereen 14 | e 8,727,023
..405369 | .... 4,478,963 |.... 4,884,333 ..12,176,297 4,884,333 |....
.................... 578,912 | ....................252,242 reveereenennnn 1,000,445 reveerereenresesnsnnsenseenea0 cerverrennennen 1,000,445
................. 1,199,461 [ [ e 395,712 | 1,695,173 ceerennenenen 98,005 e 1,995,173
.163,734,750 ...46,977,610 ..22,865,963 | .... 499,051,218 558,032,862 499,051,218 |....

Line 1.7 as a % of Col. B.......ccecvvevrrernennn. 2328 | ... .94 4.6 ..100.0 ...100.0 |....
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoocvvcvveenn [ v 105 | 345 | e, 27.8 | oo 8.0 | oo 3.9 | 84.7 | XXX [ XXX [tk XX | i 84.7
12. Total Privately Placed Bonds
12,0 NAIC ottt | creseseseseenens 2,670,964 | ... 33,502,117 | oo 27,887,294 | ...covvrvrrrnn. 978,910 | oo | ceveerneninnens 65,039,285 | ..oovveriricrinene 11.0 [ 38,810,784 | ..ovvevvrirrirenn 8.3 | XXX i | i 65,039,285
1,532,797 5,656,375 | ... ...10,614,218 108,121 17,911,510 ..12,757,186 17,911,510
831,994 | ..oovevvrienn. 2,406,509 | ..o | e | e 3,238,503 | .ovvververieiiinieennnd0.5 | 4197593 | oo 0.7 | e e XXX e | e 3,238,503
124 NAIC 4ottt sssestns [ eniiesisssisesssesssesssenssennes | seessesnsinnees 2,975,190 | v 947,933 | oo | e | e 3,923,123 | o0 | 5,047,711 | coeeiniinnennnd08 e b XXX [ s 3,923,123
12.5 NAIC 5.ttt sttt | sesssesssesssesssesssesssesssensss | ersesssnssnssssssssssnssnsssnns | sessisssssssssssssssssssssssans | esssesssesssesssenssenssenssenses
..... .0 ..
........................... 4,203,761 .1,087,030
........ 4.7 1.2
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccccevviivinens | vovvviiniiiiiicici, 0.7 | o L3 i T | i 0.2
(@) Includes $.....85,912,423 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....3,999,928 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

(d

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....7,205,475;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC 4§

.......... 0;

NAIC5S.......... 0;

NAIC6S.......

1,199,461 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

..0.



Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 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........cevevececeeieictee et sessnsens | evereesinasnens TA55475 | oo 330,834
1.2 Residential Mortgage-Backed Securities..... 3,314,100 | ... .7,562,083 ..12,223,061
1.3 Commercial Mortgage-Backed Securities.... e ..415,465 | ... 1,236,204 | .... . . .3,001,699
1.4 Other Loan-Backed and Structured SECUMItIES.........ccovvevvreurerrerersnnens fereieisisssscissssieennes (SRR ISR .. s
1.5 TO1AIS. .ottt sttt snsnnaens | erssssessensans 10,885,040 | ... 9,129,121 ,058,851 |..cccuuve. 620,287 | ..coooveeer....55,940 | oo 23,749,239

............... 1,002,866
..14,346 | ..

................. 8,524,479 e 8,024,479
...... 12,223,061

3,001,699 | .

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.... e |
34 B [FSEOOTRORRRUOTY [OTOOTOR R RRR RPN
3.5 TOtAIS. .ottt sensenss | fesssssssessensessesssenaanes (V1N I 2,067,997 | oo 1,600,012

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 IsSUEr OBlIGAtioNS.........ccveevecvceeieeeeee et sssesssnsns | evvensenseeneesen2yDT4525 | i, 9,865,107 | .covvvenee. 11,537,975 | v 650,867 | ..oocvereereriereereeieeienns | e 24,628,474 | oo 42 | . 24,816,756 | .oovvveverrereereinn: 4.0 [, 24628474 | ..o
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities

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

Non-Guaranteed
5.1 1SSUET ODlIGAtONS..........ccvuveerecicieieceeee ettt ses e | eeveereesaesiens 9,802,692 67,533,798 87,014,822 21,719,690 |.. ...182,289,522 | ..
5.2 Residential Mortgage-Backed Securities. ...26,208,450 39,821,817 12,637,318 ...1,370,956 | .. s 80,038,542 |..
5.3 Commercial Mortgage-Backed Securities.... I [ 39,731 | e 1,508,159 | .cooovvvirne 1,513,602 | .o reverernersnnnessennsenenns | o3, 001,492 | e 05 | e 7,623,335 | 1.2 | ...3,061,492 |..
5.4 Other Loan-Backed and Structured SECUtES............ovvrveerereereecrerienns | corerrisisiennias 498,675 | ...ccovvenven. 2,020,551 | coovvrens 1,009,671 | ............. 15,588,186 | ............. 18,609,127 . N 37,726,211
5.5 TOtAIS. . cvuceii ettt enansnnnes | ersessessenees 36,549,549 | ............. 110,884,326 | ............ 102,175,414 | ............. 38,678,832 |..ccoovvnv. 18,609,127 . 345,366,512 B 303,115,766
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODlIGAtIONS........coocveeeecrceese et seesesssssssssnnes | erevesessenssnss 6,384,294 | .............. 65,446,735 | ............... 60,157,866 | ....cccvvreneen 553,252 | ovvrrererernns 395,712 | v 132,937,859 | weoveeeererereeine 226 | oo 147,926,889 | ..oovovveveeeeeenn23.9 | 97,397,307 | ............. 35,540,553
6.2 Residential Mortgage-Backed SeCUNties..........ocovveveercrerreerrerreiiesseis | cevereienins 7,130,571 | oo, 19,997,694 | ...ccooevvnvae 5741416 | ... 3,851,074 | .o 1,479,049 | ......c....... 38,199,804 | ..ovvereererereinnd 6.5 | e 24,679,225 | ccooverereeveeneannd0 | 37,066,050 | ......c........ 1,133,754
6.3 Commercial Mortgage-Backed Securities.... e ..972,485 | .... ...12,000,622 |.... . ..12,973,107 ...16,624,983 ..4,532,903 | .. 8,440,204
6.4 Other Loan-Backed and Structured SeCUties............couurvvrrureriernrnerens | coverersninens 1,748,734 [ ..o 17,005,530 | .coovevnnee. 22319171 [ 1,133,825 | .o e 42,207,259 . 9,321,745 | oo 15 | 990,830 | ..coerenees 41,216,430
6.5 TOtAIS. . .ouceieei et ensnsnnsssnensnnas | esseesessasnees 16,236,084 | ............. 114,450,582 | ............... 88,218,452 | ............... 5,538,150 |..............1,874,761 | ............. 226,318,029 [ ..oovivieen 384 |, 198,552,842 | c.ovvvvvveneeeen32.1 |, 139,987,089 |............. 86,330,940
. Hybrid Securities
7.1 1SSUET OBlIGALIONS........coucvieeiecicieeceece ettt sasssessas | creessessesssesessessssssssessns | sotessiesiessessesssssssssessnsaes | sessessessessssssssessssessessas | sesssessesssseens 120,714 | ceeeen2,326,135 | oo 2,446,849 R/ 2,850,961
7.2 Residential Mortgage-Backed Securities. .. . . .

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
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 2013 of e N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 25,916,986 | ............. 145,244 471 | ............. 160,345,980 | ............. 25,503,179 | .ccovrvrene 2,721,847 | oo 359,732,464 | ..o B | XXX i e XX K | e 320,410,429
9.2 Residential Mortgage-Backed Securities..... ...36,653,121 ...67,381,595 | .... ...19,651,265 | .... ...5,296,375 1,479,049 |.... .130,461,406 ...129,327,653
9.3 Commercial Mortgage-Backed SECUItES..........c..cvvveveercevereeerieieieniens [ e, 1,427,682 14744984 | ... 2,264,617 | ..coovvvrrrnnn 543,075 | e 55,940 | ..ocvvrree 19,036,299 | ..o 3.2 [ et XXX | et XXX s | e 10,596,095
9.4 Other Loan-Backed and Structured SECUMtIES. .........ccvvvrerrerrrrernrenrirnns | cerveiersnnennes 2,247,409 | ..o 19,026,082 | ......ceenev. 23,328,842 |............. 16,722,011 [ .o 18,609,127 | ..oovvnnnee. 79,933470 [ o136 | XXX i [ XXX s | i, 38,717,041
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 66,245,198 | ............. 246,397,132 | ..o 205,590,704 | ............. 48,064,641 | ............. 22,865,963 | ............. 589,163,639 [ ...oovovvrrrerienennn100.0 [ XXX [ eereirneee e XK s [ i 499,051,218
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 112 [ 418 [ 349 | i 8.2 [, 39 [ 100.0 | XXX [ e XXX i e XX [ 84.7
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorvverercirrireiieiieiieeiieiteeieeteseeseessessessssssnsas | eesiesiseneens 35,633,072 | ....cccouc. 166,486,695 | ............. 178,383,411 | ..ccoeeee. 36,243,488 | ............... 7,283,747 | .. ) 0.9 G DR 90,9 CURIRIN INTR 424,030,413 [ oo 68.5 | .covreinne 384,618,618
10.2 Residential Mortgage-Backed SECUMHES..........c.ovuvrremrereeneeneineirneins | ceeerneirneens 46,195,504 | ....cccvvnvee. 61,878,955 | ..ccooovrrennn. 9,709,675 | cvvvvvnne. 3,506,671 | coverreerinnns 914,394 | .............. ) 0.9 CHUIIN I 90,9 CHRIRIN INTR 122,205,199 | .o 19.7 | 122,205,199
10.3 Commercial Mortgage-Backed SECUMHES..........c.cocuruenrrinrienneinneiiniiinies | covveneiinneens 15,318,410 | oo 8,922,798 | ..ocovvrrinne 2,518,204 | ... 1,461,363 | ..covvvvrerrs CUICLICH I— ) 0.9 CHUIIN I 90,9 CHUININ R 28,312,331 [ s 46 | .. 16,232,596
10.4 Other Loan-Backed and Structured SECUMHES...........cveeveereeneerneerneens | corisiiisiiisiennes 962,554 | ..o 5,759,763 | .ooovvvviennes 5,002,530 | ...ccocceneee 18,570,024 | ............. 14,003,323 |.............. 0,9, ST [ 0,9, SRR (TR 44298194 [ ..o, 72 o 34,976,449
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 98,109,540 | ............. 243,048,210 | ............. 195,613,820 | ...ccooneee. 59,781,546 | ............. 22,293,020 |.ccovrvnnene ) .9 N P ). 9,9 CRURRIN INRN 618,846,137 | ..oocvovevrcrrernnee 100.0 | oo 558,032,862
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 159 [, 39.3 | i 316 | o 9.7 [, 36 [, XXX i, XXX oo [ oo 100.0 |, XXX ooiiriiens | e 90.2

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 24,325,339 127,461,055 140,399,009 25,503,179 320,410,429 384,618,618 320,410,429
11.2 Residential Mortgage-Backed Securities. 36,653,121 | covvveeenn 66,247,841 | ..covveneenee 19,651,265 | ...ccvvennee. 5,296,375 129,327,653 122,205,199 129,327,653
11.3 Commercial Mortgage-Backed Securities.............couererenenneneneneirnees [ covenereinineens 455,196 | .cocvvreene 7,277,266 | .coovvveverenee 2,264,617 | covereeenns 543,075 | cooviereerenn55,940 | e 10,596,095 B 16,232,596 [ [P 10,596,095
11.4 Other Loan-Backed and Structured SECUMHES...........cvevvremeerneernrrnens | cririisiininnns, 607,780 | ..o 2445295 | oo 1,419,859 ..o, 15,634,980 | ............ 18,609,127 | ............... 38,717,041 N 34976449 | ..o 5.7 [cii 38,717,041

115 TOtAIS ..o eissesesssessesnesssssssssssssssssinssinnns | ceveeneennnn 02,041,437 | ... 203,431,457 | ............. 163,734,750 | ............. 46,977,610
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .94
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoccevcencrincrinciinene | convvssiissiinsenneeen 105 | 345 278 | i 8.0
Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........ovevreereeieeiesieese s | sessesssssnees 1,591,647 ..o 17,783,416 | ..o 19,946,971 | oo | eeriesseesnessssssienes | erirenienens 39,322,034 Y I 39,411,795 [ oo (SR [— ). 0,0 G IO 39,322,034
12.2 Residential Mortgage-Backed SECUMIES............cocviveievcrreeeieicrieieens | e, | v 1,133,754 | oo | et | e | e 1,133,754 2 | e (01 I 0.0 [ D90 NN U 1,133,754
12.3 Commercial Mortgage-Backed SeCUties...........oocvrivrinrevnevnirncnnens | e 972,485 | .oovvvrrrnns TABT,T19 | oo | e | ceeessessssssessssssssssssens | seeesesssessenn 8,440,204 . I 12,079,735 | oo 20 [ ). 0.9 CHRIN IR 8,440,204
12.4 Other Loan-Backed and Structured SECUMHES...........ccoveerirerinrienrinnies | ceressiinsiinnnes 1,639,629 [....coccoee.ce 16,580,787 | ..coovvennee. 21,908,984 ... 1,087,030 | ..o | o, 41,216,430 O 9,321,745 | oo 1.5 |, .0, SRR [ 41,216,430
12.5 TOHAIS ..ot esines | oesbnesnesnees 4,203,761 | .cooovvrennns 42,965,675 | ..cooovrennen: 41,855,954 | ... 1,087,030 | oo (N [ 90,112,421 B 60,813,275 | oo 9.8 [ ) 0.9 CHRIN IO 90,112,421
12.6 Line 12.585@ % Of COL B.....ouvvneenieciiericrieeeienieeienisnienisssisnsenes | seesisssssssssisssessens L/ ATT | s 484 | oo 1.2 | e 0.0 [ oo 100.0 [ XKX s | e 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvcvciinnicinnnie | v, [ O AT I 5 1 02 ] i, 00 ] i, 153 |t XKX i [ i, D, SR R D9, S I ., SR 15.3
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DeCember 31 Of PHOF YEAT..........curieierrieiiecireireeseeireteise sttt stessss e ssessnes | eeteessssessesssseesesssstesssessessesens 23,562,907 | oo 23,562,908 | ....euriiieireieieeeie et | ettt (0) ] eovereerereee e
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 65,932,318 | oo 65,932,318 [ oottt | sttt esae s | ereesstes ettt a ettt s bbb nenn
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAS............ccevcvireieieiiesiee ettt st ae s st sssassssssssenes | entessesesissesssssesssesse s essesaesas 82,289,750 | .oveevereeerereeeie e E I A O I O OO ST
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvvurrrimrrrrrrniinennrsinsssesees | soveveenensnssssesssssssssssssessssesens 7,205,475 | oo eessesessenenns 7,205,475 | ovveerrereeenrneiseessssssnsessssesnssnsnens0 [ v (0) PO 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....o.iuiiiiieiieiieiciisisiesisiesssessesssssssessssessessssssssnssnses | eersssesissessesssnssssssssssnssssesessneas 7,205,475 | oo 7,205,475 | coooveieeesseeeesresessnsnesnessneenendd | i [0 OO 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

SI11, SI12, SI13, S114, SI15
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SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 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
Land and Office Building, 3250 Interstate Dr. .... | Richfield... 11/01/2000 | 11/01/2000 | .............12,264,756 8,854,060 8,854,060 284,353 .1,729,228
Land and Office Building, 4059 Kinross Lakes Parkway. . | Richfield... 10/17/2006 | 10/17/2006 | ...............8,022,955 | ..oovvvviiniiiiniisininians 6,682,309 6,682,309 211,176 ..1,479,640
0299999. Properties Occupied by the Reporting Entity - ADMINISTTatiVE. ... ....cuuieiieiiieiieisiss et ensns | snsensanssas 20,287,711 [0 | v 15,536,369 | ..ocoovnve. 15,536,369 495,529 0 | oieennnn(495,529) | oo | i 3,208,868
0399999. Total - Properties Occupied by the Reporting Entity ..20,287,711 ..15,536,369 ..15,536,369 495,529 0 ..3,208,868
0699999, TOAIS.......v.vvreereiteeiaisseeese et s es et s s8R 888 ..20,287,711 ..15,536,369 ..15,536,369 495,529 0 ..3,208,868
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year

5

Name of Vendor

6

Actual Cost
at Time
of Acquisition

Amount of
Encumbrances

8
Book/Adjusted
Carrying Value

Less
Encumbrances

9
Additional
Investment
Made After
Acquisition

1 Location 4
2 3
Date
Description of Property City State | Acquired

Acquired by Purchase

Land and Office Building, 3250 INtErStAte DI..........cviuiiriiiiiiiieisiei st Richfield OH...... 03/15/2013
Land and Office Building, 3250 INtErState DI..........coueuiuiirireiiree et ennes Richfield OH...... 12/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway. . | Richfield. OH...... 03/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield OH...... 05/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield. OH...... 05/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield OH...... 06/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield. OH...... 06/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway . | Richfield. OH...... 11/15/2013
Land and Office Building, 4059 Kinross Lakes Parkway. . | Richfield OH...... 12/15/2013

Lou Ritenour.
Lou Ritenour.

Kaczmar Architect

Lou Ritenour.

Kaczmar Architect

Lou Ritenour.

Snavely Construction
Snavely Construction

Snavely Construction

0199999. Total - Acquired by PUrchase...........coooveureiininiinnsscees s

323,908

0399999. Totals
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Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

3 Location 6 7 8 9 10 1 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0|CF SPECIAL SITUATION FUND I, LP......ccccovvies [ v | CLEVELAND............ |OHA.A |CLUTTERBUCK FUNDS LLC.....ooviiriiniisniins I ............ |08/30/2006 ...... 11 ] s 10,000,000 | ........ 13,408,857 | ......... 13,408,857 14,911 [ oo | e | s | onnsesnsensssssssnsns | sessessseesssnsssessanns | eesesseesnssnsesssnnss | erienes 14.5
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated...........cviiiiiisiiiiiisiiisensssssssssisssssesssssessssssessnsssssnssssssns | arsssene 10,000,000 | ......... 13,408,857 | ......... 13,408,857 14,911 0 0 |0 i {1 I (L P 0 [..XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|ANCORA MERGER ARBITRAGE FUND LP........ [ ......... CLEVELAND............ OH... | ANCORA ADVISORS LLC........ooimrvrvrmrirervrinnes | corerrnris 05/01/2012 | ....... B | e 5,000,000 | ........... 5,169,122 | ........... 5,169,122 | ............ 122,879
000000 00 0|PRIMUS CAPITAL FUND VII, LP......cccovvvininnines [ v CLEVELAND............ OH... | PRIMUS CAPITAL FUND VII, LP......ccovvviniinnns [ 12113/2012 | ....... 1 .2,154,083 .1,944,365 1,944,365 | ........... (105,814)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..............ccccovioiiiiioioioiieie e .7,154,083 7,113,487 7,113,487 17,065 0 (O
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0|CANAL MEZZANINE PARTNERS Il, LP.....cocoes [ covvrnnns |TWINSBURG ............ |OH... |CANAL MEZZANINE PARTNERS II, LP............ | .3,325,000 .3,360,658 .3,360,658 17,331 ..121,820 | .........1,675,000 | ........ 25.0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ... 3,325,000 | ...........3,360,658 .3,360,658 17,331 0 (U I . ...121,820 XXX
4499999, SUDOLAL = UNBFAIIBIEA. ... ettt €0 £ 180888888 Rttt | eniia 20,479,083 | ......... 23,883,002 23,883,002 49,308 0 0 [0 | i 0 [ s 121,820 XXX
AB99999. TOMAIS........vveeeeeeraieaieseeitseesse s s ees st es a8 b b8 s R RS b e ER | 4LE8 e R R R AR AR R LR E ARkt | eriraenes 20,479,083 | ......... 23,883,002 23,883,002 49,308 0 0 [ om0 | i (V1 121,820 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O PRIMUS CAPITAL FUND VI LP.....ocooosomesrssrssesessssssesesse [ Clevetand .| PRIMUS CAPITAL FUND VI, LP. [121312012 | 1 495,055 2.8
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 495,055
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O | CANAL MEZZANINE PARTNERS I, LP......ccooiiiniriiriinisiessiisnisenisenessesnens |TWINSBURG |OH ........... |CANAL MEZZANINE PARTNERS I, LP.... |03/28/2012 | 2
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
4499999,  SUDLOtAL = UNGFIIAEE. ...tttk

4699999. Totals
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized 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) | 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 | Consideration | on Disposal | on Disposal | on Disposal Income

NONE
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol3

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
911759 KD 9|HUD-HSNG URB DEV 5.42 08/01/2028...........coveureeererenrenerineriseens | cevenee I [ 1 1 1,042,325 | 112077 .................969,466 | .................865,000 | ..............1,002,866 |........... (28,620) 5420]........ 1.783 | FA oo | o 19,535 08/08/2012 | 08/01/2028
912828 HA 1|U.S. TREASURY NOTES 4.75 08/15/2017.......covvvrervermrrrernerneermrnnens [ eonnee [ [vvermnnnns [ e 1 (1,527) [ cooevevrineerernsiininnins | e | cernnees 4.750 . 1,256 06/22/2011 | 08/15/2017
912828 MA 5|U.S. TREASURY NOTES 2.75 11/30/2016... . N I 1 (1,650) 2.750 . 09/10/2010 | 11/30/2016
912833 KX 7|U.S. TREASURY STRIPS 0.00 11/15/19...0ccveviiiiriinississiiseniesessnens [ N 1] 14732 | ......88.188 | i 44,094 | 50,000 [ oo 35,305 [, 2,033 | oo [ | | aeneenn8.019 | i | s, 04/06/1999 | 11/15/2019
0199999. U.S. Government - ISSUET OblIGatioNS............ciuriiiiiiririsiiiiiisisiess i snesnnes | consssenesnnes 1,396,995 | ... XXX.ooooos | covriniiins 1,356,946 | ... 1,235,000 | ..coooovrienns 1,369,004 | ..o 0 (29,763) 0 0 . XXX.....oo. XK e | XXX | 21,395 | s 57,083 |..... XXX | e XXX......
U.S. Government - Residential Mortgage-Backed Securities
36241L S7 2| GNJO PL 783242 SEQ 3.00 02/15/2026..........ovveverereersirceerrssisnsnnias | evene [ [ 2. T s 670,414 | ...... 102.538 | ..o 650,434 | ..o 634,336 | .................666,554 | ........... (8,080) 06/25/2012 | 02/15/2026
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039 B [ [ 2| 1 ..159,8%4 | ...... 105319 . .160,119 ....1562,032 (3,221) 08/18/2011 | 08/20/2039
38375C 6N 5| GNR 2012-116 PG PAC 2.00 10/20/2040 SOOI IO I [ 2| 1. ...563,324 | ........ 95.112 . 522,001 | .. ....548,831 (1,838) 01/25/2013 | 10/20/2040
38375G 2G 5| GNR 2012-102 DN SEQ 1.50 09/20/2040...........cooverererermrerenirieerserines | ceveene [ [ 2| L I 1,065,038 | ....... 91.658 | ..ovvvvernene 976,798 | ..ovvvvnee 1,065,704 | .............1,065,011 |.......... 37 08/27/2012 | 09/20/2040
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036 B - I [ 2| 1 48,204 | ..... 100.402 ..47,232 47,043 (461) 09/25/2009 | 03/20/2036
38376E VJ 1|GNR 2009-110 AB SEQ 4.00 04/16/2039.........cvrmrvernrirernrinrnrerennnes | e [ 2. 1. ..634,378 | ...... 104.349 631,807 | .. 605,476 | ... ..628,577 |........... (9,000) 08/16/2011 | 04/16/2039
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38 [SSSTURRRIRN IOV I [ 2| L I 1,536,864 | ..... 104549 | ..o 1,544,315 | oo 1477126 | oo 1,520,922 |........... (14,512) 06/16/2011 | 08/20/2038
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39........ccoconuvrvrvrrervrinsemninensnneninnes | eoveere oo [rveneni2 [ | i 987,607 | ... 105.103 ] . ..1,000,200 ....951,637 (10,695) 06/16/2011 | 04/20/2039
38377K FN  5[GNR 2010-115 NW PAC 3.50 01/20/38..........ccocrrerermrererrnernnnnerrenins | veviree [ oo [ [t | .. 2,666,699 | ... 103.906 | . ..2,597,648 .2,500,000 (58,182) 03/22/2013 | 01/20/2038
38377L ZD 3| GNR 2010-127 NH PAC 3.00 02/20/39.........cconvvemerermrieerrneeasenneinenens | eovnene | [ernrrne2 | o | 1,615,451 | L 102535 . ..1,508,363 1,471,073 (6,744) 06/16/2011 | 02/20/2039
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.. N 2|0 ...1,636,144 | ...... 103173 | . ..1,613,433 .1,563,818 (31,003) 11/17/2011 | 06/20/2038
38378T AF 7| GNR 2013-71 GA PAC 2.50 07/20/2041. i 2| 1 896,080 98.488 ....879,951 | .. ....893,463 (152) 09/25/2013 | 07/20/2041
0299999. U.S. Government - Residential Mortgage-Backed Securities. . [SRTTRRRINY [P 12,380,097 | .. XXX.oooo | e 12,132,300 | ..ccvvnnce 11,910,538 | ... 12,223,061 | .cooovvivniccennn0 | i (143,851) 0 0 [ XXX | e XXX | XXX | 31,351 | il 344,147 | XXX [ o XXX......
U.S. Government - Commercial Mortgage-Backed Securities
38376G R5 1|GNR 2011-67 AD SEQ 3.21913 10/16/2042..........cevvovveerircriirrerirnnes | ceveene [ [ 2| 1| 2,020,000 | ... 103.500 [ ..o 2,069,994 | ....cooeeen. 2,000,000 (42,339) 05/05/2011 | 10/16/2042
38376G TM 2| GNR 2010-102 AD SEQ 3.581 11/16/39.....cccvuusrennrierinsennsmiseissnnsnnns | crvne . 2] 1] 1,069,456 | ... 101.912 ..1,050,575 .1,030,864 (10,133) 06/16/2011 | 11/16/2039
0399999. U.S. Government - Commercial Mortgage-Backed Securities SRR XXX . ..3,120,569 | .. .3,030,864 (52,472) 0 0 | XXX [ XXX [ XXX | i 8,441 | 101,208 XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL..........coeveiriiieiireieieriereiciesieieisierieseines o XX | v 16,609,815 | ............ 16,176,401 (226,086) 0 0 | XXX [ XXX [ XXX | v 81,187 | 502,528 ... XXX |, XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
419787 DU 7|HAWAII STATE SER DO 5.00 08/01/2017.....c.cvovverirrrinericrierireens SD.. | [ AFE] 527,925 | ...... 114309 | ..o 571,545 | oo 500,000 (3,259) 12/04/2008 | 08/01/2017
452152 NZ 0|IL ST-A-PREREF 5.00 03/01/2022...........ccostveerrimrirerierirerirninirnsinens | cvvees [ [ 1. (1l I 315,000 | ...... 100.708 | ....cvvvnvrres 317,230 | oo 315,000 | .ovovrrirerrnn315,002 | oo | s (14) 05/24/2012 | 03/01/2022
452152 PC 9| IL ST-A-UNREF 5.00 03/01/2022.........ccerererrrrinerierieeerseesssniserinss | ceveee I [ 1|..1FE| ..............1,285,000 | ...... 100.110 . ..1,286,414 .1,285,000 | ... ISSSTTTINN VRN (56) 05/24/2012 | 03/01/2022
677519 K2 5|[OH STHGRED 4.50 05/01/2015.......ccovvuirverrieirinieererisseresssisirnnens SD.. [ [ 1. AFE| .o 549,052 | ... 101.408 522,251 | .. ....515,000 | ... (4,216) 02/01/2005 | 05/01/2015
677519 K2 5|OH STHGRED 4.50 05/01/2015.......ccvvuirierrrerieniseerserisersnenienens | cevees [ [ 1| AFE| i 10,661 | oo 101408 | ..o 10,141 | v 10,000 | .ooceouerrerin 10,028 | oo | e (82) 02/01/2005 | 05/01/2015
93974B GA 4 |WA SER A 5.00 07/01/2018 SD.. [ [ 1|..1FE ..1,114,800 | ...... 106.828 | . ..1,068,280 .1,000,000 ...1,028,677 (18,412) 01/12/2009 | 07/01/2018
93974C L7 3| WA ST REF SER R 4.00 07/01/2028.. I i 1].1FE| .. ....1,455,000 | ...... 103.346 | . ..1,550,190 | .. .1,500,000 | ..............1,455,791 | ........... 791 . 08/28/2013 | 07/01/2028
1199999. U.S. States, Territories & Possessions - Issuer Obligations.........cocvvinenmmincvsinsinnens | s 5,257,438 | ... XXXooovors | e 5,326,051 | oo 5,125,000 | .oovvvcenne 5,123,799 | oo 0 (25,247) 0 0 .. XXXt XXX XXX [ s 96,021 | oo 178,625 |..... XXX v [ oo XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. o 5,257,438 | .. XXX.cooooo | vereriernan. 5,326,051 | .............. 5,125,000 | .............. 5,123,799 | ..o 0 (25,247) 0 0 [..XXX........ XXX XXX [ e 96,021 | ............ 178,625 |..... XXX..oo.. [ . XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
021807 KC 5|ALTOONA AREA SD-REV 3.00 12/01/2023.. N . 1].1FE| .. 513,547 (1,414) 02/21/2013 | 12/01/2023
044825 BX 4|ASHTABULA SD SRS 2012 4.00 12/01/2023. N A AFE] .990,860 (5,429) 01/24/2012 | 12/01/2023
149231 DE 9|CATO-MERIDIAN NY CSD 4.125 06/15/2017... B [ 1|.1FE| .. .264,003 (122) 12/22/2005 | 06/15/2017
154686 FK 0|CENTRL OH SOL WST- 3.10 12/01/2020.........ccrvrmrrrevmrinrernrrennniinns [ rvers .|.IFE| .. .395,332 21 07/31/2013 | 12/01/2020
156101 KK 2|CNTRL YORK SD-PRER 5.00 06/01/2020. . N A AFE] .328,617 (365) 06/10/2013 | 06/01/2020
156101 KS 5|CNTRL YORK SD-UNRE 5.00 06/01/2020.... B [ 1].1FE]| .. .700,741 (794) 06/10/2013 | 06/01/2020
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199507 D9 2| COLUMBUS OH CITY SD 5.00 12/01/2015.......ccorvverieririnerierieniinens SD. | [ VAFE ] v 214,879 | 109.045 | ..o 207,186 | ..ovvverernene 190,000 | ovoovveurienns 196,703 | ........... (3,345) 5.000]......... 3.090 02/20/2008 | 12/01/2015
237289 HC 0|DARLINGTON CNTY SC SD 5.125 03/01/2015........comerrrerrerierirnens SD.. | [ AFE ] 1,292,083 1 106.360 | ...cvovvrennee 1,223,140 | oo 1,150,000 | ..coovvrennee 1,169,208 |........... (15,845) 5125 ......... 3.648 01/26/2005 | 03/01/2015
256435 FU 7|DODGE CNTY NE SD #1 REF 4.00 12/15/2014 . |SD.. JGAFE| 1,269,409 | . 103.508 | . (4,376) [ covevereeeerieiinineins | e | cernsnens 4.000]......... 3.622 10/01/2004 | 12/15/2014
274605 MU 5|EAST PROVIDENCE RI 5.50 05/15/2014 IO I . A|.2FE] .. 271,130 | ...... 100.409 | . 5.500]......... 5.500 12/22/2005 | 05/15/2014
358775 5Z 3|FRISCO-PREREF-REF 5.25 02/15/2015.........ccccoevvmririninrinniienienins | cvvs [ [ 1 AFE] v 1,436,591 | ...... 100.556 | .............1,407,784 | ..............1,400,000 | .............1,402,524 |........... (20,369) 5250 ......... 3.747 04/20/2012 | 02/15/2015
358775 6K 5|FRISCO-UNREF-REF 5.25 02/15/2015........ccovvvemrvmnrieriniernnineinens | crveee I [ 1|.1FE| .. ...200,097 | ..... 100532 . .196,037 (2,837) 5250 ......... 3.747 04/20/2012 | 02/15/2015
365604 QL 4| GARDNER MA 5.00 11/01/2017.....ccourvmmrireirneenerserieeirsessssisseisenes | cevene I [ 1|.1FE| .. ...546,050 | ...... 107.773 | . .538,865 (4,933) 5.000]......... 3.910 06/15/2005 | 11/01/2017
385536 FT 9| GRAND HAVEN SCHS-B 5.00 05/01/2023..........cocovvvermnreernnenninnirenins [ evee [ [ TAFE| 1,066,420 | ...... 1059771 ..............1,059,770 | ..............1,000,000 | ..............1,041,005 |........... (22,607) 5.000{......... 1.871 06/22/2011 | 05/01/2023
397118 EE 6| GREENWOOD CNTY SC SD 3.40 03/01/2015, .|.1FE| .. ..682,972 | ...... 102.887 | . ....675,000 ...676,838 (1,524) 3.400]......... 3.160 09/17/2009 | 03/01/2015
413450 FR 3 |HARPER CREEK MI SD 2005 5.00 05/01/2023.... . AAFE] 1,066,420 | ...... 101.817 . . . .1,000,000 | ... 1,038,377 | .ccoonne (21,777) 5.000]......... 2.066 06/22/2011 | 05/01/2023
425200 R9 5|HENDERSON-LTD TAX 5.00 06/01/2017.......cooevemrrierieririeernerieriens [ S 1|.1FE| ..cccee........819,014 | L. 104193 | oo 781,448 | ..o 750,000 | ...cooevernnene 757,681 | ..coonee. (8,084) 5.000]......... 3.851 09/15/2005 | 06/01/2017
442331 ZD 9|HOUSTON TX PRE-REFUND D 5.00 3/01/2018... B [ 1|.1FE]| .................350,000 | ...... 109.652 | . .383,782 ....350,000 ...350,021 21 5.000......... 4.997 06/14/2013 | 03/01/2018
447025 GT 8|HUNTSVILLE AL REF SR B 5.00 09/01/2020. . [ [ 1[.1FE| .................850,553 | ...... 113.115] . .848,363 | .. ....750,000 | ... ..803,389 |....co.c.. (10,408) 5.000{......... 3.340 02/13/2009 | 09/01/2020
531677 CW 0|LICKING HTS OH SD CABS A 0.00 12/01/2014.........covverevereerrrirerinns I [ VAFE ] 240,926 | ... 100.089 | ...ocvvvnvrrens 350,242 | ..o 350,000 | ..cvorrernenne 337,077 | o | eevrerieens 13,565 | cevureernerierineins [ e | eeriesenennnnes | cereeens 4.150 10/25/2005 | 12/01/2014
539243 RC 1 |LIVONIAMIPUB SD SRS A 5.00 05/01/2014... | AFE | ................808,823 | ...... 101.483| . 761,123 ....750,000 753,120 (9,160) 5.000{......... 3.729 37,500 | 03/26/2007 | 05/01/2014
556581 FP  6|MADISON CNTY IL SD #10 5.00 02/01/2018.........ccooovrvrererererneriirines | crvee W2FE ] . 376,201 | 103.214 | . .361,249 350,000 353,543 (3,139) 5.000 [ ...o.or 4,035 17,500 | 09/01/2005 | 02/01/2018
567423 KJ 6|MARICOPA USD #89 B 5.00 07/01/2019.........vvvurrvrnrereresiinseineriienes | cevene AFE ] 269,505 | ... 111.957 | . .279,893 (2,400) 5.000]......... 3.870 12,500 | 05/14/2009 | 07/01/2019
602245 UN 0|MILWAUKEE WI BABS TXB C 4.20 10/01/2017. CFE ie..n...500,000 | ... 108.436 | . 542,180 (4) . .4.199 .21,000 | 07/23/2009 | 10/01/2017
604280 CD 7|MINOCQUA WISD 1 TXB 5.40 03/01/2025 VAFE ] nn..652,800 | ... 112.090 | . 717,376 (703) 5.400]......... 5.198 34,560 | 12/28/2010 | 03/01/2025
613910 RC 4|MONTGOMERY MUD-PRE 5.00 03/01/2022..........cccccommvvemmrmervnrinens [ v | oo [ erreenT s 6% | .o 907,806 | ... 100.745| . .886,556 (23,803) 5.000]......... 1.931|MS...... 44,000 | 12/13/2011| 03/01/2022
613910 RD 2|MONTGOMERY MUD-REF 5.00 03/01/2022 VAFE ] 123,792 | 100.745 | . .120,89%4 (3,246) 5.000 .1.931 12/13/2011 | 03/01/2022
718814 XR 2|PHOENIX AZ VAR PURP A 5.00 07/01/2019.... AFE] i 414,926 | 112527 . 421,976 (3,559) 5.000]......... 3.799 04/01/2009 | 07/01/2019
718814 XR 2|PHOENIX AZ VAR PURP A 5.00 07/01/2019 AFE] nennn...580,896 | ... 112527 | . (4,983) 5.000]......... 3.799 04/01/2009 | 07/01/2019
735014 JR 4|PORT OLYMPIA-A-AMT 4.50 12/01/2022. AFE ] i 781,355 | 107.163 | . (655) . ..3.859 12/19/2013 | 12/01/2022
796269 RU 4 [SAN ANTONIO ISD 5.00 08/15/2021 AFE| 1,069,440 | .. 105.336 | . (6,106) 5.000{......... 2217 12/19/2013 | 08/15/2021
800722 DH 0| SANGAMON CNTY IL SD #3 B 5.00 12/15/2018.........cccovverrververrerrnee | SDe e [ overines 1|.1FE]| .............1,355,450 | ...... 109.910 . .1,255,000 (10,666) 5.000]......... 3.931 04/18/2008 | 12/15/2018
935477 DZ 9| WARREN OH SD-SCH IMPT 5.00 12/01/2016..........cccosvemerermerrenrnes | SDe | e [ i 1|.2FE| ............1,654,470 | ...... 101.967 | . 11,500,000 | ...ovvvnne (18,382) 5.000]......... 3.721 09/30/2004 | 12/01/2016
968657 CV 6| WILL CNTY IL ALT SOURC 4.375 11/15/2015 I [ 1| AFE| . 729,385 | ... 103.116 690,000 | ....oovvvernvene 694,144 | ........... (4,597) [ oo | e | e 4375 ......... 3.668 02/17/2005 | 11/15/2015
987660 CR 6| YOUNGSTOWN OH SD CLASS 5.00 12/01/2019.....ccivvimrennencnineens SD.. [ e 1].1FE| ..o 1,755,093 | ... 104323 . ..1,679,600 1,610,000 ....1,626,064 (16,904) 5.000]......... 3.881 02/17/2005 | 12/01/2019
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 25,537,528 | .. XXX........ . 25,260,257 | ............24,120,000 | ............24,628,474 | .... (218,928) 0 0 [.XXX....... XXX [ XXX | e 237,078 | ......... 1,031,468 | ... XXX [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . [ 25,537,528 | ... XXX.oovoors | o 25,260,257 | ..o 24,120,000 | ... 24,628,474 | oo 0 (218,928) 0 0 .. XXXt XXXeorooo [ XXX | . 237,078 | ......... 1,031,468 |..... XXXeoooe [ oo 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
01852L BC 3| ALLIANCE ARPT AUTH-TX 4.85 04/21 (FDX)......ccovvvemrvvmerererernceieninns | coveee [ [ 1| .2FE | oo 3,211,140 | ...... 102135 v 3,064,050 | ....covvrnees 3,000,000 | .oovvrrnees 3,146,756 |........... (62,504) 12/20/2012 | 04/01/2021
027650 AJ 3| AMERN MUN PWR OH REV 5.00 02/15/2018.........cccovvrreremreneeiseinss | ceeenne I [ AFE ] 1,051,400 | ...... 113.048 | ..o 1,130,480 | ..ccovvrennee 1,000,000 | ..coovvrennee 1,024,701 | ..o (5,363) 06/25/2008 | 02/15/2018
033227 BG 3| ANCHORAGE AK LEASE REV 5.00 02/01/2015.........covvevrrvrerernriseeres [ erere .| 1FE| .. ...1,195,856 | ...... 104.777 | . ..1,183,980 .1,130,000 ....1,140,791 (9,556) 07/25/2007 | 02/01/2015
033227 BK 4|ANCHORAGE AK LEASE REV 5.00 02/01/2017.. OO I . A AFE] . ...1,075,920 | ...... 105.069 | . ..1,050,690 | .. .1,000,000 ...1,013,467 (11,970) 04/21/2008 | 02/01/2017
040665 AK 7|AZ ST UNIV REF B TXB 5.05 03/01/2014.........ovenvrerererirnrincirnneinns | crveee I [ 1| AFE | e, 139,811 | ...... 100.706 | ...cvvevvvn... 140,988 | oo 140,000 | .coovvvrernnn 139,993 | e 43 04/23/2009 | 03/01/2014
047870 BA  7|ATLANTAWTR SER A 5.50 11/01/2022.........coecoovrvmerreriirinerneriienes | coveee JFE ...e.....3,460,500 | ... 118.374 | . .3,000,000 (36,012) 10/28/2011 | 11/01/2022
134041 CE 0|CAMPBELL ETC SAN # 1 5.00 08/01/2016..........ccooneermeereresrrererneenns [ s . .| FE] .. ...769,300 | ...... 111188 . . ....7100,000 (8,374) 12/04/2007 | 08/01/2016
14983N BM 2 |CDP KING CNTY IIl WA 5.00 06/01/2015........ccovrvrrreiernerensnsninninns | eveene I 2FE | 1,310,073 | ...... 107.670| .............. 1,313,574 | .o 1,220,000 | ..............1,237,624 |........... (11,872) 03/08/2007 | 06/01/2015
18610R AD 6| CLEVE-CUYAHOGA 6.625 2/15/2021........cccomvveireeriereneenenisssisennes | cevnee I [ 2|.AFE] ................800,800 | ...... 100.008 | . +2800,000 | coovrrirerrenB00,524 | oo [ e (56) 6.625]......... 6.613 |FA....... 20,022 53,000 | 10/29/2009 | 02/15/2021
19463P DF 8| COLLIER CNTY FL GAS-REF 4.00 06/01/2022..........c.ccovvrvvvmrvirirans | e [ [ 1].1FE] .............3,268,667 | ...... 102.953 | . .3,055,000 (24,500) | ..ovorrerriinriinnieens | e | e 4.000]......... 3.006 [JD...cc. | ovvvrrrinn 10,183 | oo 122,200 | 06/07/2012 | 06/01/2022
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20281P BX 9[CMWLTH FING AUTH PA A 4.934 06/01/2015..........cccoovvemrrvmrvmnrinee | eerivee [ oo [ o 1| AFE| oo 1,261,260 | ... 104819 .ocvecrennee 1,320,719 | oo 1,260,000 | ..ccoovvrvenee 1,260,357 |........... (238) | veveevrierierieres [ | e 4934 ... 4913 ID.cccs | e 5,181 | v 62,168 | 04/30/2009 | 06/01/2015
222734 AS 4| COURTLAND INDL-REF 5.20 06/01/2025(IP)........cccevemeereremrrrerernens | wovveen | e [ wverenens 1|.2FE| .............1,937,000 | ...... 100483 | ...cooovrenne 2,009,660 | ..ocovunvne 2,000,000 | ..............1,944,605 |........... 3,404 5.200]......... 5.530 [ Do | o 8,667 | .ocvvrne. 104,000 | 09/22/2011 | 06/01/2025
249218 AU 2| DENVER CO SCHS COPS B 2.598 12/15/2021........ccovurervnveerrsrnninnes [ evere AFE] 1,468,455 | 93.375 .1,447,313 .1,550,000 2,276 2.598]......... 3.335|JD....... 09/25/2013 | 12/15/2021
25483V EQ 3{DC ASSN AMERN MED CLG B 5.00 10/01/2021.........cccoervmerrrerireens | corree .|.1FE| .. ..2,907,467 | ...... 112.741 ..2,936,903 | .. .2,605,000 | .ooovvvene (27,163) 5.000]......... 3.589 [AO...... 11/22/2011 | 10/01/2021
29509P JB 6 [ERIE CNTY NY IDA 5.00 05/01/2022...........ocovvimiriverimrinniinnisnivenis | eeveee [ oo [ cvvniies AFE | 2,430,240 | ...... 114.862 | ...coovvvnee. 2,297,240 | ..covvveenes 2,000,000 | ...covonenee 2,365,802 |.....o..... (38,934) 5.000]......... 2.550 [MN...... 04/25/2012 | 05/01/2022
299620 BW 3|VANDERBURGH IN SCH BL 4.00 07/10/2016.. CAFE ...449,214 ....445,000 ...446,270 (A70) | coverrrrrrirerrerirenens [ | e 4.000]......... 3.880 [JJ....... 12/20/2006 | 07/10/2016
30472N AV 7|FAIRFIELD IN SCH BLDG 5.00 07/15/2016 [T I . 1,134,242 . . . .1,060,000 | ... 1,060,587 (14,953) 5.000]......... 3.550 [JJ....... 24,439 53,000 | 09/04/2008 | 07/15/2016
30769Q AA 8 |FARMER MAC GTD 5.125 04/19/2017......cvovvvnrrnrirernrississieiisesssenenns SD.. [ [ e T e 3,928,638 | ...... 112560 | ..oocvvnnn 4,074,663 | .....cconcne 3,620,000 | ...coocvuvnee 3,781,482 |........... (45,268) 5.125(......... 3,676 |AO...... | v 37,105 | oo 185,525 | 12/29/2010 | 04/19/2017
311450 FE 5|FARMINGTON PCR B 4.70 09/01/2024 (AZD)......ccovvemevemermerirerernens | vovveen | e [ everiens 1|..2FE ...2,110,040 | ...... 103.106 | . ..2,062,120 .2,000,000 ....2,088,191 (11,038) [ oo | eevveriverireneneeinees | cerneneenc 700 [ e 3.957 12/19/2011 | 09/01/2024
312432 VS 3|FAYETTE CNTY KY SD FIN A 4.00 04/01/2023..........coccovvrvvmerrvinernees [ eovree [ [ rvirinnne 1].1FE| .. .. 1,671,261 | ... 106.892 | . ..1,598,035 | .. 11,495,000 | ..............1,649,465 (14,497) 4.000] .......... 2.728 06/22/2012 | 04/01/2023
3128X2 RA 5[FREDDIE MAC MTN 5.30 12/01/2015.........ccveveerieenernerirereneenneninnins | eevivee oo [ cerveviennns [ e LI [ 443411 | ... 109123 | oo 409,213 | oo 375,000 | ..oovorevernenns 401,401 |........... (13,468) 5.300]......... 1.557 10/29/2010 | 12/01/2015
3128X3 L7 6|FREDDIE MAC MTN 5.00 11/13/2014.........vvueereninreinenierisnerneernnins | eevnee oo [ ceneiins 1 1 ...981,800 | ...... 104.156 | . ..1,041,559 .1,000,000 ...997,885 2,329 5.000]......... 5.253 10/27/2005 | 11/13/2014
3128X4 FR 7 |FREDDIE MAC 4.7 08/03/15 SD.. [ [ T 11.. ..108,880 | ...... 106.752| . 116,360 | .. ....109,000 | ... ...108,957 25 | e | e | e 4.700]......... 4.726 08/30/2005 | 08/03/2015
3128X4 FR 7 [FREDDIE MAC 4.7 08/03/15.......ccvtvuerinrereerinineesersessnessensssisennns | sevnee | oo [ cevneeins 1 e L [ 1,107,777 | ...... 106.752 | ..ocvvvrinnee 1,183,883 | oo 1,109,000 | ..cooovvrvnnee 1,108,563 |........... 259 | oo | e | s 4700 ......... 4.726 08/30/2005 | 08/03/2015
31315P HR 3 |FARMER MAC 3.0505/14/2014..........covovrvverernerinnnrerisnscrensnnnens | eoveene | oo [everineinens [ oo | 1,000,000 | ... 101.083 | . ..1,010,835 .1,000,000 | ..oovreerrra 1,000,003 | oo [ e (7) 3.050 ] ......... 3.049 04/29/2009 | 05/14/2014
31315P JD 2 [FARMER MAC 3.90 05/13/2016........ccovverrerenrrrerirerineenenisernerirenens | vevnee oo [ eevvrerinens [ | e 103,366 | e 107.437 | . (571) 3.900]......... 3.268 06/09/2010 | 05/13/2016
31331G NX 3|FED FARM CREDIT 4.125 03/04/2019.......ccccsvummrernrrmerreeeneenneineens | eevinne [ oo [ ervvrrveens [roe] | i 9,198 | i 110.100 (160) | eveveeevrrerrerrerieres [ e | e 4125 ......... 1.885 12/29/2011 | 03/04/2019
31331 7G  2|FED FARM CREDIT 3.15 01/12/18.......ccccovvrverrmrrncrrerrnercnnriverrennnne | S [ e [T | 02,038,754 | ... 106.199 | . (1,265) 3.150 ..3.078 06/30/2011 | 01/12/2018
31331 7G 2 |FED FARM CREDIT 3.15 01/12/18.......ccovvvrerirnrencerseensrnernernneennee | vevnne [ oo [ eevveriinens [eone | i 482,070 | e 106.199 | . (299) 3.150 | ... 3.078 06/30/2011 | 01/12/2018
31331 AW 3 |FED FARM CREDIT 4.15 01/07/2019.......ccvvvvermivrrrnrverennnererisnnens | eovenee | oo frvvrinninen [ | 0. 268,592 | ... 110.328 (4,119) [ o | e | e 150 i, 2.180 08/26/2011 | 01/07/2019
31331Q X3 6|FED FARM CREDIT 4.25 06/18/2018..........cccevuvmereeremerrenisninnernerns | vevnee oo [ ervverinens [ | i 86,695 | i 110610 . 63,966 (1,271) . ..1.839 11/29/2011 | 06/18/2018
31331V V8 6 |FED FARM CREDIT 5.51 09/07/2016.........ccovvermrerrerernervenrrerinnnens | eoveeee | oo frveriveirens [ o] | 1,947,053 | Lo, 112395 ..............1,888,243 | ..............1,680,000 | .............. 1,812,506 (47,217) 5510 ... 2.454 01/31/2011 | 09/07/2016
31331V ZB 5[FED FARM CREDIT 5.625 05/10/2017........ccevvevrvmnrrerireeennnnnninenins | vevvee oo [ evvvrinens [ | 1,165,650 | ... 114.707 | . (23,771) 5.625]......... 2,945 06/24/2010 | 05/10/2017
31331X 4F 6[FED FARM CREDIT 5.05 09/21/2017.......covoovermmerrererirneeseninnnnnenns | eevinne oo [ eevvnrinens [ | 916,442 | e 113359 . (14,423) 5.050 .3.015 06/24/2010 | 09/21/2017
31331X DE 9 |FED FARM CREDIT 5.00 11/07/2016........cocvrvrmrerrrmrnnrrvinrnerinninene | eoveene | oo frverveinens [ | i 32,744 | L 111.605 . (918) 5.000{......... 1.537 09/29/2011 | 11/07/2016
31331X NQ 1[FED FARM CREDIT 5.30 02/06/2017........ccovuvemmermererereseerssnnenernenne | vevnne | oo [ evvrerinens [ | e 491,541 | L 113.087 | . ....435,000 (9,108) 5.300 ... 2.956 12/28/2010 | 02/06/2017
31331X RF 1|FED FARM CREDIT 5.125 02/05/2018 cevrneemennneneen | oo o e [ | 1,615,556 | e 114.050 | . . .1,375,000 (31,429) 5125 ......... 2.542 08/11/2010 | 02/05/2018
31331X SW 3 [FED FARM CREDIT 5.05 03/15/2019........cccceuvmmmrverirernrennnennrnenns | vevvee oo [ evvvrinens [ | 321,297 | i 114644 | ................303,808 | ...ccocoovrrnnee 265,000 | .................306,398 |........... (7,501) 5.050......... 1.885 12/29/2011 | 03/15/2019
31331X ZB 1 |FED FARM CREDIT 5.05 05/18/2017.......ccccosurrmmermerererseessrinnnnnnnns | vevinne [ oo [ ervvrrvnens [ | i 1,117,316 | i 112.867 | . .1,128,672 .1,000,000 (17,975) 5.050 | ......... 3.016 12/28/2010 | 05/18/2017
31331Y 4S 6 |FED FARM CREDIT 5.05 08/01/18.......cccovvvvveremrirnrnnneirerinnnerennnnne | eoveere oo frvvvnendd [ | . 2,809,270 | ... 114.150| . .2,830,932 | .. .2,480,000 (43,375) 5.050......... 3.000 04/28/2011 | 08/01/2018
31331Y AW 0 [FED FARM CREDIT 5.00 04/01/2015........cccovevmmerrererereneersvenenernenns | vevnee oo [ eevvririnens [ | 1,355,845 | oo, 105.789 | ..ocvvrrnnee 1,306,499 | ..ccovvrvnnee 1,235,000 | .............1,262,278 |........... (21,077) 5.000]......... 3.182 04/16/2009 | 04/01/2015
31331Y HQ 6 |FED FARM CREDIT 4.625 12/15/2017........cccovvvmrnrrerrervnnererniinenns | cvvveen | oo [ eovevieinns s 1 ..109,736 | ...... 112299 . .105,561 ...104,100 (2,882) [ oo | e | e 46251 ......... 1.799 08/29/2011 | 12/15/2017
313370 E3 8|FED HOME LN BANK 3.375 06/12/2020...........ccouveeremrrrerereennninerns [ eovveen | oo | wovererenins | vevens 1. 197,425 | ...... 104.769 | . .199,060 ...197,075 (350) 3.375] . 2.741 08/22/2013 | 06/12/2020
313370 SZ 2|FED HOME LN BANK 2.25 09/08/2017.........ccomrermerirererneerneerserinneens | eovveen | oo | onevrennns | vevens L [P 2,906,133 | ...... 103.535 | ..cvvrennes 3,103,979 | oo 2,998,000 | ..ovrernvne 2,943,901 | ooooverererincineens | e 13,596 2250 ......... 2.765 09/26/2011 | 09/08/2017
313371 4H 6|FED HOME LN BANK 3.00 03/18/2020..........ccccrmrrrrvermrnrirernnereermnnnnins | wrvnee [ [vvrmrnnn | vevene 1 ..467,918 | ... 102.648 451,652 (3,231) 3.000{.......... 2.148 01/19/2012 | 03/18/2020
313380 Z8 3|FED HOME LN BANK 1.49 11/01/2019. [V I R 1 ...393,883 | ........ 94.138 .385,966 435 [ o | s | e 1490 ......... 2.192 10/28/2013 | 11/01/2019
313383 EB 3| FED HOME LN BANK 1.82 12/04/20...........coocvmrrirerireirnerinneiseeneeinnees | covneen | e [ eerieens 1] 1 813,722 92.460 ..818271 | .................885,000 | ................816,564 | .......... 2,842 | oo | e | v 1.820] ......... 3.068 09/05/2013 | 12/04/2020
313383 ZU 8|FED HOME LN BANK 3.00 09/10/2021.........cccoomrrmrerermreremneernerisnnnns | eovveen | oo | wovererenin | vevens 1 981,424 99.548 ....960,635 ....965,000 (479) 3.000].......... 2.760 09/25/2013 | 09/10/2021
3133EC WW 0| FED FARM CREDIT 2.79 08/07/2020... O I A L [ 1,300,374 | ........ 99.753| v 1,291,797 | .. .1,295,000 (1,612) 2790 ... 2.299 09/25/2013 | 08/07/2020
3133ED AV 4 |FED FARM CREDIT 2.79 12/02/2020...........ccocomvrmrrrverernnenrermnnnriniinns | vvnee | oo | vereernens 1o 1] 1,575,094 | L 98.043 | ...cvvine 1,553,985 | ..covvrnnee 1,585,000 | ..............1,675,120 |........... 26 2790 ......... 2.890 12/23/2013 | 12/02/2020
3133MJ QF 0 [FED HOME LN BANK MA16 5.50 08/15/2016..........cccovvvererermeernmrirnenns | eerinee [ oo [ corveriennns [ s 1| e 981,795 | L 112174 .975,910 (1,391) 5500 ......... 0.614 12/19/2013 | 08/15/2016
3133X0 PF 0 |FED HOME LN BANK 5.375 08/15/2018........ccvuvvemererneererrernninneiens | ervvees | oo | eovevivrnns [ v 1] 298,010 | ... 115.507 .288,767 (5,883) 5.375| .. 2.663 .13,438 | 09/20/2010 | 08/15/2018
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3133X7 28 2 |FED HOME LN BANK 5.375 05/15/2019.........coconiveirinerivmnrrerirnneinines | eevivee oo [ eevriieenns [ 1| 1,849,104 | L. 116.235] ..............1,801,649 | ............. 1,550,000 | ..coovvrvenee 1,743,670 |........... (32,916) 5.375| .. 2.850 09/08/2010 | 05/15/2019
3133X8 AS 1 [FED HOME LN BANK 5.125 08/15/2019.........cvuneerreinerennernererneennnes | eevinee [ [ eerneriinnes e 1| . 384,682 | ... 115.002 | c.oovvvieerrenn 402,508 | oo 350,000 | ..cooovvrrrnn. 374,189 | (3,798) 5125 ......... 3.750 02/18/2011 | 08/15/2019
3133XE UG 2 |FED HOME LN BANK UI16 4.875 03/11/2016.........cvcrvvrrerrvnrrverernerens [ woveee [ [ovirmrinns | e 1] 695,564 | ...... 109.377 | . ....607,000 (16,820) [ ..ovvovvrerrrreirerinninne | eererrersnrseirersnines | cerereens 4.875]......... 0.956 12/19/2013 | 03/11/2016
3133XH VS 8|FED HOME LN BANK 5.00 12/09/2016 JUOTRN UURPO VR PPN OO 1| 1,640,404 | ... 111.963 | . . .1,465,000 (29,834) 5.000].......... 2.748 02/25/2011 | 12/09/2016
3133XL  F8 1 |FED HOME LN BANK 5.625 06/09/2017..........coconvevnvernerinmeirnerenennnes | evvveee [ [ ernernnins [ s 1| i 172,760 | e 115163 | oo 172,745 | 150,000 | .coovvvernnnnn 163,147 | e (3,583) 5.625]........ 2.927 03/29/2011 | 06/09/2017
3133XM CL 3| FED HOME LN BANK 4.875 09/08/2017.........cccovvueremrrrerireenmninnins [ evveen | oo | orrreveris | vevens 1 ...523,383 | ...... 112759 | . .529,969 ....470,000 (7,949) [ ..o | e | e 4.875]......... 2.949 02/28/2011 | 09/08/2017
3133XN 5N 5|FED HOME LN BANK 5.00 12/08/2017 JUVURN URPOR VR PPN OO 1. ..728544 | ...... 113670 . 727,487 | .. (13,051) 5.000]......... 2.689 05/12/2011 | 12/08/2017
3133XP CT 9 |FED HOME LN BANK 4.25 03/09/2018..........ccocvvererrmrrnnirnnierrsneennnes SD.. [ [ e T e 1,090,965 | ...... 110.618 | oo 1,106,176 | ..coovvvvveee. 1,000,000 | ..............1,059,547 |........... (13,321) [ v | e | s 4.250]........ 2.730 12/27/2011 | 03/09/2018
3133XP CT 9 |FED HOME LN BANK 4.25 03/09/2018.........oecomeeerrrnerirerineenenineens | eevinee oo [ corveeienens [ vens 1| i 714,582 | L 110618 . ....655,000 (8,726) [ ..vovvreeernreerrerrerirens | cerreriererneernsninens | e 4250 ......... 2.730 12/27/2011 | 03/09/2018
3133XS R5 9|FED HOME LN BANK 3.75 12/14/2018. JRTPR VOO VR ORI o 1] 2,020,320 | ... 108.325| . .2,000,000 (2,286) 3750 ......... 3.610 06/15/2010 | 12/14/2018
3133XU 3G 6| FED HOME LN BANK 4.375 07/01/2019........cvviverrmirnerieennninenns v | oo | eovrrivenins | cevens T 293,185 | Lo M1AT0 | i 277,926 | oo 250,000 | ..o 282,238 | .o (5,510) [ voovverneerrrererirerirens | cerirerirerernceiseinens | e 4375 ......... 1.895 12/29/2011| 07/01/2019
3133XU KV 4|FED HOME LN BANK 3.75 09/09/2016..........ccovremmerrrererneernninernnnenns | evnees | oo | eovevreenens | cevens 1| 1,109,504 | ... 107.755 | . 1,131,429 .1,050,000 (9,565) 3.750 | ... 2.749 06/24/2010 | 09/09/2016
3133XU MS 9|FED HOME LN BANK 4.50 09/13/2019. v v [ [ [ 1] 2,961,508 | ... 111.647 | . ..2,880,490 | .. .2,580,000 (45,815) [ .vvrvrrervrrreirernninns | eereriveisnseirennnies | ceeriens 4.500]......... 2.440 01/30/2012 | 09/13/2019
3133XX P4 3[FED HOME LN BANK 3.125 03/11/2016.........eveoeerrvernerernrrrerineenenes | eevinee oo [ eerveriinnns [ s 1| e 278,338 | oo 105615 | covvvvrcrrren 295,723 | oo 280,000 | ....ococverrnn 279,355 | ... 279 3125 ... 3.235 03/25/2010 | 03/11/2016
3133XX P5 0 [FED HOME LN BANK 4.125 03/13/2020..........ccccrvvvrvrrmmmerrmnnnnereninnes | woveee [ [ overvnvnn | venene 1 ....495,000 (7,015) [ cooevrierereiisineins | e | cernnnen 4125]......... 2.243 09/23/2013 | 03/13/2020
31359M EL 3| FANNIE MAE 0 06/01/17 @.... I I 1 12,300,000 | oooereennnn2,014,353 | o | e 76,700 | covoevecriereneerenions | vevrvnineiiveniensnee | eeerenissinenens | coveeens 3.920 03/08/2010 | 06/01/2017
31359M SD 6| FANNIE MAE 4.60 06/05/2018..........c.ceverrrereirerierireeerseenseeseisseniene | evneen | oo | onrenens 1] 1 (1,224) [ oo | e | e 4600 ... 3.618 05/18/2010 | 06/05/2018
31359M XX 6| FANNIE MAE 5.00 03/02/2015 Al (36,819) 5.000 .3.299 04/03/2009 | 03/02/2015
3136FP ET 0| FANNIE MAE 12.00 03/10/2016.........cvvvurrvenrererrerirseerseesseissssneniens | veeee | oo | veveeeens 1 e 1 (1,260) 2.000]......... 1.740 06/28/2011 | 03/10/2016
3136FP MH 7| FANNIE MAE 2.50 09/29/2017 940 2500 ... 3.025 03/29/2011 | 09/29/2017
3136FP TQ 0|FANNIE MAE 2.20 10/27/2017 (141) 2.200 .1.210 02/28/2012 | 10/27/2017
3136FP YB 7 |FANNIE MAE 2.05 05/23/2017 305 2.050 ......... 2.192 07/26/2011 | 05/23/2017
3136FT B7 3 |FANNIE MAE 2.00 02/07/2020 . .1,550,000 605 2.000].......... 2.240 10/22/2013 | 02/07/2020
315361 FN 0|FERRIS MI ST UNIV REV 5.00 10/01/2016... ......110.800 | . .1,025,000 (12,571) 5.000 .3.610 04/11/2008 | 10/01/2016
320265 NU 1|FIRST FL GOVT FING SRS B 5.50 07/01/2014.........ccconvvevvrververennnn [ SDoc [ | v | LAFE | nene...664,896 | ... 102.512 . ....600,000 ...605,510 (10,727) 5.500......... 3.630 12/07/2007 | 07/01/2014
320265 NU 1|FIRST FL GOVT FING SRS B 5.50 07/01/2014. . 277,040 | ... 102512 . 250,000 252,296 (4,470) 5.500 ] .......... 3.630 12/07/2007 | 07/01/2014
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021.........cocvoererererneeineiseiiierineins | cevene 2|.1FE] .. ...673,105 | ...... 101.073 . . ....680,000 | ... 673,103 B15 [ oo | e | e 4.000]......... 4.160 03/25/2011 | 03/15/2021
373541 W4 9| GA ST MUNI ELEC AUTH A 4.43 1/01/2022..........ccoorvrvreriririnriireiis SD. | [ 1 AFE | s 3,019,650 | ...... 103.502 [ ..ocvovrinnee 3,105,060 | ...covvrnecs 3,000,000 | .oooovvenecs 3,016,459 |........... (1,887) [ oo | cerirererineensninens | e 4430 ......... 4.348 01/25/2012 | 01/01/2022
396066 DQ 2|GREENVILLE CNTY SC SD 5.00 12/01/2015... 1,074,470 | ...... 108.495 | . .1,000,000 1,019,945 (9,837) 5.000]......... 3.909 11/16/2007 | 12/01/2015
396321 CT 6|GREENVILLE NC UTIL TX B 5.78 11/01/2018... . ..319,545 | ... 113483 . . ....300,000 | ... ...310,542 (1,887) 5.780 | ... 4.953 05/18/2009 | 11/01/2018
396321 CT 6|GREENVILLE NC UTIL TX B 5.78 11/01/2018........ccvermverererncencrnerns | eovvens | [eorerire2 | WAFE | s 745,605 | ...... 113483 | oo 794,381 | s 700,000 | ..coovrernne 724,597 | ... (4,404) 5.780 | ..oouc. 4.953 05/18/2009 | 11/01/2018
407288 WP 0|HAMILTON CNTY OH SWR B 5.46 12/01/2021. ...1,006,192 | ...... 111.156 | . ....880,000 ...1,003,032 (3,160) 5460 ........ 2.873 10/28/2013 | 12/01/2021
41981C GY 0|HISTHWY B 5.00 07/01/2017 . . ....1,668,300 | ...... 105.901 . . .1,500,000 | ..............1,528,611 (18,222) 5.000]......... 3.681 02/11/2005 | 07/01/2017
454624 CC  9|IN ST BD BANK REV 5.00 02/01/2021........ccovvvumerrerereernenmaneersnnneninene | eovvees | e [ oerereens 1| .2FE | oo 2,000,000 | ...... 100.202 [ ..ovvnennes 2,004,040 | ..oocoonnen. 2,000,000 | ..ovrerniene 2,000,000 |...cocennee 5.000]......... 5.000 06/17/2011 | 02/01/2021
454624 CD 7|IN ST BD BANK REV 5.00 02/01/2022.........cceveermrrrvererinsesrirensserisnsnns | eveee L2FE| .. ....1,815,000 | ...... 100.174 .1,818,158 .1,815,000 ....1,815,000 5.000{......... 5.000 06/17/2011 | 02/01/2022
45505U AD 0 |INDIANA ST FIN AUTH A-15.00 11/01/2014 IO I .| FE] .. ..1,757,768 | ...... 103.734 1,701,238 | .. .1,640,000 | ..............1,656,528 (19,192) 5.000]......... 3.759 03/20/2008 | 11/01/2014
45505V AA 4 |INDIANA ST FIN-REF B 4.55 12/01/24(IPL1).....cooneverereneeeinneieeinees v | e o 1| .2FE | oo 3,169,860 | ........ 99.207 | ..o 2,976,210 | .ovvvrrenne 3,000,000 | .oovrernene 3,105,281 |........... (B3,865) [ .vvvvvveeracerreineiiens | eevrerierineinseinees | e 4550 ......... 3.278 01/18/2012 | 12/01/2024
455280 DG 3| INDIANAPOLIS IN K 5.00 06/01/2021... .|.1FE| .. ...3,449,460 | ...... 113.676 ..3,410,280 .3,000,000 (42,998) 5.000]......... 3.150 12/22/2011 | 06/01/2021
46246K J2 9|IAFIN-TXB-B-ST RE 3.73 08/01/2021... A AFE] . ..1,216,818 | ..... 102.017 ..1,198,700 | .. .1,175,000 (1,295) 3.730 | oo 3.214 09/17/2013 | 08/01/2021
46613C TV 7|JEAFLELEC SYS SRS C5.00 10/01/2014.......coovvvvrveririmnnrnnrenns | eevve | oo [ eorerrnnns TAFE| 1,065,000 | ...... 101145 | e 1,011,450 | oovvennee 1,000,000 | ..............1,003,554 |........... (13,967) 5.000{......... 3.553 03/26/2009 | 10/01/2014
47770V AJ 9| JOBSOHIO BEVERAGE 4.00 01/01/2023.........coomvereeiirinerinsrinerirnnes [ eoveees .|.1FE| .. 1,496,183 .1,300,000 (16,352) [ ..vvvvrererreerrrirneriens | eerrerierineeneniinees | cevneennsd 4.000].......... 2.290 01/30/2013 | 01/01/2023
47770V AU 4| JOBSOHIO BEVERAGE-B -OH 2.467........cocoeererviiiennininrinniserisnines | vvene AFE| ...950,000 ....950,000 ) 2467 .......... 2.467 01/29/2013 | 01/01/2020
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485429 KY 9|KSDEV FIN-K 3.50 06/01/2023..........cevuurieerierrierienirnresseissrineniens [ eoveees | oo [ everiens 1 AFE | v 1,090,865 | ....... 98.102( ..o 1,049,691 | ..coovvveenee 1,070,000 | ..ccoovvrvenee 1,087,686 |........... (1,578) 12/13/2011 | 06/01/2023
502810 AC 8|LA CROSSE RES REF 6.00 11/01/2021 (XEL).......vvereveeernerermnereeernes | eovveee [ o [ erverreeens LAFE] .ne.........608,605 | ... 120165 | ..o 600,825 | ...ooovvvernnne 500,000 | ..cooovrernnne 590,459 |........... (9,944) 02/21/2012 | 11/01/2021
528902 HH 5|LEXINGTON-FAYETTE KY 4.25 07/01/2017 AFE] ..............500,620 | ...... 105.838] ... 529,190 10/15/2009 | 07/01/2017
528902 HJ 1|LEXINGTON-FAYETTE KY 4.375 07/01/2018.... VAFE ] . 498,715 | 105.062 | ... 525,310 10/15/2009 | 07/01/2018
54811G GP 9 |LWR CO RVR-UNREF-A 5.375 5/15/2020 AFE | 20,002 | 100.239| ... 08/13/2013 | 05/15/2020
56879E FQ 7 [MARION CNTY FL SCH BRD 5.00 06/01/2025... VAFE 2,054,840 102.196 | ... 06/22/2011 | 06/01/2025
59334D BT 0|MIAMI DADE FL W/S REV 5.00 10/01/2016.. GAFE] 1,011,261 | 110.929 ... 04/16/2009 | 10/01/2016
593791 CU 8| MIAMI UNIV OH 5.00 09/01/2016... AFE] 1,673,805 | 106.994 ..1,632,216 02/17/2005 | 09/01/2016
60534Q VH 1[MS ST DEV BK SRS A 5.00 07/01/2017 | AFE] 1,632,270 | .. 112.534 | ... 1,567,976 03/17/2010 | 07/01/2017
64465P UM 8 |NH ST BD BK-B 5.00 08/15/2026...........ccovvrvererinirrernriersnrssirerssiseees | e AFE| 2,106,203 | .. 111.188] ... 2,064,873 06/26/2012 | 08/15/2026
64468C BP 8| NH BUS FIN VAR REF A 4.50 07/01/27(3145Q...........cocvomerrerrnririinns | cvveene W2FE] ..2,072,480 | ... 104.167 | ... 2,026,348 02/23/2011 | 07/01/2027
645791 CZ 5|NJ ENVRNMNTL TRUST A-R 4.26 9/1/26 AFE ] 1,513,635 | 105177 | ... 08/30/2013 | 09/01/2026
646133 EV  6|NJ ST TRAN CORP SR A FED 5.50 09/15/2015.... AFE] 561,535 | L 108.110] ... 01/09/2007 | 09/15/2015
646136 DY 4|NJTRNFD SERA 5.25 12/15/2020. VAFE ] v 3,411,563 | 114.956 | ... 10/25/2011 | 12/15/2020
646136 DY 4[NJTRNFD SER A 5.25 12/15/2020.........ccccruvrvrrreerervererernnserinnserenss [ovrne [ oo | vervvnenns | WAFE | i 454,875 | .. 114.956 459,824 10/25/2011 | 12/15/2020
646136 TM  3|NJ ST TRN TR AUTH C 0.00 12/15/2027........ccovvvrreverevenermnnrserrenrs | @evee [ o [ wrevirvenns | WTFE | i 487,810 | oo 51.971 519,710 09/04/2013 | 12/15/2027
665306 KS 4|NTHRN KY WTR DIST 5.00 02/01/2024...........coocrsvemvemmrimernerrneenens | covneee | [ oveenaT| LAFE | niie..3,547,350 | ... 112.023 ...3,360,690 3,469,779 06/12/2012 | 02/01/2024
677525 TF 4|OHAIR QUAL 5.625 06/01/2018 (FE)........ccccrsrvemrvrerirmrernenrenirnnicnen | eovvene | [woverirenns | #2FE | 1,103,100 | ... 110.466 ,104,660 ..1,068,968 06/28/2011 | 06/01/2018
677525 TK 3|OH QIR QLTY ENERGY 5.70 08/01/2020 (FE).........coccorserrrmrrrmerreernee | wevveee | [wrvevreens | 2FE | .cc2.2,069,160 | ...... 109.685 ...2,193,700 2,052,154 03/22/2011 | 08/01/2020
677555 Q4 9|OH ST ECON DEV REV 4.215 06/01/2027........evvevvvrererneeniirerinninee | rree 2[.AFE] 500,500 | .o 98.703 493,515 08/10/2012 | 06/01/2027
677555 YF 5|OH ECON TXB OH ENT BD 6.125 09/01/2019.......ccovvrvrerermeerrmninirnes | crvee A].IFE] .................500,360 | ...... 109.647 548,236 08/13/2009 | 09/01/2019
67755C WH 8| OH ST-ADULT CORRECT 5.00 10/01/2019........ccmrvrirrrrieerniircennn | vevees A[AFE] een..852,593 | 115.303] ... 864,773 01/21/2009 | 10/01/2019
67755L AM 1|OH CULTURAL & SPORTS A 5.00 04/01/2018, AAFE] .. 541,955 | 105.848 | ... 529,240 08/24/2005 | 04/01/2018
677561 GZ 9|OH STHOSP FAC 5.00 01/01/2016.........cocoevernecrnneenernererenerneensnnnees | SDie [ [evevveens | WIFE | 434,352 | L. 109.053 | ..oovvvvnrirnes 436,212 08/12/2009 | 01/01/2016
67756A E2 4 |OHHGR EDL HOSP A 5.00 01/01/2016.........cccvervrrerrnnneerernerseinnes | SDu | [ [ WAFE | . 264,088 | ... 108.222| ... 270,555 09/10/2008 | 01/01/2016
677581 DD 9|OH ST INFRA SRS 2008-1 6.00 06/15/2017........cccoovevererrmerrernnecnnes | SDe [ [ | WIFE | 212,420 | ... 116.563 | ... 233,126 10/28/2008 | 06/15/2017
677660 TV 4|OHWTR DEV VIR A 07/01/2033 (FE)......ccoormrrrmrrrmeenerenneermenneeirseernens | eovnene | [vveernei2 | W 2FE | iiiiii.384,150 | ..o 103.146 | ... 402,269 04/20/2011 | 07/01/2033
686430 FJ 3|ORLANDO FL REDEV AGY 5.00 04/01/2021 . VAFE ] 2,192,943 | L 107.806 | ... ..2,107,607 | .. . (23,372) 02/23/2012 | 04/01/2021
702528 EG 1|PASCO FL SCH BRD SER A 5.00 08/01/2021.......ccovvermeermeenerierirnee [ eovvees | e [ ovrirens 1|.1FE| ..............2,094,185 | ...... 107.587 | .ocvvcrennes 2,151,740 | .covvvrnn. 2,000,000 | ..oovrerncene 2,058,071 |..ccoevnnee (14,751) 06/20/2011 | 08/01/2021
70920P AG 9 |PA ST PUB SCH CMNTY COL 5.00 05/01/2014.........ocrmrvvrmmverveenns | wveene AFE| . 1,000,000 1,004,094 (12,020) 11/13/2007 | 05/01/2014
71323M CE 0|PEORIA IL BLDG CABS SD 0.00% 12/01/2023 VFE] 2,620,417 | oo | s 104,062 12/28/2011 | 12/01/2023
71883R GP 2| PHOENIX AZ IMPT JR LIEN 5.00 07/01/2017 LAFE] ... . (4,248) 01/09/2008 | 07/01/2017
71883V DY 7 |PHOENIX AZ IDA 5.00 09/15/2021 VFE 3,138,390 103.428 | ... . (36,432) 12/08/2011 | 09/15/2021
735352 LH 7|PORT LUCIE FL UTIL REV 5.00 09/01/2016 . | AFE| 1,656,146 | ... 110187 ... 1,543,549 (20,627) 01/22/2008 | 09/01/2016
736746 RS 9|PORTLAND OR URBAN SRS A 5.00 06/15/2016.. ..|SD.. AFE] 1,249,373 L 107.487] ... ..1,149,669 (12,912) 01/27/2005 | 06/15/2016
736746 TU 2|PORTLAND OR URB RNWL B 5.00 06/15/2020 VAFE ] 339,671 | 110.169 | ... (2,334) 04/21/2009 | 06/15/2020
736746 TU 2|PORTLAND OR URB RNWL B 5.00 06/15/2020. AFE| 1,045,970 | L 110.169 | ... ...1,068,639 (7,187) 04/21/2009 | 06/15/2020
756872 HV 2|RED RIVER TX EDU FIN 5.00 03/15/2027 VAFE] .. 528,230 | ... 109.899| ... 549,495 (694) 08/28/2013 | 03/15/2027
75845H JC 8|REEDY CRK FL IMPT SER 2 5.00 10/01/2014... | IFE| 1,076,210 | ... 103.358 | ... ...1,033,580 1,009,303 (12,028) 11/16/2007 | 10/01/2014
762224 EM 1|RI ST & PROVIDENCE COPS 5.00 10/01/2021.. AFE ,077,540 ..1,030,708 (14,560) 06/22/2011 | 10/01/2021
762224 EP 4|RIST & PROVIDENCE COPS 5.00 10/01/2022. . LAFE ..969,243 . . 996,725 (11,568) 06/22/2011 | 10/01/2022
79165T LB 5| ST LOUIS MO MUNI FIN 5.00 02/15/2014.........cooonvvonremneirneieniireniins | veree | oo | vevereniinns AFE] v 1,203,019 | ...... 100529 | ..o 1,130,951 | .............1,125,000 | ..............1,126,695 |........... (13,681) 11/07/2007 | 02/15/2014
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808390 DP 0|SCHUYLKILL IDA VAR cf 4.25 10/01/2019........coevvverrmrireriiinsnines | cvvens [ [ 2[.AFE] .............2,043,930 | ...... 104.052 | ...oovrvnnee 2,081,040 | ..cocoonnvn. 2,000,000 | ..oovrernvene 2,015,177 | .covvre (T1,871) [ v | e | e 4.250 ] ......... 3.623 |AO...... 06/17/2011 | 10/01/2019
842039 CH 0|SOUTHEASTERN TRANS-RCPT 5.00 06/01/2025..........coccmveermrrrneres | crve I [ 1|..1FE| ..............1,408,008 | ...... 107423 | oo 1,289,076 | ..ccoovvrennee 1,200,000 | ..cooovvrennee 1,388,738 |[.......... (19,270) 5.000]......... 2.650 | JD....... 02/21/2013 | 06/01/2025
857322 6L 0|STPUB SCHAUTH PA TXBL 5.70 11/15/2016, AFE| 1,109,767 . 108.812 . 13 5.700 ... 5.701 |MN...... 04/24/2009 | 11/15/2016
875301 DX 8| TAMPA EXPWAY PREREFUND 5.00 07/01/2014.........cvverevrveerrernnns | crve . .| IFE] .................568,963 | ...... 102.323 | . (7,251) 5.000]......... 3.609 [JJ....... 02/11/2011 | 07/01/2014
875301 EF 6| TAMPA EXPWAY UNREFUNDED 5.00 07/01/2014........ccccovvvmererecins | crv I [ AFE] e 475,005 | ... 102.323 | oo 465,570 | .................455,000 | .................458,109 | ........... (6,054) 5.000]......... 3.609 |JJ....... 02/11/2011 | 07/01/2014
880591 CU 4| TENN VALLEY AUTH E 6.25 12/15/2017......coovvvnerieriirineiveniinennens [ eveein | oo [ everivenins | vevens 1 869,183 | ... 118.525| . 829,672 (23,451) 6.250 | ......... 2.487|JD....... 11/29/2010 | 12/15/2017
880591 EA 6| TENN VALLEY AUTH 5.50 07/18/2017 [T I . I I 1| e 739,022 | .o 114.523 | . .755,850 (10,527) 5.500......... 3.638 |JJ....... 02/23/2010 | 07/18/2017
88059F AZ 4| TVAPRIN STRIP 0 12/15/17 ..o (@55 R [T IR 1] nnn...600,304 | ........ 93.317 | oo 633,619 | .oovreerernnn879,000 | oo 827,749 | oo | e 12,333 | oo [ e | v 1.994 | Do [ o | e 09/27/2011 | 12/15/2017
889396 QV 2| TOLEDO WTRWKS-PRER 5.00 11/15/2016 1511000 O [ 1|.1FE| ..cconeev..n..300,722 | ... 108.592 .320,346 (690) 5.000]......... 4.361 07/25/2013 | 11/15/2016
889396 QX 8|TOLEDO WTRWKS-UNRE 5.00 11/15/2016 [ [ 1| AFE | i 71,358 | 107.907 ...75,535 (164) 5.000]......... 4.361 . ..1,750 | 07/25/2013 | 11/15/2016
89952P DS 1 [TULSA CNTY OK IND DEV 4.00 09/01/2022 SSSSTIRUORTRRRORRPIO IOV I [ JFE ... 1,630,800 | ... 105.105 | ..o 1,576,575 | ..............1,500,000 | .............1,613,741 | .......... (11,335) [ oo | e | e 4.000]......... 3.000 [MS...... | covvvrerinees 20,000 | .ooererneens 60,000 | 06/20/2012 | 09/01/2022
914353 A8 0|UNIV OF IL PREREF 5.00 04/01/2022 1511050 O I 1|.1FE| .. ...859,154 | ...... 108513 . .900,658 ....830,000 ...853,797 (5,357) 5.000]......... 3.660 06/18/2013 | 04/01/2022
914353 C4 7 [UNIV OF IL UNREF 5.00 04/01/2022 SD. | [ 1|.1FE| .. LA75971 | 102.784 | . 174,733 | .. ....170,000 | ... LATABTA (1,097) 5.000]......... 3.660 06/18/2013 | 04/01/2022
91474P BH 2 [UNIV NTHRN IA SRS U N 13.00 07/01/2023.........c0crsvererrrrrrerrerirenes 151 1000 O [ 1| AFE | v 1,643,448 | ....... 99.037 [ ..o 1,614,303 | .o 1,630,000 | ..coovvrennee 1,640,954 |........... (1,290) 3.000]......... 2.900 12/23/2011 | 07/01/2023
915137 4Q 3 [UNIV OF TX UNREF 5.00 08/15/2021........cccevrerrmrrrrirmnnrernrrneerennninnens [ wvvnee [ [ vririnnnn 1 AFE| oo 202,437 | ... 110.003 | . 198,005 ....180,000 ...196,534 (4,388) 5.000]......... 1.953 06/22/2011 | 08/15/2021
917547 TW 1|UT ST BLDG OWNSHP AUTH 5.00 05/15/2023...........cccruvermmvemerverenns | covveen | oo [ wveriens 1|.1FE]| .............1,237,862 | ...... 110516 | . ..1,315,140 .1,190,000 ) 5.000]......... 4.499 03/31/2009 | 05/15/2023
91754R LW 5| UT ST BRD RGTS STUD FEE 5.00 04/01/2017......ccvvevvrerineirnernnees | vneere | oo | veversernns | 2 2FE | v 1,167,117 | 115475 . ..1,241,356 .1,075,000 ) 5.000]......... 3.940 05/03/2007 | 04/01/2017
91754R UY 1|UT BRD RGTS-A-UTV 5.00 11/01/2027... ...109.883 | . .164,825 150,000 ) 5.000 .2.770 09/19/2012 | 11/01/2027
917565 GU 1|UTAH ST TRANSIT 0.00 6/15/2020 1,795,000 | v 1,371,845 | e | D054 | e | s [ [ 3.783 08/23/2011 | 06/15/2020
95639D AN 0|WV ST SCH BLDG AUTH 5.00 07/01/2016 ....7195,000 ) 5.000].......... 2.980 09/09/2009 | 07/01/2016
956704 UZ 1|WV ST UNIV REV 5.00 10/01/2021.........cocvreverererrerernnrnerrerreneseesnens | wovnene | [woveeneT| WAFE | icinn.3,223,080 | ... 103.485 ..3,104,550 .3,000,000 . ) 5.000 ..0.786 12/20/2012 | 10/01/2021
960660 BA 5[WESTMINSTER CO ECON DEV 4.00 12/01/2023 ..1,491,238 .1,465,000 ) | e | s | e 4.000]......... 2.920 07/25/2012 | 12/01/2023
96154N DC 2| WESTVIEW IN EL SCH BLDG 5.00 01/15/2017 ..1,146,260 .1,000,000 (10,045) 5.000]......... 3.840 04/18/2008 | 01/15/2017
988516 AP 5|YUMA AZ UTIL SYS REV 5.00 07/01/2021.... .1,073,270 .1,000,000 (12,612) 5.000 .3.324 06/22/2011 | 07/01/2021
988516 AQ 3|YUMA UTIL SYS REV 5.00 07/01/2022 ..1,062,590 .1,000,000 (11,151) 5.000 ] .......... 3.485 06/22/2011 | 07/01/2022
988516 AQ 3| YUMA UTIL SYS REV 5.00 07/01/2022 1,062,590 1,000,000 (11,151) 5.000]......... 3.485 06/22/2011 | 07/01/2022
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations, . XXX . ..190,638,155 | .. 181,202,000 | ... JRROTORTRTRTRRROIOON | I ISR (1,493,405) 0 0 XXX........ XXX...... | XXX... | ........2,130,837 | ........7,485,923 | ..... XXX o [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1 CK 3| FGCI G11974 PT 5.50 05/01/2021.......ccoevvumrrrerireerineeserssneseesieninees | evveen | e | evrerees 2| 1| i 191,255 | 107.963 | . .203,621 ....188,602 (668) 5.500]......... 5.053 03/11/2008 | 05/01/2021
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 ceerer e | s I I 2| 1| 185,098 | ... 108.277 | . 196,730 | .. ....181,691 (736) 5.500 ] ......... 4.988 [MON... | ... ..9,993 | 03/07/2008 | 04/01/2022
31294L 6V 0|FGCIE02684 PT 4.50 03/01/25.........ccouirmerirrerreerieirneiieessessensseenes | ceveee [ [ 2| 1| 872,955 | L 106.328 | ..o 682,687 | ..oovvverenne 642,056 | ................660,047 |........... (8,287) [ oo | cevirerierineersninens | e 4500]......... 2772 |MON... | covriverren 2,408 | oo 28,893 | 12/29/2010 | 03/01/2025
3133XC  T6 0|FHLB SK-2015 1 PT 5.14 08/18/2015.. SOOI O I [ 2| 1 ..121,950 | ...... 105515 . 129,174 ...122,423 ..122,287 134 51401 ......... 5.365 MON... | ... ...6,277 | 03/21/2007 | 08/18/2015
3136A0 DT 1[{FNR 2011-77 A SEQ 3.50 08/25/2036...........ccveueveerenrrierreeernirisenines | ceveee [ [ 2| 1. ...967,619 978,302 | .. ...949,956 | ... ...958,364 | ........... (6,207) 3.500]......... 2.564 [MON... | ... . .33,248 | 07/25/2011 | 08/25/2036
3136A1 N8 4 [FNR 2011-114 VA SEQ 3.50 07/25/26.........ccrvvererrrrirerrerrneenneeiseins | ceveee I [ 2| L [P 3,338,754 3,207,843 | ..oovvrne 3,126,723 | .ovvviene 3,270,807 |..ccovvnnee (22,670) 3.500]......... 0.018 [MON... | .ovvvrrrrnecs 9,120 | oovverns 109,435 | 01/18/2012 | 07/25/2026
3136A3 TS O0|FNR 2012-11 PN PAC 4.402 11/25/40. (SR B [ I 2| [ [ 136,038 | ...... 100.792 (5,467) [ oo | e | e 4.000]......... 2,690 |MON... | ... 01/19/2012 | 11/25/2040
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40....... (SO IO I [ 2| 1 614,597 98.848 (437) 2.000]......... 1.857 |MON... | ... 04/25/2012 | 09/25/2040
3136A5 P6 7 [FNR 2012-53 PB PAC 2.25 02/25/41.......coovvvneireriseiseinesinsenneeinsnins | ceveee [ [T 2| L [ 1,805,313 | ......101.547| .............1,785,266 | .............1,758,065 | ............. 1,797,157 |........... (4,701) 2250 ......... 0.801 | MON... 07/16/2012 | 02/25/2041
3136A6 4N 1 [FNR 2012-72 QE SEQ 3.00 01/25/38... [ESTUTRRTRIORN IOV [ [ 2| 1. 2,280,689 (13,238) 3.000]......... 2.109 |[MON... | ... 07/17/2012 | 01/25/2038
3136A7 5E 8 [FNR 2012-96 PD PAC 2.00 07/25/2041.........ovvereerreeserrerinserneenenins | ceveee I [ 2| 1. ...992,851 (2,165) 2.000]......... 1.509 | MON... | ... 08/27/2012 | 07/25/2041
3136A8 XC 9|FNR 2012-99 AB SEQ 1.75 05/25/2039.........c0cvumurrermmreererieisersnninnns | wveene [ I 2| LI I 854,764 | ........94.057] .................806,420 | .................857,376 | .................854,894 | ........... 227 | oo | e | v 1.750] ... 1.804 | MON... 09/10/2012 | 05/25/2039
3136AA MJ 1[FNR 2012-139 BH PAC 2.00 02/25/2042 ISP IO I [ 2| 1 LG 10162,297 95.591 . ..1,080,226 .1,130,049 ...1,151,403 (2,197) 2.000]......... 1.346 |MON... | ... 02/20/2013 | 02/25/2042
3136AA Y7 4 |FNR 2012-145 TA PAC 1.25 11/25/2042.........ccovvvmrimnrrnerreriineerscinns | e I [ 2| 1 ...1,009,941 | ... 94.454 | . ..1,042,438 .1,103,649 ....1,100,094 BTN | e | e | e 1.250] ......... 1.329| MON... | ... 01/24/2013 | 11/25/2042
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3136AA YL 3| FNR 2012-133 GE PAC 1.50 08/25/2041..........ccosvvemrrnerveriinerrerinnns | vvree | oo | verirenens 2| 1 233,465 93.734 219,152 | 233,803 | .o 233,469 |........... 22 MON... | oo 292 | oo 2,630 | 03/22/2013 | 08/25/2041
3136AB H7 1[FNR 2013-5BD SEQ 2.00 03/25/2040.. ceevrneenennnnennns | eeveeee [ [ [T [ 897,825 | 91.890 | ..vvvrrirnne 642,337 | oo 699,027 | ..covvvircenne 697,832 |........... 54 MON... | s 1,165 | v 8,155 | 05/20/2013 | 03/25/2040
3136AC EK 3|FNR 2013-10 NE PAC 2.00 01/25/42.........coccovrnvrerinrnvrnrnensererinnnnns | vveree [ oo | vevveeen | eeet [ 1,923,173 | i 95.736 ..1,820,115 (1,967) MON... 02/21/2013 | 01/25/2042
3136AC JY 8|FNR 2013-17 PC SEQ 2.00 03/25/2039........c0cmvvermvereerrninerncenneninens [ eoveeen | oo | vvreeen | vevendd | v 270,715 | Lol 96.919 258,338 (320) MON... 04/24/2013 | 03/25/2039
3136AD 2H 1|FNR 2013-43 XP PAC 1.50 08/25/2041.........ccevermrrrervrneerernersnnenennns [ vvree | oo | ververeen | e [ i 931,636 | oo 92.604 884,051 3,156 MON... 06/12/2013 | 08/25/2041
3136AD P9 4|FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037........covvverermreverrerennens [ eovere | oo [ vrreenn2 | e | v ,140,796 | ool 96.348 ..1,127,233 921 MON... 11/25/2013 | 07/25/2037
3136AE 6N 2 [FNR 2013-74 HA SEQ 3.00 10/25/2037 (1,182) MON... 07/23/2013 | 10/25/2037
3136AE EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042. 3,297 MON... | . 06/24/2013 | 06/25/2042
3136AE  S7 3 |FNR 2013-53 WL PAC 1.50 01/25/2042..........covvoeveeerirrnerrerrsenirenes | cevee 9,367 MON... 07/23/2013 | 01/25/2042
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026...........ccouvorivvermiererniircenninsirens | v (3,623) MON... 06/21/2013 | 08/25/2026
3136AF NE 0|FNR 2013-75 VG PAC AD 3.25 08/25/2026............covvevermrerrirnersreernnes | crvees (959) MON... 09/24/2013 | 08/25/2026
3136AG LA 8|FNR 2013-93 VA SEQ 3.00 01/25/25.......commrvverierireirneriseineriesiseins | ceeenne 975,080 | ..ovvorevirenne 995,950 (1,479) MON... 09/17/2013 | 01/25/2025
31371L RK 7 FNCN 255290 PT 4.00 06/01/14........corvvvrernnrreeernersrenssissnnnisennnenes [vvnne [ oo | verinnien | eeveT [ i 33,705 | e 105.895 32,535 | ... 32,586 (497) MON... | . 09/16/2009 | 06/01/2014
3137A1 X9 9[FHR 3719 LE SEQ 4.00 08/15/2028...........occovvrrerenrrnenrncernmninnernnnis | vevnee oo [everenni2 [t | 1,201,935 | e 103.983 ..............1,208,633 | ..............1,162,343 | .............. 1,175,299 (12,099) MON... 12/29/2010 | 08/15/2028
3137A2 PF  2|FHR 3766 HE PT 3.00 11/15/20.........cccevoevererrierenrereeeierecseessninnens | eveenee oo | evrreeien [ o [ i 1,618,814 | L. 103.815 (6,060) MON... 12/28/2010 | 11/15/2020
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040........c..cvvvrevereenrrverirerrneeneninsnes | eovinee [ [eovveee [ | i 745,871 | i 96.037 695,449 (5,040) MON... 12/26/2012 | 09/15/2040
3137A6 DT 6|FHR 3815 GD SEQ 4.00 09/15/2025..........covverveemereeeecrmeemnecenreenecenses | eveene Lo Lo [ | 971127 | 105.451| ... 987,937 (11,578) MON... 02/24/2011 | 09/15/2025
3137A6 FB 3 [FHR 3809 GA PAC 4.50 10/15/39........cccomurmerirmrnmrininerrenreneinennnne | vevivee oo [ [ | 03,203,211 | e 106.224 | ... ,254,728 (33,499) MON... | . 06/16/2011 | 10/15/2039
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39... . ..552,375 | ...... 103.645| ... 542,420 (10,185) MON... 04/24/2012 | 10/15/2039
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038..........ccccovivevermeererneireenrieenninennnns | e 1,552,078 | ...... 104427 | v 1,548,208 (8,923) MON... 06/27/2011 | 08/15/2038
3137AE LS 2|FHR 3910 JC SEQ 2.00 12/15/2037 . O IO 779,620 99.290 ....757,284 (3,012) MON... 09/19/2012 | 12/15/2037
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040...........crevmrerremriiririrererinsirennnes | cevees 1,348,356 | ........ 98.945 ...1,305,567 (4,399) MON... 09/20/2012 | 08/15/2040
3137AP GN 4 |FHR 4029 NE PAC 2.50 03/15/2041 . I I 694,464 | ....... 99.664 | ... 668,722 (3,167) MON... 03/25/2013 | 03/15/2041
3137AQ ZE 1|FHR 4059 BC SEQ 2.50 04/15/39........cvvomvernerrrrineireninennneessninseinnee | ovvene | oo | ervneeni2 [T | s 1,879,025 | ...... 100184 | ..o 1,823,226 | .............1,819,879 | ............1,877,373 | ........... (4,304) MON... 04/24/2013 | 04/15/2039
3137AR RT 5|FHR 4080 DA PAC 2.00 03/15/2041 . e e 2 [l 645,801 | ........ 95.658 | ..o 603,431 (1,787) MON... 01/24/2013 | 03/15/2041
3137AR  Z6 6|FHR 4083 CA SEQ 2.00 12/15/2038.........ccovrvrerirerereererirsensseinerinnes | eoveees 878,830 95.955 ....862,659 1,050 MON... 06/21/2013 | 12/15/2038
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40........ccoviemeererineineireseessisseiseeiseenns | ceveee ..606,236 | ........ 99.188 574,044 (2,417) MON... 10/24/2012 | 12/15/2040
3137AT Q5 4|FHR 4097 TG SEQ 2.00 05/15/2039........c0mvvurrerieiririreiieninsiieniniins | ceveene . 1,248,143 | ....... 92.390 ... ...1,187,680 . 2,194 MON... 07/22/2013 | 05/15/2039
3137AT W5 7| FHR 4106 EC PAC 1.75 04/15/41......ovvvuevieeineinereessissniesiseisseiennins | veeie | oo | vevineens 2| L [ 1,856,160 | ........ 95.426 | ...ovevvnne 1,764,641 | oo 1,849,225 | ....ccoveenee 1,855,246 |........... (775) MON... 09/10/2012 | 04/15/2041
3137AU VU 5|FHR 4119 PAPAC 1.50  09/15/41.......covvvevivrirerisinnrernnineirenseisseens [ vvnee | oo | vevereen | eee] [ i 1,236,247 | oo 93.400 1,235,808 (590) MON... 10/22/2012 | 09/15/2041
3137AU X8 7|FHR 4123 AE SEQ 2.00 09/15/2039.........cevvmevrverneriereneereniseenneninns [eoneeen | oo | vvrreeen | verendd | 1,330,745 | Lol 96.052 . 1,330,578 (400) MON... 05/17/2013 | 09/15/2039
3137AW VA 0 [FHR 4145 UC PT 1.50 12/15/2027........covevvvrmrreirerrrnireveneirernnneeinnes | eoneee [ [vvireen | o] | i 331,114 | 93.762 311,873 144 MON... 03/20/2013 | 12/15/2027
3137AY NZ O|FHR 4161 TB PAC 2.50 11/15/2039........coveeveerereenreenrrneieresneesniennnen | conves | oo | eerennei2 | e | v 951,830 | ... 100.159 950,740 (221) MON... 06/24/2013 | 11/15/2039
3137AY UE 9 [FHR 4163 YA PAC 2.50 10/15/2041.........cvverrvrnerrnrinerrsenannisneisnniinees | evinne [ oo [eorneirani [T | 1,486,260 | ... 96.628 ...1,403,249 1,484,935 (2,270) MON... 03/14/2013 | 10/15/2041
3137B0 TR 5|FHR 4186 MC PT 1.50 03/15/2028..... ,019,955 ..1,028,899 3,420 MON... | . 07/22/12013 | 03/15/2028
3137B4 4F 0 [FHR 4236 WC PAC EXCH 3.00 05/15/42..........ccnsvemevrenernerirneenennnnes | wevinee [ v [ s . 648,030 (534) MON... 08/15/2013 | 05/15/2042
3137GA LA 3|FHR 3736 QB PAC 4.00 05/15/37......ccvvvmrreirerniireenrincesninninerinnineenee | evvvee | oo [ eoreinni2 [ s 1] 1,978,880 | ... 102.817] ... ...2,056,335 (38,558) MON... 06/17/2011 | 05/15/2037
31393W W8 8| FHR 2641 WE PAC 4.50 01/15/2033........c0vvvrevrerirreeirierierennenineens [ eovveen | oo | evrrenen | vevens 1| e 141,876 | L 104.400 | ... 1,298 MON... 10/23/2007 | 01/15/2033
31393Y YS 8|FNR 2004-45 VB SEQ 4.50 10/25/2028...........coccosvreemermerrereneenseinnennn | vevinne oo [ e [t | e 111,635 | i 100.180 ... 183 MON... 08/31/2009 | 10/25/2028
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018.......ocovvvvvinrrernrincernrinsissnseninnnnenns | vevens | or | eevnrinen [T | e 326,480 | ..o 105.348 | ... (1,651) MON... | . 05/14/2009 | 12/15/2018
31395A 4M 4 [FHR 2809 DC SEQ 4.50 06/15/2019........ccvvrevervrrneernerneriereneesnsninnens | vevnee oo w2 [ | . 395,247 | e 105.895 | ... (1,310) MON... 02/06/2009 | 06/15/2019
31395 BA 3 |FHR 2881 TE PAC 5.00 07/15/2033.......c..ccovvrrevrerneerererinnnenrnnsennnns | eoveeee | oo frvvieni [ o] | e 333,750 | e 102.480 | ..ocovreerrn. 327,104 | 319,187 | 320,981 | e (4,016) MON... 04/02/2009 | 07/15/2033
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31395J KT 2 |FHR 2882 UM SEQ 4.50 08/15/2019.........vvueverreririerinerirenirenersiinens | ceveene 2 | 2,085,721 L 102.987 | ..o 2,057,659 | ..oovvernene 1,997,977 | oo 1,919,063 |........... (T3421) [ v | v | 500 [ e 3.649 [MON... | wcoovvrvereren 7,492 | s 89,909 | 05/04/2009 | 08/15/2019
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019.......ccoomvvmrrireirerrneinerinsiseenieenns | oveenne ]2 T 509,431 | L 106.668 | .......cocvvnves 538,017 | ..coovvvrn.. 504,387 | ... 505,792 | e (874) | cevvrverreenninernenns [ e | eveeeenh500 | e 4.286 |MON... | oo 1,891 | o, 22,697 | 12/19/2008 | 11/15/2019
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033 . I I 2] e 470,930 | 102.009 463,445 (1,314) [ oo | oo | e000005.000 | oo, 3.800 | MON... | ... .22,716 | 01/08/2009 | 09/15/2033
31395P QP 0(FHR 2948 YD PAC 5.50 08/15/2033 . I I 2T e 7,463 | 100.105 51 | oo e | ereenne8.500 | i 5.464 [MON... | .... 09/28/2007 | 08/15/2033
31395P UD 2[FHR 2941 XD PAC 5.00 05/15/2033 . I I e | i AT,149 | 100.149 | oo 45,472 | e 45,404 | 85,259 | | i 11,379 | o s | e 5.000 | e 3.598 | MON... 01/16/2009 | 05/15/2033
31396A FH 2|FHR 3028 ME PAC 5.00 02/15/2034. SSSOURRTORRNTONOIIN BOVION 2] | 2,087,689 | 105275 . .2,044,958 (T4,089) [ ..ovovverrerrrinrinens | v | 05,000 [ v 4.474|MON... | ... 07/29/2009 | 02/15/2034
31396E TN 6 [FHR 3075 PD PAC 5.50 01/15/2035. . I IO 2T 842,096 | ... 106.195 | . . ...815,836 [ESTUTTRTR ISR 14,202 | oo [ | ereeen3.500 | i 4.498 |MON... | ... 01/23/2009 | 01/15/2035
31396H 6E 4|FHR 3102 PJ PAC 5.00 05/15/2034..........cccovvrvivmrrnriernrneirerssissirsnns | vrveees 2] | 703,045 102.921 | covvrierrnn899,216 | oo 679,373 | .................658,409 |........... 26,344 | oo | e | 05000 | e 3.921 | MON... 02/10/2009 | 05/15/2034
31396L JT 8|FNR 2006-102 PD SEQ 5.00 01/25/2035........ccovververieenerierimennennne | eevveee [ [erveeiren | o [ e 9,131 | 100.079 08,930 | 8,908 | e | 239 [ | e | e .000 | e 4.194 | MON... | .... 03/18/2009 | 01/25/2035
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021 IOV IO 2] i 47,690 | 103.417 49,173 CAT549 | e BT,503 | e e (T) | e [ [ e 5.500 | e 5.336 [MON... | ... 09/27/2007 | 09/15/2021
31397S XM 1 [FNR 2011-40 KA SEQ 3.50 03/25/2026 Y 2] e ] 280,159 | L 97.578 | v 269,994 | ..coovvvirenne 276,696 | ..covoverirerrni 278,605 | oo | crverirerireernenn(38) [ o | e | e 3.500 | e 2.958 | MON... 06/15/2011 | 03/25/2026
31397U RJ 0|FNR2011-63 MV SEQ 3.50 07/25/24 ISP O 2T | 1,787,423 | 103.561 ..1,793,085 731423 | e TB1,736 | s | evvineieenena(5,887) [ | e | 000003500 [ e 1.621|MON... | ... 07/22/2011 | 07/25/2024
31398F JG 7|FNR 2009-80 MA SEQ 4.00 04/25/2027 (ST DO 2T 184,950 | 103.057 | . 182,016 | .. 176,616 [ e 179,675 | s | eririreneen(3,6883) | o | | o000 [ e 1517 [MON... | ... 09/24/2010 | 04/25/2027
31398R E7 6|FNR 2010-57 DP PAC 4.00 08/25/2039.........ccccevurereereeererinisnisnisnsnnes | evvees 2T | 311,475 | 104.396 | ..o 314,746 | ..o, 301,493 | oo 305,966 | oo | verirnennennd(5,127) s | e | o000 | e, 1.762 | MON... 06/16/2011 | 08/25/2039
31398R ZU 2| FNR 2010-57 DB PAC 4.00 01/25/2038..........cccevrerrvvrerermrirernnrenrerinnes | vevens | oo | eornrinen2 [T | i 75,085 | i 100.903 | oo 7375 | 72,520 | e 72,781 | | v (1L973) v | e | v 4000 [ e 0.992| MON... | ... 06/16/2011 | 01/25/2038
31398S TN 3 [FNR 2010-146 PC PAC 4.00 09-25-2036...........c0evvverererrervrernerisennnns | cevees 2] 5,131,250 | 106.338 | ..............5,316,880 | ..............5,000,000 | .....cc..... 4,801,466 | ....coovvvevrmiriverrs [ crerreens(228,942) | v [ v | everenen000 | e 3.087 [MON... | ... 03/18/2011 | 09/25/2036
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... . B - ]2 510,905 | 105.932| ..ocovre0nn.526,405 | oiiiiinni496,928 | i 503,117 | s | errerreennn(3,884) [ s | | 4000 [ 3.017|MON... | ... 05/07/2009 | 07/01/2018
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... . R e 415,844 | L 107.119 . .4.811 | MON... .20,711 | 02/21/2008 | 08/01/2020
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021.... . B - 2T . 266,814 | L 107103 | coovvveerenn 283,199 | i 264,418 | 00265218 [ [ e (589) | o [ | 05,000 | 4.671|MON... | ... 13,221 | 02/19/2008 | 01/01/2021
31412Q SE 0 |FNCI PL 932117 PT 4.00 11/01/2024.. [SSTTRRNN BN e | e 1,136,147 | 106.080 | ...oovveerrn 1,165,219 | i 1,098,431 | 11,120,288 | | eveerneeennd(8,680) [ o | e | 4000 [ 2.743|MON... | ... 43,937 | 01/28/2011| 11/01/2024
31416W ZA 3|FNCT PL AB1636 PT 3.50 10/01/2030 . 2T 997,645 | L 101.820 . 972,920 ..2.457 | MON... .34,052 | 06/16/2011 | 10/01/2030
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24.........coovivieniierneircenincisnirernnes | e e | el 1,373,113 | 106.066 | . 1,329,521 | v 1,359,724 [ e (11,588) | e [ [ 4000 | e 2.860 |MON... | ... 53,181 | 06/16/2011 | 10/01/2024
31417Y R2 5[FNCN MA0504 PT 3.50 08/01/2020..........ccccouvvrrerermrvmmnenrinerirmennennee | vevvee oo [everieni2 [ | e 798,947 | e 105.086 | . 185,458 | oo TB1BTE | e [ a9 133) | e [ | e 3.500 | e 2.108 [MON... | ... 26,791 | 07/30/2010 | 08/01/2020
31417Y SD O [FNCIPT 3.50 09/01/2025........ccmuremrererrmrrmerrneeiseersensessisssseneseesens | sevnne | oo [ erveneenni2 [ | 1,408,453 | e 104.632| . .1,360,275 9,148 ..1.372 | MON... 47,610 | 06/16/2011 | 09/01/2025
31417Y SK 4 |FNCN MA0521 PT 3.50 09/01/2020... OO O 2| e 1,139,650 | . 105.090 | . .1,089,510 (13,287) [ oocveeveeiinicniicnens | e | 003500 [ e 1.882|MON... | ... 38,133 | 06/16/2011 | 09/01/2020
31418A CR 7 [FNCN PL MA0979 PT 3.00 02/01/2022 SSSRUU IS . ..305,619 | ...... 103.716 | . ....291,152 (3,563) [ .ovvverrrreerrerierinee | vevereeerneeinseiseriens | vereernn3.000 [ covneces 0.608 |[MON... | ... 02/27/2012 | 02/01/2022
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025 JESSTRTRRRRIRN RPN I [ 2| 1. ...663,337 | ...... 106.014 | . . (7,256) [ ..o | eevreeinseinseineinnns | eereeenend.000 | oo, 2428 [MON... | ... 06/16/2011 | 07/01/2025
31419D MQ 1|FNCIAE3066 PT 3.50 09/01/2025...... SRS IO [ [ 2| L [ 1,036,492 | ..... 104.624 1,009,421 | .............1,027,011 | .......... (7,456) [ ..o | cerrerensnisrineniens | eereernn3.500 | covveces 2.327 MON... 06/16/2011 | 09/01/2025
31419D NW 7| FNCI AE3104 PT 3.50 09/01/2025...... SRR o i 2| 1 I 289,559 | ...... 104.648 | . . ..279,274 | ... (1,866) [ ..oovererrnnincrinniinne | eerrnrensnsssisensinne | eerennen3:500 | v, 1.856 |MON... | ... 06/16/2011 | 09/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. 81,345,569 |..XXX........ . 80,488,920 | .. 9,743,786 | ............80,038,542 | .....ccoocvviveen0 | i (613,101) 0 0 XXX...... XXX... | ...........208,923 | ........2,262,787 | ..... XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Se
3137A) MG 6| FHMS K016 X110 CSTR 10/25/2021........covvvrerimireererirerneisceeeinsinnens (@9 I 234 ...... 11. ....2,004,150 ..1,748,450 21,646,128 | | e (198,570) 12/13/2011 | 10/25/2021
3137AK KD 2| FHLMC K705 X1 10 CSTR 09/25/18 @] [ 234]...... 1. ....2,000,255 ..1,524,381 . .. 1,415,364 ... (280,068) 01/24/2012 | 09/25/2018
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securitie: et v e rene s renesieneneeenerens | arerieierinad 4,004,405 | ... XXX..ooo | cerererrnnae 3,272,831 | .o (V] [P 3,061,492 | ....cccoeeen 0. (478,638) 0 0 |..XXX.ooooo [ XXX [ XXX l...B5,039 ] ..........689,693 | ... XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 TZ 2|COHSG SF PRIAA5.00 11/01/2028.........cccmvvererireererinerrseriereneen [ s [ [ 1| AFE | s 422,351 | ...... 106.759 | c.oovvrnrrnes 416,360 | ...ooovvernenne 390,000 | ..cvorrernenns 415,300 |........... (2,881) 5.000]......... 3.984 [MN...... | weovrvrerirs 3,250 | v 19,500 | 04/13/2011 | 11/01/2028
19647P BA 0| CO ST HSG FIN AUTH MF 1 3.20 02/01/2044...........ccocoorvvemvimrrrnernnnns [ s I [ 2[AFE| o 992,853 | ........ 95.788 | ..o 951,034 | oo 992,853 | ..oovvvirnens 992,854 |.......... 1 3.200]......... 3.221 [MON... | wovvvrirnec 2,648 | oo 13,679 | 06/20/2013 | 02/01/2044
20774W  G9 6| CT HSG FIN 4.00 11/15/2040.......c0.everrereerreierierierereesseissisesienes [ s [ [ 1|.1FE| .. ..1,644511 | ... 104.670 | . ..1,653,786 .1,580,000 ...1,630,613 (5,840) 8,076 163,200 | 07/22/2011| 11/15/2040
20775B N8 5(CT ST HSG FIN AUTH B-2 4.00 11/15/2032........cccneerreernerennrinereeins | ceveee I [ 1|.1FE| .. ...1,064,490 | ...... 105.783 | . ..1,057,830 | .. .1,000,000 | ..............1,083,441 | ........... (1,049) 10/11/2013 | 11/15/2032
45201L WF  8|IL STHSG DEV AUTH C 3.875 12/01/2043.........oeovrvvrerneiivinnireiinns [ vvee [ I TAFE | 998,357 | ........ 99.296 | ..vvvirrinene 991,329 | oo 998,357 | ovvvvvriienn 998,316 | ..vvvvrerererrernnns | e (41) 10/11/2013 | 12/01/2043
45506A BL 4|IN ST HSG & CMNTY DEV 4.50 06/01/2028...........ccoovverneermmreserneinnns | woreees I 1 AFE] e, 765,538 | ...... 106.280 | ...ovvvnerres 759,902 | ..o 715,000 | .oovoerernnne 754,524 |.......... (4,623) | ..o | eerreeiseessnnseiinens | verneenid500 [ 103628 [ Do | i 2,681 | s 32,175 | 06/17/2011 | 06/01/2028
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462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029........ccvvvurrinrrerierineersseissisenirennne. | e | oo [ ereriens 1| AFE| oo 426,059 | ... 108.233 | ..oovvvrires 427,520 | ..cooovevernn. 395,000 | ..ovorerernenns 419,433 |........... (2,797) 06/29/2011 | 01/01/2029
49130T NP 7 [KY HSG CORP SER B 4.25 07/01/2027........ccvoeremrerneerneernerenerirerinens | eevinee | oo [ cernreins 1|.1FE| ...c.e.......468,047 | ...... 104.258 | ..o 463,948 | ....oovvenne 445,000 | ..cooorvrernnns 463,784 |........... (2,146) 12/16/2011 | 07/01/2027
54627A CD 7 |LA SFM HMOWNR ZONE B-1 5.70 12/01/2038. A[AFE] i 415,740 | 101.020 ... 393,978 (3,831) 11/22/2010 | 12/01/2038
57419P HA 0 [MARYLAND ST CMNTY 5.75 09/01/2039 AAFE ] o 742,528 | 104.612] ... 747,976 (3,209) 05/04/2011 | 09/01/2039
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043..........ovvorvvirrrirnisenirernnineines | v A[AFE] ... 1,607,415 | 106.929 | ... ...1,603,935 (1,809) 10/24/2013 | 12/01/2043
60416Q CD 4 |[MN HFA-NON AMT-MTG 4.50 01/01/2031......cvvvevirrernrenriicnrrrerirenes | crves A|AFE] ... 448,839 | L. 104.822] ... 445,494 (2,109) 06/17/2011 | 01/01/2031
60416Q DL 5[MNHSG FIN MTG SRS D 4.50 07/01/2034..........ocoorvvererenerrnrrirnninens | ceve A|AFE ] . 475,002 | ... 106.789 | ... (3,147) 06/08/2011 | 07/01/2034
60416Q FT 6 |MN HSG FIN AGY-A 2.60 09/01/2042... A v 89.981 1 L. ) 08/01/2012 | 09/01/2042
60535G AX 0[MS ST HOME CORP SR A 4.50 12/01/2031.. A|AFE ] o 770,548 | 100.860 | ... (5,403) 11/05/2010 | 12/01/2031
60535Q FD 7 [MS HOME CORP 5.4 06/01/2038..........cccovverermniiniermrirerinernsiersssseerenens | v A[AFE] ... 1,025,588 | 104.584 | ...oovvvne. 1,035,383 (5,712) 06/21/2011 | 06/01/2038
60535Q LY 4[MS ST HOME CORP SF MTGE 2.75 12/01/2032..........cccovvvererrvrrreens | cove A 93.678 ....858,991 0 06/20/2013 | 12/01/2032
60636X 8E 6[MO ST HSG SFH SR E-2 4.50 11/01/2027........ovvvmrreerrcrierirerirneen | cevee A|AFE] 953,190 | ... 106.012 ... 11/03/2010 | 11/01/2027
60637B BD 1 |MISSOURI ST 4.625 05/01/2028.... ALAFE] 596,232 | . 105.871] ... 04/12/2011 | 05/01/2028
60637B CK 4 [MO SF HSG DEV SFM E4 4.25 11/01/2030.... A|.AFE] ..ee.......697,268 | ... 104.789 | ... 12/07/2011 | 11/01/2030
61212R 4G 8|MT ST BRD OF HSG B-13.50 12/01/44........cocvvrervrivrnrnecninnirerinnns | v A[AFE] ... 1,028,280 | e 105.166 | ..............1,051,660 | ..............1,000,000 | .............. 1,027,585 08/29/2013 | 12/01/2044
64469D EF 4 |NH SFM E AMT AQUIS 5.75 01/01/2037.......oveveveirinerierirerinceinenins | ceveene AAFE] 852,490 | ... 102.036 .................831,593 | .................815,000 | ....... 836,929 12/16/2010 | 01/01/2037
647200 M8 4|NM MTGE FIN AUTH SFM 4.625 09/01/2025..........ovvenvrenrrrcrennes A|.AFE] .......c.......650,813 | ...... 102.246 | ... 06/21/2011 | 09/01/2025
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030 AAFE] ... 438,206 | ... 108.885 ... 06/16/2011 | 09/01/2030
647200 V3 5|NEW MEXICO SF MTGE B-1 3.75 03/01/2043 A 980,306 93.864 08/15/2012 | 03/01/2043
647200 X6 6|NM MTGE FIN SFM C |4.50 10/01/2043 A ..1,034,578 | ...... 107.329| ... 08/08/2013 | 10/01/2043
64966W DH 7|NYC NY HSG DEV B15.00 7/01/2024.... A ..1,624,410 | ...... 109.416 | ... . 08/30/2013 | 07/01/2024
658207 MZ 5|NC ST HSG FIN SRS 24.25 01/01/2028..........covvevreiereriniecenrinciieinns [ evene A 1,005,408 | ...... 102.747] ... 986,371 12/08/2011 | 01/01/2028
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028..........ccccovvvrerererernrrierinerienirenenns | covnee A1 . 543961 | ...... 107.387 | ... 547,674 07/14/2011 | 01/01/2028
658909 CL 8|NORTH DAKOTA ST HSG F 4.50 01/01/2035........ccoveemrererenreneniens v | e [ evrirens 1| AFE | s 1,172,580 | ...... 102.943 | ..o 1,168,403 | .............1,135,000 | ..............1,162,092 |........... 11/15/2010 | 01/01/2035
677377 U9 2| OHIO HSG 4.80 11/01/2028..........ccoovrvrericrierineisneiseiiesiesessssssinns | cvveee A[AFE] . 438,287 | 104.957 425,076 05/12/2011 | 11/01/2028
686087 LA 3|OR ST HSG SFM AMT B 4.50 07/01/2023..........cvoevmirenerierinrencenns | cevnee A].FE] ....e......623,908 | ... 102.799 627,074 11/25/2011 | 07/01/2023
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034. A|.AFE] ................945,000 | ........ 99.126 | ... 936,741 . | 05/31/2013 | 07/01/2034
686087 PG 6|ORHSG & CMNTY SVC 4.00 07/01/2043 A|AFE] 1,074,940 | 107.151] ... ..1,071,510 ) . | 11/08/2013 | 07/01/2043
708796 YR 2| PAHSG FIN AG 5.00 04/01/2028..........cccmveemrrnerierineerneerisnisersseniene | evnees | oo [ oneereens 1|.1FE| ....ccc......2,553,127 | ...... 103.552 | ..ocvvnrennes 2,495,603 | ..............2,410,000 | ..............2,519,972 |........... ) 06/17/2011 | 04/01/2028
76221R RB 1|RIHSG & MTG 63A 4.00 10/01/2040 (ST BN ALAFE] i 916,710 | e 104.880 ) 10/11/2012 | 10/01/2040
83712T BZ 3|SC ST HSG FIN/DEV SR 2 5.00 07/01/2027..........coomvverereraeerreeserinens | woreees AAFE] 216,120 | .. 102.644 ) 12/02/2010 | 07/01/2027
880459 6U 1| TN HSG DEV AGY 5.75 01/01/2037.......couvviirrrniirererineierineisseesinenes | eveee A[AFE ... 1,550,235 | 101.722] ... 1,507,696 ) 06/21/2011| 01/01/2037
880461 BP 2| TN HSG DEV AGY 2A 4.00 07/01/2043..........ccoorevvrerernernerrrenierenenins | cevees A]FE] ... 1,260,733 | ... 105.738 | ... s 1,259,898 ) 10/24/2013 | 07/01/2043
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028...........oocvvmeenerecrineens | cevenne A|AFE ] i 728,416 | ... 104.689 | ......ccc........ 711,885 | ................680,000 | .oocvrvvnneens 719,623 ) 12/01/2011 | 09/01/2028
917436 X7 7|UTAH ST HSG CORP SF 4.00 07/01/2024 A[AFE] ... 385,351 | 100.187 385,269 ) 06/21/2011 | 07/01/2024
93978T MA 4| WA ST HSG FIN SF 4.50 06/01/2032.........c0cmvermevrmeenereeerneesensseennes | wneees A1 573,632 | ...... 104.754 550,000 | ...coorrernnne 567,904 ) 06/21/2011 | 06/01/2032
97689P 6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038.........ccovmnimiernninceinnnninnnes | evnees | oo | corenennes 1 AFE] i 1,121,911 [ ... 102.427 1,095,969 ....1,070,000 1,105,074 ) . 06/21/2011 | 09/01/2038
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o 38,069,510 | ... XXX........ 37,460,751 | ............36,260,633 | .........37,726,211 | .0 [, (150,869) 0 XXX XXX XXX... ..415, e 1,175,752 | XXX [ o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ..o ereereneisisrisseisssisieneisssssssisseesssnes | seessenens 313,848,317 [ ... XXXeoroioee | corrrenns 311,860,656 | .......... 297,206,419 | .......... 306,897,248 | ....cooovviinrinnnd0 | e (2,736,014) 0 XXX XXX XXX | s 2,810,702 | ....... 11,614,154 |..... XXXevoooe [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R AZ 5| AT&T INC 3.875 08/15/2021......c.cvumrereermrrinnerrerireeesneeseniseesesssesssnenes | sevenne ‘ ............ 1 ’ VAFE] 741,709 | ...... 101.309 | oo 739,555 | ..ovvrcrirenne 730,000 | ..covrvernens TA1,696 | .oovereercererinnins | e (13) 3.875| ... 3.632 [FA...oo| v 10,686 | .vvouevrrreerierins 12/23/2013 | 08/15/2021
00249E AA  8|AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.......coovveevirnrrncinniennnns | eevivee | oo | evveriiianns [ oo 2FE | oo, 951,179 | ...... 100.500 | ..oovvveernens 955,935 | ..ovvrrirenne 951,179 | coovvernns 951,179 | .o 35%]|......... 3.623 |[MON... | .ocvvrrrinee 2,850 | covererens 11,401 | 07/29/2013 | 11/01/2017
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014477 AM 5| ALERIS INTL INC 7.625 02/15/2018.........ccocrvrvrrerrrrerireriseeisinisnines | cvvees [ [ 1| AFE| s 406,965 | ...... 105.750 | cooorvrnrires 426,173 | oo 403,000 | ..coovvrernne 405,369 | ...ooovrrrerine 107 (654) | ovvvevverinnirerirenins [ e | evrieeen 712625 | e TA10 [FA | e 11,609 | 30,729 | 06/16/2011 | 02/15/2018
02364W AN 5| AMERICA MOVIL SA 5.625 11/15/2017 .....oooverrerreirnereneeinsiseeesninns | s [ [ 1| AFE | s 554,875 | ..... 112615 v 563,077 | oo 500,000 | ..cooovrernnne 534,658 |........... (8,184) [ .ovuvererererrneriieriinee | cevrneineesneiseiiens | eereeern5.625 | i, 3.687 [MN...... | oovrreenn 3,594 | i 28,125 | 06/16/2011 | 11/15/2017
03523T BH 0| ANHEUSER-BUSCH 6.875 11/15/2019.......ccivvirervrreirerneinsensiseisninns | vevees I 1| AFE| oo 1,175,372 | 122.500 | . (6,059) [ ..oovvenrirnrrerireriiene | e | eereenn8.875 | i, 2.39% 10/28/2013 | 11/15/2019
037411 AX  3|APACHE CORP 3.625 02/01/2021.........cccomureerermrerreriseerneriensnsesnenins | cevees [ [ 1| AFE| o l997,145 | L 103.015 . . . (548) | ovvreerrriririrerirenins [ e | ereree3:625 | e 3.430 08/19/2013 | 02/01/2021
03938L AQ 7[ARCELORMITTAL 5.75 08/05/2020 SOOI ISP Rl i 1].3FE| i 76,810 | oo 105.673 | oo 79,255 | oo 75,000 | ...... 76,606 | ... 2,258 (195) | cevvvrvrrcnniseiienns [ | eereeen 8,750 | i 5.360 12/05/2012 | 08/05/2020
039483 AY 8| ARCHER DANIELS 5.45 03/15/2018........ccoecumirrmmrireriereneisnineiirenes | cvveee I [ 1| AFE| o 443,250 | ... 113387 . . (10,589) [ .ovveveverrerrrinrinens | eevververirereneennnes | e 5450 [ e 2.289 12/23/2011 | 03/15/2018
046353 AB 4|ASTRAZENECA PLC 5.90 09/15/2017 SOOI IOV 33 - 1|..1FE]| ..............2,308,340 | ...... 114476 | . . .2,000 000 (A1,755) [ oo | eereerseniesiineeinees | 05,900 [ oienns 3.467 06/22/2010 | 09/15/2017
04939M AM 1| ATLAS PIPELINE 6.625 10/01/2020..........coooevrrvrirerrnrinernrierssieneninnes | evenes [ [ 1|.4FE| ................133,000 | ...... 104.750 | .ovovverrnnn 139,318 | e 133,000 | ....ccoee...e.. 133,001 | oo 0 [ o e [ 8625 [ il 6.625 09/25/2012 | 10/01/2020
05367A AD 5 [AVIATION CAPITAL 6.75 04/06/2021..........cccvvvrevmrermereernesesserisnins | coveee [ [ 1|.3FE| .ooirerr..89,093 | ... 108.776 ...96,811 ) [ e | e | 8,750 [ 6.735 06/16/2011 | 04/06/2021
05523U AD 2| BAE SYSTEMS HLDG 5.20 08/15/2015.........cccoovrieeiiniiiniiniiiniiinnines | e [ [ 1].2FE| .....c...........652,467 | ...... 105.190 .636,398 (11,384) [ v | e | 005,200 [ s 3.173 06/16/2011 | 08/15/2015
06846N AD 6 |BILL BARRETT 7.00 10/15/2022..........ccoirvemrrierirerereerseessrierienirenens | ceveene [ [ 1|.4FE| .................143,000 | ...... 103.750 | oo 148,363 | ovovvvereeeen 143,000 | oo 143,016 | oo [ e (1) [ coreeremrmerrerreninee | vevrneeesniserneninns | verreenn 12000 | o, 6.998 03/05/2012 | 10/15/2022
06849R AB 8| BARRICK NA FIN 6.80 09/15/2018.........c0cmrereerreimernerineerseniesiseenes | oeeenne I [ 1|.2FE| .................558,045 | ...... 115.203 | . 576,013 | .................500,000 | ................534,130 |........... (6,262) [ ..oovevnrrrerrerierinee | cererneernseiiseiseriiene | eereeerns8.800 | covneces 5.148 11/04/2009 | 09/15/2018
06985P AH 3 |BASIC ENERGY SERVICES 7.75 02/15/2019 [ [ T AFE| i 341176 | e 104.250| . .347,153 7,821 (1,341) [ e | vervvnnnrerissseinnns | vecrnneen 1750 [ e, 7.222 06/16/2011 | 02/15/2019
06985P AK 6 [BASIC ENERGY SVC 7.75 10/15/2022........ccooeverrererineerserineriesineens | cevnee [ [ 1|.4FE| ...................33,000 | ...... 103.250 | ovoorerernnens 34,073 | .o 33,000 | 33,000 | oo 825 | .o (0) [ covneererrerierieeenee | veverneeresninnernerinnne | verevenenn 1750 | o, 7.750 10/01/2012 | 10/15/2022
071813 BA 6|BAXTERINTL4 08/15/19 JOTS IV I [ 11.1FE| .. (10,001) [ vvrevvervrrnrrernnnee | ererrnenvernniieinnnne | voverneen500 | oo 3.660 05/19/2011 | 08/15/2019
075887 BA 6|BECTON DICKINSON 3  11/08/21 IO I [ [ 1|.1FE| .. (1,901) [ oo | e | e 3125 | i, 2.776 01/26/2012 | 11/08/2021
084670 AV 0|BERKSHIRE HATHAWAY 3.20 02/11/2015.......cconverneirerineirecrseerns | ceveee I 1|.1FE| .. . . (8,077) [ oo | eevreeineenneineiiene | eer0ern3.200 | covneces 2.866 06/15/2010 | 02/11/2015
093662 AC 8|BLOCK FINANCIAL 5.125 10/30/2014 . N A].2FE]| .................468,050 | ...... 103.490 | . 517,448 4,327 ..6.076 02/08/2006 | 10/30/2014
096630 AA  6|BOARDWALK PIPELINE 5.875 11/15/2016.........corvvererrnermereeeerenins | covnee [ [ 1|.2FE| ..ccoee......331,400 | ... 110.903 | . .357,109 (1,349) [ oo | ceverneenensneiseiiens | vereeenn. 5875 | i, 5.368 11/09/2009 | 11/15/2016
097014 AL 8|BOEING CAP CORP 4.7 10/27/19.......ccvurmrierirrrineieeiiinseseessseisssisens | crveee I [ 1| AFE| . 230,432 | ... 112246 | . ) [ e | e | e 700 s 1.862 12/18/2012 | 10/27/2019
097023 BC 8|BOEING CO 3.75 11/20/2016. N A].FE] ... 1,098,930 | ... 108.049 | . ) .1.733 09/21/2011 | 11/20/2016
10112R AQ 7 BOSTON PROPERTIES LP 5.875 10/15/201 IO I I 1|.2FE| .................531,644 | ...... 1157311 . ) [ e | e | e 5875 [ i 4.077 12/16/2011 | 10/15/2019
11042B  AA 0| BRITISH AIRWAYS 5.625 06/20/2020.... .2FE]| .................500,000 | ...... 101.888 | . ) [ e | e | 8,628 [ i 5.665 06/25/2013 | 06/20/2020
115885 AE 5|BROWNING-FERRIS 9.25 05/01/2021 W2FE| inn..619,620 | ... 124135 . ) ..6.002 06/16/2011 | 05/01/2021
12543D AQ 3 |CHS/COMMUNITY 7.125 07/15/2020.... CAFE | 164,793 | L 103.375| . . ) | e | e | e 1125 |l 6.898 07/12/2012 | 07/15/2020
12626P AG 8| CRH AMERICA INC 6.00 09/30/2016..........ccorvummrremnerreriererncessenisnnnns | vveee | oo | veverenens 1|.2FE| .............1,065,509 | ...... 111.818] . .1,000,000 (11,332) [ oo | cevverreriineeneensees | eernerrnd8.000 [ oninnc 4.672 06/16/2011 | 09/30/2016
126307 AC 1|CSC HOLDINGS INC 8 02/15/19.... JOVR I [ 1|.3FE| oo 454,919 | 117.000 | . . ....400,000 (6,140) [ ..o | e | eereern8.625 | i 6.403 06/16/2011 | 02/15/2019
128690 AA 2| CALCIPAR SA 6.875 05/01/2018........ccververreerinniierieniseessesissinens | wvenes 33 [ 1| .3FE| e 92,375 | L 105.979 ,979 | s 100,000 | covvvverrrnnnn 94,414 | e 1,029 [ oo | e | vereenn8.875 | i, 8.441 12/07/2011 | 05/01/2018
131347 BS 4| CALPINE CORP 7.875 07/31/2020.. . I IO I [ 1|.3FE| .o 45,607 | ... 109.500 ..46,000 .45,721 33 | e [ e | eveenne 12875 | e 7.995 07/20/2010 | 07/31/2020
131347 BW 5| CALPINE CORP 7.50 02/15/2021........cccomrvrvirinererrnniernsissessssseninnsnne | evees [ [ 1[.3FE| 19,000 | e 109.500 ..19,000 | ... 19,005 |........... 0 [ o e [ v 1.500 [ i 7.495 06/16/2011 | 02/15/2021
131347 BY 1| CALPINE CORP 7.875 01/15/2023.. . I I [ [ 1|.3FE| ... 246,536 | ...... 108.750 | ...ocvveerrnern 261,000 | oo 240,000 | oo, 245,033 |........... (633) | evererreererrrerirenis [ ererireeeneeisniseis | eveeeen 12875 | e 7.438 06/16/2011 | 01/15/2023
136385 AN 1| CAN NATURAL RES 5.90 02/01/2018 [ 1].2FE | .o 444451 | L 113.798 | . .449,501 ...427,161 (7,188) [ covevervevreirerireeiinee | cevreeinsenneiseninne | eereeernn5.900 | e, 3.727 08/19/2011 | 02/01/2018
13645R AH 7 [ CANADIAN PACIFIC RR CO 6.50 05/15/2018..........occorvvvrnerimrrrerrenes | cevee [ [ 1|.2FE| .................546,39%4 | ... 116.523 | . 582,615 | .. . ..526,370 | ... (5,254) [ coonvvrerenerrerreriinee | vevrerenerinseineriens | vereenn8.500 | covneces 5.137 11/10/2009 | 05/15/2018
141781 AX 2| CARGILL INC 6.00 11/27/2017....coovvirerereirnreiserineriesineersseisessesienes | eoveees I [ 1| AFE| oo 1,113,016 | oo 14513 | v 1,145,131 | oo 1,000,000 | ..coovvrennee 1,067,203 |........... (15,623) [ .ovvvrvereererinseinens | weereerinerivesineeinees | eereernnc8.000 [ onieeec 4.115 06/16/2011 | 11/27/2017
144141 DA 3| CAROLINAP &L 3.00 09/15/2021.......ccvvvrermrierirreierineessensissisninns | evees [ [ 1[.1FE| .. .205,664 206,978 128 | e [ e | e 3.000 | e 3.212 08/16/2013 | 09/15/2021
146900 AL 9| CASCADES INC 7.875 01/15/20.......covveeerrrerireernenisennsesssensssesseesns | wveees B [ 1|.3FE| .. .302,810 | .. . 285,539 | ..ccoonee. (B56) | vvveeernreererrerieris [ rerererneerneerisniseiins | oveeeen 12875 | e 7.564 06/16/2011 | 01/15/2020
15189T AN 7| CENTERPOINT ENERGY 5.95 02/01/2017......ooeverrerreinrirnerierereeinns | crveee I [ 1|.2FE| ..............1,568,863 | ...... 112.063 | oo 1,691,028 | ..coovvrvnnee 1509 000 | ... 1,543,497 | ... (10,230 [ .ovvvvvrereererinseinens | eeenerreerieeeneennees | eereeenne5.950 [ i 5.132 06/16/2011 | 02/01/2017
154051 BH 8| CENTRAL MAINE 5.70 06/01/2019.... [SSSURTRRTRTE PO [ [ 1|.1FE| .. ....215,000 (1,910) [ oo | e | vereenns5.700 | v 4.529 01/13/2011 | 06/01/2019
156700 AJ 5| CENTURYLINK INC 5.00 02/15/2015.... ISR DOV I [ 1|.3FE| .. . . . .1,000,000 UATT | s | vevrneenssnssineniinne | eereeernd8.000 | e, 5.129 02/15/2005 | 02/15/2015
162809 AA 5| CHECKERS DRIVE-IN 11.00 12/01/2017......ccvvrmrrrernireirerssirsernensnins [ evens [ [ 1|.4FE| ..............1,000,000 | ...... 111.000 | .oocveinene 1,110,000 | ..ooovvrenee 1,000,000 | ..............1,000,097 |........... T1 | e | v | e 11.000 s 10.996 11/01/2012 | 12/01/2017
165167 CF 2| CHESAPEAKE ENRGY 6.625 08/15/2020...........ccmvreumerrerereeereenrseennes [ woreees [ [ 1|.3FE| .. ...121,293 ...... 111.750 .126,278 113,000 ...119,377 ......... 5.593 06/23/2011 | 08/15/2020
17121E AD 9| CHRYSLER GP/C 8.25 06/15/2021 et | s [ [ 1|.4FE]| .. 56,000 | ...... 114.250 ...63,980 ..56,000 56,004 | ...coovverierinnienns [ v (1) | i v | 008250 | 8.248 05/19/2011 | 06/15/2021
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171871 AN 6| CINC BELL INC 8.375 10/15/2020..........cccvrremrrnrrircrirrernniienrnerirenes [ wvenes [ [ 1|.4FE| ...ccccc0......56,522 | ...... 108.000 | .voocveveerrecns 61,560 | .coovrrrcrirens 57,000 | oo 56,627 |...ccovnn 39 8.375( ......... 8.504 [AO...... 06/16/2011 | 10/15/2020
17275R  AK 8 [ CISCO SYSTEMS 3.15 03/14/17.....comrerrerneererierineirserissssensesisninns | ceveee I [ 1| AFE| oo 1,794,594 | L 105.868 | ......cccuvee 1,852,687 | ..coovvrennee 1,750,000 | ..cooovvrennee 1,775,454 | ........... (7,516) 3150 ......... 2673 |MS...... 05/18/2011 | 03/14/2017
20825C AR 5| CONOCOPHILLIPS 5 02/01/19.....cuiieririeivireierssieierssisesesssinns | evvees [ [ T[AFE| 446,932 | ... 116.490 | . 436,837 430,075 (8,762) 5.750......... 2.643 | FA....... 09/23/2013 | 02/01/2019
20854P AF  6[CONSOL ENERGY INC 8.25 04/01/2020.........cccceemrrrrerierirneerneniicenns | covee [ [ 1|.4FE| ................290,551 | ...... 109.000 | . .294,300 283,588 |........... (2,710) 8.250......... 6.851 |AO...... 06/16/2011 | 04/01/2020
219868 BS 4| CORP ANDINA FOMENTO 4.375 06/15/2022..........ccconvveneernrieneiinnnes | crve [ [ AFE ] v 438,748 | . 100.062 400,249 434,052 |.......... (3,453) [ oo | e | e 4.375( ... 3.217|JD....... 08/14/2012 | 06/15/2022
224044 BQ 9|COX COMMUN INC 5.875 12/01/2016, OO I I [ 1|.2FE ]| .................849,140 | ...... 110.680 | . .830,103 (17,750) 5875 ......... 3.215(JD....... 06/16/2011 | 12/01/2016
224044 BS 5|COX COMMUNICATIONS INC 6.25 06/01/2018... IO I I [ 1|.2FE| .. ..476,952 | ...... 112577 . .506,598 | .. (3,029) 6.250 ......... 5.365|JD....... 11/12/2009 | 06/01/2018
22547R  AA 2| CREDITCORP 12.00 07/15/2018........ccovvveveriirernereerersnissiesississnsnins | erveees I T AFE] s 495400 | ........ 98.500 | ..o 492,500 | ..oovrririnn 500,000 | ..ooverereane 492,500 | . (3,243) 343 | s | e | e 12.000] ....... 12.250 | JJ....... 06/28/2013 | 07/15/2018
228227 BD 5|CROWN CASTLE INT 5.25 01/15/2023..........ovvermrereeeieineriereneenenis | coveee [ [ 1|.3FE| .. ...181,000 176,928 ....181,000 ...176,928 | . (4,113) 29 5250 ......... 5.247 | UJ....... 10/03/2012 | 01/15/2023
22822R AQ 3| CROWN CASTLE TOW 5.495 01/15/17....couvvurireireeiieiseiinsieesiennns | oevenae [ [ 1].1FE| .. 1,316,106 | ...... 108.000 | . ..1,350,000 | .. .1,250,000 | ... 1,285,357 |........... (10,667) 5495|........ 4.537 | MON 06/16/2011 | 01/15/2017
22822R AR 1| CROWN CASTLE TOWERS 6.113 01/15/20.........ccnvveeerrerrverieerneeis | ceveene [ [ 1 AFE ] e, 553,370 | ...... 11750 | oo 558,750 | ...oooevernene 500,000 | ..corvrernene 541,506 |........... (5,842) 6.113 | ... 4.582 |MON... | .covvvreernn 1,358 | oo, 30,565 | 11/29/2011 | 01/15/2020
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022..........cccosveemmrenerererinseneerssninns | ceveee . .2FE ]| .. LGA1,312715 101.304 | . ..1,266,297 .1,250,000 ...1,304,938 (5,650) [ .vvoverneerreererreriens | cerrerieeirnensnsninens | e 4950 ......... 4.295|A0...... 61,875 | 08/14/2012 | 04/01/2022
256853 AB 8 |DOLPHIN ENERGY 5.50 12/15/2021. FRRRRTTTRRRR IO | AFE] . ...1,682,475 | ...... 109.365| . .1,640,470 | .. 11,500,000 | ... ...1,658,948 | .......... (16,715) 5500(......... 3.936|JD....... 82,500 | 07/26/2012 | 12/15/2021
26442C AJ 3| DUKE ENERGY CAR 4.30 06/15/2020...........ccomreemermmerirererenssnenensnens | cevenne [ [ 1| AFE | v 1,576,043 | ...... 107.648 | ..o 1,501,693 | ..cooovvrennee 1,395,000 | ..cooovrennee 1,536,578 |........... (19,900) [ ..vvvrrereererineriens | eerrerirerineereninees | e 4.300]......... 2583 [UD.ccoe | 2,666 | i 59,985 | 12/22/2011 | 06/15/2020
26779Y AC 3 |DYNACAST INTL 9.25 07/15/2019. B [ [ T[A4FE| e 279,049 | ...... 110.000 | ..cvocvrcirne 301,400 (762) . 07/13/2011| 07/15/2019
268648 AQ 5|EMC CORP 2.65 06/01/20...........cccurremrrrerircrireesseisnrenersenesseessneenns | covees [ [ 1|..1FE 759,848 98.572 ....749,144 ....760,000 13 06/12/2013 | 06/01/2020
283695 BP 8|EL PASO NAT GAS 5.95 04/15/2017......cccuurvirieinneiseiienseneeneeinees | eovnees | e [ eerieens 1|.2FE| .. ...1,106,140 | ...... 111.092 . ..1,110,916 .1,000,000 (20,093) 03/27/2012 | 04/15/2017
291011 AX 2|EMERSON ELECTRIC 5.25 10/15/2018... N A AFE] ...1,868,508 | ...... 113.962 | . ..1,800,606 .1,580,000 (38,733) 08/23/2011 | 10/15/2018
29266R AC 2 |ENERGIZER HOLDINGS INC 4.70 05/24/2022...........ccoovvenevemeeerneinnes | cevenne [ [ 1|..2FE 788,700 99.887 ....749,153 (3,318) 06/27/2012 | 05/24/2022
29268B AB 7 |ENEL FINANCE INTL NV 6.25 09/15/2017.......cccvvrvrrerevenerernessninnn | coveee | R v 1] L2FE | ... 548,895 | ... 111.766 | . .558,832 (6,129) 11/06/2009 | 09/15/2017
29348Q AA 0 [ENOGEX LLC 6.875 07/15/2014 144A..........occoovvernvrmvvernernerirerrnceinnne | vevinne oo [ eevvenen ] [L2FE | 508,701 | e 101.946 | . 484,244 (7,701) 11/06/2009 | 07/15/2014
29379V AA 1 |ENTERPRISE PRODUCTS OPER 6.30 09/15/2017.......cocovvvververervnnes | coveee | o frvvenn 1| L2FE | . 842,275 | L. 115.782 . .868,363 (14,117) 06/16/2011 | 09/15/2017
30225X AC 7 [EXTERRAN HOLDINGS INC 7.25 12/01/2018.........coouvverimiriverreennnns | vevivee [ oo [evveren T [ W3FE | . 378,965 | ... 105.750 | . .396,563 (697) 06/16/2011 | 12/01/2018
30251G AN 7 [FMG RES AUG 2006 6.875 04/01/2022............ccooecvevrerecerecenneenrcennens | eeeen |R| o1 [ BFE | i 561,873 | . 109.000 | . 614,760 162 08/21/2012 | 04/01/2022
319963 AW 4 |FIRST DATA CORP 8.875 08/15/2020 . . LA11,952 | 110.250 | . 113,558 ....103,000 (1,114) 06/23/2011 | 08/15/2020
340711 AT 7|FLORIDA GAS TRAN 5.45 07/15/20........ccomvvrmevirerereerernnerierirerereens . . v 1,263,122 | L 107.448 | . .1,135,000 (12,533) 02/16/2012 | 07/15/2020
35906A AH 1 [FRONTIER COMM 8.50 04/15/2020..........cocovvreereerineiranensensersenerne | eevinne | oo [ erveneed [ W3FE | i 270,876 | e 112250 | . . ....259,000 (1,105) 06/16/2011 | 04/15/2020
362251 AA 8| GRD HOLDING Il 10.75 06/01/2019........coemrerrcveirinrrnerirererseerenirnens | eovvene | [woverireT | W4FE | iiin.503,750 | ... 109.000 .................545,000 | ...ccccevvnnecs 500,000 2477 (512) 12/07/2012 | 06/01/2019
369604 BC 6|GEN ELECTRIC CO 5.25 12/06/2017......c.cvvvereveneernerersnrnensenirseinsens | eevneee | [woneevnens | WTFE | 2,793,408 | ... 113492 . .2,525,000 | ... 2,692,031 (39,050) 04/26/2011 | 12/06/2017
36962G 4R 2 |GEN ELEC CAP CRP 4.37509/16/2020..........ccocovvrreermrnvrmrnninennnins | eoveere oo frvvrvvvinen | WIFE | 912,985 | L. 108.117] . . ....850,000 | ... ...909,598 (3,387) 07/23/2013 | 09/16/2020
37331IN AB 7| GEORGIA-PACIFIC LLC 5.40 11/01/2020.........ccuvvverererermeenvninerrnens | oneee | oo | verrnens 1| L 2FE | iiiinnn.870,203 | ... 111396 | cvovvvreerrenn835,470 | oo 750,000 | .................850,888 |........... (13,018) 06/27/2012 | 11/01/2020
38141G CM 4| GOLDMAN SACHS GP 5.50 11/15/2014.........ccovvovrvirerninrrnrnerennnns | eoveee o frvviiveone [ WAFE ] . 263,083 | ... 104.244 .260,610 | .. ....250,000 (1,575) 02/10/2005 | 11/15/2014
38143U SC 6| GOLDMAN SACHS GP 3.625 02/07/2016. . o AFE] 300,353 | ... 104612 . .313,835 | .. 10:300,000 | coovrrirerrenn 300,171 [ oo [ e (77) 05/26/2011 | 02/07/2016
382550 BA 8| GOODYEAR TIRE & RUBBER 8.75 08/15/2020..........ccccnvvvreerrrenniins . VAFE | 174,346 | 117250 | oo 182,910 | v 156,000 | .coovvvvren 170,348 | e (1,656) 06/27/2011 | 08/15/2020
40052T AA 7| GRYPHON FUNDING 0.00 8/05/2050............c0ueererereerermnieisnseeensnnes | woveene 2] 6 ....1,233,671 2,510,419 ..395,712 06/22/2009 | 08/05/2050
40066N AA 4| GUANAY FILTD 6.00 12/15/2020..........crummermerirerereereeeserserseseenens | oevenne ....1,308,125 . .1,300,000 1,307,819 ..o (306) 11/05/2013 | 12/15/2020
40420X AA  3|HKCG FINANCE LTD 6.25 08/07/2018, SOOI PO 33 [ 1| AFE] co.812,564 | ......113.449 | .................850,868 | .........cc....c. 750,000 | .................787,243 | ........... (7,033) 02/12/2010 | 08/07/2018
42217K AT 3|HEALTH CARE REIT 4.70 09/15/2017.......ccvvvemremrermerireriseeneriressnees | s [ [ 1|.2FE| ............1,493,162 | ...... 108.866 ..1,632,987 .1,500,000 907 06/16/2011 | 09/15/2017
428236 BE 2|HEWLETT-PACKARD CO 2.20 12/01/2015.........cooneerreirerirneernerneenans | ceveee I [ 1|.2FE| cooierrnn999,110 | ..ooo 102319 . ..1,023,190 | .. .1,000,000 177 11/29/2010 | 12/01/2015
431318 AJ 3| HILCORP ENERGY |8.00 02/15/2020..........ccc0rrvrermreeirnererersnsseirenes | evenee [ [ 1[.3FE| ....c........... 155,484 | ... 108.250 | ..cvecvrcirne 162,375 | oo 150,000 | .....coe....... 183,709 | ... (747) 06/16/2011 | 02/15/2020
431318 AL 8|HILCORP ENERGY | 144A 7.625 04/15/2021.......ccoonvvrrvvermerinnerneriinnes | crveee [ [ 1. cernennnnn 120,350 | ... 108125 . 125,425 ....116,000 (533) 06/28/2011 | 04/15/2021
438516 AP 1|HONEYWELL INTL 5.40 03/15/2016..... et | s [ [ 1].1FE]| .............1,028,482 | ...... 109.893 | . ..1,000,030 ....910,000 (22,677) 12/28/2010 | 03/15/2016
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443520 AA 3| JM HUBER CORP 9.875 11/01/2019......cccuvirieirierirrinrnisninsrienienins | ceveene [ [ 1| .3FE| e 121,174 | 14750 | oo 139,995 | oo 122,000 | oo 121,339 | .. 80 | o [ v | s 9.875] ....... 10.000 | MN...... 10/21/2011| 11/01/2019
448414 AC  6|HUTCHISON WHAMPOA FIN 7.45 08/01/2017.......ccovvveervmerreneseerans | crvene [ [ JFE] ... 1,030,781 | .. 1M7525| oo 1,057,728 | ..o 900,000 | ..coorevernene 976,047 |........... (19,070) [ .oovevrereererinerinens | eevrrerirerineerieeiinees | e 7450 ......... 4.847 |FA....... 06/16/2011 | 08/01/2017
45074G AA 8 |IBERDROLA FIN IRELAND 3.80 09/11/2014........ccovrvrvrrnenericinnnnns | vreine |34 [ 1].2FE]| .. 764,423 (2,027) 3.800{......... 3516 | MS...... 02/11/2010| 09/11/2014
458140 AH  3|INTEL CORP 1.95 10/01/2016.........covvmcrerererceremiserneriereseessenissennes | cevees [ [ 1|.1FE| .. .314,183 (1,124) [ oo | e | e 1.950] ......... 1.561|AO...... 11/21/2011| 10/01/2016
459200 GJ 4|IBM CORP 5.70 09/14/2017........oovvomrireirariirneiieriesessseississssissseennes | cvvene I [ 1|..1FE 172,311 | e 150,000 | oo 163,371 [ (3,356) 5.700]......... 3.131|MS...... 01/27/2011 | 09/14/2017
460146 CE 1|INTL PAPER CO 7.50 08/15/2021........c0ovvvurirerrrierrennnienirenersseesninens | cvvees I [ 1|.2FE| .. .927,061 (22,708) 07/26/2012 | 08/15/2021
460690 BH 2|INTERPUBLIC GROUP COS 4.00 03/15/2022.........cccvveerernrererrvnenns | crvnne I [ 1|.2FE| .. 311,246 | .. 784 . . 03/14/2012 | 03/15/2022
465685 AE 5|ITC HOLDINGS CORP 6.05 01/31/2018........ccrvrrrrrernnierinieireninsires | eveee el TL2FE ] 548,291 | ...... 112210 oo 561,050 | v 500,000 | ..oovrrereenes 531,379 | .o (6,886) 6.050] ......... 4354 0J....... 06/16/2011| 01/31/2018
466112 AF  6|JBS USA LLC/UBS USA 7.25 06/01/2021........cvorvercrrnerrerirererneniseins | cevee ..479,529 | ...... 104.500 | . ....488,000 .. 481,171 BB7 | covrererrrrerreieninene | cereniseseneinninnens | erenes 7250 ......... 7.499 06/23/2011 | 06/01/2021
48121C YK 6|JP MORGAN CHASE BKNT 6.00 10/01/2017. VR IO . 1,084,841 | ...... 114.3411 . . . .1,000,000 | ... 1,050,541 | ........... (12,163) 6.000 | ......... 4.516 06/16/2011 | 10/01/2017
494368 BB 8| KIMBERLY-CLARK 6.125 08/01/2017........ccoomrveerirreririierserinerinenes | cvvees || LIFE .. 3,063,852 | ... 15726 | oo 3,032,030 | ccoovrrrneen 2,620,000 | ..oovrernvene 2,895,770 |..ccoovenee (72,202) 6.125] ......... 2.996 12/20/2012 | 08/01/2017
500472 AF 2|PHILIPS ELECTRONICS 3.75 03/15/2022 SO IV R| o T AFE | ciin.995,450 | ... 100.658 | . ..1,008,579 .1,000,000 392 3.750 03/05/2012 | 03/15/2022
52107Q AF  2|LAZARD GROUP LLC 4.25 11/14/2020..........cccovrervrrrvrmrirnirnnnenserinnns | crveees e [ W2FE | 1,495,065 | L 99.821 .1,497,312 .1,500,000 80 | e | e | e 4.250 11/06/2013 | 11/14/2020
525ESC  1C 3| LEHMAN ESCROW 12/23/2010.......cvuuvereerrierinerserieeesseessessensens | eoveees . 1 0.000 04/17/2012 | 12/23/2099
525ESC  5A 3| LEHMAN ESCROW BROS 5/12/2014.........cooorvrvrnverernninnrnrnnnisinenes | vvnee | oo | vevverneene | eeee8 [T | s 19.500 0 1 0.000 04/17/2012 | 05/12/2014
527288 BE 3|LEUCADIA NATL 5.50 10/18/2023 v e oo | oo T L2FE | e, 986,410 | ... 100.023 | ...coovrvnnee 1,000,226 | ....cocovenee 1,000,000 208 5.500 10/15/2013 | 10/18/2023
52989L AH 2|LIBBEY GLASS INC 6.875 05/15/2020..........cvvemrererecrirerireerseinninns . .237,600 (410) 6.875 05/14/2012 | 05/15/2020
536022 AC 0|LINN ENERGY LLC 8.625 04/15/2020 VAFE| . . .568,313 (7,736) 8.625 07/24/2012 | 04/15/2020
55068# AK 5|LUXOTTICA US HOLDINGS CORP 4.35 12/15/21.......covevervmrrinerrnnes | cvveee | oo | vevrneinnes [ 2 | viiieeennn 3,000,000 | .....103.380 | .............3,101,400 | ..............3,000,000 | ..ovvererr0e3,000,000 [ ooooveoivoncrirnireins [ | e [ e | veeenes 4.350 12/15/2011 | 12/15/2021
55342U AD 6| MPT OP PTNR/FINL 6.375 02/15/2022 6.375 02/03/2012 | 02/15/2022
559080 AE 6|MAGELLAN MIDSTREAM 6.55 07/15/19 6.550 06/16/2011 | 07/15/2019
565849 AF 3| MARATHON OIL CORP 5.90 03/15/2018... . . 5.900 06/16/2011 | 03/15/2018
585055 AV 8| MEDTRONIC INC 4.125 03/15/2021 B [ 1|.1FE| .. 08/23/2013 | 03/15/2021
59001A AN 2 MERITAGE HOMES 7.15 04/15/2020. .4FE . 01/24/2012 | 04/15/2020
59565A AB 6| MIDCONTINENT EXP 6.70 09/15/2019 I [ 1|.2FE| .. 6.700 02/23/2012 | 09/15/2019
611662 BM 8| MONSANTO CO2 04/15/16. JOOT I [ [ 1|.1FE| .. 2.750 06/13/2011 | 04/15/2016
61745E SS 1|MORGAN STANLEY MTN FLT 08/11/2014 [V IO I [ 2|.AFE]| .. . . . .2,000,000 | oeoeereern:2,000,000 | oo | eornrirneeiennieenene (1) [ | e [ e 4.000 07/29/2004 | 08/11/2014
62856R AB 1| MYRIAD INT HOLDINGS BV 6.00 07/18/2020...........ccourverermrernrenirinns | cereene 3 [ W2FE ] . 403,125 | L 108.959 | ..oocvvvnrrrens 408,595 | .....cocouieene 375,000 | ..coverernens 403,010 6.000 12/19/2013 | 07/18/2020
629377 BS 0|NRG ENERGY INC 7.875 05/15/2021.......ccomrermerrrrernerrnerseriseirseenns | ceveeee I [ 1|.4FE| .................106,000 | ...... 111.000 | . .117,660 ....106,000 | ... ...106,001 06/23/2011 | 05/15/2021
637432 ML 6| NATL RURAL UTIL 1.9 11/01/15...coiiiivirrieisneerssissiresiseisssesienns [ evene [ [ 1[.1FE| .. 512,227 | .. ....500,000 | ... ...499,813 . . . . ..9,500 | 10/25/2010| 11/01/2015
63946C AD 0 |NBC UNIVERSAL ENT 1.974 04/15/2019......cccumiverirenermrerirerescnirnnens | cvvenne [ [ 1|..1FE 973,361 | oo 1,000,000 | ..coorvernnene 999,507 | ..uvvrverrereerenins | rveernrrrsernenene T [ e | e | e 19741 ......... 1.984 | AO...... | veerrrrnrrnnas 4,167 | v, 11,296 | 03/20/2013 | 04/15/2019
641423 BS 6|NEVADA POWER CO 6.50 05/15/2018........ccovvvverirrireerneineiserienins | ceveee I [ 1|.1FE| .. 591,237 ....500,000 | ... ...527,041 6.500 4,153 11/12/2009 | 05/15/2018
65409Q BA 9 [NIELSEN FINANCE 4.50 10/01/2020..........ccocmvereermirinerireriereneeienins | cevee [ [ 1. 145,275 | .. ...149,000 | ... 245,275 | ein(2,980) | e (0) [ e e | s 4.500 09/18/2012 | 10/01/2020
65504L AB  3|NOBLE HLDG INTL 3.45 08/01/2015........ccoonverrrireirerierieeerseeisninnee | ceveee [ [ 1|.2FE| ....cccc0.e.....500,000 | ......103.715] w.voovreern . 518,573 | e 500,000 3.450 06/16/2011 | 08/01/2015
670346 AG 0 |NUCOR CORP 5.75 12/01/2017.....ccvvuerrmrerinriersnssserersssisssessseisesnns | cevenes [ [ 1].2FE| .............. 1,216,320 | ...... 113.863 | . .1,000,000 5.750 09/06/2012 | 12/01/2017
67059T AA 3| NUSTAR LOGISTICS 7.65 04/15/18.......coovurmerirerirerneerseiserierienens | e [ [ 1|.3FE| ...ccec........554,785 | ...... 111.994 | . . ....500,000 8.150 11/04/2009 | 04/15/2018
681936 AV 2| OMEGA HEALTHCARE 7.50 02/15/2020..........ccverermreirerineierirncins | ceveee I [ 1|.2FE| ................. 107,500 | ...... 109.000 | ...cvvverrrenn109,000 | oo 100,000 | covovvvereereeen 104,885 | oo [ evereieeieeenn(970) o | e [ e 7.500 11/17/2010 | 02/15/2020
693320 AR 4|PHH CORP 7.375 09/01/2019.......cccmreririeriereneeienineeieriessssensenens | crvees [ [ 1|.3FE| .. ...336,989 | ...... 106.750 | . 319,000 | e 334,233 | [ e 2,190) | e [ | e 7.375 09/20/2012 | 09/01/2019
69352) AL 1 |PPL ENERGY SUPPLY 6.50 05/01/18........cccvvvererereernmrenernerieeiseinns | ovveene I [ 1|.2FE| .. 1,710,919 | ...... 111.050 | . . .1,563,000 6.500 06/16/2011 | 05/01/2018
70109H AH 8| PARKER-HANNIFIN MTN 5.50 05/15/2018.........cccocuvvrmivrvernnrnersirnneres | vrvees [ [ TAFE| 1,206,752 | ...... 113.656 | ...ocoer.. 1,221,807 | oo 1,075,000 5.500 04/27/2011| 05/15/2018
704549 AK 0|PEABODY ENERGY 6.00 11/15/2018... et [ s [ [ 1|.3FE| .. ...466,250 | ...... 106.750 | . ....455,000 ...463,475 6.000 01/20/2012 | 11/15/2018
713448 BW 7| PEPSICO INC 3.00 08/25/2021.......ccc0omrvrrirerireirasiineiseesisneseesssinnns | crveee [ [ 1].1FE| .. 1,556,919 | ........ 98.547| . .1,575,000 1,557,449 3.000 09/25/2013 | 08/25/2021
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714239 AA PERMIAN HOLDINGS INC 10.50 01/15/2018.........oevenrverrrrerrerinenes [ e [ [ 1|.4FE]| ...........1,007,313 | ........ 98.250 | ..o 982,500 | ...ocovvvveet 1,000,000 | ...coovvvrnnene 982,500 | .. (23,448) (1,365) [ .ooovevrreerrierirerinne | vevereeerseeisniseniiens | ceveens 10.500....... 10.294 | Jdecves | v 48417 | oo 44,625 | 02/01/2013 | 01/15/2018
71645W AR PETROBRAS INTL 5.375 01/27/2021.......ccouevvereeerierieeerneeiseiserinns | s [ [ 1|.2FE| oo 1,376,647 | ... 99.280 | ...ooerennee 1,340,286 | ....cocoonnee 1,350,000 | ..cooovvrennee 1,371,633 [ ..o (2,519) 5.375| . 5.100 [Jd.evvee | o 31,041 | e 72,563 | 12/15/2011 | 01/27/2021
718546 AC PHILLIPS 66 4.30 04/01/2022 RV I [ [ 1[.2FE| oo 748,223 | ... 101.620 | . ....750,000 ...148,505 148 03/07/2012 | 04/01/2022
724479 AG PITNEY BOWES INC 5.00 03/15/2015. RO IS [ [ 1|.2FE| .............1,022,590 | ..... 104.242 | . . . .1,000,000 | ... 1,005,224 |........... (4,128) 05/22/2009 | 03/15/2015
72650R AP PLAINS ALL AMER 6.125 01/15/2017 ......cooeveriernriieeieeisseiseiiessienns [ s I [ 1|.2FE| oo 1,570,881 | ...... ERRTKIL) — 1,632,751 | covvvvinns 1,440,000 | ....ccoovvneee 1,511,028 |........... (21,490) 11/18/2011 | 01/15/2017
730481 AF JB POINDEXTER 9.00 04/01/2022 N [ I [ 1|.4FE| .. ...230,000 | ...... 107.000 .246,100 230,000 | ..coorevernene 230,010 (1) 08/15/2012 | 04/01/2022
737446 AB POST HOLDINGS INC 7.375 02/15/202. IOV IO . . 63,000 | ...... 107.000 ..67,410 | .. ..63,000 | ...... 63,003 |.......... . (0) 01/27/2012 | 02/15/2022
74153Q AH PRIDE INTLINC 6 08/15/20........covurrevrerieieriniisserenisissessnssessnssnees | veveees el TL2FE ] 690,702 | ...... 119455 ..covviine. 716,733 | oo 600,000 | ..coovrrernnnn 672,614 |........... (9,143) 12/15/2011 | 08/15/2020
742651 DK PRIVATE EXPT FDG CC 2.25 12/15/2017 .......ovvveverrerirererneniseeneiinnns [ eveees ...801,112 ....800,000 ...800,633 (151) 10/14/2010 | 12/15/2017
742651 DE PRIVATE EXPT FDG X 5.45 09/15/2017.... [T . . 1,976,276 . . . .1,660,000 | ... 1,838,886 | ........... (45,643) 11/29/2010 | 09/15/2017
74273@ AB PRIT CORE REALTY B 3.85% 02/14/23.........ccooveivenercnrrnrrneenininns [ e [ [ 1 e 2 | s 1,000,000 | ....... 93.880 | ...vvrrirnene 938,800 | ....ovvvvees 1,000,000 | ..coovvrvenee 1,000,000 |........... 02/14/2013 | 02/14/2023
745332 BZ PUGET SOUND ENERGY 6.75 01/15/2016.........ccouvvereemeriereneeisnins [ s I [ 1|.1FE| .cccoeevnnn..554,100 | ...... 110.720 553,599 | .. ....500,000 519,661 |........... (8,984) 11/12/2009 | 01/15/2016
T4819R AP QUEBECOR MEDIA 5.75 01/15/2023.........cocovoevrerierrireisisieresissiesenes | v B 1].4FE] .................239,000 | ........ 96.830 231,424 | .. ....239,000 | ... 231,424 |. (7,549) 2 10/03/2012 | 01/15/2023
74836H AC QUESTAR PIPELINE 5.83 02/01/2018........ccomevirrerenireeneinerieserneens | cvvenne [ [ 1| AFE | e 711,162 | 113.655 | oo 681,929 | .oovoviverenne 600,000 | ...coovvernenne 682,855 |.......... (19,152) 07/03/2012 | 02/01/2018
76720A AF RIO TINTO FINANCE 2.875 08/21/2022..........cccovvvrreierrereneressesnes | erie R]. 1,385 08/16/2012 | 08/21/2022
775109 AK ROGERS COMM INC 6.8 08/15/18..........ceumreeerenrrienienirenersersenienes [ wovenes [ o 1. (6,920) 02/17/2010 | 08/15/2018
78403D AA SBA TOWER TRUST 4.254 04/15/2015..........cvvneeneinernsiineeeseinsnins | eeeee | oo | ceveeeens 1 (3,905) 06/16/2011 | 04/15/2015
78442F CT SLM CORP MTNA FLT 07/25/2014.... v | N . .99.750 | . (5,000) | .. 07/29/2004 | 07/25/2014
785583 AK SABINE PASS LNG 6.50 11/01/2020..........ccoeermrimerrereeeesnenssninseenee | cavenne [ [ 1|.4FE| .................209,000 | ..... 103.250 | . 10/01/2012 | 11/01/2020
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78571C AA SABRE INC 8.50 05/15/2019........0cucviiiriiniinniienieniseeinsissiiesienies | coviens I I 1].4FE| ................. 106,074 | ...... 110.500 | . 113,815 07/25/2012 | 05/15/2019
80007P AL SANDRIDGE ENERGY 8  01/15/20.. A|.4FE| ...............276,508 | ...... 108.000 | . .290,520 06/21/2012 | 01/15/2020
806605 AJ SCHERING-PLOUGH 6.00 09/15/2017. IO OV I 1. AFE] ..ce...er.....607,810 | ...... 116.310 . 581,549 11/03/2010 | 09/15/2017
816851 AN SEMPRA ENERGY 6.50 06/01/2016............ccovvverrierricnciecniinnienas I 1|.2FE| .................548,190 | ..... 112351 . .561,753 11/04/2009 | 06/01/2016
826418 BD SIERRA PAC POWER 6 05/15/16 M A]AFE] e 558,774 | L 111.837 . .559,184 06/16/2011 | 05/15/2016
828807 BZ SIMON PROP GP LP 6.125 05/30/2018 I I 1 579,215 06/16/2011 | 05/30/2018
852060 AG SPRINT CAP CORP 6.90 05/01/2019........cooovvvririiniissieniiiecinnins | corieas I 1. 113,750 08/14/2012 | 05/01/2019
854502 AC STANLEY BLACK 3.40 12/01/2021. . B [ 1. . 978,513 | .. 09/25/2013 | 12/01/2021
87261N AG TMX FIN/TITLEMAX 8.50 09/15/2018..........cooomrriinrianeiienrissniinnes | ceneees I 1| AFE| o, 500,000 | ...... 106.000 | ..oocvvvvirnnes 530,000 | ..cooovvvrnves 500,000 | ...ccoovvvnvns 500,093 |.......... 07/17/2013 | 09/15/2018
87612E AP TARGET CORP 5.375 05/01/2017......ccooviiiiiniisniseiiesiesissiiens | ceniiae I 1 AFE | s 756,087 | ...... 112583 | .o 731,787 ....650,000 ...706,796 (16,103) 11/03/2010 | 05/01/2017
878742 AY TECK RESOURCES LTD 3.75 02/01/2023 [ESTTRRRTN IO [ oo 1]..2FE 991,880 92.937 ..929,372 | .. .1,000,000 | ... ..992,779 | ..., 652 07/30/2012 | 02/01/2023
87938W AM TELEFONICA EMISIONES 5.134 04/27/2020...........cccooimviimiinriiiniinns | corieae 34 [ 1|.2FE| oo, 703,327 | ...... 106.229 | .oovveirnnes 796,714 | oo 750,000 | ....ccovvvnve. 712,676 |........... 4,712 12/15/2011 | 04/27/2020
881575 AA TESCO PLC 5.50 11/15/2017.....c.oociiriciiiinricsiissicsiecisissienns | ceniiae R 1|.2FE| ................416,653 | ..... 110.398 | . 415,097 | .. ....376,000 ...401,648 (6,070) 06/16/2011 | 11/15/2017
88732J AL TIME WARNER CABLE 6.75 07/01/201 IO R I 1|.2FE| .. ...830,400 | ...... 113.047 . 847,852 | .. ....750,000 | ... LT9TATY | (9,152) 02/11/2010 | 07/01/2018
88732) AP TIME WARNER CABLE 8.75 02/14/2019..........ccoovviinriiniieciniiiniiinns | e I 1| .2FE| oo 600,600 | ...... 119.609 | ..o 598,047 | ..o 500,000 | ....cccooornee 600,027 |........... (573) 12/19/2013 | 02/14/2019
89352H AF TRANS-CANADA PIPELINES 6.50 08/15/2018............ccocovimmmieinmiiinns | coneees AFE] ....750,000 (10,461) 02/12/2010 | 08/15/2018
902755 AB UIRC GSA LLC 4.00 08/01/2023 IO I . B I VA . . . 4,000,000 | .......ee....3,999,928 | i85 | (7) 08/21/2012 | 08/01/2023
90919W AC UNISON LEASE FND 3.721 03/16/2020...........ccooonriemiicniiriiiniissiiiens [ s I 1 AFE| s 1,000,000 | ...... 101180 | oo 1,011,800 | ..coovvvveeee 1,000,000 | ..coveerernn999,999 [ oo [ e (1) 03/12/2013 | 03/15/2020
909319 AA UNITED AIR 2013-1 A4.30 08/15/2025............covvermirnrmrcncisniiinniins [ v | [ e 1|..1FE .1,000,000 08/01/2013 | 08/15/2025
913017 BM UNITED TECH CORP 5.375 12/15/2017... IO I I 1|..1FE . ...677,000 (20,029) 03/22/2013 | 12/15/2017
9191MT AL VALE OVERSEAS 4.625 09/15/2020............ccoovvmmmrinmeinniiisnsisnnii | convees XS [ 1|.2FE| ................515,665 | ...... 102476 | ..ocvvrirens 512,381 | oo 500,000 | .................512,538 |.......... (1,589) 12/16/2011| 09/15/2020
920355 AF VALSPAR CORP 7.25 06/15/2019........ccoomivriiiiinninniinsisniisciisnins | cenieas I 1|.2FE| .............2,428,800 | ...... 118.397 | . ..2,367,941 .2,000,000 (50,841) 09/14/2011 | 06/15/2019
92276M AW VENTAS REALTY LP 4.75 06/01/2021.........ocvoviverinirrerieeirenisniens | ceviiae [ [ 1].2FE] ................968,320 | ...... 104.919] . ..1,049,195 .1,000,000 2,819 12/16/2011 | 06/01/2021
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92276M AX 3| VENTAS REALTY LP 4.25 03/01/2022 ettt | s [ [ 1|.2FE| ...............496,070 | ...... 100.367 | ..oovrvvrrrrens 501,833 | oo 500,000 | ..coverernens 496,698 |........... 330 | e | e | e 8.250 | s 4347 IMS..coo. | oo 7,083 | oo 21,250 | 02/01/2012 | 03/01/2022
92343V AQ 7 [VERIZON COMM INC 8.75 11/01/2018.......ccooerrrrrrerereirnerisneiserinenes | e I [ 1|.2FE| ............1,346,040 | ...... 127.964 | ..o 1,279,635 | ..coovvrennee 1,000,000 | ..cooovvrennee 1,308,444 |........... (B7,59B) | ..vvvvrereereriseinens | eeveerrnerienineerinees | eernerenne8.750 [ i 2.019 [MN..ooo | v 14,583 | oo 43,750 | 05/14/2013 | 11/01/2018
92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023.. [ [ I 1|.2FE| ............ 1,495,140 | ...... 107.282 . 103 [ | v | oreeeeen3.150 [ 5192 |MS...... 09/11/2013 | 09/15/2023
92552V AF 7 |VIASAT INC 6.875 06/15/2020 JOON I [ [ 1|.4FE| ................240,915 | ...... 106.125| . (1,229) [ coovererinerrerireriinee | e | vereeenn8.875 | o, 6.129(JD....... 01/09/2013 | 06/15/2020
92928Q AA 6 WEA FINANCE LLC 7.125 04/15/2018.........ovvvnrirrrierineeieinseiseiinns | cevene I [ 1| AFE| cooie.612,990 | ... M8T742| oo 660,208 | .................556,000 | .................596,619 | ........... (8,256) [ ..vvvvereaeirerieriane | veveeeirnseisseisnninne | eereenenn 1125 | s 5.202 |AO...... 12/13/2011 | 04/15/2018
92976G AH 4 [WACHOVIA BANK NA BKNT 6.00 11/15/2017.......coovvverevirennineiirens | covs VAFE ] . 547,330 | 115.276 | . 576,382 (7,005) [ coooveerrenrrirerirerirnee | vevererenerivsniseniene | eereerns8.000 | covveces 4.295|MN...... 06/16/2011 | 11/15/2017
94106L AS 8|WASTE MANAGEMENT INC 6.10 03/15/2018.. [T . A|.2FE]| .................565,452 | ...... 115.287 | . 576,434 (9,198) [ covvverervnerrerirerinee | eeverneerneeisseiinennens | eereeernd8.100 | oo, 3.875|MS...... 06/16/2011 | 03/15/2018
97381W AU 8| WINDSTREAM CORP 7.50 04/01/2023..........covvvrervnveerrnirseirininerinninns | eveee [ [ 1|.4FE]| ................318,000 | ...... 100.500 | ..o 319,590 | .oovvierern 318,000 | oo 318,029 [ oo [ (4) | cevrrrererernerininenens [ | v 7.500 | oo 7.498|A0...... 06/16/2011 | 04/01/2023
980888 AD 3| WOOLWORTHS LTD 4.00 09/22/2020...........cvvmevererereerieinnereeennnenes | crveee R]|. ...1,033,570 | ...... 102.507 | . ..1,025,071 .1,000,000 ...1,027,308 (3,542) [ ..ovvrrriererrerreriinee | e | vereeenn 000 | e, 3.540 [MS...... 04/04/2012 | 09/22/2020
98417E  AK 6 | XSTRATA CAN FIN 4.95 11/15/2021......ovvvevvirieersnireieiiseisnsniiennns | e l. . . ..1,025,290 | ..... 101.190 | . ..1,011,900 | .. .1,000,000 | ..............1,021,039 |........... (2,170) [ oo | e | eereeernd.950 | e 4.628 [MN...... 12/15/2011 | 11/15/2021
997575 ZZ 1|REGIONS LTD 1.98 9/8/2014.......ovvviriiriiriiinissiisirieniesessesssnisssnenns $SD | e | e I I 200,000 | ...... 100.000 | .oovvvvirnns 200,000 [ ..coooireneene 200,000 [ ..ccovvrennnens 199,998 |........... 3 | [ | v 1.980 | e 1.980 | MON... 12/08/2010 | 09/04/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccuuwereierenieissinsiens . [T [ 136,418,162 | ... XXX.oovwee | onvrvns 137,194,394 | .......... 129,362,600 | ...cooeec. 132,887,859 | .oocovvrene (32,792)] ........ (1,100,552) 0 0 XXX.....o XXX | 1,673,439 | ........5,959,605 | ... XXXeooooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
007036 GS 9|ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.........ccovvermervenermererneerenin | cevnee I [ 2[AFM | v 427,995 | ........96.090 | oo 439,657 | oo 457,443 1,453 2.69]........ 3.829 | MON... 07/24/2013 | 06/25/2035
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 .........cocevrrrerirerimerrerrnnis [ everi | oo [ errvis 2 .1,267,998 (1,963) 5.750 | .cveene 7.033|MON... | ... 09/13/2013 | 03/25/2037
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.........cccoevernvvenerenerrerernens [ wovvees | oo [ wverins 2 .1,285,895 (4,774) 6.000]......... 8.480 [MON... | ... 09/18/2013 | 06/25/2037
073879 M5 4|BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020..........ccovrvvererevrniree [ woviee [ [ rrirennns 2 MON... | ... 12/27/2013 | 09/25/2020
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.. . 51,200 MON... 08/16/2011 | 04/25/2037
12667F 5E 1| CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035...........cocovvemevnneermernerns | eovnee | [ o2 | TFM | iin....830,325 | ........94.810 | oo 892,046 | oo 940,878 | 824,402 | s | e 11,486 MON... | ... 03/23/2012 | 04/25/2035
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36 (194) 5750 ......... 6.559 [MON... | ... 07/17/2013 | 04/25/2036
29445U AA 3| EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037. .19,139 MON... 05/28/2013 | 04/25/2037
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036 ....861,399 115,400 MON... | .... 02/13/2013 | 07/25/2036
32051G SD 8| FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35...........ovverrrrerirmrnncns | cvvriee | oo | verirenens 2 . 1,796,199 | e 1,462,932 | e | e 12,772 MON...| ... 09/08/2011 | 08/25/2035
362257 AB 3| GSAA 2006-17 A2 SEQ FLT 11/25/2036.... ..1,843,682 MON... 06/09/2009 | 11/25/2036
362381 AA 3| GSAA2006-12 A1 SEQ FLT 08/25/2036.... ....396,382 . MON... | .... 06/09/2009 | 08/25/2036
36298Y AA 8|GSAA 2006-14 A1 SEQ FLT 09/25/2036 . . ....803,549 0.215( ......... 0.282 [MON... | .... 06/17/2009 | 09/25/2036
466247 SE 4| JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35.........ccmevemrveerierernceisrinns | crveee I [ 2[1FM | .. . . . 3474974 | ... 94,151 2.867 | ......... 7.928 [MON... | ... 01/31/2012 | 08/25/2035
46626L FL 9|JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035.........c.ccovvereverneeririniinnns | covnne [ [ 2|.1FM 973,854 95.750 0993636 | ..ovvirnne 1,037,740 | ..ccovvvrrnnen. 965,8% |........... (4,412) 0.355] ......... 5.359 | MON... 08/08/2013 | 05/25/2035
46627M FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36..........cccnererrrreriererneenseenseiins | eveee | oo | cevireeens 2|.1FM ...737,330 ....928,189 ..761,797 35,642 | oo | e | e 0.435] ......... 0.530 [MON... | .... 12/13/2012 | 03/25/2036
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036... JRTR I [ I 2(.2FM | .. 1,403,771 . . . 1,403,771 | ... 1,238,063 | ... 0.275( ......... 0.312|MON... | .... 06/17/2009 | 09/25/2036
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. et [ s [ [ 2|.1FM 365,855 95.190 373,592 | 392,470 | ..o 368,029 |........... 5,087 0.245] ......... 4.734 | MON... 08/01/2013 | 06/25/2037
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037........ccvcomrvrervrrererninererinies | evvee | oo [ corerrenns 2[.1FM ..1,918,310 | ... 93.623 | . ..1,918,769 .2,049,463 ...1,932,133 32,539 | oo | e | e 0.315| .o 3.589 |MON... | ... 05/29/2013 | 03/25/2037
63860L AC 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037. [ [ 2[1FM | .. . 1,787,051 94.160 | . ..1,888,008 | .. .2,005,106 | ..............1,798,478 | ........... 27,128 0.345] ......... 6.842 [MON... | ... 09/06/2013 | 04/25/2037
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046............cvveemeremrenerierrisrinnes | ceveene I [ 2[AFM | e, 1,300,816 | ........ 94.000 | ...oorennee 1,331,507 | oo 1,416,496 | ....ccccooene. 1,312,719 [ .o 28,869 | ..oocvverierineirinnins | e | e 0.345] ......... 3.580 [ MON... 06/21/2013 | 08/25/2046
74924N AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037.......ovvvvererenvernnneninireernnrens | wvvres | oo [ eorerrnnns 2(.1FM ..703,320 | ........ 96.095 | . .703,097 32,430 0.345] ......... 0.357 [MON... | .... 03/08/2013 | 05/25/2037
74929F BB 4|RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE... OO I I [ 2[1FM | .. ...649,440 | ........ 96.399 | . 627,558 | .. ....651,000 - (282) 6.000]......... 6.025 MON... | ... 02/25/2013 | 03/26/2037
760985 UR 0|RAMP 2003-RS4 Al5 SEQ STP 05/25/2033.........ccvvmremrerreirnerieiienes | ceveee I [ 2[AFM | e, 3,494,678 | ........ 97811 | v 4714736 | oo 4,820,247 | .o 3,620,209 | oo [ v 105,645 5.468|....... 10.483 | MON... 12/12/2011 | 05/25/2033
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STP 09/25/2033 [SSTTURTIRRTON DOV [ [ 2|.1FM ...1,663,537 | ...... 105.190 | . ..2,011,350 1,912,112 (11,694) 5.750 | ......... 8.368 [MON... | ... 08/04/2011 | 09/25/2033
76110W Y8 3| RASC 2005-KS6 M3 MEZ FLT 07/25/2035...........ccomvvemerreeererrecersenins [ woveees I [ 2[1FM | .. ..2,892,903 | ........ 93.144 | . ..3,443,548 .3,697,000 JEOSRTRTRIIRN IOV 171,993 | oo [ | e 0.645] ......... 6.252 |[MON... | ... 04/19/2012 | 07/25/2035
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035..........cocovvvrervrisvererneirnns | woveene I [ 2|.1FM 440,084 93.751 ..438,625 | ...............467,864 | ...............439,979 | .......... 966 2.946 | ........ 3.677 |MON... 07/23/2013 | 03/25/2035
83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37. [SSSURTIR O I [ 2|.1FM 242,955 99.240 ....251,975 9,552 0.295] ....... 18.124 | MON... | ... 02/06/2013 | 03/25/2037
85172G AB 3| SLFMT 2013-2A M1 MEZ 3.52 12/25/2065...........oovcnverrrineirnnrrrerrenens | crve I [ 2[AFM | oo 481,614 | ....... 98.340 | oo 491,701 2,982 3520 ......... 4.323|MON... | ... 07/03/2013 | 12/25/2065
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86358R DX 2| SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......cooiverrirrinirrerierinerirenin | ceveene [ [ 2[AFM | oo 403,698 | ........ 94.750 | ..ovvvrvirnne 423241 | oo 446,692 | .....ocooonvn. 406,078 |........... 5,881 3.375| e 5.787 [MON... | wovvvvcrirecs 1,256 | oo 12,563 | 02/07/2013 | 08/25/2031
863619 AB 8| SASC 2007-0SI A2 SEQ FLT 06/25/2037......couvemreneernsnesenssnmsnsnesnees | covnne o 2| AFM | s 785,934 | ... 93.600 [ ..o 778,449 | .o 831,676 [ .o 792,454 | .o | e 14,363 | oo [ | e 0.255] ...oeuu 2.918 [MON... | s A | 1,946 | 03/06/2013 | 06/25/2037
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities e 39,874,765 | ... XXX.ooooo | cvrirnns 40,998,828 | ............ 45615717 | covnee 38,199,804 | ............ 274934 | .......... 655,357 0 0 |..XXX........ XXX XXX [ i 97,711 | e 1,023,651 | ..... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
22545R CN 4| CSMC 2006-TF2A SVA2 SEQ FLT10/15/2021......ccvvvverriineirseinsiinnns | cevenne [P I 20 AFM | v 2,707,500 | ........ 99.665 | ....ocvvuenee 2,989,935 | ...oovvienee 3,000,000 | ..............2,935,595 | ........... 59,010 04/30/2012 | 10/15/2021
46625M MC 0| JPMCC 2002-C1 F SUB CSTR 07/12/2037.......cccvvvrvrinrrverrnerrerirnnne | vvree | oo | vevirenens 2[1FM | ..............2,135,606 | ...... 100.000 ..2,110,543 .2,110,543 (295) 08/02/2012 | 07/12/2037
52108H Q3 1|LBUBS 2004-C7 D SUB 4.886 10/15/2036. IOV I I [ 2[AFM | 2,021,250 | ... 105.190 ..2,103,800 .2,000,000 (4,815) 04/05/2012 | 10/15/2036
590201 AB 5|MLFT 2008-LAQA A2 SEQ FLT 07/9/21......covvirirvrnererneisserssisersnines | evene s 2|1FM | ..............3,250,350 | ........99.589] ..............3,480,639 | ..............3,495,000 | ..............3,395,967 |........... 91,179 08/17/2012 | 07/09/2021
61745M N9 0| MSC 2004-1Q8 B SUB 5.19 06/15/2040.......c.covveiremmmisrinssissnssenensnens | s N 2]|. (7,530) 03/14/2012 | 06/15/2040
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ceveevreiseresniesnienisnnesninnnes | coriiernnn 12,669,394 [ XXX | 13,231,909 | il 13,105,543 . 12,973,107 |0 | 137,549 0 0 .. XXX [ XXX | XXX . 29,801 e, 414,271 XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00084Q AA 9[ACASC 2013-1A A1 CLO FLT 04/20/25 I R| . 23| AFE | s 445,500 | ........ 97.750 | .ovvrrirnne 439,875 | .. 99 09/06/2013 | 04/20/2025
00084Q AE 1|ACASC 2013-1A B2 CLO 3.36 04/20/25 et | Ri........ 23 |.1FE 496,800 93.500 ...467,500 | .. ....500,000 | ... LA497,123 | 323 02/27/2013 | 04/20/2025
00084V AQ 3 [ACASC 2013-2A A2B CLO 4.55 10/25/2025..........ccconverevenerernerncrirnnens | cevee R| . 23| .AFE | oo 1,000,000 | ....... 96.000 | ...vvvvernene 960,000 | ...oovvvvees 1,000,000 | ..cooovrennee 1,001,720 |........... 1,720 08/28/2013 | 10/25/2025
00191L AE  2|ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024...........oooovvrvemrvrrirrerns [ erees Ri.nd 23(.1FE] ..............1,500,000 | ........ 98.690 ..1,480,350 .1,500,000 34 10/10/2013 | 10/17/2024
02377U AA 2| AMER AIRLINES 2013-2 4.95 01/15/2023.........coconvvermevvvrrnerveninerines | covere | oo | vernnn 1| L 2FE | ...c...1,000,000 | ... 104.875 ..1,048,750 .1,000,000 | ... ...999,865 |........... (135) 07/24/2013 | 01/15/2023
03878D AA 2| ARCLO 2013-1A A CLO FLT 02/15/2023.........ccccomvremervmrrmerneirnsensens | ceneee | R| 23| LAFE | .........2,000,000 | ... 100.500 | . ..2,010,000 | .. .2,000,000 | coovvernene 2,003,469 |........... 3,469 01/16/2013 | 02/15/2023
03878D AC 8|ARCLO 2013-1A B CLO FLT 02/15/2023... . . . ...500,000 | ...... 100.000 | . .500,000 | .. 500,000 |. (1,611) 1,611 01/16/2013 | 02/15/2023
09627D AJ 4|BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025 N R| . 23|.1FE 500,000 99.500 ....497,500 12/05/2013 | 04/15/2025
12479L AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 .........cccvvrurmirernrrernrreeinnenirnnes | veiene | R eivicrin | AFE | i 883,143 | ........ 98.654 | ..o 871,442 36 10/10/2012 | 10/25/2027
12479L AC 4| CAI 2013-1A A ABS 3.35 03/27/2028 . 924,937 98.757 ....913,502 9 03/22/2013 | 03/27/2028
12549F AE 9| CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024. RN IR R|.....23|.1FE]| .............. 1,992,400 | .......99.620 | .............. 1,992,400 160 10/22/2013 | 11/27/2024
125634 AG 0|CLIF 2013-1A ABS 2.83 03/18/2028 FESTRRRRT ORI . .900,555 21 .19,997 | 03/06/2013 | 03/18/2028
125634 AL 9|CLIF 2013-3A A ABS 3.67 11/18/2028... N 494,430 1 11/05/2013 | 11/18/2028
14310K AG 6| CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025..........ovvvvereerminrnires | vrvees R 440 10/18/2013 | 10/15/2025
15136W AG 9| CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026...........ovverveeririsrines | ceveene R| . 12/18/2013 | 01/25/2026
15136W AJ 3| CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26 R| . . . 12/18/2013 | 01/25/2026
228452 AB  4|CRNPT 2012-1A A1LB CLO FLT 11/21/2022........ccoovvevvvvirinirvirrenes | v R| . 23| AFE | oo 1,000,000 | ........99.750 | .....c.c..e......997,500 | ..vivrnec 1,000,000 | ..cooovvrvenne 1,003,826 10/11/2012 | 11/21/2022
26223U AB 5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025........ccovvermevennernereerineninnnes | evee | oo | cervneens 2|.2AM ...787,068 ....787,073 ...787,058 11/30/2012 | 01/15/2025
30605X AA 1|FWAY 2012-1 A2 ABS 4.21 10/15/2042 [T [ [ 2|.1FE| .. 1,453,012 . 1,453,012 | ... 1,453,016 10/19/2012 | 10/15/2042
34960B AG 7 [FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025...........ccovvvrevrveencrnes | cevs R| . 23| .AFE | oo 1,500,000 | ........97.980 ..............1,469,700 | .............. 1,500,000 | ..ooovrvnnee 1,500,028 10/25/2013 | 10/19/2025
37952U AC 7|SEACO 2013-2A A ABS 3.67 11/17/2028.........cocvveeririrereincrirernies | vevees Rl 2|.1FE ...495,794 ....495,833 ...495,794 1 11/04/2013 | 11/17/2028
404225 AE 4|HSART 2012-T2 A2 ABS 1.99 10/15/2045. [ [ 2|.AFE] .. ...999,950 . . .1,000,000 | ... ..999,970 | ........... 16 10/10/2012 | 10/15/2045
411707 AA  0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043..........cocovvemevrneenrenerirenins | coviene I [ 2[2AM | oo, 1,977,500 | ........ 99.886 | .....cccooune 1,975,254 | .oooovvrennne 1,977,500 | .cooovvrennee 1,977,488 [ ..o | e (12) 03/22/2013 | 03/20/2043
43132R  AE 1| HLDN 2013-1A B2 CLO MEZ 4.65 01/17/2026............covcrererrrrevrrirranes | vrvees Ri.cod 23 [LAFE | i 1,000,000 | ...... 100.000 | ..oocvevnne 1,000,000 .1,000,000 | ..............1,000,000 |........... 12/06/2013 | 01/17/2026
45112A AA  5|ICONX 2012-1A A ABS 4.229 01/25/2043 SOOI O I [ 2|.1AM 947,500 99.038 ...938,385 | .. ....947,500 (9,160) 32 .36,285 | 11/16/2012 | 01/25/2043
48248C AC 8| KKR 2007-1A C CLO FLT 05/15/21.. . N Rl e 23| AFE| 1,918,750 | ........ 99.000 [ ..evevenenee 1,980,000 | ...ocoorenee 2,000,000 | ..............1,943,180 | ........... 24,430 01/31/2013 | 05/15/2021
62405Q AG 8|MHAWK 2013-1A B2 CLO 3.612 01/20/2024..........ovveovvveerrrrcrrerinenns | cove R| . 23| ..1FE ...999,000 | ........ 96.250 | . .962,500 .1,000,000 126 01/23/2013 | 01/20/2024
67103Q AG 2|OFSBS 2013-5A A2F CLO 3.8598 04/17/2025... [V IO R| . 23|.1FE| .. 1,000,000 | ....... 95.750 | . .957,500 | .. .1,000,000 | ... 67 . 01/16/2013 | 04/17/2025
67108E AE 9 |OZLMF 2013-3A A2B CLO 3.51 01/22/2025..........coovvrermrrrirmrirerinnnes | woveine Ri.cond 23 [LAFE| e 1,000,000 | ........ 95.400 | ..cvvveirnnen 954,000 | ..coovrrnnee 1,000,000 | ..cooverenee 1,000,039 |........... 39 3.5101......... 3.525 | JAJO.. | v 6,728 | .o 23,595 | 01/23/2013 | 01/22/2025
78447R AD 9| SLMA 2013-A B ABS 2.50 03/15/2047........covvvmmerereereriseessrinerieninees | ceveis | oo | vevieeens 2|.1FE ...1,901,648 | ........ 92.866 | . ..1,857,324 .2,000,000 w1 O1ATA6 | e [ v 13,068 2500 ......... 3.484 [MON... | ... 02/27/2013 | 03/15/2047
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029...........cevovvveriicniriverieniveninnies | cvviees | o | i 2|.AFE ..1,023,720 | ........ 99.844 | . ..1,022,307 .1,023,907 ...1,023,736 55 [ v | e | s 1.870] ......... 1.883| MON... | ... 10/25/2012 | 08/20/2029
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SL'0L3

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
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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
85172E AA  0[SLFT 2013-BA A ABS 3.92 01/16/23........coeverreeriirinrinerireriresenenins | o [ [ 2 AFE| s 1,996,918 | ...... 101.500 | ..ocvovienes 2,030,000 | ..oovrernvne 2,000,000 | ..oovrernvene 1,997,357 |......... 440 3.920]......... 4.000 | MON... | .ccoovvvern.. 3,484 | e, 38,329 | 06/14/2013 | 01/16/2023
87407P AA 8|TAL2013-1A A ABS 2.83 02/22/2038 [SSSTTORRINN PO I [ 2[AFE| o 916,532 | ........ 97.531 | v 894,036 | ..oovvrvrnenne 916,667 | ...ooovvvernene 916,542 | ......... 21 2830 ... 2.850 [MON... | coovrerrrireeenn 793 | i 21,114 | 02/20/2013 | 02/22/2038
88314R AA 4|TMCL 2013-1A A SEQ 3.9 09/20/2038 . IO I 3 I 2|.AFE] .. ....1,455,005 | ...... 100.929 | . ..1,476,084 .1,462,500 ...1,455,191 | ... 373 3.900]........ 4.050 [MON... | ... .13,467 | 09/13/2013 | 09/20/2038
88432A AU 4 [WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026...........cccoevvrerereerrnenes | covre R| . 23|.1FE| .. ...1,485,750 | ...... 100.652 | . ..1,509,776 | .. .1,500,000 | ..............1,485,966 |......... 216 | oo | e | s 4.090]......... 4.270 | JAJO.. | ... X . 10/21/2013 | 01/18/2026
95168Q AE 0[WSTC 2013-1A A2B CLO 4.066 11/07/2025 SESSTURUTOTONTORPION IOV R|. 23| AFE | oo 1,488,300 | ....... 97.000 | ..ovverenenee 1,455,000 | ...ccovvenee 1,500,000 | ...ocovrrnee 1,488,556 |......... 256 | oo | e | e 4.066]......... 4213 | FMAN. | oo 9,149 | o 10/08/2013 | 11/07/2025
96032U AA 1| WESTR 2012-3A A ABS 2.50 03/20/25.......cc0crvvvririnmiiniinnnienirenissnins | coveens [ 2| .AFE] .. 659,778 ...659,778 657,769 (360) 2.500]......... 2513 |MON... | ... 15,761 | 12/12/2012 | 03/20/2025
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ettt . .42,169,526 |. . . .42,207,259 | .... (10,771) | . 50,288 0 0 |..XXX........ XXX XXX | .. ...640,682 | ..... XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 231,131,847 | .. XXXooonene 233,389,700 230,511,036 | .......... 226,268,029 231,370 (257,358) 0 0 [..XXX........ XXX XXX [ e 1,956,621 | ......... 8,038,209 |..... XKoo [ XXX......
Hybrid Securities - Issuer Obligati
05518T 20 9|BAC CAP TR VIII SER Z 6.00 08/25/2035...........cvevverreieirciierereennns | v I [ 1 .3FE | o, 625,000 | ......... 24.850 oo 621,250 | .ovverirerrnni25,000 | i 621,250 | ..ovvvrinnns [CIGL)] — 1) 08/18/2005 | 08/25/2035
22080R 20 6|CORTS-PECO ENERGY 8.00 04/06/2028 IESTTURRURRRRTIRTITN IOV I [ .3FE 125,000 28.950 144750 | 5,000 | 120,714 | ......... 76 01/19/2001 | 04/06/2028
590199 20 4|MERRILL LYNCH CAP TR K 6.45 12/15/2086...........c.covvvrereerencennnes | evveen | e [ overreens 1|..3FE 617,635 ..617,635 | . (5,484) 4 12/07/2006 | 12/15/2066
59024T 20 3|MERRILL LYNCH CAP TR Il 6.45 06/15/2062... [ [ 1].3FE| .. 492,000 ...492,000 |. (2,740) 4 05/02/2007 | 06/15/2062
61753R 20 0| MORGAN STANLEY CAP 6.45 VI 04/15/2067.........cccosvesmreinmnneninsens | onnenae i 1]..3FE 625,000 ....595,250 )] T (3) 04/19/2007 | 04/15/2067
4299999. Hybrid Securities - Issuer Obligations.............ccoouiniienes . 2,500,000 |...XXX........ . ..2,470,885 ) 80 0 0 ] XXX [ XXX | XXX ] e 13,828 el 160,375 XKoo [ o XXX......
4899999. Total - Hybrid Securities............ccoc.... . 2,500,000 |...XXX........ . ..2,470,885 ) 80 0 0 [ XXX [ e XK | XXX | e 13,828 | ... 160,375 | ..o XXXeooooe [ o XXX......
Totals
7799999. Total - Issuer Obligations... . 361,538,956 ..362,246,688 .341,144,600 352,526,989 ..(66,474) 0 0 XXX... .......14,873,079
7899999. Total - Residential Mortgage-Backed Securitie . v | e 133,600,432 .137,270,040 | .......... 130,461,406 .274,934 0 0 XXX | e 337,985 | i 3,630,584
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... vt sssssissnenes | seresesnnens 19,763,254 ..19,036,299 .. 0 0 XXX | 93,282 | 1,205,262
8099999. Total - Other Loan-Backed and Structured Securities . . 80,239,036 8,687,810 ..79,933,470 L(10,771)] .. 0 0 XXX . 1,816,435
8399999. Grand Total - BONGS...........cccooiuuiiiiiiiiiiciiiisc s | eriniias 595,141,678 ..594,917,363 .573,238,856 581,958,164 .197,689 0 0 XXX | 5175437 | 21,525,359
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1 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 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)
02005N 60 5| ALLY FINANCIAL INC SERIES G 7.00%.......cvvveerrerernceriens | covmere | vere | eereeirneenns 67.160 199.094 | i 13,371 |...955.004 | ...oooovvvvrnnncn 64,144 | ..oovvvn. 21,088 | .ooeeeeeirerieniens | cerieeeieniens AT01 | oo | orereriiesenessninees | e | snessseessesssssnnes | e 0 P4UFE... | 01/12/2009
172967 GD 7|CITIGROUP INC 5.95 12/29/2049..........cccovrvrrvrrrvinerrerinnnns [ ovirns ..1,000,000.000 |...............0.01 | ... 0.925 24,957 44,790 (75,293) 224 (75,069 P3UFE... | 10/22/2012
313400 64 O|FREDDIEMAC Y B.55........cccmiurrrerierieeiseesssisseriensnsens | veveeee | woee | cevreeens 5,000.000 |..............25.00 | ...... 0.300 125,000 | covvvierrmerrnerienens | erreriensrseesssinsniens | sersenienseessssnene | e | cernsesessessessenes | e | oeeens 0 P6UFE... | 09/25/2007
313400 66 5|FREDDIE MAC W 5.86........ccovvimrireiiniineiieriesisseisssisniins | eevinne | ene | voveees 20,000.000 |..............25.00 | ...... 0.350 500,000 | ..cveeiirriiiiriiieiis [ e | s | e | e | s | e 0 PBUFE... | 04/11/2007
313400 67 3|FREDDIEMAC V 5.57......cviriiiiirnerirerieeeneeisniserinenins | vevivene | ene | vevenes 15,000.000 | ..............25.00 | ...... 0.305 375,000 | .oovevvirrirrirriienns [ e | e | e | e | s | e 0 P6UFE... | 01/23/2007
313400 69 9|FREDDIEMAC T B.42........ooerieerreeeeceeseesereessesssiessesnes | evveens 5,000.000 |..............50.00 | ...... 0.300 250,000 | ..ovvonernenieinerinnes [ e | e | e sssessies | seseeessesisessensnns | srsessseessesiseesns | s 0 P6UFE... | 07/12/2006
313400 73 1|FREDDIE MAC R 5.70. 4,000.000 200,000 | oo | s | e | e | e | e | e 0 P6UFE... | 10/30/2001
313586 88 5|FANNIE MAE H 5.81......ccoiviriieieiirieriesiseseseesssisenins | ceveens . 13,000.000 | .... BAT,400 | ..ovoevirrircererinins [ e | e | s | e | s | e 0 P6UFE... | 03/04/2005
369622 ST 3|GENELEC CAP CRP C5.25.......ccoveviiiiiniinciieiinsiinns | cevies ...1,000,000.000 |.... ...1,000,000 28,000 (60,023) 23 (60,000) P2UFE... | 05/29/2013
38144X 50 0| GOLDMAN SACHS GP B 6.20.........cccrvererenireniererenenenes | covevne [ eore [ cvve 25,000.000 625,000 38,750 (63,000) (63,000) P3UFE... | 10/21/2005
38145G 30 8| GOLDMAN SACHS GP J 5.50.......ccrurmrireireresnernenieninees | oveene [ eone | ervn 40,000.000 29,792 (108,800 | .vvveevrrvneinerirens | ervreeerneerseinseesns | servenniens (108,800) | ..vevvevnrernrrnas P3UFE... | 04/18/2013
46625H HA 1| JPMORGAN CHASE & CO 7.90 4/29/2049. ...1,000,000.000 79,000 72,348 | ... 67,090 P2UFE... | 10/13/2011
48124B AC 9|JPMORGAN CHASE SERIES Q 5.15 ...1,000,000.000 |.... 26,894 (102,514) T4 | e | e (RL0Z10[0) ) I P2UFE... | 04/16/2013
486606 60 1|KAYNE ANDERSON F 3.50 04/15/2020..........ccocsvermrrvminnine | coverrne [one | vrvenns 40,000.000 |..............25.00 |....24.997 | .................999,889 |.....22.982 | ...............919,296 | .....c.....c.. 1,000,000 23,139 | oo | e | e (111) . (111) RP1LFE. | 03/26/2013
524ESC 63 9| LEHMAN BROS HLDG G 3.00........0cverrerereerrierienireeenneens | vevirene | eee | wereeen 23,000.000 581,003 | oovveeireeireinirerieies | cevreeressssissssseesenes | ovesesssssssssssessensns | seessssnnsnesesensesse | sesssesnsssssessnsnsss | sesessenssesesssnsens | seveees 0 P6*U...... 12/01/2004
524ESC 70 4|LEHMAN BROS HLDG C 5.94.......ccoovvvrrinrincirnnenneineiinenns | crvvenen | oeee | covreenns 4,000.000 | .oovererree50.00 | oo | e [ e | e | e 187,000 | ovvveieeirerieiieiins [ errerieeisneisnnsinesiens | sevsessesssessssesnsins | onsesessessesssensnnes | cesonsesesssssessieenes | seessssesessnssenes | eeenns 0 P6*U...... 05/17/1999
524ESC 72 0|LEHMAN BROS HLDG 6.50.. .8,000.000 200,000 | oo [ e | e | | s | s | oo 0 P6*U...... 08/20/2003
61762V 20 0 [MORGAN STANLEY 7125 E.....ccoovvrmriereceisnirseineninsnnens | veeiae B 20,000.000 |.............25.00 [.....25.000 | ................500,000 |[.....26.120 | ..ccccocs00ree.522,400 | covoirrerrne500,000 | covooiviierrn 10,391 | oo [ et | veniseisessessnessenes | ceessneisesssssnenns | nessnsessssessnnes | oeenns 0 P3UFE... | 09/25/2013
693475 AJ 4 [PNC BANK CORP 8.25..........ovirieierieinisiensniseeenissisens | covnnins ...1,000,000.000 |.... 64,191 246 | ... (9,076) P2UFE... | 12/14/2011
693475 AM 7 |PNC FINANCIAL 4.85 R......ocourrmerierereerieineineriseiesenenes | ceveens ...1,000,000.000 . 27,483 (108,027) | vvvvcvererrni2,578 | oo | e (105,448) | voovvvvnrvrerins P2UFE... | 05/02/2013
742546 AA 2| PRINC PROT PRETSL 12.....coiiiiiieiineinneineiseriesiseennnnns | eevieens | eee | oo 500,000.000 500,000 | ..cvoeiiiriiiiiriiienis [ e | s | s | e | s | e 0 RP1LFE. | 12/09/2003
78442P 60 1|SLM CORP VAR RT 01/16/2018.........ccooeveererernrernrrernrrnenires | ovvrene [ ere [ cvvees 10,000.000 246,500 | ... | 388 | e [ | e | e | e 0 RP3UFE | 03/03/2006
902973 83 3| US BANCORP B.50.........ccrrrmremeirerinnrerenienisseessssisnssennses | eevsinne | ene | eoveees 20,000.000 |..............25.00 |.....26.300 | .................526,000 |[.....26.300 | .......c.......526,000 | c0oovrrrrrrrnncs 518,400 7,600 7,600 P2UFE... | 08/26/2013
90985F 2# 2| UNITED COMMUNITY BANK SERIES B 5.00........ccuvverers [evvrene | vrne | vrvrirennns 583.330 |.... 564,938 | ..o | 23,293 | s [ | e | s | e 0 P4AZ..... 03/15/2013
949746 55 6|WELLS FARGO CO 5.85.......ccccconevirrereerncrinnrnenneniseesenis | sevinens | eee | 000040,000.000 | oo 1.67 | o 23.570 ...1,000,000 (57,200) (57,200) P2UFE... | 07/15/2013
998794 4F 5|CIB STATUTORY SER A....ccevviirrierierirneeiseiseiiesiesineens | ceveens 366,656 | ....veeeeeeeeeeererieens | eereeereeseeesreessssses | eeveeerereessessieessenne | eeveeseeseensesseessses | eesreeeseesessseesseens | eereeessesseessesnees | erenns 0 P6*U...... 01/14/2010
998794 4G 3[CIB STATUTORY SER B.....ovotiieriiriisiiriisrssisseisrssisssenssnes | conneeas 28,844 | oo | | s | | e | oo | oo 0 P6*U...... 01/14/2010
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 11,471,894 |...XXX..... 12,073,690 | .o 15,507,919 75,770 430,764 (494,662) (11,853) w0 | (506,515) | cvvvvreerirnens XXX e XK K
8999999, TOtal = PrEfEITEA SIOCKS.........cvvcveirieieciseicieie ettt bbbt 11,471,894 | ... XXX..... 12,073,690 | .....c...... 15,507,919 75,770 430,764 (494,662) (11,853) w0 | (506,515) | .o.ovvvvererend XXX [l XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 | ATET INC....ouvirrererceieiierieesseesesseise sttt sssssssans | woresens 20,500.000 720,780 | .........35.160 | .ooovvrirricris 720,780 | coooovercerceinnnd 624,306 | .............. 36,900 | ..o | e 29,725 | oo | e 29,725 08/05/2011
002474 10 4{AZZINC.....ooriieiieiseieeiieeiee st | eebiees 4,788.000 233,942 | ........48.860 | ..coccoorvriirrrrinnns 233,942 | oo 191,195 | .. L3 ( I RPN IR A2TAT | e | e 42,747 09/27/2013
00287Y 10 9| ABBVIE INC-WHEN ISSUED.........cccomtiimiirriinirrirnniiesiessiesienesssesssisnsines | oveeens 9,100.000 ..480,571 480,571 .242,926 14,560 237,645 237,645 01/02/2013
01877R 10 8 | ALLIANCE RESOURCE PARTNERS.......cocosiurirererisrineesensseessensssssssses | eovseens | aeee | woverenneens 14,090.000 | ..oovvvrrerrirnees 1,084,930 ...1,084,930 .750,405 . 64,321 266,887 266,887 11/15/2012
02503X 10 5| AMERICAN CAPITAL AGENCY CORP.......cccovrrmiiernreremnniisisssierssniesensninnes | overens | evee | evvevernnensd 48,500.000 | .coovevvrerrcreirennes 935,565 ..1,098,041 31,525 53,650 (162,476) | . .(162,476) 12/06/2013
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP.... 54,260.000 ..947,380 ..1,095,405 35,269 65,700 (148,025) | . .(148,025) | . 12/11/2013
025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO.....c.ccovererierririeineienereeisninnes [ oveeies e | coverenienns 13,394.000 | oovvvevercireriiinee 353,334 ..181,883 | ... 2,411 171,944 171,944 06/05/2013
02665T 10 8| AMERICAN HOMES 4 RENT CLASS A......coovvvumrrmmrierirreneeississriessensneens. | coeeens 50,000.000 ..810,000 750,000 | .ooovvenrrerieriricirinns | e | e | e 55,000 | .ooorvrneerrrieiierins | e 55,000 11/14/2012
037347 10 1|ANWORTH MORTGAGE ASSET CORP.. 97,250.000 ..409,423 477,107 7,780 13,008 (67,684) [ oo | e (67,684) | . 12/09/2013
03763V 10 2 |APOLLO RESIDENTIAL MORTGAGE........cccoorieriieriieieieieiessiessiesiesssnes | creveens 84,400.000 1,247,432 1,321,048 33,760 59,560 (LR H1C) | [ (73,616) 12/10/2013
037833 10 O APPLE INC.....oevouierriieieiiesieeiseesssise s sssssnns | sevsees 2,300.000 1,290,346 ..1,053,516 22,170 227,732 227,732 06/28/2013
060505 10 4 |BANK OF AMERICA CORPORATION........ccomivierrieriniisniernsiseienseisnssssiens | veveenes | eone | ervreenns 200,000.000 ...3,114,000 ..2,220,201 8,000 792,000 792,000 10/25/2011
06985P 10 0 |BASIC ENERGY SERVICES INC........cevuiivmirierirenirrererissrieriesesenssenessssens | ovveens ..19,511.000 ...307,884 10326,705 | oo [ e | e | 4,578 | s | e 64,578 11/26/2013
08915P 10 1|BIG 5 SPORTING GOODS CORP..... 8,574.000 ..169,937 .156,818 742 ..13,118 12/19/2013
12477X 10 6| CALINTERNATIONAL INC......cvuririiririirineiserinniiesienissisessesssiensensssnesns | wverens | eone | v ...10,316.000 223,734 19,414 12/16/2013
12673A 10 8| CYSINVESTMENTS INC.....cocorvvrrrirnnne .140,500.000 ..1,287,109 108,200 .(246,004) (246,004) 12/06/2013
14149F 10 9| CARDINAL FINANCIAL CORPORATION........coorirerrireiiierieieieieiesieseseesniens | coevaes ...13,804.000 .198,550 274 | | e 29,493 | oo | s 29,493 09/27/2013
14300L 10 2| CARLYLE GROUP LP......couiieriirieeierieisseeisssssssessessssesssssssssessessssens | woneeens ...16,500.000 . 432,246 3,440 155,485 155,485 08/16/2013
150602 20 9| CEDAR REALTY TRUST INC....coooiieiirerieriineeieeiseissenissssessenssseisssssssins | ceeeens 37,796.000 236,603 | ...c.0ce.6.260 | i 236,603 | .oocrvreeriinne 215,488 | ... 2714 | oo [ 2115 | [ 21,115 12/19/2013
166764 10 0| CHEVRON CORPORATION........cocivimrimiimniinniienierissesesienssiensensssnesseies. | cereeens 3,500.000 ..437,185 ..437,185 .362,180 13,650 . 58,695 12/06/2011
17275R 10 2| CISCO SYSTEMS INC.....otivuirrnrireireeinsissensesssesisseesssisssssessessssesssssesssssns | esseens | e | oeeesensens 10,000.000 | coouevnveernrrerinnes 224,300 ..224,300 204,760 | oo | e | e | s T840 | i [ s 19,540 12/12/2013
189754 10 4 COACH INC.....ocoviiieieicceeieee et sssssssessssssessesnns | oesenses | ene | sovesesenens 13,500.000 | cooveveriiiiiens 757,755 | ...i.56.130 | oo 757,755 | ......... 682,715 4,556 13,163 | oo | e 75,040 | i | s 75,040 02/22/2013
19624R 10 6|COLONY FINANCIAL INC 28,000.000 ..568,120 . 568,120 536,791 9,800 40,600 22,120 12/21/2012
20825C 10 4| CONOCOPHILLIPS 7,000.000 494,550 | .........70.650 | .ooiiiiiiiis 494,550 382,635 | ..ccooviinnee 18,900 88,620 . 06/27/2011
22002T 10 8| CORPORATE OFFICE PROPERTIES..........ccccomiimriereiinninernerieneneeinnes. | eovveens | vene | woverieeens 11,159.000 | oo 264,357 | .......23.690 | .oooviiviriniiin 264,357 | ......... 278,890 3,069 6,629 | ..oovverriirrinns | e (12412) | s [ e (12,412) | v [ 12/19/2013
23283R 10 0| CYRUSONE INC.....coooiiueiiinerieriineireesssissessesssesssessssessessssssssssssssessssesss | wovseens | aeee | sevesenneens 10,643.000 | coooeveeereiierinnes 237,658 ..237,658 194,762 1,703 42,897 | .o | e 42,897 10/09/2013
25400B 10 8 |DIGITAL GENERATION INC 22,362.000 ..284,892 ..284,892 193,825 | ..cvvinnee 91,067 . 11/08/2013
257559 20 3| DOMTAR CORP.......ccouriiriieieeiseiseeieisesssesssesisssssssssssssessesssssesssssssnnns | seviens 2,705.000 255,190 | .........94.340 | oo 255,190 | ......... 215,025 1488 | oo | e | rverrinennneen0,164 | s | e 40,164 | ..o [ 09/27/2013
263534 10 9|DU PONT (E.l.) DE NEMOURS 5,500.000 ..357,335 ..357,335 .256,740 9,790 109,953 109,953 12/08/2011
268648 10 2|EMC CORPORATION 20,000.000 ..503,000 ..503,000 | .... AT0,244 | e | e | s | e 32,756 | cvoeverereeeienienriens | e 32,756 . 11/05/2013
278715 20 B EBIXINC....ooiieiieriiceieeiseiseiiesisess sttt sssssssessenssessssenss | aevsens | ene | seveesssnes 12,120.000 | cooveveeirciierinnas 178,285 | oo 14710 | oo 178,285 | ..o 211,788 | .o AB4 | e [ e 71,599 | 91,315 | oo (19,717) | ovvererereiei [ 07/19/2013
292218 10 4 [EMPLOYERS HOLDINGS INC......c..cvivirriieiriiieirerinsienrsisissssessssssesessessssenes | vevsenes 7,172.000 ..226,994 . 226,994 142,581 1,519 | e | v 72,153 | oo | e 72,153 06/05/2013
29275Y 10 2[ENERSYS.....iiiiiiiieiiciiesieissesisssie st sssssssessesssssssssssss s ssessessssnns | ossian 3,899.000 2273281 | 1o 70.090 | oo 273,281 149,226 1,462 114,106 114,106 06/05/2013
320209 10 9| FIRST FINANCIAL BANCORP.........ccostiirriiiieiineisseissssissssssessssessssssssisssss | eeviinns | ene | eveessinns 11,867.000 | cooovvvnirciiriinnns 206,818 | ... 17.428 | oo 206,818 | ......... 175,558 1,780 6,343 | oo [ 29,839 | e [ s 29,639 06/24/2013
337915 10 2| FIRSTMERIT CORPORATION........cevurriuiimirierirerereessnisssssesieseseessenssnenns | ceveens 9,578.000 2212919 | 122.230 | 212,919 .160,803 4,104 50,619 12/16/2013
343873 10 5|FLUSHING FINANCIAL CORPORATION.......ccouurverrereereirerseressnssessseeessenss | sevsees | ene | eeveeriens 12,194.000 | cooovevneercrierinnes 252,416 252,416 192,515 5,186 59,901 06/05/2013
35671D 85 7|FREEPORT-MCMORAN COPPER.........cccomviiereiininerireriereiesississerisesinns | ceveens 25,000.000 ..943,500 687,365 | ....cocovnne. 15,625 256,136 256,136 06/24/2013
369604 10 3|GENERAL ELECTRIC COMPANY. 35,000.000 ..981,050 627,300 7,700 26,600 246,400 246,400 08/17/2011
370334 10 4| GENERAL MILLS INC.....vvitrrireirniiniiiesiieesesseissisesssesssesesssssssssesssesssens | aevsines | ene | svesessinns 15,000.000 | .ooocveerrcireriines 748,650 554,200 |......ccoo.uc. 21,300 142,350 142,350 08/17/2011
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378967 10 3| GLOBAL CASH ACCESS HOLDINGS..........ccovvmiiimriiiiniiniinsiiesiesisssinnins | cevivens | ene | evvesiiens 15,413.000 | cooovvvviciiciinns 153,976 07,625 | oo | e | e | a3 T86 | i [ e 43,766 06/05/2013
391164 10 0| GREAT PLAINS ENERGY INC.......ccvoiririrmerierieereeiseisesiesissssseessssssensns | seveens 7,602.000 .184,272 .162,169 4716 22,379 10/09/2013
431571 10 8[HILLENBRAND INC......coooiiririiiiiinriciieisisissiesessssiesssssssssiessssssssenssssane | nevsenes 6,484.000 ..190,759 145209 |...ccoovnee. 4,369 | oo e 39,708 | s | s 39,708 08/07/2013
450828 10 8| IBERIABANK CORPORATION........covvirrirrirmiimirierireniseresesssssesesiesisenesenss | cerenens 4,405.000 ..276,854 228,060 1,498 4,818 57,119 06/05/2013
45768S 10 5{INNOSPEC INC.......ovvuiiiriireiieitseiseisesiesisessss e sssssessssessssssssessssssssins | anvsees 3,971.000 ..183,540 134127 | v 1,986 36,596 06/05/2013
46131B 10 0|INVESCO MORTGAGE CAPITAL......oisvirirriiiirerrnsinirnniersssssisesssssssensnsennns | sevenens | wone | vovernnines 19,800.000 | .oooovevreicrcinns 290,664 298,998 9,900 9,900 (8,334) [ e | (8,334) 07/10/2013
478160 10 4|JOHNSON & JOHNSON 8,200.000 ..751,038 .522,509 21,238 176,218 176,218 10/26/2011
489170 10 O KENNAMETAL INC.......coviiiiiriiiiiniissiciei et | sevinens 2,969.000 ..154,596 .116,003 1,069 [ oo | e 38,593 | oo | e 38,593 06/26/2013
492914 10 6|KEY ENERGY SERVICES INC 95,423 | s | e | s | e 13,780 | oo 04/15/2013
500255 10 4|KOHLS CORP . 428,502 14,000 138,998 138,998 01/16/2013
502403 20 7 [LTX-CREDENCE CORPORATION.......cccovurmririrmrineirrisirenssisssseesssisssessanes | sevsnes 188.000 ..257,182 212884 | .o [ e [ | 53,195 | oo | e 53,195 06/05/2013
55272X 10 2|MFA FINANCIAL INC 25,000.000 ..176,500 194,085 5,000 41,000 [L72<10) ) S BN (26,250) 11/15/2012
559079 20 7|MAGELLAN HEALTH SERVICES INC.. 3,907.000 ..234,068 . .208,906 36,764 06/05/2013
58319P 10 8| MEADOWBROOK INSURANCE GROUP.........cccovremrinirierirerereeireesesreeriens | oveeens 32,873.000 ..228,796 228,796 .245,682 2,019 11/06/2013
59156R 10 8 |METLIFE INC....cooovrrvrieiciniiciins 9,500.000 .512,240 ..512,240 .348,847 7,838 163,393 163,393 02/20/2013
594918 10 4| MICROSOFT CORPORATION........ovvurmiuirrimrirnerirermiesienisnessesssssessssenssenens | covenens | oene | coves ...15,000.000 ..561,150 .383,307 14,550 160,505 160,505 12/08/2011
595137 10 0| MICROSEMI CORP.......coomiirierrireineiieriieeieesssisessssssssssessesisssssssssssnns | sevsees ...10,411.000 217,073 | e | e | s | e 38,901 | oo | e 38,901 . | 06/05/2013
628351 10 8 |MUTUAL RISK MANAGEMENT LTD....coovuoieiiiiiieieieieieieieieissieseesesssssssenns | coeveees R s 140,000.000 [ ...vvucereriiererniernniierins | e | s L4177 . | 05/06/2002
653656 10 8| NICE SYSTEMS LTD-SPONS ADR........ovvuivimrireemrinirnensesesesessesssssenies | seveens R. 4,438.000 ..181,780 181,780 154,179 1,624 | oo | e 27,139 06/05/2013
68213N 10 9| OMNICELL INC.....corireieineiierieeiseeiseise st ssssssssssssssssnas | coneeens 9,329.000 ..238,169 238,169 | .oooverrerceinnie 140,791 | coooeeeireierenins | reeieeesessssnisssenes | cenersesiessssessnsinns | seeesseesene 89,580 06/05/2013
685564 10 6| ORBITAL SCIENCES CORPORATION........cccvivimririinrrienienirenisnisssiinsnies | cevivens | ene | eeveeeriens 12,378.000 | cooovveeiericiienes 288,407 ..288,407 .204,920 100,291 100,291 06/05/2013
693475 10 5|PNC FINANCIAL SERVICES GROUP. 9,750.000 ..756,405 ..756,405 527,457 16,770 187,883 187,883 11/14/2012
704549 10 4 |PEABODY ENERGY CORPORATION........ocoooeiurieirireireieieississsseessisnsessnenns | evenns [ ene | coverenennns 48,000.000 | .coovovvrrriiiieinn 937,440 937,440 | oo 775,200 | ..o 8,160 162,240 162,240 | .o | ISR 06/24/2013
716748 10 8|PETROQUEST ENERGY INC.......cvvurirmerierirrererssniseriesiesssseesssssssssesenens | seveens 67,534.000 .291,747 341,557 | .o (15,685) [ ..ovvvverrrererncrrenes | s (15,685) 12/06/2013
718172 10 9| PHILIP MORRIS INTERNATIONAL.........oviuiimriirerireiseeineisseiseneesessensssenns | ceveees 6,500.000 ..566,345 . 466,570 6,110 22,685 | ..ocvierieeiieniineines | e 22,685 | ..oooverieinrieins | e 22,685 . 12/06/2011
740585 10 4|PREMIERE GLOBAL SERVICES INC........coevviviririiieiinerierieeeieniseissiies | ceviens 20,924.000 ..242,509 242,509 | oo 195,754 | cooovveivirirnerireriins | verierenseississienes | e | e 48,755 | ..o | e 46,755 | ..o [ 10/31/2013
742718 10 9| PROCTER & GAMBLE COMPANY.......cooirirmiierieiiererneesssississessssssesssenes | sevsees 9,391.000 ..764,521 764,521 .593,791 22,224 126,966 126,966 06/27/2011
744320 10 2| PRUDENTIAL FINANCIAL, INC......covviiririiinrirerinisersnienssssseenssssssssensssnnns | sevenens | woee | eovernnnnes 15,000.000 | ..coovevvrerrcrnenne 1,383,300 ...1,383,300 .837,333 25,950 545,967 545,967 . 02/21/2013
749941 10 O|RF MICRO DEVICES INC......ccoouvimiemrieriiereineeienisssisesseesssessesssssssssssssesses | sevsens 28,967.000 149,470 | ..o 5.160 | s 149,470 | oo 153,881 | ..ovverene e dA12) | s [ (4,412) | oo [ 12/06/2013
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST.....couvirriieireiiererensseessnins | cevrveee | ene | eveeerenns 17,345.000 | coovvonrireiiciinnes 273,010 ..273,010 226,543 3,252 9,987 | oviereeeeineieens [ e 29,545 | ..cooiiiecins | e 29,545 07/19/2013
781270 10 3| RUDOLPH TECHNOLOGIES INC.......ccovvrireririeriririseriessieiseessessessesinens | ceveens 20,778.000 ..243,934 ..243,934 233,012 | oo, (720 RO (12,420) 11/05/2013
82735Q 10 2| SILVER BAY REALTY TRUST CORP........ccocmiiuirmerinrineereeissiessesissenenss | eeees 1,220.000 19,508 | .......e.15.990 | oo 19,508 | o 18,436 | cooovvvverrreeirennne 12 24 1,072 [ e | e 1,072 03/28/2013
85571B 10 5| STARWOOD PROPERTY TRUST INC......ccovvviinriernnieierississsssnsissisninens | vvenens | eve | evvevernnens 15,000.000 | ..o 415,500 319,866 6,900 28,500 | v | e L1100 | i [ s 71,100 11/15/2012
860372 10 1|STEWART INFORMATION SERVICES........ccosevurimermneinerierineeneesserisenns | cevieees 8,187.000 ..264,194 210,709 | ...oovvvenees 819 53,485 . 06/24/2013
86181Q 10 2| STONEGATE MORTGAGE CORP.........ccotviciiiiiiiiiiinissiseiissiesisssiinsis | eniiens 55,555.000 918,324 | ... 16.530 | 918,324 | 999,990 | ..ovverrverinrieniinns | e | e | e (81,686) [ oo [ s (81,666) | ...vvorerrercirriinne [V 05/08/2013
86181Q 30 0|STONEGATE MORTGAGE CORP.........covtvuerireicrirreneeissrieriesssesesssesssiens | eveiens 35,000.000 ..578,550 ..578,550 560,000 | ..o | e | e | e 18,8500 | i [ s 18,550 10/09/2013
86183P 10 2| STONERIDGE INC.......ccrtiuurimeiieiiieiieeiseiseesesissssessssessessssssssssssssessssssss | censeens | eone | oeeeseseenns 16,507.000 | ..ooeveveerciierinnes 210,464 ..210,464 .180,318 30,146 06/24/2013
86933F 10 7| SUTHERLAND ASSET MANAGEMENT.......cooviviiriririiriinnrierienerenisssisenies | coreeens .100,000.000 | .......cccc0vvee.er 1,500,000 | .........15.000 | woovvoririrrirnnns 1,500,000 1,500,000 11/20/2013
871237 10 3|SYKES ENTERPRISES INC ...10,392.000 ...226,650 226,650 167,181 08/07/2013
87157D 10 9| SYNAPTICS INC...o.ooiiiriireiiiieiiesieeeisssiss e sssssesssessssnins | coneeens 5,076.000 ..262,988 262,988 | ........ 215,608 11/07/2013
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871829 10 7[SYSCO CORP.......oeoeiieeiriteiieisieiese st ssssesse s sssesssssessnssnsene | evense | ene | coverenennne 19,000.000 | .o 685,900 ..685,900 | ......... 579,071 5,510 21,280 | oo | e 84,360 | ..o | e 84,360 08/17/2011
878742 20 4| TECK RESOURCES LTD-CLS B....cccoouvvmrirriierireireeseeisesiesiesssssesssnssnnns | eeveens 27,000.000 ..702,270 702,270 | ......... 566,270 12,150 136,000 136,000 06/26/2013
884903 10 5| THOMSON REUTERS CORP.........oeouriiniinsiiiiierinissiississiisssesississsiies | ceviiens | ene | evvesiiens 18,000.000 | ..o 680,760 | .......37.820 | .ooovrrvrrriirrirns 680,760 | ..o 553,740 | ..cccovivnnee 19,890 157,680 157,680 10/26/2011
90187B 10 1| TWO HARBORS INVESTMENT CORP.........c..oevuirinrinerierirerireessnissiinesienes | ceveiees [ e | everneeins 187,000.000 | ..oovverrerriins 1,735,360 ...1,735,360 1,823,021 | .o 124,830 (106,934) | ..o (106,934) 12/06/2013
903236 10 7| URS CORPORATION.......ocouieimrimiinertieiseesesiseesssssssssessessssessssssssssnsnsens | sevsees 4,994.000 ..264,632 197,794 1,049 3,373 ....56,674 56,674 06/05/2013
92672A 10 1 |VIEWPOINT FINANCIAL GROUP IN.......vvvivrireirerniseierisiissiesssssseensseiens | oennens 6,489.000 178,123 119,851 1,920 58,272 06/05/2013
929566 10 7|WABASH NATIONAL CORPORATION 22,547.000 ..278,455 .226,111 52,344 08/07/2013
976657 10 6 WISCONSIN ENERGY CORP........ccoovviiirriiiiirnieiseeierisiceessssisssssssnsnns | seveenes v | e 16,000.000 | .ooocveerrcereriine 661,440 .499,920 23120 | v e T840 [ | s 71,840 10/26/2011
G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS.........c.ovvvrerirreririiriserinrirens | e F.. 7,377.000 ..342,957 .224,036 3,845 | oo [ 99,738 | e [ 99,738 06/05/2013
G29183 10 3 |EATON CORP PLC E. 875,380 . .503,930 19,320 252,310 252,310 12/08/2011
G3157S 10 6 |ENSCO PLC-CL A | F. . ...600,390 ..600,390 .612,282 . 13,125 (11,892) [ oo | s (11,892) 08/07/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ouurrrreieeinissiinisinnsnisensssessrsssnsens | ossessersssssens 45,705,940 [...... XXXooiioos | v 45,705,940 38,618,876 189,811 | oo 1,138,502 | oo 0 [ 6,404,226 |.....ccceeen. 101,972 | e 6,302,253 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
63654U 10 0| NATIONAL INTERSTATE CORPORATION........covvuerirrrierirrerrrinsriserienenee | eorveee | vene | vveens 2,510,000.000 | .eeoverrirrereerrrinniieriens | creereneeinninens | e 09/16/2002
63655# 10 2| NATIONAL INTERSTATE INSURANCE........ccccosirimiimrirneineineiinerieesiesiscnns | s .500,000.000 11,291,914 11,291,914 366,590 01/01/1999
89684# 10 2| TRIUMPHE CASUALTY CO.. 75,000.000 .17,633,183 17,633,183 ..1,170,798 01/01/2006
89391# 10 6| TRANSPROTECTION SVCS CO....cecoomrvurvmrierirreneesssisessesissssessssissennns | coveeens 300.000 | .eocvoevirrererieeienriienienens [ eeerisesensieeni | ceveniessies s 07/30/2013
92206@ 10 7 |VANLINER INS CO.....ovvimmiirirriieiissiseisssiiessiesississsssssssssssessssssssssssssins | soeeens 3,000.000 136,431,290 |...45477.100 | ..cocoovvrern 136,431,290 | oo 145,624,321 | oo [ e | e | e (941,217) | oo | i (941,217) 07/30/2013
G9319# 10 6| VANLINER REINS LTD....cotiuiiriiririrersessnssssnssensssnsssssssnsssssssenssnsssssssnssssnsns | osesens Fol o 120,000.000 | ..o 183,840 | oo 1.530 (7,225) | o [ (7,225) 07/30/2013
9199999, Total - Common Stocks - Parent, Subsidiaries and AffilIates...................co.ovueveeveverrereerereeeeeeeeveeeeeeeeeeeeeereerererene | evereeeserenenes 165,540,227 | ....... XXX....... 0 0 0 588,946 0 588,946 XXX
Common Stocks - Mutual Funds
09348R 30 0|BLDRS EMER MKTS 50 ADR INDEX........ccccostuuerermirrnmermererneesesemnssnensenenees | wovseens | eeee | wovevenneens 10,529.000 | coooevuveernerierinnas 391,047 | ......... 37140 | v 391,047 | e 440,143 | ......c...... 10,113 (G772 R (32,429) | ..ceoeririeireii [ 1212712011
45409B 88 3|1Q GLOBAL RESOURCES ETF.......coveieiiiiiieieiseieieieississseiessssssessssnens | evenns 9,861.000 ..280,259 | ........ 28421 | oo 280,259 | ......... 295,175 3,051 3,602 (19,712) [ v | v (19,712) [ oo Ui 12/27/12011
464287 46 5|ISHARES MSCI EAFE INDEX FUND.......ccomiiverierireereeissiseresssssnssssesnnens | cereees 7,464.000 .500,797 | ........ 67.095 | oo 500,797 606,673 12,713 .| 12/27/2011
561911 10 8| MANAGED HIGH YIELD PLUS FUND INC......cccvvuuirinrircimeirnerissiserieninne | eeveene | ene | evveeiinns 10,000.000 20,300 2.030 20,300 | .coooeeee 150,000 1,800 06/11/1999
73935X 10 4 {POWERSHARES DYNAMIC MKT PORTFOLIO......c..covveverrirriirierieriienes | cevveens 26,391.000 1,801,450 | ......... 68.260 | .cooovvvrrriirines 1,801,450 | ..ooovvevrrcrinene 1,341,628 |....ccovvunee 14,060 514,097 12/27/2011
73935X 30 2|{POWERSHARES HIGH YIELD EQUITY DIVIDEND........cocommieerrnrineiierirnees | eveeane 29,947.000 ..354,872 ..354,872 402,906 11,833 | o [ T80T | s | e 73,071 .| 1212712011
761396 30 8|REVENUESHARES SMALL CAP FUND.......cccovmriiiinrrieinsieiesisseesssiinins | veveenes 4,443.000 ..239,433 239,433 | ... 159,964 539 2,906 69,606 U .| 03/11/2013
922908 55 3| VANGUARD REIT ETF......ccsiviirimirieiinerieessisenisesssssssessesessessssssssssnsssens | seveens 4,694.000 ..303,045 | .........64.560 | ...oooorrririririnns 303,045 | oo 261,862 | ...oovvenees 13,101 | oo | eerverieenenn(5,821) | o [ s (R 72 ) [V 1212712011
97717W_ 28 1| WISDOMTREE EMERGING MKT SMALL CAP.......c.cccoooviiiniiininiiiciisniinins | covis 700.000 32,263 . ....32,263 136,526 | .o T4 | | i (4,263) [ [ (4,263) | I 03/11/2013
9299999. Total - CommOon Stocks = MULUAI FUNDS........vuiiiiiiiieiiissiisie s 3,923,466 | ....... XXXevone 3,023,466 | ... ..3,694,876 3,590 71,041 0 669,842 0 669,842 XXX XXX
9799999. Total - Common Stock........cc.uverieaniennas 215,169,633 |....... .0 S 215,169,633 | ...ooovvinnenas 211,159,337 | oo 193,400 | .o 1,209,543 | oo 0 [ 7,663,014 | ..o 101,972 | v 7,561,042 | oo 0 |..XXX..... XXX
9899999. Total CoMMON AN PrEfEITET STOCK. ...ttt 226,641,528 |....... XXXeovooo | e 227,243,323 | ...... 226,667,255 269,171 | .ocveenes 1,640,307 | oo (V) 7,168,352 |............... 101,972 | oo 7,054,527 | ..cocoovrirrnn 0 [..XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....10, the total $ value (included in Column 8) of all such issues $.....6,293,110.
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Bonds - U.S. Government
38375C 6N 5| GNR 2012-116 PG PAC 2.00 10/20/2040... 01/25/2013 | ANCORA ADVISORS LLC.... 610,319 ...594,617
38377K FN 5|GNR 2010-115 NW PAC 3.50 01/20/38 . | 03/22/2013 | Payment on Intercompany Balanci 1,764,674 1,645,000
38378T AF 7| GNR 2013-71 GA PAC 2.50 07/20/2041 09/25/2013 [ PIPER JAFFRAY / US BANCORP........oiviiiiiiisiisssisssissssssssssssisssssssssesssssnsssissnss | sosessssssssesnn 909,221 | v s 906,565
0599999. TOtal - BONAS - U.S. GOVEIMIMENT. ...tttk E 0 ee L6 ehf e R0 E e E 8080t 3,284,214 3,146,182
Bonds - U.S. States, Territories and P: ions
93974C L7 3| WA ST REF SER R 4.00 07/01/2028........ccovuirmiiiiiinissssisisssssassssesesssssssesssssssssasesssssssae | ................ | 08/28/2013 | WELLS FARGO BROKERAGE SERVICES DR PP UO U U UPPRPPRN ISTOTTRTOPOPRION 1,455,000 1,500,000 10,333
1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS.............cccivuiverereieiieiiteteteiectetetseetetesaetetesseaesesossesesessesetesessssesasass  tetessssessssssesessssssessssesesessssssassssesesesassesassssesesasassesassesesesesassesassssesasssassesassssans 1,455,000 1,500,000 10,333
Bonds - U.S. Political Subdivisions of States
021807 KC 5|ALTOONA AREA SD-REV 3.00 12/01/2023.........ooveverereriereriieiaeriessnessenssssesssesesssnssins | sevesssesssenns 02/21/2013 | RAYMOND JAMES & ASSOCIATES . ettt | s 553,334 | oo 535,000 [ ..oovverrerrereeinieerieriereseei e 2,051
154686 FK 0|CENTRL OH SOL WST- 3.10 12/01/2020...........ccccoon.... ....| 07/31/2013 | STIFEL NICOLAUS......... 400,000
156101 KK 2|CNTRL YORK SD-PRER 5.00 06/01/2020 . .... | 06/10/2013 | Def nent 320,374 ..315,000 | ... 394
156101 KS 5|CNTRL YORK SD-UNRE 5.00 06/01/2020............ccomermmremerrrersmeesensssssssnsenssesessesssssnens | cessessssssnees 06/10/2013 | Def MENE..oo ettt | arbennientenes 696,685 | ...couuvrrrirrireierieie s 685,000 | ... 856
442331 ZD 9|HOUSTON TX PRE-REFUND D 5.00 3/01/2018........... .... | 06/14/2013 | Def nent 350,000 | oo 390,000 | it 5,007
735014 JR 4|PORT OLYMPIA-A-AMT 4.50 12/01/2022............ccco.... . | 08/23/2013 | ANCORA ADVISORS LLC 514,755
735014 JR 4|PORT OLYMPIA-A-AMT 4.50 12/01/2022............co0cuu.. 12/19/2013 | Intercompany Sale. 266,600 563
796269 RU 4 |SAN ANTONIO ISD 5.00 08/15/2021 . .... | 12119/2013 | Intercompany Sale. 535,400 | ..o 000,000 [ 8,611
2499999, Total - Bonds - U.S. Political Subdivisions of States . ettt ettt et et et et et s et etataetenee  etieseietesteetestaetet ettt et s et et e b s e et et e et et et s e et et s e ete st aet et en et et et s et et ananeetesnaetaran 3,637,149 17,481
Bonds - U.S. Special Revenue and Special A ment
19647P BA 0| CO ST HSG FIN AUTH MF 13.20 02/01/2044..........cccoovvvmiriririnierseninsrneriesissessesissssssnes. | covsessesinens 06/20/2013 [ BARCLAYS CAPITAL.......vvrmivrmrimerieissesessenssssisessssssssssessesssssesssssssssesssesssssssnes | nesessssssssnns 1,000,000 1,000,000
20775B N8 5|CT ST HSG FIN AUTH B-24.00 11/15/2032 .... | 10/11/2013 | MORGAN STANLEY 1,064,490 1,000,000
249218 AU 2|DENVER CO SCHS COPS B 2.598 12/15/2021 .... | 09/25/2013 | ANCORA ADVISORS LLC 1,468,455 1,550,000 17,562
313370 E3 8|FED HOME LN BANK 3.375 06/12/2020......... . | 08/22/2013 | CLARKE (G.X.) & CO 197,425
313380 Z8 3|FED HOME LN BANK 1.49 11/01/2019. 10/28/2013 | PIPER JAFFRAY / US BANCORP...... 393,883
313383 EB 3|FED HOME LN BANK 1.82 12/04/20. .... | 09/05/2013 | STIFEL NICOLAUS......... 813,722
313383 ZU 8|FED HOME LN BANK 3.00 09/10/2021 .... | 09/25/2013 | CLARKE (G.X.) & CO 981,424 | ..o 965,000
3133EC WW 0| FED FARM CREDIT 2.79 08/07/2020 . | 09/25/2013 | CLARKE (G.X.) & CO 1,300,374 1,295,000
3133ED AV 4|FED FARM CREDIT 2.79 12/02/2020 12/23/2013 | CLARKE (G.X.) & CO 1,575,094 1,585,000
3133MJ QF 0 |FED HOME LN BANK MA16 5.50 08/15/2016 12/19/2013 | Intercompany Sale. 981,795
3133XE UG 2 |FED HOME LN BANK UI16 4.875 03/11/2016 ... | 12119/2013 | Intercompany Sale. 170,128
3133XX P5 0[FED HOME LN BANK 4.125 03/13/2020......... ... | 09/23/2013 | Intercompany Sale. 99,342
3136AA MJ 1[FNR 2012-139 BH PAC 2.00 02/25/2042.. .... | 02/120/2013 | CANTOR FITZGERALD & CO. 1,228,151 1,204,439
3136AA Y7 4 [FNR 2012-145 TA PAC 1.25 11/25/2042 ....| 01/24/2013 | ANCORA ADVISORS LLC 1,171,337 1,175,285
3136AA YL 3 |FNR 2012-133 GE PAC 1.50 08/25/2041 . .... | 03/22/2013 | WELLS FARGO BROKERAGE SERVICES 246,462 | ..o 246,818
3136AB H7 1[FNR 2013-5BD SEQ 2.00 03/25/2040...........cccmrvumerimeireererinersesssesssssessssssssssssssesssssssnns | eessesssnsens 05/20/2013 | WELLS FARGO BROKERAGE SERVICES SRR IO 725,935 | oo 727,185
3136AC EK 3|FNR 2013-10 NE PAC 2.00 01/25/42 ....| 02/121/2013 | ANCORA ADVISORS LLC 2,016,646 1,993,595
3136AC JY 8|FNR 2013-17 PC SEQ 2.00 03/25/2039............. .... | 04/24/2013 | PIPER JAFFRAY / US BANCORP...... 282,876 | ..o 278,524
3136AD 2H 1|FNR 2013-43 XP PAC 1.50 08/25/2041 .| 06/12/2013 | CANTOR FITZGERALD & CO. 966,245
3136AD P9 4|FNR 2013-41 AE SEQ SSUP 2.00 07/25/203 e | .... | 10/29/2013 | CANTOR FITZGERALD & CO. 725,394 ...743,041
3136AD P9 4|FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037........cvvuevererereererssersnessesssseessssssssssssssesins | sevesseesessnns 11/25/2013 | CANTOR FITZGERALD & CO. 436,819 | oo 448,883
3136AE 6N 2 [FNR 2013-74 HA SEQ 3.00 10/25/2037 .... | 07/23/2013 | WELLS FARGO BROKERAGE SERVICES 659,006
3136AE EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042. .... | 06/24/2013 | ANCORA ADVISORS LLC 741,707 ..T72,675
3136AE  S7 3 |FNR 2013-53 WL PAC 1.50 01/25/2042 .... | 07/23/2013 | CANTOR FITZGERALD & CO.. 1,886,008 2,001,733
3136AE  Z4 2|FNR 2013-70 VA PAC 3.00 08/25/2026. ....| 06/21/2013 | ANCORA ADVISORS LLC 1,862,656 1,820,000
3136AF NE 0|FNR 2013-75 VG PAC AD 3.25 08/25/2026 . | 09/24/2013 | ANCORA ADVISORS LLC 728,099 ...708,828
3136AG LA 8|FNR2013-93 VA SEQ 3.00 01/25/25. 09/17/2013 | CANTOR FITZGERALD & CO...... 1,016,154 ...993,793
3136FT B7 3| FANNIE MAE 2.00 02/07/2020. 10/22/2013 | RAYMOND JAMES & ASSOCIATES, . s 1,528,300 1,550,000
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3137AP GN  4|FHR 4029 NE PAC 2.50 03/15/2041 .| 03/25/2013 | RAYMOND JAMES & ASSOCIATES............ s 772,323 | oo 746,206

3137AQ ZE 1|FHR 4059 BC SEQ 2.50 04/15/39 04/24/2013 | CLARKE (G.X.) & CO 1,973,750 1,911,622

3137AR RT 5|FHR 4080 DA PAC 2.00 03/15/2041 .... | 01/24/2013 | MORGAN KEEGAN & COMPANY.. 695,035 | ..ooverrrrerererseeen e 678,911

3137AR Z6 6|FHR 4083 CA SEQ 2.00 12/15/2038 ... | 06/21/2013 | WELLS FARGO BROKERAGE SERVICES 912,288 [ ..o 933,250

3137AT Q5 4|FHR 4097 TG SEQ 2.00 05/15/2039 .... | 07/22/2013 | CLARKE (G.X.) & CO 1,297,770 1,336,615

3137AU X8 7|FHR 4123 AE SEQ 2.00 09/15/2039.. .... | 05/17/2013 | CLARKE (G.X.) & CO 1,415,886 1,411,035
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027 .| 03/20/2013 | ANCORA ADVISORS LLC 351,874 | oo 353,475

3137AY NZ  0|FHR 4161 TB PAC 2.50 11/15/2039........ccurvermrrermreereeesneeessesessssssssssessssssssssssessssssssnneses | soveessssesnnns 06/24/2013 | ANCORA ADVISORS LLC......covermreimreesmeeesseessaesesssesssssesssssssssssssssassssssssssassssns | onesesssssesnns 989,351 [ .orverrerereeeieee e 986,653

3137AY UE 9|FHR 4163 YA PAC 2.50 10/15/2041.. .... | 03/14/2013 | PIPER JAFFRAY / US BANCORP...... 1,531,087 1,496,024

3137B0 TR 5|FHR 4186 MC PT 1.50 03/15/2028.... .... | 07/22/2013 | ANCORA ADVISORS LLC 1,060,631 1,107,347

3137B4 4F 0 [FHR 4236 WC PAC EXCH 3.00 05/15/42.........cccosevmieineirnerierineeieeieeenns .| 08/15/2013 | PIPER JAFFRAY / US BANCORP...... 678,270

407288 WP 0[HAMILTON CNTY OH SWR B 5.46 12/01/2021 10/28/2013 | ANCORA ADVISORS LLC 1,006,192 ...880,000

45201L WF  8|IL ST HSG DEV AUTH C 3.875 12/01/2043.........ccooreeerreeerreeenseeesseeessesesssessassssesssssns | ceessseennnees 10/11/2013 | CITIGROUP.........coovermieieeeieeeseeeesssseesssessssss s sssss s ssssssessesessssssssssessn. | cevssssssnnseees 1,000,000 1,000,000

46246K J2 9|IA FIN-TXB-B-ST RE 3.73 08/01/2021 .... | 09/17/2013 | ANCORA ADVISORS LLC 1,216,818 1,175,000

47770V AJ 9| JOBSOHIO BEVERAGE 4.00 01/01/2023 .... | 01/30/2013 | J. P. MORGAN SECURITIES... 1,496,183 1,300,000

47770V AU  4|JOBSOHIO BEVERAGE-B -OH 2.467........ ....| 01/29/2013 | J. P. MORGAN SECURITIES, 950,000 950,000

54811G GP 9|LWR CO RVR-UNREF-A 5.375 5/15/2020 . | 08/13/2013 | Deft ment 20,002 20,000 263
57586P 8H 2|MA HSG FIN AGY 167 4.00 12/01/2043 . | 10/24/2013 | MORGAN STANLEY. 1,607,415 1,500,000

60535Q LY 4|MS ST HOME CORP SF MTGE 2.75 12/01/2032. 06/20/2013 | MORGAN KEEGAN...... 1,000,000 1,000,000

61212R 4G 8|MT ST BRD OF HSG B-13.50 12/01/44...... ... | 08/29/2013 | RBC CAPITAL MARKETS.. 1,028,280 1,000,000

645791 CZ 5|NJ ENVRNMNTL TRUST A-R 4.26 9/1/26 ....| 08/30/2013 | BANC OF AMERICA SECURITIES............ 1,513,635 1,500,000 667
646136 TM 3 |NJ ST TRN TR AUTH C 0.00 12/15/2027 .... | 09/04/2013 | RAYMOND JAMES & ASSOCIATES 487,810 1,000,000

647200 X6 6|NM MTGE FIN SFM C | 4.50 10/01/2043... .| 08/08/2013 | JP MORGAN SECURITIES INC 1,040,000 1,000,000
64966W DH 7|NYC NY HSG DEV B15.00 7/01/2024... 08/30/2013 | JP MORGAN SECURITIES INC 1,624,410 1,500,000

686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034.... .| 05/31/2013 | JP MORGAN SECURITIES INC 1,000,000 1,000,000

686087 PG 6|ORHSG & CMNTY SVC 4.00 07/01/2043. ....| 11/08/2013 | BANC OF AMERICA SECURITIES............ 1,074,940 1,000,000

756872 HV 2| RED RIVER TX EDU FIN 5.00 03/15/2027. ... | 08/28/2013 | JP MORGAN SECURITIES INC 528,230 [ .oourverrerernrernesnenss s 500,000

842039 CH 0|SOUTHEASTERN TRANS-RCPT 5.00 06/01/2025 .| 02/21/2013 | RAYMOND JAMES & ASSOCIATES............ 1,408,008 1,200,000 14,167
880461 BP 2|TN HSG DEV AGY 2A 4.00 07/01/2043..... 10/24/2013 | CITIGROUP.. 1,260,733 1,185,000

889396 QV 2| TOLEDO WTRWKS-PRER 5.00 11/15/2016 ... | 07/25/2013 | Deff ment 300,722 [ v 295,000 | ceovovvereerseeeseeeseees e 2,868
889396 QX 8|TOLEDO WTRWKS-UNRE 5.00 11/15/2016 ... | 07/25/2013 | Def ment. 71,358 ...70,000 | ... 681
914353 A8 0| UNIV OF IL PREREF 5.00 04/01/2022 . | 06/18/2013 | Def ment 859,154 12:830,000 | oo 8,876
914353 C4 7| UNIV OF IL UNREF 5.00 04/01/2022........ccvvuuisieeasnessssisassessssesssssssssssssssssssssssssssssness | coesnsnesnnees 06/18/2013 | De TIEIM. ettt | et 175,971 170,000 | .o 1,818

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.............cuiiiiiiiniiiiiinississsiisssisesssesssnisssisssssessisens 58,616,052 ..58,001,063 158,386
Bonds - Industrial and Miscellaneous

00084Q AA 9|ACASC 2013-1A A1 CLO FLT 04/20/25 09/06/2013 | RAYMOND JAMES & ASSOCIATES . e 445,500

00084Q AE 1[ACASC 2013-1A B2 CLO 3.36 04/20/25 02/27/2013 | DEUTSCHE BANK...... 496,800 ...500,000

00084V AQ 3|ACASC 2013-2A A2B CLO 4.55 10/25/2025..........coooreverreeereesaeeesneeesseseeessesesssseseseenns 08/28/2013 | CITIGROUP........oovveorrerreeneriineens 1,000,000 1,000,000

00191L AE 2| ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024 10/10/2013 | BANC OF AMERICA SECURITIES............ 1,500,000 1,500,000

00206R AZ 5[ AT&T INC 3.875 08/15/2021........ccveomrrermrrermeeeseeesesessseeessassssssessssasssssssssssssssssasssssssssssns | coneeessnneenns 12/23/2013 | ANCORA ADVISORS LLC......coouuvermerenmreesmeeesneesssssssssssssssesssssssssasssssasssssssssssnees | cevsmmssssnnneees TA1T09 | oo 730,000 10,372
00249E AA 8|AAAIRCRAFT FIN 2013-1 3.596 11/01/2017..... .... | 07/29/2013 | JEFFERIES & CO 1,000,000 1,000,000

007036 GS 9| ARMT 2005-2 2A1 SEQ CSTR 06/25/2035. ... | 07/24/2013 | RBS SECURITIES/GREENWICH. AB7,914 | oo 500,109 | .oooueerrrerrreeseeesseessseesseesssenssns 1,107
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 ....| 09/13/2013 | RBS SECURITIES/GREENWICH. 1,092,673 1,320,450 [ ovooveereieneeeeeeeeeee s 3,585
02377U AA 2| AMER AIRLINES 2013-2 4.95 01/15/2023.........ccccovuvirmremerirrineiirerinerienes .| 07/24/2013 | MORGAN STANLEY. 1,000,000 1,000,000

03523T BH 0 |ANHEUSER-BUSCH 6.875 11/15/2019, 10/28/2013 | RAYMOND JAMES & ASSOCIATES.........corvvemeiireeesneeesneeessssssssnsssssesssssessseens 1,175,372 ...940,000

037411 AX 3|APACHE CORP 3.625 02/01/2021 08/19/2013 | ANCORA ADVISORS LLC.... 997,145 ...985,000

03878D AA 2 |ARCLO 2013-1A A CLO FLT 02/15/2023........ 01/16/2013 | SANDLER O'NEIL & PARTNER 2,000,000 2,000,000
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03878D AC 8|ARCLO 2013-1A B CLO FLT 02/15/2023........ 01/16/2013 | SANDLER O'NEIL & PARTNER 500,000 | cveourvernererneresneeeseeneeeeseenes 500,000

059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37..... 09/18/2013 | RBS SECURITIES/GREENWICH....... 983,094 1,353,658

073879 M5 4|BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020 12/27/2013 | CS FIRST BOSTON 1,000,445 | ..ooooveorreeeeeee e 988,704

09627D AJ 4|BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025......... 12/05/2013 | JP MORGAN SECURITIES INC 500,000

11042B AA 0 |BRITISH AIRWAYS 5.625 06/20/2020. 06/25/2013 | CITIGROUP........occvvomrrerrrreireriinneens 500,000 ...500,000

12479L AC 4|CAI 2013-1A A ABS 3.35 03/27/2028 03/22/2013 | WELLS FARGO BROKERAGE SERVICES 999,932 1,000,000

12549F AE 9| CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024..........cocovvirirniiiieiniseressssssisiessiessnes 10/22/2013 | MORGAN STANLEY 1,992,400 2,000,000

125634 AG 0| CLIF 2013-1A ABS 2.83 03/18/2028.........courveurrreerreeirreesseesnsessssssssssssssssessssssssssssssnsees | soeessssnneeens 03/06/2013 | DEUTSCHE BANK.........ccvourermreeiieeesseeessneessseessssessssssssessssessssssssssssssssssssnses | sonnesesssssesnns 999,853 1,000,000

125634 AL 9| CLIF 2013-3A A ABS 3.67 11/18/2028...........ooeevereieriririeeiesie e 11/05/2013 | DEUTSCHE BANK...... 499,960 | .ooiriiei e 500,000

14310K AG 6 |CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025...........cvvermrrereeirseesseessesesssessssssssssnens ... | 10/18/2013 | WELLS FARGO BROKERAGE SERVICES 1,475,623 1,500,000

144141 DA 3|CAROLINAP &L 3.00 09/15/2021 . | 08/16/2013 | WILLIAM BLAIR & COMPANY 206,850

15136W AG 9 |CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026 . 12/18/2013 | MORGAN STANLEY. 775,000 ...775,000

15136W  AJ 3| CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26.........cvveoeveereeerneeeinseeeseeesseeesssesssneennns Reoirreians 12/18/2013 | MORGAN STANLEY .......courviirierreisseeseeessessssessssessssssssssssssssssssssssssssssssssansssns. | cevssmssssnneees 1,250,000 1,250,000

17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36..........covvvrvvrrnrirernriseinriseisnienns .... | 07/17/2013 | RBS SECURITIES/GREENWICH....... 510,863

20825C AR 5|CONOCOPHILLIPS 5 02/01/19... ... | 09/23/2013 | Intercompany Sale. 69,792

22547TR AA 2| CREDITCORP 12.00 07/15/2018........ .... | 06/28/2013 | JEFFERIES & CO 495,400

268648 AQ 5|EMC CORP 2.65 06/01/20. .... | 06/12/2013 | WILLIAM BLAIR & COMPANY 759,848 ...760,000 615
294450 AA 3| EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037.. . | 05/28/2013 | GOLDMAN SACHS 1,736,374 1,785,475 38
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036....... 02/13/2013 | BANK OF AMER/ML 1,002,461 1,075,747 264
34960B AG 7|FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025....... ... | 10/25/2013 | BANC OF AMERICA SECURITIES............ 1,500,000 1,500,000

36962G 4R 2 |GEN ELEC CAP CRP 4.37509/16/2020 .| 07/23/2013 | WILLIAM BLAIR & COMPANY. 912,985 13,429
37952U AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028 11/04/2013 | DEUTSCHE BANK...... 499,960

40066N AA 4| GUANAY FILTD 6.00 12/15/2020.. 11/04/2013 | CITIGROUP.. 800,000 .

40066N AA 4| GUANAY FILTD 6.00 12/15/2020.. 11/05/2013 | CITIGROUP.. 508,125 ...500,000 83
411707 AA  0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043.... .| 03/22/2013 | BARCLAYS CAPITAL 2,000,000 2,000,000

43132R  AE 1 |HLDN 2013-1A B2 CLO MEZ 4.65 01/17/2026.........coevvverreeerrereieeiireseeisseeenessssssessseeens ... | 12/06/2013 | BANC OF AMERICA SECURITIES............ 1,000,000 1,000,000

46626L FL 9|JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035, . | 08/08/2013 | AMHERST SECURITIES CORP 1,054,262 1,123,422 225
48248C AC 8 |KKR 2007-1A C CLO FLT 05/15/21 01/31/2013 | RBC DOMINION 1,918,750 2,000,000 | .eoooveereereeereeeseee e 8,018
52107Q AF 2 |LAZARD GROUP LLC 4.25 11/14/2020 11/06/2013 | CITIGROUP.. 1,495,065 1,500,000

527288 BE 3|LEUCADIA NATL 5.50 10/18/2023 ....| 10/15/2013 | JEFFERIES & CO. 986,410 1,000,000

585055 AV 8| MEDTRONIC INC 4.125 03/15/2021 .... | 08/23/2013 | STIFEL NICOLAUS......... 954,799 16,996
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037.. .| 08/01/2013 | WELLS FARGO BROKERAGE SERVICES 527,636 ...566,019 51
62405Q AG 8|MHAWK 2013-1A B2 CLO 3.612 01/20/2024 01/23/2013 | JEFFRIES AND COMPANY 999,000 1,000,000

62856R AB 1|MYRIAD INT HOLDINGS BV 6.00 07/18/2020 12/19/2013 | Intercompany Sale. 403,125 | oo 375,000 | oo 9,438
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.......cveumrrermrrermeeeonseeeseeesssesssssesssssesssssssssasssssnes | coneeessnseeens 03/14/2013 | SANDLER & O'NEIL PARTNERS.........coorriimriimnnesineesnssesssessssesssssssssssssnssssns | neeesssssesnns 935,625 1,000,000 215
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037... .... | 03/22/2013 | SANDLER & O'NEIL PARTNERS 898,200 19
63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037... .... | 05/29/2013 | CS FIRST BOSTON 450,419 ...480,447 27
63860L AC 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 .... | 09/06/2013 | RBS SECURITIES/GREENWICH....... 1,932,632 2,168,451 351
63946C AD 0 |NBC UNIVERSAL ENT 1.974 04/15/2019 . .| 03/20/2013 | JP MORGAN SECURITIES INC 999,430 1,000,000 384
67103Q AG 2| OFSBS 2013-5A A2F CLO 3.8598 04/17/2025.........covvvermrererreeeseeessaseesssseesssssessesesasesns Reorrreeans 01/16/2013 | RBS SECURITIES/GREENWICH.........cooumvvereeerreesseeessesesseseesssseessessssesssnsessns | eoseeessessesnns 1,000,000 1,000,000

67108E AE 9|OZLMF 2013-3A A2B CLO 3.51 01/22/2025 ... | 01/23/2013 | BANK OF AMER/ML............... 1,000,000 1,000,000

713448 BW 7| PEPSICO INC 3.00 08/25/2021 ... | 09/25/2013 | CANTOR FITZGERALD & CO. 1,556,919 1,575,000 [ evvoveeerrreerrreessenesseeeseeeseeeseneens 4,594
714239 AA 8| PERMIAN HOLDINGS INC 10.50 01/15/2018 .... | 02/01/2013 | JEFFRIES AND COMPANY 1,007,313 1,000,000
74273@ AB 9 |PRIT CORE REALTY B 3.85% 02/14/23 .... | 02/14/2013 | Private Placement.................... 1,000,000 1,000,000

749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. <. | 02/12/2013 | GOLDMAN SACHS.......oovvrrrerrrirnes 1,073,730 1,162,360 260
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. .| 06/21/2013 | AMHERST SECURITIES CORP 486,622 ...536,222 72
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74924N  AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037........ccomruumrireeineinerississessesssssessssssssssssesssesens . .| 03/08/2013 | DEUTSCHE BANK...... 1,027,104 1,068,509 | ... 181

74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE. 01/10/2013 | GREENWICH CAPITAL MARKETS, INC 495,000 | ..o 495,000 | Lo 1,155

74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE. ... | 02/25/2013 | ROYAL BANK OF SCOTLAND......ctummrimrrieeirenireeseeseessessensseseseeans 154,440 702

76111X TE 3|RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035 .... | 07/23/2013 | RBS SECURITIES/GREENWICH....... 485,267 | ..o 515,898 [ ... 1,053

78447R AD 9 |SLMA 2013-A B ABS 2.50 03/15/2047 .... | 02/127/2013 | BARCLAYS CAPITAL 1,901,648 2,000,000

83612P AC 4 |SVHE 2007-1 2A2 SEQ FLT 03/25/37 .... | 02/06/2013 | GREENWICH CAPITAL MARKETS, INC 956,875 1,000,000 | ... 158

85172E AA 0 |SLFT 2013-BA A ABS 3.92 01/16/23, . . vor | 06/14/2013 | CITIGROUP........oovrrrireiririreriirnns 1,996,918 2,000,000

85172G AB 3| SLFMT 2013-2A M1 MEZ 3.52 12/25/2085..........c.ccumrevmerierireirensssissenssesssessessssessssssses | snessesssnsens 07/03/2013 | BANC OF AMERICA SECURITIES........ovouirierireereeissieriesissessessssissessessessnee | sevesesesssenns 481,614 | oo 500,000 [ ..oovvrmeerrereererierierieseees s 1,858

854502 AC 5|STANLEY BLACK 3.40 12/01/2021 ... | 09/25/2013 | WILLIAM BLAIR & COMPANY 986,152 11,070

86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .... | 02/07/2013 | SANDLER O'NEIL & PARTNER 442,382 ..489,496 | ... 505

863619 AB 8| SASC 2007-0OSI A2 SEQ FLT 06/25/2037.. .... | 03/06/2013 | ROYAL BANK OF SCOTLAND 968,569 1,024,941 | ... 116

87261N AG 5| TMX FIN/TITLEMAX 8.50 09/15/2018, . ... | 07/17/2013 | JEFFERIES & CO. 500,000 | ..o 500,000

87407P AA 8 |TAL 2013-1A A ABS 2.83 02/22/2038.........cvvvrerereerieinerieriesesssessesssssissessessssssssessssessens | sessssesssesens 02/20/2013 [ BANK OF AMER/ML.......ouuiimiimerieriresisseessessessessesssseesssssssssessessssssesssssssssses | sesssesssseesns 999,853 1,000,000

88314R AA 4|TMCL 2013-1A A SEQ 3.9 09/20/2038 09/13/2013 | BANC OF AMERICA SECURITIES.......... 1,492,313 1,500,000

88432A AU 4 [WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026. 10/21/2013 | DEUTSCHE BANK...... 1,485,750 1,500,000

88732J AP 3| TIME WARNER CABLE 8.75 02/14/2019....... ... | 12119/2013 | Intercompany Sale. 600,600 | ... 500,000 15,191
90919W AC 4| UNISON LEASE FND 3.721 03/16/2020......... .... | 03/12/2013 | DEUTSCHE BANK...... 1,000,000 1,000,000

909319 AA 3| UNITED AIR 2013-1 A 4.30 08/15/2025 .| 08/01/2013 | CS FIRST BOSTON 1,000,000 1,000,000

913017 BM 0|UNITED TECH CORP 5.375 12/15/2017 03/22/2013 | Payment on Intercompany Balance... 181,294 ...153,000

92343V AQ 7 |VERIZON COMM INC 8.75 11/01/2018.... .... | 05/14/2013 | WILLIAM BLAIR & COMPANY 1,346,040 1,000,000

92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023.........coomivumrireiennierneiseeississesssssseessesssssesssssssenns . ....| 09/11/2013 | JP MORGAN SECURITIES INC 1,495,140 1,500,000

92552V AF 7 [VIASAT INC 6.875 06/15/2020........c.cvvereverrerrrieirinerienireresseienienns . .... | 01/09/2013 | Exchanged.............. 240,915 | oo 233,000

95168Q AE 0[WSTC 2013-1A A2B CLO 4.066 11/07/2025 [P RRN Riiiniis 10/08/2013 | CITIGROUP......ccooiiiiittisssississess sttt | bannsssnssnnes 1,488,300 1,500,000
3899999, Total - Bonds - Industrial and Miscellaneous............ 77,802,189 ..78,886,719 159,177
8399997. Total - BONAS = PAI 3.t 144,794,603 | ... ....145,063,963 351,520
8399998. Total - Bonds - Summary Item from Part 5 7,750,461 7,880,000 75,821
8399999. Total - Bonds 152,545,085 | ...ooviveirininininissiinnis 152,943,963 427,341

Preferred Stocks - Industrial and Miscellaneous

369622 ST 3|GEN ELEC CAP CRP C 5.25 . ... | 05/29/2013 | MORGAN STANLEY . . <vener..1,000,000.000 1,000,000

38145G 30 8|GOLDMAN SACHS GP J 5.50 ... | 04/18/2013 | GOLDMAN SACHS........coovveerrrrinnas 40,000.000 1,000,000

48124B AC 9| JPMORGAN CHASE SERIES Q 5.15 veer | 04/16/2013 | JP MORGAN SECURITIES INC.....coouviimriiiriiiieiieseiieseiieseisesessesssissssissesins | oeresssesssssessssesesseseseenees 1,000,000.000 1,000,000

486606 60 1|KAYNE ANDERSON F 3.50 04/15/2020 .... | 03/26/2013 | BANC OF AMERICA SECURITIES.......... 40,000.000 1,000,000

61762V 20 0[MORGAN STANLEY 7.125E v | 09/25/2013 | MORGAN STANLEY .....ccovvuriimiieirerinniseeiseeiseisessssesesssneees 20,000.000 500,000

693475 AM 7 |PNC FINANCIAL4.85R............ . v | 05/02/2013 | JP MORGAN SECURITIES INC.....ovvuiiiiniiciiiieierisississssssssesssssssesssssssssensenns | soressssssssessesssssessessssses 1,000,000.000 1,000,000

902973 83 3| US BANCORP B.50.........cuurururimieimmisaiissisensseisseessssssessesssesssssssssssssssssssesssesssssssssssnenss. | nesesssessesens 08/26/2013 [ IMPERIAL CAPITAL.......couimerieriieesenisseessessssssessesssssssssessssans 20,000.000 518,400

90985F 2# 2|UNITED COMMUNITY BANK SERIES B 5.00 vev | 03/15/2013 | Private PIACEMENE..........ouueivuiiriiieiicieiseeiseiss it sseses | sbsessseesssssss s sssss st enens 1,000.000 968,470

949746 55 6|WELLS FARGO CO 5.85.......... . .... | 07/15/2013 | WELLS FARGO BROKERAGE SERVICES . 40,000.000 1,000,000
8499999, Total - Preferred Stocks - Industrial and Miscellaneous . . ettt terans 7,986,870 0
8999997. Total - Preferred Stocks - Part 3. 7,986,870 0
8999998. Total - Preferred Stocks - SUMMANY EM fIOM PAIE 5..........oo oottt ettt ees et st st eeseesesnsee | fetesseesesseteeseeeeeeseseeseEseEeeE o2t e e e seEee8eEeE et eeEee s e e e eesee et b et eesee et st enseenees 495,390
8999999. T Ol = PrEEITEA SHOCKS. ...t rt1ertttetesett etttk 8 8288480 E o808 re L4 eHEoeEoE oL E 81888108 b bbbt 8,482,260 0

Common Stocks - Industrial and Miscellaneous

002474 10 4|AZZINC. .... | 09/05/2013 | STIFEL NICOLAUS....... 3,659.000 143,734

002474 10 4|AZZINC. . v | 09/27/2013 | CANTOR FITZGERALD & CO......couieuiiiiiierirrireiniiesiiesiesiesessessssessssesssesenns | sroeessesssesssssssssessssesssessseness 1,129.000 47,461

00287Y 10 9 [ABBVIE INC-WHEN ISSUED..........ceouuririermerimeimerieesiesiessseisesssesssssesssessssssssssssssnens . .| 01/02/2013 | Spin Off 002824100............vvurvrreerrriserseesseeesessseeesseessessseesssesssesssssessssssssssesssesens | oesssessssessssssssssesssessssssssssens 9,100.000 242,926

02503X 10 5|AMERICAN CAPITAL AGENCY CORP 05/29/2013 | DEUTSCHE BANK...... 20,000.000 505,376

02503X 10 5|AMERICAN CAPITAL AGENCY CORP .| 06/10/2013 | RAYMOND JAMES & ASSOCIATES . et | s 2,000.000 49,736
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02503X 10 5|AMERICAN CAPITAL AGENCY CORP.. . 06/11/2013 | RAYMOND JAMES & ASSOCIATES........coiveorreeirneeisnneeeseeeesseeessssessssessssssessseens 49,340
02503X 10 5|AMERICAN CAPITAL AGENCY CORP.. 06/20/2013 | STRATEGAS RESEARCH.... 116,551
02503X 10 5|AMERICAN CAPITAL AGENCY CORP.. 12/05/2013 | INTERSTATE GROUP.. 12,000.000 233,546
02503X 10 5|AMERICAN CAPITAL AGENCY CORP.. v | 12/06/2013 | INTERSTATE GROUP.......coovuuiiririiinisictssiierisieesssie st sssessenss | sressesssssesssssssssssessessssssensnes 7,500.000 143,492
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP .... | 05/28/2013 | DEUTSCHE BANK........ 20,000.000 425,178
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP ... | 05/29/2013 | DEUTSCHE BANK........ 13,800.000 285,584
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP .| 06/20/2013 | INTERSTATE GROUP.. 10,000.000 193,862
02504A 10 4| AMERICAN CAPITAL MORTGAGE INV CORP..........covvverrermrreirneessneessnesessssssnsessneeses | soveesneeesnns 12/06/2013 | INTERSTATE GROUP.........couiiiimreimeeiieeesseeessnsessssesssssssssssssssessssssssssssssesssns | aesesssssssssssssnsssssasssssasssssanseens 5,000.000 90,540
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP 12/09/2013 [ INTERSTATE GROUP.. 530.000 9,682
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP 12/10/2013 | INTERSTATE GROUP........coouirvimreimniireeesssessssnsssssssssssssssssssssssssssssssssssssssns | sessssssssssssssssnsssssssssssasssssanssens 1,930.000 35,787
02504A 10 4 |AMERICAN CAPITAL MORTGAGE INV CORP ....| 12/11/2013 | INTERSTATE GROUP.. . 3,000.000 54,771
025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO.............. .1 02/13/2013 | CANTOR FITZGERALD & CO.....cocvuviirieieeiiieeieieiseissisieie s ssssssesseses | avssssessssssssssessssssssssessssssessenee 1,048.000 14,319
025676 20 6| AMERICAN EQUITY INVT LIFE HOLDING CO....osvvvommvermrrermereneeesneeesseesssnsessssssnneens | cevsneeesnnees 05/08/2013 | CANTOR FITZGERALD & CO......ccoouvermrermeeesmeeeseeessesssssessssssssssasssssasssssasssssanes | sesssssessssssssssssssssssssasssssasssssneees 23.000 364
025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO.............. ... | 06/05/2013 [ CANTOR FITZGERALD & CO......couvivieiiiiecieieiesie e sssssssssessessnss | evsessesssessessessssssessssssssssessns 4,082.000 66,085
037347 10 1|ANWORTH MORTGAGE ASSET CORP. ... | 05/30/2013 | DEUTSCHE BANK........ 10,000.000 57,399
037347 10 1|ANWORTH MORTGAGE ASSET CORP .... | 05/31/2013 | INTERSTATE GROUP.. 6,000.000 33,911
037347 10 1|ANWORTH MORTGAGE ASSET CORP. .... | 06/03/2013 | DEUTSCHE BANK........ 2,500.000 14,072
037347 10 1|ANWORTH MORTGAGE ASSET CORP. .| 06/04/2013 | INTERSTATE GROUP.........oooiiimeeirneeirneesneesseessssessssnesssssssssssssssssssssssssssnns | aesesssesesnseesnns 2,500.000 14,177
037347 10 1|ANWORTH MORTGAGE ASSET CORP 06/20/2013 | INTERSTATE GROUP.. 20,000.000 111,036
037347 10 1|ANWORTH MORTGAGE ASSET CORP. vivr | 07/08/2013 [ INTERSTATE GROUP.........coivvimeeirnresnneessseesssssessssssssssessssssssssessssssssssssssssssnns | sesssssssnssssnnnes 2,000.000 9,610
037347 10 1|ANWORTH MORTGAGE ASSET CORP .... | 08/27/2013 | INTERSTATE GROUP.. 13,000.000 58,557
037347 10 1|ANWORTH MORTGAGE ASSET CORP. . 09/03/2013 | INTERSTATE GROUP........coouriimriirerieneieesissssssesssssssssssssssssssssssssssssnsssss | aeessmsssssssssssssssssssssssssssens 1,150.000 5,099
037347 10 1|ANWORTH MORTGAGE ASSET CORP. 12/03/2013 | INTERSTATE GROUP.. 5,000.000 21,961
037347 10 1|[ANWORTH MORTGAGE ASSET CORP 12/04/2013 [ INTERSTATE GROUP.......ccovviiiririierisisiesis s sissssssessssisssssssessssssssesssssens. | svossssssessesssesessssssssosssesssssas 9,000.000 39,720
037347 10 1|ANWORTH MORTGAGE ASSET CORP. 12/06/2013 | INTERSTATE GROUP.. 22,500.000 96,323
037347 10 1|ANWORTH MORTGAGE ASSET CORP. veer | 12/09/2013 [ INTERSTATE GROUP.........oiiiimiiiieeiineeieseesseesesseesssssssssssssessssssssssssssssssnes | sesnssssnssesnnes 3,600.000 15,243
03763V 10 2|APOLLO RESIDENTIAL MORTGAGE .... | 06/20/2013 | INTERSTATE GROUP.. 20,000.000 337,628
03763V 10 2|APOLLO RESIDENTIAL MORTGAGE .| 06/21/2013 | INTERSTATE GROUP.. 5,000.000 84,410
03763V 10 2 |APOLLO RESIDENTIAL MORTGAGE 06/24/2013 | INTERSTATE GROUP.........ooieitiicieie et sssssssssessssenses | stessesssssssssessssssessessesssssssesens 5,000.000 82,218
03763V 10 2|APOLLO RESIDENTIAL MORTGAGE .... | 06/25/2013 | DEUTSCHE BANK........ 8,000.000 131,862
03763V 10 2|APOLLO RESIDENTIAL MORTGAGE ....| 07/05/2013 | INTERSTATE GROUP.. 35,000.000 515,876
03763V 10 2|APOLLO RESIDENTIAL MORTGAGE .1 07/09/2013 | INTERSTATE GROUP........cooumrvimreirerirenesenesssssssssssssssssssssssssssssssssssssssnsssss | aessssmsssssnssssssssssssssssssssssssens 9,400.000 139,092
03763V 10 2|APOLLO RESIDENTIAL MORTGAGE .... | 12110/2013 | INTERSTATE GROUP.. 2,000.000 29,963
037833 10 O[APPLEINC.....cccocoevererennes o | 0310412013 | ISI GROUP......ouvtrirriiriinieiseisee s sses 500.000 211,317
037833 10 0| APPLE INC.....coouuveemeeimeeeiseeessesesseeeessesess s ssss s sesss s sessssessssssssnnns | ceesnsssesnanees 04/17/2013 [ INTERSTATE GROUP.........corvimrreimeeisneesiseessnesessssessssessssessssssssssesssssssssssssnns | eeesssssesnns 150.000 60,850
037833 10 O0|APPLEINC.... .... | 04119/2013 | INTERSTATE GROUP.. 150.000 59,172
037833 10 O|APPLEINC.... ... | 06/24/2013 | RAYMOND JAMES & ASSOCIATES s 250.000 100,727
037833 10 O|APPLE INC......ccoooverrrrernnnee <. | 06/28/2013 | RAYMOND JAMES & ASSOCIATES.........cooomiemrreeerreiesseeseeessesssssnsssssesesnessens 250.000 98,375
06985P 10 0|BASIC ENERGY SERVICES INC .| 02/13/2013 | CANTOR FITZGERALD & CO. 866.000 12,431
06985P 10 0|BASIC ENERGY SERVICES INC 04/23/2013 | GREENTREE BROKERAGE...........coveomiermeesmeeesseeesssessssssesssssssssssssssssssssasssssanees | sessessssssssssssssssasssssanssssansssnns 1,621.000 20,464
06985P 10 0 |BASIC ENERGY SERVICES INC.. .... | 05/08/2013 | CANTOR FITZGERALD & CO. 168
06985P 10 0|BASIC ENERGY SERVICES INC.. . | 06/05/2013 | CANTOR FITZGERALD & CO. 50,257
06985P 10 0|BASIC ENERGY SERVICES INC.. 11/26/2013 | GREENTREE BROKERAGE 41,412
08915P 10 1|BIG 5 SPORTING GOODS CORP. 11/22/2013 | CABRERA CAPITAL MARKETS... 135,616
08915P 10 1|BIG 5 SPORTING GOODS CORP ... | 12/19/2013 | STIFEL NICOLAUS......... 21,202
12477X 10 6| CAI INTERNATIONAL INC .| 08/21/2013 | CANTOR FITZGERALD & CO. 141,806
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12477X 10 6| CAI INTERNATIONAL INC. 10/30/2013 | CANTOR FITZGERALD & CO. 2,340.000 51,140
12477X 10 6| CAI INTERNATIONAL INC. 12/16/2013 | CABRERA CAPITAL MARKETS.........vvimrrirmrrermrrersrsssesssesssssssssssssssssssssssees | sesssssssssssssssssssssssassssssssens 1,421.000 30,788
12673A 10 8|CYSINVESTMENTS INC.....ooooovvvrvrrrnens .... | 06/03/2013 | INTERSTATE GROUP.. 20,000.000 206,432
12673A 10 8|CYSINVESTMENTS INC ... | 06/07/2013 [ RAYMOND JAMES & ASSOCIATES.......c.ooiiererieiieisieise et nes 10,000.000 104,252
12673A 10 8|CYSINVESTMENTS INC .... | 06/10/2013 | INTERSTATE GROUP.. 10,000.000 102,877
12673A 10 8|CYSINVESTMENTS INC ....| 06/11/2013 | INTERSTATE GROUP.. 12,000.000 121,501
12673A 10 8|CYSINVESTMENTS INC .| 06/12/2013 | INTERSTATE GROUP........cooiiririieriniieiesisisiresieisss s sssssssessessssisssssssesssssesses | avesesssssssssssesssssssssessossnssasens 7,500.000 74,519
12673A 10 8|CYSINVESTMENTSINC.....cooovsvrernens 06/20/2013 | INTERSTATE GROUP.. 10,000.000 99,859
12673A 10 8|CYSINVESTMENTS INC .... | 06/24/2013 | INTERSTATE GROUP.. . 5,000.000 44,860
12673A 10 8|CYSINVESTMENTS INC vevr | 06/25/2013 | DEUTSCHE BANK.......oucvvrrueviraeessneessesssessssesssssessssesssssssssssssssssssessssssssnssss | sesssessssssssssssssssssnssssnsssnnn 7,000.000 62,915
12673A 10 8|CYSINVESTMENTS INC ... | 07/05/2013 | INTERSTATE GROUP.. 13,000.000 107,036
12673A 10 8|CYSINVESTMENTS INC .1 07/09/2013 | FRIEDMAN BILLINGS RAMSEY ......oocvuiiiiiirieieieeiessieisssssessssssesessesssssssesssnaes | avssssesssssssessesssssssssessssssassenee 7,000.000 58,411
12673A 10 8|CYSINVESTMENTSINC.....oooovvvrvrnens 08/02/2013 | INTERSTATE GROUP.. 15,000.000 120,558
12673A 10 8|CYSINVESTMENTS INC 12/02/2013 | INTERSTATE GROUP........cooeiieiiiiieiiieieeiese et ssssessessssssssnss | avsessesssssssassesssssssssessssssssssenne 8,000.000 62,810
12673A 10 8|CYSINVESTMENTS INC 12/03/2013 | INTERSTATE GROUP........oourvimrrimnrisesssseesssnssssssssssssssssssssssssssssssssssssssssns | aessssnsssssssssssasssssasssssanssssanssens 4,000.000 31,016
12673A 10 8|CYSINVESTMENTS INC 12/04/2013 | INTERSTATE GROUP.. . 8,000.000 60,365
12673A 10 8|CYSINVESTMENTS INC veer | 1200672013 [ INTERSTATE GROUP.........oouivimrriiniiisisisssissssssesssses st ssssssssssssssssssssnss | sesssssssssssssssssssssssssssssssses 4,000.000 29,700
14149F 10 9| CARDINAL FINANCIAL CORPORATION .| 02/13/2013 | CANTOR FITZGERALD & CO. 969.000 16,015
14149F 10 9|CARDINAL FINANCIAL CORPORATION.. 05/08/2013 | CANTOR FITZGERALD & CO.....ouvuiiriiiiieiiiisiesisssisssiesesssesessssssssesisesssssn | sbsesesssssssasssessessssssessesssssessnenes 18.000 280
14149F 10 9| CARDINAL FINANCIAL CORPORATION ... | 06/05/2013 | CANTOR FITZGERALD & CO. 2,003.000 30,459
14149F 10 9|CARDINAL FINANCIAL CORPORATION .... | 06/24/2013 | CANTOR FITZGERALD & CO. 2,985.000 43,981
14149F 10 9| CARDINAL FINANCIAL CORPORATION .... | 09/27/2013 | CANTOR FITZGERALD & CO. 2,361.000 38,978
14309L 10 2 |CARLYLE GROUPLP... .| 08/09/2013 | SANDLER & O'NEIL PARTNERS 5,000.000 133,777
14309L 10 2|CARLYLE GROUP LP 08/15/2013 | SANDLER & O'NEIL PARTNERS......ccoitiiiiiriniiieiesisisisesiesssssienssisssesssessnnss | oessessssssesssssssssssessesssesessnes 8,000.000 208,590
14309L 10 2 |CARLYLE GROUPLP... ....| 08/16/2013 | SANDLER & O'NEIL PARTNERS 3,500.000 89,879
150602 20 9|CEDAR REALTY TRUST INC.... ....| 07/26/2013 | STIFEL NICOLAUS......... 21,672.000 125,156
150602 20 9|CEDAR REALTY TRUSTINC.... vovr | 08/08/2013 [ STIFEL NICOLAUS........cvvmevirerimeesssessssssssssssssssssssssssssssssssssssssssssssssssssssess. | sesssesssnssssnnes 2,353.000 12,523
150602 20 9 |CEDAR REALTY TRUSTINC.... .| 08/09/2013 | STIFEL NICOLAUS......... 16,394
150602 20 9|CEDAR REALTY TRUST INC 09/26/2013 | STIFEL NICOLAUS......... 29,486
150602 20 9|CEDAR REALTY TRUSTINC.... 12/19/2013 | STIFEL NICOLAUS......... 31,928
17275R 10 2|CISCO SYSTEMS INC........corsvrvrnnee .... | 12112/2013 | SANDLER & O'NEIL PARTNERS 10,000.000 204,760
189754 10 4|COACH INC ... | 01/23/2013 | STIFEL NICOLAUS & CO........cccccornuvee 10,000.000 514,435
189754 10 4|COACH INC ... | 02/06/2013 | STIFEL NICOLAUS & CO.........ccccon.... 98,034
189754 10 4|COACH INC .| 02/22/2013 | INTERSTATE GROUP.. 70,246
22002T 10 8|CORPORATE OFFICE PROPERTIES 02/13/2013 | CANTOR FITZGERALD & CO......ccoommvermreermeeereeeseessnesesssssssssssssssesssasssssasssssnes | cevsssssesnns 389.000 10,250
22002T 10 8|CORPORATE OFFICE PROPERTIES .... | 05/08/2013 | CANTOR FITZGERALD & CO. 8.000 230
22002T 10 8|CORPORATE OFFICE PROPERTIES vevr | 06/05/2013 | CANTOR FITZGERALD & CO.....uvvorurerreermeeesseessssessssessssesssssssssesssssssssssssssnes | sesssessssssssssssssssssnssssnsssnns 1,555.000 40,324
22002T 10 8|CORPORATE OFFICE PROPERTIES .| 08/15/2013 | CABRERA CAPITAL MARKETS... 1,167.000 27,966
22002T 10 8|CORPORATE OFFICE PROPERTIES 10/29/2013 | CABRERA CAPITAL MARKETS... . 2,053.000 50,248
22002T 10 8| CORPORATE OFFICE PROPERTIES........cociriermreemmneesisesssnessssesssssssssssessssssssssssssssesss | coneeessnseens 12/19/2013 | STIFEL NICOLAUS.......couvvereerrreeirneessneessssesssssesssssssssessssesssssssssssssssessssssssnes | sesssssssssssssssnsssssasssssasssssansesns 1,326.000 31,319
23283R 10 0|CYRUSONE INC. .... | 10/09/2013 | GREENTREE BROKERAGE 10,643.000 194,762
25400B 10 8|DIGITAL GENERATION INC .... | 07/23/2013 | CABRERA CAPITAL MARKETS... 13,398.000 107,567
254008 10 8|DIGITAL GENERATION INC .... | 07/24/2013 | CABRERA CAPITAL MARKETS. . 2,254.000 17,861
254008 10 8|DIGITAL GENERATION INC o1 08/02/2013 | STIFEL NICOLAUS........ooivimrrirerirerisessssessssssssssssssssssssssssssssssssssssssssssssnss | aessssssssssssssssssssssssssssssssens 2,402.000 19,192
25400B 10 8|DIGITAL GENERATION INC 11/08/2013 | STIFEL NICOLAUS......... . 49,205
257559 20 3|[DOMTAR CORP 09/20/2013 | CABRERA CAPITAL MARKETS, 2,087.000 165,985
257559 20 3|DOMTAR CORP.... .| 09/27/2013 | CANTOR FITZGERALD & CO. 618.000 49,040
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268648 10 2|EMC CORPORATION 11/05/2013 | 1SI GROUP 20,000.000 470,244
278715 20 6|EBIXINC 02/13/2013 | CANTOR FITZGERALD & CO.. 515.000 10,116
278715 20 6|EBIXINC vevr | 02/22/2013 | CANTOR FITZGERALD & CO...oovvvouurermeesmeeesseessssessssesssssssssssssssssssssasssssssssssanes | sesssessssesssssesssnsssssnssssnnsssnne 1,876.000 26,133
278715 20 6|EBIXINC .... | 05/08/2013 | CANTOR FITZGERALD & CO. 411
278715 20 6|EBIXINC ... | 06/05/2013 | CANTOR FITZGERALD & CO. 2,584.000 51,259
278715 20 6|EBIXINC ....| 07/19/2013 | GREENTREE BROKERAGE.... 1,736.000 19,219
292218 10 4|EMPLOYERS HOLDINGS INC .| 02/13/2013 | CANTOR FITZGERALD & CO.. 422.000 8,998
292218 10 4|EMPLOYERS HOLDINGS INC 05/08/2013 | CANTOR FITZGERALD & CO.......cooumvermreermeeesmeeesesesssssssssssssssssssesssssasssssasssssanes | sessssssssssssssssssssssssssnsssssasssssaneees 10.000 239
292218 10 4|EMPLOYERS HOLDINGS INC.. .... | 06/05/2013 | CANTOR FITZGERALD & CO. 1,678.000 41,428
29275Y 10 2|ENERSYS .... | 02/13/2013 | CANTOR FITZGERALD & CO. 229.000 9,497
29275Y 10 2|ENERSYS.. ... | 05/08/2013 | CANTOR FITZGERALD & CO. 6.000 285
29275Y 10 2|ENERSYS.. .| 06/05/2013 | CANTOR FITZGERALD & CO. e | e 907.000 45,648
320209 10 9|FIRST FINANCIAL BANCORP. 02/13/2013 | CANTOR FITZGERALD & CO......ccoommvermreermeeerneeesessssesessssssssssesesesssssssssasssssnes | cevsnsseesnns 424.000 6,640
320209 10 9|FIRST FINANCIAL BANCORP... .... | 03/13/2013 | GREENTREE BROKERAGE.... .1,297.000 20,457
320209 10 9|FIRST FINANCIAL BANCORP... ... | 05/08/2013 | CANTOR FITZGERALD & CO.. 279
320209 10 9|FIRST FINANCIAL BANCORP... .... | 06/05/2013 | CANTOR FITZGERALD & CO. 32,150
320209 10 9|FIRST FINANCIAL BANCORP... .... | 06/24/2013 | CANTOR FITZGERALD & CO. 44,465
337915 10 2|FIRSTMERIT CORPORATION .| 02/13/2013 | CANTOR FITZGERALD & CO. 425.000 6,664
337915 10 2|FIRSTMERIT CORPORATION 05/08/2013 | CANTOR FITZGERALD & CO.. ..10.000 176
337915 10 2|FIRSTMERIT CORPORATION . | 06/05/2013 | CANTOR FITZGERALD & CO. . 32,637
337915 10 2|FIRSTMERIT CORPORATION .... | 12116/2013 | CABRERA CAPITAL MARKETS... 2,297.000 50,269
343873 10 5|FLUSHING FINANCIAL CORPORATION........ccoccvvrrnnce .... | 02/06/2013 | CANTOR FITZGERALD & CO. 500.000 7,915
343873 10 5|FLUSHING FINANCIAL CORPORATION .| 02/07/2013 | CANTOR FITZGERALD & CO. 658.000 10,380
343873 10 5|FLUSHING FINANCIAL CORPORATION.. 02/13/2013 | CANTOR FITZGERALD & CO...ccvuvviiriiriiieiisisissseessssiesssssssesessssssssssssessssns | ressesssssessossssssssessssssssessnes 1,937.000 31,347
343873 10 5|FLUSHING FINANCIAL CORPORATION .... | 02/27/2013 | CANTOR FITZGERALD & CO. 958.000 15,341
343873 10 5|FLUSHING FINANCIAL CORPORATION .... | 02/28/2013 | CANTOR FITZGERALD & CO. 33,403
343873 10 5|FLUSHING FINANCIAL CORPORATION ... | 04/26/2013 | CANTOR FITZGERALD & CO. 20,641
343873 10 5|FLUSHING FINANCIAL CORPORATION . | 05/08/2013 | CANTOR FITZGERALD & CO. 204
343873 10 5|FLUSHING FINANCIAL CORPORATION.. 05/21/2013 | CANTOR FITZGERALD & CO....cvuvviiriiiiiieriiesisssiesssssiesssssssesessssssssssssensssns | oessesssssessssssssessessesssssessnes 1,849.000 28,903
343873 10 5|FLUSHING FINANCIAL CORPORATION ... | 06/05/2013 | CANTOR FITZGERALD & CO. 2,839.000 44,382
35671D 85 7 |FREEPORT-MCMORAN COPPER .... | 06/20/2013 | DEUTSCHE BANK 10,000.000 276,524
35671D 85 7 |FREEPORT-MCMORAN COPPER vorr | 06/21/2013 | FRIEDMAN BILLINGS RAMSEY .......oouurvirmreiimeeesmeesssessssssssssssssssssssssssssssnssss | sesssessssssssssssssssssssssssnssssn 5,000.000 141,340
35671D 85 7 |FREEPORT-MCMORAN COPPER ... | 06/24/2013 | FRIEDMAN BILLINGS RAMSEY 10,000.000 269,501
378967 10 3|GLOBAL CASH ACCESS HOLDINGS .| 02/07/2013 | CANTOR FITZGERALD & CO......cevuiiiiiiiieieiecisieisisissiesssssissesssssssse e ssssssenes | oevessessesssnenns 2,895.000 18,568
378967 10 3|GLOBAL CASH ACCESS HOLDINGS 02/13/2013 | CANTOR FITZGERALD & CO. 11,669
378967 10 3|GLOBAL CASH ACCESS HOLDINGS .... | 05/08/2013 | CANTOR FITZGERALD & CO. 35,792
378967 10 3|GLOBAL CASH ACCESS HOLDINGS .... | 06/05/2013 | CANTOR FITZGERALD & CO. 34,122
391164 10 0| GREAT PLAINS ENERGY INC.. v | 02/13/2013 | CANTOR FITZGERALD & CO...cocvvvmiverniermeeeseeeseseseesesssssesssesessessssssssssssssssanes | eeesssesesnns 315.000 6,949
391164 10 0|GREAT PLAINS ENERGY INC.. . ... | 05/08/2013 | CANTOR FITZGERALD & CO. 8.000 193
391164 10 0| GREAT PLAINS ENERGY INC.....coomieireeirieeineessnesssseessseesssneessssssssssssssesssssssssssssns | ceesnsesesnnees 06/05/2013 | CANTOR FITZGERALD & CO......vouumrvermerermreesseeesseeesssesssesssssssesssesssssasssssasssssnnes | sessessssssssssssssssnsssssanssssansssnns 1,304.000 29,151
391164 10 0| GREAT PLAINS ENERGY INC.. ..| 10/09/2013 | GREENTREE BROKERAGE.... 2,182.000 48,564
431571 10 8|HILLENBRAND INC .... | 02/13/2013 | CANTOR FITZGERALD & CO.. 310.000 7,700
431571 10 8| HILLENBRAND INC .... | 05/08/2013 | CANTOR FITZGERALD & CO. 7.000 171
431571 10 8|HILLENBRAND INC vevr | 06/05/2013 | CANTOR FITZGERALD & CO....ouvvouurermrermeesmersssessssessssssssssssssesssssssssssssnes | sessessssssssssssssssssssssssnsssnns 1,274.000 30,404
431571 10 8| HILLENBRAND INC . | 08/07/2013 | CABRERA CAPITAL MARKETS... 1,167.000 28,531
450828 10 8|IBERIABANK CORPORATION.. 02/13/2013 | CANTOR FITZGERALD & CO.. 214.000 11,157
450828 10 8|IBERIABANK CORPORATION .| 05/08/2013 | CANTOR FITZGERALD & CO. 5.000 231
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450828 10 8|IBERIABANK CORPORATION .| 05/16/2013 | GREENTREE BROKERAGE.... 597.000 28,886
450828 10 8|IBERIABANK CORPORATION 06/05/2013 | CANTOR FITZGERALD & CO......ccovuurermrermeesmsessmesssssesssssssssssssssesssssssssssssees | sesmesssssssssssssssssssssasssssessssns 1,016.000 53,076
45768S 10 5|INNOSPEC INC .... | 02/13/2013 | CANTOR FITZGERALD & CO. 313.000 12,774
45768S 10 5|INNOSPEC INC .... | 05/08/2013 | CANTOR FITZGERALD & CO. 7.000 293
45768S 10 5|INNOSPEC INC vevr | 06/05/2013 | CANTOR FITZGERALD & CO.....ucvvouurermrrermeesmerssssessssessssssssssssssssssssssssssssssanes | sesssesssssssssssssssessssssssnsssnnns 1,225.000 50,204
46131B 10 0|INVESCO MORTGAGE CAPITAL ... | 07/05/2013 | DEUTSCHE BANK........ 12,800.000 189,731
46131B 10 0|INVESCO MORTGAGE CAPITAL .1 07/09/2013 | FRIEDMAN BILLINGS RAMSEY ......oociuiiiiiirieiiiseieisieissssse st sssssesssssssessssnaes | svssssessssssessessesssssssesssssssessenes 5,000.000 77913
46131B 10 0|INVESCO MORTGAGE CAPITAL 07/10/2013 | FRIEDMAN BILLINGS RAMSEY.........ctrierriermeeesneeesneessnessssssssssssssssssssssesnnses | sesmeessnsssesnnnes 2,000.000 31,355
489170 10 O[KENNAMETAL INC............. .... | 06/26/2013 | CANTOR FITZGERALD & CO. 2,969.000 116,003
492914 10 6|KEY ENERGY SERVICES INC .... | 02/13/2013 | CANTOR FITZGERALD & CO. 995.000 8,472
492914 10 6|KEY ENERGY SERVICES INC ... | 04/15/2013 | GREENTREE BROKERAGE.... 4,820.000 34,213
500255 10 4|KOHLS CORP. .| 01/16/2013 | STIFEL NICOLAUS & CO. 10,000.000 428,502
502403 20 7|LTX-CREDENCE CORPORATION...... 02/13/2013 | CANTOR FITZGERALD & CO. 1,565.000 10,426
502403 20 7 |LTX-CREDENCE CORPORATION...... .... | 03/06/2013 | CANTOR FITZGERALD & CO. 2,900.000 16,686
502403 20 7|LTX-CREDENCE CORPORATION...... ... | 05/08/2013 | CANTOR FITZGERALD & CO. 220
502403 20 7|LTX-CREDENCE CORPORATION...... .... | 05/22/2013 | GREENTREE BROKERAGE.... 21,011
502403 20 7|LTX-CREDENCE CORPORATION...... ... | 06/05/2013 | CANTOR FITZGERALD & CO.. 48,643
559079 20 7|MAGELLAN HEALTH SERVICES INC... .| 02/13/2013 | CANTOR FITZGERALD & CO. 235.000 12,246
559079 20 7|MAGELLAN HEALTH SERVICES INC... 03/26/2013 | CANTOR FITZGERALD & CO.. 574.000 27,545
559079 20 7 |MAGELLAN HEALTH SERVICES INC... ... | 05/08/2013 | CANTOR FITZGERALD & CO. 559
559079 20 7|MAGELLAN HEALTH SERVICES INC .... | 06/05/2013 | CANTOR FITZGERALD & CO. 58,848
58319P 10 8|MEADOWBROOK INSURANCE GROUP .... | 02/13/2013 | CANTOR FITZGERALD & CO. 8,559
58319P 10 8|MEADOWBROOK INSURANCE GROUP .| 03/13/2013 | GREENTREE BROKERAGE.... 20,542
58319P 10 8| MEADOWBROOK INSURANCE GROUP 05/08/2013 | CANTOR FITZGERALD & CO.. 253
58319P 10 8|MEADOWBROOK INSURANCE GROUP . | 06/05/2013 | CANTOR FITZGERALD & CO. 49,955
58319P 10 8 |MEADOWBROOK INSURANCE GROUP........cccciririieririireeiseissieeenisesissessseisesiesisees .... | 11/06/2013 | CABRERA CAPITAL MARKETS. 44,166
59156R 10 8 METLIFE INC......oovvvvrrrercrercrirnnens ... | 02/08/2013 | SANDLER O'NEIL & PARTNER 258,441
59156R 10 8|METLIFEINC.... .| 02/14/2013 | SANDLER O'NEIL & PARTNER.......covriiirieireeneeenneeineeesssssssessssesssssssssenssssns | ooveesneeens 500.000 18,265
59156R 10 8|METLIFE INC.... 02/20/2013 | SANDLER O'NEIL & PARTNER 10,000.000 360,703
595137 10 0|MICROSEMI CORP vovr | 02/13/2013 | CANTOR FITZGERALD & CO....ooovvoumverneermeeesmeeeseesssesssssesssssssssssssssssssssesssssnnes | seessssessnns 518.000 11,039
595137 10 0|MICROSEMI CORP .... | 04/04/2013 | GREENTREE BROKERAGE.... .1,269.000 26,614
595137 10 0|MICROSEMI CORP ... | 05/08/2013 | CANTOR FITZGERALD & CO.. 259
595137 10 0|MICROSEMI CORP .| 06/05/2013 | CANTOR FITZGERALD & CO. 2,397.000 52,178
653656 10 8 |NICE SYSTEMS LTD-SPONS ADR........cocvvirvrriirirnrinnns 02/13/2013 | CANTOR FITZGERALD & CO 352.000 13,084
653656 10 8| NICE SYSTEMS LTD-SPONS ADR.......occoomrrermrrerrreennae 05/08/2013 | CANTOR FITZGERALD & CO......coommrermreerereraneeseeessseesnneens 8.000 286
653656 10 8| NICE SYSTEMS LTD-SPONS ADR.......coccoomrrirrmrirreinnns ... | 06/05/2013 | CANTOR FITZGERALD & CO. 1,376.000 50,809
68213N 10 9| OMNICELL INC .... | 02/13/2013 | CANTOR FITZGERALD & CO. 548.000 9,696
68213N 10 9| OMNICELL INC .... | 05/08/2013 | CANTOR FITZGERALD & CO. 222
68213N 10 9| OMNICELL INC . | 06/05/2013 | CANTOR FITZGERALD & CO. 40,782
685564 10 6| ORBITAL SCIENCES CORPORATION 02/13/2013 | CANTOR FITZGERALD & CO. 16,062
685564 10 6|ORBITAL SCIENCES CORPORATION.. .... | 05/08/2013 | CANTOR FITZGERALD & CO. 418
685564 10 6| ORBITAL SCIENCES CORPORATION.. ... | 06/05/2013 | CANTOR FITZGERALD & CO. 70,496
704549 10 4|PEABODY ENERGY CORPORATION... ....| 06/19/2013 | STIFEL NICOLAUS......... 298,141
704549 10 4|PEABODY ENERGY CORPORATION... .... | 06/20/2013 | STIFEL NICOLAUS......... 20,000.000 322,300
704549 10 4|PEABODY ENERGY CORPORATION... ....| 06/21/2013 | FRIEDMAN BILLINGS RAMSEY 5,000.000 79,880
704549 10 4|PEABODY ENERGY CORPORATION... .| 06/24/2013 | FRIEDMAN BILLINGS RAMSEY 5,000.000 74,879
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716748 10 8|PETROQUEST ENERGY INC.... .| 02/13/2013 | CANTOR FITZGERALD & CO.. 7,736
716748 10 8|PETROQUEST ENERGY INC 03/01/2013 | GREENTREE BROKERAGE. 26,493
716748 10 8|PETROQUEST ENERGY INC.... .... | 05/08/2013 | CANTOR FITZGERALD & CO.. 36,104
716748 10 8|PETROQUEST ENERGY INC.... ... | 06/05/2013 | CANTOR FITZGERALD & CO. 7,333.000 35,336
716748 10 8|PETROQUEST ENERGY INC.... ... | 06/21/2013 | CANTOR FITZGERALD & CO. 8,660.000 36,184
716748 10 8|PETROQUEST ENERGY INC.... . | 08/15/2013 | CABRERA CAPITAL MARKETS 29,340
716748 10 8|PETROQUEST ENERGY INC.... . 12/06/2013 | STIFEL NICOLAUS......... 31,537
740585 10 4 |PREMIERE GLOBAL SERVICES INC......ooouivermrreimrreieeeiseeessseessssessssssssssssssssssssssssssnns | cevseseesnnees 10/29/2013 | CABRERA CAPITAL MARKETS.........cocomrvermrrenmeresnneesnsseseseesneees 14,190.000 133,633
740585 10 4 |PREMIERE GLOBAL SERVICES INC........cccovvevrrrrrreirnnn. voee | 1073172013 [ STIFEL NICOLAUS.......coiiieiieieieiesie et sssssesssssssssssssessssnseses | essessesssssssessessssssessessessssessess 6,734.000 62,121
744320 10 2|PRUDENTIAL FINANCIAL, INC............ ... | 02/20/2013 | RAYMOND JAMES & ASSOCIATES e 10,000.000 562,110
744320 10 2|PRUDENTIAL FINANCIAL, INC............ . 02/21/2013 | RAYMOND JAMES & ASSOCIATES........ccmrveorreeineeinneeisneeesnsesssessssesssnesesssssss | sevesnesesnsseonns 5,000.000 275,223
749941 10 O [RF MICRO DEVICES INC......coovuiireieiiiieiesieiseisee st .| 12/06/2013 | STIFEL NICOLAUS......... 28,967.000 153,881
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST......coivvirerirnreirneesneesssesssssssssssssnesens | cevssseesnnees 02/13/2013 | CANTOR FITZGERALD & CO......ccoommvermreermeeerneeesessssesessssssssssesesesssssssssasssssnes | cevsnsseesnns 955.000 14,908
751452 20 2 |RAMCO-GERSHENSON PROPERTIES TRUST. .... | 05/08/2013 | CANTOR FITZGERALD & CO. 388
751452 20 2| RAMCO-GERSHENSON PROPERTIES TRUST ... | 06/05/2013 | CANTOR FITZGERALD & CO. 56,633
751452 20 2|RAMCO-GERSHENSON PROPERTIES TRUST. ....| 07/119/2013 | GREENTREE BROKERAGE.... 18,990
781270 10 3|RUDOLPH TECHNOLOGIES INC ... | 02/05/2013 | GREENTREE BROKERAGE.... 23,299
781270 10 3|RUDOLPH TECHNOLOGIES INC. .| 02/13/2013 | CANTOR FITZGERALD & CO. 806.000 9,354
781270 10 3|RUDOLPH TECHNOLOGIES INC. 03/06/2013 | CANTOR FITZGERALD & CO.. .1,484.000 16,981
781270 10 3|RUDOLPH TECHNOLOGIES INC. .... | 05/01/2013 | CANTOR FITZGERALD & CO. 20,406
781270 10 3|RUDOLPH TECHNOLOGIES INC. .... | 05/08/2013 | CANTOR FITZGERALD & CO. 629
781270 10 3|RUDOLPH TECHNOLOGIES INC. . | 06/05/2013 | CANTOR FITZGERALD & CO. 51,778
781270 10 3|RUDOLPH TECHNOLOGIES INC 11/05/2013 | GREENTREE BROKERAGE 29,262
82735Q 10 2|[SILVER BAY REALTY TRUST CORP.... 03/28/2013 | Spin Off 90187B101 18,436
860372 10 1|STEWART INFORMATION SERVICES .... | 03/27/2013 | GREENTREE BROKERAGE. 104,805
860372 10 1|STEWART INFORMATION SERVICES w.rr | 04/19/2013 | GREENTREE BROKERAGE..........ccverieimeiieiiseeseeessssessesssesssssssssssesesssnees | eeessnsseonns 785.000 19,775
860372 10 1|STEWART INFORMATION SERVICES ... | 05/08/2013 | CANTOR FITZGERALD & CO.. 7.000 200
860372 10 1|STEWART INFORMATION SERVICES .| 06/05/2013 | CANTOR FITZGERALD & CO. 42,881
860372 10 1|STEWART INFORMATION SERVICES 06/24/2013 | CANTOR FITZGERALD & CO. 43,048
86181Q 10 2|STONEGATE MORTGAGE CORP.............. . | 05/08/2013 | FRIEDMAN BILLINGS RAMSEY 55,555.000 999,990
86181Q 30 0|STONEGATE MORTGAGE CORP.............. ....| 10/09/2013 | FRIEDMAN BILLINGS RAMSEY 35,000.000 560,000
86183P 10 2|STONERIDGE INC verr | 06/06/2013 | CANTOR FITZGERALD & CO....ouvvouurermrermeeesmeeesssessssesssssesssssssssssssssssssssssssnnes | sesssesssnsssssssssssssssnssssnssssnd 6,196.000 68,398
86183P 10 2|STONERIDGE INC ... | 06/07/2013 | GREENTREE BROKERAGE.... 69,637
86183P 10 2|STONERIDGE INC .| 06/24/2013 | CANTOR FITZGERALD & CO.. 42,283
86933F 10 7| SUTHERLAND ASSET MANAGEMENT .......ovoumiriimrrereeeimeeesseeessssssssesssssesssasssssssssssns | cosneeessneeens 11/20/2013 | FRIEDMAN BILLINGS RAMSEY ........cvvuriireiiineesinesesssesssesssssssssssssssssssssssnes | sesseessssssssssssssssssssssssanees 100,000.000 1,500,000
871237 10 3|SYKES ENTERPRISES INC .... | 06/06/2013 | CANTOR FITZGERALD & CO.. 69,299
871237 10 3|SYKES ENTERPRISES INC .... | 06/07/2013 | GREENTREE BROKERAGE.... 69,176
871237 10 3|SYKES ENTERPRISES INC ....| 08/07/2013 | CABRERA CAPITAL MARKETS... 1,620.000 28,706
87157D 10 9| SYNAPTICS INC....ooorvrvrrrrercrercrirenens .| 07/16/2013 | CANTOR FITZGERALD & CO. . 2,958.000 124,555
87157D 10 9 SYNAPTICS INC....ooouiverreeerneeeieeeiseeeseseesssess s sssss s sssssssssssssssssssssssssn. | connesessnnseons 08/02/2013 | STIFEL NICOLAUS........cvormevereesmneesseeeesseeesssessssssssssessssssssssssssssssssessssssssnnses | eevsnsesesnns 945.000 38,285
87157D 10 9|SYNAPTICS INC... .| 08/16/2013 | CANTOR FITZGERALD & CO. 689.000 28,206
87157D 10 9 |SYNAPTICSINC... vevr | 11/07/2013 | CANTOR FITZGERALD & CO....ovveouurermrrermreesseessseessssesssssesssssssssesssssssssssasssssanes | sessssssssssssssssssssssssnssssnnsssnnns 1,121.000 50,369
878742 20 4|TECK RESOURCES LTD-CLS B... vorr | 06/21/2013 | FRIEDMAN BILLINGS RAMSEY........couuiiiiriimeiiseessneessssesssessssesssssssssessssnses | sessesssssesssssessssnsssssasssssansssnns 7,000.000 147,828
878742 20 4|TECK RESOURCES LTD-CLS B... ... | 06/25/2013 | FRIEDMAN BILLINGS RAMSEY 15,000.000 313,346
878742 20 4| TECKRESOURCES LTD-CLS B.....cosvvuuureermreermeeeseeesseeessssssssssesssessssssessssssssssssssssssns ] 06/26/2013 | BERNSTEIN......ccouuverureemeessressssesssessssseesssessssesssssssssssssssssessssssssssssssssssnssssns. | aesesssssssssssssnsesssnssssnssssnesens 5,000.000 105,097
90187B 10 1|TWO HARBORS INVESTMENT CORP. 06/18/2013 | INTERSTATE GROUP.. 25,000.000 273,108
901878 10 1|TWO HARBORS INVESTMENT CORP. .| 06/20/2013 | RAYMOND JAMES & ASSOCIATES.........oovverrereoecresenesseseseesessssessssessssssssesenseon 20,000.000 212,028
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90187B 10 1|{TWO HARBORS INVESTMENT CORP . | 07/05/2013 | RAYMOND JAMES & ASSOCIATES............ SOOI [DTORPRRIN 3,000.000 28,764

90187B 10 1|{TWO HARBORS INVESTMENT CORP 07/09/2013 | FRIEDMAN BILLINGS RAMSEY 16,000.000 160,472

90187B 10 1|{TWO HARBORS INVESTMENT CORP .| 07/10/2013 | INTERSTATE GROUP 28,000.000 276,836

90187B 10 1|TWO HARBORS INVESTMENT CORP 12/03/2013 | STRATEGAS RESEARCH 7,000.000 63,793

90187B 10 1|{TWO HARBORS INVESTMENT CORP 12/04/2013 | STRATEGAS RESEARCH . 21,000.000 191,010

90187B 10 1|{TWO HARBORS INVESTMENT CORP 12/05/2013 | INTERSTATE GROUP. 14,000.000 126,160

90187B 10 1|TWO HARBORS INVESTMENT CORP . .... | 12/06/2013 | INTERSTATE GROUP 28,000.000 251,560

903236 10 7| URS CORPORATION.......ccumrimrimmrsariseesensssissesssesssessenssesssssessssssssssesssesssssssssssssssssssns | nesesssessesnns 02/13/2013 | CANTOR FITZGERALD & CO.....vvvuurvrrirerierireiserssssssensesssesesseessssssssssessesennees | ossenes 258.000 10,965

903236 10 7|URS CORPORATION ... | 05/08/2013 | CANTOR FITZGERALD & CO......coouivrririieieiieiiseiiesiseisseesssisssssessssesssssssssens | eovienes 792.000 35,589

903236 10 7|URS CORPORATION <orr | 06/05/2013 | CANTOR FITZGERALD & CO......cvvvmmvermrermeresmeeeseessssessssssssssssssssssssssssssssssssnes | sevsnees 836.000 39,384

92672A 10 1 {VIEWPOINT FINANCIAL GROUP IN.......... . ... | 04/29/2013 | GREENTREE BROKERAGE 4,923.000 90,397

92672A 10 1|VIEWPOINT FINANCIAL GROUP IN.......... . .... | 05/08/2013 | CANTOR FITZGERALD & CO. 9.000 176

92672A 10 1 {VIEWPOINT FINANCIAL GROUP IN.......... 06/05/2013 | CANTOR FITZGERALD & CO......ovvmrirrvrerireineeserssssssesssessssessssssssssesssesssseesnes | nessssssseessssssssssssssessssssssssnns 1,557.000 29,278

929566 10 7|WABASH NATIONAL CORPORATION.. w.r | 05/10/2013 | CANTOR FITZGERALD & CO....ccoouvvririrriiierinieiseiessiseiesssssssessssssssssesssnens | sesenes 762.000 7,484

929566 10 7|WABASH NATIONAL CORPORATION.. <. | 05/13/2013 | CANTOR FITZGERALD & CO......coviuirircrireirerieirneriesiesesssesesssssssesssesessesssnses | seveenes 849.000 8,342

929566 10 7|WABASH NATIONAL CORPORATION.. .... | 05/14/2013 | CANTOR FITZGERALD & CO. 10,699.000 108,226

929566 10 7|WABASH NATIONAL CORPORATION.. v | 06/05/2013 | CANTOR FITZGERALD & CO......couriuuiiuirinirrireeniiesiiesiesisesessessssessssessesenns | sseesssesssesesssssssssssiesssessseness 4,271.000 42,772

929566 10 7|WABASH NATIONAL CORPORATION.. .| 06/21/2013 | CANTOR FITZGERALD & CO. 3,728.000 35,434

929566 10 7|WABASH NATIONAL CORPORATION.. 08/07/2013 | CABRERA CAPITAL MARKETS... 2,238.000 23,853

G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS, ver | 02/13/2013 | CANTOR FITZGERALD & CO....ouveruverrinerierieeiseesessssessessesssssessssssssssessesssnees | cosssenes 398.000 15,359

G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS ... | 05/08/2013 | CANTOR FITZGERALD & CO. 9.000 408

G0464B 10 7 |ARGO GROUP INTERNATIONAL HOLDINGS, ... | 05/29/2013 | CANTOR FITZGERALD & CO e | e 276.400

G0464B 10 7|ARGO GROUP INTERNATIONAL HOLDINGS .| 05/29/2013 | MORGAN STANLEY & CO.....ccoomrvrmrirrirerieriineiressssissessssssssssessessseenas 241.600

G0464B 10 7|ARGO GROUP INTERNATIONAL HOLDINGS 06/05/2013 | CANTOR FITZGERALD & CO....couvviiriirieieiiiisissiesessssiessessssesesssssssssssessessns | oessesssssesssssssssssessesssssessnes 1,674.000 66,959

G3157S 10 6| ENSCO PLC-CL A. ..ot .... | 08/07/2013 | ANCORA ADVISORS LLC 10,500.000 612,282
9099999. Total - Common Stocks - Industrial and Miscellaneous et ettt ettt e et s et e s ettt etee | ettetetsietetetta et et s e et et et aea et et e e et et en et et e e e et et n st ettt et b s et et enne et s enaetetaneraeen 23,121,406 0

Common Stocks - Parent, Subsidiaries and Affiliates

922064 10 5| VANLINER GROUP, INC......c.ccocvmerrrrirnnns . | 06/30/2013 [ UNIGROUP, INC.......cevvmrimrirerieineiierinesieesssissesssssssensnenes 4,519,874

89391# 10 6| TRANSPROTECTION SVCS CO 07/30/2013 | Intercompany acquisition from dissolution of Vanliner Group Inc 300.000

92206@ 10 7| VANLINER INS CO....ooovuiiiieriieirineiririeiseise e .... | 07/30/2013 | Intercompany acquisition from dissolution of Vanliner Group Inc 3,000.000 129,162,987

G9319%# 10 6 |VANLINERREINSLTD.......ccoovvvueee .... | 07/30/2013 | Intercompany acquisition from dissolution of Vanliner Group Inc cevrtererinenns | e 120,000.000 191,064

92206@ 10 7 |VANLINER INS CO.....courimmrimrirriiceiisinseiensessiessesessesssssessssensnenes . vere | 09/30/2013 | UNIGROUP, INC......oomvirririeincnirniseeisessssssiesssesessesesssssssesssesssssessssssssssessesssnees | cosneesssesees 3,837,860

92206@ 10 7| VANLINER INS CO.....cuuiiuiieuiiisasisinsississeissesssessssess sttt ssss st ssnsesssssnsnne | cosssssssssnnns 12/31/2013 | UNIGROUP, INC......ooiiiiiiiiistis ettt | sssnssssssnnes 4,371,661
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........ OO PO OO PP P PO PO PO PO PO PP PP PSP TOPP PO PPPPPSPPO 142,083,446 0

Common Stocks - Mutual Funds

761396 30 8|REVENUESHARES SMALL CAP FUND........coommiiriiiieireiissiies it seesssssssssensssens . ....| 03/11/2013 | ANCORA ADVISORS LLC FSSSTORSTRRTRSRRTITE IR 895.000 36,990

97717W_ 28 1|WISDOMTREE EMERGING MKT SMALL CAP . ... | 03/11/2013 | ANCORA ADVISORS LLC.....coouiiiiviririnimisiisnsssenissssssssssnssssnsenssenssssssssssssnssnsene | soneenes 700.000 36,526
9299999, Total - Common Stocks - MUtUAI FUNGS..............c.coviuiieiieiericiceceeteece et 73,516 0
9799997. Total - Common Stocks - Part 3. . . 165,278,368 0
9799998. Total - Common Stocks = SUMMANY HEM FIOM P 5.ttt ettt es e eh et seteessmees | efeeseesseseteeseeeeaeEoefeeseE et eeEeet e e eE e Eee8eE e e e EeeEeE e et et e e bt et ee s et et ensantenseentees 2,292,373
9799999. Total - Common Stocks.............. 167,570,741 0
9899999. Total - Preferred and Common Stocks . . 176,053,001 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccciicieiiiieieiiecieteecte ettt ettt et ae ettt es st b e s s sesebesssaebessae e4ebebsssssesssssetesass et es s s ebebessss et es et et et s se s e b s et et eb s astebensn s et b s aebeb s sesetesnaetanan 328,598,066 |.....ccccevrrerirennnae XXX 427,341
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Bonds - U.S. Government
36241L S7 2|GNJO PL 783242 SEQ 3.00 02/15/2026. .. | 12/15/2013. | MBS Paydown ....160,932 193,104 (1,944) 160,932 02/15/2026.
38373A D9 4|GNR 2009-69 PV PAC 4.00 08/20/2039.. ... | 12/20/2013. | MBS Paydown ....100,893 105,578 (1,676) 100,893 08/20/2039.
38375C 6N 5|GNR 2012-116 PG PAC 2.00 10/20/2040................ ... | 12/20/2013. | MBS Paydown 45,787 | covoeeeen A5T8T | 86,996 | o [R5ES) IR RO 45,787 10/20/2040.
38375G 2G 5|GNR 2012-102 DN SEQ 1.50 09/20/2040... o | 12/20/2013. | MBS Paydown..........cvcoeereerreennenes [ covrernerineeireeineenns | voveeinens 105,699 . 105,631 15 105,699 09/20/2040.
38375Q EX 3|GNR 2008-33 PA PAC 4.00 03/20/2036 ... | 12/20/2013. | MBS Paydown 517,112 | .....517,112 | .. 529,878 520,378 (3,134) 517,112 03/20/2036.
38376E VJ 1|GNR 2009-110 AB SEQ 4.00 04/16/2039................ ... | 12/16/2013. | MBS Paydown 256,784 256,784 269,042 | ....oooveee 267,065 (V2 710) | RN IO 256,784 04/16/2039.
38376G TM 2 |GNR 2010-102 AD SEQ 3.581 11/16/39.. .. | 12/16/2013. | MBS Paydown 969,136 ...969,136 | ........ 1,005,418 994,928 | ..o | wreerena(d0,705) | oo [ s (40,705) | .voocevrereinne | e 969,136 11/16/2039.
38376X L5 0|GNR 2010-31 AP PAC 4.00 08/20/38 o | 12/20/2013. | MBS Paydown..........coervrinrernriinins [ cerrreiernsisnisninenins | evveinns 448,573 | .........448,573 | .......... 466,714 (4,162) 448,573 08/20/2038.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39.........cocccnvrenne oo | 12/20/2013. | MBS Paydown..........cvereererereinnenes [ e | e 433,283 | ........... 433,283 | ........... 449,660 | .............. 446,119 (G2 1) TN IR 433,283 04/20/2039.
38377L ZD 3|GNR 2010-127 NH PAC 3.00 02/20/39.... .. | 12/20/2013. | MBS Paydown 227,337 227,337 234,195 232,686 (526) 227,337 . 02/20/2039.
38377M G4 2|GNR 2010-147 BA PAC 3.50 02/20/2038 .| ... | 06/20/2013. | MBS Paydown 514,577 514,577 534,436 518,264 (3,687) 514,577 |.. o] .5,396 | 02/20/2038.
38377W W9 1|GNR 2011-106 ME PAC 3.00 06/20/38.................... oo | 12/20/2013. | MBS Paydown..........cccnvevmrernerenenes | conerieeincisseiinnins | eoveeens 1,081,277 | ........ 1,081,277 | ........ 1,131,286 | .coocevenee 1,116,687 [ oo | eereene(13,816) | s [ (13,816) | cvvveererverens | e 1,081,277 | oo | cerereirneeiieninns | oveereninsin (V] I 15,869 | 06/20/2038.
38378T AF 7|GNR 2013-71 GA PAC 2.50 07/20/2041.. ... | 12/20/2013. | MBS Paydown 13,102 | oo 13,102 | oo 13141 | o . (1) 13,102 07/20/2041.
690353 PV 3| OVERSEAS PRI INV 0 09/07/16 o| e [09/09/2013. [ PUL....oovvvrrercircriiinnes 3,012,788 2,275,000 | ........ 2,742,194 | ..........2,922,119 90,669 renennnnn 3,012,788 09/07/2016.
912828 HQ 6|U.S. TREASURY NOTES 2.87501/31/2013........... ... 1 01/31/2013. | Maturity..........oc...... 515,000 | ........... 515,000 | ........... 541474 | oo 515,558 (558) | ovrerreriernnis o 515,000 01/31/2013.
0599999. Total - BONAS - U.S. GOVEIMMENE. ...veureriiissiiesirsereeres s ssssssss s enesstess | eseesssesssess sttt nes | erssees 8,402,279 | ........ 7,664,491 | ........ 8,346,261 | .......... 8,401,243 | .0 | 013,680 | 0 | 13,680 [ .ovirnniennd 0 [ 8,402,279 | ..o | 0 [ ciiiiiin0 [ 110, 95,650 ... XXX.oon
Bonds - U.S. States, Territories and P: ions
010410 Y4 4|ALABAMA ST E 5.00 09/01/2015........cocceerrnvrernnces | oo [ 09/2412013. [ Callecvovvriiiriiiiiciierssissiisnissiisnssiinnss | conninsrssissessnsnessees | eonrnne 1,000,000 | ........ 1,000,000 | ........ 1,002,284 ..1,000,000 |.. 0 ..1,000,000 | ..o | e |0 | 53,194 | 09/01/2015.
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ... ... wuuirriiumiiriins sorrirssssessessssssssesssesssssessssssssssess s sessssssssssssnssesssesssnses | esenens 1,000,000 | ........ 1,000,000 | ........ 1,002,284 ..1,000,000 0 0 0 0 .1,000,000 |0 |0 |0 53,194 |..... XXX.oooe
Bonds - U.S. Political Subdivisions of States
156101 HC 4|CENTRAL YORK PA SD 5.00 06/01/2020.. .| 06/10/2013. | Def 18N | seereeieeneneneeens | s 1,017,059 | ........ 1,000,000 | ........ 1,060,790 ..1,021,986 ...(4,924) (4,924) L1017,083 | | e (8) | e (8) | e 26,250 | 06/01/2020.
167485 VE 8|CHICAGO-C IL 5.00 12/01/2013. o [ 120172013, | MALUIIEY.....oovvvvvrieirseiniiesiiein [ e | creeeens 1,155,000 | ........ 1,155,000 | ........ 1,234,106 ..1,166,835 (11,835)] ... .(11,835)] .. ..1,155,000 . <ennD7,750 | 12/01/2013.
442331 JV 7|HOUSTON TX D PUB IMPT 5.00 03/01/2018. ... | 06/14/2013. | Def ent.. 350,000 350,000 376,761 ...(1,586) (1,586) (10,101)| .......(10,101) | ........ 03/01/2018.
521840 A3 2|LEANDER ISD REF 2002 4.90 08/15/2021 oo | 1071512013, { Call..eooeeeeeeeeeeeeeeeeeseees | e | e 1,000,000 .1,000,000 1,024,140 0 08/15/2021.
604280 CD 7 |MINOCQUA WI SD 1 TXB 5.40 03/01/2025 .| 03/01/2013. | Sinking Fund Redemption 55,000 ..55,000 56,100 . (994) (994) . 03/01/2025.
2499999. Total - Bonds - U.S. Political Subdivisions of States. 3,577,059 3,560,000 3,751,897 | ...........3,606,502 | ...ooovririrnnn 0] e (19,339) [ ovevcrrrnnenad 0 | (19,339) [ oo 0 .(10,104)| .......(10,104) | ...... 156,409 |..... XXX.oono
Bonds - U.S. Special Revenue and Special A t
040665 AK 7|AZ ST UNIV REF B TXB 5.0503/01/2014.. . | ... | 03/01/2013. | Sinking Fund Redemption.. ....130,000 46 | i | e 130,000 [ e [ | e | .3,283 | 03/01/2014.
18610R AD 6 | CLEVE-CUYAHOGA 6.625 2/15/2021 ... | 02/15/2013. | Sinking Fund Redemption.. ....100,000 (73) .3,313 | 02/15/2021.
196479 TZ 2|CO HSG SF PR1AA5.00 11/01/2028 .. | 11/01/2013. | Sinking Fund Redemption............c.. [ coeevreeverivirvcrerins | verreennn65,000 | ooirn.65,000 | o 70,392 | oo 89,643 [ i (4,323) 11/01/2028.
19647P BA 0|CO ST HSG FIN AUTH MF | 3.20 02/01/2044 ... | 12/01/2013. | MBS Paydown . . . 0 0 02/01/2044.
20281P BZ 4|CMWLTH FING AUTH PA A 5.592 06/01/2017...... ... | 06/25/2013. | Payment on Intercompany Balance | ..........ccccooecmeeees | woveeveres . (49) (L) RIS IR 750,450 | ...cccoovvviinnnr | 20er..98,085 | ........98,085 | ........ 23,766 | 06/01/2017.
20774W G9 6|CT HSG FIN 4.00 11/15/2040 ... | 12/10/2013. | Partial Call..........cooverecvererenererrienens [ v | vreenen420,000 | .........420,000 | .........437,149 | i 435,007 | oo | v (15,007) | ovevvercerceins [ e (15,007) | evvvocvvrrirennne 420,000 | ..oooeverrienns | e | 0 [ s 11,608 | 11/15/2040.
218855 AB 0|CORINTH INDL REF A 5.75 02-01-2022 (IP).......... | ... | 07/29/2013. | Call o . . 0 reernnnnn2,000,000 | .. o w0 | 114,361 | 02/01/2022.
3128M1 CK 3[FGCI G11974 PT 5.50 05/01/2021........ccovvvrverrrrnene o | 12115/2013. | MBS Paydown..........coervriniirnriinis [ cerrveerernsisnissinenins | evvveinns . (282) (282) | o oo 101,262 | .o | e | e 0 [ v 2,631 | 05/01/2021.
3128MB DN 4|FGCI G12609 PT 5.50 04/01/2022.. ... | 12/15/2013. | MBS Paydown 97,978 . (335) (335) 97,978 | oo [ v | cevverrernnennd0 | s 2,604 | 04/01/2022.
3128X1 KG 1|FREDDIE MAC 4.00 06/12/2013.... o[ 06/12/2013. | MAUTIY.......oovverveciieiecirseiisiiens | cevinsiseesieeiseisnnns | cvveees 1,700,000 | ........1,700,000 | ........1,796,781 | ..cc.c.... 1,711,856 | .ooovrriririianis | v (11,856) | .vvvvereercirns [ s (11,856) | vvoocvveieinne rernerene 1,700,000 [ oo [ | 0 | 34,000 |06/12/2013.
RAYMOND JAMES &
3128X2 RA 5|FREDDIE MAC MTN 5.30 12/01/2015. ... | 09/24/2013. | ASSOCIATES 330,591 300,000 354,729 | . .331,896 .324,009 12/01/2015.
31294L 6V 0|FGCI E02684 PT 4.50 03/01/25 ... | 12/15/2013. | MBS Paydown 323,262 ...323,262 | .. .338,819 332,761 323,262 w0 [ 7,224 | 03/01/2025.
31331S 2K 8|FED FARM CREDIT 4.70 08/10/2015.... ..109/17/2013. | ANCORA ADVISORS LLC 2,023,125 .1,875,000 | ........ 2,108,681 ..2,024,890 ..1,984,463 38,662 | ........ 97,427 | 08/10/2015.
31331V V8 6|FED FARM CREDIT 5.51 09/07/2016.... .1 10/22/2013. | CLARKE (G.X.) & CO ...640,269 ....565,000 625,443 612,594 27,675 | ........ 35,109 | 09/07/2016.




Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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

I'vid

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
31331X D7 4|FED FARM CREDIT 5.33 12/18/2013........cccovvuunce v | 1211812013, | MALUIIEY. ..o [ e | e 150,000 | ..ccvveeee 150,000 | .ocvvrne 167,448 | .ooovinenne 154,545 | oo | e (4,545) (4,545) | ..o | e 150,000 | oo [ e | e (V] I 7,995 | 12/18/2013.
RAYMOND JAMES &

31331Y K5 8|FED FARM CREDIT 4.55 05/02/2017.........ccovvvrnee ... | 09/24/2013. | ASSOCIATES 374,399 335,000 385,119 (6,531) 05/02/2017.
3133XC T6 O0|FHLB SK-2015 1 PT 5.14 08/18/2015. ... | 12118/2013. | MBS Paydown 67,427 | ..o 67,427 ..62,741 34 08/18/2015.
3133XP CT 9|FED HOME LN BANK 4.25 03/09/2018.. v | o | 10/22/2013. | CLARKE (G.X.) & CO..ovcvvrrvrcerens [ o | e 459,389 | ........... 410,000 | .. 451,960 (4,954) 03/09/2018.
3133XU MS 9| FED HOME LN BANK 4.50 09/13/2019...........c...... ... | 02/07/2013. | ANCORA ADVISORS LLC.....cocover | corrrrerineirieriiniinns | s 1,791,585 | ........ 1,500,000 | ........ 1,635,437 (1,415) 09/13/2019.
3133XU MS 9| FED HOME LN BANK 4.50 09/13/2019.. ... | 10/22/2013. | CLARKE (G.X.) & CO 533478 | ...coo... 470,000 | ........... 533,368 2523114 | e (6,006) 09/13/2019.
3133XU MS 9|FED HOME LN BANK 4.50 09/13/2019.. w.. | 11/22/12013. | CLARKE (G.X.) & CO...oovvvvnrrrrines [ o | s 1,819,392 | ....... 1,600,000 | ........ 1,843,325 1,808,118 (26,309) 09/13/2019.
31359M EL 3| FANNIE MAE 0 06/01/17 ... | 05/28/2013. | ANCORA ADVISORS LLC......cccovvr | corrreererrvrisrireninninns | v 1,251,224 | ........ 1,300,000 | ........... 981,942 ... | 06/01/2017.
31359M EL 3| FANNIE MAE 0 06/01/17 ... | 06/24/2013. | ANCORA ADVISORS LLC e | . 752,000 | ........... 800,000 | ........... 604,272 | ... . I [ . .| 06/01/2017.
3135G0 MR 1 |FANNIE MAE 0.85 07/18/2016... 1 [ 0171812013, [ Call...ocoiciseieieeieeiins [ e | s 1,090,000 | ........ 1,090,000 | ........ 1,090,453 | ... cevnrrernnnneens | severeereen(A53) [ | e (453) [ | e 1,090,000 07/18/2016.
3135G0 NU 3 |FANNIE MAE 0.70 02/22/2016... ... | 02/22/2013. | Call 2,390,000 2,390,000 | ........ 2,391,434 ..2,390,000 02/22/2016.
3136A0 DT 1|FNR 2011-77 A SEQ 3.50 08/25/2036. ... | 12/25/2013. | MBS Paydown 906,055 906,055 922,902 08/25/2036.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 09/25/2013. | MBS Paydown 231,740 231,740 246,404 01/25/2023.
3136A1 HC 2|FNR 2011-98 VC SEQ 3.50 01/25/2023... ... | 10/22/2013. | ANCORA ADVISORS LLC 3,609,320 3,395,274 | ........ 3,610,131 01/25/2023.
3136A1 N8 4|FNR 2011-114 VA SEQ 3.50 07/25/26 .. | 12125/2013. | MBS Paydown..........cccrvvvevvmrnierenns [ cervveererineiisinnirenins | ceviveinns 196,044 | ........... 196,044 | ........... 209,338 07/25/2026.
3136A3 TS O0|FNR 2012-11 PN PAC 4.402 11/25/40. oo | 12/25/2013. | MBS Paydown..........cccvvverreenervenes | coverirerineenneinnins | e 1,082,739 | .......1,082,739 | ........1,135,185 11/25/2040.
3136A5 BB 1|FNR 2012-40 PAC 2.00 09/25/40 ... | 12/25/2013. | MBS Paydown 69,432 | oo 69,432 | oo 69,757 09/25/2040.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41... .« | 12/25/2013. | MBS Paydown..........cocvvvrevenrinnnes [ covrrineirerieninsiens | e 171,642 | e 171,642 | v 176,255 02/25/2041.
3136A6 4N 1[FNR 2012-72 QE SEQ 3.00 01/25/38... v | v | 12/25/2013. | MBS Paydown 238,327 238,327 250,094 01/25/2038.
3136A7 5E 8|FNR 2012-96 PD PAC 2.00 07/25/2041... v | | 12/25/2013. | MBS Paydown 220,637 220,637 223,515 07/25/2041.
3136A8 XC 9|FNR 2012-99 AB SEQ 1.75 05/25/2039... ... | 12/25/2013. | MBS Paydown 64,647 05/25/2039.
3136AA MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042 ... | 12/25/2013. | MBS Paydown 74,390 02/25/2042.
3136AA Y7 4|FNR 2012-145 TA PAC 1.25 11/25/2042 ... | 12/25/2013. | MBS Paydown 71,636 11/25/2042.
3136AA YL 3|FNR 2012-133 GE PAC 1.50 08/25/2041 ... | 12/25/2013. | MBS Paydown 13,015 08/25/2041.
3136AB H7 1|FNR 2013-5BD SEQ 2.00 03/25/2040. ... | 12/25/2013. | MBS Paydown 28,158 03/25/2040.
3136AC EK 3|FNR 2013-10 NE PAC 2.00 01/25/42... v | e [ 12/25/2013. | MBS Paydown 92,404 01/25/2042.
3136AC JY 8|FNR2013-17 PC SEQ 2.00 03/25/2039..............c.... ... | 12/25/2013. | MBS Paydown 11,973 03/25/2039.
3136AD 2H 1|FNR 2013-43 XP PAC 1.50 08/25/2041 v | | 12/25/2013. | MBS Paydown 35,571 08/25/2041.
3136AD P9 4|FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037........ | ... | 12/25/2013. | MBS Paydown 21,959 07/25/2037.
3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037... ... | 12/25/2013. | MBS Paydown 26,668 10/25/2037.
3136AE EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042.. ... | 12/25/2013. | MBS Paydown 20,018 06/25/2042.
3136AE S7 3|FNR 2013-53 WL PAC 1.50 01/25/2042.................. ... | 12/25/2013. | MBS Paydown 46,718 01/25/2042.
3136AE  Z4 2|FNR2013-70 VA PAC 3.00 08/25/2026 ... | 12/25/2013. | MBS Paydown 57,342 08/25/2026.
3136AF NE 0|FNR 2013-75 VG PAC AD 3.25 08/25/2026 ... | 12/25/2013. | MBS Paydown 11,263 08/25/2026.
3136AG LA 8|FNR2013-93 VA SEQ 3.00 01/25/25, ... | 12/25/2013. | MBS Paydown 18,713 01/25/2025.
3136F8 3U 7|FANNIE MAE 4.05 02/22/2013 ... | 02/22/2013. | Maturity.................. 500,000 500,000 528,545 02/22/2013.
3136F8 K8 7|FANNIE MAE 4.00 01/22/2013... oo | 01/22/2013. | MALUIIEY......ovvveiirircireisnienieenn [ i | s 1,000,000 | ........ 1,000,000 | ........... 987,060 01/22/2013.
3136FP ET 0|FANNIE MAE 12.00 03/10/2016.. ... | 05/28/2013. | ANCORA ADVISORS LLC 379,560 365,000 .369,260 03/10/2016.
3136G0 C2 5|FANNIE MAE 0.8509/12/2016... 0o | 03/12/2013. | Call....voeereiereiseieiieeineen | e | s 1,070,000 | ........ 1,070,000 1,071,516 09/12/2016.
31371L RK 7 [FNCN 255290 PT 4.00 06/01/14 o | 12125/2013. | MBS Paydown..........coevvriieniiinins [ cevrveereninsisnisnnenins | eveveinns 144,898 | ........... 144898 | ... 150,105 06/01/2014.
3137A1 X9 9|FHR 3719 LE SEQ 4.00 08/15/2028.... . 12/15/2013. | MBS Paydown............cveeereeineenes | cevenmrnerinenineennenns | evveees 1,038,505 | ........ 1,038,505 | ........ 1,073,879 08/15/2028.
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3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20......c.ccevunierniirnnienns ... | 12/15/2013. | MBS Paydown 913,606 913,606 925,597 | oo 920,751 | .vvereiieiieins | e (2,311) (2,311) [ o e 913,606 | ..ocvvvrerrerans | e | e | s 11,541 | 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.... ... | 12/15/2013. | MBS Paydown 200,002 200,002 206,002 ) ) 09/15/2040.
3137A6 DT 6|FHR 3815 GD SEQ 4.00 09/15/2025... ... | 12/15/2013. | MBS Paydown 692,543 692,543 | ........... 717,864 ) ) 09/15/2025.
3137A6 FB 3|FHR 3809 GA PAC 4.50 10/15/39.... 1. | 12115/2013. | MBS Paydown..........ccervreiirnrireis | corrveiernnisnireniinnons | vveenns 1,301,574 | ........ 1,301,574 | ........ 1,360,700 ) ) 10/15/2039.
3137A9 J7 2|FHR 3843 GJ PAC 3.50 10/15/39.... ... | 12/15/2013. | MBS Paydown 286,552 286,552 302,446 ) ) 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038.... ... | 12115/2013. | MBS Paydown 233,738 233,738 244,694 ) ) 08/15/2038.
3137AE LS 2|FHR 3910 JC SEQ 2.00 12/15/2037.... w.. | 12/15/2013. | MBS Paydown..........ccovvvreverrinenes [ covrrineirerreninninns | e 118,984 | ........... 118,984 | .......... 121,624 ) ) 12/15/2037.
3137AF ZA 3|FHR 3949 JA SEQ 3.00 11/15/2025 ... | 10/15/2013. | MBS Paydown 246,594 246,594 255,263 ) ) 11/15/2025.
3137AF ZA 3|FHR 3949 JA SEQ 3.00 11/15/2025, ... | 10/22/2013. | ANCORA ADVISORS LLC......ccovvr [ corrrvererrnnisnirnrinerins | vevvveinns 771,725 | ........... 741,643 | .......... 767,716 ) ) 11/15/2025.
3137AJ HW 7| FHR 3960 YH SEQ 2.00 08/15/2040 ... | 12/15/2013. | MBS Paydown 192,491 192,491 ) ) 08/15/2040.
3137AP GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.... ..| 12/115/2013. | MBS Paydown 75,226 ) ) 03/15/2041.
3137AQ ZE 1|FHR 4059 BC SEQ 2.50 04/15/39.... ... | 12/15/2013. | MBS Paydown 91,743 ) ) 04/15/2039.
3137AR RT 5|FHR 4080 DA PAC 2.00 03/15/2041 ... | 12/15/2013. | MBS Paydown 48,092 ) ) 03/15/2041.
3137AR Z6 6|FHR 4083 CA SEQ 2.00 12/15/2038.... ... | 12/15/2013. | MBS Paydown 34,227 12/15/2038.
3137AS Q8 0|FHR 4088 PA PAC 3.00 12/15/40 woer | - | 12/15/2013. | MBS Paydown 57,958 12/15/2040.
3137AT Q5 4|FHR 4097 TG SEQ 2.00 05/15/2039...........ccoc0oemrrenee ... | 12115/2013. | MBS Paydown 51,112 05/15/2039.
3137AT W5 7|FHR 4106 EC PAC 1.75 04/15/41 oo | 12/15/2013. | MBS Paydown..........cocvvereremirenenes [ covvrrverirerieeineenns | s 129,528 04/15/2041.
3137AU VJ 5|FHR 4119 PAPAC 1.50 09/15/41 oo | 12/15/2013. | MBS Paydown..........cccvvereerreenenns [ conreieeinciiseneinns | v 106,105 09/15/2041.
3137AU X8 7|FHR 4123 AE SEQ 2.00 09/15/2039.... ... | 12115/2013. | MBS Paydown 84,849 09/15/2039.
3137AW VA 0|FHR 4145 UC PT 1.50 12/15/2027. v | o | 12/15/2013. | MBS Paydown 20,854 | ooirini20,854 | 20,760 | oo | s | e 11 11 12/15/2027.
3137AY NZ 0|FHR 4161 TB PAC 2.50 11/15/2039.........ccccvvrvrvnee ... | 12115/2013. | MBS Paydown 37,419 (6) (6) 11/15/2039.
3137AY UE 9|FHR 4163 YA PAC 2.50 10/15/2041.... ... | 12/15/2013. | MBS Paydown 43,801 (81) (81) 10/15/2041.
3137B0 TR 5|FHR 4186 MC PT 1.50 03/15/2028 ... | 12/15/2013. | MBS Paydown 35,359 208 208 03/15/2028.
3137B4 4F 0|FHR 4236 WC PAC EXCH 3.00 05/15/42.... ... | 12/15/2013. | MBS Paydown 27,435 (186) (186) 05/15/2042.
31393W W8 8|FHR 2641 WE PAC 4.50 01/15/2033 oo | 12/15/2013. | MBS Paydown..........cvevvererrreenenes [ covrernerineriiseineinns | e 109,656 | ....cvvvee 109,656 533 533 01/15/2033.
31393Y YS 8|FNR 2004-45 VB SEQ 4.50 10/25/2028... .| 12125/2013. | MBS Paydown..........covvuivvmrnrirenns [ cerereeerinsisinsinerins | e 1,527,904 | ........ 1,527,904 | .......1,549,391 | ..........1,528,633 | ..ooovoivinriinins | e (1,227) (1,227) 10/25/2028.
31394A PY 6|FNR 2004-65 AE SEQ 4.50 11/25/2031... ... | 02/25/2013. | MBS Paydown 305,115 305,115 314,459 (6) (6) 11/25/2031.
31394F UT 0|FNR 2005-94 YD PAC 4.50 08/25/2033... ... | 08/25/2013. | MBS Paydown 856,804 856,804 871,263 | .oveerren821,295 | oo | e 35,509 35,509 08/25/2033.
31394M ZK 9|FHR 2717 BV SEQ 6.00 09/15/2017.... ... | 08/15/2013. | MBS Paydown 300,348 300,348 303,140 | .ooeereei300,326 | oo | e 21 21 09/15/2017.
31394N 5L 8|FHR 2713 H SEQ 4.00 12/15/2018, oo | 12/15/2013. | MBS Paydown..........covnrereerreenenns [ covneinerierireeineiins | evevieees 167,091 | covvveneee 167,091 | ovvvrne 171,581 (576) 12/15/2018.
31394R FP 9|FHR 2750 TA PAC 5.00 02/15/2032.... ..| 06/15/2013. | MBS Paydown 204,045 204,045 210,358 (612) 02/15/2032.
31394T C7 8|FHR 2759 BD PAC 5.00 08/15/2032. ... | 11/15/2013. | MBS Paydown 579,211 579,211 600,478 (2,253) 08/15/2032.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.... ... | 12/15/2013. | MBS Paydown 279,681 279,681 284,882 (974) 06/15/2019.
31395 BA 3|FHR 2881 TE PAC 5.00 07/15/2033.... ... | 12/15/2013. | MBS Paydown 583,153 583,153 609,759 (3,555) 07/15/2033.
31395) KT 2|FHR 2882 UM SEQ 4.50 08/15/2019... ... | 12/15/2013. | MBS Paydown 1,634 1,634 | oo 1,689 (8,435) 08/15/2019.
31395 MW 3| FHR 2892 DB SEQ 4.50 11/15/2019.... ... | 12/15/2013. | MBS Paydown 263,220 263,220 265,852 (320) 11/15/2019.
31395L R8 6|FHR 2921 NE PAC 5.00 09/15/2033 ... | 12/15/2013. | MBS Paydown 829,163 829,163 859,479 (4,073) 09/15/2033.
31395P QP 0| FHR 2948 YD PAC 5.50 08/15/2033.... + | 12115/2013. | MBS Paydown...........ccvveieieniieins [ ceriveerernsiesesninenns | eveveinns 185,824 | ........... 185,824 | ........... 185,984 161 08/15/2033.
31395P UD 2|FHR 2941 XD PAC 5.00 05/15/2033.... oo | 12/15/2013. | MBS Paydown..........cocvverevirrenenes [ v | s 747978 | .......... 747,978 (4,267) 05/15/2033.
31396A 6H 2|FHR 3038 QA SEQ 5.00 02/15/2024.... ... | 05/15/2013. | MBS Paydown 70,212 | oo 70,212 (65) 02/15/2024.
31396A FH 2|FHR 3028 ME PAC 5.00 02/15/2034.... ... | 12115/2013. | MBS Paydown 48,042 | .....couu 48,042 (2,184) 02/15/2034.
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035.... wee | - | 12/15/2013. | MBS Paydown 617,300 617,300 | .......c..637,170 | coviiererni801,270 | oo | cveerene(11,6688) | s [ (11,668) 01/15/2035.
31396H 6D 6|FHR 3102 PH PAC 5.00 07/15/2031........ccrevvvivienne .. 1 02/15/2013. | MBS Paydown..........ccvvviiieniieins | cerrveirernsissesninenins | vevvveinns 148,374 | ........... 148,374 124 07/15/2031.
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31396H 6E 4|FHR 3102 PJ PAC 5.00 05/15/2034............covvvierne o[ 12/15/2013. | MBS Paydown...........cccvrereinneenes | cevennineeineeiscinnnns | cvveees 1,320,627 | ........ 1,320,627 | ........ 1,366,643 (7,055) 05/15/2034.
31396L JT 8|FNR 2006-102 PD SEQ 5.00 01/25/2035 «.. | 12/25/2013. | MBS Paydown..........cccovvvevveenervenes [ v | e 1,247,113 | ... 1247113 | ... 1,275,173 (2,457) 01/25/2035.
31396X HH 0|FNR 2007-77 TC PAC 5.50 09/25/2034 ... | 12/25/2013. | MBS Paydown 929,616 929,616 965,058 | ..o 918,974 | oo | e 10,642 | | i 10,642 09/25/2034.
31397C TL 3|FHR 3242 QB PAC 5.50 01/15/2034..... +. | 10/15/2013. [ MBS Paydown..........ccvrvriiernrinnins [ cerrveireninsisnisniienns | evveinns 420,774 | ..o 420,774 878 01/15/2034.
31397F 2N 1|FHR 3282 YC SEQ 5.50 09/15/2021.... ... | 12/15/2013. | MBS Paydown 51,276 ..51,276 (8) 09/15/2021.
313978 XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026... ... | 12/25/2013. | MBS Paydown 30 30 0 03/25/2026.
31397U RJ 0|FNR 2011-63 MV SEQ 3.50 07/25/24.. .« | 12/25/2013. | MBS Paydown..........cocvvvreveirinenes [ v | e 134,886 | ........... 134,886 | ..cooouc 139,248 (466) 07/25/2024.
31398C TG 3|FHR 3536 DE SEQ 4.00 12/15/2026.... ... | 07/15/2013. | MBS Paydown 267,008 267,008 274,726 (1,720) 12/15/2026.
31398F JG 7|FNR 2009-80 MA SEQ 4.00 04/25/2027.. ... | 12/25/2013. | MBS Paydown 202,693 202,693 212,257 (2,455) 04/25/2027.
31398R E7 6|FNR 2010-57 DP PAC 4.00 08/25/203 ... | 12/25/2013. | MBS Paydown 430,349 430,349 444,597 (3,832) 08/25/2039.
31398R ZU 2|FNR 2010-57 DB PAC 4.00 01/25/2038... .. | 12/25/2013. | MBS Paydown 488,363 488,363 505,637 (5,934) 01/25/2038.
31402D 7J 3|FNCI 726397 PT 4.00 07/01/2018.... ... | 12/25/2013. | MBS Paydown 379,367 379,367 390,037 (2,992) 07/01/2018.
31403D JE 0|FNCI 745561 PT 5.00 08/01/2020.... oo | 12/25/2013. | MBS Paydown..........coovvereerreenenes [ covreeneiineiireeineiins | eveeinees 189,026 | ........... 189,026 | ..ccoovne 189,765 (103) 08/01/2020.
31403D KD 0|FNCI 745592 PT 5.00 01/01/2021 1. | 12125/2013. | MBS Paydown..........coervrinnirnriinis [ cerrveerernsisnisninenins | evvveinns 117,337 | o M7,337 | v 118,400 (138) 01/01/2021.
31412Q SE O0|FNCIPL 932117 PT 4.00 11/01/2024.. v | v | 12/25/2013. | MBS Paydown 524,374 524,374 542,379 (2,842) 11/01/2024.
31416W ZA 3|FNCT PL AB1636 PT 3.50 10/01/2030.............c...... ... | 12/25/2013. | MBS Paydown 265,449 265,449 272,195 (525) 10/01/2030.
31417Y GK 7 |FNCI PL MA0201 SEQ 4.00 10/01/24.. ... | 12/25/2013. | MBS Paydown 639,699 639,699 660,674 (4,809) 10/01/2024.
31417Y R2 5|FNCN MA0504 PT 3.50 08/01/2020 ... | 10/22/2013. | ANCORA ADVISORS LLC 882,740 836,414 873,007 (8,115) 08/01/2020.
31417Y R2 5| FNCN MA0504 PT 3.50 08/01/2020. o | 12125/2013. | MBS Paydown..........crervrirninriinis [ cerrveeernsisnisnnenins | evvveinns 792171 | s 792171 | v 826,829 (4,434) 08/01/2020.
31417Y SD 0|FNCI PT 3.50 09/01/2025. v | - | 12125/2013. | MBS Paydown 508,798 508,798 526,818 (2,696) 09/01/2025.
31417Y SK 4| FNCN MA0521 PT 3.50 09/01/2020..........ccrvvrvrvnne .| 12/125/2013. | MBS Paydown 574,039 574,039 | .......... 600,456 (2,850) 09/01/2020.
31418A CR 7 |FNCN PL MA0979 PT 3.00 02/01/2022 ... | 12/25/2013. | MBS Paydown 95,319 | ovvvecnnd 95,319 | covevenee 100,055 (789) 02/01/2022.
31418V T5 1|FNCIAD7771 PT 4.00 07/01/2025 ... | 12/25/2013. | MBS Paydown 327,632 327,632 340,636 (2,606) 07/01/2025.
31419D MQ 1|FNCI AE3066 PT 3.50 09/01/2025... oo | 12/25/2013. | MBS Paydown.........ccvvvreveirinenes [ v | e 479,084 | ........... 479,084 | ........... 491,932 (1,588) 09/01/2025.
31419D NW 7|FNCI AE3104 PT 3.50 09/01/2025... ... | 12/25/2013. | MBS Paydown 267,529 267,529 277,382 (3,678) 09/01/2025.
373506 AV 6|GAENVIR WTR AUTH 4.00 03/15/2021 .| 12115/2013. | Sinking Fund Redemption...........ccc. | ceeereervrneererniins 1,570,000 1,570,000 1,554,080 | ..........1,556,429 | ..coovvvvvrviririns | oo 11,937 | i v 11,937 03/15/2021.
378294 AY 8|GLENDALE PPTY-SER A 5.00 07/01/2019.. ... | 07/01/2013. | Partial Call ..1,000,000 ..1,000,000 ..1,066,080 (7,915) ..1,000,000 07/01/2019.
402228 AV 2|GULF COAST WST REF 6.10 08/01/2024 (IP ... | 07/08/2013. | Call 1,200,000 1,200,000 1,207,200 0 1,200,000 08/01/2024.
419800 EW 3|HI ST BUDGET & FIN B 5.00 12/01/22(HE1).. oo | 1071812013, | Call...ooeovereceeeeeeeveeriene | e | e 3,000,000 | ........ 3,000,000 | ........ 3,036,000 (7,279) | oo | e 3,000,000 12/01/2022.
45201L WF 8|IL ST HSG DEV AUTH C 3.875 12/01/2043 ... | 12/01/2013. | MBS Paydown 1,643 1,643 | oo 1,643 0 12/01/2043.
45506A BL 4[IN STHSG & CMNTY DEV 4.50 06/01/2028... .| 12/01/2013. | Partial Call 75,000 (4,631) 06/01/2028.
45506A BL 4|IN ST HSG & CMNTY DEV 4.50 06/01/2028 ... | 12/01/2013. | Sinking Fund Redemption. 80,000 (4,642) 06/01/2028.
455254 FC 1|INDIANAPOLIS ARPT-RF 5.10 01/17 (FDX).... ... | 06/25/2013. | Payment on Intercompany Balance | .........cccooveens | wovveens 3,295,500 | ........3,000,000 | ........3,358,500 | ...........3,274,203 | ...ccecrvermmrrnee | cerreren(31,281) | oo | e, (31,281) 01/15/2017.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029 ... | 10/15/2013. | Partial Call 70,000 (4,826) 01/01/2029.
49130T NP 7 |KY HSG CORP SER B 4.25 07/01/2027.. weee | o | 10/15/2013. | Partial Call 55,000 (2,587) 07/01/2027.
54627A CD 7|LA SFM HMOWNR ZONE B-1 5.70 12/01/2038..... .| 12/01/2013. | Partial Call..........c.cocovrrereeieeeereiens | covveeeeeeeeieeieierenens | eveveneans 125,000 (5,861) 12/01/2038.
54811A U9 2|LWR CO RVR-A-UNERE 5.375 05/15/2020.... ... | 01/01/2013. | Def ent.. . 405,031 405,000 0 05/15/2020.
57419P HA 0| MARYLAND ST CMNTY 5.75 09/01/2039.... o | 1211212013, | Partial Call..........ocvveereerierireiinnes [ v | s 165,000 | ...........165,000 | ........... 171,353 | e 170,227 | s | e (5,227) (5,227) 09/01/2039.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031 ... | 07/01/2013. | Partial Call 55,000 (2,685) (2,685) 01/01/2031.
60416Q DL 5|MNHSGFIN MTG SRS D 4.50 07/01/2034........... | ... | 07/01/2013. | Partial Call 50,000 | .ccceeeern.50,000 | vooiiirnnn53,978 | o 53,481 | s [ s (3,481) (3,481) 07/01/2034.
60416Q FT 6|MN HSG FIN AGY-A 2.60 09/01/2042.................... ... | 12/01/2013. | Partial Call 77,204 , (75) (75) 09/01/2042.
605279 KZ 0|MS ST BUS FIN CORP 2.25 12/01/40 (MSPWO).... | ... | 01/15/2013. | PUL.......cvvoevrerireereriseiserienineesiens | ceverienieeessenissins | ervenens 1,500,000 | ........ 1,500,000 | ........ 1,501,481 (37) (37) 12/01/2040.
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60535G AX 0|MS ST HOME CORP SR A 4.50 12/01/2031.......... ... | 12/01/2013. | Partial Call..........ocvreervrereerineienies [ v | s 155,000 | ........... 155,000 | .ooocvenee 167,042 | oo 164753 | e | s (9,753) (9,753) 12/01/2031.
60535Q FD 7|MS HOME CORP 5.4 06/01/2038...........coovcnivenrenne ... | 12/01/2013. | Partial Call 330,000 330,000 341,862 | ..o 331,639 | oo [ i (9,117) (9,117) 06/01/2038.
60535Q LY 4|MS ST HOME CORP SF MTGE 2.75 12/01/2032.... | ... | 12/01/2013. | MBS Paydown 83,038 | coovovvee 83,038 | .ccovvenee. 83,038 0 0 12/01/2032.
60636X 8E 6|MO ST HSG SFH SR E-2 4.50 11/01/2027. o 12/01/2013. [ Partial Call..........covvrveviiveviririrerinins [ e | cevvveinns 160,000 | ...........160,000 | ... 172,328 | ............ 170,089 | .coocvvivicrvcries | eeeereens(10,089) [ oo [ (10,069) 11/01/2027.
60637B BD 1|MISSOURI ST 4.625 05/01/2028..... ... | 12/01/2013. | Partial Call 85,000 (4,7111) 05/01/2028.
60637B CK 4| MO SF HSG DEV SFM E4 4.25 11/01/2030. ..| 11/01/2013. | Partial Call 85,000 ...85,000 | .. ..91,181 (5,592) 11/01/2030.
607167 DV 2|MOBILE AL IDR B 4.875 06/01/2034 (SO1 e | 03/19/2013. | PUL...cvovirireirienieeiieniereneeiens | e | e 1,000,000 | ........ 1,000,000 | ........ 1,000,000 0) 06/01/2034.
63967C N6 5|NE ST SFH F 4.40 03/01/2020. ... | 08/01/2013. | Partial Call..........ocvveerverererirneirenees [ v | e 160,000 | ...cvveeee 160,000 | .ocvvrnee 162,960 | ..ooooeern 161,463 | oo (1,463) 03/01/2020.
63967C N6 5|NE ST SFH F 4.40 03/01/2020. 10 {09/01/2013. | Call...ovvovvriieseesienieeiins | i | s 1,455,000 | ........ 1,455,000 | ........ 1,481,918 | ... 1,468,306 | ..ooovovecrienns | evrennd(13,308) [ oo | v (13,306) 03/01/2020.
64469D EF 4|NH SFM E AMT AQUIS 5.75 01/01/2037 ... | 07/01/2013. | Sinking Fund Redemption. 10,000 (338) 01/01/2037.
64469D EF 4|NH SFM E AMT AQUIS 5.7501/01/2037.... .. [ 12/01/2013. | Partial Call...........ocverernririieeirens | o | cevreina 440,000 | ..........440,000 | ..........460,240 | ...........454,869 | ....cccccoovrmirnns | correren(14,869) | oo | e (14,869) 01/01/2037.
647200 M8 4|NM MTGE FIN AUTH SFM 4.625 09/01/2025.. ... | 09/01/2013. | Sinking Fund Redemption, 30,000 (1,271) 09/01/2025.
647200 M8 4|NM MTGE FIN AUTH SFM 4.625 09/01/2025.. .| 11/01/2013. | Partial Call...........cveeevererereeeereene oo | v 120,000 (5,084) 09/01/2025.
647200 N5 9|NM MTG FIN SFM 5.00 09/01/2030 ... | 08/01/2013. | Partial Call 50,000 (3,510) 09/01/2030.
647200 V3 5|NEW MEXICO SF MTGE B-13.75 03/01/2043........ | ... | 12/01/2013. | Partial Call 75,000 (4,366) 03/01/2043.
647200 X6 6|NM MTGE FIN SFM C 14.50 10/01/2043................ ... | 12/01/2013. | Partial Call 5,214 (209) 10/01/2043.
658207 MZ 5|NC ST HSG FIN SRS 2 4.25 01/01/2028, ... | 07/01/2013. | Sinking Fund Redemption. 40,000 (1,719) 01/01/2028.
658877 DZ 5|N DAKOTA ST HSG 4.50 01/01/2028 ... | 07/01/2013. | Partial Call 65,000 (3,775) 01/01/2028.
658909 CL 8|NORTH DAKOTA ST HSG F 4.50 01/01/2035. ... | 07/01/2013. | Partial Call 215,000 (5,809) 01/01/2035.
677377 U9 2|OHIO HSG 4.80 11/01/2028 v | | 11/01/2013. | Partial Call 70,000 (4,985) 11/01/2028.
677555 YF 5[OH ECON TXB OH ENT BD 6.125 09/01/2019........ ... | 03/01/2013. | Sinking Fund Redemption............cc. [ ceeereerernrvevernnnerins | vevvveinns 100,000 | ...cvoeee. 100,000 | .ooeveeee 100,072 (0) 09/01/2019.
67756C AG 3|OH ST HOSP-A 5.00 01/15/2020 ... | 06/25/2013. | Payment on Intercompany Balance 3,252,311 2,945,000 | ........ 3,414,109 | ...........3,385,426 | ...oooovrivcririrrs | weeerene(27,696) | v [ (27,696) 01/15/2020.
686087 LA 3|OR ST HSG SFM AMT B 4.50 07/01/2023... ... | 10/01/2013. | Partial Call 255,000 255,000 260,814 | .....c........ 260,149 | oo (5,149) 07/01/2023.
686087 NS 2|ORHSG & CMNTY SVCS B 2.50 07/01/2034.. ... | 10/01/2013. | Partial Call 55,000 | .oovvrreen 55,000 0 07/01/2034.
708796 YR 2|PAHSG FIN AG 5.00 04/01/2028 ... | 07/10/2013. | Partial Call 275,000 275,000 | .oo0ernn291,332 | iiiennni289,125 | oo | e (14,125) [ s | e (14,125) 04/01/2028.
76221R RB 1|RIHSG & MTG 63A 4.00 10/01/2040 .. [ 10/01/2013. | Partial Call...........oocveeerrieriieeinens | corererieiissiseiiienins | cevneinns 135,000 | ..o 135,000 (7,925) 10/01/2040.
83712T BZ 3|SC ST HSG FIN/DEV SR 2 5.00 07/01/2027 ... | 10/01/2013. | Partial Call 30,000 ...30,000 (1,972) 07/01/2027.
880459 6U 1|TN HSG DEV AGY 5.75 01/01/2037 weee | . | 10/01/2013. | Partial Call 810,000 810,000 | .........854,211 | ..ccc0eee..840,436 | ..oovevvrcrrenns | cieerre(B0,436) | v [ (30,436) 01/01/2037.
880591 CU 4|TENN VALLEY AUTH E 6.25 12/15/2017................ ... | 05/28/2013. | ANCORA ADVISORS LLC 582,407 | ..oooves 475,000 (6,494) 12/15/2017.
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028...... ... | 09/01/2013. | Sinking Fund Redemption. 60,000 | ..o 60,000 (3,805) 09/01/2028.
88271H EP 0| TEXAS ST HSG MTGE REV B 4.45 09/01/2028...... ... | 12/01/2013. | Partial Call 35,000 | .o 35,000 (2,263) 09/01/2028.
889396 LA 3|TOLEDO OH WTRWKS REV 5.00 11/15/2016 ... | 07/25/2013. | Def ent.. 372,080 365,000 391,481 (1,642) 11/15/2016.
914331 HB 2|UNIV IL INTEGRATE PJ 5.00 10/01/2013.............. ver | 10/01/2013. | MALUIIEY......ocvvvevrrircircieerieeiienes [ e | e 1,000,000 | ........ 1,000,000 | ........ 1,119,520 | oo 1,011,817 | e | e (11817) s | e (11,817) 10/01/2013.
914353 UV 7|UNIV OF IL AUX FACS 5.00 04/01/2022 ... | 06/18/2013. | Def 18N | e | e 1,035,125 | ........ 1,000,000 | ........ 1,058,080 | ...cccvver. 1,046,766 | oo | e (T1641) s [ e (11,641) 04/01/2022.
917436 X7 7|UTAH ST HSG CORP SF 4.00 07/01/2024.. wer| . | 07/01/2013. | Partial Call 65,000 | ..cooonrennd 65,000 | ..ocoonnene 65,059 (51) 07/01/2024.
919061 FC 0|VALDEZ TERMINAL REV C 5.00 01/01/21(BP)....... ... | 06/25/2013. | Payment on Intercompany Balance | .........cccoecvevvvens | vevres 3,422,460 | ........ 3,000,000 | ........ 3,427,320 (20,125) 01/01/2021.
92812U DA 3|VA ST HSG DEVV AUTH 4.30 10/01/2017.. ... | 06/05/2013. | Call +v.1,000,000 | ........1,000,000 | ........1,000,000 (43) 10/01/2017.
93978T MA 4|WA ST HSG FIN SF 4.50 06/01/2032 .. 103/01/2013. | Partial Call...........oveneeerrreriieniiens | corerirseeiseiseiiienins | cevneenes 160,000 | ........... 160,000 | ..oocveeee 166,875 (5,909) 06/01/2032.
97689P 6R 4 |WI ST HSG & ECON DEV 5.50 09/01/2038 ... | 09/01/2013. | Sinking Fund Redemption. 365,000 365,000 382,708 | .ovoeeere 379,071 | oo | eveerenn(12,274) | i | e (12,274) 09/01/2038.
97689P X2 9|WIHSG ECON DEV D 5.10 09/01/2024. e | 1 03101/2013. | Call..cvoeeeeeeeeeeeeeeeceee | oo | e 2,500,000 | ........ 2,500,000 | ........ 2,496,368 3,144 ..2,500,000 |... SO PN o I [P 63,750 | 09/01/2024.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1t s creen | 88,948,018 | ...... 86,549,102 | ...... 90,213,191 | .........82,824,840 | ......ccoecceee0 | o0in(621,290) | oo 0 [ (621,290) | ...ovvrerenns (U 88,120,577 |...... 0] ... 827441 | ....... 827,441 | ..2/471,832 |..... XXX......

Bonds - Industrial and Miscellaneous

00249E AA 8| AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.......... | | 12/01/2013. | Sinking Fund Redemption 48,821 | ..o 48,821 | oo 48,821 | .o | | | ‘ 0 ‘ ................. 48,821 | .o s | e (V1 I 366 | 11/01/2017.
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00430X AD 9| ACCELLENT INC 8.375 02/01/17.......ceovrveerrirernns . 12113/2013. | MORGAN STANLEY.......coovivirmins e | e 634,200 620,319 [ .o (3,427) 02/01/2017.
007036 GS 9|ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 ... | 12/25/2013. | MBS Paydown 42,666 838 06/25/2035.
02149M AB 5| CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037 ... | 11/25/2013. | MBS Paydown 38,940 (67) 03/25/2037.
02149M AB 5|CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037. ... | 12/25/2013. | Pass-Through Loss (4) 03/25/2037.
03040W AB 1|AMERICAN WATER CAP 6.085 10/15/17 ... | 10/08/2013. | Cash Tender. 863,235 (5,229) 10/15/2017.
032177 AD 9[AMSTED INDS 144A 8.125 03/15/2018 ... | 12/13/2013. | MORGAN STANLEY. 86,330 (12) 03/15/2018.
035229 CY 7|ANHEUSER BUSCH 5 01/15/15 .1 09/12/2013. | BNP PARIBAS.........coovvrmerirerinrins | ceveerrnerirerinsiinens | cvveees 2,663,590 | ........ 2,520,000 | .....2,721,794 | .02 721,794 | oo | ererrenn(35,866) | oo | s (35,866) 01/15/2015.
037933 AE 8|APRIA HEALTHCARE 11.25 11/01/2014. e [ 05/06/2013. | Call..ceoeeeeeeeeeeeeeeeeeeeeees | eevveeeeeseseeeseeseesnns | oereeneeas 454433 | ........... 442,000 (4,061) 11/01/2014.
03938L AP 9 [ARCELORMITTAL 7 10/15/39 .| R | 10/24/2013. | DEUTSCHE BANK 6,930 7,000 4 170 10/15/2039.
03938L AP 9|ARCELORMITTAL 7 10/15/39. R | 10/25/2013. | DEUTSCHE BANK 5,940 6,000 3 146 10/15/2039.
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.. .| 12/125/2013. | MBS Paydown 59,283 | oo 59,283 6,759 6,759 06/25/2037.
059475 AG 8|BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.. .| 12/125/2013. | Pass-Through Loss 8,480 0 06/25/2037.
073902 PR 3|BEAR STEARNS CO 6.40 10/02/2017 ... | 05/21/2013. | SUSQUEHANNA INTL GRP.....ccooee [ corrrrerirneirneriinnins | e 2,391,660 | ........ 2,000,000 | ........ 2,302,640 | .oe0r0i2,236,152 | oo | e (R 2070 R SR (18,207) 10/02/2017.
117788 AA 0|BSKYB FINANCE UK PLC 5.625 10/15/2015 . |R [ 09/12/2013. | JP MORGAN SECURITIES INC..... 542,910 500,000 552,637 | oo 534,679 | oo [ s (8,567) (8,567) 16,798 | ........16,798 | ....... 25,938 | 10/15/2015.
12479L AA 8| CAI 2012-1A A ABS 3.47 10/25/2027 v |R | 12/25/2013. | MBS Paydown.........ccoeveueemerierins | ceerrererseernensssninens | eveneeens 100,000 | ...ccveveee 100,000 | .ovverneene 99,978 2 2 10/25/2027.
12479L AC 4|CAI 2013-1A A ABS 3.35 03/27/2028............cocovveree R [12/25/2013.| MBS Paydown 75,000 | ..cooonee 75,000 | .ooovvnnee 74,995 0 0 03/27/2028.
1248EP AL 7|CCO HOLDINGS LLC 7.875 04/30/2018 ... | 05/03/2013. | Cash Tender. 372,138 350,000 360,070 (623) (623) 04/30/2018.
1248ME AG 4| CBASS 2007-CB4 A2D SEQ STEP 04/37.... ... | 12/25/2013. | MBS Paydown 344,140 344,140 282,195 8,249 8,249 04/25/2037.
125634 AG 0|CLIF 2013-1A ABS 2.83 03/18/2028 ... | 12118/2013. | MBS Paydown 75,000 | ..coooonee 75,000 ...74,989 03/18/2028.
125634 AL 9|CLIF 2013-3A A ABS 3.67 11/18/2028 v | o | 12/18/2013. | MBS Paydown 4,926 11/18/2028.
12667F 5E 1|CWALT 2005-6CB 1A3 SEQ 5.25 04/25/2035......... ... | 12/25/2013. | MBS Paydown 233,500 04/25/2035.
131347 BS 4| CALPINE CORP 7.875 07/31/2020.. ... | 12/02/2013. | Partial Call 6,180 07/31/2020.
131347 BW 5| CALPINE CORP 7.50 02/15/2021.... ... | 12/02/2013. | Partial Call 2,060 02/15/2021.
131347 BY 1|CALPINE CORP 7.875 01/15/2023.. ... | 12/02/2013. | Partial Call 30,900 01/15/2023.
146900 AG 0| CASCADES INC 7.75 12/15/2017.... ... |1..]12/13/2013. | SUMRIDGE PARTNERS LLC......... 69,848 12/15/2017.
14912L 2Y 6|CATERPILLAR FINL F 5.50 03/15/2016.............c.... 1.1 09/12/2013. [ CITIGROUP......coooevviriirerniiiiiniins | e | e 1,782,249 03/15/2016.
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018... | ... | 08/08/2013. | BANC OF AMERICA SECURITIES 25,250 03/01/2018.
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018... | ... | 09/24/2013. | DEUTSCHE BANK wor [ | s 122,078 03/01/2018.
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018... | ... | 09/24/2013. | PERSHING SECURITIES CORP... | ..c.coecermrvmmrrvirrens | wovrvivrians 72,361 03/01/2018.
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018... | ... | 10/09/2013. | LAZARD FRERES & CO. 37,000 03/01/2018.
153527 AG 1|CENTRAL GARDEN & PET CO 8.2503/01/2018... | ... | 10/10/2013. | LAZARD FRERES & CO. 25,000 03/01/2018.
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018... | ... | 10/11/2013. | LAZARD FRERES & CO. 44,000 03/01/2018.
153527 AG 1|CENTRAL GARDEN & PET CO 8.25 03/01/2018... | ... | 10/16/2013. | LAZARD FRERES & CO.......ccecvves | covrrrerimrirneirineinnens | vevireneens 154,000 03/01/2018.
165167 CD 7 |CHESAPEAKE ENRGY 9.50 02/15/2015. ... | 12/13/2013. | MORGAN STANLEY. 380,625 350,000 377,303 02/15/2015.
171871 AL 0| CINC BELL INC 8.25 10/15/2017 ... | 10/15/2013. | Call 528,955 508,000 509,070 10/15/2017.
17309A AD 1|CMALT 2006-A1 1A4 NAS 5.75 04/25/36 ... | 12/25/2013. | MBS Paydown 35,844 | ............ 35,844 ...31,856 04/25/2036.
17309A AD 1| CMALT 2006-A1 1A4 NAS 5.75 04/25/36 ... | 12/25/2013. | Pass-Through Loss 4,598 4,086 04/25/2036.
18451Q AH 1|CLEAR CHNL WORLD 7.625 03/15/2020.... ... | 07/24/2013. | BARCLAYS CAPITAL.....coovvirrrirres [ cerrreererinnissesnirerins | evereinns 191,978 | ... 179,000 | .. .179,000 03/15/2020.
18911M AC 5|CLOUD PEAK ENERGY 8.25 12/15/2017... v | | 12/13/2013. | SUMRIDGE PARTNERS LLC......co. | covverererrerrrisirnens | evereeens 156,555 | ...ccvveeee 150,000 | .ocvvvne 155,205 12/15/2017.
18911M AD 3|CLOUD PEAK ENRGY 8.50 12/15/2019 v | [ 1211312013, | C LKING.......oovoeriereceeecresan 242,290 223,000 221,873 12/15/2019.
19190A AB 3| COFFEYVILLE RESOURCES 10.875 04/01/2017... | ... | 02/22/2013. | Make Whole Call........... 313,576 287,000 285,759 04/01/2017.
20854P AD 1|CONSOLIDATED ENERGY 8.00 04/01/2017.......... ... | 12/13/2013. | SUMRIDGE PARTNERS LLC 21,135 | v 20,000 | .o 20,000 04/01/2017.
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217203 AD 0|COPANO ENERGY LL 7.75 06/01/2018.................. 10| 06/01/2013. | Call....cooveeieiiriciieiseiseiieni [ e | s 155,813 | .o 150,000 | .ooocveeee 152,296 | ..ovovvernene 151,674 |.. (182) (182) 06/01/2018.
217203 AE 8|COPANO ENERGY 7.125 04/01/2021 ... | 01/30/2013. | SEAPORT GROUP 368,400 320,000 320,000 (0) 04/01/2021.
225310 AD 3|CREDIT ACCEPTANCE 9.125 02/01/2017.. ... | 12/13/2013. | RBC CAPITAL MARKETS......cccovver [ wovmrrmerierrneineinns | e 187,347 | oo 178,000 (2,066) 02/01/2017.
257867 AX 9|DONNELLEY & SONS7 05/15/18.... ... | 08/26/2013. | Cash Tender. 29,545 ...27,000 877 05/15/2018.
257867 AX 9|DONNELLEY & SONS7 05/15/18.... .| 12/13/2013. | UBS WARBURG . 16,947 ..15,000 488 05/15/2018.
WELLS FARGO BROKERAGE

262049 AA 7|DRILL RIGS HLDS 6.50 10/01/2017 .|R | 12/13/2013. | SERVICES 288,954 270,000 270,167 1,499 10/01/2017.
26223U AB 5|DRUGB 2012-1 A2 ABS 4.474 01/15/2025.. ... | 10/15/2013. | MBS Paydown 212,927 212,927 212,926 2 01/15/2025.
29444U AJ 5|EQUINIX INC 8.125 03/01/2018 voee | o [ 0410412013, [ Call..ovovreiiieieeeeiesesiei | e | e 411,031 | oo 371,000 | ........... 392,949 (1,047) 03/01/2018.
29445G AH 9 |EQUINOX HOLDINGS 9.50 02/01/201 veee |00 02/01/2013. | Calll...oeoreierieeerieieeienis [ e | e 199,025 | ........... 190,000 | vovvvrneee 196,289 (46) 02/01/2016.
294450 AA 3| EQLS 2007-1 A2A SEQ SSNR FLT 04/25/2037....... o | 12125/2013. | MBS Paydown..........ccvvviiieniireis [ e | eviveinnd 608,014 | .......... 608,014 7,030 04/25/2037.
30605X AA 1|FWAY 2012-1 A2 ABS 4.21 10/15/2042... ... | 12/15/2013. | MBS Paydown 43,373 ...43,373 0 10/15/2042.
32028H AD 5|FFML 2006-FF10 A4 SEQ FLT 07/25/2036.. woo | | 12/25/2013. | MBS Paydown 214,348 214,348 | .. 5,165 07/25/2036.
32051G SD 8| FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..... | ... | 12/25/2013. | MBS Paydown 342,817 342,817 286,252 22,761 08/25/2035.
362257 AB 3|GSAA 2006-17 A2 SEQ FLT 11/25/2036................. ... | 12/25/2013. | MBS Paydown 309,760 309,760 309,760 0 11/25/2036.
362381 AA 3| GSAA 2006-12 A1 SEQ FLT 08/25/2036.. .. | 12/25/2013. | MBS Paydown 65,250 | ..oooonvenad 65,250 | .ocvornvnne 65,250 35,235 08/25/2036.
36239Y AB 8|GABELLI ASSET MG 5.50 05/15/2013 ... | 05/15/2013. | Maturity. v | e | s 1,500,000 | ........1,500,000 | ........1,525,468 (1,220) 05/15/2013.
36298Y AA 8| GSAA 2006-14 A1 SEQ FLT 09/25/2036.. ... | 12/25/2013. | MBS Paydown 50,705 | .ovvvrrnens 50,705 | .ovvoenne 50,705 27,256 09/25/2036.
369604 BC 6|GEN ELECTRIC CO 5.25 12/06/2017 ... | 05/06/2013. | ANCORA ADVISORS LLC 293,408 250,000 276,575 (1,360) 12/06/2017.
37185L AB 8|GENESIS ENERGY LP 7.875 12/15/2018 ... | 12/13/2013. | SUMRIDGE PARTNERS LLC......... | covevnerircrirncineeinns | e 453,852 | ....coouue 420,000 | ........... 422,795 (470) 12/15/2018.
374689 AC 1|GIBRALTAR INDS 8 12/01/15 B. ... | 01/31/2013. | Cash Tender. 378,354 372,000 382,718 [G151C)  RORONN IR 375,635 12/01/2015.
37952U AC 7|SEACO 2013-2A A ABS 3.67 11/17/2028 R | 12/17/2013.| MBS Paydown 4,167 4,167 0 0 4,167 11/17/2028.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 v | | 12/05/2013. | Paydown 202,293 202,293 08/05/2050.
411707 AA 0|HNGRY 2013-1A A2 ABS 4.474 03/20/2043............ ... | 12/20/2013. | MBS Paydown 22,500 | .oorirrenns 22,500 0) 03/20/2043.
435765 AD 4|HOLLY ENERGY PARTNERS 8.25 03/15/2018....... 1| 1211312013, | C LKING.......oovvreceecieeresrieeis [ e | e 158,064 | ........... 150,000 | .oereeers 156,557 | oo 154,678 | o [ s (1,299) 03/15/2018.
45112A AA 5[ICONX 2012-1A A ABS 4.229 01/25/2043 v | | 10/25/2013. | MBS Paydown 52,500 | .covorreee 52,500 2 01/25/2043.
457030 AG 9|INGLES MKTS INC 8.875 05/15/2017 wee | .- | 06/12/2013. | Cash Tender. 346,295 330,000 342,039 | .oiieirre336,896 | oo [ s (1,206) 10,605 10,605 | ........ 16,840 |05/15/2017.
45865V A* 1|INTERCONTINENTAL EXCH A 4.13 11/9/2018...... ... | 10/16/2013. | Cash Tender. 2,598,304 2,350,000 | ........ 2,350,000 11/09/2018.
45867X AE 4 |INTERGEN NV 9.00 06/30/2017 .| R | 06/13/2013. | Cash Tender............ccucvvvrerermreinens [ v | e 403,163 | .......... 390,000 | ........... 405,242 (991) 06/30/2017.
460690 BF 6|INTERPUBLIC GRP 10.00 07/15/2017.... cer | 07/15/2013. | Call...oveerieereiseieieeeieeens | e | e 1,228,500 | ........ 1,170,000 | ........ 1,368,684 | ........1,276,498 | ...ccoovvvrrvrinr | crrrreens (47,998) | ..vvvvereirrninne 07/15/2017.
46284P AL 8|IRON MOUNTAIN 8.00 06/15/2020 ... | 08/23/2013. | Call 260,000 250,000 252,600 (236) 06/15/2020.
46284P AM 6 |IRON MOUNTAIN 8.375 08/15/2021.... <o | .- | 08/22/2013. | Cash Tender. 73,533 | oo 67,000 | ..o 70,565 (338) 08/15/2021.
46284P AM 6 [IRON MOUNTAIN 8.375 08/15/2021.........cocorvrvrenee ... | 12/13/2013. | BANC OF AMERICA SECURITIES 89,848 | .....ccooouu 83,000 | .coovrrneen 87,417 (638) 08/15/2021.
466247 SE 4|JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 .. | 12/25/2013. | MBS Paydown..........cccvvverreneivenes [ e | e 1,003,085 | ........ 1,003,085 | .....c..... 848,861 58,048 08/25/2035.
46625M MC 0| JPMCC 2002-C1 F SUB CSTR 07/12/2037 ... | 12/12/12013. | MBS Paydown 889,457 889,457 900,019 | .oveeereren889457 | oo [ s (1,607) 07/12/2037.
46626L FL 9|JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035.. ... | 12/25/2013. | MBS Paydown 85,683 | ...ocou 85,683 05/25/2035.
46627M FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36 ... | 12/25/2013. | MBS Paydown 213,004 213,004 | ... 169,205 | oo 192,675 | oo | e 11,149 | 03/25/2036.
46627M FA 0| JPALT 2006-S1 3A2 SEQ FLT 03/25/36 .. | 12/25/2013. | PasS-Through LOSS............ovenmeenes | corvriieiineinsiinniins | revvveriesissiinnnins | ceeeeineens 30,203 | oo 23,992 0 03/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036 ... | 12/25/2013. | MBS Paydown 289,189 289,189 289,189 39,124 09/25/2036.
46629E AC 7|JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... oo | 12/25/2013. | PasS-Through LOSS.........c.eermeenes [ conerrerineinsiinneins | ceereerieeinesisnsins | ceneesneens 99,379 | oo 99,379 | oovveeereineriinniinns | e 13445 | s | s | i 13,445 09/25/2036.
471109 AC 2|JARDEN CORP 8.00 05/01/2016 ... | 03/28/2013. [ Cash TENET..........covvvvernrerervrirens [ e | eviveinns 104,675 | .c.conee 100,000 | ..o 104,000 (186) (186) 05/01/2016.
478160 AY 0|JOHNSON & JOHNSON 2.15 05/15/2016.. . 08/29/2013. | WILLIAM BLAIR & COMPANY....... | covevvvrmerrererncernenns | cvveens 1,694,826 | ........ 1,545,000 | ........ 1,565,502 | ..o 1,559,274 | oo | e (2,787) (2,787) 05/15/2016.
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488360 AF 5|KEMET CORP 10.50 05/01/2018........cccovvverrvverernnee ... | 10/31/2013. | IMPERIAL CAPITAL 1,965 10 1,983 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 11/05/2013. | LAZARD FRERES & CO. 2,925 16 2,975 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 11/07/2013. | ROBERT W BAIRD CO 12,675 69 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 11/08/2013. | CANTOR FITZGERALD & CO.....c.. | covrrrerirerirnsiinsiins | cvvvevirenns 12,675 69 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018. ... | 11/12/2013. | CANTOR FITZGERALD & CO........ 25,350 138 . . . 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ...| 11112/2013. | ROBERT W BAIRD CO. 38,025 ) 771 [T [ [V00) ] (1,209) 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 11/13/2013. | CANTOR FITZGERALD & CO........ 63,538 ) 2,497 I P (3,066) | .......... (3,066) 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 12/02/2013. | BANC OF AMERICA SECURITIES | .....oovvuerereiiinnins | crvererenns 63,700 ) 4,355 | e | rnerrnennen88,461 | i | e (4761) | (4,761) 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 12110/2013. | LAZARD FRERES & CO 17,730 ) 1,39 | o [l 19147 i | (LT | (1,417) 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018. ... | 12/11/2013. | LAZARD FRERES & CO. 4,925 ) 386 . . 392) | . 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ..|12/117/2013. | LAZARD FRERES & CO 7,920 ) 615 ....(585) 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 12/19/2013. | LAZARD FRERES & CO. 4,950 ) 383 05/01/2018.
488360 AF 5|KEMET CORP 10.50 05/01/2018 ... | 12/20/2013. | LAZARD FRERES & CO. 16,830 | .ooovrerne 17,000 | .o 19,295 | i 16,766 | e 1,770 (471) 1,299 05/01/2018.
494368 BB 8|KIMBERLY-CLARK 6.125 08/01/2017. ... | 02/07/2013. | ANCORA ADVISORS LLC. 527,337 | oo 435,000 | ..........504,657 | ............486,184 | ...ccooiriiiiris | e (1,177) (1,177) 08/01/2017.
500605 AE 0|KOPPERS INC 7.875 12/01/2019 v | | 12/13/2013. | JP MORGAN SECURITIES INC..... 257,476 238,000 251,661 | ... . . . (2,108) (2,108) 12/01/2019.
50075N AU 8| KRAFT FOODS INC 6.125 02/01/2018..........cccnvene ... | 12111/2013. | Cash Tender. 589,655 500,000 535,405 | .............. 523,668 | ....covvrvriris [ e (3,958) (3,958) 02/01/2018.
525ESC 1C  3|LEHMAN ESCROW 12/23/2010.. ... | 04/04/2013. | Escrow Reorganization Distribution 50,082 0 ... | 12/23/2099.
525ESC 1C  3|LEHMAN ESCROW 12/23/2010.. ... | 10/03/2013. | Escrow Reorganization Distribution 57,814 0 ... | 12123/2099.
525ESC 5A 3 |LEHMAN ESCROW BROS 5/12/2014. ... | 04/04/2013. | Escrow Reorganization Distribution 99,522 0 0 ... | 05/12/2014.
525ESC 5A  3|LEHMAN ESCROW BROS 5/12/2014. v | .- | 10/03/2013. | Escrow Reorganization Distribution | ............ccoeerseenes | woverernees 114,888 0 0 .| 05/12/12014.
52989L AH 2|[LIBBEY GLASS INC 6.875 05/15/2020...........cc.... ... | 05/07/2013. | Partial Call 24720 | oo 24,000 | ..o 24,000 0 0 05/15/2020.
543218 AA  9|LONGVIEW FIBRE PAPER 8.00 06/01/2016... ... | 08/19/2013. | Call 217,360 209,000 212,115 . (293) (293) 06/01/2016.
591709 AK 6|METROPCS WIRELESS 7.875 09/01/2018 ... | 12/13/2013. | SUMRIDGE PARTNERS LLC....c.... | coovrverrcriirineinns | e 422,478 | ........... 392,000 | ........... 409,687 | ..ovorreernid02,618 | oo | e (2,558) (2,558) 09/01/2018.
615394 AJ 2|MOOG INC 7.25 06/15/2018 ... | 12119/2013. | Call 207,250 200,000 | .......... 194,000 | .ooeeeeren 195,753 | oo [ v 4,247 4,247 06/15/2018.
61755F AA 3| MSST 2007-1 A1 SEQ FLT 06/25/2037. v | oo | 1212512013, | MBS Paydown..........ccvevercererenenns [ v | e 173,549 | ..ccooeeee 173,549 | v 161,780 8,856 8,856 06/25/2037.
63860H AC 3|NSTR 2007-A AV3 SEQ FLT 03/25/2037 wooe | . [ 12/25/2013. | MBS Paydown 390,984 390,984 365,934 6,334 6,334 03/25/2037.
63860L AC 4|NSTR 2007-B 2AV2 SEQ FLT 04/25/203 .. | 12/25/2013. | MBS Paydown..........ccceererrreenenes [ v | e 163,345 | ..ccvveeee 163,345 | .ovvvvne 145,581 .. 2,063 2,063 04/25/2037.
651290 AN 8|NEWFIELD EXPLOR 6.875 02/01/2020. .[12/13/2013. | SUMRIDGE PARTNERS LLC......... 296,390 277,000 289,169 | ..ovoeerrrei286,393 | oo [ s (1,569) (1,569) 02/01/2020.
Canadian Imperial Bank of
67000X AL O|NOVELIS INC 8.375 12/15/2017......ovverrrerrrnrirnes .. | 12/13/2013. | Commerce 373,695 350,000 350,000 | ..cooovrvrne 350,008 |.. 2 (2] SO SR 350,006 | ...cooorererrens | s 23,689 | ......... 23,689 | ........ 29,557 | 12/15/2017.
681904 AM 0 [ OMNICARE INC 7.75 06/01/2020..........coceverererernne ... | 08/28/2013. | Cash Tender. 243,810 216,000 215,891 | .o 215,870 |.. 421 421 | e 216,291 | oo | e 27519 | ... 27,519 | ........ 12,416 | 06/01/2020.
WELLS FARGO BROKERAGE
681904 AM 0 OMNICARE INC 7.75 06/01/2020. . |12113/2013. [ SERVICES | | e 133,200 | ..o 120,000 | .ooocreeee 127,500 | .ooveeeerern 125,965 | oo | e 916) [ | verineennn(916) | i | e 125,049 | i | v 8,151 | 8151 | 9,739 | 06/01/2020.
69348H DP 0|PNCMA 2001-C1F MEZ CSTR 03/12/2034. ... | 06/12/2013. | MBS Paydown 2,898,361 | ........2,898,361 | ........2,911,042 ......162,553 | 03/12/2034.
695459 AD 9|PAETEC HOLDING 8.875 06/30/2017 1| 01/23/2013. | Cash TeNAET.........cceeruereereneenes v | e 194,431 | ..ccooeeee 180,000 | .ovvvvnee 185,544 | ..iiveeer 183,575 [ s [ eerrerrnenene(81) | e | e (B1) [ | e 183,494 || 10010,937 | 110,937 | e 1,021 | 06/30/2017.
723655 AB 2 |PIONEER DRILLING CO 9.875 03/15/2018 v | 1211312013, [ C L KING ... [ cevrveieninsissisninenns | evvieinns 429,235 | .......... 403,000 | ........... 413198 | oeieeenid12,026 | o [ e TTT) i [ eveeeieeen QTTT) | i [ v 409,249 | | 1000002 19,986 | ... 19,986 | ........ 50,077 | 03/15/2018.
7244TW AU 3|PITNEY BOWES INC4 08/15/14 v | oer | 11/04/2013. | Make Whole Call...........coeerveenens [ o | e 3,107,550 | ........ 3,000,000 | ....... 3,173,670 | 1overere 3,173,670 [ oo | eeeerre(88,028) | e [ eeereeenn(88,028) [ oo | 3,082,472 | o | 100000 25,078 | ........25,078 | ...... 178,344 | 08/15/2014.
73179P AH 9| POLYONE CORP 7.375 09/15/2020...........c0convrec. ... | 12/13/2013. | SUMRIDGE PARTNERS LLC......... 238,140 216,000 229125 | oiiiiien227,932 | oo | e (1,854) [ s | v (1,854) | s 000 226,078 | | 0000 12,062 ..l 12,062 | 20,045 | 09/15/2020.
RAYMOND JAMES &
742718 DV 8|PROCTER & GAMBLE 1.45 08/15/2016. ... | 09/24/2013. | ASSOCIATES . 797,168 | ....coeen. 785,000 | ........... 784,812 28 08/15/2016.
742718 DV 8|PROCTER & GAMBLE 1.45 08/15/2016. ... | 10/22/2013. | WILLIAM BLAIR & COMPANY........ . . 1,210,813 | ........1,190,000 | ........1,189,714 46 08/15/2016.
74819R AG 1|QUEBECOR MEDIA 7.75 03/15/2016 wo | .. | 08/29/2013. | Call 57,736 | .ovverrenn 57,000 | .o 57,887 | ... . (196) 03/15/2016.
749239 AD 1|RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.............. ... | 12/25/2013. | MBS Paydown 282,086 282,086 259,536 | ..coorveiririeieiinins . 5,584 5,584 08/25/2046.
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T4924N AB 3| RASC 2007-KS4 A2 SEQ FLT 05/25/2037............... ... | 12/25/2013. | MBS Paydown 336,836 336,836 303,031 9,317 05/25/2037.
760985 UR 0|RAMP 2003-RS4 Al5 SEQ STP 05/25/2033 ... | 12/25/2013. | MBS Paydown 505,390 505,390 366,408 65,506 05/25/2033.
76110W SZ 0|RASC 2003-KS7 Al5 SEQ STP 09/25/2033 oo | 12/25/2013. | MBS Paydown..........coonvererrreinenns [ e | e 134,188 | ........... 134,188 | .ccvvvne 145,591 6,067 09/25/2033.
76111X TE 3|RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035. ... | 12/25/2013. | MBS Paydown 48,034 1,781 03/25/2035.
77340R AB 3|ROCKIES EXPRESS 6.25 07/15/2013. ... | 02/18/2013. | Make Whole Call 511,715 (1,710) 07/15/2013.
78442F BH 0|SLM CORP CPIFLT 11/01/2013 v | 11/01/2013. | MALUIIEY.....ooovvvceeneieeienn [ i | s 1,000,000 0) 11/01/2013.
78571C AA 6| SABRE INC 8.50 05/15/2019... ... | 09/20/2013. | BARCLAYS CAPITAL. 16,313 (0) 05/15/2019.
78571C AA 6| SABRE INC 8.50 05/15/2019... ... | 11/07/2013. | BANC OF AMERICA SECURITIES 26,580 (0) 05/15/2019.
78571C AA 6| SABRE INC 8.50 05/15/2019 ... | 11/07/2013. | BARCLAYS CAPITAL. 23,258 (0) 05/15/2019.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/202 ... | 12/20/2013. | MBS Paydown 819,902 819,902 819,752 105 08/20/2029.
83612P AC 4| SVHE 2007-1 2A2 SEQ FLT 03/25/37 v | [ 12/25/2013. | MBS PaydowN.........ccovvviirernrieinns [ coveirerissiseienieiinnns | vvveeeenn 746,096 | ........... 746,09 | ........... 713,920 21,601 03/25/2037.
852061 AF 7|SPRINT NEXTEL 8.375 08/15/2017........cccosvvvrrrenne ... | 12/13/2013. | BNY MELLON CAPITAL 515,688 | ........... 445,000 | .......... 467,181 (3,055) 08/15/2017.
Canadian Imperial Bank of
858119 AR 1|STEEL DYNAMICS 7.625 03/15/2020............c....... ... | 12/13/2013. | Commerce 271,275 250,000 270,000 (2,472) 03/15/2020.
858577 AP 4|STENAAB 7 12/01/16 R | 04/05/2013. | Call....oouverrereereeireineriersiesesensees | cvereenesseesesssssnens | eeesenens 118,000 | ...ocvvveee 118,000 | vovvvrnee 109,150 7,303 12/01/2016.
86311X AA 8| STRATS-DAIMLER DCX-05-P1 FLT 11/15/2013.... | ... | 11/15/2013. | MAEUFtY......ccrvvevrririrerirriirerniiniies | oo | ceveeins 1,000,000 (17) 11/15/2013.
86358R DX 2|SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. ... | 12/25/2013. | MBS Paydown 42,804 619 08/25/2031.
863619 AB 8|SASC 2007-OSI A2 SEQ FLT 06/25/2037.... oo | 12/25/2013. | MBS Paydown..........cocnvereernrenenes [ covneenerineriiseineiins | everinees 193,265 2,787 06/25/2037.
864486 AE 5| SUBURBAN PROPANE 7.50 10/1/2018.. ... | 12/13/2013. | SUMRIDGE PARTNERS LLC......... | cooverirerieriniiiniins | v 91,358 (972) 10/01/2018.
87311X AB 4|TW TELECOM HLDS 8.00 03/01/18. ... | 08/26/2013. | Cash TENET .........cccrvmereereneeines v | e 177,835 (707) 03/01/2018.
87407P AA 8| TAL 2013-1A A ABS 2.83 02/22/2038 .| 12/20/2013. | MBS Paydown 83,333 1 1 02/22/2038.
87612B AF 9 |TARGA RES PARTNERS 7.875 10/15/2018 .| 12/13/2013. | SUMRIDGE PARTNERS LLC......... 385,242 (18) (18) 10/15/2018.
87612E AT 3|TARGET CORP 5.12501/15/2013 [ 0171572013 | MALUTIY.......oovveveiieieeirseiisiines | cevinsiseeiieeiseinnnens | cvvieees 2,000,000 (350) (350) 01/15/2013.
880349 AN 5| TENNECO INC 7.75 08/15/2018 1| 1211312013, | C LKING.......ooevvreieieiniienis v | e 160,725 (537) (537) 08/15/2018.
88314R AA 4| TMCL 2013-1A A SEQ 3.9 09/20/2038. . |R [ 12/20/2013. | MBS Paydown 37,500 5 5 09/20/2038.
883556 BA 9| THERMO FISHER 2.25 08/15/2016. ... | 04/22/2013. | ANCORA ADVISORS LLC......ccovvr | corrveirerrvrinvirenrnninns | v 1,026,810 | ........1,000,000 | ........1,020,300 | ..........1,015,224 | ....cccccovvrvinis | e (1,292) (1,292) 08/15/2016.
89170N AA 4| TOWER AUTO HLDGS 10.625 09/01/2017 wee | ... | 01/07/2013. | LAZARD FRERES & CO. 86,385 , , (21) (21) 09/01/2017.
89170N AA 4| TOWER AUTO HLDGS 10.625 09/01/2017............. ... | 02/13/2013. | LAZARD FRERES & CO 44,150 | oo 40,000 | ............. 42,700 | oo 41,913 (58) (58) 09/01/2017.
901109 AB 4|TUTOR PERINI CORP 7.625 11/01/18.... ... 10/15/2013. [ C L KING......vvrererreerieisnieieiias 46,970 ...44,000 (165) (165) 11/01/2018.
901109 AB 4|TUTOR PERINI CORP 7.625 11/01/18.... ... 10/16/2013. [ CLKING.....cvverrerereiseienians 48,150 ...45,000 (171) (171) 11/01/2018.
901109 AB 4 |TUTOR PERINI CORP 7.625 11/01/18 ... | 12/13/2013. | SUMRIDGE PARTNERS LLC......... 245,488 229,000 | ..........235,554 | .....c.ccc...233,847 | oo | e (1,102) (1,102) 11/01/2018.
92552V AG 5| VIASAT INC 6.875 06/15/2020 wuer | .- | 01/09/2013. | Exchanged 240,915 233,000 241,155 (28) (28) 06/15/2020.
96032U AA 1|WESTR 2012-3A A ABS 2.50 03/20/25..........c..ccvune ... | 12/20/2013. | MBS Paydown 340,222 340,222 340,222 (330) (330) 03/20/2025.
97381W AJ 3| WINDSTREAM CORP 7.875 11/01/2017.... ... | 12/13/2013. | BNY MELLON CAPITAL 269,204 235,000 252,452 . (2,424) (2,424) 11/01/2017.
983024 AE 0|WYETH 5.50 02/01/2014 . . | 12/16/2013. | Make Whole Call........... 307,992 306,000 345104 | ... 2345104 [ | (72 0) ] R N (11,290) 02/01/2014.
3899999, Total - Bonds - Industrial and MISCEIIANEOUS............ouuiwiiiiiiiiiitiiisiiieiiis ettt sssenenenns | sniens 54,768,384 | ...... 52,091,260 | ...... 53,181,625 | ......... 48,562,954 | ....... 185,293 | ......... (40,746) | ........... TAT3 [ .o 137,074 | .o 0 [ 52,883,401 | ..o 0 .1,884,983 1,884,983 | ...2,436,476 | ..... XXX......
Bonds - Hybrid Securities
08449Q 20 3| WRB-CALLO05/13 6.75 07/26/2045..........cccovvevirnnnne I | 05/26/2013. | Call 375,000 375,000 . 4489 | .o 375,000 | i o |0 | 14,484 | 07/26/2045
4899999. Total - Bonds - Hybrid Securities 375,000 0 375,000 ...370,511 0 4,489 0 . . e 14,484 XXX.oono
8399997. TOtAI = BONAS = PAM 4.tttk o8 bRt | e 157,070,740 |..... 150,864,852 | ..... 156,870,258 | ...... 144,766,049 | ......1852293 | .......(663,208) | ........... TAT3 | (485,386) | ..ooocveerennn 01.....154,368,420 |.........cc....0 [..... 2,702,320 | ..... 2,702,320 | ...5,228,046 | ..... XXX.oooo
8399998. Total - Bonds - SUmMMary EM from Part 5........ciiiiieiiiisisiisiisiieins | coisiierissiessss sttt senssnsssssensssssssenss | sosssns 7,230,412 | ....... 7,880,000 | ........ 7,750,461 | .o VAR YE T [ O 7,771,937 o (541,524) | ...... (541,524) | ...... 167,865 |..... XXX......
8399999. TOHAI = BOMAS. ettt £ EE Rt | cnies 164,301,152 |..... 158,744,852 | ..... 164,620,720 | ....... 144,766,049 | ......185293 | ....(641,731) [ ccovvvnnns TAT3 | (463,911) | ovoovriinnd (V) 162,140,357 .....2,160,795 |..... 2,160,795 | ...5,395,911 |..... XXX.ooo
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Preferred Stocks - Industrial and Miscellaneous
36186C 50 9|GMAC INC 7.375 12/16/2044 ... | 10/25/2013. | SEAPORT GROUP..........coevuvvrvivens | verirrnns 4,484.000 | ......... 113,443 | oo . 105,374 | e 102,881 | .ooooverinnivens | e 53 53 | e [ 102,934 |..oooovvrcvnrine | 010,509 | ... 10,509 | ..........6,201 |..... XXX......
36186C 50 9|GMAC INC 7.375 12/16/2044 ... | 10/30/2013. | SEAPORT GROUP 401.000 10,145 9,201 |.. 5 5 9,205 | .ovoverrerier | cervereennnn 940 | 940 | 555 | XXX......
36186C 50 9|GMAC INC 7.375 12/16/2044 ... | 10/31/2013. | SEAPORT GROUP, 245.000 6,198 3 | e | e 5,628 | e | e 5TA | 574|339 XXX......
36186C 50 9|GMAC INC 7.375 12/16/2044. ... | 11/05/2013. | SEAPORT GROUP, 2,017.000 50,969 15 | e | v 48,136 [ i | 0000 2,833 | 02,833 | 2,789 XXX......
36186C 50 9|GMAC INC 7.375 12/16/2044 ... | 11/07/2013. | SEAPORT GROUP 404.000 10,217 3 oo | e 9,651 [ | e 566 | 566 | ..o 559 XXX......
36186C 50 9|GMAC INC 7.375 12/16/2044 ... | 11/12/2013. | SEAPORT GROUP 807.000 20,409 B | o e 19,278 | i | e 1,130 | 1,130 | 1,116 XXX......
36186C 50 9|GMAC INC 7.375 12/16/2044 ... | 11/15/2013. | SEAPORT GROUP........c.oovvervvianne | verireens 1,116.000 28,245 8 | ooeeeeeeeenees | e 26,680 | e | 1,585 | 1,585 | 1,543 XXX......
369622 47 7|GE CAP A 6.45 06/15/2046 1 [01/02/2013. [ Call..ovoeeceeeeeeeessei | i 5,000.000 | ........... 125,000 0 [ o | e 124932 | i | B8 | 88 [ 381 L XXX......
414567 20 6|HARRIS PFD CAP A7.375.. ... | 04/30/2013. | Call ..4,100.000 | .. .102,500 | ... .103,153 (8671) | vvrreerreerernn | errrrrrnereen 102,500 | oo | e | v | 02,520 | e XXX......
65339K 30 8|NEXTERA ENERGY A 6.60 10/01/2066.. wver | .| 01/09/2013. | Call 10,000.000 250,000 250,000 0 [ o [ errrrereeeni250,000 | oo | e | v | 4,492 | XXX......
90985F 2# 2| UNITED COMMUNITY BANK SERIES B 5.00......... ... | 12/27/2013. | Partial Call 416.670 | ........... 416,670 [ oo | v 403,532 0 [ e 03,632 | i | 0000 13,138 | ... 13,138 | ... 16,638 | ... XXX..ooo
8499999, Total - Preferred Stocks - Industrial and MiSCEIANEOUS.................ccccoviies coreereiieieieiceeeecee e vevensaenenenaes | cveeians 1,133,797 | ......... XXXovovoeia | e 1,106,802 0 (768) 0]......1102454 | ..........0 | ......31,343 | ......31,343 | .......37,131 | ..... XXX......
8999997. Total - Preferred StOCKS = PAIt 4.............c.covuiiuiireiiviiicicce et eteistesie sttt essess s ssessesesssssssensesesssssenes | evensnes 1,133,797 | ......... XXXeovvows | v 1,106,802 0 (768) 0]......1,102454 | ..........0 | .....31,343 | .......31,343 | ........37,131 | ..... XXX......
8999998. Total - Preferred Stocks - Summary Item from Part 5. 500,000 |......... XXX | v 495,390 | ... . 0 oo | e 495,390 | e | e 4,610 | 4,610 ] 7,500 XXX......
8999999. TOtAl = PIEFEITEA STOCKS. ...ttt siee testessesssesssessessesassessessessssessessesensessesssssnsensessesnsensesssnsnsanss | svissses 1,633,797 |......... XXX evvovows | v 1,602,192 | .............. 699,690 | ............. (861) [ .overerericenes 93 0 (768) 0]......1597844 |........0]....35953|....35953 |....44631 ... XXX......
Common Stocks - Industrial and Miscellaneous
002824 10 0|ABBOTT LABORATORIES.......ccocmmvurrirrrineircirnes ... | 01/02/2013. | Spin Off 00287Y109 242,926 242,926 | ....cccooune 596,050 |.. 0 [ o e 242,926 | i | e | v [ | e XXX......
002824 10 0|ABBOTT LABORATORIES.. ... | 08/07/2013. | ANCORA ADVISORS LLC......covee | woverend 9,100.000 | ........... 326,914 | ..o XXX | eeeenni222,872 | 00.596,050 | ... i(130,252) | oo [ e | e (130,252) | vvvovevevrvrreeens | erveernneenn222,872 | e | 0 104,042 | 10104042 1 ..........3,822 | ..... XXX......
005088 10 2|ACTUATE CORP ... | ... | 03/20/2013. | GREENTREE BROKERAGE.......... | .c........ 5,671.000 (659) | vvvnerneerernn | eerrrerirnereen 31,008 | i | 2,501 | 2,801 | | e XXX......
005088 10 2 [ACTUATE CORP......cocovviimrirrirriiniereerieriseriseneens ... | 03/22/2013. | CANTOR FITZGERALD & CO........ | vcvereec. 5,485.000 2451 | oo [ 33167 | s | e (1,352) | s (1,352) [ s [ e XXX......
005088 10 2|ACTUATE CORP. ... | 03/25/2013. | GREENTREE BROKERAGE.......... | .c........ 4,191.000 3,825 | e e 27,295 | e | eieernn(3,086) | v o(3,068) [ oo [ e XXX......
005088 10 2|ACTUATE CORP. w. | ... | 03/26/2013. | CANTOR FITZGERALD & CO........ | ccvevvenee 7,726.000 A | s [ D087 | s | cveeennn(5,444) | oo (5,444) [ o [ XXX......
025676 20 6|AMERICAN EQUITY INVT LIFE HOLDING CO....... ... | 11/26/2013. | GREENTREE BROKERAGE.......... | .c........ 4,340.000 (9,051) [ oo 3,941 | i | 59,041 | 10059,041 | i | e XXX......
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC............ ... | 05/08/2013. | CANTOR FITZGERALD & CO........ 1.000 44 (B) [ cevrerreerernens | erverrmrernerneeenne38 [ [ erveeiseinennd | i | | XXX......
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC. .| 07/16/2013. | CANTOR FITZGERALD & CO........ | crevence 2,522.000 110,818 120,991 (9,356) | .vovvuvrerrerinees | wervrrrerneeen 102,419 i | 08,399 | 108,399 [ | e XXX......
060505 10 4|BANK OF AMERICA CORPORATION. ... | 05/07/2013. | ANCORA ADVISORS LLC. 45,000.000 | .. 585,887 .309,225 (213,225) 000 276,662 | ......276,662 | ............450 |..... XXX......
118255 10 8|BUCKEYE TECHNOLOGIES INC ... | 06/28/2013. | GREENTREE BROKERAGE.......... | .c........ 3,609.000 | .......c. 133,631 105,120 1,506 B [ 28,510 | ........28,510 | ............650 |..... XXX......
140288 10 1|CAPLEASE INC ... | 10/11/2013. | CANTOR FITZGERALD & CO........ | wccoeuc 20,133.000 | ........... 170,090 (5,264) 63,213 | ........63,213 | ........6,191 | ..... XXX......
14149F 10 9|CARDINAL FINANCIAL CORPORATION ... | 02/26/2013. | CANTOR FITZGERALD & CO........ 2,046.000 | ..o 32,239 | o XXX [ 020,335 | 033,350 | ieia(13,014) | e [ | e (13,014) | covvocerriinne 11,903 | .........11,903 | ........... 102 | ..... XXX......
14149F 10 9 [CARDINAL FINANCIAL CORPORATION.... .. | 04/16/2013. | GREENTREE BROKERAGE.......... 2,015.000 | ..ccoecee0e33,069 | oo XXX e | viireeeeni22,726 | 32,845 | i (10,118) | oo | e | e (10,118) | cevovveererreens [ vervrrerenen22,726 | e | 010,343 | 1100010,343 | 101 [ XXX
14149F 10 9|CARDINAL FINANCIAL CORPORATION ... | 04/19/2013. | GREENTREE BROKERAGE.. ..2,099.000 (9,990) .
17243V 10 2| CINEMARK HOLDINGS INC weer | .. | 06/07/2013. | GREENTREE BROKERAGE........... | cccvvenee 1,903.000 | ..oooeeer54,983 | oot e XXX s | e 37,874 | 89,440 | ot (11,568) [ oo | v | e (11,566) | .ovoovvvrieinne
17243V 10 2| CINEMARK HOLDINGS INC........ovverrerrrirniricrinns ... | 06/24/2013. | CANTOR FITZGERALD & CO........ | wcveruee. 3,577.000 ...(16,426)
227046 10 9|CROCSINC ... | 12/11/2013. | CANTOR FITZGERALD & CO........ | ccverucee. 5,246.000 R . (5,204)
24702R 10 1|DELL INC ... 02/05/2013. [ INTERSTATE.........oevvvirremrireinirens | vevnd 60,000.000 | ...........802,026 | ... XXX.oooooore | verrreenrnD71,826 | i 608,400 | ..oii(36,574) | oo e [ e (36,574) | oo
25659P 40 2|DOLAN CO/THE.. ..| 03/06/2013. | CANTOR FITZGERALD & CO........ ..3,127.000 (710)
25659P 40 2|DOLAN CO/THE.. ...| 03/07/2013. | CANTOR FITZGERALD & CO........ 2,935.000 (396)
25659P 40 2[DOLAN CO/THE.. ... | 03/08/2013. | CANTOR FITZGERALD & CO........ | wcceonee. 2,236.000 (110)
25659P 40 2|DOLAN CO/THE.. ... | 03/11/2013. | CANTOR FITZGERALD & CO........ | ccceruce. 5,060.000 0
25659P 40 2|DOLAN CO/THE.. ... | 05/02/2013. | CANTOR FITZGERALD & CO........ | .ccvouee 11,135.000 | .ocreeen21,490 | i XXX | i 95,099 | oiiiicecnd8,148 | s | e | e 16,703 |.......... (16,703) | ovovvvrvrerrnines .(5,123) (5,123) [ v | e XXX
278715 20 6|EBIXINC wee | o | 11/07/2013. | CANTOR FITZGERALD & CO.....cc. | cevvrrererees 794.000 898 (898) ..2,150 ..2,150 e | XXX
378967 10 3|GLOBAL CASH ACCESS HOLDINGS..........ccccvvveee ... | 12117/2013. | CABRERA CAPITAL MARKETS.....| ........ 15,344.000 | .......... 142,688 | ... XXX.oooovrs | verrrerennn85,692 | it 116,871 | it d(B1,179) | e | e [ v (B1,179) | v | 85,692 | e | i 56,995 | ......... 56,995 | ..oooivrireriaes | oo XXX......
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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

SCHEDULE D - PART 4

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
39153L 10 6| GREATBATCH INC.....cooovmiiiicrineieeiseiseiieris ... | 04/29/2013. | GREENTREE BROKERAGE.......... | .......... 3,241.000 (3,514)
451055 10 7|ICONIX BRAND GROUP INC.. ... | 01/16/2013. | CANTOR FITZGERALD & CO........ | ccveoueee. 3,950.000 ...(15,688)
452308 10 9|ILLINOIS TOOL WORKS ... | 08/07/2013.| ANCORA ADVISORS LLC.....cccoovev | vevernecs 5,500.000 ceveenennn(79,640)
45768S 10 5[INNOSPEC INC ... | 06/07/2013. | GREENTREE BROKERAGE.......... | wcocovvene 1,333.000 | .ooeeeree.55,183 | it e XXX | e 34,263 | 5,975 | (T1,712) [ s [ [ (11,712)
458334 10 9|INTER PARFUMS INC ... | 06/21/2013. | CANTOR FITZGERALD & CO........ ..3,043.000 (9,187)
458334 10 9|INTER PARFUMSINC.... ... | 06/24/2013. | CANTOR FITZGERALD & CO........ 2,638.000 (9,945)
492914 10 6|KEY ENERGY SERVICES INC ... | 12/19/2013. | STIFEL NICOLAUS.... 866.000 (297)
502403 20 7|LTX-CREDENCE CORPORATION.. ... | 12/19/2013. | STIFEL NICOLAUS........... 2,788.000 (388)
559079 20 7 [MAGELLAN HEALTH SERVICES INC. ... | 08/21/2013. | CANTOR FITZGERALD & CO........ 825.000 (1,434)
576323 10 9|MASTEC INC .| 04/03/2013. | CANTOR FITZGERALD & CO........ ..5,647.000 ..(23,929)
59156R 10 8|METLIFE INC wer | | 11/25/2013. | SANDLER & O'NEIL PARTNERS... 8,000.000 0
653656 10 8|NICE SYSTEMS LTD-SPONS ADR.........cccnvvernenne R | 09/20/2013. | CABRERA CAPITAL MARKETS..... | ..ccoceeue 1,525.000 (6,825)
670872 10 0|OM GROUP INC ... | 02/26/2013. | CANTOR FITZGERALD & CO........ | ..........4,595.000 | ........... 112,846 | ......... XXX (4,365)
678026 10 5|OIL STATES INTERNATIONAL INC.... ... | 06/05/2013. | CANTOR FITZGERALD & CO........ corrreennennen 16,000 | i 1,543 |......... XXX (174)
678026 10 5|OIL STATES INTERNATIONAL INC.... ... | 06/13/2013. | CANTOR FITZGERALD & CO........ v 1,454,000 | oo 132,692 | ......... XXX 8,109
685564 10 6 |ORBITAL SCIENCES CORPORATION................... ... | 06/07/2013. | GREENTREE BROKERAGE.......... | w.cco.c.... 5,085.000 (4,798)
690070 10 7|OUTERWALL INC ... | 07/29/2013. | CABRERA CAPITAL MARKETS..... | ... 1,403.000 (8,988)
693475 10 5|PNC FINANCIAL SERVICES GROUP..........cccc..u.... ... | 05/15/2013. | BERNSTEIN.......coonvvrrrernrriserrncnnn | cerireeens 4,000.000 | ...oc...e.281,357 | oo XXX | 216,393 | crii000.233,240 | i (16,847) | oo e [ i (16,847)
740585 10 4 |PREMIERE GLOBAL SERVICES INC ... | 07/19/2013. | GREENTREE BROKERAGE.......... | .cocovvend 4,501.000 (1,122)
740585 10 4|PREMIERE GLOBAL SERVICES INC v | .| 07/23/2013. | CABRERA CAPITAL MARKETS..... | ..ccveees 3,282.000 (381)
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC.........cocvonnc ... | 08/15/2013. | CABRERA CAPITAL MARKETS.....| .ccovvvne 1,341.000 (9,122)
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC. ... | 09/26/2013. | STIFEL NICOLAUS.......cccoovuvermrernee | verereens 3,888.000 | ..ocoooee 117,419 | et XXX [ e 56,160 | et 77877 | s 21,716) | s [ | v (21,716)
761056 40 7|RESERVE PRIMARY FUND-8 v | | 117132013, | Write Off SECUNItY.......vvvrvrcrierirein | e 19,103.000 100
87157D 10 9| SYNAPTICS INC.....ccovvvrrirrrerirerierinrisnrierienes ... | 12/19/2013. | STIFEL NICOLAUS........... 637.000 0
879369 10 6|TELEFLEX INC ... | 05/01/2013. | CANTOR FITZGERALD & CO........ | oocerreenad 663.000 (7,677)
879369 10 6|TELEFLEXINC .. | 05/08/2013. | CANTOR FITZGERALD & CO........ 5.000 (49)
879369 10 6|TELEFLEX INC ... | 05/10/2013. | CANTOR FITZGERALD & CO........ .535.000 (4,462)
891777 10 4|TOWER GROUP INC ... | 03/13/2013. | Stock Merger G8988C105.............. 7,535,000 | oo 161,219 | it XXX | e 165,425 | 129,096 | i 10,105 | s [ | s 10,105
90187B 10 1|TWO HARBORS INVESTMENT CORP...........cccc..... ... | 03/28/2013. | Spin Off 82735Q102 0
92046N 10 2|VALUECLICK INC ... | 04/04/2013. | GREENTREE BROKERAGE.......... | .c........ 1,189.000 (4,308)
92046N 10 2|VALUECLICKINC ..| 05/09/2013. | GREENTREE BROKERAGE.......... 3,313.000 (6,080)
92046N 10 2| VALUECLICK INC ... | 05/23/2013. | CANTOR FITZGERALD & CO........ ..2,933.000 (743)
G0229R 10 8|ALTERRA CAPITAL HOLDINGS LTD......ccosvvurenne F.|02/05/2013. | GREENTREE BROKERAGE.......... 978.000 (8,838)
G0229R 10 8|ALTERRA CAPITAL HOLDINGS LTD.. . | F.|02/06/2013. | CANTOR FITZGERALD & CO........| wcocvereee 5,053.000 ..(30,234)
G9319H 10 2|VALIDUS HOLDINGS LTD .... |F.| 06/24/2013. | CANTOR FITZGERALD & CO........ | cccovveeee 1,558.000 rerenenne(11,228)
H27178 10 4 |[FOSTER WHEELER AG......ccccoviniiinrniirirnnissinnins F.]03/01/2013. | GREENTREE BROKERAGE.......... | cvcovieas 5,196.000 | .......... 104,522 | ... XXXooooooe | oo 112,871 | 108,249 | i i(26,179) [ oo [ [ (26,179)
9099999. Total - Common Stocks - Industrial and Miscellaneous.. ..6,434,650 ..4,878,385 ..(817,066) | . .4,695999 |.........0 |...1,738,651 |....1,738,651 | .......40,086 |..... XXX......
Common Stocks - Parent, Subsidiaries and Affiliates
92206# 10 5|VANLINER GROUP, INC. ... | 03/31/2013. | UNIGROUP, INC........covvvrerrrirnes 202,366 |......... ). 9.0 OO [T 202,366 | ...ovvorrirrirenieiiin . 0 [ o [ e | s | e | neeesennnen0 | | v XXX......
922064 10 5] VANLINER GROUP, INC. ... | ...| 07/30/2013. | Dissolution 2,000.000 | ..... 129,354,051 | ......... XXXerreoeres [ 141,252,660 | ....... 127,799,735 | ...(2,763,192) | ..ooovvennnrnniians | | e (2,763,192) | ...cvvevencirienes | s 129,354,051 | ..ovvivvnncinns [ | a0 [ [ XXX.oooe
9199999, Total - Common Stocks - Parent, Subsidiaries and AffillateS..................cccovveieriiiiiiieiecie et einins | e 129,556,417 |......... XXXoovves [ 141,455,026 | ....... 127,799,735 | ...(2,763,192) | .oooovcvvrivnienns0 | v | (2,763,192) | cvovvvreenn [ 129,354,051 | ..oovoveeec0 | i (O ISR o [ IFSOOROTOROON | I IO XXX......
9799997. Total - COMMON SEOCKS = PAM 4......vouieitistieeirsseis ettt st ees ettt | e 135,991,067 | ......... PO 146,333,411 | ....... 134,065,439 | ...(3,546,068) | ... | ....r.34,190 | oo (3,580,258) | ...cvvvvrvineennd0 [ i 134,050,050 ...1,738,651 |.....1,738,651 | ........40,086 |.... XXX.oone
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

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

9799998 Total - Common Stocks - SUmMary Item from Part 5..........coiiiiiiiiins it sssissnses | nsesan 2,784,855 |......... DO S [ 2,292,373 | oo [ | | s 11,808 [ (11,808) [ .ovvoveciiinnis | o 2,263,739 | oo | e 521,116 | ....... 521,116 | ........ 10,756 |..... XXX
9799999. TOtal = COMMON SHOCKS. ...ttt etk bbbt | cries 138,775,922 | ......... PO 148,625,784 | ...... 134,065,439 | ...(3,546,068) | ... | ... 45,998 | ... (3,592,066) | ...cocoovieeinc0 [ i 136,313,789 | ... ....2,259,767 |....2,259,767 | ....... 50,842 |..... XXX..ooo
9899999. Total - Preferred and Common Stock OO OO OO OO OO OO OOP PP YOTSOPTROPYRRPOTY OO 140,409,718 | ......... XXXeoronree [eonne 150,227,976 | ....... 134,765,128 | ...(3,546,929) | ... 93 | ... 45,998 | ... (3,592,834) | ..ovvvvrinennd0 [ s 137,911,633 | ... 2,295,720 |..... 2,295,720 | ........ 95472 |..... XXX.oooe
9999999, Total - Bonds, Preferred and COMMON SEOCKS..........cccueviiiviiieieiiiiiiiiies cveicisssiesssessesssssssse st sse st ssse s s ssessesssssssssesses | senes 304,710,870 | ......... 9,9 GRS P 314,848,695 | ....... 279,531,178 | ...(3,361,636) | .......(641,639) | ........53,471 | ...... (4,056,746) | .......c0oornnn 0. 300,051,990 |.........c...... 0]...4,456,515 |....4,456,515 | ..5491,383 |..... XXX......
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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. Special R and Special A
3135G0 ND 1|FANNIE MAE 0.52 08/13/2015 ...| 02/21/2013 | CLARKE (G.X.) & CO... 05/13/2013 [ Call....oourerrrierieririrsrierieniis | e 2,800,000 2,800,000 | ..vvrvvrervrrirers | v (1,400) | ... ..(1,400) | ....
3136G0 ES 6|FNMA-CALL05/13 1.50 05/01/2018.... ...| 03/27/2013 | CLARKE (G.X.) & CO... 05/01/2013 [ Call....cvvnrerrreererieirseriesiseiis | cereeens 1,030,000 | .........1,031,244 | .........1,030,000 | ........... 1,030,000 | ..ceoueerrininne .(1,244) | ...
54811G AF 7|LOWER CORIV AUTH- 5.375 05/15/2020........... ... | 01/01/2013 | Def ment... 01/02/2013 | Call....ucvvevrrerrrrrnrersrireierserens | e 65,000 | ..............65,005 | ..............65,000 | ............ 65,000 (5)
54811G AQ 3[LOWER CORIV AUTH- 5.375 05/15/2020. ... | 01/01/2013 | Def nent... .. | 08/13/2013 340,000 340,037 9 9
54811G _GF 1|LWR CO RVR-PREREF 5.375 5/15/2020.... .. | ... | 08/13/2013 | NON-BROKER.........ccovririirnnians 09/04/2013 [ Call.....ceovvrivviiririiinissirerississinns | oo 320,000 | ... .320,035 320,000 (35) (35)
3199999. Total - Bonds - U.S. Special ReVENUE and SPECial ASSESSMENES. .......vruiruirrerersiseiseesssersssssesersssssseens s ssssss st sessess e sss s ssssanssessessanssensansssssensensssssassnsses | srssssns 4,555,000 | ......... 4,557,711 | ........ 4,555,037 | ..ocoouu 4,555,037 | oo 0| [PAYL5)] (L] (2,676)
Bonds - Industrial and Miscellaneous
36828Q QH 2|GECMC 2005-C4 AJ MEZ CSTR 11/2045... ...| 07/30/2013 | CITIGROUP 08/28/2013 | CITIGROUP........ccoorvirirricnirs | e 1,000,000 | ............ 976,875 X 977,124 249 249 .
37045V AB 6| GENERAL MOTORS 4.875 10/02/2023.. ... | 09/24/2013 | CITIGROUP. 09/24/2013 | SEAPORT GROUP. ..1,000,000 ,000,000 1,007,500 | ....cooo.ee 1,000,000 0 .7,500 7,500 | ...
67021B AD 1|NII CAPITAL CORP 10.00 08/15/2016.... ... | 02/05/2013 | CITIGROUP. 12/31/2013 | MORGAN STANLEY.......covvovies | wovrvrerrns 325,000 | .coooenee. 290,875 172,250 298,268 7,393 126,018) 126,018)
67021B AD 1 |NII CAPITAL CORP 10.00 08/15/2016.... .| 02/05/2013 | UBS WARBURG..........cocvvmirinn 12/31/2013 | MORGAN STANLEY.......ccccovuee | ovvrnne 1,000,000 | ...... 925,000 530,000 941,509 | ..oovovvrirninins | oo 16,509 | [ 16,509 (411,509) | ...... (411,509)
3899999. Total - BONdS - INAUSErIal ANA MISCEIANEOUS. ... vexrvuereertiieisistissiisssisies | eesstessees et ees 188kttt | cnniianes 3,325,000 | ......... 3,192,750 | ......... 2,675,375 3,216,900 0 24150 | 0 | i 24,150 (541,525) | ...... (541,525)
8399998. TORAI = BONDS. ...ttt h b feeh b e f e h e bR e E L E e h e f e h e E kbbbt enanies | seenienee 7,880,000 | ......... 7,750,461 | ......... 7,230,412 | ........... 7,771,937 | oo, 0] 21475 | 0 | 21475 | oo (U 0 ... (541,524) | ...... (541,524)
Preferred Stocks - Industrial and Miscellaneous
642222 7Z 9[NEWBRIDGE BANC 5.00 SERA......cccovvviviniirnns | ‘ 04/19/2013 | Private Placement...........ccccovvs 495,390 0
8499999. Total - Preferred Stocks - Industrial and Miscellangous..........cooovviiviins o 495,390 0 0 0 0 0 0
8999998. TOtal = Prefermed STOCKS. ... vttt eesees st 495,390 0 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous
00508B 10 2 [ACTUATE CORP......cccsvrrmrrrerirrirennsrissrienienes .. | 02/13/2013 | CANTOR FITZGERALD & CO.... | 03/22/2013 | CANTOR FITZGERALD & CO.... | ...cvvvvnee 306.000 | ..ooovvrrrnnns 1,902 | oo 1,775 | e 1,902 0
005088 10 2 [ACTUATE CORP......cocevivmriierieireirssiseiinsienes .. | 02/13/2013 | CANTOR FITZGERALD & CO.... | 03/25/2013 | GREENTREE BROKERAGE...... 0
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC.... ... | 02/13/2013 | CANTOR FITZGERALD & CO.... | 07/16/2013 | CANTOR FITZGERALD & CO.... | ... 0
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC........... | ... | 04/02/2013 | CANTOR FITZGERALD & CO.... | 07/16/2013 | CANTOR FITZGERALD & CO.... | ... 0
049164 20 5|ATLAS AIR WORLDWIDE HOLDINGS INC........... ... | 06/05/2013 | CANTOR FITZGERALD & CO.... | 07/16/2013 | CANTOR FITZGERALD & CO.... | ......... 1,027.000 0
095229 10 0|BLUCORAINC ...| 01/16/2013 | CANTOR FITZGERALD & CO.... | 09/20/2013 | CABRERA CAPITAL MARKETS. | ......... 2,423.000 0
095229 10 0|BLUCORAINC. ...| 01/16/2013 | CANTOR FITZGERALD & CO.... | 09/27/2013 | CANTOR FITZGERALD & CO.... | ......... 2,424.000 0
095229 10 0|BLUCORAINC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 09/20/2013 | CABRERA CAPITAL MARKETS. .384.000 0
095229 10 0|BLUCORAINC. ...| 03/15/2013 | GREENTREE BROKERAGE...... 09/27/2013 | CANTOR FITZGERALD & CO.... 1,290.000 0
095229 10 0|BLUCORAINC, ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 09/27/2013 | CANTOR FITZGERALD & CO.... | ................6.000 0
095229 10 0|BLUCORAINC ...| 05/15/2013 | GREENTREE BROKERAGE...... 09/27/2013 | CANTOR FITZGERALD & CO.... | .........1,619.000 0
095229 10 O0[BLUCORAINC ... | 06/05/2013 | CANTOR FITZGERALD & CO.... | 09/27/2013 | CANTOR FITZGERALD & CO.... | ......... 2,473.000 0
118255 10 8|BUCKEYE TECHNOLOGIES INC... ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 06/28/2013 | GREENTREE BROKERAGE...... .300.000 0
118255 10 8|BUCKEYE TECHNOLOGIES INC... ...| 05/08/2013 | CANTOR FITZGERALD & CO.... | 06/28/2013 | GREENTREE BROKERAGE...... cernreennenn 1,000 0
140288 10 1|CAPLEASE INC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 10/11/2013 | CANTOR FITZGERALD & CO.... | ..cccc.u. 1,676.000 0
140288 10 1|CAPLEASE INC ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 10/11/2013 | CANTOR FITZGERALD & CO.... | ......... 5,061.000 0
140288 10 1|CAPLEASE INC ... | 06/05/2013 | CANTOR FITZGERALD & CO.... | 10/11/2013 | CANTOR FITZGERALD & CO.... | ......... 5,010.000 0
17243V 10 2| CINEMARK HOLDINGS INC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 06/24/2013 | CANTOR FITZGERALD & CO... 0
17243V 10 2|CINEMARK HOLDINGS INC... ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 06/24/2013 | CANTOR FITZGERALD & CO.... | ... ...11.000 0
17243V 10 2| CINEMARK HOLDINGS INC.......ccocvoerirmieririirinns .. | 06/05/2013 | CANTOR FITZGERALD & CO.... | 06/24/2013 | CANTOR FITZGERALD & CO.... | ......... 1,776.000 0
227046 10 9|CROCSINC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 12/11/2013 | CANTOR FITZGERALD & CO.... | ..ccvvuunve 437.000 (1 (4072 ) [ RN
227046 10 9|[CROCSINC ... | 04/04/2013 | GREENTREE BROKERAGE...... 12/11/2013 | CANTOR FITZGERALD & CO.... | ... \ \ 2,236 | .o (V27X 15) 1 RO ISR
227046 10 9|CROCSINC ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 12/11/2013 | CANTOR FITZGERALD & CO.... | ... . 165 | 128 136 29 (29)
227046 10 9|CROCSINC .| 06/05/2013 | CANTOR FITZGERALD & CO.... | 12/11/2013 | CANTOR FITZGERALD & CO.... | ......... 2,326.000 | ..oorvvnnens 40,160 29,800 31,634 8,527 | .o (R4 ) S IR
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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
25659P 40 2 [DOLAN COITHE. ...t ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 03/06/2013 | CANTOR FITZGERALD & CO.... | ......... 2,040.000 0
278715 20 6|EBIXINC ... | 06/21/2013 | CANTOR FITZGERALD & CO.... | 11/07/2013 | CANTOR FITZGERALD & CO.... | ........ 4,427.000 0
278715 20 6|EBIXINC ...| 07/09/2013 | CANTOR FITZGERALD & CO.... | 11/07/2013 | CANTOR FITZGERALD & CO.... | ......... 2,829.000 315 | i (315)
302104 10 4|EXONE COMPANY. ... | 02/07/2013 | FRIEDMAN BILLING.... 02/08/2013 | FBR CAPITAL MARKETS & CO. | ......... 4,000.000 0
302104 10 4|EXONE COMPANY. ... | 02/07/2013 | FRIEDMAN BILLING 03/14/2013 | FRIEDMAN BILLINGS RAMSEY .500.000 0
302104 10 4|EXONE COMPANY. ... | 02/07/2013 | FRIEDMAN BILLING.... 03/22/2013 | FRIEDMAN BILLINGS RAMSEY 0
302104 10 4|EXONE COMPANY. ... | 02/07/2013 | FRIEDMAN BILLING.... 04/10/2013 | FRIEDMAN BILLINGS RAMSEY | ......... 1,400.000 0
302104 10 4|EXONE COMPANY. ...| 02/07/2013 | FRIEDMAN BILLING.... 05/14/2013 | FRIEDMAN BILLINGS RAMSEY | ............ 650.000 | ...ccooeees 11,700 | v 30,908 | oo 11,700 0
302104 10 4|EXONE COMPANY. ... | 02/07/2013 | FRIEDMAN BILLING.... 08/07/2013 | FRIEDMAN BILLINGS RAMSEY | ............ 750.000 | ..o 13,500 | oo 47,127 | e 13,500 0
302104 10 4|EXONE COMPANY. ...| 02/07/2013 | FRIEDMAN BILLING 12/30/2013 | FRIEDMAN BILLINGS RAMSEY ..1,450.000 26,100 0
302104 10 4 |EXONE COMPANY. . | 02/07/2013 | FRIEDMAN BILLING.... 04/30/2013 | INTERSTATE GROUP............... 1,250.000 22,500 0
RAYMOND JAMES &
302104 10 4|EXONE COMPANY......coommrimmmrirrerinierieriinennenes .. | 02/07/2013 | FRIEDMAN BILLING.................. 07/09/2013| ASSOCIATES | et 1,500.000 27,000 0
39153L 10 6|GREATBATCH INC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 04/29/2013 | GREENTREE BROKERAGE...... | ....c....... 270.000 | ..oooovrrerenn 7,384 | i 7,462 | 7,384 0
42222G 10 8[HEALTHNETINC........c.ccoeen. ...| 08/27/2013 | CANTOR FITZGERALD & CO.... | 11/08/2013 | STIFEL NICOLAUS.........oocverveer | worerenns 4,577.000 137,939 0
42222G 10 8 |HEALTHNETINC........cccovvvnee. ... | 09/27/2013 | CANTOR FITZGERALD & CO.... | 11/08/2013 | STIFEL NICOLAUS...........ccoc.... 1,551.000 | ..ooooveeernd9,013 | i 41734 | 49,013 0
45774N 10 8 |INNOPHOS HOLDINGS IN ... | 06/19/2013 | GREENTREE BROKERAGE...... 10/30/2013 | CANTOR FITZGERALD & CO... ..2,448.000 120,386 0
45774N 10 8 |INNOPHOS HOLDINGS INC... ...| 06/26/2013 | CANTOR FITZGERALD & CO.... | 10/30/2013 | CANTOR FITZGERALD & CO.... | ..ccvvennce 920.000 | oo 3,641 | 46,321 | 43,641 0
458334 10 9|INTER PARFUMS INC.... ... | 02/13/2013 | CANTOR FITZGERALD & CO.... | 06/24/2013 | CANTOR FITZGERALD & CO.... | ..cc......473.000 | ..ocooeeree 11,079 | o 13,558 | i, 11,079 0
458334 10 9|INTER PARFUMS INC.... ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 06/24/2013 | CANTOR FITZGERALD & CO.... | ... 295 0
458334 10 9|INTER PARFUMS INC ... | 06/05/2013 | CANTOR FITZGERALD & CO.... | 06/24/2013 | CANTOR FITZGERALD & CO.... 56,776 0
48020T 10 1|JONES GROUP INC/THE ... | 02/20/2013 | GREENTREE BROKERAGE...... 08/27/2013 | CANTOR FITZGERALD & CO... 87,719 0
48020T 10 1|JONES GROUP INC/THE... ...| 05/08/2013 | CANTOR FITZGERALD & CO.... | 08/27/2013 | CANTOR FITZGERALD & CO.... | .... 82 0
48020T 10 1|JONES GROUP INC/THE ...| 06/05/2013 | CANTOR FITZGERALD & CO.... | 08/27/2013 | CANTOR FITZGERALD & CO.... 33,186 0
492914 10 6|KEY ENERGY SERVICES INC... ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 12/19/2013 | STIFEL NICOLAUS..........ccccoonuc. 157 0
492914 10 6|KEY ENERGY SERVICES INC... ... | 06/05/2013 | CANTOR FITZGERALD & CO.... | 12/19/2013 [ STIFEL NICOLAUS.........ccccovurvee | wrvvrnns 5,381.000 33,605 0
492914 10 6|KEY ENERGY SERVICES INC... ... | 06/24/2013 | CANTOR FITZGERALD & CO.... | 12/19/2013 | STIFEL NICOLAUS.........coccvvvns | woreres 7,452,000 | .............44,539 | ............56,136 | .cooriirinnnns 44,539 0
576323 10 9|MASTEC INC....cooovririiririniieeiieeiseseeiseiseeiiens .| 02/13/2013 | CANTOR FITZGERALD & CO.... | 04/03/2013 | CANTOR FITZGERALD & CO.... | ......c..... 470.000 | ..o 13,868 | oo 12,636 | o 13,868 0
RAYMOND JAMES &
59156R 10 8| METLIFE INC....oovoivirrireerereeeeeeieeiseeseniseina .. | 02/21/2013 | ASSOCIATES 11/25/2013 | SANDLER & O'NEIL PARTNERS| ......... 5,000.000 176,668 0
651824 10 4 |[NEWPORT CORP. ... | 06/07/2013 | GREENTREE BROKERAGE...... 09/20/2013 | CABRERA CAPITAL MARKETS. | ......... 8,909.000 121,242 0
651824 10 4|NEWPORT CORP. ...| 07/19/2013 | GREENTREE BROKERAGE...... 09/20/2013 | CABRERA CAPITAL MARKETS. | ......... 1,331.000 0
670872 10 0[{OM GROUP INC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 02/26/2013 | CANTOR FITZGERALD & CO.... | ... 382.000 0
678026 10 5|OIL STATES INTERNATIONAL INC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 06/13/2013 | CANTOR FITZGERALD & CO... .123.000 0
678026 10 5|OIL STATES INTERNATIONAL INC... ...| 05/08/2013 | CANTOR FITZGERALD & CO.... | 06/13/2013 | CANTOR FITZGERALD & CO.... | ................2.000 0
690070 10 7[OUTERWALL INC ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 07/29/2013 | CABRERA CAPITAL MARKETS. | ... 0
690070 10 7|OUTERWALL INC ...| 03/01/2013 | GREENTREE BROKERAGE...... 07/29/2013 | CABRERA CAPITAL MARKETS. | ... 0
690070 10 7[OUTERWALL INC ...| 03/01/2013 | GREENTREE BROKERAGE...... 05/08/2013 | CANTOR FITZGERALD & CO.... | .... 0
690070 10 7|OUTERWALL INC ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 07/29/2013 | CABRERA CAPITAL MARKETS. | ... 0
690070 10 7|OUTERWALL INC ...| 06/05/2013 | CANTOR FITZGERALD & CO.... | 07/29/2013 | CABRERA CAPITAL MARKETS. 0
740585 10 4|PREMIERE GLOBAL SERVICES INC. ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 07/19/2013 | GREENTREE BROKERAGE...... . . 0
740585 10 4|PREMIERE GLOBAL SERVICES INC. ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 07/23/2013 | CABRERA CAPITAL MARKETS. | ... ...15.000 | ... .74 0
740585 10 4|PREMIERE GLOBAL SERVICES INC............c...... .| 06/05/2013 | CANTOR FITZGERALD & CO.... | 07/23/2013 | CABRERA CAPITAL MARKETS. | .......... 2,650.000 | ..coovernne 31,218 28,339 31,218 0
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Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

SCHEDULE D - PART §

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
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC..........cccc..c. ...| 02/13/2013 | CANTOR FITZGERALD & CO.... | 09/26/2013 | STIFEL NICOLAUS.........cccoovvvee | womrvvrnns 436.000 0 [ e | e | cevveiens 2,591 2,591
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC.... ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 09/26/2013 | STIFEL NICOLAUS... 0
74112D 10 1|PRESTIGE BRANDS HOLDINGS INC.... ... | 06/05/2013 | CANTOR FITZGERALD & CO.... | 09/26/2013 | STIFEL NICOLAUS... - 0
879369 10 6|TELEFLEXINC ... | 02/13/2013 | CANTOR FITZGERALD & CO.... | 05/10/2013 | CANTOR FITZGERALD & CO.... | .cccvvvnnee 100.000 0
891777 10 4|TOWER GROUP INC.. ... | 03/13/2013 | CANTOR FITZGERALD & CO.... | 03/13/2013 | Stock Merger. . ..2,512.000 0
92046N 10 2|VALUECLICKINC ... | 02/13/2013 | CANTOR FITZGERALD & CO.... | 05/23/2013 | CANTOR FITZGERALD & CO.... | ..c..cceeuu 619.000 0
92046N 10 2| VALUECLICK INC ... | 05/08/2013 | CANTOR FITZGERALD & CO.... | 05/23/2013 | CANTOR FITZGERALD & CO.... 7.000 0 .
G8988C 10 5| TOWER GROUP INTERNATIONAL LTD.............. E.| 03/13/2013 | Stock Merger............ccccuevemrernns 05/08/2013 | CANTOR FITZGERALD & CO.... 1.000 0 w2 | e, Y28 RO ISV
(G8988C 10 5|TOWER GROUP INTERNATIONAL LTD.... E.| 03/13/2013 | Stock Merger...........coevevvveernnns 08/08/2013 | STIFEL NICOLAUS... 9,246.980 161,202 0 ..(2,058)] ...
G8988C 10 5|TOWER GROUP INTERNATIONAL LTD . | E. | 06/05/2013 | CANTOR FITZGERALD & CO.... | 08/08/2013 | STIFEL NICOLAUS... ..2,767.000 54,487 0 (6,866)
H27178 10 4|FOSTER WHEELER AG F.| 02/13/2013 | CANTOR FITZGERALD & CO.... | 03/01/2013 | GREENTREE BROKERAGE...... | ..ccccoou 433.000 | ..o 11,003 | 8,710 | i 11,003 0 (2,293) | ..vveve.
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... .. 2,263,739 0 0| e 11,808 (11,808) [ o0 | 0 | 521,116 | ...... 521,116
9799998. Total - Common Stocks............. coeenn2,784,855 2,263,739 0 0 | s 11,808 (11,808) ] ... O 521,116 | ...... 521,116
9899999, Total - Preferred and COMMON SEOCKS...............oucviiiriiiiiiiiieiicietieieies cvetietstesiesie s sissseseese b e st esses e b s st s s et ssessesesssssssessesssensesssssssssssssessnsensessessnssnsensesessnsesessssnsens | orierissly [Q1, 10 | weverrens 3,284,855 2,759,129 0 0 .. 11,808 |........... (11,808) | .oovvenn (U 0 ... 525726 | ....... 525,726
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cuiiuuiriiieiiiiiiiis eetieesesisseessssssess st es ettt essisnninens | aeriis 10,538,224 | ....... 10,515,267 | ........ 10,531,066 | ....oocevunnnc 0| oo 21475 | ... 11,808 .9,666 0 0. (15,799) | ........ (15,799)




Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

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 - U.S. Property and Ci Ity Insurer
63655# 10 2|NATIONAL INTERESTATE CO OF HAWAIL.. . | 2ciB1... . |..NO.. 11,291,914
89684# 10 2| TRIUMPHE CASUALTY COMPANY. 2ciB1 ..NO.. 17,633,183
92206@ 10 7| VANLINERINS CO.....ccocvvoviiiiiinniians e . | 2ciB1... 14,513,765 | cooovvvins 136,431,290
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET..........ciueiuriieieis e ssesssesnes 14,513,765 | ...cooeonv. 165,356,387
Common Stocks - Other Affiliates
89391# 10 6| TRANSPROTECTION SVCS CO......ovvermrerrriereerierireeenns | rerereeens 2ciB3 NOL.oicrirerreies | cerreriereeereeiessiens [ e
G9319# 10 6 |VANLINER REINS LTD....ccoooiviiiiririnnississsieesisssnssssisssnins | e | 2ciB3 NO..ooovriinisriians | e [ 183,840
1799999. Total - Common Stocks - Other AffilltES.........iwiiiii s 0 .......183,840 |.
1899999. TOtal - COMMON SHOCKS. .....cveveiietctesieieei etttk as ettt bttt nnnees 14,513,765 | ............... 165,540,227 |.
1999999. Total - Preferred and COMMON SOCK..........c..cvuiviiiiieiicieieistieee e 14,513,765 | ...cocvvvene 165,540,227
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: $.....242,609,618.
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 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

NONE

E16




3

Annual Statement for the year 2013 of e N@tional Interstate Insurance Company

SCHEDULE DA - PART 1
NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other-Than- Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Exempt Money Market Mutual Funds
23380W 54 S|REICH & TANG DAILY INCOME FUND........cooseermmrenns [ rveians | oo 12/31/2013. [ DIRECT.....ovvirerierierineireeiseisenienienens | e XXX..... 223,625 | oo [ s [ s 23,625 [ o [ e s [ s MON.. 1
31846V 41 9|FIRST AMER TREAS OBLIG FD INSTL. o | 1213172013 [ DIRECT ....vvvirirriersnieiersseisseesieinnes. | evene XXX..... ..10,000 ...10,000 ..|MON..
31846V 41 9|FIRST AMER TREAS OBLIG FD INSTL. . [ 12/31/2013. [ DIRECT .....coovvveirrieriereeenssisevsesienees | o XXX..... 8,670 . |MON..
31846V 44 3| FIRST AMER GOVT OBLIG FD INSTL....covvvererinviirs [ v | o0 12/31/2013. [ DIRECT.....ovinrirciierieeisseisseissiisesienens [ e XXX..... 0 [ e | e | cereeieenes | s MON..
31846V 80 7 |FIRST AMER GOVT OBLIG FD INSTL. o [ 12/31/2013. | DIRECT.....ovorvirrerieirinsiiesierenenienins | ceeees XXX..... 2,893,316 | oo | e | e | e MON..
60934N 10 4 |FEDERATED GOVT OBLIGATION FUND.. o [ 12/31/2013. | DIRECT....oovomririreirsriseiseniesesnesssnins | reees XXX | e 1,935,920 | oo [ e [ e | e | eersessseesssssssenes | oeseenes 1,935,920 85 | e | e 0.010 | ...... 0.010 | MON..
60934N 10 4|FEDERATED GOVT OBLIGATION FUND........ccccrvvvns [ rvrrncs 11213172013, | DIRECT ...ovvvvvireiersnieererisiseresissinnes | evene XXX..... 2,180,488 | ... [ e | e 0.010 | ...... 0.010 [ MON..
60934N 50 0|FEDERATED MONEY MKT OBLIGS.......cccoccuverrerrns | cerriens [ 12/31/2013. [ DIRECT .....coovvveerrieriereeenseisersesienees | e XXX..... 2,946 | v | e | e | e MON.. 0
94975H 29 6|WELLS FARGO ADV TR PL MM INS.. . 11213172013, | DIRECT ....ovirviriierneieierissiserenieinnes. | evene XXX..... 100,500 100,500 | cvouveerrvrerinieies | e | e 0.010 | ...... 0.010 [MON.. [ .o 10 | e
94975H 29 6| WELLS FARGO ADV TRPL MMINS.......cocomirnmrrnnns | corvennne [ o0 12/31/2013. | DIRECT......tvniriiriinieiscisinisnisssrissninnees | e XXX..... 10 [ | | 10 [ [ [ | MON.. | oo | e
8899999. Total - Exempt Money Market MUUAI FUNGS. ........evuersr etttk | erensannens 7,155,475 0 0 0 ] oo (] I O S [ 755475 | oo 65 | i 0 [.XXX...... XXX XXX 1,665 0
Class One Money Market Mutual Funds
26188J 20 6|DREYFUS CASH MGMT FUND........ccostrvmiernrinnereens |SD.... | . | 12/31/2013. | DIRECT......ivinirinriinriiscissnisssissnsssninnees | o XXX..... 250,000 | oo e | 250,000 [ oo [ [ | MON.. | .o 19 [
8999999. Total - Class One Money Market Mutual FUNGS. ..o ..50,000 0 0 0 ...50,000 0 XXX XXX XXX s 19 [ i 0
9199999. Total - ShOM-TEMM INVESIMENES...........covuciveieireereeereieceieeeiee ittt snninns | oenisseiinns 7,205,475 0 0 (V) ST |} R XXX... 7,205,475 | ..oovovn. 65 L XXX...... XXX...... L XXX.. 1,684 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

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

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Key Bank..... ClEVEIaNd, OH......vieiiiriceceieiereseee i eessiscssessisnsesensenes | sreereinnes | consssssesssessssssssnnns | seesssssessssssssssessesssnssns | nesssssssesssnsssssessnsnsnnes | sesessessesneenns (302,781) | XXX
Fifth Third CINCINNAL, OH.....vvoiiici e esissensensnns | eenniienes | seeserssssesssssnsenss | s | e | e 2,645,241 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories...... XXX XXX..
0199999. Total - Open Depositories.. .. XXX... | XXX..
0399999. Total Cash on Deposit.... . XXX... XXX..
0499999. Cash in Company's Office XXX... |- XXX..
0599999. Total Cash...... . e XXX... | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 3,390,392 |4. April 922,550 | 7. July 1,272,232 |10. October. (3,596,040)
2. February 3,587,237 | 5. May. 3,191,536 |8. August. 5,578,719 | 11. November. (1,332,847)
3. March 3,576,379 |6. June 3,902,447 |9. September. 4,740,380 |12. December. 2,441,449

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

XA

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2. Aaska.......nccneeen AK s [ . s | e | e | s
3. ANZONA..wiie PLEDGED FOR PROTECTION OF POLICYHOLDERS...........cccntiuuermerireeierereesnnens | corseessssssessessssesneninee | e 2,193,154 2,332,732
4. Arkansas... PLEDGED FOR PROTECTION OF POLICYHOLDERS..........covintiirieineieisrinsernniies | cevseissserssssseessssssnnns | ores 199,998 | .o 200,000
5. California... . PLEDGED FOR PROTECTION OF POLICYHOLDERS...........cccneiumirierireeieeeneessnins | corseesssssessnessssesneninee | e 50,752,312 52,514,733
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7. Connecticut........cocovevrvrererreee. CT [ [ . ettt niniens | ettt enies | e | e
8. Delaware... . PLEDGED FOR PROTECTION OF POLICYHOLDERS..........cociniiriiinieinrinsennines | crvsserssinernsssseessssissns | oees 108,957 | oo 116,360
9. District of Columbia.................... DC | cvvvns [ . ettt neniens | et enienies | ereens e | s
10.  Florida.... PLEDGED FOR PROTECTION OF POLICYHOLDERS...........cccociemiieiiniiericiicniis [ e | 315,878 | ... 319,435
1. Georgi .GA | ......ST.. |PLEDGED FOR PROTECTION OF POLICYHOLDERS..........cccoocuuerummeriermienirnrenenins [ eoneesesinensnesiesssnensnee | eeee 100,500 | oovvrrerrirns 100,500
12, HAWAITL. e H | s | ot | sieebens et | sebess st | s
13, 1daho.......cocecvvcvinvevveriveriverinenneedD | oot Bo.e. | PLEDGED FOR PROTECTION OF POLICYHOLDERS........couuiiuirierireeisreseeiniries | eeeiesriesiesesensssesnenes | veves 254,998 264,297
14 MINOIS...ceoveecericirieiersrreren L | s | bbbt | steebens et | sebeesene e | s
15, INGIANA. ..o N i et | et | eertene s | oo
16, 1OWAL e B | i et | rees sttt | eeeteniee e | e
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22.  Massachusetts...........cccccceeer.. MA | .....O.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccoviuiirirerinrieriniicinnies | eeveeresirereniseeesissienens | eees 803,120 811,123
23.  Michigan ..Ml |.....B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccocommiriririmmmirnrrinirines | covreserienireseseninsisnenes | veves 350,021 383,782
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27.  Montana........ccccoeerevevvvereeene. MT | ... B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS........ocooiieiiriiniininieierisinins | coveivrieiersinsissssennennes | e .35,305 44,094
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29.  Nevada.......cccccocoerinerivernsecee. NV | ... B... [PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouiiiiimiiiniariieniieiines | ovrveneriesiesessninsisenes | veves 337,077 350,242
30, NEW HamMPShITE......c.veeirerrreeedNH [ e ettt ss et nnnsntenanns | cressesasssssessessesnssansessnes | soesesssssessesssnnsesssssnsnnes | enes
31 NBWUEISEY...ooiccicnieeed N i s | s | s | s
32.  New Mexico.........ccccrserverrneen:NM | .....B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS..........ccvvurmrimeemimimeemseineries | oversnersessssessensssesenss | veves 353,584 364,676
330 NEW YOTK i NY [ bbb niens | sreter et nens | et | e
34.  North Carolina 320,542 350,449
35, NOM DAKOtA. ..o edND s et | ettt enies | eetesteernn e | e
36.  Ohi0.....ccccosverrverrerrrneerenersennnnOH | ooo..B.... |PLEDGED FOR BENEFIT OF ALL POLICYHOLDERS..........coooevtreerrineriessienienenns | e 2,980,110 3,125,528 | .....
37, OKIANOMA. ... OK s bbbt ens | erbetes e entes | et | e
38, Oregon.......cccoermeenverseesennnnniOR | ooo.o.B.... | PLEDGED FOR PROTECTION OF POLICYHOLDERS........occouivimrineennineessesnerines | osersersesssseesensssesenss | veves 531,568 555,418
39, PeNNSYIVANIA. ... PA | it [ o | e | e | e
40, RhOE ISIANG. ... R s st ens | srbetesent e enis | ererens e | e
A1, SOUtT CArONNG. ... SO | it [ ettt bbbt | Sienisne st ttens | ettt | nenes
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e
B4, TEXAS..ceourveerveerenerienerneessnnene TX | ctviiriies | ot | Htent et | eerseeeni e | e
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e
47, Virginia.......ooccooevceveinerinennnenenn. VA | c....B.... |PLEDGED FOR PROTECTION OF POLICYHOLDERS.........ccouiuumiimeireeieissrineiines | oeeessessesssssessssssenenes | aeves 196,703 | oo 207,186
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns (07.1\\ 1 NV IO et niniens | ettt enies | ereeninerns e | o
58.  Aggregate Alien and Other.......... OT | .. XXX.. | coveeee XXX oot | s [V I 0. 0. 0
59.  Total XXX | XXX SOOI PPN 2,980,110 | .overcrrrrenns 3,125,528 56,853,715 58,915,025
DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s [V I 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX oo | s 0] i 0. 0. 0

E28
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