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Annual Statement for the year 2013 ofthe  C@NItU ry Su rety Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 1,555,495 |............ 0.3 | o 1,555,495 | ... | e 1,555,495 |............ 0.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 10,612,897 |............ 2.0 [ 10,612,897 | ..ooovieeeeeeieieees | e 10,612,897 |............ 2.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 68,660,149 |.........12.8 | .ceevnee 68,660,149 | ...coovveeeieeie | e, 68,660,149
1.43 Revenue and assessment obligations 132,505,400 132,505,400 132,505,400
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccoooovsioniens | v 27,958,821 |............ 5.2 | oo 27,958,821 | ..o | e 27,958,821 |............ 52
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........... | ceevevrevennn. 5,090,147 | ............ 0.9 | o 5,090,147 | .ovoevererrerernniiens | ceereernninnens 5,090,147 | ............ 0.9
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...cvveeeecieieiecise s snsnsnssens | seesessnsens 12,960,102 |............ 24 | s 12,960,102 | ..evveverrrereereienens | v 12,960,102 |............ 2.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 120,301,861 |.......... 224 | 120,301,867 [ ..ovvoeereireiirniireies | vevieri 120,301,861
2.2 Unaffiliated non-U.S. securities (including Canada ..16,602,016 |.... ...16,602,016 |.... .16,602,016 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........coovuiueinienseseseseseseseens | cereesneeseees 9,244,648 |.......... 1T | 9,244,648 | ..o | s 9,244,648 |............ 1.7
3.2 Preferred stocks:
3.21 Affiliated .
3.22 Unaffiliated.......ccorveerereereerinrinereininerriecnsieessessnessessssenesesessesssnnenss | eennesnsensenssensnees Q@04 | oriiniinnn0.00 | o854 | e | e 8,454 |........... 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEG. ...t | eeeereneeeens 46,049,711 |.....cce.c. 8.6 | o 46,049,711 | oo | e 46,049,711 | ...oceene 8.6
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 64,267,701 |.......... 12.0 | oo 64,267,701 | ..o | cevererinenene 64,267,701 |.......... 12.0
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccoeuiririeiirieieesceieeeissseseisssnies | eeeinssesiesissssssssesessssens | eovsssssenns 0.0 [ oo e | e (O] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of debt)..........c.ccceevieiieieiiieeceieies [ | e 0.0 [ oo e | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDL)........ccviviieieiici s | e | e 0.0 [ oo e | e (O] I 0.0
8. COMTACE I0BNS........ ettt ettt et ssssees | wtseesessestsssnssessassnssenss | eesssesen 0.0 [ oeeeeeeeeereereeerinriieeee | reerereeeseeesrenseiees | eeeeeessees et (V] I 0.0
T DEIIVALIVES.....coeiciiici ettt | sbneseninsisseeniesinesensenss | eeenensin 0.0 e e | e (V1N I 0.0
8. Receivables for SECUMLIES. .........vrrererrrerrirrincreireeeeseeressereeeneesseseessessssssssnaseens | eeenesesnnnenees 11,381 i 0.0 | o 11,331 | o | e 11,331 | 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccovvveerveiens [ eorrereeeiieieeceiniens | evereienad 0.0 | oo | e D,9,%, GRS D )9, G IR XXX..
10. Cash, cash equivalents and short-term investments.............cccoeeeveeievereeiienes | cevveriieinns 13,790,953 |............ X 13,790,953 | ..o | e 13,790,953 |............ 2.6
11, Other iNVESIEA @SSELS.......cvuevirririrriie ettt | srsssisssssseens 6,901,251 | .coovvvnnee 1.3 [ 6,901,251 | oo | e 6,901,251 | .coovvvnnee 1.3
12, Total INVESIEd @SSELS...........veeieee ettt | eeniieeeeas 536,520,936 |........ 100.0 | .o 536,520,936 | .....c.ocovvrrrennnn. (V) [ 536,520,936 |........ 100.0
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Annual Statement for the year 2013 ofthe  C@NItU ry Su rety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt b st
4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................
6. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.iiiiiiiec ettt bbb s bbb bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.cieuiueiiiieieiese ettt ettt bbb bbbt bbbt n st ses
8. Deduct amortization of premium and mortgage interest points and COMMITMENE FEES..........cveuiuriiriir e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt
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Annual Statement for the year 2013 ofthe  C@NItU ry Su rety Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

> LN

©® N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECemDEr 31 Of PHOT YEAT.........c.criuriiieieieicieieiet ettt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e

ACCIUAL O GISCOUNL. .......cocvivtiiecectcte ettt ettt bbbttt b s bbbt et b e bbb et e bbb s e s et et b ss e sesesesssssteseses s sntebanas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee
5.2 Totals, Part 3, COIUMN O.......uviiiriririeieieie ettt

Total gain (loss) on disposals, Part 3, COIUMN 19...........iie bbb
Deduct amounts received on disposals, Part 3, COIUMN 16............cc.cceieiiieiiieiiiececte et s e

Deduct amortization of premium and AEPrECIALION. ............criiuriiieriieiiie ettt ettt bbb

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes
9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et
10.2 Totals, Part 3, COUMN 1. ..ot

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..

Deduct total nonadmitted amounts.............ccccvvreeeeiiicciene.

Statement value at end of current period (Line 11 MINUS LINE 12).......cceueuriririreereireereereisineiseessissiseessiseesessessssssssssesssssassessessessesseens

..................................... 3,063,726

2,898,268 2,898,268

939,257

0

6,901,251

..................................... 6,901,251

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECembEr 31 Of PHOT YEAT...........cviuiuriieiriieiriieireie ettt
Cost of bonds and stocks acquired, Part 3, COIUMN 7............coiiieiieiceice ettt s e

ACCIUAL OF GISCOUNL. ........cvivtiiectctete ettt et s bbbt b b bbb eb e s bbb s e bbb b s e bbb s bbb b st e bbb s sebebeb s s sebebnas

Unrealized valuation increase (decrease):

40 PaMt A, COIUMN 12,
4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen
4.3 Part 2, SECHON 2, COIUMN 3.
O T T 070) 111123 I B TR

Total gain (loss) on disposals, Part 4, COIUMN 9. bbb
Deduct consideration for bonds and stocks disposed of, Part 4, COUMN 7............ccorrnesseee s

Deduct amOrtization Of PIEMIUM.........c. ittt s bbb bbb bbbt s bbb

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,
8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee
8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et
8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee
Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee
9.2 Part2, SECtON 1, COIUMN 7.ttt
9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas
9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9).........ccreuriiuiiiriiieeee e
Deduct total NONadMIttEd @MOUNES..........c.iviiiici bbb

Statement value at end of current period (Line 10 MINUS LINE 11)......c.cuiuiiiiririeesese bbb

Si03

..................................... 388,499,416

..................................... 190,168,999

..................................... 103,263

(157,056)

17,998,224

859,613 18,700,781

..................................... 3,511,014

..................................... 81,930,525

..................................... 3,235,546

0

..................................... 515,817,401

..................................... 515,817,401




Annual Statement for the year 2013 ofthe  C@NItU ry Su rety Com pany

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. 4,226,198 | ..o 4,496,948 | .....oovvvriins 42447784 | oo 4,214,229
Governments (Including all obligations 2. €aNAdA. ... [ [ [ [ e
guaranteed by governments) 3. Other CoUNrES. .....cvvvirrriies o | e | eresrsessseeenseeensssnssseeesnes | seeesssessssesassenssessesssssssnees
4. 4,226,198 4,496,948 4,244,784 4,214,229
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooeoeerreeeeeerereees | v 10,612,897 | ................... 11,418,987 | ................... 11,291,151 | .. 10,225,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oooovoainiiiiininns | v 68,660,149 | ..o 70,066,901 | oo 71,678,991 | oo 62,835,000
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............. 162,883,665 ..162,051,969 167,401,341 149,721,809
Industrial and Miscellaneous and Hybrid 8. United States 133,261,963 ..130,790,141 133,907,188 ...132,518,871
Securities (Unaffiliated) 9. Canada........cocomeermeenerneenens | eerreinriieineis 5,131,295 [ oo 5,431,132 | oo 5,134,291 | v 5,130,000
10._Other Countries......coocoowereee [ cenrvinnninnens 11,470,720 [ .o 10,708,127 | oo, 11,987,346 | ..o, 11,872,943
11, TotalS. oo | e 149,863,978 | ..o 146,629,400 | ..o 151,028,825 | ..ooovvvivrnnens 149,521,814
Parent, Subsidiaries and Affiliates 12, TOtAIS......oveveeeeeeeeierereees | oo Lo | eeeeieieceeeeeeeeeeeeeeieie L oo,
13. Total Bonds.......ooueesienseens | v 396,246,887 | ..o 394,664,205 | ..o 405,645,092 [ ...ooovovivinnes 376,517,852
PREFERRED STOCKS 14. United States.......ccoovvvevrrns [ covvrerrrrneirenreinens 8454 | e LR X T 8,454
Industrial and Miscellaneous (Unaffiliated) 15, €aNAdA. ..o [ | s | s
16. Other CoUNHES. . ....ovvvvres [ oo [ e ssessessesses | reensesse s snesseees
17, TotalS..oovocinesinisins [ i 8,454 | i 25853 [ .o 8,454
Parent, Subsidiaries and Affiliates 18, TotalS.......veveeeeeeeverreeeeens Lo Lo oo
19. Total Preferred Stocks..... [ ..o 8,454 | .o 25,853 | oo 8,454
COMMON STOCKS 20. United States.......ccovvvrveenees | woveererrneirnienns 73,512,349 | oo 73,512,349 | oo 64,477,160
Industrial and Miscellaneous (Unaffiliated) 21, CaANAGA........ o | s [ e | e
22, Other COUNTES.....ovciverrnis | crrnrnrsrsnsrsnsnsnernsriennes | eovsrenensenserssssssnsssssssesssses | conmessssesssesssssssssssssssssessens
23. Totals.....oooconiiiiniiiiniinns | i 73,512,349 | oo 73,512,349 | oo 64,477,160
Parent, Subsidiaries and Affiliates 24, TotalS.....ccoovreeeereerercceies | e 46,049,711 | .o 46,049,711 | .o 36,508,484
25. Total Common Stocks......| ..o, 119,562,060 | ..oooovrirnnce 119,562,060 | ..ooovcvirnncene 100,985,644
26. Total Stocks......cormrmmrmmrnnes | coviciiincens 119,570,514 | oo, 119,587,913 | oo 100,994,098
27. Total Bonds and Stocks...| ................. 515,817,401 | .ocvovvriienee 514,252,118 | .ovvvvriine 506,639,190
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Annual Statement for the year 2013 ofthe C@NtU ry Su rety Com pany

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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. U.S. Governments
T NAIC Tt esesiennens | cvresineninns 11,215,726 | ..covveneee. 3415479 | oo 217,192 | oo v | e, 14,848,397 | ..o 3.6
1.2 NAIC 2.ttt s sssssssens | cosssesssesssssssssasssnsssnnss | serisssnessssnssssssnessnssnens | enesesesessnssssssnsssessnssns | sesessessssssnssssenssessensss | sesssssesssssessnssssssessones | sresseseesseseessansnsss (1 0.0
1.3 NAIC 3iree e niesensssens | coessnenesenensssnesesinenns | s | e | e | s | e (1 SR 0.0
T4 NAIC 4ot ensssnens | cesstsssessssnsstsessssnenns | serissinesssinessssnessssnens [ rerseiesseenessssesseses | cnesssesessesessesesseenns | seriesssesessenessesesieens | s (1 S 0.0

2.7 TOAIS....ciiccccc s | e (O (O (O (O (O (U1 I 0.0

GoIs

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

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

3,160,012 25,658,828 8 57,532,669 |....cooooveireeennn 13 [ 68,660,149 | ..ovooviiian 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Lo | e 15,333,727 | ...l 62,051,634 | ............. 75,959,350 | ..ccvvreves 6,800,977 | oo 572,049 |............ 160,717,737 | oo 394 (... 115,164,225 | ..coooveverernn. 26.2 [.oennee. 160,717,736 | .ovvevvrevereeeees

..2,165,929 |... 2

..... ..2,165,929 | ... 3,271,924 |.

165,929 |....
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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)
8.1 NAIC 1 sienis | eriennsiens 1,563,849 | ..o 59,150,330 | ..ovvvrenes 30,521,485 | oo 224,900 | .o 2,313,698 | ... 93,774,262 | ..o 23.0 | e 65,511,271 | oo 149 | v 88,509,510
8.2 NAIC 2. | e 872,760 | ...ocovve.n. 13,559,876 | ...ovvvvvven. 41,381,969 | oo 70,287 [ oo | e 55,884,891 | ..o 137 | 61,798,071 | oo 14.0 | v 55,884,891

....522,000 |.... 621,323 |... ..708,947 |. ..0621,323 |....

............................................................. 0 564,421

.................................................................................. 363,300 349,587 cerreenenenenn 133,794

.................................................... 24,256 ..o | e 24.582 |00 [ il 1,165,536 v 24582 [
72425454 | ....ccoccvnnes 319444 | ..o 2,642,527 |............ 150,668,359 | ....oocvviiniiiianns 37.0 e 130,097,833 |...ccovvvvcneni295 [ 145,174,101 | ..ooccoovveee 5,494,258

90IS
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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)
9. Total Bonds Current Year
............ 173,386,769 |............132,356,855
..... ...15,725,804 ...41,381,969

..... L0 522,000
................. 0. JROSSROORON (
.................... 19,225 | oooveeveeerennnl0
............................. (O P |
. 189,131,798 174,260,824
9.8 Line9.7a5a2 % Of COL B.....coevrrerececreeeeeceeeeeeceeeeereen | eveveeieeeeensievnas LICT I 46.4 | oo 42.7
10. Total Bonds Prior Year
............ 125,944,298 |............102,338,219 ceerrerereen XXX e ek XXX | e 372,464,927
.20,611,009 | .. ...35,711,802 ..65,069,995
e 609,206 | ..ocvvrrereierriereieeins | LT08,947 | 0.2 | e 867,447 |
.................. 235459 | ...................51,496 revererenenenn 064,421
.............................................. 349,587
e err et nennes ....1,148,017 ....1,165,536
10.7 TOMAIS. ...t nsesesaesenaenes | erevenaenas 131,615,809 |............ 147,399,972 |........... 138,101,517 | ............. 20,182,296 ..440,323413 | ......................100.0 | ............431,898,806 | ............... 8,424,607
10.8 Line 10.7a5@ % Of COL 8........ooveveveeeeeeeeereereereereeneees | eveeeresereniennnan 299 | oo 335 | oo 314 e B0 | e 0T e XX e XK X e | 1000 [ oo XX | e, 981 | o 1.9
1. Total Publicly Traded Bonds
11.1 NAIC1.. ..32,858,517 |............169,220,579 | ... 132,309,886 | ...............7,025,180 | ...............1,934,527 |............ 343,348,688 ....370,959,560 .343,348,688 |.... XXX
11.2 NAIC 2.. ..872,760 15,725,804 | .. ..41,381,969 ....58,050,820 ..59,459,263 ...58,050,820 |.... XXX,
.................. 522,000 ceerierenennnn021,323 cevererieennn 067,447 cevererieennnn 821,323 XXX
............................................... 423,429 ceveriereriersnierenieeneens0 | XXX
..349,587 XXX
.................... 39,521 TR 0.0, S
............... 2,033,850 veernnn. 431,898,806 XXX
11.8 Line 11.7852 % Of COL B.....oeveveereeercrereeeeeeeeeeeseeneereenens | eeereereeeneereiseen8d |80 | 833 | e 18 | 0.5 XXX...
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......................... .05 XXX
12. Total Privately Placed Bonds
121 NAIC e sesesesesessesenienas | evvererierensereneni 09,676 [ civiiiii4,166,189 | coviiiiii46,969 | o697 | 951,220 [ 5,264,752 | el 13 | 1,505,367
...................................................................................................................................................................................................... 5,610,732

....41,500

12,7 TOAIS.cceeeeee et ssssnssnssenins | evsesssnsinesenis 99,676 [ .ovvvver 4,166,189 | oo, 46,969 | ..oovvvvrrierrnennnB97 [

12.8 Line 12.785@ % OF COl. B....evveveeiererereireiseeseensincrseenenns | cerveenesesseneneeennes 18 [ e 188 | 0.9 | 0.0 [ o

12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9..........ccoceveveees | eovrvevirrcrcran 0.0 [ oo 1.0 | el 0.0

(@) Includes $.....5,494,258 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§$.......... 0 current year, $.....952,399 prior year of bonds with Z designations and §.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes $.....133,794 current year, $.....349,587 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

(d)

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$.....11,426,578;

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC4§.... 0;

NAIC5S......... 0; NAIC6S....... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a 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 Issuer Obligations...........ccoceerinenneieinennesneeeeiesiesisesnsesneens | veeeeneenn 10,622,198 | i 1,480,111 [ oo 75,384 [ o | i | e 12,177,694 | 3.0 | 115,550,008 | o262 | e R
1.2 Residential Mortgage-Backed Securities...........cccocvevienieiniieiniees | cvrnieennnnnn 138,841 [ i 286,392 | cooviieeeenB2943 | | e | e BBBATT | 01 ] v 1,056,557 | o022 | 468,177 | v
1.3 Commercial Mortgage-Backed Securities............cccovvevvinnennccnncns | covivenirennnn . 454,687 | i 1,648,975 S 4781394 [ LT 2,202,526 | ..ooviiriiniinienne
1.4 Other Loan-Backed and Structured SECUMLIES...........covieurienieniies | e | erveeesisessisessseeensseeneeas ..0.0 ...

3.6

All Other Governments
ISSUET OblIGAtIoNS..........cvvveieieieieieeiee s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........c.covvvnereneininnne
Other Loan-Backed and Structured Securities..........ccoevvrrrreererenes

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

4.1

43
44
45

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
IsSUEr OblIGAtioNS..........ccviveicieieieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities......
TO IS ...ttt nenane

60,012

841,309 | .

52,669

60,149

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

ISSUEr OblIGAtioNS..........cveviveieieieieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..

............. 10,971,392
...4,249,282
..113,052

............. 50,229,152
...12,490,174
..1,498,236

68,304,856
..7,654,494

............. 3,000,000
...... 3,800,977

............ 107,638,054
...8,989,709
...1,808,387

............ 13
..... 2

2,505,400
8,766,977

5,333,726

Industrial and Miscellaneous (unaffiliated)

ISSUET OblIGAtIONS. ........ueeiriiciieieiee s
Residential Mortgage-Backed Securities.............cccovrreerieirieinnnn
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............ccooeriveiriennnee

............. 64,791,382
.................. 228,517

1,545,613
1,096,913

............ 122,073,767
............... 2,263,391

............ 13

2,683,872
1,787,293

Hybrid Securities
ISSUET OblIGAtIoNS..........cveveieeieieieieieie s
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOMAIS. ..

Parent, Subsidiaries and Affiliates
ISSUET ObBlIGAtIoNS. .........evvreirciieiee s
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOtAIS. ..
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 Issuer OBlGatioNS..........cccveveviviiiieiieieieee s | e 28,692,820 |............ 165,269,972 |............ 163,155,992 | .....co...... 3,000,000 | .............1,545,613 | ............ 361,664,397 | .ovevererereeennn88.7 [t XXX | e XXX oo [ 356,640,012 | ............. 5,024,385
9.2 Residential Mortgage-Backed SeCUrities............cccvevererrcrereseninns | orveirriine, 4471044 | ............. 13,005,083 | ....ccevuce 7,789,687 | ............. 4,095,467 | .............1,668,963 | ............. 31,030,245 | oo 76 | et XXX [ XXX oo | e 31,022,447 | oo 7,798
9.3 Commercial Mortgage-Backed Securities............cooeurrerrunenrnnenns [ corviieinieiens 599,497 | ....cco...... 5,304,716 | wcovevernee 3,291,406 | coovvvveerran (5150 (R | N ISR 9,196,316 | oo 23 |l XXX | i D.0.0 G I 9,051,887 | .ccveveveinnne 144,430
9.4 Other Loan-Backed and Structured Securities..........c.ccocvveeeevvcvees | covvevenennnnn. 182,488 | ............... 5,552,026 | .................... 23738 | e 24256 | ..o 0 | 5,782,508 | ...ocoovovereeveeeh VA il XXX | XXXeoovovooe | e 5464863 | ... 317,646
9.5 TOtAIS.....veeeireirririisisiee sttt snsensensns | ereeeiens 33,945,849 189,131,797 |........... 174,260,823 | ............7,120,421 | ............3,214,576 | ............ 407,673,466 | ...coovvvrrernnn100.0 | oo XXX s e e XXX [ 402,179,209 | .............
9.6 Line 95858 % 0f GOl B...oviuiviiiiiiiiiiisieieises s | ceesnsesssesnsesnees 8.3
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.......ceueereeeecerierrireereeee e eeeeeseeessesssssessnes | reeneeeens 126,368,520 |............ 135,846,952 |............ 132,832,107 | ............ 18,835,246 | ............. 1,780,476 | ....cvenven ). 9,9, U IS ) 9.9 NN SRR 415,663,301 | oo 944 . 408,926,654 | ............. 6,736,646
10.2 Residential Mortgage-Backed SECUNtIES............ccceveveveieieireiriies | e 4,050,198 | ..coovvvennn 5,985,866 | .....ccoevnen 832,187 | veverirernes 198,062 | .....cco..... 1243344 | .............. D.0.0 CNIN U D0.9 RN IR 12,309,657 | ..ovvevvererernn 28| 12,292,138 | oo, 17,519
10.3 Commercial Mortgage-Backed Securities.............oovrrienienienens | coveerieinenns 776,372 | oo 5,311,075 | oo 4,378,359 | oo 1,298 | oo | e, 9,00, SO S )., SO S 10,467,104 | .oovvevvereee 24 | v 10,291,234 | e 175,870
10.4 Other Loan-Backed and Structured Securities...........covevevreriririien | corierieiiiiiennn 420,718 | oo 256,081 | oo, 58,863 | oo 1,147,691 | | XXX oo | i .S S I 1,883,353 | oo 04 [ .. 388,782 | ............. 1,494,571
105 TOLAIS....uveieririieiere ettt sttt nsens | enseenens 131,615,808 |............ 147,399,974 | ............ 138,101,516 |............ 20,182,297 | ...ccoone. 3,023,820 |.............. 0.0 RN IR ) 0.9 CHRN R 440,323,415 | oo 100.0 .o 431,898,808 | ............. 8,424,607
10.6 Line 10.5858 % OF COl. 8....vuoviviiieiieeesisei s snisnesnsssessens | cevsesssssssenssnenes 29.9 | v, 335 | i, 34 | i, 4.6 | e, 0.7 [, PO, ST I DO, S T [ 100.0 | .o XXX oo [ v, 981 | oo 1.9
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS.......cveereciririreeeeeee e eeeeeeeeeseeessessnennes | eeeeneenees 28,692,820 |............ 161,418,515 |............ 163,155,992 | ..cooovnevne 3,000,000 | oooverrrene 372,685 | .o 356,640,012 | .ovvvvrrieieinnne 87.5 | 408,926,654 | ...oovvrvirrirnnes 92.9 | 356,640,012 | .............. XXX
11.2 Residential Mortgage-Backed SECUNtES...........cvvwerrrrnnrererenees | veeveereineens 4,471,043 | .o 13,005,084 | ....covenve 7,789,688 | ............. 4,095,467 | ..ooeene. 1,661,164 | ............. 31,022,446 | ..oooveeeens FAGH — 12,292,138 [ oo 28| 31,022,446 | .............. XXX
11.3 Commercial Mortgage-Backed Securities.............cccvuerienierieenens | evieiiieiienns 567,739 [ oo 5215972 | oo 3,268,176 | .oocvveevieereeieeiiees e | e 9,051,887 | oo, 2.2 | e, 10,291,234 [ oo 23| v 9,051,887 |.............. XXX.........
11.4 Other Loan-Backed and Structured Securities...........ccccoeveerevevevveveies | cvovevvrernann 114,570 | ............... 5,326,037 | eoeeeeeerevreeeeerereeie | e Lk [ [P 5,464,863 | ......ooueveen..... 13 e 388,782 [ ... 01 [ .. 5,464,863 |............. XXX.........
115 TOHAIS....uveeeiece st essensens | oereieiens 33,846,172 |............ 184,965,608 |............ 174,213,856 | ............. 7,119,723 | ... 2,033,849 |............ 402,179,209 | ..ooovvereeiererne 98.7 | .o 431,898,808 | ....ooocvevreirine, 98.1 | .o 402,179,209 | .............. XXX.........
11.6 Line 11.5a5@ % Of COL. B.....evvecirceececneseresisinies | e 84 | o 46.0 | o 433 | o 1.8 [ e 0.5 | oo 100.0 | .covvernnes ) 0.9 RN IR ) 0.9 RN U XXX oo | e 100.0 | coverrnaes XXX.........
11.7 Line 11.5asa % of Line 9.5, Col. 6, Section 9.........cccccveveveieieiees [ cvvsvisnisisiisieiieines 8.3 | s 454 | oo LY B 17 ] i (ORI 98.7 | .o, .S TN I O, TN I XXX oo [ v, 98.7 | .o XXX.........
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ......vvevrrrireireieieieeeiseieieississe e ssessenss | sesesssssessessessesennsessenes | ovessensennens 3,851,456 [ oo [ v | e 1,172,928 | oo 5,024,384 | oo 12| ) 6,736,646 | ..ooovrvvrrrns 15 | ). .9 G [ 5,024,384
12.2 Residential Mortgage-Backed SECUMHIES.............cccevvvevvirereereeiies [ e [ | e sseines | e | e T798 | oo T798 | o, (U0 [ 17,519 | e 0.0 [ ) 0.0, GO 7,798
12.3 Commercial Mortgage-Backed SECUrties............cceveveveeveeiereieees | v 31,758 | e, 88,743 | covovveea. 23231 | e (S U IR 144,429 | oo 0.0 [ oo, 175,870 | v 0.0 oo, ) .0 G I 144,429
12.4 Other Loan-Backed and Structured Securities............ccoveveevvevevieies | cvvvvreernann 67,918 | .ooveeee. 225990 | ....cccue.... 23738 [ oo Lo | e, 317,646 [ .o 01 [ .. 1494571 | .o 0.3 ... XXX oo | v, 317,646
12.5 TOHAIS.....cvuiviiceceieie e esnns | eeresiesiesiesenes 99,676 | ..ovovveve 4,166,189 | ..ooovererrnee. 46,969 | ..o 697 | oo, 1,180,726 | .....co.c...... 5,494,258 | ...coovviviin. 1.3 ] s 8,424,607 | ..oovvrrnn. 19 | D09 G IR 5,494,258
12.6 Line 12.5a5@ % Of COL ..o | v 18 [ 758 | v 0.9 | v 0.0 | v 215 | v 100.0 | ovvernnnee ) 0.0 RN U ) 0.9 RN IR XXX oo [, XXX oo | v 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9.........ccocveveieieieiees [ cvvsrisrisiisiieieiiennes 0.0 [ oo 1.0 | e, 0.0 [ o, 0.0 [ i 0.3 [ i, 1.3 | XXX rovores | i .S TN XXX oo [, .S, S [ 1.3
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of PHOT YEAI........vverierrerrrinrninieieieieseiseessesssssssssessessesesssssssssnes | sonsssssssssssessassessessesseseseens 113,392,117 [ oo 113,392,117 [ et [ ettt nes | cheb e
2. Cost of short-term iNVeStMENS ACAUINE............ciiriuiiieiicricieseee et ss s sesnns | essssessssesssses st snses s snsns 250,821,730 | .ovevereiiirerereieeeeece e S IR 45 O U TR
3. ACCTUAL OF GISCOUNL......eueeeisisisee bbbttt | ettt bbbttt 0 [ e | et | bbbt ens | eeaee e s
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 ettt | eehere ettt st | fetseb et bbbttt bbbttt bbbt bes | dhebebe bbbt
5. Total gain (I0SS) ON QISPOSAIS..........cviiriviriiiisciiietsiets ettt bbb s s s s s snsenas | oebessssessssesssses st e bbb et bbbt st sntns 0 | oot | eeeriee ettt aenens | essebessetes et st es st s st ensebentebentesentebens | srebeste s ettt bbb bbbt st
6. Deduct consideration reCeived 0N diISPOSAIS..........cc.iuriiuriiieiiirieieieieeie ettt ssess | ebsssessstes st es sttt ntes 352,787,269 | ...coevevereeeerereeeeeeeeeieinas Ry Y 481 I [ O TR
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 ettt | oeteteiet ettt benet | fetsebets et ets bt s bt b bttt s b b st b stk enbebentebens | chebtteb ettt ettt bbbttt
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 ettt | eehere ettt | etseb et bt bbbttt bt bbbttt bes | dhebebe bbbttt
9. Deduct current year's other-than-temporary impairment reCOGNIZEA.........ccvurvieererrririeresseieeeeeisissssesessssssses | creessssssseesessssssrseessssssnsersesssssssssssesanas L0 P IO U I P TP
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........c.ccrmiirirninriniienienniens [ e 11,426,578 | oo 11,426,578 | oo 0 | o 0 | o 0
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 L e | e en e en e snr e | seeeeeene et entenen e e e ettt | Shienier e e
12. Statement value at end of current period (Line 10 mMINUS LINE 11).......ciiiiiiiiiiiceicce et | et 11,426,578 | ..o 11,426,578 | v 0 ] o 0 ] e 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

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
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 Other - Unaffiliated
Caym
an
George Town, Grand | Island
Aquiline Financial Services Fund II, L.P............... M...... Cayman s Aquiline Capital Partners Il GP (Offshore) Ltd.... | ............ 11/07/2012 |. .5,961,994 .6,901,251 .6,901,251 939,257 N 3,576,614 | ol 13
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated . ceree 5,961,994 | ..........6,901,251 | ...........6,901,251 939,257 0 {1 I 0. . 0] ... 3,576,614 | ... XXX.....
4499999, SUDOLAL = UNAFAIIBIEA. ...ttt R 80 EfEEEEE L8 E L8Rttt | enirnens 5,961,994 | .......... 6,901,251 | ........... 6,901,251 939,257 0 0 [ s {1 I [( 0 [V 3,576,614 |..XXX.....
AB899999. TOMAIS........vveeeveeieaieseieseeeseeseeesse s ee e s ss s 8 eess b8 R R b R R ee e SEEseLE R AR R AR R E ARttt ennen | seiseriaa 5,961,994 | ........... 6,901,251 | ........... 6,901,251 939,257 0 (V18 [P (V1 (1 [P (V] [P 3,576,614 | ... XXX.....
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4 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 Other - Unaffiliated
Cayman
Aquiline Financial Services Fuind II, L.P... e George Town, Crand Cayman.............ccce..e.. Islands Aquiline Capital Partners Il GP (Offshore) Ltd..........ccccoeereererrirreneencninincnenne 01/07/2013 268,199 | ..o | e 14
Cayman
Aquiline Financial Services Fuind II, L.P... RSN George Town, Crand Cayman...........c.ceceeveene Islands Aquiline Capital Partners I GP (OffShore) Ltd...........coceveerivernerieiernsirereninns 0471512013 [ ..vvovererieiiins | e sississsesssssnsesens | essesnsese e 112,810 | oo | s 14
Cayman
Aquiline Financial Services Fuind Il, L.P... RN George Town, Crand Cayman.............ccco.uu. Islands Aquiline Capital Partners Il GP (Offshore) Ltd...........cccourerirmreriirinriierineiienns 08/02/2013 438,493 | ..o | 1.3
Cayman
Aquiline Financial Services Fuind II, L.P... [T RON George Town, Crand Cayman...........c.ccceeeene Islands Aquiline Capital Partners Il GP (Offshore) Ltd...........ccoueveveirernrircenincisinns 08/29/2013 798,660 | ...vvuveerrireririeeerisieeenierssisienes | creeeienin 1.3
Cayman
Aquiline Financial Services Fuind I, L.P... et George Town, Crand Cayman..........c.ccc....... Islands Aquiline Capital Partners Il GP (Offshore) Ltd..........ccocororeiiinnsieisiecnnas 12/27/2013 280,506

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

4499999. Subtotal - Unaffiliated

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

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
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
912810 ED 6|US TREASURY N/B SD.. | [ e | e 1| e 75,961 | 133234 | 99,926 | .oooovrvrrrirens 75,000 | cooooverrcrirens 75,384 | oo | e (52) 02/14/1991 | 08/15/2019
912828 GS 3|US TREASURY N/B SD.. | [ | e 1 .245,506 287 05/14/2007 | 05/15/2017
912828 HZ 6|US TREASURY N/B SD.. |.. N I 1 .881,750 15 07/08/2008 | 05/15/2018
912828 JH 4|US TREASURY N/B SD.. [ [ | e 1 255,084 | .................230,000 | ... 235,196 | ... (1,020) 09/16/2008 | 08/15/2018
912828 NP 1|US TREASURY N/B . ....225,000 ...226,061 (659) 08/12/2010 | 07/31/2015
0199999. U.S. Government - Issuer Obligations..............oceveirirrnininsnsceisessi s . .1,550,000 1,555,495 (1,429) 0 0 | .. XXXoooo [ XXX [ XXX 12,735 75,632 XXX...... | ..... XXX......
U.S. Government - Residential Mortgage-Backed Securities
38374B LQ 4 [GNR 2003-60 MA........cooiemrrimirmerierieseseesssisessessessssesssessssssssssens | cevees [ [ 2| 1 ..60,029 | ...... 58,523 552 3.500]......... 4.500 | MON... | ... . 10/02/2003 | 07/16/2033
38374K DC 4| GNR 2004-104 GA.....cooiiiiririiiiiiiiiseissiisssissisenssesessssssssssssssssssseness | svvene I 2| 1. . 419,683 [ .o 409,653 |........... 5,135 | oo [ | oo 4.500]......... 5.500 [ MON... | ... . .18886 03/26/2007 | 11/20/2034
0299999. U.S. Government - Residential Mortgage-Backed Securities. . 464,580 | ... XXX.oooowwe | s 509,513 ................. 479,712 [ oo 468,176 [ ..o 0 5,687 0 0 |.XXX....oo. XXX P00 S [ 1,749 | v 20,987 |..... XXX [ o XXX......
U.S. Government - Commercial Mortgage-Backed Securities
38373M  5G 1| GNR 2009-7 C....covvvvrririrreieiieriesiseeiseesssise s s ssessssessssssesssnnes | coeees . 827,289 | .o 760,479 | oo 779,518 | ..o (10,694) MON... | cooveririinns 3,344 | 40,122 | 02/01/2010 | 07/16/2043
38373M  5U 0| GNR 2009-5 B.......ocvvrrveiriirierinsieirerissiesssssssssssessssssssesssssssssessnnes | evenes .226,800 222,917 220,534 4,455 MON... | ... ..942 .11,302 | 02/03/2009 | 08/16/2049
38376G EZ 9|GNR 2010-13 AB. . .201,388 (355) MON... 507 01/29/2010 | 02/16/2030
38376G  VZ 0[GNR 2010122 C...cocovvvrvrrriirersnissiienississsissisensssssssensssesssssssssssnsssssenss | eoneeee | oo [onninnens [ onnened | vovnnnnnnnnn 1,003,945 | Lo 101.945 ..1,019,453 (857) MON... | ... 2,39 09/21/2010 | 11/16/2037
0399999. U.S. Government - Commercial Mortgage-Backed Securities XXX ..2,274,930 (7,451) 0 0 XXX... 7189 | .............86,258 | ..... XXX o [ XXX......
0599999. Total - U.S. GOVEIMMENL........coviiiiviiririisiriniisinienessissrsesnseenesnes XXX ..4,496,947 4,214,229 (3,193) 0 0 XXX | 21,673 | il 182,877 XXX | e XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
373383 5B 0| GEORGIA ST....oviiirriiirieieisisiessssseiesss s sssssssesssssssssessnes | evens . | GAFE] 1,950,725 | 114970 . .1,750,000 (22,527) 02/08/2008 | 04/01/2019
373383 5B 0|GEORGIAST.... SD.. |.. .| AFE] .......c........836,025 | ..... 114970 . . ....750,000 (9,655) 02/08/2008 | 04/01/2019
604129 ED 4| MINNESOTA ST....ovuiiirriierneirnsineriesiesisseesssisssssssssesssssssssesssssnss | ceveee I [ VAFE] 1,201,970 102.750 | wecvvnrennes 1,130,250 | .oooovrennee 1,100,000 (16,504) 11/29/2007 | 08/01/2014
644682 XT 8| NEW HAMPSHIRE ST.......cooviumiririieieineineriesiesessenssssssessesseenss. | coveee . WAFE] 2,239,280 | ... 116.487 | . ..2,329,740 .2,000,000 (23,859) 01/11/2008 | 03/01/2019
658256 WW 8| NORTH CAROLINA ST.....ovvvrimrrierinerieeiseisersssssssssessssessessssssnens | cevnes . .| IFE] ... 1,656,630 | ... 110.856 | . ..1,662,840 | .. .1,500,000 (19,456) 01/04/2008 | 06/01/2018
882721 NR O TEXAS ST oot ssssssssessssssessensns | evenes [ [ T AFE| e 1,139,114 ) L 111144 | e 1,167,012 | oo 1,050,000 (9,955) 01/10/2008 | 04/01/2023
93974A H7 2 [ WASHINGTON ST....coviririrrireerreissriessessseessssssssssessesssessssessssssns | cevees .|.1FE| .. ...607,792 ....575,000 ...575,000 (5,750) 08/30/2007 | 01/01/2015
93974B  3M 2 | WASHINGTON ST.....oviiriiiiiiiriniissiensssisessnisersnsssssensssesessensssesssanses | seneees . A|AFE] . 1,659,615 . . .1,500,000 | ... 1,571,284 |........... (16,242) 01/10/2008 | 01/01/2020
1199999. U.S. States, Terrltor|es&PosseSS|ons Issuer Obligations..........cccoocevcrniniiscsisciniinie | e 11,291,151 | . XKoo [ s 11,418,987 | ............ 10,225,000 | ............ 10,612,898 | oo 0] (123,948) 0 0 ] XXX [ XXX | XXX | e 158,750 ] ... 511,250 e XXXowwe | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)...........ocererrrrereaernciernsisnnnsniens | corninnianes 11,291,151 | . XXX | e 11,418,987 | ............ 10,225,000 | ............ 10,612,898 | .....ccocveveneen 0. (123,948) 0 0 |.. XXX.oooo [ XXX, [ XXXl 158,750 ... 511,250 XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obllgatlons
005482 2P 8|ADAMS & ARAPAHOE CNTYS CO JT S...covvvvrrererrirersserierienenenns (GRS 1| AFE | v 2,477,540 | ...... M2411 | o 2,248,220 | ...ocoornvn. 2,000,000 | ..oovrernvene 2,404,360 |........... (40,094) 02/16/2012 | 12/01/2025
005518 SB 2 |ADAMS & WELD CNTYS CO SCH DIST.......cvrrrerineirerinirssensiserinns [ vvee [ [ 1|.1FE| .. ..2,643,632 | ...... 106.629 | . ..2,607,079 .2,445,000 ....2,511,629 (21,134) 12/21/2006 | 12/01/2023
018105 Y8 3|ALLEN TXINDEP SCH DIST.......evviivirrrrerieriieisrinniieniseseesienens | cvvees I [ 1|.1FE| .. ...1,108,420 | ...... 100.529 | . ..1,005,290 | .. .1,000,000 | ..............1,001,584 | ........... (12,787) 03/09/2004 | 02/15/2017
034132 AY 6| ANDERSON TWP OH.......coooririimeirerisrinsiseniesissessssissssessesssesens 151 1900 O [ 1| AFE | s 1,093,080 | ..... 110316 | ovverennee 1,103,160 | ..coovvrennee 1,000,000 | .cooovvrennee 1,038,115 [ ..ccoonee (10,262) 02/14/2008 | 12/01/2019
041826 VT 2| ARLINGTON TX INDEP SCH DIST......oeiviririrerrirerenisiseresiersnsssenes | evenee . AFE] ..1,077,180 | ...... 107.658 | . ....1,019,126 (8,467) 01/19/2006 | 02/15/2020
059189 RJ 1| BALTIMORE MD......cootvrmrrmrrrerireisseiessssesiesssesssesssssssessenssesssssnsnns | cevees . .| 1FE| ...cii..en.1,020,520 | ...... 116.095 | . (19,242) 01/16/2013 | 10/15/2022
073900 SP 8 |BEAUFORT CNTY SC SCH DIST.......cvvriiririiiennieisniesersessseernnes | evenee GAFE] 1,811,401 | L 114223 | . (25,465) 01/10/2008 | 03/01/2017
091212 CA  6|BIRMINGHAM MI PUBLIC SCHS... N VAFE] (7,199) 02/27/2013 | 05/01/2018
116421 ZA 9|BROWNSVILLE TX INDEP SCH DIS [T . A AFE] . (12,667) 01/18/2008 | 02/15/2023
132375 LD 6| CAMBRIDGE MN INDEP SCH DIST #9......ccovvurivernrirernsieinerneiiennnes | vvens I 1]1.1FE| .. (6,606) 01/26/2005 | 04/01/2016
160069 PL 8| CHARLESTON CNTY SC . . LAFE (23,110) 01/10/2008 | 11/01/2020
161681 SN 2| CHASKA MN INDEP SCH DIST #112 s | s . FE] (8,597) 03/20/2013 | 02/01/2018
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

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

167505 AD 8| CHICAGO IL BRD OF EDU.......ccovuvirieririnrierieriresiseisssiesieninsenns | eeees [ [ 1 AFE | v 1,080,320 | ..... 104.781 | oo 1,047,810 | ..coovvrvenee 1,000,000 | ..ccoovvrvenee 1,035,915 |........... (8,313) 5.000]......... 4.000 | JD..cvrs | o 4,167 | e 50,000 | 02/12/2008 | 12/01/2020
180847 G7 4|CLARKCNTYNV.... SD.. | [ AFE ] v 1,613,126 | ...... 105.006 | ...cooovvennee 1,575,090 | .oooovvrennee 1,500,000 | ..cooovvrennee 1,516,167 |........... (13,282) 5.000......... 4.040 |MS...... | oo 25,000 | ccovooerernes 75,000 | 07/18/2005 | 03/01/2015
181059 FU 5| CLARK CNTY NV SCH DIST....covviiiniirriirieieisieneseeesessessssseenes C..... [ [ 1. AFE| .o 2,738,600 | ... 111.095| . 2,777,375 .2,500,000 (25,900) 5.000{......... 3.780 01/04/2008 | 06/15/2019
249164 UM 7|DENVER CITY & CNTY CO...coevvrmrrrrrerierieeseesssessessessseesessssenes | cevees [ [ 1|.1FE| .............1,075,830 | ...... 108.621| . ..1,086,210 | .. .1,000,000 (7,244) 5.000......... 4.100 02/07/2008 | 08/01/2025
250325 RV 1|DESCHUTES CNTY OR ADMIN SCH Dl.....ovvvrnirmrireiiniieeiiseriscins | crves I [ AFE] e .617,006 | ... MT514 | 616,949 | ...ocovvvvnn. 525,000 | .................616,693 |.......... (313) 5.000]......... 1.640 12/19/2013 | 06/15/2019
258885 WB 4| DOUGLAS CNTY CO SCH DIST #RE-1........cccovvvrrrverirerirerinrennninns | cvveee . | AFE| ...i2,120,400 | ...... 112.040 | . ..2,240,800 .2,000,000 (15,308) 5.000]......... 4.110 12/09/2008 | 12/15/2016
346604 HH 7|FORSYTH CNTY GA SCH DIST......... Co| .| FE] .. ....2,351,600 | ...... 119.126 | . .2,382,520 | .. .2,000,000 | .cooovrenne (14,904) 5.000]......... 2.880 07/10/2013 | 02/01/2023
366119 SV 8 GARLAND TX..ooiiiiiiririiirienieisisiesssssiesssissssesssesssssssessssssssenss | evenes [ [ TAFE| e 2,013,714 | ...... 112247 | o 2,020,446 | .............. 1,800,000 | ..ccoverveee 1,881,348 |........... (24,272) 5.000{......... 3.460 01/23/2008 | 02/15/2019
414004 5E 7| HARRIS CNTY TX..oiiiiirirrereeinniseriesieseseesssssessessssssssesssssssseninnns | cevees . .|.1FE| .. LAT21,775 119.835| . .1,797,525 .1,500,000 ....1,621,834 (18,712) 5.250]......... 3.670 02/11/2008 | 10/01/2019
414005 QQ 4 [HARRIS CNTY TX.ooiiiiriiriierisniscieiisissesieissssiessssesessssissesiees. | evene . A AFE] . ...1,915,605 | ...... 114.283 | . 21,714,245 | . .1,500,000 | ..............1,874,495 | .......... (39,060) 5.000]......... 1.890 11/14/2012 | 10/01/2024
425200 Q5 4|HENDERSONNV........ (G000 DO 1 AFE | v 2,280,817 | ...... 104129 ..o 2,176,296 | ...ocoovnven. 2,090,000 | ..ovvernvene 2,158,427 |..cccovnnee (22,488) 5.000]......... 3.770 01/09/2008 | 04/01/2020
426362 KA 6|HENRY CNTY GA SCH DIST.....cccomvvirerrrrinns I IO . | WAFE] 851,327 | L 120174 | . ....550,000 ...626,537 (10,497) 5.000]......... 2.680 08/02/2011 | 08/01/2020
495080 SM 6 |KING CNTY WA SCH DIST #403 REN..........ccovurriirerririennrinserierenins C..... . A|AFE] ... 2,543,700 | ... 117.645| . . . .2,000,000 | ... 2,492,441 | ........... (51,259) 5.000{......... 1.830 01/14/2013 | 12/01/2022
513174 RC  8|LAMAR TX CONSOL INDEP SCH DIST......evuurerremerierienirseenserinns | crvnee I [ VAFE] 1,389,587 | 117681 e 1,306,259 | ..coovvrennne 1,110,000 | ..coovvrvnnee 1,352,907 |..coonnee. (27,207) 5.000]......... 2.060 08/21/2012 | 02/15/2022
517840 3D 4 |LAS VEGAS VLY NVWTR DIST....ocvrirririirieiinirnniersssseeersssiessenens | evee [ [ 1[.1FE| ..............3,004,909 | ...... 113.847| . .2,743,713 .2,410,000 (65,315) 5.000{......... 1.850 11/26/2012 | 06/01/2022
549187 7B 2|LUBBOCK TX. [ [ 1|.1FE]| ..............1,099,620 | ..... 107.893 | . .1,000,000 (11,379) 5.000]......... 3.680 01/17/2008 | 02/15/2020
549187 7C 0|LUBBOCK TX. B [ 1|..1FE]| ................546,600 | ...... 106.466 | . ....500,000 (5,326) 5.000]......... 3.760 01/17/2008 | 02/15/2021
564300 FZ 9|MANSFIELD OH CITY SCH DIST.. e [+ N A]FE] ... 1,059,020 | ... 106.597 | . ..1,065,970 .1,000,000 (7,543) .4.170 10/24/2006 | 12/01/2022
586145 ST 2| MEMPHIS TN.....ovuririeeririirierieeieesssissssesseseseessssssessesssessssensans | crveees [ [ 1|.AFE| 2,135,322 | ... 110799 . ..2,171,660 .1,960,000 (19,548) 5.000]......... 3.830 01/04/2008 | 04/01/2019
592112 LW 4| MET GOVT NASHVILLE & DAVIDSONC........ccoovrmrirerrnrirernricinnienns C..... . |AFE| ... 4,466,805 | ... 117.842 . .3,500,000 (72,948) 5.000].......... 2.030 01/30/2013 | 07/01/2023
64966 MQ 6|NEW YORKNY JAFE nein.....585,655 | ... 115.656 | . 500,000 (1,035) ..1.800 12/02/2013 | 08/01/2019
655867 NH 8| NORFOLK VA......oiiiiiieiiiieiieriseiee et | AFE| 2,574,629 | ... 118.076 | . .2,060,000 (34,792) 5.000]......... 1.770 05/20/2013 | 10/01/2021
660266 BG 1|N KANSAS CITY MO SCH DIST #74 VAFE] 1,084,150 | 110.156 | . .1,000,000 (8,693) 5.000]......... 3.980 12/21/2006 | 03/01/2021
718814 XT 8|PHOENIXAZ......... AFE ] 2,191,223 | 112.874 | . .1,975,000 (23,401) ..3.620 01/17/2008 | 07/01/2021
720362 BQ 4|PIERCE CNTYWA FIRE PROT DIST.....ccrvvvirrrrrnns JAFE| 531,416 | L. 111.434 ....475,000 (853) [ everrrrerrrreirerieninee | cererivernensisennnines | s 4.000]......... 0.950 11/22/2013 | 12/01/2017
746673 WE 8|PUTNAM CNTY TN VAFE ] 2,162,820 | ... 109.356 | . .2,000,000 (18,041) 5.000]......... 3.940 12/07/2007 | 04/01/2020
76222R GV 8| RHODE ISLAND ST & PROVIDENCE P........cccovevumiimirinrincirineinneines | oeeeene . | AFE] cenn...554,240 | ... 114174 | . ...475,000 | ... (8,171) 5.000]......... 2.870 10/19/2011 | 10/01/2020
763665 UA 2|RICHLAND CNTY SC SCH DIST #1 ceeverreenenns | s I [ 1 AFE | v 1,080,050 | ...... 105.554 1,000,000 | ..cooovvrvenne 1,014,444 | ........... (11,908) 5.000]......... 3.720 12/12/2007 | 03/01/2017
798360 ET 6|SAN JUAN CNTY NM UNR CLG DIST......ccoiiirrinerierineereniseisnniens | crveee . LAFE] 1,300,848 | ..... 108.018 | . .1,200,000 1,233,094 (9,756) 5.000......... 4.050 01/17/2006 | 08/15/2020
806347 KS 8 [SCHAUMBURG IL.......cooviirereiieriieeieiciseieieie e sessesssssesssessesens | coveeas . .| AFE] .. 351,741 | ... 108.667 | . ....300,000 | ... .. 342,769 |........... (4,930) [ coovvrreererieiiniinins | e | e 4.000]......... 2.040 02/08/2012 | 12/01/2021
820642 LD 6|SHAWNEE CNTY KS UNIF SCH DIST (GRS DO 1| AFE | v 2,193,794 | ... 108.332 2,045,000 | ..oovvernvene 2,117,941 | ..o (13,896) 5.000......... 4.150 12/05/2007 | 09/01/2023
836030 LG 9|SOUDERTON PA AREA SCH DIST . IO IO I [ 1|.1FE| .. ...544,200 | ...... 105.467 | . ....500,000 ...507,141 (4,973) 5.000]......... 3.920 05/05/2005 | 11/15/2017
840610 LQ 0|SOUTH WASHINGTON CNTY MN INDEP........ccccomrrmmrirerirneeririniris 15101000 O [ 1|.1FE| .. 2,204,220 | ...... 106.682 | . .2,000,000 | ... 2,047,661 |........... (28,813) 5.000]......... 3.440 01/29/2008 | 02/01/2018
969887 TT 5| WILLIAMSON CNTY TX...tiuiieunersensssessensssrssssssssnsensssessenssssssssseness | srvsne i 1AFE] s 1,648,020 | ...... 105.176 1,500,000 | .ooovvrennes 1,525,983 [...coooeen. (22,352) 5.000]......... 3.410 01/23/2008 | 02/15/2018
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligatio 71,678,992 | ... XXX........ . ..68,660,149 ) 0 0 .. XXX....o.. XXX..ooo [ XXX | .o........838,138 | .........2, 769,962 |..... XXX [ o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession N 71,678,992 | ... XXX........ . veenne...68,660,149 ) 0 0 |..XXX........ XXX..oo.o | XXX... | ............838,138 | .........2,769,962 |..... XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgations of Agencies and Authorities of Governments and Their U. S Political Subdivisions - Issuer Obligations
040654 VF 9|ARIZONA ST TRANSPRTN BRD HIGHW. IO IO [ [ 1|.1FE| .. ...1,006,720 | ...... 114539 | . ....800,000 (18,593) 5.000]......... 1.980 | JJ....... 01/17/2013 | 07/01/2023
040654 VG 7|ARIZONA ST TRANSPRTN BRD HIGHW. IOV IO I [ 1|.1FE| .. ...1,604,057 | ...... 113.953 | . . .1,300,000 (26,684) 5.000]......... 2.230 [ UJ....... 01/30/2013 | 07/01/2024
057849 FZ 9|BALDWIN CNTY AL BRD OF EDU......cccovurvrrmriiiiernrieisnrsiernnssienes | evees [ [ T[AFE| e 2,163,140 | ...... 109.516 | .oocvrcernn 2,190,320 | ..ocovernvnee 2,000,000 | ..............2,068,014 |........... (17,783) 5.000{......... 3.950 | JJ....... 02/12/2008 | 07/01/2019
058508 BK 7|BALLIN ST UNIV UNIV REVENUE [ [ 1|.1FE| .. ...1,094,900 | ...... 106.802 | . ..1,068,020 .1,000,000 (9,676) 5.000]......... 3.840 [ JJ....... 01/10/2008 | 07/01/2021
13066Y MY 2| CALIFORNIA ST DEPT OF WTR RESO (SRS D R 1|.1FE| .. ..2,105,120 | ...... 112.897 | . ..2,257,940 .2,000,000 (10,456) 5.000]......... 4.340 | MN...... 03/27/2008 | 05/01/2021
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152708 AN 3| CENTRL BROWN CNTY WIWTR AUTH.......cooovirvmrimnrrenierinneiennins | vevee | oo | vevireeens 1 AFE | v 2,743,075 | ...... 107.735 | wcvoerinnes 2,693,375 | .ocverene 2,500,000 | ..ovrernvne 2,565,570 |...ccooo.u. (32,495) 5.000]......... 3.570 (Do | v 10,417 | o 125,000 | 01/14/2008 | 12/01/2017
15504R FE 4 [CENTRL PUGET SOUND WA REGL TRA......c.csvvrerimerrmrineennneiinnnnes | eevnee oo [ cerneiins 1| AFE | v 2,501,760 | ...... 116.387 | ovvvcrinnes 2,327,740 | covvvrnn. 2,000,000 | ..oovrernvne 2,441,820 |........... (44,782) 5.000]......... 2.230 [MN..oooo | v 16,667 | c.oovevenee 100,000 | 08/23/2012| 11/01/2023
167736 ZF 7| CHICAGO IL WTR REVENUE.........ccoviiiiiiiiirinieisisee e Covver [ [ o 1[.1FE| .. ...596,100 | ...... 102.517 | . 512,585 ....500,000 (8,150) 5.000{......... 2.860 05/11/2012 | 11/01/2025
196632 PD 9| COLORADO SPRINGS CO UTILITIESR (GRS DO 1|.1FE| .. 3,426,995 | ... 113200 . ..3,113,000 | .. .2,750,000 | ... 3,332,967 (58,480) 5.000]......... 2.340 05/15/2012 | 11/15/2024
198504 RY 0|COLUMBIA SC WTRWKS & SWR SYS......ccovimmiirmrinrineinnennsieninns | envee | oo | vevieeens 1 AFE| oo 1,066,030 | ...... 105.058 | ...oovvrnee 1,050,580 | ...coorenee 1,000,000 | ...ocovvvnee 1,008,790 | ........... (7,778) 5.000]......... 4.160 05/31/2005 | 02/01/2029
207758 DA 8|CONNECTICUT ST SPL TAX OBLIG R.......ccosvvurrvrerierineeieninriennns [ v | oo [ everiens 1|.1FE| .. ...1,080,390 | ...... 107.495 | . ..1,074,950 .1,000,000 ...1,022,382 (8,343) 5.000]......... 4.040 01/09/2006 | 07/01/2020
250119 CC 6|DES MOINES IA MET WSTWTR RECLA.. JUVUR [SUPPO VR PR 1|.1FE| .. LG 1,371,161 103.877 | . 1,324,432 | .. .1,275,000 | ..............1,303,181 (10,892) 5.000......... 4.030 12/21/2006 | 06/01/2023
25477G BG 9 |DIST OF COLUMBIA INCOME TAX SE......covvvvermrreirvernenenreeneireninnes | wovniee [ [ovirnnnnn TAFE| 1,272,408 | ...... 115364 | .ovvvinne 1,384,368 | ..ccconne. 1,200,000 | ..cooverenee 1,244,004 |........... (6,406) 5.000{......... 4.290 03/12/2009 | 12/01/2020
25477G DA 0{DIST OF COLUMBIA INCOME TAX SE......ccvimremierneeneriinerrererneennnes | wevnee oo [ eerveri 1|..1FE ....1,000,000 | ...... 110885 . ..1,108,850 .1,000,000 ....1,000,000 5.093]......... 5.090 12/09/2009 | 12/01/2024
25477G KV 6 |DIST OF COLUMBIA INCOME TAX SE v | G o [ 1|..1FE ....2,562,660 | ..... 113.556 | . 2,271,120 | .. .2,000,000 | ..............2,506,319 (51,638) 5.000]......... 1.900 11/19/2012 | 12/01/2025
313381 H2 4|FEDERAL HOME LOAN BANK......c.cviuirieririerrinirierierieeesseessniens Cuveoe | e e | oo L [ 2,996,400 | ...... 100.059 | ..o 3,001,771 | v 3,000,000 | .oovvrrnee 2,998,223 |....coooue. 1,701 0.250......... 0.300 12/04/2012 | 01/16/2015
34160W KF 0|FLORIDA ST DEPT ENVRNMNTL PROT......ccoirieirereneenneeienirneens [ s ....2,160,200 | ...... 104552 . ..2,091,040 .2,000,000 ....2,048,088 (17,947) 5.000]......... 3.980 12/21/2006 | 07/01/2020
360066 NE 0[FULTON CNTY GA WTR & SWR REVEN. .|C..... ...3,617,370 | ...... 116.911] . ..3,507,330 | .. .3,000,000 | ... ....3,5562,938 (64,432) 5.000{......... 1.190 05/21/2013 | 01/01/2019
387874 WD 8| GRANT CNTY WA PUBLIC UTILITY D Cuvee| oo [ v T WAFE | s 3,768,240 | ...... MBT76| e 3,413,280 | .ooovrrrnnes 3,000,000 | ..ovvernvene 3,672,909 |....cco.... (90,147) 5.000]......... 1.600 12/05/2012 | 01/01/2022
396586 TV 1|GREENVILLE SC WTRWKS REVENUE..........cccoovvveimrvennrninerinincns [vvirne [ | vervvnenns | WAFE | 123,781 | i, 105.058 | . 126,070 (1,369) 5.000{......... 3.770 ...6,000 | 05/03/2012 | 02/01/2016
396586 UE 7| GREENVILLE SC WTRWKS REVENUE.........ccccoovvverimerrennnenernenns | eovvene [ [evveire T | WAFE | i.391,972 | L 105.058 | . .399,220 (4,334) 5.000]......... 3.770 .19,000 | 05/03/2012| 02/01/2016
408441 AV 5|HAMMOND IN SCH BLDG CORP.........cocvereermrrrrnernerierirseessrissnisenens | eovnene | oo [vveerneT | W2FE | 02,296,969 | ...... 102.750 | . ..2,198,850 (24,026) 5.000]......... 3.790 01/04/2008 | 07/15/2019
45506D DJ  1|INDIANA ST FIN AUTH REVENUE.........ccoocnmmvcmmrverimnivensnncnnnnenns | enneee | oo | verrnnd T LAFE | 1,357,896 | ... 105.382 .1,222,431 (17,740) . .2.120 11/28/2012 | 02/01/2026
455280 JG 7 |INDIANAPOLIS IN LOCAL PUBLIC I.. (2,001) 5.000]......... 1.700 09/26/2013 | 01/01/2019
468473 CW  1[JACKSON MS WTR & SWR SYS REVEN........cocvvrverernerivnnnivernnnes [ovene [ oo | vevivnee T AFE | i 819,473 | . 106.382 | . ....7150,000 (7,650) 5.000]......... 3.880 07/13/2005 | 09/01/2017
469359 DS 9| JACKSONVILLE FL CAPITAL IMPT R....covvvvvrveriennrenerseenssnisenisnnnes | eevvene | [ woveereens | W TFE | e 1,628,008 | ... 112.386 | . .1,200,000 (27,361) 5.000 ..2.150 11/29/2012 | 10/01/2023
485424 NE 1|KANSAS ST DEPT OF TRANSPRTN Hl......cooovereviirniniireisercrinnnenes [veeee [ oo | vevvvneens | WAFE | 1,167,580 | ... 117.258 | . .1,000,000 (14,664) 5.000]......... 3.150 11/19/2009 | 09/01/2020
485429 CW 2| KANSAS ST DEV FIN AUTH REVENUE...........ccccosvvmmrrmerrerrnenrenrnnns | covvene [ [T LAFE | ... 286,893 | ... 114787 | . (6,417) 5.000]......... 1.890 06/28/2012 | 03/01/2022
49151E XD 0|KENTUCKY ST PROPERTY & BLDGS C........ovvvuvrererenerrnerrererneennne | evneee | o [woveeiveeens | WIFE | 002,252,860 | ... 117.089 | . ..2,341,780 (21,137) 5.000 ..3.660 01/10/2008 | 10/01/2019
544712 5H 1|LOS ANGELES CNTY CA MET TRANSP.. o |G [ [ | WIFE 3,809,070 . 118.088 | . ..3,542,640 . (42,757) 5.000{......... 2.030 05/21/2013 | 07/01/2023
546398 TG 3|LOUISIANA ST PUBLIC FACS AUTH.......cccoovvmmerimeenneermernsennerinenenns | Cuvee [ [ 1| LAFE | e 2,250,640 | ... 110.531 ..2,210,620 .2,000,000 (26,855) 5.000]......... 3.440 01/23/2008 | 08/01/2019
546475 MY 7|LOUISIANA ST GAS & FUELS TAXR . ...2,406,240 | ...... 1134111 . ..2,268,220 | .. .2,000,000 | .ooovvenne (36,808) 5.000]......... 2.660 05/03/2012 | 05/01/2025
546475 NQ 3|LOUISIANA ST GAS & FUELS TAX R.....ccoovivierirrennrinnineriveninennens | vveees | e [ eneriens 1 AFE | v 1,238,530 | ...... M3T4 | s 1,137,410 | oo 1,000,000 | ..cooovvrvenne 1,207,869 |........... (22,441) 5.000]......... 2.250 08/14/2012 | 05/01/2024
546589 MS 8|LOUISVILLE & JEFFERSON CNTY KY [SSSTURTURITURURVIRN VUOTIRS IO PRSP 1|..1FE 1,671,324 | ...... 115685 . .1,525,000 1,588,629 (14,973) 5.000]......... 3.830 11/29/2007 | 05/15/2018
555412 JG 1 [MACOMB TWP MI BLDG AUTH......cocovvmrrivriireierinsieeesissisnsssiinnnnes | wonnee [ [ ovirnnnne 1(..1FE ..219,640 | ...... 103.626 | . . ....200,000 | ... ...216,967 (1,793) [ cooevrrrreerereiseneins | e | cerssnen 4.000]......... 2.830 05/17/2012 | 04/01/2023
574204 XN 8| MARYLAND ST DEPT OF TRANSPRTNC........cvcuueremrrierirrirneeinninns (GRS DO 1| AFE | s 3,340,123 | ..... 113.992 oo 3,134,780 | oo 2,750,000 | ..ovvvernvne 3,286,985 |........... (53,138) 5.000]......... 2.040 03/21/2013 | 02/15/2024
575579 GA 9| MASSACHUSETTS ST BAY TRANSPRTN.......cvovveirimireierenineiernnes [ veene AFE| 1,388,975 | ... 107.451| . .1,250,000 1,284,379 (21,918) 5.500]......... 3.600 11/07/2008 | 07/01/2015
575832 NW 6| MASSACHUSETTS ST CLG BLDG AUTH IO 1| .1FE ...514,630 | ...... 106.100 | . . ....500,000 | ... ...503,068 (2,186) 5.000]......... 4.520 01/31/2008 | 05/01/2023
575832 NX 4|MASSACHUSETTS ST CLG BLDG AUTH.....c.ovvvuerieernrineineriieeines | evveen | e [ oervrens 1| AFE | s 1,228,416 | ...... 106.100 | ...cveerren 1,273,200 | oo 1,200,000 | .cooovvrennee 1,205,978 |........... (4,255) 5.000 ] ......... 4.610 01/31/2008 | 05/01/2024
586200 KW 6 MEMPHIS TN SANTN SWR SYS REVEN........ccccovvnvivvirmrneirnnrennninens [ eovnee [ [ oririnnn 1[.1FE]| .................559,805 | ...... 103.699 | . ....500,000 (6,852) 5250 (......... 3.800 09/29/2004 | 10/01/2017
592481 DN 2|MET SAINT LOUIS MO SWR DIST WS JUOTRN ORI VR P 1|.1FE]| ..............2,405,680 | ...... 109.426 | . . . .2,000,000 (37,757) 5.000].......... 2,610 08/29/2012 | 05/01/2031
59259N R5 4| MET TRANSPRTN AUTH NY DEDICATE.......coovirmremerieeinerinsrineiines | eveie | oo | cevieeens 1|.1FE| ..............1,218,070 | ...... 11071 | oo 1,110,710 | oo 1,000,000 | .............1,195,151 | ........... (19,390) 5.000]......... 2.530 10/17/2012 | 11/15/2026
60415N XR 8| MINNESOTA ST HSG FIN AGY.....oovivirirrereemeeinerienieneseesssinenns | veeeee | oo | vevereeens 1| AFE| ... 134,807 | .o 100432 . 130,562 ....130,000 (603) 5.000]......... 4.490 11/03/2005 | 01/01/2036
60534T GQ 2|MISSISSIPPI ST DEV BANK SPL OB JUVTRN IOPUOOR O DU 1|.1FE| ..............2,367,680 | ...... 106.349 | . ..2,126,980 | .. .2,000,000 | ... (35,973) 5.000]......... 2.720 10/11/2012 | 01/01/2027
61212U AL 3| MONTANA ST DEPT OF TRANSPRTN R...c.cvovvvinvinninernerneirernninens | evveen | oo [ eovevrnnns 1|.1FE| ..............1,930,880 | ...... 106.801 | .vecvrcirne 1,869,018 | ..covvvrnee 1,750,000 | ..coovervnee 1,789,517 |........... (26,728) 5250 (......... 3.600 03/27/2008 | 06/01/2016
626207 ZH 0|MUNIELEC AUTH OF GEORGIA........ Cueoe| e [rverireeens | WIFE | 2,430,940 | ... 115.639 | . ..2,312,780 .2,000,000 ....2,384,625 (46,315) 5.000]......... 1.540 04/02/2013 | 11/01/2019
644693 KS 1 |NEW HAMPSHIRE ST TURNPIKE SYS.......cccoccovveiverrninrevesnieniennes | veeee | o0 [ oo [ LAFE | ... 1,000,000 | ... 108.531 ..1,085,310 .1,000,000 ....1,000,000 5.277 | ......... 5.270 11/18/2009 | 11/01/2022
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644802 EA 4| NEW HANOVER CNTY NC COPS.........oocvmirimirirmerierienersesiseissnienes | coveeee I [ AFE ] v 1,110,480 | ...... 114695 | ...ooovveenee 1,146,950 | .....cccooeuee 1,000,000 | ..ccoovvrvenee 1,038,938 |........... 9,711) 5.000]......... 3.850 [MS....o. | oo 16,667 07/07/2005 | 09/01/2017
645918 U9 2|NEW JERSEY ST ECON DEV AUTH RE........cccoimiermrineinncineiierineens (GRS AFE ] v 3,697,830 | ...... 111.906 | ..o 3,357,180 | .cvoovrrrnnes 3,000,000 | ..oovrernvne 3,640,956 |........... (56,874) 5.000]......... 2.390 [MS..oo. | v 50,000 01/24/2013 | 03/01/2023
646136 E7 2|NEW JERSEY ST TRANSPRTN TRUST.......cccovuriimrniirerinisernnienns C..... . .| 1FE| .. ...2,441,400 | ...... 113477] . ..2,269,540 .2,000,000 ....2,396,800 (44,600) 5.000{......... 2.110(JD....... 4,444 01/29/2013 | 06/15/2021
64970K ZY 6 {NEW YORK CITY NY MUNIWTR FIN....ccovvvrirrrirnierirerineeneernicens | ceves . A FE] ..1,118,070 | ...... 102179 . 1,021,790 | .. .1,000,000 | ..............1,006,214 | ........... (13,302) 5.000]......... 3,610 03/10/2004 | 06/15/2018
64971M S3 7 |NEW YORK CITY NY TRANSITIONAL [SSTRORRNIN OO [ [ 1 AFE| oo 2,000,000 | ...... 106.658 | ............. 2,133,160 | .coovvrrnn. 2,000,000 | .oovrerncne 2,000,000 |........... 3.823]......... 3.820 05/19/2010 | 05/01/2017
64985Y BL 3 [NEW YORK ST ENVRNMNTL FACS COR.......ccccovmrvreriirenirnrinnirens | cevens I [ 1|.1FE]| .............2,045,740 | ...... 104.561 | . ..2,091,220 .2,000,000 (7,402) 5.000]......... 4.600 03/06/2008 | 12/15/2022
64986A L7 4 [NEW YORK ST ENVRNMNTL FACS COR......ovvvmrirerimrierrinrinniniens | cevnee I [ 1|..1FE| ..............2,000,000 | ..... 107.443 | . ..2,148,860 | .. .2,000,000 5239 ... 5.230 02/02/2010 | 06/15/2026
65820Q DS 9 |NORTH CAROLINA ST INFRASTRUCTU.......cocvvrmrmerrnirneiernseineennens | v [ [ 1 AFE| 2,142,760 | ... 107.885 | ...cveirne 2,157,700 | ..ccovvuvenee 2,000,000 | ..............2,049,215 |.......... (14,675) 5.000{......... 4.140 09/29/2006 | 02/01/2023
65821F CM 6 |NORTH CAROLINA ST HSG FIN AGY JSSSTRURRREN DO [ [ 1| AFE| i 67,010 | oo 100.000 (257) | cevereervernerinerirenens [ e | e 4.250......... 3.840 10/27/2004 | 07/01/2034
677561 HS 4 [OHIO ST HOSP FAC REVENUE...........coooiieieieieiseeieeseeee e | e [ [ 1].1FE| .. . . .1,500,000 | ... (8,563) 5.000]......... 4.210 10/13/2011 | 01/01/2025
677632 ZU 8| OHIO ST UNIV....ciiiiriirierieinreissiseriessesesssssssssessessssessssssssnenens | coveees I [ AFE ] v 1,439,831 | ...... M7A54 | e 1,317,983 | oo 1,125,000 | ..cooovvrrenee 1,414,327 |........... (25,505) 5.000]......... 1.990 01/16/2013 | 06/01/2023
677704 UG 1|OHIO UNIV GEN RECPTS ATHENS.... [EOSUTR PR I [ 1|.1FE| .. 468,717 | ...... 101.967 | . 438,458 ....430,000 ...432,002 (4,684) 5.000]......... 3.860 11/17/2004 | 12/01/2015
677704 UG 1|OHIO UNIV GEN RECPTS ATHENS.... . SD.. [ [ 1[.1FE| .. ..299,761 | ...... 101.967 | . .280,409 | .. ....275,000 | ... ..276,280 |....coue (2,996) 5.000{......... 3.860 11/17/2004 | 12/01/2015
681793 7V 1| OMAHA NE PUBLIC PWR DIST.....c.ovvoirrrirerierineernenississensesineens | eevnee [ [ 1| AFE | v 1,211,980 | ...... 111970 | v 1,119,700 | .ovvovrennee 1,000,000 | ..cooovrennee 1,186,701 [ ..ccooneee. (20,669) 5.000]......... 2.440 09/21/2012 | 02/01/2026
68607H M4 5| OREGON ST DEPT OF ADMIN SVCS C.....cooovvrrvrirrierieiernsisinnins AFE] ...1,447,960 | ...... 114.446 | . (11,086) 5.000{......... 4.030 09/20/2007 | 05/01/2018
68607V KT 1[{OREGON ST DEPT OF ADMIN SVCS L JGAFE] 1,022,796 | .. 101.147 | . (14,008) 5.000]......... 3.390 02/26/2004 | 04/01/2014
686507 FX 7| ORLANDO FL UTILITIES COMMISSIO......ccovvvierrrierirneirnerineeneeiiens GAFE | 1,249,740 | 116.526 | . . (20,055) 5.000]......... 1.810 04/03/2013 | 10/01/2021
72130P BW 5(PIKE TWP IN MULTI-SCH BLDG COR . VAFE ... 538,146 | ... 110.372 . .535,304 (277) E ..2.070 12/05/2013 | 01/15/2020
721876 SD 3| PIMA CNTY AZ SWR REVENUE..........oconiiiiriniierierieeiseesseissinn | WAFE] . 181,655 | 114.967 | . 172,451 (2,538) 5.000]......... 1.820 05/20/2013 | 07/01/2020
73358W AG 9|PORT AUTH OF NEW YORK & NEW JE........cccocvrvrviiirrnrinns .|..1FE| .................600,000 | ...... M3T712| e 682,272 5.309 ] ........ 5.300 06/18/2009 | 12/01/2019
736742 RN 9|PORTLAND OR SWR SYS REVENUE N A AFE] 2,161,100 | ... 110345 . ..2,206,900 (21,305) 5.000 .3.710 04/07/2011 | 06/15/2022
759136 QV  9|REGL TRANSPRTN DIST CO SALES T I 1|..1FE] ..............3,054,100 | ...... 109.986 | . ..2,749,650 .2,500,000 (46,240) 5.000] .......... 2.430 01/31/2013 | 11/01/2027
792072 CZ 1|SAINT LUCIE CNTY FL SALES TAX.. B [ 1|.1FE| ..............1,397,058 | ...... 107.917 | . ..1,402,921 .1,300,000 (10,684) 5.000]......... 4.090 08/18/2005 | 10/01/2020
79642B TP 8|SAN ANTONIO TX WTR REVENUE.. AFE] 1,216,980 | .. 111.106 | . ..1,111,060 .1,000,000 (19,248) 5.000 ..2.570 02/08/2012 | 05/15/2027
797412 AU 7|SAN DIEGO CNTY CALIF WTR AUTH......ccocvrvrrrrnrnnriennerernnnerens [evvene [ oo | vevvenee | WAFE | 1,196,920 | ... 115.9711 . .1,159,710 .1,000,000 (18,894) 5.000{......... 2.660 09/08/2011 | 05/01/2022
857320 2K 0|ST PUBLIC SCH BLDG AUTH PA........ooceerermrrncrneriseernseisssnnenseneeee | eovnene | [eoveeineT | [ i 1,078,140 | oo 100.249 | . ..1,002,490 .1,000,000 (9,255) 5.000]......... 4.040 02/26/2004 | 03/01/2020
875124 CP 2| TAMPA BAY FL WTR REGL WTR SPLY... Cuooe| e [ | LTFE | ec...3,624,180 | ... 117.251 ..3,517,530 | .. .3,000,000 (68,917) 5.000]......... 1.000 05/20/2013 | 10/01/2018
880459 X2 3|TENNESSEE ST HSG DEV AGY..... . i I | T VAFE | 52,915 | L 100130 | cvoovvvrereern 50,085 | covoiiriiinns 50,000 | ....ccocceerer.50,186 | ooueenee (359) 5125 ......... 4.360 12/09/2004 | 07/01/2034
882135 F9 2| TEXAS STA &M UNIVREVENUE........c.cooovmmririeiiiniieerinenieeiseeins | crieee o || LIFE| .. 1,090,540 | ... 112713 . .1,000,000 (8,841) 5.000]......... 3.920 01/24/2008 | 05/15/2022
882756 UX 5| TEXAS ST PUBLIC FIN AUTH......cvirviieireiiinieniesesssiessnsseeensnes | erens [ [ 1[.1FE| .. ..156,378 | ...... 102.530| . . ....700,000 | ... ..104,026 |........... (6,698) 5.000{......... 3.990 11/10/2004 | 02/01/2016
914119 GA 4| UNIV OF CINCINNATI OH RECPTS........cccosivuirmnnrneriereneesseiserinees | ceveee [ [ 1| AFE | s 1,117,540 | ...... 101.967 | weocvorerrnnee 1,019,670 | ..cooovvrennee 1,000,000 | ..cooovrvnnee 1,005,685 |........... (13,323) 5.000]......... 3.610 03/11/2004 | 06/01/2017
91417K  TZ 4 |UNIV OF COLORADO CO ENTERPRISE SOOI O . 1,013,223 | ...... 106.437 ..1,053,726 990,000 1,000,394 (6,979) 5.000]......... 4.220 149,500 | 02/14/2012 | 06/01/2022
91417K UE 9 [UNIV OF COLORADO CO ENTERPRISE [SSTTRTRN IO . 10,235 | ...... 102.807 10,281 | .. 10,000 | o 10,105 | oo [ e, (71) 5.000]......... 4.220 02/14/2012 | 06/01/2022
914233 LM 1| UNIV OF CONNECTICUT CT....cvorrererreirnerrereneesnensssesserssssnsssensns | ceveeee T AFE | s 279,670 | ...... 102409 | ..oocvvvrvrneen 256,023 | ..coovvrirenne 250,000 | ....cccvverrnn 250,138 | ..o (3,501) 5.000]......... 3.560 03/05/2004 | 01/15/2015
91428L CB 0| UNIV OF HAWAII HI REVENUE.........ccooomiiiriiierninseersnieiessssisnnens | eves el TAFE ] 1,604,764 | ...... 109.663 | ....covvvnae 1,623,012 (13,536) 5.000{......... 3.950 12/21/2006 | 10/01/2020
914455 LB 4| UNIV OF MICHIGAN M......oovvreereerneeeeeeseesieneeseeeieseesssessssssssssennes | cereene . 500,000 99.973 ....499,865 3.356 | ......... 3.350 10/28/2010 | 04/01/2019
914455 LC 2| UNIV OF MICHIGAN Ml.....cooouiimiiniiieiieiireisssiseisesisesisseesssissessnes | ceveee e TAFE | s 450,000 | ...... 100.673| ................453,029 | .................450,000 | .................450,000 |........... 3456 | ........ 3.450 10/28/2010 | 04/01/2020
914468 BC 6| UNIV OF MINNESOTA MN.......ccoimirrrieirerinnrienieneseesessssrsenienens | covees . ..135,776 | ...... 109.378 | . ....695,000 (4,965) 5.000]......... 4.180 12/19/2007 | 08/01/2023
924211 3D 5|VERMONT ST MUNI BOND BANK........cocoomirrmrirnrireirnriseiseriesernennns | ceveee . 1,176,889 | ...... 107.905 | . . .1,075,000 (10,857) 5.000]......... 3.880 07/15/2005 | 12/01/2017
92778R  BL 0| VIRGINIA ST CMWLTH UNIV......cvviiiiiiirieisniciennsisensseisnssienss | evveees e TAFE ] 609,472 ] 102.399 | .o 547,835 | i 535,000 | .................543,023 |.......... (7,863) 5.000{......... 3.440 03/11/2004 | 05/01/2016
928172 QB 4|VIRGINIA ST PUBLIC BLDG AUTH P. [ESTUTRIR PR || AFE | 582,279 | 111.091] . ....530,000 (5,598) 5.000]......... 3.750 01/03/2008 | 08/01/2019
92818A QM 1 |VIRGINIA ST RESOURCES AUTH INF.....c.ovoirvriiierinieienicisninns Coooer | [ cevvveen | LIFE ] 2,566,420 | ... 118.396 | . .2,000,000 (51,285) 5.000]......... 1.920 08/29/2012 | 11/01/2022
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93978K 3L 0 [WASHINGTON ST HSG FIN COMMISSI........ccormremrinriniiirerinerenens | covees [ [ T AFE | i 10,261 | ...... 100.000 | .voorvveerrenns 10,000 | ..o 10,000 | ..o 10,014 | oo | e (B2) [ o | e | e 4.250 ] ......... 3.910(JD....... 10/27/2004 | 12/01/2025
967338 PK 4| WICHITAKS WTR & SWR UTILITY Ru..corvereiierieineriseiserineniseins | ceveee I [ 1| AFE | s 1,055,652 | ...... 105870 | .euvvvennes 1,021,646 | ...ooovvvnnen. 965,000 | ..............1,000,554 |........... (8,759) 5.000]......... 3.920 [AO...... 12/01/2006 | 10/01/2024
977092 FE 0|WISCONSIN ST CLEAN WTR REVENUE.........cccovvnimmrinirininirernninne [ rvee JAFE | 1,339,158 | ...... 115976 | .o 1,368,517 | .. .1,180,000 (17,266) 5.500......... 3.780|JD....... 12/12/2007 | 06/01/2017
977100 CQ 7|WISCONSIN ST GEN FUND ANNUAL A... [T I . ...| ..1FE 450,000 98.492 443214 | .. ....450,000 | ... 850,000 | oo | e | e | e | e 1.644]......... 1.640 | MN...... . ...6,823 | 11/06/2012 | 05/01/2018
982674 DN 0| WYANDOTTE CNTY/KANSAS CITY KS....cooiiiiririniiieiiississiisssisssisns [ SR I I 1AFE] s 2,256,134 | ...... 103100 | .vvecrenens 2,273,355 | oo 2,205,000 | oo 2,211,001 ..o (8,686) 5.000]......... 4.580 [MS...... | oo 36,750 | oo 110,250 | 03/07/2008 | 09/01/2024
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cc.eviirminnnnninsnnnns | covnneens 136,943,627 | ... XXX.ooovwoe | v 132,508,920 | .......... 120,215,000 | .......... 132,505,397 | ..o 0] (1,630,784) 0 0 . XXX.....oo. XXX XXX | e 1,530,001 | ......... 5,163,742 |.... XXX | e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Ob of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31202 5D 3[FG CO444A4...........ooivieiiiicses s w2 ] 3,955,069 L 94.794 | ..o 3,593,000 | .coocvvirene 3,790,413 | e 3,943,346 |........... (20,241) 01/14/2013 | 01/01/2043
31294K RE 7|FG E01385 .114,559 107,942 278 07/06/2005 | 06/01/2018
31294K ZT 5|FGE01654 .103,200 ..97,188 6 05/27/2004 | 06/01/2019
312962 6K 4|FGB10874 101,284 | oo 95,071 | oo 94,798 | e 126 10/03/2003 | 11/01/2018
312962 WC 3|FG B10643 .144,538 (750) 11/26/2003 | 11/01/2018
312964 BW 4 [FG B12685........ccoovveireriiirinrierisisierssisiensssisssssssnsssssssessssssessenss [oovnne |0 | verveneen | eoven] [ i 304,410 | i 106.248 | . 320,179 | .. ....301,349 (1,098) 04/23/2004 | 02/01/2019
312964 UH  0|FG B12384.......ccciirrirererineisninsinesiesinessensssessesssssnsssenssssssenss | eonnene | o0 [eoneninen | ceeeee T [ e 148,961 | L 106.536 | ...ocvvvnrrnes 157174 | oo 147,532 | oo 148,306 | ... (438) 01/16/2004 | 02/01/2019
312968 5L 0[FG B1B25T.....ciriecreriirinriersissiensnssseensssisssssssensnssssensssssessenss [ onnne |0 | verveneen | veven T [ iviiinnnnnn. 306,383 | oo 106.248 | . .321,434 ....302,530 (1,794) 01/05/2005 | 07/01/2019
31297TH YK 9| FG A29714......oiicrrcerrineneriesinsesssissnsensssssessenssssssessnssns | conene | oo | vevernenn | eeeeed | v 177,582 | o, 108.438 | . .193,840 L A78,755 | 440 04/19/2005 | 01/01/2030
31297U Y8 7 FG A3BB35........ovicriricerreiseiieniesisseesssississsssssssssssssssssssssssnssns | connee | oo | vevnsenn | e | v 198,973 | i, 108313 . .218,346 201,587 | oo 198,973 1,359 04/18/2005 | 05/01/2035
B1371K 2R 1 [FN254684..........coovveernercerrernesnrsnisenseriseesssnissisensssnennes | vevinee | oo [ evenieni [ | i, 99,681 | i 106.619 . .104,500 98,011 98,532 (437) 01/21/2003 | 03/01/2018
137K Y4 T{FN 254B31......ooviecirrinernenerineenssisssnnensesssensssnsssssssssssssnsnsnes | vevinne | oo [ eveneinni [ | 92,138 | i 106.619 | ..ocovveerern 96,503 | oo 90,512 | 91,007 (434) 01/17/2003 | 02/01/2018
31376K B3 9 FN 357458.......covieiirievnirersnseenssssssnsssssssssenssssessessennns. | e | oo [oeneni [ o] | i 41,296 | Lo, 106.653 | ..ovvvvvirne 43,845 | e 1110 | e 41,138 ) 12/12/2003 | 11/01/2018
31385X GU  5FN B55611....ccveurircercerrrinerienierineessseissnisensenssenssssssnssesssssnennee | vevinne | oo [ eeveneinni [ | v 35,734 | L 106.590 | . 35,590 ) 12/12/2003 | 07/01/2018
31390V K3 7|FNB57414.......oieiiccevneresnseennsesessisensnsssienssisesesnsnnns | eoveeee | oo [rveineni [ o] | i 96,777 | i, 106.700 | v.oovvvveeere 99,769 [ 93,504 | i 94,528 ) 12/12/2002 | 11/01/2017
3139TH 22X 1| FNBB7790.....c.ccrierierirriiiiriseiieriesesesissiseniensessssensssesessnnnss | onnee | oo | vervneni | eeeee | 52,211 | s 106.619 .51,596 (328) 01/17/2003 | 02/01/2018
31391Y BW 3N BB1361....ccvrurireircirrrinernerierineersnissisensesssensssssesssssssssnenens | vevvnne | oo [ erveneinni2 [rone | i 73,782 | i 106.619 | . (387) 08/08/2003 | 03/01/2018
31393E B3 2[FNR 2003-94 CE.....cc.ovvvviirrinrierinneneissiisnsieesseseesssssssssensssnsnns | eevinne | oo e [ | iviiniiinnn59,020 | e 107.728 (405) 01/27/2004 | 10/25/2033
31394C CH 3| FNR2005-3 HC........ceevrervrrrrcrieninernerisernensenssseessssssssssensesssssssnnes | onenee | oo | vevernenn | e | v 487,341 | s 105.328 | . 5,419 01/09/2007 | 01/25/2035
31395P EM O [FHR 2952 PA.......coooiiieiiniineineieiieninenissisesssssissssesnssnssssssssssnsnns | oevinne | oo [ evnneenni2 [ | i 256,387 | e 107.959 | . 3,234 03/28/2007 | 02/15/2035
314000 GV 5FNBBBBI2.....couuvirreriririrerierirerineeisninnnisenisressensssisssssesiensnnnnes | vevnee | oo [ erveerieni [ oo | v 87,670 | i 106.619 | ...cccoer.......91,804 | ece.86,104 | 86,572 | e (343) 01/21/2003 | 02/01/2018
31400P BE 4 [FNB93137....ociiirciinriinernenieeineesssnissssensesssessssssssssssssssssnennns | vevinne | oo [ eeveneenni2 [ | i 139,819 | i 106.619 .146,443 (686) 01/17/2003 | 03/01/2018
31401B PS5 8|FNT03444........c.cooiiiiiiieicrcnnicresssneensnssnenssssenensensnniens | evvenee oo | oo [ o [ . 28,489 | L. 106.744 ..29,724 (196) 07/21/2003 | 05/01/2018
31401L BB 6| FN 711257 c.coicecrereceseeissnsenenissssesssssssesssssssssssssssnsnnns. | eonnene | [eoveeinen | coeeee T [ eiveiiinennnnnn60,350 | oo 107.276 | oo 64,379 | .oooviieerenn80,012 | 80,036 [ oo [ (54) 08/18/2003 | 07/01/2018
31401M  CE 9| FN 712069.........ccieerrrinerierierieerseissisesiesssseesssissssssssssssesssnsennens. | eonneee | o0 [ everninen | oeeeee [ e 313,455 | i 107.276 | . .336,473 89 08/14/2003 | 07/01/2018
31402 2C O|FN730771.......... . . ...153,366 | ...... 106.619 . .161,004 | .. . (771) 09/23/2003 | 08/01/2018
31402Q 4B 4[FN 735318 ...t ssesssessssssssssssnns | sriees I [ 2| LI [ 167,182 | ...... 106.653 | ...ocvvvrrnes 180,220 | covoveereiinnns 168,977 | oo 167,707 | .cooonven. 643 07/15/2005 | 11/01/2019
31402R LY 3 FN 735743 ....coiiiiiiiniccreseetsseiessssenesssisssesesssssnenes. | envens [ | vevenieena 2] 1 319,781 | ... 106.622 . ...320,518 1,304 07/15/2005 | 08/01/2020
31404D ED 6| FN 785232.......ciruiruerierireereesssisessessesssseesssssssssessssssssssessssins | sevenns I [ 2| 1| e 91,241 L 106.653 ...96,587 | .. . . 90,789 |..ccvvvnnee (194) 02/23/2004 | 02/01/2019
314048 TP O [FN 777358.....ciiieiieeieiseeiseise e ssessssissssessesssesssssississssnns | sevenes I [ 2| 1| 95,132 | L 106.653 | ...ocvvvnvrnes 102,373 | coveeveiiens 95,986 | ..ooovvrnrirnns 95,357 | .covrennee 314 07/05/2005 | 05/01/2019
314058 HL 1 [FN 797735.....coiieeiciieinnierieniesessessssssssesisessesssesssssssssssessessnee | aevinee | oo | cerneenens 2| 1 330,420 332,938 (1,234) 01/28/2005 | 02/01/2020
31417C MW 2| FN ABST72...ccooiiiiieireiissise i issssesssnsins | seeenas I [ 2| 1 . . (43,121) 02/21/2013 | 08/01/2027
B1417E CK 5 FN ABT273 ...t ssssssssens | svinnas I [ 2] 1 95.109 2,706,553 | ...ccvvunean 2,845,713 | ............. 2,962,471 | ........... (14,172) 01/24/12013 | 12/01/2042
B1417E VQ 1 [FNABT822.......cooveiieeiceieiseesssisessesiessssesssssssssssessessssessssssssnnns | sevnee | oo | eerneesnns 2| 1 4,759,642 | ... 99.192 ..4,556,745 4,593,833 (24,595) 02/21/2013 | 02/01/2028
B141TF NN 4| FNABBADB........coooiriiiieieieeesssisese s issssssssesssnnes | envens | oo | sevinesens 2| 1] 4,829,138 | ... 99.192 ..4,621,884 4,659,503 (23,513) 02/21/2013 | 02/01/2028
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31418A PX O [FNMAT337..cciiiiiiieeiineisiesiiesiesesssssssisssiessessssssssssinsnens | evvinee | oo [ cevereions 2| L [ 2,811,346 | ........ 99.192( ..o 2,690,690 | ..ocooruvn. 2,712,590 | covvrereene 2,804,224 |......... (16,243) 2500 ......... 1.750 [MON... | ceoovvvvnrranes 5,651 | v 56,512 | 01/31/2013 | 02/01/2028
31419A K2 2[FN AED312. .ot siesssesssssisssssessessssessssisssnns | snvnee | oo | cerneeenns 2| LI I 603,463 | ...... 103.301 | cooocvvrirnns 605,367 | ..oorvrernenne 586,020 | ..covvvernene 603,316 |......... (9,088) [ ..vvveveerreaerreriens | eerreriererneirineinens | e 4.000]......... 3.210 [MON... | wovvvrrrrnnes 1,953 | v 23,441 | 08/23/2010 | 09/01/2040
31419G XX 7[FN AEB093......coviiriiiiiresisseenisnissisnsssnsnssssssrssssssssensssssssssnsssssssssssenses | avensee | o | ovennean 2]...... L 354,262 354,054 (6,422) 3.500]......... 2.340 |MON... | ... 11,953 | 10/06/2010| 10/01/2025
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . 28,840,959 | .. XXX...ooene . 27,894,557 | .. 7,898,092 | ... 28,766,977 | o0 | e (154,585) 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Co cial Mortgage-Backed
31398N XW 9|FNA2010-M5A1 ............... | ............ 2| ...... 1 ...1,616,760 | ...... 102472 ..1,648,494 .1,608,716 ...1,611,288 (2,130) 2259 ......... 2110 |[MON... | ...
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securitie: . ....1,616,760 |...XXX........ . .1,648,494 | .. 1,608,716 | ... ....1,611,288 (2,130) 0 XXX XXX XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........ccovevriiersiernnissesseisnssismssnssnne | evnnrinns 167,401,346 | .. XXXoooooo | vorvvinns 162,051,971 | ... 149,721,808 | .......... 162,883,662 | ...ococvveeeiinnn0 | i (1,787,499) 0 XXX XXX XXX.
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00037B AB 8 |ABB FINANCE USA INC.......cocovviirrriniirerniiisinrisersnineienssisssenissinnnes | ervneen | oo [ corerenes 1 AFE| 391,332 | e 94.428 | ..o, 377,715 | o 400,000 | ....... 392,582 |......... 766 2.875](......... 3.120 | MN...... 11,500 | 05/03/2012 | 05/08/2022
001010 AF 3 ADT CORP.....evvrricrirrirceieerserieniesesseesssssssssessessssesssssssessessensnn | sovene | oo | eevonernene | QFE | vevirerinennn 598,688 | vevec 87.000 | ..o 522,000 | ..cooovvrerneene 600,000 | ...covvvernvene 522,000 | ...coovvennd (76,790) 102 3.500......... 3.520 [JJ....... 10,500 | 05/03/2013 | 07/15/2022
021441 AD 2| ALTERA CORP.....ovvtiiriciieeineitesiseissensssssessessesissessssssssssssens | sovnees | e | oneeeeens 1|.2FE | oo 299,541 | Lol 98.657 .295,973 ....300,000 ..299,688 | ......... 89 | o | e | s 1.750 ] oonee 1.780 | MN...... ..5,250 | 05/01/2012 | 05/15/2017
031162 BF 6 [AMGEN INC......coooiviriiieriiininiersseesssissiensessssssessssssesessssssnss | wrvneee | o [ everenens 1[.2FE| .................498,840 | ...... 103.165| . 515,829 | .. ....500,000 | ... 499,407 |......... 232 2.300{......... 2.350|JD....... . .11,500 | 06/27/2011 | 06/15/2016
039483 BB 7| ARCHER-DANIELS-MIDLAND C......evvuumrrrerrrmireenerinensnensenessenenns | eovvees |0 | eveernens 1|.1FE| ................870,368 | ...... 105.781 | oo 793,362 | ..o 750,000 | ..ocoorvernnne 855,060 |......... (13,308) [ .ovvvvrererreerncrrrneriens | eerrerirerineereninees | cerneennsd 44791 ......... 2.340 [MS..oo. | v 11,198 | oo 33,593 | 11/01/2012 | 03/01/2021
052769 AA 4 [AUTODESK INC....ccovveriiirirnriersnrseierissisessisesssssssessssssssesssssssnens. | avnnee | [ ceverenens 1[.2FE| ............. 1,415,486 | ........ 99.036 .1,416,227 .1,430,000 1,418,403 |......... 2,780 12/10/2012 | 12/15/2017
053807 AN 3| AVNET INC....ooovieiiriirierierieeeenieniseessessesssessesssssssenssssssensenssenes | woveees | oo | evereens 1|.2FE| .. 112,437 ...100,000 | ....cco........99,847 | oo 51 09/07/2006 | 09/15/2016
071813 BJ  7|BAXTER INTERNATIONAL INC.......coovuiiiiireiiniiesiieenieseseissenineinnn C.... AFE] 4,034,016 | 99.507 ..4,005,161 4,025,000 | ..............4,033,767 |......... (249) 11/05/2013 | 06/15/2018
096630 AC 2|BOARDWALK PIPELINES LP W2FE | .. . .895,791 .1,000,000 89 11/05/2012 | 02/01/2023
115637 AN 0| BROWN-FORMAN CORP AFE | 1,071,442 | 96.504 ..1,037,422 .1,075,000 | ..............1,072,164 | ......... 686 12/10/2012 | 01/15/2018
12572Q AD 7|CME GROUP INC AFE ] .201,126 ..200,000 | ..o 199,991 | 7 02/04/2009 | 02/15/2014
133131 AT 9| CAMDEN PROPERTY TRUST W2FE ]| .. .927,018 .1,025,000 943 12/04/2012 | 12/15/2022
134429 AT 6|CAMPBELL SOUP CO L2FE| .. .109,250 ....100,000 | ..o 99,598 | ... 68 01/14/2009 | 02/15/2019
142339 AF 7| CARLISLE COMPANIES INC. W2FE | .. .1,700,000 | ..............1,695,172 | ......... 444 11/15/2012 | 11/15/2022
143658 AY 8| CARNIVAL CORP... .2FE]| .. 39%4 11/29/2012 | 12/15/2017
14912L 4E 8| CATERPILLAR FINANCIAL SE.. .| AFE| .. .2,000,000 | ............1,997,977 | ......... 317 02/05/2009 | 02/15/2019
166764 AA 8| CHEVRON CORP.......oooivirrirreriinerieniesisseessssssssssessessesessesssssenes | woeees VFE .2,025,000 | ..............1,999,094 |......... 2,194 08/22/2013 | 12/05/2017
191216 BF 6|COCA-COLA CO/THE. C.... .|.FE| .. . . . .3,000,000 | ..............2,989,895 | ......... 275 11/06/2013 | 11/01/2018
19416Q ED 8| COLGATE-PALMOLIVE CO.......cooooirirrirriiniiinirierieresseissienerieninenes Cuvee| e [ CAFE 2,961,821 98.182 2,920,915 | .coovvvrnee 2,975,000 | .oovrernnne 2,962,170 |......... 350 11/06/2013 | 11/01/2018
207597 EE 1| CONNECTICUT LIGHT & PWR......ccouriumrvrerireirneeineiseesenineeseennnes | eovnees | e [ oneeeeens 1|.1FE| .. ...498,005 | ...... 114.730 573,655 ....500,000 ..498,841 |........ 192 . 02/09/2009 | 02/01/2019
20826F AB 2| CONOCOPHILLIPS COMPANY........ocomivrrmiierirsersnrnsrenssesersnsssenens | vvenee | oo | veveernnns 1[.1FE| .. ..573,683 | ... 98.185 .564,564 | .. ....575,000 | ... 573,957 |......... 257 | oo [ e | e 1.050]......... 1.090 [ JD....... ..6,172 | 12/04/2012 | 12/15/2017
22160K AE 5[{COSTCO WHOLESALE CORP.........cooviririrrererierineriersesesseessnnens (GRS DO 1|.1FE| .. 2,999,400 98.243 2,947,315 | oo 3,000,000 | ..oovrernvne 2,999,526 |......... L TR OURORTTRTIRN IR 1125 oo 1120 | JD.ccve | v 1,500 | o 34,500 | 11/28/2012 | 12/15/2017
23311V AC 1 |{DCP MIDSTREAM OPERATING........ccocommrierirmrerneiseiserieniesesenssnens | eevieee [ oo [ corneiins 1|.2FE| .. ..1,991,931 | ... 100.644 ..2,012,880 .2,000,000 | ..............1,993,609 |......... 1,533 [ coveeinernerierinenes | e | e 2500 | <..o....2.580 | JD....... 11/28/2012 | 12/01/2017
233851 AT 1|DAIMLER FINANCE NALLC.......... (G000 IO 1|.1FE| .. ...3,8562,348 | ........ 99.477 ..3,827,885 .3,848,000 | ..............3,851,456 |......... (892) | evvvvverreenerirerirenins [ e | evreeen 1250 | 01,200 | .. 06/13/2013 | 01/11/2016
235851 AH 5| DANAHER CORP.......c.covriirierirrireirnsiseniesiesisseessssssssssessesssssssnens. | eonnees | e | oeeeseens 1| AFE | s 1,249,150 | ...... 114789 | oo 1,434,873 | .............1,250,000 | ..............1,249,499 | ......... 82 | e | e | e 5.400 ..........5.400 [ MS..... 02/26/2009 | 03/01/2019
25179M AP 8|DEVON ENERGY CORPORATION... JEUTTTTRRRRRRN VRPN IR ISP 1..2FE 621,300 95.634 .597,715 | ........625,000 | .................621,824 | ........ 324 | | e | 0003250 ... 3.320 | MNLLLLL 05/07/2012 | 05/15/2022
25468P CV 6 WALT DISNEY COMPANY/THE.......cccoicumeremermerrernneesseessssrsersenene | wevinee | oo [ ceneeins 1|..1FE 575,876 98.841 ..573,278 | .................580,000 | ....cc00....... 576,750 | ... 805 [ .ooverrereerrnineriiens | werverirerirneesennnees | e 1,100 [ onei1.240 [ Do 11/27/2012 | 12/01/2017
25746U BJ 7| DOMINION RESOURCES INC........cooriuririrerieineesserisseseessenineins | ceeeee | oo | cevineens 1| .2FE | oo, 124,818 128,143 | .o 125,000 | oo 124,937 | e 37 | e | e | e 2.250 | ... 2.280 [ MS...... 08/30/2010 | 09/01/2015
260543 CH 4|DOW CHEMICAL COITHE.........ccomirimmrerierireenenissnsersensenessesssnees | wovvees | oo | everenens 1|.2FE| .. 512,981 | .................550,000 | .................541,396 |......... 827 11/06/2012 | 11/15/2022
26138E AR 0|DR PEPPER SNAPPLE GROUP..... SSSSTUTPUIURRSTONN VPRI BN PO 1|.2FE| .. 567,250 | .................625,000 | .................622,897 |......... 206 11/13/2012 | 11/15/2022
26441C AH 8| DUKE ENERGY CORP.......ccovviirmrinriirinnieinernessnsssiensssssssensssssssens | wvenen | oo [ corernnes T[2FE | 996,710 . 996,464 | ..............1,000,000 | .................997,588 |......... 640 | oo [ | e 1.625 | 1690 [ FALLLLL 08/13/2012 | 08/15/2017
278062 AC 8| EATON CORP........oocoieerririieriesiseesesissssesseseseessssssessessessssenss | crveees . 3,067,609 93.219 2,866,491 .3,075,000 | ..............3,067,710 |......... T04 [ oeeerceeeeneniens | eerververineesennnens | 2,750 [ e 2.780 [ MNL..... 11/14/2013 | 11/02/2022
29364W AR 9| ENTERGY LOUISIANA LLC.......ovviiiriiiierieisensierssseiessssiesenins | vvene AFE | 997,890 | ........ 94.540 | .ovvrririnee 945,403 .1,000,000 | .................998,083 |......... 180 [ vvevververivenirenins | eeverernesseienieins | eereenen3.300 | ..., 3.320 | JD..... 11/28/2012 | 12/01/2022
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313747 AS  6|FEDERAL REALTY INVS TRST.....ccostuiririrerierineessninsisesiesesenins | coveee [ [ 1]..1FE 962,744 93.108 907,810 | oo 975,000 | ..covovevernne 964,295 |........... 1,072 3.000]......... 3.140 07/16/2012 | 08/01/2022
31428X AS 5 [FEDEX CORP.......coouririireieiineiiesiinessesissisesssssssssssssssssesssssnns | sevnee I [ 1| .2FE | oo, 199,492 | ....... 90.746 | ..ocvvrvrnne 181,494 | oo 200,000 | .....cccovn..... 199,557 | ... 45 2.625]........ 2.650 07/24/2012 | 08/01/2022
337738 AM O [FISERV INC......ooveiiiiiiiiiieieinsieississiesssisssessessssssienssnsssenssssnes | evene IO 1]..2FE 547,465 93.141 ....512,276 ....550,000 218 3.500(......... 3.550 09/18/2012 | 10/01/2022
369550 AU 2| GENERAL DYNAMICS CORP......cccovvvmrierireercnineineriensneessenissnnes | cvvees [ [ 1 AFE] s 989,870 | ........ 89.865 | ... 898,660 | .. .1,000,000 912 2250 ......... 2.360 11/01/2012 | 11/15/2022
36962G 3U 6| GENERAL ELEC CAP CORP.......coosvurirriiniirerieriseissssisseisssssesienens | cvveee I [ AFE ] v 1,384,787 | ...... 115.032 [ ovvviinnes 1,391,892 | oo 1,210,000 | ..............1,369,513 |........... (15,274) 5.625]........ 2.400 08/22/2013 | 05/01/2018
375558 AQ 6| GILEAD SCIENCES INC........cooouirimirierieriieineissisenieseiseniesissiiens | crvees I [ 1|.2FE| .. 12,297,040 | ...... 107.159 | . ..2,143,196 .2,000,000 ....2,258,591 (33,415) [ oo | e | e 4500]......... 2470 11/01/2012 | 04/01/2021
377372 AD 9| GLAXOSMITHKLINE CAP INC.....cccvvuuiriererneereeineinerieseseessniseenee | ceveee I [ 1|.1FE| .. ..1,786,464 | ...... 115.040 | . 1,671,539 | .. .1,453,000 | ..............1,718,873 | ........... (58,682) 5.650......... 1.320 11/01/2012 | 05/15/2018
38141E A5 8| GOLDMAN SACHS GROUP INC........coovvereriririrnriernnieieisensssiennnes | wveene I AFE | 242,831 | ... 111199 e 233,519 | oo 210,000 | ..ovvrrernee 239,333 | .o (3,499) 5.375| ... 2.890 03/01/2013 | 03/15/2020
38147M AA 3| GOLDMAN SACHS GROUP INC .|C..... .|.1FE| .. 12,997,510 | ...... 101.720 | . ..3,051,616 .3,000,000 ....2,997,720 210 2,900 ......... 2.910 07/16/2013 | 07/19/2018
40414L AH 2|HCPINC [T IR . A|.2FE| .. ....1,994,580 | ........ 95.326 | . ..1,906,528 | .. .2,000,000 | ..............1,995,319 | ........... 683 2625]......... 2.660 . 11/14/2012 | 02/01/2020
42217K BA 3| HEALTH CARE REIT INC.......covviriiririeeineinneiseriesieseesessesssssnes | enenes [ [ 1| .2FE | oo 1,992,620 | ....... 94.358 | ...oovvrinn 1,887,166 | ....cocvvenee 2,000,000 | ..ovrernvene 1,993,531 [ .o 845 3.750 | ......... 3.790 58,125 | 11/27/2012 | 03/15/2023
428236 BC 6|HEWLETT-PACKARD CO.. I [ 1|.2FE| .. ..499,435 | ...... 102.083 | . 510,420 ....500,000 ...499,801 114 2125 ... 2.140 . 10,625 | 09/08/2010 | 09/13/2015
428236 BW 2|HEWLETT-PACKARD CO.. [ [ 1].2FE| .. ..624,906 | ...... 102.388 | . 639,925 | .. ....625,000 | ... ..624,936 |........... 16 2.600{......... 2.600 . 16,250 | 03/07/2012| 09/15/2017
437076 AW 2| HOME DEPOT INC......ccourivurirerireersnissisenieseseesessssssensesssnessssenns | eevnee [ [ 1| AFE | v 1,476,588 | ..... 107.653 | ...cvvvrennee 1,345,673 | oo 1,250,000 | ..cooovrennee 1,446,957 | ........... (25,740) [ ..vvorverceririnernens | e | e 4.400]......... 1.990 55,000 | 11/01/2012 | 04/01/2021
438516 BA 3 [HONEYWELL INTERNATIONAL........coviurirerrieieieiereisesssiessssenienes | coveeas s T AFE] 1,300,255 | ...... 107.351 | o 1,180,868 (22,519) [ vvrvvrernrrneirernninns | e | e 4250 ........ 1.870 11/01/2012 | 03/01/2021
444859 BA 9| HUMANA INC.......coovirimriiniristeierisssiesisesissessssssensensessssssssssenes | cvveees [ [ 1|..2FE 298,830 92.154 ....276,463 100 3150 ......... 3.190 ..9,214 | 12/05/2012 | 12/01/2022
458140 AL 4|INTEL CORP... AFE ] 1,248,675 | 98.987| . ..1,237,343 258 [ v | e | e 1.350 ] ......... 1.370 17,063 | 12/04/2012 | 12/15/2017
458140 AM 2|INTEL CORP... CAFE .92.042 | . ..1,840,856 756 2.700 ..2.740 12/04/2012 | 12/15/2022
46625H GY 0|JPMORGAN CHASE & CO .|.1FE| .. (6,324) 6.000]......... 1.780 03/04/2013 | 01/15/2018
46625H JA 9| JPMORGAN CHASE & CO .|.FE| .. (5,778) 3150 .o 2.520 02/07/2012 | 07/05/2016
478366 AV 9| JOHNSON CONTROLS INC .2FE | .. 91 . . ..1.760 . X . .14,875 | 02/01/2011 | 03/01/2014
478366 BA 4 [JOHNSON CONTROLS INC . .2FE | .. 344 3750 ......... 3.830 . 21,563 | 11/29/2011 | 12/01/2021
489170 AC 4|KENNAMETAL INC [ [ 1|.2FE| .. 53 3.875] ... 3.880 . 19,375 | 02/09/2012 | 02/15/2022
489170 AD 2|KENNAMETAL INC .2FE ]| .. 350 2.650 ..2.670 11/02/2012 | 11/01/2019
49327TM 2A  1|KEY BANKNA............ . .| .AFE] .. T44 | e e | s 1.650]......... 1.670 01/29/2013 | 02/01/2018
494550 BG 0| KINDER MORGAN ENER PART.......cccmirimirmeriereeesnissnsessesesennns | covees [ [ 1|..2FE 9 3.500......... 3.500 02/23/2011 | 03/01/2016
494550 BM 7| KINDER MORGAN ENER PART.......ccomriimirrerierireerseiseisessesesesnnns | cevenee I [ 1|..2FE 722,086 ....671,902 237 3450 ......... 3.490 . 08/08/2012 | 02/15/2023
524660 AW 7 |LEGGETT & PLATT INC......ovvmiimiririieiinniinsiiesienesseessssesssiesienens. | cvvees I [ 1| 2FE | oo, 573,310 546,607 | .................575,000 | ....cc00ee0ren. 573,510 | oo 146 3400]......... 3.430 19,550 | 08/08/2012 | 08/15/2022
53117C AM 4| LIBERTY PROPERTY LP....coiiiiiriericiieeiseieisesissisessssisesssessnnes | sevenne I [ 1|.2FE| .. ...324,230 .340,899 | .. ....325,000 | ... ...324,443 T2 | e | e | e 4750 ... 4.780 . 15,438 | 09/22/2010 | 10/01/2020
53117C AP 7|LIBERTY PROPERTY LP.....coviirieriiieierineinsirssieisssssiesssssessesssseens | svveees [ [ 1].2FE| .. ...669,350 .608,865 | .. ....670,000 | ... ..669,408 |........... 55 3.375......... 3.380 . 22,927 | 12/05/2012 | 06/15/2023
55448Q AR 7 [MACK-CALI REALTY LP.....ovoiiririnrireeriniseieriensesssesssssssessessenes | ceveeee [ [ 1|..2FE 397,636 398,117 | 400,000 | .................398,133 |.......... 446 2500 ......... 2.620 10,694 | 11/13/2012 | 12/15/2017
55616X AH 0 [MACYS RETAIL HLDGS INC......cooouirirrireirneineiieiiesieeissseissessesnns | ceveee I [ 1|.2FE| oo 1,997,240 | ... 90.723 ..1,814,462 .2,000,000 214 2.875] ... 2.890 11/14/2012 | 02/15/2023
571903 AJ 2|MARRIOTT INTERNATIONAL SO RTROROTRN O [ [ 1|.2FE| .. 301,618 ....300,000 431 3.000]......... 3.170 02/22/2012 | 03/01/2019
581557 AY 1| MCKESSON CORP.......ccosveuivrriieiinisneinersesesessssissesssssssssesssessnns | ceveee I [ 1| AFE ] s 424,562 424944 | ...............425,000 | ................424,718 | ......... 145 | e [ | e 0.950......... 0.980 11/29/2012 | 12/04/2015
59156R  BF 4| METLIFE INC......coivieeieeieicecetciee et | onvenee . .|..1FE 527,892 488,873 [ 525,000 | coiieieen 527,875 | e | e (17) 3.0481......... 2.970 09/27/2012 | 12/15/2022
594918 AP 9| MICROSOFT CORP........covuvirrireirriaerierieseseesssisssssessessssensssenes | crvnes . IFE 198,846 ....196,467 226 0.875]......... 0.990 11/02/2012 | 11/15/2017
594918 AQ 7| MICROSOFT CORP.......ccocevviririiiniiniisciiesineiseissiesississssssiis | coiees . AFE] 720,846 657,098 | ....ccoceeeennn 725,000 | oo 721,280 | e 377 2125]......... 2.180 11/02/2012 | 11/15/2022
611662 BM 8| MONSANTO CO.....covvorrerrimrrmerierieseseesssssesiessesessessssssssessessseenss. | coveees . CAFE] ...548,829 574,070 232 2.750 | ..o 2.790 04/12/2011 | 04/15/2016
63254A AB 4 [NATIONAL AUSTRALIA BK LT.....ctouirerienerieeiseirenissisensensesesennas | ceveee E .| FE] .. ...499,095 516,211 | .. . 175 2.750 | ... 2.780 03/01/2012 | 03/09/2017
637071 AJ O[NATIONAL OILWELL VARCO | C..... [ [ 1].1FE| .. 3,007,171 92.036 2,761,099 | .coocvvvennne 3,000,000 | ..............3,006,435 |........... (666) 2.600{......... 2.570 11/16/2012 | 12/01/2022
637417 AD 8|NATL RETAIL PROPERTIES RO [ [ 1|.2FE| .. .2,000,000 2,362 5.500]......... 5.680 06/28/2011 | 07/15/2021
64110D AC 8|NETAPPINC N [ [ 1|.2FE| .. ....990,000 960 2.000].......... 2.100 12/05/2012 | 12/15/2017
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674599 CE 3| OCCIDENTAL PETROLEUM COR.......ovcovirierierinreseeisniserieniens | coveees | e [ weveriens T AFE ] e 772,976 | 91.698 | ..o 710,666 | .....cocvevnvne 775,000 | ..coooverernnene 773,256 |........... 171 2700 ......... 2720 [FA | s 7,905 | oo 24,005 | 06/19/2012 | 02/15/2023
69349L AN 8| PNC BANK NA.......cooiimrriniiieiieeiseisssissssessessssesssssssssssssessssessnns | eeneee | o [ woneesneeens AFE ] 1,398,711 | 100444 | ......c....c. 1,406,226 | .......coo.... 1,400,000 | ..coovvrennee 1,398,861 |........... 149 | e [ | e 1.300] ...onco 1.330| AO...... 08/20/2013 | 10/03/2016
695156 AP 4| PACKAGING CORP OF AMERIC.........c.oovvvermriervineirernniscrssissnnnnes | wovnee [ [ orirnnnne 1].2FE| .. 194,303 15 3.900......... 3.910|JD....... 06/21/2012 | 06/15/2022
717081 DB 6| PFIZER INC....oovvviieiceireieiieneessiesieeiseesesssssssessesssssessssssssssenses | eoneees | o | onerenens 1|.1FE| .. .860,006 T | s | v | e 6.200]......... 6.210 MS...... 03/17/2009 | 03/15/2019
718546  AJ 3| PHILLIPS B6.........ocovreeiirciieiierieiiseiseisesiesisessssissessesssssssenssnns. | evnees | e | oenerenns 1|..2FE 338,309 | ...ooceerernn325,000 | ... 324,976 | e 16 2950 ......... 2.950 [MN...... 01/29/2013 | 05/01/2017
724479 AH 3| PITNEY BOWES INC.....coooirieriirierieirnrinsinesieniesessssssssssssieniene | wveees | oo | enereens 1|.2FE| .. .985,341 145 6.250 | ......... 6.270 | MS...... 03/02/2009 | 03/15/2019
72650R AF 9| PLAINS ALL AMER PIPELINE JUOPRN ISPUOOR O DU 1|.2FE| .. 441,079 1,058 5.875| .. 6.190 [FA....... 04/10/2008 | 08/15/2016
72650R BB 7| PLAINS ALL AMER PIPELINE........cccccciviniirninnineneneriensnienensssinenns | evenen | oo [ eovernnns 1].2FE]| ................543,648 | .....90.774 | ...............494719 | ................545,000 | ...............543,790 |........... 133 2.850]......... 2.870|JJ....... 12/03/2012 | 01/31/2023
740189 AK 1|PRECISION CASTPARTS CORP, [SSSTURUSPURSTIRURRTSPUREN IRVPTONR VR IO 1|.1FE| .. .2,000,000 [G755) ) OUUURIR FORRRIIN IS 1.250] ... 1.220|JJ....... 12/18/2012| 01/15/2018
74251V AH 5| PRINCIPAL FINANCIAL GROU.........coosirieirerieieireieeeieississesenssssnens | evienee | oo | cnrennns 1].2FE| .. . ....845,000 98 3.125]......... 3.140 | MN...... 11/13/2012 | 05/15/2023
74456Q AW 6 [PUB SVC ELEC & GAS.......cooivirrirerireriereneeissiseriesiesssessssssssnins | sevnee | oo [ ceverins 1|.AFE| ooevv.....549,021 | ......102.893 ] .....cc0ee0rn. 565,914 | oo 550,000 | .................549,722 |........... 202 2700 ......... 2.730 [MN...... 05/17/2010 | 05/01/2015
74913G AK 1 [ QWEST CORP.....ceoouiirrierierieeiseesssisensessessssesssssssssssssssssssssnnes | sevnee | oo [ cevnenens 1|.2FE| .. ....100,000 ...100,464 (727 ) OISR BTN I 7.625]......... 7.280 | JD....... 08/09/2007 | 06/15/2015
756109 AN 4 [REALTY INCOME CORP........cccovvirirrmrinrirnmrnnisnrssiesessssesessssssssssssnenns | winneee | [ overnnnns 1].2FE| .............3,020,772 | ........ 90.976 | . .2,811,169 | .. .3,090,000 | ... 3,026,467 5,695 3.250(......... 3,520 | AO...... 01/28/2013 | 10/15/2022
776696 AE 6| ROPER INDUSTRIES INC......ccoovvereimerinrierierineesensseissenssssneesens | eovvees | e | evevrnens 1|.2FE]| .............3,168,626 | ........ 91.863| ..o 2,893,690 | ..oocvvrnvnne 3,150,000 | ..vvvernvne 3,166,754 |........... (1,685) 3125 ... 3.050 [MN...... 11/16/2012 | 11/15/2022
78355H JR 1| RYDER SYSTEM INC.....ccovivriiiiiniieiininsienssiesensssiessssssssssnssensnnss | evveeen | oo [ eorerenes 1].2FE| .. ....275,000 78 3.500......... 3.530|JD....... ..9,625 | 05/17/2011 | 06/01/2017
824348 AP 1| SHERWIN-WILLIAMS CO.......cevvrrrriririrnerierieneneesenississessesssnesnens | eovvees | o | evevenens 1|.1FE| .. .1,250,000 318 | s | e | s 1.350 ] ......... 1.370|JD....... 17,250 | 12/04/2012 | 12/15/2017
828807 CJ 4|SIMON PROPERTY GROUP LP.......ccosieriiirimiineineisseinseiseissseens | eovneen | e [ oeeveens 1|.1FE| .. . .1,000,000 327 2150 ......... 2.180 [MS...... 21,500 | 03/08/2012 | 09/15/2017
828807 CN 5|SIMON PROPERTY GROUP LP....... AAFE] .91.458 | . 351 2.750 .2.810 .11,892 | 12/10/2012 | 02/01/2023
845467 AE 9| SOUTHWESTERN ENERGY CO......ccovvvvrirmeriereneerenissisersessneesnens | evvees | e [ ovevrnens 1|.2FE| ..cccoviveerrnn25,000 | ... 118250 | vvvoevveerrnnnn29,563 | covviiiinnni25,000 | covviiiirennnni25,000 [ oo [ | e [ | e 7500 ......... 7.490 09/25/2009 | 02/01/2018
84755T AD 9| SPECTRA ENERGY CAPITAL......cccstmririririeriieniseererineisessssessnninens | vvvnee | oo | vevenennns 1].2FE | ................598,728 | ...... 108.882 | . 110 5.650 ] .......... 5.670 08/25/2009 | 03/01/2020
854502 AD 3| STANLEY BLACK & DECKER | A AFE] 92,979 . 929,795 (1,052) 2.900 ..2.760 11/07/2012 | 11/01/2022
87875U AH 5| TECO FINANCE INC.....cooiiiriiieiiiciineineiiseiseesensssssesssessssesannss | eneee | oo | cevineens 1|.2FE| .. 115,347 6.572]......... 6.570 12/27/2007 | 11/01/2017
88166H AD 9| TEVA PHARMA FIN IV LLC....coviiiriiininniverrerncenssissineiieninne | vevis | oo | vevireeens 1|.1FE| .. .569,509 28 2.250] ..o 2.250 12/13/2012 | 03/18/2020
883556 AS 1| THERMO FISHER SCIENTIFIC A|.2FE] .. .231,970 189 3.200 ..3.290 04/20/2010 | 05/01/2015
883556 BB 7| THERMO FISHER SCIENTIFIC.........ccoviviiirniircierineisennirersnseirenns [ eonnee [ [ evirennns 1|.2FE| .. ...999,850 . .995,909 27 | e | e | e 1.850 | ......... 1.850 08/15/2012 | 01/15/2018
89233P 7E 0|TOYOTA MOTOR CREDIT CORP (GRS 1|.1FE| .. 2,496,025 98.376 2,459,411 .2,500,000 753 [ oevereneernnninernens | eerververnsneseennnes | e 1378 [ 1.400 01/07/2013 | 01/10/2018
907818 DG 0| UNION PACIFIC CORP........ovvirrirciriineirerieeisesissessssssssssessessnees | ennees | e | eeeerenes 1|.2FE| oo 1,127,890 | ...... 103.958 | ... 1,039,587 | .. .1,000,000 | ..ovvennee (14,839) 4.000]....... 2.240 11/01/2012 | 02/01/2021
913017 BM 0| UNITED TECHNOLOGIES CORP.......c.ccevrmiriririrrirrrinnrierienirereseeens Cuvee | [ v 1 AFE ] e, 207,814 | ...... 114.008 | .....oovvvvnee 228,016 | .coovererene 200,000 | ..coooverernne 203,867 |........... (868) 5.375| oo 4.830 12/29/2008 | 12/15/2017
91324P CB 6 [ UNITEDHEALTH GROUP INC......coovvvirireirerisninenieniseesssenssisenses | eevnee | oo [ ceneiins 1|.1FE| .. ...250,585 ....250,000 1:250,510 | veorereerieriees | s (U4 ] TR ISP ISV 1.625] ......... 1.580 03/05/2013 | 03/15/2019
92276M AZ 8| VENTAS REALTY LP/CAP CRP......ccvvvrrvirmirrineiersniseieniseesessensnienes | vvnee | oo | veveennens 1].2FE| .. 1,980,540 . . . .2,000,000 | ... 1,982,917 1,686 3.250(......... 3.360 07/31/2012 | 08/15/2022
92276M BA 2| VENTAS REALTY LP/CAP CRP......ccorvirerrmerierireeeniseessesssssenenees | wvnees | oo | ovevnnens 1|..2FE 568,512 98.341 +.560,547 | oo 570,000 | ..ccorvvernene 568,813 |........... 286 2.000]......... 2.050 12/06/2012 | 02/15/2018
92343V BJ 2 [VERIZON COMMUNICATIONS........cooseermrimerieriereneesseiseissesiiesenne | eevieee [ oo [ cerneiins 1|.2FE| .cccoierr..599,370 | ... 88.533 531,200 | .. ....600,000 56 2450 ........ 2.460 11/02/2012 | 11/01/2022
92553P  AK 8 [VIACOM INC......coovirriririerierieniesessesessesssiessesesssesssssssssssesssesssnnes | sevnee | oo | ceneeins 1|.2FE| oo 249,472 | ... 100.483 251,207 | .. ....250,000 (ST TR ORURTOTTTINN IR 1.250] ... 1.320 02/23/2012 | 02/27/2015
942683 AF 0| ACTAVISINC.....ccooererirrrinerierineereniseissersssissssensseessessssssssessesss | evvneee | o [eoveeensens | w2FE | 198,329 | e 93.486 | ..o 186,972 | oo 200,000 | .....cccoe....... 198,509 | ... 144 3.250 ..., 3.340 09/27/2012 | 10/01/2022
94973V AX 5 |WELLPOINT INC....coeviiriririiiririeisissenssiseeenssisssesssssssssssensnnses | soneene 746,159 93.792 ....103,446 ....750,000 337 3125 ......... 3.180 05/02/2012 | 05/15/2022
94974B FG 0 WELLS FARGO & COMPANY........cooomrvrrierirrirneesseiserssensessseeesensans | cevnee .| FE] .. 2,979,322 98.891 2,981,589 | .. .3,015,000 3,013 | o | e | s 1.500] ......... 1.770 08/27/2013 | 01/16/2018
959802 AQ 2| WESTERN UNION CO/THE......c.ooiumrimeieirnerineieeiiensseessesssssssnnses | evneen | e [ eeeereens 1|.2FE| ................339,374 | ... 102373 | oo 348,069 | ..coovvrvrnnne 340,000 | .....cccorer.339,590 | ..o 204 2375 . 2.430 12/05/2012 | 12/10/2015
969457 BU 3| WILLIAMS COMPANIES INC.......coovvvmrrmerierirnrereesseissrierienssnensenes | eovvees | e [ eveveens 1|.2FE]| .................508,582 | ........ 87.355 445512 510,000 131 3.700 ......... 3.730 12/13/2012 | 01/15/2023
984121 BQ 5| XEROX CORPORATION........ccoomririirrinerieriesisneessnisessssssssssnessens | eovsees | o | oneereens 1|.2FE| oo 49,696 | ... 113.443 ...56,722 . 32 6.750 | ......... 6.830 [FA....... 08/15/2006 | 02/01/2017
984121 CF 8| XEROX CORPORATION........oevuririreriiiniriierssnieeessssissnssnssensnssesies | wvnneee | [ everennns 1[.2FE| oo 674,156 | ... 103.593 | ..o 699,257 | ..o 675,000 | ..oovrrernnn 674,445 | .......... 163 2.950(......... 2970 (MS...... | oo 5,863 | e 03/08/2012 | 03/15/2017
064159 BE 5| BANK OF NOVA SCOTIA.......covirierireireriseisesiesieseseesesssssssessens Coee | Al 1|.1FE| .. 2,627,081 98.400 2,587,929 | ..coovvn 2,630,000 | ..ovrernene 2,627,669 |........... BB8 | .eoverrereernrineriens | eerrerieneneeeninees | e 1.375] oo 1.390 | JD.ccve | v 1,306 | o 12/11/2012 | 12/18/2017
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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
136069 FA 4| CANADIAN IMPERIAL BANK........ccoourimiieriirierienineeiessessssensenenns | woenes Al 1 AFE | v 1,998,380 | ........ 97.662 .....ocvvvn 1,953,241 | ..............2,000,000 | ......co...co. 1,998,675 |........ 295 | oo | e | s 1.550] ......... 1.560 | JJovvs | v 13,606 | .coovvverees 15,500 | 01/17/2013 | 01/23/2018
89352H AF 6| TRANS-CANADA PIPELINES.........ccocooiiiierierinrireeiesiseisssississsienes | cevenne Al 1| AFE | s 508,830 | ...... 117992 oo 589,961 | ..coccvvrrernn500,000 | oo 504,951 |......... (897) 6.500......... 6.250 [FA ... | v 12,278 | oo 32,500 | 02/18/2009 | 08/15/2018
01448P  AA 0 [ALESC Il H..oovoicesieee st nses @...|F .| .1FE 27,250 53.468 14,570 27,250 | ... . [NAA..... 03/09/2005 | 03/09/2034
01448P AB 8|ALESCIII B @...|F .| 1FE 36,340 53.468 40,797 | o 76,300 | ... 36,340 | e . [N/A..... 04/19/2004 | 04/25/2034
014480 AB 7|ALESC VIPFD FNDG........ @ |F o VBFE | 290,343 | ........ 41.056 | oo 99,323 | oo 281,915 | 99,323 | i (191,020) . [N/A..... 12/08/2004 | 12/23/2034
01448U AD 3| ALESC BA PPNF........cooiiiiiriiiieiinsiiesiesississesisssisessenessssssssssniens | ceveene F .| AFE] .. ..264,372 | ........ 47.355| . 106,272 | v 224,412 | .o 264372 | 03/11/2005 | 03/23/2035
01449A AD 6[ALESC 7APPN1....... @...|F .| FE] .. ..679,799 | ........ 41.056 | . 298,681 | ..vvveereenn T2T,479 | 879,052 | ... | 04/05/2005 | 07/23/2035
02364W BC 8|AMERICA MOVIL SAB DE CV et | Flo. TAFE| 1,140,662 | ...... 102458 | ..ocvvvvenne 1,178,270 | ..............1,150,000 | ..............1,144,839 | ......... 1,835 2.375( ... 2540 [MS...... | v 8,573 | 08/31/2011 | 09/08/2016
05565Q CB 2 |BP CAPITAL MARKETS PLC.......cccovivierirreririnenineriensseseseesssssensnens | ceveee F A AFE] .. 993,080 | .. 91.197 911,974 .1,000,000 | .................993,792 |......... 617 2.500 11/01/2012 | 11/06/2022
05565Q CE 6 |BP CAPITAL MARKETS PLC [T F e | AFE] v 978,580 | .o 97.263 972,632 | .. .1,000,000 | ................980,779 | ......... 2,198 | overveerenennens [ [ e 1.375 ..6,875 | 06/19/2013 | 05/10/2018
219868 BS 4| CORP ANDINA DE FOMENTO.......cvuierieirinerierieesiensseeseieenenens Coee | F s VAFE ] s 755,349 | ...... 100.062 | ...ovvvvvrrees 700,436 | ..oooevernene 700,000 | .................749,153 | ......... (4,937) [ oo | e | e 4.375|......3.410 | ID.cocrs | v 1,361 | s 30,625 | 09/18/2012 | 06/15/2022
348663 AC  9|FTSHR 2005-TAPPN2.........coierericiericieiesiss s sessssssssenses | erenes F AAFE ] 209,772 | ........ 47.355 | oo 99,339 ....209,772 209,772 | ... 03/17/2005 | 11/05/2041
46132F AA 8 |INVESCO FINANCE PLC.....c.oooviirierrireiersniseienississssesississsssiensnnes | weveeee F A1.1FE 999,210 92.394 ..923,941 | .. .1,000,000 | ... ..999,303 |......... 79 . . 11/05/2012 | 11/30/2022
709629 AF 6| PENTAIR FINANCE SA.......cocosiuiiriirmerineeienieessensssssssssessssesssnins | cevnee F o V2FE | 1,347,001 | ........ 97.245 .....ccvunee 1,312,813 | oo 1,350,000 | ..ooovrennee 1,347,307 |......... 305 [ e | vereerieeeneninninens | erennerenn2.850 [ 102,680 [ Do | 2,981 | i 04/25/2013 | 12/01/2019
80105N  AG 0| SANOFL....cvuiieiiriicieiieieresississiesssss st sssssssessensnes | srvees Flo. 1].1FE ]| .................520,187 | ...... 104.690 471,109 (7,785) 11/01/2012 | 03/29/2021
85771P  AF Q[ STATOIL ASA......cviiriririerierietirteissisesiesieseseesssssssssessesssessenins. | ceveees Flo 1|.1FE| ...cccc........698,810 | ....... 97.591 683,142 106 11/16/2011 | 01/23/2022
85771S AA 4 |STATOILASA........... C...|F AFE] 2,162,180 | ... 113209 . ..2,264,199 . (16,523) 12/16/2009 | 04/15/2019
87330L AG 6| TBRNA 2005-1A PPN2 Fl. 47.355| . .229,506 ..(43,842) 03/08/2005 | 07/05/2035
88166D AA 4| TEVA PHARM FIN Il oot ssesssssssisssnsnns | sseeas F . . ...399,768 | ...... 100.281] . 401,126 s 78 03/16/2011 | 03/21/2014
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccc.cocuiniiiiiiiniinniians . [N [ 137,677,960 | ... XXX | ovviis 133,824,892 | .........136,217,771 | .........136,903,881 | ........... (311,652) | ........... (185,465) 0 0 .. XXX | e XXX | XXX | 948,645 | ........3,301,542 | ... XXX [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00253C HW 0| AMT 2002-2 A2.......coomverrireinierneiieiiesiseesssisessessesssessssssssisssssnss | oevenas [ I 20 AFM | o750 | 1100193 | 4759 | 750 | e 4,750 | 12/19/2002 | 03/25/2033
126380 AB 0| CSMC 2006-9 2AT.......cvuivirrirriieiinriierienisresssssssisessenssesesssssnnnes | conneee | oo | veverenens 2[1FM | ..............1,105,368 | .......95.776 | ..............1,086,525 | ..............1,134,438 | ..............1,089,115 | ......... (3,349) 09/08/2006 | 02/01/2038
22541N UA 5|CSFB 2002-30 DB1........ 2]. . (131) 12/10/2002 | 11/25/2032
225458 PD 4| CSFB 2005-AGET B3.......cocovviiririiireriniineieniersssssisenssisesessssssssssses | wonsee | [ everenens 2(. 183,087 | .ovicerennnn295717 | ... 183,087 | e 152,317 08/30/2005 | 02/25/2032
291701 CS 7 [EFLOT 1998-2 M2.....voeeooeoeeeeeeeeereseeeseereesessessessessesssessessesssesssessesnes | eerees Lo [ errenr 2. 326 | oo 32,587 | o326 |, 06/17/1998 | 06/25/2024
31846L BT 2|FAMLT 1998-1F NOTE I [ 2[AFM | o 11,520 | .0 97.885 | i 10,912 | .. 11,148 | o 11,244 | oo | e (67) 01/22/2003 | 06/20/2029
456606 DD 1|INHEL 2001-C M2.......cooirimriieieriririeiiesinesiesisesesssessssssessesessnenns | cvveees [ [ 2[AFM | o 34,520 | 1 71758 s 27,636 | .coovrrierirens 38,513 | oo 29,835 |......... 03/28/2006 | 12/25/2032
55265K T4 1 [MASTR 2003-10 BAT....cooiirrieirerinrineereesseessesssssssessessssssssesssssns | sevnee | oo [ cerneeinns 2. .236,462 0225792 | oo 227,813 | ... (916) 01/28/2005 | 11/25/2033
68389F EY 6|OOMLT 2004-1 M7, I I 2. . .2172,333 | 7,798 |. (8,040) 10/17/2006 | 01/25/2034
86358R EA 1] SASC 2001-SB1 B1....couiuuuirirererenssssnisssnssnssensssesssenssssssssnssnsssnsssnens | snseeas N 2| AFM | 41,029 | 72,068 36,817 | 51,087 | oo 37,846 | oo 10,319 (4,487) 05/01/2002 | 08/25/2031
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.........ccoovevieiiniiniics | covnnernnn2,052,036 [ XXX | coviieiinins 1,794,630 | .............. 2,168,341 | .............. 1,795,091 | .oeee 154,596 (8,950) 0 0 [ XXX [ XXX [ XXX i 7,705 .l 103,813 XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12624Q AR 4| COMM 2012-CRA A3........ooiierrineirerieiseissesisessessesisseessssssssssssens | ceeees I [ 2[AFM | o, 2,511,225 | ........ 93.964 | ....ovvvvnee 2,302,139 | v 2,450,000 | ..............2,504,685 |........ (5,783) 2.853]......... 2.550 | MON... 11/02/2012 | 10/15/2045
32054Y AC 7|FIB 2000-1 A [N IO [ 2| .6FE| oo 23,203 | ... 17489 o 19,682 112,836 | oo [ [ | s | s | e 1.300]... MON... | .... 02/16/2006 | 07/15/2026
86359A ME 0 [SASC 2003-AL1 A IO IO I [ 2|.1FM 142,121 93.857 ..139,221 | .. ....148,333 44,430 |........ 1,135 3.356 | ... MON... | ... 02/06/2003 | 04/25/2031
92890N AT 6| WFRBS 2012-C10 A2.......ivveiiriireiineiseiieeiesiessseiseesessssssessssnnas | seeenas I [ 2[AFM | oo 384,364 | ........ 98.984 | ...oovvvvrnvn. 371,191 | e 375,000 | .................382,358 |......... (1,942) [ oo | e | e 1.765] ......... 1.210 | MON... 11/30/2012 | 12/15/2045
92890N AU 3| WFRBS 2012-C10 A3......ivirrirrereeineiseriesieseeesesssessensesssssssensns | ceveens [ [ 2|.1FM 666,200 93.636 ....608,639 ...650,000 | .................664,626 |........ (1,525) 2.875] ... 2.570 [MON... | ... 11/30/2012 | 12/15/2045
92937F AB 7| WFRBS 2013-C12 A2....ccoouiirerrierierieeieeise e ssesisessessssesessnnes | eoeees I [ 2[AFM | e, 1,694,279 | ....... 99.765| ... 1,641,145 | .. .1,645,000 | ..............1,686,403 | ......... (7,876) 2.072] ... 1.410|MON... | ... 03/06/2013 | 03/15/2048
50180A AB 0| LBSBN 2005-2A N2......cocovuiiiriirisiinniisissssssisnsssssensssssssssnsssssssssnsssssnnes | wonsees Flo. 21 AAM [ [ [ | i, 131,172 | i [ | ereerersssnensesnnnes | connensessessnsnenssennes | srverssesnnnensessnsene | ceveenne 7.860 [ .o MON... 12/19/2005 | 09/27/2030
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. s 5,421,392 | .. XXXeooooe | e 5,082,017 | .oooveenne 5,512,041 | .o 5,382,502 | .oooeiriinnd 0 (15,991) 0 0 |..XXX........ XXX XXX [ 11,189 ] 126,785 XXX oo [ XXX......

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
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00110A AD 6 [AEPTC 2006-A Ad.........cooovrvirririirireieiiesiessenississesiessesssessenions | covees [ [ 2 AFE| s 3,364,453 | ...... 111.037 | v 3,331,112 | s 3,000,000 | .ooovvvenecs 3,308,933 |......... (55,520) 5170 ......... 1.370 | JJ....... 06/26/2013 | 01/01/2020
00441R AJ 6| ACERV 2001-RVT E...oovvreirieiieeieciseeissisessesiesssessssisessssssenes | oevenne I [ 2B | 133,793 | ........ 99.754 | oo 173,372 | v 173,798 | oo 133,794 | e 8.700 | ... 8.700 | MON... 04/25/2005 | 09/20/2021
161571 FR 0| CHAIT 2012-A8 AB........coorieiieieiineiseisssiesiiesiessssssssssesssesssssenas | sveees [ I 2|.1FE| .. .2,000,000 | ..............1,997,879 |......... 1,082 0.540 ] ......... 0.590 |MON... | ... 01/25/2013 | 10/16/2017
466157 AC 8| WENTS5 2001-AA A2......ccouvimirierierieesesisersessesssessssssssssssssssssensns | ceveees [ [ 2 AFE| coiinn.90,663 | ......108.010 | oo 97,427 | 90,201 | 90,201 | 6.395] ......... 6.390 [MON... | ... . 03/27/2002 | 08/15/2026
68619A AG 2 [ORGN 2001-A M1 .o | cevens I [ 2| .6FE| coiiireinn64,904 | 188019 coiiiieinn90,352 | i 132,832 | e 28,256 [ e [ | e | e | s 7820 oo MON... | cooerreeeineineinens [ e 10/04/2005 | 03/15/2032
88576P AB 9 |HENDR 2003-AA NOTE.........cccooummmmmminniniisininsiessisenssnssenssssessnises | cvveee [ 2. 10226,832 | v 221,444 | i [ | | | 4.855]......... 4.750 | MON ...489 11,013 | 11/14/2003 | 11/15/2033
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities s . 5,877,430 |...XXX........ . ..5,927,858 | .. 5,623,663 (54,438) 0 0 .. XXXt XXX XXX [ 80,579 . 118,091 ... XXX [ oo XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... [T RRROINN ISR 151,028,818 | ... XXX.oooovoe | ovvrinene 146,629,397 | .......... 149,521,816 | .........149,863,981 | .......... (157,056) (264,844) 0 0 [..XXX........ XXX XXX [ e 1,048,118 | ......... 3,650,231 |..... XXXevoos [ XXX......
Totals
7799999. Total - Issuer Obligations...........c.ccoccvciiniiea. 359,153,216 | ... XXX.ooooooo | covinns 349,532,206 | .......... 331,042,771 | ..ocooee. 350,237,820 | ...ccovee. (311,652) | ........ (2,789,686) 0 0 |.. XXX XXX XXX [ e 3,488,269 | ....... 11,822,128 | ..... XXX [ o XXX......
7899999. Total - Residential Mortgage-Backed Securities . 31,357,575 | .. XXX.oooooo | v 30,198,700 | ..ot 30,546,145 | ............ 31,030,244 | ........... 154,596 | .......... (157,848) 0 0 . XXXt XXX XXX [ s 81,979 | oo 890,829 |..... XXX [ o XXX......
7999999. Total - Commercial Mortgage-Backed SECUMES...............ovuuevvuiveieieereesisesiesisesesssesseess s .. 9,256,870 | ... XXX........ . ..9,005,441 .9,305,274 ...9,196,316 .0 (25,572) 0 0 .. XXXoont XXX XXX... ...21,406 ..251,715 | ..... XXX e [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . ] 5,877,430 | .. XXX........ . ..5,927,858 | .. 5,623,663 | ... ...5,782,507 | .... .0 (54,438) 0 0 |..XXX........ XXX XXX e ...80,579 ..118,091 |..... XXX..ooo | e XXX......
8399999, Grand Total = BONGS............cvuuieriririeiciieeieeesseeiss st ssssssnenins | avesasenns 405,645,091 | ... XXX oovve | v 394,664,205 | ......... 376,517,853 | ......... 396,246,887 | .......... (157,056) | ........ (3,027,544) 0 0 |..XXX....... XXX XXX | e 3,672,233 | ....... 13,082,763 | ..... XXX vooes [ o XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
02005N 60 5| ALLY FINANCIAL INC.....coooiriiiiiniinnissnsssnississsnssnssssnsenes | ........ | | .............. 27.000 | ........ 1,000.00 |..313.118 | oo 8,454 |..957.500 | .o 25,853 | oo 8,454 | oo | e 1,890 | oo [ erensnrssnissnssnnsnnees | s | onnesssenssnesenss | seneneseesssnnnens0 | e P4UFE... | 11/04/2009
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........cocovrviiviniinnnns 8,454 | ... XXX..... 0 XXX |G XXX
8999999. TOtal - PrEfermed SIOCKS. ..ottt eneennns | areerienineeenaenes 8,454 | ... XXX..... 0 XXX ]G XXX
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3 |4 7 8 10 11 12 13 14 15 16
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i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 | ATET INC....ouvirrererceieiierieesseesesseise sttt sssssssans | woresens 39,124.000 1,375,600 1,377,468 | ......ccoouue. 45,868 oe(1,868) | v [ (1,868) | ..ooeverveerrerirens [ 12/02/2013
002824 10 0|ABBOTT LABORATORIES..........oeiimririiniieiseiinsissisesisseissssssssesssssssnsens | sevsees 35,749.000 1,370,259 1,363,538 | ...ccccvvunee 6,721 | oo | s 6,721 12/02/2013
00287Y 10 9[ABBVIE INC......oiiiiririrriiiisiesiiesiesisesssisssie s ssessssssenss | oneiens 28,186.000 1,488,503 1,070,239 | ..o 33,175 418,263 418,263 09/03/2013
02209S 10 3| ALTRIA GROUP INC.......oiiuiimeineiieriieiiensseiseesesssssssesssssssessssssssssssssnses | evsians 36,889.000 1,416,169 ..1,263,881 17,707 46,527 152,288 152,288 12/02/2013
032654 10 5 [ANALOG DEVICES INC.....coovuiiiveireierciniieseietesiese s ssssssssnaes | coeveens 28,315.000 1,442,083 1,369,155 | ...cccoenne 9,627 | oo [ e 72,928 | ooooeeieesiieeniies | e 72,928 12/02/2013
053015 10 3|AUTOMATIC DATA PROCESSING ..1,055,362 8,232 22,137 330,610 330,610 06/03/2013
071813 10 9 |BAXTER INTERNATIONAL INC......oviieiirerieieieireieieieieeiesieieieie e ssssnans | ceevaes .1,375,679 9,763 24,297 | oo | e 10,035 | oo [ e 10,035 12/02/2013
12572Q 10 5| CME GROUP INC.......coourimirieririieeieniseisesiessiessessssesssssssssssssenssessssenns. | eeveens 988,351 43,404 29,933 321,460 321,460 06/03/2013
166764 10 0|CHEVRON CORP.. . ..1,307,575 37,130 86,421 86,421 12/02/2013
191216 10 0| COCA-COLA COITHE. .....ovmiiiiiriiierieierresississsssssssssesssssssesensssssssessessnns | covenses 34,064.000 1,407,184 34,572 97,187 97,187 12/02/2013
194162 10 3 |COLGATE-PALMOLIVE CO 20,913.000 1,363,737 20,182 207,220 207,220 09/03/2013
219350 10 5|CORNING INC ...79,815.000 ...1,422,303 28,021 445,993 445,993 09/03/2013
260543 10 3|DOW CHEMICAL CO/THE 34,021.000 1,510,532 10,887 21,229 337,111 337,111 12/02/2013
263534 10 9|DU PONT (E.|.) DE NEMOURS. 22,108.000 1,436,357 . 38,757 382,220 382,220 12/02/2013
291011 10 4|EMERSON ELECTRIC CO.... 20,373.000 1,429,777 ..1,160,644 31,183 269,133 269,133 06/03/2013
30231G 10 2 [ EXXON MOBIL CORP......couemrenerierineniseesensssesssessesssseessssssssssessesssssssssnss | conssns | woe | oovereseinn 14,597.000 | ..oovvvrrerrernes 1,477,216 ..1,312,080 31,328 165,136 165,136 12/02/2013
369550 10 8| GENERAL DYNAMICS CORP........otvriiniiieiieriiinisniieiiesiesisssissiosiins | ceviens | ene | evveesiiens 14,921.000 | coovrvrvverrrines 1,425,702 ....982,429 24,533 443,272 443,272 12/02/2013
370334 10 4| GENERAL MILLS INC....cooivirrereincrieirierieeiseessesssssssessessessssessssssssssensnens | seveens 27,182.000 1,356,654 ..1,178,186 26,487 178,467 178,467 12/02/2013
438516 10 6|HONEYWELL INTERNATIONAL INC.....coooiirieirierieineirnsniseissessesssseesenes | eevsens | ene | eeveernens 15,462.000 | ..ovvvncrererirnees 1,412,763 1,088,158 | ....ccovuunee 24,939 324,605 324,605 12/02/2013
452308 10 9| ILLINOIS TOOL WORKS........cotreuriiirirrirriniinnsrieniesessessssssssssssssesssesesnnss | seviens | ene | evveeeriens 17,143.000 | cooovvverirrirnees 1,441,383 ..1,078,099 7,200 20,122 363,285 363,285 06/03/2013
458140 10 O|INTEL CORP 57,621.000 1,495,841 1,230,053 | ..ovviene 34,831 265,788 265,788 12/02/2013
459200 10 1 [INTL BUSINESS MACHINES CORP.........cccoverrrerereireiereieisiesie e | coeveees 7,677.000 1,439,975 1,362,597 | oo [ e [ s | s TT,384 | oo | e 77,384 12/02/12013
478160 10 4| JOHNSON & JOHNSON.......coouivmrirrirrereesseieserieniesseessssssssssessesssesssenss. | seveens 1,090,443 | ..o 35,972 234,314 234,314 12/02/2013
494368 10 3| KIMBERLY-CLARK CORP........ccoviuurimrireirniineisesiesiseisssssssissssesesesssnnns | seviees . ..1,163,285 10,329 28,788 168,789 168,789 09/03/2013
50076Q 10 6| KRAFT FOODS GROUP INC.......ccocomiuiimirrimiiieiinniieeiesisssesessssssessesisenens | eveiens 25,730.000 1,387,362 1,407,260 13,508 23,750 (19,898) [ ..ovvvverrirrircrienes | s (19,898) 12/02/2013
532457 10 8| ELILILLY & CO..iuuiierieiiceieieiseeieesiestesisseesesssssse st ssssssssssssnens | sevsees 27,101.000 1,382,151 ..1,449,621 41,813 [T Y(0) ) ORI (67,470) 12/02/2013
539830 10 9 [LOCKHEED MARTIN CORP.......cocevreriiririririrereiseiessiessssessesssssssssssessssnsenes | creveees 9,724.000 1,445,570 ....846,890 45,779 598,680 598,680 03/01/2013
577081 10 2| MATTEL INC... oottt seessssssessens s ssssssssensesssses | sevsnees 29,771.000 1,416,504 1,215,291 | .o 10,718 201,213 201,213 09/03/2013
580135 10 1|MCDONALDS CORP........cccosveiiimririreiieeississessssssesesessssessesssssssssesssnss | aevsnees | ene | seeessnnns 14,139.000 | ..ovvvererrirnes 1,371,907 1,348,631 | ..ocoonnen. 36,972 | oo | e 23,276 | oo | e 23,276 12/02/2013
58933Y 10 5 [MERCK & CO. INC......ccoiviiierierieeienieieiiesssessessesessssssssssssssenssesssnsess. | oveeen 27,160.000 1,359,358 ..1,142,649 11,950 32,975 216,709 216,709 12/02/2013
594918 10 4| MICROSOFT CORP.........ccotvuuiuiirieereineiseesesssesssessssisssssessessssessssssssinns | sevsees 35,508.000 1,329,064 | .........37.430 | .o 1,329,064 | 995,803 | 31,165 333,261 333,261 09/03/2013
655844 10 8| NORFOLK SOUTHERN CORP.......cooviriirriiirirerisinirsierssssesensssssssensssnnns | severens | wone | voverinnies 15,375.000 | ..o 1,427,261 | ........92.830 | oo 1,427,261 | e 1,076,862 | 21,734 350,400 350,400 09/03/2013
670346 10 5| NUCOR CORP.......coovumrirrireimrisiriesiesisseesessssssse st ssesssssssssesssesssenns | sevsees 26,914.000 1,436,669 . 9,958 28,319 201,061 201,061 06/03/2013
674599 10 5|OCCIDENTAL PETROLEUM CORP.......coovvirririrciineireiiseissessssssssensinns | eevines | ene | eveeniinns 14,358.000 | .covvvrvvrrrines 1,365,446 1,263,769 9,189 25,647 101,677 101,677 12/02/2013
713448 10 8| PEPSICO INC.......oevirrerceiiiiirierieniseesseissssie st sssessssssenssnees. | seveens ..1,210,569 9,228 24,757 138,036 138,036 12/02/2013
717081 10 3| PFIZER INC....ooiiiiciteeise ittt ensseens | aevsees 1,364,759 | ..ovven. (51,864) [ .oovvvncerneireireriienes | s (51,864) 12/02/2013
742718 10 9|PROCTER & GAMBLE CO/THE 1,247,801 | .o 27,514 | s | e 85,369 | ...orvieiriirierins | e 85,369 12/02/2013
755111 50 7|RAYTHEON COMPANY.... 832,902 8,550 25,651 577,120 577,120 03/01/2013
761713 10 6|REYNOLDS AMERICAN INC 27,193.000 1,359,378 1,205,248 17,132 46,934 154,130 154,130 12/02/2013
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
871829 10 7[SYSCO CORP.......ooviieeieieieieisie sttt sssssessesess | cresiees v | e 40,741.000 | .oooovviiieines 1,470,750 1,369,219 |. 11,815 101,531 101,531 12/02/12013
87612E 10 6| TARGET CORP......cooriereeiriirierieniseessseisssse st essssssssssesssesssessnnins | oeeien 21,752.000 1,376,249 1,368,607 |...ccoonen. 27,620 7,643 | oo [ e 7,643 12/02/2013
882508 10 4| TEXAS INSTRUMENTS INC.....cooiriviireiieriesirseiissiseisessesissessssissssssenens | seviees 31,892.000 1,400,378 | ........43.910 | oo 1,400,378 | i 1,106,527 | ...cooovvvenee 26,441 293,851 293,851 06/03/2013
911312 10 6| UNITED PARCEL SERVICE-CL B......cocovvrirerierireiiieinsiiesiesesisseissisessins | cvvienes ..1,086,350 30,650 313,525 313,525 09/03/2013
913017 10 9| UNITED TECHNOLOGIES CORP.......ccovverrirmiimeireriseineeseesssessessssssssssens | seveees . 1,115,661 |.. 24,921 289,769 289,769 12/02/2013
92343V 10 4 |VERIZON COMMUNICATIONS INC.....coovurerieiimreiersneienssisisssisesssssseensnne. | ennsens 27,700.000 1,361,178 1,252,036 | ...coocvnvnee 39,141 109,142 109,142 12/02/2013
931142 10 3| WAL-MART STORES INC. 1,324,117 ..1,200,605 7,909 21,271 123,512 123,512 09/03/2013
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..64,267,701 .64,267,701 54,830,265 |............... 206,761 |............ 1,243,404 0 9,437,435 (U I 9,437,435 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 16 5 | PROCENTURY INSURANCE COMPANY. ] ..46,049,711 46,049,711 36,508,484 | .. 8,746,145 8,746,145
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates et ettt ettt tens . .46,049,711 46,049,711 ...36,508,484 | ...... 0 0 0 8,746,145 0 ...8,746,145
Common Stocks - Mutual Funds
4812C0 80 3 | JPMORGAN HIGH YIELD-SEL | ....... 1,158,477.187 9,244,648 ..9,646,895 | .. 826,643 (185,356) | . .(185,356)
9299999. Total - CommOn Stocks = MULUAI FUNDS........vuuiiiiiiiisiissiissi s s 9,244,648 9,646,895 | ...... 0 826,643 0 .. (185,356) | ... .(185,356)
9799999. Total - Common Stock........cc.vveiieaniinnns 119,562,060 ..100,985,644 | .. 206,761 2,070,047 0. 17,998,224 17,998,224
9899999. Total Common and Preferred Stock. 119,570,514 XXX.. ..100,994,098 | .. 206,761 2,071,937 0 17,998,224 17,998,224

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues $....
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Political Subdivisions of States

059189 RJ 1| BALTIMORE MD......couviuiimmiireiiiinirrississiissiiessessesessssssssssssessesessssssssesssssesiesesesssns | sevesssessenens 01/16/2013 [ J.P. MORGAN.......cvtrririitiiiiierieristesssiss et snsssssssesssenses. | nevessseisesienes 1,020,520 [ ..o 800,000

091212 CA 6| BIRMINGHAM MIPUBLIC SCHS.......ccoiiimirieireeierieineessesssessesissesssesssssssessesssessseesns 02/27/2013 | STIFEL NICOLAUS & CO........ccccvvvenee 299,270 .250,000

161681 SN 2| CHASKA MN INDEP SCH DIST #112 03/20/2013 | DIRECT 455,820 .400,000

250325 RV 1|DESCHUTES CNTY OR ADMIN SCH DI 12/19/2013 | HUTCHINSON SHOCKEY ERLEY & CO 617,006 .525,000 656

346604 HH 7|FORSYTH CNTY GA SCH DIST 07/10/2013 [ JEFFERIES & CO....ouuouuieuiireiieiieiseeseeissssee st sssss s essssens 2,351,600 2,000,000 | ..eeoueemrereiienieeiees s 8,889

495080 SM 6 |KING CNTY WA SCH DIST #403 REN..... 01/14/2013 | CITIGROUP GLOBAL MARKETS 2,543,700 2,000,000 12,778

592112 LW 4| MET GOVT NASHVILLE & DAVIDSONC 01/30/2013 | RAYMOND JAMES 4,466,805 3,500,000

64966 MQ 6|NEW YORKNY................. 12/02/2013 | HUTCHINSON SHOCKEY ERLEY & CO 585,655 | .vviuiiiiieeieies s 500,000 | eveeieieiiieie s 8,611

655867 NH 8| NORFOLK VA, 05/20/2013 | RAYMOND JAMES. 2,574,629 2,060,000 14,878

720362 BQ 4|PIERCE CNTY WA FIRE PROT DIST 11/22/12013 | D.A. DAVIDSON & CO... B31A16 | oo 475,000

2499999, Total - Bonds - U.S. POlItiCal SUDGIVISIONS O SEALES..............civreiriiiieiiiiicieieiecetevecse ettt se e sess et ssasaesesasesssaesass evsasessssssestessasesssssesetesaseseseeses et et anssaasnseantesasasaannseenssasansanananessnasansanarenes 15,446,421 | oo 12,510,000 45,812

Bonds - U.S. Special Revenue and Special A t

040654 VF 9 [ARIZONA ST TRANSPRTN BRD HIGHW........coceocvviiririireiiieiieieisisisieissiesiesssssiesssssins | evesssssnenens 011712013 | J.P. MORGAN.........ooiiieiieieiceie ettt sse s sssssansens | cressessessnsnes 1,006,720 | .oveviveiiceeeee e 800,000

040654 VG 7|ARIZONA ST TRANSPRTN BRD HIGHW 01/30/2013 [ JEFFERIES & CO....cuvvuuveriirriicriseiseeiessissss s ssse st esesssss s ssesesesens 1,604,057 1,300,000

312920 5D 3| FG COA44A.. ... 01/14/2013 | NOMURA SECURITIES DOMESTIC 4,173,750 4,000,000

B1417C MW 2| FN ABBTT2..c.comiirrireiiiiesiiesiesit sttt | ceseesiensninens 02/21/2013 [ J.P. MORGAN........cvtrririiiiiiiesiesissessriess st sessissesisennes. | nevesssssessienes 4,678,146 4,451,734

31417E CK 5|FN AB7273 01/24/2013 | BNP PARIBUS SECURITIES.........ccuuiiriieririecssessssesessesessessssssssssesssesesssesas 3,121,500 2,990,211

31417E VQ 1|FN AB7822 . 02/21/2013 | CREDIT SUISSE................... 5,122,379 4,943,934

B141TF NN 4 N ABBADB.........couceuieaiiicrieeiesisseeseissss st | cessssssssnsnens 02/21/2013 [ CREDIT SUISSE.........ccotriiimerirerireeseesssssesiessesessessssssessesssesssssssssssssssssssssnsssns. | nesessssssssnnes 5,141,535 4,960,926

B1418A PX 0 [ FN MATBB7..cooceiiiit et 01/31/2013 | J.P. MORGAN.........ovvvrrrrnncs 3,091,777 2,983,171

360066 NE 0O[FULTON CNTY GA WTR & SWR REVEN. 05/21/2013 | RAYMOND JAMES..........ovivimiiimrimniieiinsiiesiesisssese s sssesssesesseses 3,617,370 3,000,000

45528U JG 7| INDIANAPOLIS IN LOCAL PUBLIC L...ccouiiuiirerircireiiseieiiesiesissessseisesssessessssssssinees | eesssssssssees 09/26/2013 [ DIRECT .....ooomivmeimniieeeieeisessssissesssessesss st ssssssssss st sssss s ssesssesssessanns | sesesssssssennes A07,124 | oo 350,000

544712 5H 1|LOS ANGELES CNTY CA MET TRANSP. 05/21/2013 | J.P. MORGAN 3,809,070 3,000,000

574204 XN 8| MARYLAND ST DEPT OF TRANSPRTNC 03/21/2013 | MERRILL LYNCH.. 3,340,123 2,750,000 10,694

626207 ZH 0|MUNIELEC AUTH OF GEORGIA...........oovvriiriiieieireiissiisssieeisse s ssssssisssssssssssssssssnse | eevisssesaseins 04/02/2013 [ PIPER JAFFREY & CO.....couurirmiimiiiiinieieeseeissisesssssssessesssssssssssssessssssssssans | nevesssssssennns 2,430,940 2,000,000 42,778

645918 U9 2| NEW JERSEY ST ECON DEV AUTH RE........oicuiiririerienieeeseeisssiesiesiesessesseseseninens 01/24/2013 | MERRILL LYNCH 3,697,830 3,000,000

646136 E7 2|NEW JERSEY ST TRANSPRTN TRUST 01/29/2013 | STIFEL NICOLAUS & CO.. 2,441,400 2,000,000 12,778

677632 ZU 8 OHIO ST UNIV. ..ottt ss st ssesnses | evsessssssesens 01/16/2013 | BARCLAYS AMERICAN. .......cooivriiitiiieicieiesisieisiesiess s sssss s sssssssessessesnnss | coessessssnsnes 1,439,831 1,125,000

686507 FX 7|ORLANDO FL UTILITIES COMMISSIO.... 04/03/2013 | ZIEGLER 1,249,740 1,000,000 972

72130P BW 5 |PIKE TWP IN MULTI-SCH BLDG COR 12/05/2013 | PIPER JAFFREY & CO 538,146 | ..o 485,000

721876 SD 3| PIMA CNTY AZ SWR REVENUE...........oooiiiiriniierienincieeisssiesiessesessesssssssenssensessns | nevesssesnsesns 05/20/2013 [ DIRECT .....ooomvimieiiersieesensssesessessssssesssssess s ssssssesssessssssssssssesssesssessssssenns | nevesssesssssenes 181,655 | oo 150,000 | .eveverermreerrierierieeeseeisere s 3,479

759136 QV 9|REGL TRANSPRTN DIST CO SALES T 01/31/2013 | BARCLAYS AMERICAN 3,054,100 2,500,000 15,625

875124 CP 2| TAMPA BAY FL WTR REGL WTR SPLY 05/20/2013 | RAYMOND JAMES. 3,624,180 3,000,000 21,667

3199999, Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMIENES. ... v.erurereieueeseratsaesersessesesaesessseassseseeseeseseesesssssssassesase | etsssssessessesassessesessesessessessesaesessesssseessssessesassessessesaesessessnsansessessnssssassessnsnes 57,771,373 | oo 50,789,976 201,698

Bonds - Industrial and Miscellaneous

00101 AF 3 ADT CORP....tviuriritierireistesesissesie sttt nsennte | soentsenssenens 05/03/2013 [ EXCHANGE...........courimmiirriiieirieiiesiessiessessss s ssssss s sssssssssssessesssesssne | sevesssssssssenes 598,688 | ..o 600,000 [ ..oovvorrerrereerrieerierieeeeeineenid 6,300

00110A AD 6 |AEPTC 2006-A A4 06/26/2013 | WELLS FARGO SECURITIES LLC 3,364,453 3,000,000 75,827

071813 BJ 7|BAXTER INTERNATIONAL INC.... 11/05/2013 | RBC CAPITAL MARKETS SECURITIES - US 4,034,016 4,025,000 30,406

126342 OD 1|AMHPT 1996-2 B2 02/15/2013 | CAPITALIZED INTEREST.......vtuitueeimeimeeseesseessesssssesessssesssssssesssessssssssssssssssssssss. | sesesessssssssssssesssessssssasssssssssesssessssesssssssns | 4otsessseessesssssssesssessssesssssssessssssesssesssssanss | sestssesssesssesssaesssassssessesssesssessessssssas 2,141

161571 FR 0| CHAIT 2012-A8 A8 01/25/2013 | CITIGROUP GLOBAL MARKETS 1,996,797 2,000,000

166764 AA 8|CHEVRON CORP.. 08/22/2013 | MORGAN STANLEY.. 971,900 1,000,000

191216 BF 6|COCA-COLA CO/THE 11/06/2013 | BANK AMERICA 2,989,620 3,000,000

19416Q ED 8|COLGATE-PALMOLIVE CO.. 11/06/2013 | JEFFERIES & CO 2,961,821 2,975,000

233851 AT 1|DAIMLER FINANCE NALLC. 06/13/2013 | BNP PARIBUS SECURITIES 3,852,348 3,848,000

36962G 3U 6| GENERAL ELEC CAP CORP.... 08/22/2013 | VARIOUS...........cccocucc. 1,384,787 1,210,000

38141E A5 8| GOLDMAN SACHS GROUP INC.......ccruurvrierrrireirerisissessensssssssssssssssssssensesssssssssssnens. | seeesssesssesens 03/01/2013 [ J.P. MORGAN........vorrimemmiiseiieniseseseessessse st snssssssesssensss. | nesessssssssnns 242,831 | oo 210,000
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

38147M AA 3| GOLDMAN SACHS GROUP INC .| 07/16/2013 | GOLDMAN SACHS.. 2,997,510 3,000,000

46625H GY 0|JPMORGAN CHASE & CO 03/04/2013 | J.P. MORGAN 239,006 [ ..vverirerierirerrinnienisnneriennnnsenn 200,000 [ oo 1,733

49327M 2A 1| KEY BANK NA. .... | 01/29/2013 | KEYBANC CAPITAL MARKETS............ 844,189 ...845,000

69349L AN 8| PNC BANKNA......cooiiiriiiniieeieeiseseesssiseisessies ... | 08/20/2013 | CITIGROUP GLOBAL MARKETS 1,398,712 1,400,000

756109 AN 4 |REALTY INCOME CORP, .... | 01/28/2013 | VARIOUS...........coovvunee 3,020,772 3,090,000 30,963

89233P 7E 0|TOYOTA MOTOR CREDIT CORP. ....| 01/07/2013 | BARCLAYS AMERICAN 2,496,026 2,500,000

91324P CB 6 |UNITEDHEALTH GROUP INC .| 03/05/2013 | ROYAL BANK OF SCOTLAND US. 250,585 | oo 250,000 90

92937F  AB 7| WFRBS 2013-C12 A2......oouvirrireirieiseiiesiesiseeseesss st ssssssesssssissssssnss | eesessssnsssnens 03/06/2013 | WELLS FARGO SECURITIES LLC 1,694,279 1,645,000 [ ..oovvrrereereriererieeieeseei s 1,799

94974B FG 0 |WELLS FARGO & COMPANY. .... | 08/27/2013 | WELLS FARGO SECURITIES LLC 1,217,500 1,250,000 [ .oooverrereirniiniiieeiieeeeeseeissiesis 2,292

136069 FA 4| CANADIAN IMPERIAL BANK ....| 01/17/2013 | CITIGROUP GLOBAL MARKETS 1,998,380 2,000,000

05565Q CE 6 |BP CAPITAL MARKETS PLC ....| 06/19/2013 | CIBC WORLD MARKETS - US........... 978,580 1,000,000 [ ooovererereireieeeiieeiieeeeeseeisseeeines 1,681

709629 AF 6| PENTAIR FINANCE SA | 04/25/2013 | EXCHANGE.............cooivoiiiieciiciiieievci et 1,347,001 1,350,000 14,807
3899999, Total - Bonds - INAUSETIAl ANA MISCEIIANEOUS..............c.cocuiveiiiectereiceetetictete ettt ettt sae et s aetetenseeesesesaes  eaetessssesesssssessassssetesseseesassesetessaeteseseeesesssses et s sesetessssesessnsesesessseetasnsesesasaes 40,879,801 [ .o 40,400,141 220,502
8399997. Total - BONAS = PAIE 3. s 114,097,595 | oo 103,700,117 468,012
8399998. Total - Bonds - Summary Item from Part 5.........ccooovvnininnnanenns 4,407,719 4,325,000 [ ..o 2,990
8399999. TTOAI = BOMAS. .ttt e84 E 8L E 48448 EoEE 8R4 EE R 4L R oL 4EE 8oL R4 eEEE e HeLE1eEEroEEE oL eEEEeLE LR EE LRkt 118,505,314 | oo 108,025,117 471,002

Common Stocks - Industrial and Miscellaneous

00206R 10 2 |AT&TINC 12/02/2013 | BARCLAYS AMERICAN . 1,377,468

002824 10 0[ABBOTT LABORATORIES 12/02/2013 | BARCLAYS AMERICAN........couuiiriiiiiiiiicieiisiesisssssssiesessssiessssssssesssssssssssens | soeses ...35,749.000 1,363,538

00287Y 10 9[ABBVIEINC.......cccooruvernne . | 09/03/2013 | BARCLAYS AMERICAN 29,239.000 1,110,064

02209S 10 3|ALTRIA GROUP INC 12/02/2013 | BARCLAYS AMERICAN 36,889.000 1,263,881

032654 10 5|ANALOG DEVICES INC.................. .... | 12/02/2013 | BARCLAYS AMERICAN 28,315.000 1,369,155

053015 10 3|AUTOMATIC DATA PROCESSING....... . | 06/03/2013 | BARCLAYS AMERICAN 1,095,046

071813 10 9|BAXTER INTERNATIONAL INC.... 12/02/2013 | BARCLAYS AMERICAN 1,375,679

12572Q 10 5|CME GROUP INC . | 06/03/2013 | BARCLAYS AMERICAN 1,067,601

166764 10 0|CHEVRON CORP 12/02/2013 | BARCLAYS AMERICAN 1,307,575

191216 10 0|COCA-COLA CO/THE .... | 12/02/2013 | BARCLAYS AMERICAN 1,309,997

194162 10 3| COLGATE-PALMOLIVE CO . | 09/03/2013 | BARCLAYS AMERICAN 1,192,313

219350 10 5[CORNINGINC 09/03/2013 | BARCLAYS AMERICAN 1,159,343

260543 10 3|DOW CHEMICAL CO/THE 12/02/2013 | BARCLAYS AMERICAN 1,275,440

263534 10 9|DU PONT (E.|.) DE NEMOURS .... | 12/02/2013 | BARCLAYS AMERICAN 1,056,850

291011 10 4|EMERSON ELECTRIC CO . | 06/03/2013 | BARCLAYS AMERICAN 1,220,809

30231G 10 2 |EXXON MOBIL CORP 12/02/2013 | BARCLAYS AMERICAN 1,312,080

369550 10 8|GENERAL DYNAMICS CORP... 12/02/2013 | BARCLAYS AMERICAN 1,064,974

370334 10 4| GENERAL MILLS INC....oomivimririrerieiriesiesiseesesssssssessess s essssissssessesssessssssssssnenss. | nevesssessesans 12/02/2013 | BARCLAYS AMERICAN 1,246,748

438516 10 6|HONEYWELL INTERNATIONAL INC .... | 12/02/2013 | BARCLAYS AMERICAN 1,114,507

452308 10 9| ILLINOIS TOOL WORKS........covrvmrrierirrereerrinerierienes . | 06/03/2013 | BARCLAYS AMERICAN 1,098,714

458140 10 O|INTEL CORP 12/02/2013 | BARCLAYS AMERICAN 58,916.000 1,257,494

459200 10 1|INTL BUSINESS MACHINES CORP 12/02/2013 | BARCLAYS AMERICAN ] 7,677.000 1,362,591

478160 10 4| JOHNSON & JOHNSON. ......ovurvmmrirrirrereesssisessesiessseesssissesse st ssssssessssssssnssnne | nevesseessesans 12/02/2013 | BARCLAYS AMERICAN.......cotvturirierrinisiseisessseessessesisse s ssssssssessesssssssssnsassssns | sssssssssessssssssssssssssssesssenes 14,710.000 1,108,812

494368 10 3|KIMBERLY-CLARK CORP..... .| 09/03/2013 | BARCLAYS AMERICAN 1,221,135

50076Q 10 6|KRAFT FOODS GROUP INC 12/02/2013 | BARCLAYS AMERICAN 1,407,260

532457 10 8|ELILILLY & CO. .... | 12/02/2013 | BARCLAYS AMERICAN 1,449,621

539830 10 9|LOCKHEED MARTIN CORP....... .... | 03/01/2013 | BARCLAYS AMERICAN 1,049,734

577081 10 2| MATTEL INC......osvverrierrrerircirnerinnins . | 09/03/2013 | BARCLAYS AMERICAN 1,244,070

580135 10 1[MCDONALDS CORP. 12/02/2013 | BARCLAYS AMERICAN 1,348,631

58933Y 10 5|MERCK & CO.INC 12/02/2013 | BARCLAYS AMERICAN 1,142,649




A E

Annual Statement for the year 2013 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 9
CusIP Date Number of Actual Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Interest and Dividends

594918 10 4|MICROSOFT CORP..........cccooenc. . | 09/03/2013 | BARCLAYS AMERICAN 1,179,763

655844 10 8|NORFOLK SOUTHERN CORP.. 09/03/2013 | BARCLAYS AMERICAN 1,206,957

670346 10 5|NUCOR CORP.......cccoorviumrrirrrrrcrirnes . | 06/03/2013 | BARCLAYS AMERICAN 1,264,647

674599 10 5|OCCIDENTAL PETROLEUM CORP. 12/02/2013 | BARCLAYS AMERICAN 1,263,769

713448 10 8|PEPSICO INC.......cocoorvverrinrrnnes 12/02/2013 | BARCLAYS AMERICAN 1,210,568

717081 10 3|PFIZER INC 12/02/2013 | BARCLAYS AMERICAN 1,364,758

742718 10 9|{PROCTER & GAMBLE CO/THE........ccovvveierereieieinns . .... | 12/02/2013 | BARCLAYS AMERICAN 1,250,451

755111 50 7| RAYTHEON COMPANY........ccouiririierteninsesersssssessessesssessssssssssesssesssessssssssssesssesssn. | nesesssessssnns 03/01/2013 | BARCLAYS AMERICAN 1,043,129

761713 10 6|REYNOLDS AMERICAN INC 12/02/2013 | BARCLAYS AMERICAN 1,205,248

871829 10 7|SYSCO CORP 12/02/2013 | BARCLAYS AMERICAN 1,369,219

87612E 10 6|TARGET CORP .... | 12/02/2013 | BARCLAYS AMERICAN 1,368,607

882508 10 4 |TEXASINSTRUMENTSINC.......... . .... | 06/03/2013 | BARCLAYS AMERICAN 1,191,435

911312 10 6| UNITED PARCEL SERVICE-CL B......cocouvirerireirerineineiiesiesiessssisssssssessssesssssnsssssses | sevesssesseenns 09/03/2013 | BARCLAYS AMERICAN 1,177,342

913017 10 9[UNITED TECHNOLOGIES CORP.......cveruiriiiiieirneieierisiessessssissssesssssssessssssesensssenes . 12/02/2013 | BARCLAYS AMERICAN 1,197,522

92343V 10 4 |VERIZON COMMUNICATIONS INC...... . .... | 12/02/2013 | BARCLAYS AMERICAN 1,252,036

931142 10 3| WAL-MART STORES INC......ciiuiiiiniiriisssiseissssssessssenssssissessssssssssessssssssessssssssssesnssnsses | sesssssesssenns 09/03/2013 | BARCLAYS AMERICAN 1,217,804
9099999. Total - Common Stocks - Industrial and Miscellaneous OO OO PP PO PO PP PPP PP PPRPPPPOON 56,737,034 0
9799997. Total - Common Stocks - Part 3 56,737,034 0
9799998. Total - Common Stocks - Summary Item from Part 5.... 14,926,652
9799999. TOtl - COMMON SHOCKS. ... veeieeree ettt 71,663,686 0

9899999. Total - Preferred and Common Stocks

71,663,686

0

9999999. Total - Bonds, Preferred and Common Stocks

190,169,000

471,002
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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Bonds - U.S. Government
36202C 5D 1|G2 2644 ... | 07/22/2013. | VARIOUS 18,889 (22) 1,235 09/20/2028.
36202W KY 4|GN611511....... ... | 07/22/2013. | VARIOUS 36,168 (135) 04/15/2018.
36211W KC 1|GN 525091....... ... | 07/22/2013. | VARIOUS 23,787 | oo 22,889 | oo 24391 | v 24,275 (35) 02/15/2030.
38373M 5G 1| GNR 2009-7 C.....oouvvrmrvmerrrirerirseeseessessesieneseens .. [ 12/01/2013. | MBS PAYMENT........cccoivimirinrirns 239,521 239,521 249,700 241,313 (1,792) 07/16/2043.
38373M 5U 0|GNR 2009-5 B. o | 12/01/2013. | MBS PAYMENT .....ovvvrinirirnrinnis [ cnnieeineineinsinns | e 749,708 | .......... 749,708 | ........... 737,584 745,128 4,580 08/16/2049.
38373Y 6X 7|GNR 2003-16B........ ... | 02/01/2013. | MBS PAYMENT........cccvvverrrirnrins 284,411 284,411 285,122 | ..o 284,411 0 08/16/2025.
38374B 5M 1 |GNR 2003-79 PH ... | 08/01/2013. | MBS PAYMENT........ccconvvrmrrrrrrnns 47,861 47,861 ...49,654 ...47,998 (137) (137) ...47,861 12/20/2031.
38374B LQ 4 |GNR 2003-60 MA. ... | 12/01/2013. | MBS PAYMENT........cvovvrvriirrrinnns 26,000 ..26,000 ..25,126 25,901 | e | e 99 99 ...26,000 07/16/2033.
38374K DC 4 |GNR 2004-104 GA.......ovvvueverrerrrinerneriereeeesseeens . 12/01/2013. | MBS PAYMENT.......c.oovvvririrrirninne 203,618 203,618 | ........... 197,255 | .ovvverenns 202,571 | oo | e 1,047 1047 | e | e 203,618 11/20/2034.
38374K RA 3| GNR 2005-3 AE.......ccooviereriirrereriersniseienssiseeenes | aoe 06/01/2013. | MBS PAYMENT.......c.ovvvvrrirrirnns 65,142 ...63,315 ...64,716 426 426 ...65,142 01/20/2031.
38374K UT 8|GNR 2005-13 PA ... | 07/01/2013. | MBS PAYMENT ......ovvvrrvririirirnnns [ v | e 175,187 . . .169,548 73,959 | | e 1,228 1,228 175,187 .2,208 | 11/20/2033.
38376G EZ 9|GNR 2010-13 AB o | 12/01/2013. | MBS PAYMENT.......oevvrerrnrinernens | e | oo 1,298,879 | ........ 1,298,879 | ........ 1,308,823 | .....co..e. 1,300,566 | ...coovvererrcrins | cevrrin (1,687) (1,687) | oo | ceverreri 1,298,879 | ..ceevevreeens | cverrneriinnineenns | cvnriinerinenennd0 | s 30,545 | 02/16/2030.
912828 BA 7|US TREASURY N/B 1| 05/15/2013. [ MATURITY ...covvvrirrrireierinissireninnis [ e | vevvveinns 100,000 | ....coocne 100,000 | ..o 105,531 100,418 (418) (418) 100,000 05/15/2013.
912828 HV 5|US TREASURY N/B .| 03/31/2013. | VARIOUS 500,000 500,000 507,969 500,551 (551) (551) 500,000 03/31/2013.
0599999. Total - BONdS = U.S. GOVEIMMEN........c..cvieieeiiieieiieieie sttt etesiss aestessssssssssessesssssssessessessssessessesassessesssssnsessessesnsensesssssnsanes | srossses 3,769,171 | ........ 3,766,898 | ........ 3,779,632 | ........... 3,766,454 | .................. 0 2,603 0 2,603 0 [ s 3,769,057 |...cccoeeeeel0 | o 113 | o113 184,695 .. XXX......
Bonds - U.S. States, Territories and P ns
658256 PF 3| NORTH CAROLINA ST.....ooooiiiirinrinerieriecirinenns .| 05/01/2013. | CALLED BY ISSUER at 100.000.... | ....cooevereervreniins | wreeens 1,000,000 | ........ 1,000,000 | ........ 1,073,590 | ...ocovenee 1,004,963 (4,963) | .ooovvrnerneiees | e 1,000,000 [ ..ocooncierieenns | eevreerienieennns | cvrrireerieenennd0 | s 25,000 |05/01/2016.
928109 HW 0| VIRGINIA ST . 106/01/2013. [ MATURITY ....cvoiviririrensnisnisninninns | cnneersnessesenssnssnees | eonrnns 1,120,000 | ........ 1,120,000 | ........ 1,248,061 ..1,126,995 (6,995) 21,120,000 | [ [0 28,000 | 06/01/2013.
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ... ....wuuirriiusiiiins  soriirsssesssssssssssssssensssessssssssssess s ssssssnsssssssnssesssesssnies | eoenees 2,120,000 | ....... 2,120,000 | ........ 2,321,651 ..2,131,958 ..(11,958) ] .. 22,120,000 |0 |0 | 0 53,000 |..... XXX.oooe
Bonds - U.S. Political Subdivisions of States
249174 PE 7|DENVER CITY & CNTY CO SCH DIST.. ... | 12/02/2013. | CALLED BY ISSUER at 100.000.... 980,000 980,000 | ....... 1,017,232 991,597 | v | e (11,597) | v [ e (11,597) | ovvvcerrenere | evrrerreeen 980,000 | oo | v | verrvrerneceen0 [ s 49,000 | 12/01/2016.
249174 PH 0|DENVER CITY & CNTY CO SCH DIST.. ... | 12/02/2013. | CALLED BY ISSUER at 100.000.... 20,000 ..20,000 | .. 20,760 (237) (237) .1,000 | 12/01/2016.
557412 VF 7|MADISON CNTY TN ... | 04/01/2013. | CALLED BY ISSUER at 102.000.... 943,500 925,000 | ........ 1,044,991 | i 946,750 | oo | e (3,250) (3,250) 04/01/2016.
644800 C7 7|NEW HANOVER CNTY NC ... | 11/01/2013. | CALLED BY ISSUER at 100.000.... | ....cooerereererenirns | woeeens 1,000,000 | ........ 1,000,000 | ........ 1,122,310 21,012,298 | e | e (12,298) | .vovvereererrns [ e (12,298) | vvoocvvrieinne 11/01/2015.
968648 PR 0 [WILL & KENDALL CNTYS IL CMNTY. .1 01/02/2013. | CALLED BY ISSUER at 100.000.... 500,000 500,000 545,285 .500,000 0 01/01/2019.
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SEALES. .....vuueiuiirrririiniiriiis oriisssisesssssesssssssnsssens s s sssss s snsssssssnsssnsnnes | evssees 3,443,500 | ........ 3,425,000 | ........ 3,750,578 | ...........3,470,882 | ..o 0] e (27,382) [ ..overveiinnnnad 0 | (27,382) | covvvvinnnenad 0 [ 3,443,500 | o0 i | 0 | 0. 135,625 | ... XXX.oono
Bonds - U.S. Special Revenue and Special A t
130923 AP 0| CALIFORNIA ST STWD FING AUTH T... ... | 11/25/2013. | VARIOUS 75,450 ..80,000 ..73,374 1,159 05/01/2029.
31292L 5D 3|FG CO4444.........ooooieieieieieeineeeese e .. [ 12/01/2013. | MBS PAYMENT........coonvrrrirrnrrns 209,587 209,587 218,691 (576) 01/01/2043.
31294K RE 7|FGE01385....... ... | 12/01/2013. | MBS PAYMENT........ooorvrniiiriinnes 61,370 67 06/01/2018.
31294K ZT 5|FGE01654....... ... | 12/01/2013. | MBS PAYMENT........occovvvrrrirrins 46,480 1 1 06/01/2019.
312962 6K 4|FGB10874...... ... | 12/01/2013. | MBS PAYMENT........cconirrnrirnrrs 45644 | ...........45644 | .........45466 | ...............85,620 | ..o | e 24 24 11/01/2018.
312962 WC 3|FGB10643....... ... | 12/01/2013. | MBS PAYMENT........ccooirerrrirnrins 71,827 ...71,992 (165) (165) 11/01/2018.
312964 6W 4|FGB12685....... o | 12/01/2013. | MBS PAYMENT .....oovvvrrirnrrinrinnnes [ e | cveeinees 168,747 .169,000 (254) (254) 02/01/2019.
312964 UH 0|FGB12384....... ... | 12/01/2013. | MBS PAYMENT........oovirvririrrrinns 69,467 | ............69,467 | ..........70,140 | ................ 69,545 (79) (79) 02/01/2019.
312968 5L 0|FGB16251...... ... | 12/01/2013. | MBS PAYMENT........cccoirirerrrrrnns 212,857 212,857 215,567 .213,362 (505) (505) 07/01/2019.
31297H YK 9|FGA29714....... ... | 12/01/2013. | MBS PAYMENT.......ccoonvrinrrrnrrs 76,130 | oo 76,130 | oovveenne 75,630 T8,071 [ | s 59 59 01/01/2030.
31297U Y8 7|FGA38835....... o | 12/01/2013. | MBS PAYMENT ......vvvrrvrriniriricnnns [ e | e 133,021 | v 133,021 | v 131,296 | .ovvvvernnne 132,655 366 366 05/01/2035.
31371K 2R 1 |FN 254684 ... | 12/01/2013. | MBS PAYMENT........ccomvrvrerrnrrs 58,075 ..58,075 (110) (110) 03/01/2018.
31371K Y4 7|FN 254631 ... | 12/01/2013. | MBS PAYMENT........coorvrrririrrrnnns 55,958 ..55,958 (114) (114) 02/01/2018.
31376K B3 9|FN 357458 ... | 12/01/2013. | MBS PAYMENT.......ccooirererrnrrnns 19,767 | oo 19,767 8) (8) 11/01/2018.
31385X GU 5|FN 555611 .1 12/01/2013. | MBS PAYMENT.........oovvviriniriiinne 21,205 | coovirnees 21,205 8) (8) 07/01/2018.
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31390V K3 7|FN 657414 . 12/01/2013. | MBS PAYMENT.........oovvvniiiriiinne 48,712 (177) (177) 11/01/2017.
31391H 2X 1|FN 667790 ... | 12/01/2013. | MBS PAYMENT........cccorivirrrinrins 48,143 (122) (122) 02/01/2018.
31391Y 5W 3 |FN 681361 ... | 12/01/2013. | MBS PAYMENT........ocooirirerrnrins 43,499 ...43,595 (95) (95) 03/01/2018.
31393D L7 4|FNR2003-80 CA ... 1 08/01/2013. | MBS PAYMENT.......ovveriiireinirnnes [ errveererinsissisninenins | eviveinns 169,203 | ...........169,203 | ..........161,304 | .............. 167,923 | oo | e 1,280 1,280 04/25/2030.
31393E B3 2|FNR 2003-94 CE ... | 12/01/2013. | MBS PAYMENT........ocooirrririrrins 25161 | oo 25,161 | o 25,727 | e 25,236 (75) (75) 10/25/2033.
31393N TU 3| FHR 2597 DE.....cooirirrirriiniieiiesiesissseiseiesiins ... | 09/01/2013. | MBS PAYMENT.......cooonvrinrrrrrrns 3,738 3,738 0 02/15/2033.
31393Q MH 2|FHR 2614 EQ ... | 12/01/2013. | MBS PAYMENT........cccvivirrrerinns 82,844 | ..........82,844 | ... 79799 | i, 81,923 923 [ s | e 82,844 12/15/2017.
31393Q WR 9 [FHR 2610 DG....covvvvererreeiieeieeicesseisessesinnes ... | 07/01/2013. | MBS PAYMENT........ccoonirirerrrrrs 2,703 2,663 41 2,703 03/15/2033.
31394C CH 3|FNR2005-3 HC ... | 12/01/2013. | MBS PAYMENT........ooorervriirrrnnns 242,004 242,004 234271 | oo 240,870 | .o T34 | s | e 242,004 01/25/2035.
31395P EM 0 |FHR 2952 PA o | 12/01/2013. | MBS PAYMENT ......vvvriririirirnnns [ e | voveeieees 154,589 | ........... 154,589 | ...coo..ce. 150,628 | ..ovvvrenne 153,823 ¥ (<7 RS I 154,589 02/15/2035.
31398N XW 9| FNA 2010-M5 Al...occoiiiiiieeieceseiseiee e o | 12/01/2013. | MBS PAYMENT ......ovvvrmrinrrirnrinnies [ cnrieeieiinensinns | e 194,821 ....194,821 .194,969 (148) .194,821 07/25/2020.
31400 GV 5|FN 688812 ... | 12/01/2013. | MBS PAYMENT........ccooirerrrirnrins 38,011 | ... 38,011 ...38,078 (67) ...38,011 02/01/2018.
31400P BE 4|FN 693137 ... | 12/01/2013. | MBS PAYMENT.......ccooirirrrrnrrns 82,528 | ..oovvunn 82,528 | .o 84,011 | s 82,698 (170) 03/01/2018.
31401B P5 8|FN 703444 ... | 12/01/2013. | MBS PAYMENT........cvvirvririrrninns 18,470 . ...18,525 (55) 05/01/2018.
31401L E6 6|FN 711257 ... | 12/01/2013. | MBS PAYMENT........ccooirerrerrnrins 22,112 | ... 22,112 ..22,119 (7 07/01/2018.
31401M CE 9|FN 712069 . 12/01/2013. [ MBS PAYMENT.......ovvirririrninis [ errveirennnissesninenins | eviveinns 173126 | .o 173,126 173,106 | oo 19 07/01/2018.
31402J 2C O|FN 730771 o | 12/01/2013. | MBS PAYMENT ......ovvvrrrriniirennnns [ v | e 110,972 ...110,972 111,223 (251) 08/01/2018.
31402Q 4B 4|FN 735318 ... | 12/01/2013. | MBS PAYMENT........cconvrrrirrrrs 86,819 86,819 ...86,681 139 11/01/2019.
31402R LY 3|FN 735743 1 12/01/2013. [ MBS PAYMENT.......ovveririreininnes [ errveeennnissisninenins | evvveinns 164,987 ....164,987 164,708 279 08/01/2020.
31404D ED 6|FN 765232 ... | 12/01/2013. | MBS PAYMENT. 56,580 ..56,580 56,630 (50) 02/01/2019.
31404S TP O|FN 777358 ... | 12/01/2013. | MBS PAYMENT.......ccooonvvinrrrrrrns 49249 |, 66 05/01/2019.
314058 HL 1[FN 797735 ... | 12/01/2013. | MBS PAYMENT........cccoirirrrrirerins 120,121 (204) 02/01/2020.
31417C MW 2| FN AB5772 ... | 12/01/2013. | MBS PAYMENT. (3,247) 743141 08/01/2027.
31417E CK 5|FN AB7273... ... | 12/01/2013. | MBS PAYMENT........cccovivirrrrnrins . . (359) 144,497 12/01/2042.
31417E VQ 1|FN AB7822... ... | 12/01/2013. | MBS PAYMENT........ccoovrrrrerrnrrnns 350,101 350,101 362,738 (889) 350,101 02/01/2028.
31417F NN 4|FN AB8496 ... | 12/01/2013. | MBS PAYMENT 301,424 301,424 312,397 (732) .301,424 02/01/2028.
31418A PX O|FN MA1337.. ... | 12/01/2013. | MBS PAYMENT........occoivirerirrins 270,581 270,581 280,432 (729) 270,581 02/01/2028.
31419A K2 2|FNAE0312... ... | 12/01/2013. | MBS PAYMENT.......ccooirierrnirns 380,620 380,620 391,949 382,994 (2,374) 09/01/2040.
31419G XX 7|FN AE6093 ... | 12/01/2013. | MBS PAYMENT. . 205,584 205,584 213,261 .207,042 (1,459) 10/01/2025.
378352 KP 2|GLENDALE AZ WTR & SWR REVENUE ... | 07/01/2013. | CALLED BY ISSUER at 100.000.... | ....ccoeveneererrrnerns | 2eeerea1,000,000 | ... 1,000,000 | ........ 1,081,270 ..1,005,542 (5,542) 07/01/2017.
60415N XR 8| MINNESOTA ST HSG FIN AGY ...| 07/01/2013. | CALLED BY ISSUER at 100.000.... | .... ....115,000 . 116,002 | e (1,092) 01/01/2036.
64468T ZN 0|NEW HAMPSHIRE ST HSG FIN AUTH.. ... | 05/03/2013. | CALLED BY ISSUER at 100.000.... |.... . ...50,500 ...50,000 0 07/01/2023.
65821F CM 6 |NORTH CAROLINA ST HSG FIN AGY......cc.ovvveneee ... | 06/03/2013. | CALLED BY ISSUER at 100.000.... | ...cccoovvvrmrenvrnnirns | wreeree 175,000 | ..., 175,000 | oo 180,413 | oo 175,692 (692) (692) 07/01/2034.
792072 CG 3|SAINT LUCIE CNTY FL SALES TAX.. ... | 10/01/2013. | CALLED BY ISSUER at 100.000.... [ ....ccoevervevrrveerrrne | v 1,030,000 | ........1,030,000 | ........1,137,161 | ...........1,040,462 | ...cvvvivirrurrane | covrire (10,462) | ...oooververcrins [ e (10,462) | ...coocvvrrirennne 10/01/2020.
880459 X2 3|TENNESSEE ST HSG DEV AGY .| ... | 10/01/2013. | CALLED BY ISSUER at 100.000.... | ... (981) (981) 07/01/2034.
882135 WH 5[ TEXAS ST A&MUNIV REVENUE..........ccccovvvvirnns ... | 07/15/2013. | CALLED BY ISSUER at 100.000.... | ...cccovevrvrrveerernnenne | v 1,000,000 | ........1,000,000 | ........1,142,570 | .......... 1,006,660 | .....ococrvrvirens | vorvrrrenns (6,660) [(CE1G10) I R I 1,000,000 05/15/2014.
898796 V8 7|TUCSON AZ WTR SYS REVENUE ... | 07/01/2013. | CALLED BY ISSUER at 100.000.... | ....cooerereerrrennrns | woreeens 1,000,000 | ........ 1,000,000 | ........ 1,078,880 | ........e.. 1,005,370 | ooooverririncns | e (5,370) (5,370) ..1,000,000 07/01/2018.
914713 XW 7 [UNIV OF NORTH CAROLINANC AT C.. o | 12001/2013. [ MATURITY ..ot | cevvreeerenieserenisenens | e 1,295,000 | ........ 1,295,000 | ........ 1,430,716 (23,489) (23,489) cevennn 1,295,000 12/01/2013.
93978K 3L 0| WASHINGTON ST HSG FIN COMMISSI................ .1 09/03/2013. | CALLED BY ISSUER at 100.000.... | .ccovurnirnmrernmenines | conrnerinnnd 60,000 | ..cooovrenad 60,000 | ..o 61,566 (272) (272) [ oo | e 60,000 12/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special A S ettt s | eeiee 11,474,788 | ...... 11,479,338 | ...... 12,132,284 | ..........9,510,496 | ..ccooovvrvnrnnns [V (61,265) [ .overcernninna (V] T (61,265) | cvvovvernces (V] 11,475,093 | .0 | oiiiieeenn(305) | oo n(305) | ... 378,245 | ... XXX.oooe
Bonds - Industrial and Miscellaneous
001010 AB 2 [ADT CORP.....evvmrrrerieireriseiiesieeseeiseessssssnsens ... | 05/03/2013. | EXCHANGE................ 598,688 600,000 598,584 | ..coovrvrnn 598,647 | ..o | e 41 7. T ORI I 598,688 | ...cvurrreririns | e | e 0| s 17,383 | 07/15/2022.
00253C HW 0| AMT 2002-2 A2.......coomviemiinerierinrirseesssissisesienes .1 12/01/2013. | MBS PAYMENT.........oovvviriniriiinne 1,130 1,130 | oo 1,130 1,130 0 1,130 | o e | e (V18 I 28 | 03/25/2033.
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00287Y AC  3[ABBVIE INC......coovrrireirriniierieeieeisseeissieeiiees ... | 05/20/2013. | MORGAN STANLEY. 273,174 275,000 273229 | oo 273,252 | v | v 60 60 11/06/2022.
00441R AJ 6|ACERV 2001-RV1 E ... | 12/20/2013. | VARIOUS 280,314 280,314 215,793 ...215,792 0 09/20/2021.
025537 AF 8|AMERICAN ELECTRIC POWER ... | 05/20/2013. | KEYBANC CAPITAL MARKETS..... | ..ocvorerireeririneins | e 1,806,444 | ........ 1,800,000 | ........ 1,797,912 1,797,943 160 160 . ..8,340 12/15/2017.
037411 BD 6|APACHE CORP ... | 12/20/2013. | TENDER OFFER.......cccovrvrrvirviinns | corrveirersnisnireniniens | v 1,862,620 | ........ 2,000,000 | ........ 1,989,380 939 939 | v | e 1,990,397 | e | e (127,777) | (127,777) 01/15/2023.
05348E AR 0 |AVALONBAY COMMUNITIES IN. ... | 05/20/2013. | WELLS FARGO SECURITIES LLC |. .1,127,165 ..1,155,000 ..1,145,991 277 277 19,134) | . 03/15/2023.
059165 EE 6 |BALTIMORE GAS & ELECTRIC ... | 05/20/2013. | GOLDMAN SACHS........cccocvvrvnienns . 1,001,420 1,000,000 132 132 08/15/2022.
05947U LJ 5|BACM 2003-1 A2 ... | 01/01/2013. | MBS PAYMENT........ccovvvirrrinrins 41,438 | ..o 41,438 0 09/11/2036.
084670 BD 9|BERKSHIRE HATHAWAY INC.......cosvvrrrinrrierirnnns ... | 07/17/12013. | BANK AMERICA......ccooovverrrrinrirnens [ e | e 764,063 | .......... 750,000 4 4 01/31/2017.
126342 OD 1|AMHPT 1996-2 B2 1] 05/21/2013. [ VARIOUS........ooovririiinnieiniinsinnns | oo | vveenes 1,729,028 | ........ 1,738,347 0 06/15/2027.
126380 AB 0|CSMC 2006-9 2A1 ... | 12/01/2013. | MBS PAYMENT........ocooivirrririiens 131,871 .131,871 128,492 (69) (B9) [ coonvereereririens | verrrerreeend T8I | i [ | e 02/01/2038.
126650 BW 9| CVS CAREMARK CORP.........ccccvirvrriirercrniirerines ... | 05/21/2013. | WELLS FARGO SECURITIES LLC | ....ovvvvvviriirerinnnes 1,106,790 1,000,000 1,145,250 | ..o 1,142,797 | s | v (6,403) (6,403) 05/15/2021.
17252M AL 4 |CINTAS CORPORATION NO. 2...... ... | 05/21/2013. | KEYBANC CAPITAL MARKETS..... 255,723 250,000 249,620 | ... 249,637 | oo | i 13 13 06/01/2022.
21036P AD 0|CONSTELLATION BRANDSINC.... ... | 04/11/2013. | SUMRIDGE PARTNERS........cccouvwt [ comrrrerineinnniinninns | ceveeerneens 85,875 145 145 09/01/2016.
21036P AF 5| CONSTELLATION BRANDS INC.... ... | 04/11/2013. | SUMRIDGE PARTNERS........cccovvs [ corrrrerernnisrirnrnenins | vevvveinns 115,750 0 05/15/2017.
22541N UA 5| CSFB 2002-30 DB1 v | | 12/01/2013. | MBS PAYMENT......cocovirrrrirrrrnens 16,934 5) (5) 11/25/2032.
225458 PD 4 |CSFB 2005-AGET B3........coeveiiveieieieeeieiciiens ... | 12/30/2013. | VARIOUS 14,031 | ... 14,031 | 12,739 3,065 |, 10,967 | oo [ e | eveiieinns 10,967 | oo 02/25/2032.
242370 AA 2|DEAN FOODS CO. ... | 04/11/2013. | J.P. MORGAN 84,000 9 9 06/01/2016.
297425 AF 7|ESTERLINE TECHNOLOGIES C......ccoevvvvirierinnns ... | 04/09/2013. | CALLED BY ISSUER at 102.208.... | .....ccocoverrrmrirmrians | wovrrienes 102,208 | ........... 100,000 3,572 3,572 03/01/2017.
31846L BT 2|FAMLT 1998-1F NOTE ... | 12/01/2013. | MBS PAYMENT........coorvvvririrrninns 3,983 3,983 7 (7) 06/20/2029.
32054Y AC 7 |FIB2000-1 A .. | 12/17/12013. | MBS PAYMENT.......ocvvirirerrnrins 11,467 | oo 11,467 0 07/15/2026.
456606 DD 1|INHEL 2001-C M2.......ccccovvvvriniiniirciiens ... | 12/30/2013. | VARIOUS 7,864 7,864 0 12/25/2032.
459200 GT  2|IBM CORP........cccvrrrrierirrererisriserieniesesseesssiens ... | 07/17/2013. | WELLS FARGO SECURITIES LLC | ....cooeververirinirns | oo 1,100,297 | ........ 1,100,000 | ........ 1,095,501 836 836 08/05/2013.
466157 AC 8| WENTS5 2001-AA A2 ... | 12/15/2013. | MBS PAYMENT.......cconvrrrrirnrrs 24,607 | .oovvoneen. 24,607 | oo 24,733 0 08/15/2026.
487836 BF 4|KELLOGG CO......covveuririiirirrirriieiinsrienienesseons ... | 05/21/2013. | KEYBANC CAPITAL MARKETS..... [ ..cccvoreverierrinnins | e 3,086,970 | ........ 3,000,000 | ....... 3,099,090 | ..cc0.erer.3,095,407 | ..o | e (9,594) (9,594) 11/17/2016.
52108H PN 8|LBUBS 2003-C1 A4. ... | 01/11/2013. | MBS PAYMENT.......ovvrirererrrrrnns 99,096 | ............. 99,096 0 03/15/2032.
55265K T4 1|MASTR 2003-10 3A1 .| 12/01/2013. | MBS PAYMENT.....coovveririiirineinnns [ e | ceviveinns 120,645 | ........... 120,645 (203) (203) 11/25/2033.
68389F EY 6|OOMLT 2004-1 M7.. ... | 12/30/2013. | VARIOUS 7,070 7,070 5,389 5,389 ... | 01/25/2034.
68619A AG 2|ORGN 2001-AM1.... ... | 12/30/2013. | VARIOUS 14,938 | ..coovvnne 14,938 0 . | 03/15/2032.
808513 AH 8|CHARLES SCHWAB CORP ... | 07/17/2013. | STIFEL NICOLAUS & CO............... 845,194 845,000 0 12/04/2015.
816752 AA 7|SEMINOLE HARD ROCK ENT I.. ... | 04/11/2013. | WELLS FARGO SECURITIES LLC | ....cvocvererireriniins | crvrererenns 49,955 161 161 03/15/2014.
817565 BA 1|SERVICE CORP INTL .. | 04/11/2013. | SOUTHWEST SECURITIES INC... [ .coovrvvviriviiniririns | e 111,300 0 04/01/2016.
832248 AQ 1|SMITHFIELD FOODS INC ... | 04/11/2013. | BANK AMERICA. 87,750 9 9) 07/01/2017.
858119 AH 3|STEEL DYNAMICS INC ... | 03/26/2013. | TENDER OFFER.........ccoovmrrinnrirnens v | s 100,375 183 183 04/01/2015.
858495 AC 8|STEINWAY MUSICAL INSTRUM.... ... | 06/03/2013. | C.L. KING & ASSOCIATES, INC.... | ..covverererererrrirvrins | cvvrererenns 14,963 | ..o 15,000 | oo 14,663 | oo 14,933 | s [ 24 24 03/01/2014.
86358R EA 1|SASC 2001-SB1 B1 ... | 12/01/2013. | MBS PAYMENT.......ccoovrirerrnrrns 18,322 3,701 (353) 3,348 08/25/2031.
86358R L7 0|SASC 2002-HF1 B ... | 10/28/2013. | PRIOR YEAR INCOME 0 01/25/2033.
86359A ME 0 [SASC 2003-AL1 A ... | 12/01/2013. | MBS PAYMENT........cccoirirerrrrrnns 32,683 108 108 04/25/2031.
87264M AB 5| TRW AUTOMOTIVE INC.....cooovvvrrerrircricrirecireenns ... | 04/11/2013. | MARKETAXESS.......cnvvemmrirnerrrmrins [ v | v 115,490 0 03/15/2017.
88576P AB 9 |HENDR 2003-AA NOTE.. ... | 12/15/2013. | MBS PAYMENT........cccniverrrrirnrinns 43,902 | .oooorr43,902 | 43,900 | 83,822 | | s 81 81 11/15/2033.
90928A AA 5|UAL 2007 PASS TRUST.. ... | 06/03/2013. | VARIOUS 78,653 0 07/02/2019.
91159H GW 4| US BANCORP........ 1 06/14/12013. [ MATURITY ...covvvririrneiernisrieniens | cerrneerenesisseeninnns | vveenes 1,150,000 223 223 06/14/2013.
94981A AB 9| WFMBS 2003-14 1A2.......oovverrerrrirerrerrneesenienens ... | 04/01/2013. | MBS PAYMENT........ccconirererrnrrnns 322,098 322,098 306,749 | .o 311,516 | s [ e 10,582 | .oceeeeerienin | e 10,582 | .o, 12/25/2018.
960386 AG 5| WABTEC CORP.......ocosvvviiirierieireisssisnsierines ... | 04/11/2013. | WELLS FARGO SECURITIES LLC | ...ccovvrirerieiiicinns | v 101,300 | ..oceveveee 100,000 | .ovverncn. 97,500 | .ovvvvrirnns 99,741 129 129 07/31/2013.
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MITSUBISHI UFJ SECURITIES

008916 AK 4|AGRIUMINC A.[0521/2013. [USA e | e 472,662 | ........... 475,000 | ........... 474,068 32 [T [ (1,457) | vvvvenee (1,457) | ..oconen 9,684 | 10/01/2022.
22303Q AL 4 |COVIDIEN INTL FINANCE SA.......ccccomevrmrenerrinninns F.|05/20/2013. | MORGAN STANLEY. 559,025 500,000 547,455 (2,038) 1 I 18,326 | ......... 18,326 | .......... 9,216 | 06/15/2020.
709629 AD 1|PENTAIR FINANCE SA. v | F. 1 0412512013, [ EXCHANGE..........ocovviiiiviirinerininns | corvevisinsisenisnssnens | cvvenns 1,347,001 | ........ 1,350,000 | ........ 1,346,828 133 | e [ 1,347,001 | i e |0 | 14,807 | 12/01/2019.
81180R AE 2| SEAGATE TECHNOLOGY HDD H.. .... |F.] 04/11/2013.| SOUTHWEST SECURITIES INC... | .cooovverneernininniinnns | covenenens 113,100 | coovrennee 100,000 | .o 96,000 132 14,911 14911 | s 3,683 | 10/01/2016.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... ....ivuurieieririeiiistiisiiissiiieie atississesss st ses sttt snesssnsnnes | seaee 21,439,376 | ...... 21,247,520 | ... 20,686,522 | .........20,691,752 | .........20,057 | .cocoooveeecn(705) | o0 | i, [ ALY I (V] 20,711,106 | oo, 0] e 728270 | ....... 728,270 | ..... 428,390 |..... XXX
8399997. TOtal = BONAS = PAM 4.tk b | e 42,246,835 | ...... 42,038,756 | ...... 42,670,667 | ........39,571,542 | ........20,057 | ......... (98,707) [ ..vevvvvrnnencd 0 | (78,650) | ..oooovvernenad 0 [ 41,518,756 | ..ccocooienn0 | s 728,078 | ....... 728,078 | ..1,079,955 |..... XXX.oooo
8399998. Total - Bonds - SUMMAry EM fTOM Pat 5. esiesssssens s ees sttt nes | cnisaned 4,457,803 | ........ 4,325,000 | ........ 4,407,719 |... [SSSTRRTR [T (6,033) [(SH0KK) ] T [ 4,401,685 |... o I 56,118 | ......... 56,118 | ....co.s 42,704 |..... XXX.oooe
8399999, TORAI = BONGS. ...ttt ehieh e bR h bbbttt | benea 46,704,638 | ...... 46,363,756 | ...... 47,078,386 | ......... 39,571,542 | ........ 20,057 | ....... (104,740) | ..oovvovrvrirens 0 [ (84,683) [ ...ovvrinnnnn 0 [ 45,920,441 | .o 0] . 784,196 | ....... 784,196 | ...1,122,659 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
010392 48 8|ALABAMA POWER CO... .| 11/21/2013. | BARCLAYS AMERICAN.......cocovvens | wrvrens 30,000.000 | ........... 761,937 25.00 | oovenrne 755,500 | ...ooeerer.840,000 | oo (84,500) | oo [ e | e (84,500) | ...oovvvevrerercies [ eerreerrenerenn 795,500 | oo | v 6,437 | e 8,437 | ... 48,375 | ... XXX......
02361D 85 2|AMEREN ILLINOIS CO... ... | 11/13/2013. | BARCLAYS AMERICAN 41,024.000 | ........1,005,961 .25.00 | ........1,011,242 0 [ eoveeeeeeenniees oo 1,011,242 | | eveenn(5,280) | .......(5,280) | ........67,946 | ..... XXX......
060505 61 7|BANK OF AMERICA CORP. ... | 11/12/2013. | BARCLAYS AMERICAN........ccoovvee | crrrnnes 44,550.000 | ........ 1,069,605 | .. .25.00 | ........ 1,163,490 57,313 | oo e 1,163,490 | i | ..(93,885) | .......(93,885) | ........53,251 |..... XXX......
060505 83 1|BANK OF AMERICA CORP. ... | 11/13/2013. | BARCLAYS AMERICAN........cccovvee | corrunes 38,000.000 914,597 25.00 996,360 | .....c.......946,960 | ......... 49,400 | ..o [ | s 49,400 | ..ooovvrvvrvnens | e 996,360 [ o | eernenn(81,763) | ........(81,763) | .......44,204 | ... XXX......
222388 20 9|COUNTRYWIDE CAPITAL V... ... | 11/12/2013. | BARCLAYS AMERICAN........ccovvere | cvrrenes 28,000.000 699,708 25.00 618,082 0 [ oveeeeeeeesniees | eereerennnn818,123 | | 081,585 | .........81,585 | ........49,000 |..... XXX......
38144X 50 0|GOLDMAN SACHS GROUP INC. ..| 11/13/2013. | BARCLAYS AMERICAN.......cocovvrenr | v 49,000.000 | ........ 1,184,514 .25.00 | ... 1,278,900 | ........... 1,232,350 | 1e0reii46,550 | oo | e | v 46,550 | ..oovvrvcnin | e 1,278,900 | o | e (94,386) | .......(94,386) | .......75,950 |..... XXX......
44667X 20 8|HUNTINGTON PREF CAP INC ... | 11/12/2013. | BARCLAYS AMERICAN 17,000.000 432,302 | .. .25.00 477,800 25,940 | oooovrverieniens [ everieneenn 77,800 | oo | 1 (45,498) | .......(45,498) | ........25,102 |..... XXX......
4576J0 40 1|INNKEEPERS USA TRUST ... | 12/27/2013. | TENDER OFFER.......ccocnseemerrrnrirnns | cvrvnnc 20,000.000 5,162 25.00 0 [ oo | eeeereenieeeieseeeniiens | ceeeeenesniesnn | eenreeen3,162 | 5,162 | e | e XXX......
517942 60 3|LASALLE HOTEL PROPERTIES oo | 11/19/2013. | VARIOUS........oovvrierimiriiriirineinns | cvvies 13,000.000 321,469 25.00 327,470 391 [ veeeneinnns | oo 321470 | | e (6,001) | ... (6,001) | ....... 16,346 | ... XXX......
59156R 60 3|METLIFE INC ... | 11/13/2013. | BARCLAYS AMERICAN........ccoovvee | covrnnes 36,000.000 | ........... 888,568 | .....ccooonee. 25.00 | oo 905,386 (2,608) | ..oovvrerrerrenis | cerrrernrnn 905,386 [ oo, | ennnn(16,818) | .......(16,818) | ........43,875 | ... XXX......
740434 65 9|PREFERREDPLUS TRST FAR-1 ..| 11112/2013. | BARCLAYS AMERICAN.......cocovvenr | wrvvene 20,000.000 503,681 25.00 506,745 1,235 | oo | e 506,745 | i | e (3,064) | ........(3,064) | ........37,750 |..... XXX......
78440X 30 9(SL GREEN REALTY CORP. ... | 06/21/2013. | CALLED BY ISSUER at 25.000.. 12,699.000 317,475 25.00 318,362 A54 | s | 318,362 | e | e (887) | i (B8T) | ... 16,543 | ... XXX......
842434 30 0|SOUTHERN CALIF GAS CO... ... | 11/22/2013. | BARCLAYS AMERICAN.......c.coocvne | veviren. 1,509.000 | ..oooovvenee 39,353 | v 25.00 | oo 34,707 (6,338) | .ooovevnerrrirnens | rvrerrennnee 34707 [ | v 4,646 | oo 4,646 | ...2,264 .. XXX......
92977V 20 6|WACHOVIA PFD FUNDING.... ... | 11/12/2013. | BARCLAYS AMERICAN........cccovvee | covrenes 20,000.000 507,991 25.00 537,000 8,800 | .ovvevvererreens [ eeeriernneen 537,000 | v | 200en(29,009) | .......(29,009) | ........27,188 |..... XXX......
976826 86 7|WISC PWR & LIGHT. ... | 03/20/2013. | CALLED BY ISSUER at 25.000...... | ........ 20,300.000 507,500 25.00 509,450 | ..coooverere BAT AT | 1iii(38,021) [ oo | e | s (38,021) | vvvvvvrerrerinn | e 509,450 | i | vereenn(1,950) | ... (1,950) | .........8,706 | ... XXX......
98389B 88 6 |XCEL ENERGY INC ... | 05/31/2013. | CALLED BY ISSUER at 25.000...... | ........ 10,000.000 250,000 25.00 250,000 0 [ eovervrverernees | eererreenneene280,000 [ 1oiciiiiveien [ eoveininenneinnes | cveviieinnnnn0 | 012,667 | e XXX......
989703 20 2|ZIONS CAPITAL TRUST B.. weee| .. | 05/03/2013. | CALLED BY ISSUER at 25.000...... | ........ 16,000.000 | ........... 400,000 | ...ovvvvnvns 25.00 | oo 436,800 29,760 | .oovveererreiiens | crerrrnnrnnni 436,800 [ ieiiviiviinnns | ernnn(36,800) | .......(36,800) | ........ 13,511 | ...... XXX......
65334H 50 8| NEXEN INC.....oovuiiiiiniiiiniiiniiscisssiisssi s A.|03/28/2013. | CALLED BY ISSUER at 25.000...... | ........ 12,000.000 300,000 25.00 300,000 {1 ORI ISR 300,000 | .o [ e | s 0 | s 9,004 |..... XXX..ooo
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS..........uuuiiiiiiiiis it enesssssssssssssenes | seene 10,109,823 | ......... PO S 10,427,294 88,378 0 [ 10,427,335 | .0 | s (317,511) ] ...... (317,511) ] ...... 551,682 |..... XXX.ooo
8999997. Total - Preferred STOCKS = PAI ... ssi s eebseess bbbttt | s 10,109,823 | ......... XXX eoreeene [ e 10,427,294 88,378 0 [ 10,427,335 | .0 | i (317,511) | ...ene (317,511) | .....e 551,682 |..... XXX.oooe
8999999, TOtAl = PrEfEITEA SHOCKS. ... tvuorrsiteeisstieresiseeers sttt e iets st sen sttt ensnies | anens 10,109,823 |......... XXXeovvvowea | v 10,427,294 88,378 [V P 10,427,335 | ..o 0. (317,511) ...... (317,511)] ...... 551,682 |..... XXX......
Common Stocks - Industrial and Miscellaneous
00287Y 10 9[ABBVIE INC......oevvrrieirriiniieeiieeiesiseseissieniies ... | 12/02/2013. | BARCLAYS AMERICAN.........ccocoore | v0rrr.1,053.000 | ..o 50,943 0 [ o e 39,824 | i | e 119 11,119 1,264 XXX......
053015 10 3|AUTOMATIC DATA PROCESSING.........cccocrvevernccn ... | 12/02/2013. | BARCLAYS AMERICAN.......c.ccocore | revererr....648.000 | ..o 48,249 0 [ covereeerinnis e 39,684 | i | 8,566 | .......8,566 | ............669 |..... XXX......
12572Q 10 5|CME GROUP INC ... | 12/02/2013. | BARCLAYS AMERICAN.........ccccore | v0rrrr.1,343.000 | ..o 101,473 0 [ o e 79,250 | o | 000000022,222 | 100022,222 | .o 1,425 | XXX......
194162 10 3| COLGATE-PALMOLIVE CO.....ccocovvrvrivieririreisirinnns ... | 12/02/2013. | BARCLAYS AMERICAN.......cccovvrer | wrrvernrrer.854.000 | oo 42,686 0 [ oo | v 39,797 | s | 006,889 [ .....6,889 | ............B67 |..... XXX......
219350 10 5|CORNING INC weer | e [ 12/02/2013. | BARCLAYS AMERICAN........oocovvvne | vvrinee 15,291.000 | .....cne. 252,470 0 v | 89,436 | .......69,436 | .........4,752 |..... XXX......
260543 10 3|{DOW CHEMICAL CO/THE ... | 09/03/2013. | BARCLAYS AMERICAN.......cccovvvee | wovirrenn 2,970.000 | ........... 111,165 (V1 SOOI VRN 102,020 | .o | e 9,146 | 9,146 | ....950 | XXX......
263534 10 9|DU PONT (E.l.) DE NEMOURS ... | 09/03/2013. | BARCLAYS AMERICAN . 57.000 3,214 0 2,714 | oo | e 800 | 500 [ i 76| XXX......
291011 10 4|EMERSON ELECTRIC CO ... | 12/02/2013. | BARCLAYS AMERICAN.......c.coovvne | vevirens 1,057.000 | .ooooevenec 64,294 (V1 OOV U 60,164 | ..o | v 129 | 4,129 | 1,310 XXX......
369550 10 8[GENERAL DYNAMICS CORP ... | 09/03/2013. | BARCLAYS AMERICAN.......ccovvvre | woverrnne 1,267.000 | oo 106,857 ()] [FUURUTORORURIRORIN IR 82,545 | .o | 024312 | 024312 | 1419 XXX......
370334 10 4|GENERAL MILLS INC .1 09/03/2013. | BARCLAYS AMERICAN.......oovvoriee | corrrenne 1,627.000 | ...oovevenee 77,718 (V1 [OTORRSOT EORN 68,562 | ..ovvocrveiies | wereeeen 157 | 9,157 | 573 XXX......
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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
438516 10 6|HONEYWELL INTERNATIONAL INC......ccoovvvrrreneee ... | 09/03/2013. | BARCLAYS AMERICAN.......cccoovves | wrerrriinns 377.000 | oo 30,525 0 [ o [ errrennnennni 26,349 | e | e ATT | ATT | e 464 | XXX......
452308 10 9|ILLINOIS TOOL WORKS ... [ 12/02/2013. | BARCLAYS AMERICAN..... 328.000 25,176 0 [ o e 20,615 | i | 4,561 | 4,561 | 345 XXX......
458140 10 O|INTEL CORP ... | 06/03/2013. | BARCLAYS AMERICAN.......cccoocvene | verirnens 1,295.000 | .oooevenee 32,672 0 [ oo e 2,441 | | 5,231 | 5,231 | 291 | XXX......
478160 10 4|JOHNSON & JOHNSON ... | 09/03/2013. | BARCLAYS AMERICAN.......cccovvverr | worvererinnn 246.000 | ..c.ccouvene 21,256 0 [ o | e 18,369 | i | 002,888 | 2,888 | AT XXX......
494368 10 3|KIMBERLY-CLARK CORP.. ... | 12/02/2013. | BARCLAYS AMERICAN 641.000 68,676 0 [ oveeeeeeesniees | ereeeeenneenn 57,850 | i | 0000 10,825 | ... 10,825 | ..........1,557 |..... XXX......
539830 10 9|LOCKHEED MARTIN CORP... ... | 12/02/2013. | BARCLAYS AMERICAN.......cccovvvee | woverena 2,331.000 | ... 286,706 0 [ oo e 202,844 | i | 0...83,862 | .........83,862 | ..........8,035 |..... XXX......
577081 10 2|MATTEL INC ... | 12/02/2013. | BARCLAYS AMERICAN..... 705.000 32,281 0 [ o e 8779 | e | 3,502 | 103,602 | o253 | XXX......
594918 10 4|MICROSOFT CORP.... ... | 12/02/2013. | BARCLAYS AMERICAN..... 0 [ oveeeeeeeesniees | evreeresnen 183,959 | i | 064,233 | ......64,233 | ..........4,908 |..... XXX......
655844 10 8|NORFOLK SOUTHERN CORP... ... | 12/02/2013. | BARCLAYS AMERICAN.... 0 [ oo | e 130,094 | i | 34,601 | 034,601 2,698 XXX......
670346 10 5|NUCOR CORP.... ... | 12/02/2013. | BARCLAYS AMERICAN 0 [ oo e 29,038 | e | o815 | 815 | 549 | XXX......
742718 10 9|PROCTER & GAMBLE CO/THE.. .. | 09/03/2013. | BARCLAYS AMERICAN.... 0 | v | 2049 [ | v 72 | i 72 |42 | XXX......
755111 50 7|RAYTHEON COMPANY. ... | 12/02/2013. | BARCLAYS AMERICAN.......c.coovvne | vevirnens 3,928.000 0 [ oo [ eerrerrneen210,227 | e | 0000.89,278 | .........89,278 | .......... 4,330 |..... XXX......
882508 10 4|TEXAS INSTRUMENTS INC... ... | 12/02/2013. | BARCLAYS AMERICAN.......c.coovvne | verirnens 2,459.000 0 [ oo | erererenneenn 84,908 | e | e 11,011 | 11,011 | 1,444 XXX......
911312 10 6[UNITED PARCEL SERVICE-CL B... ... | 12/02/2013. | BARCLAYS AMERICAN.... ..1,126.000 0 [ oo | v 90,992 | i | 24,218 | 24218 | 2,792 | XXX......
913017 10 9|UNITED TECHNOLOGIES CORP... werr | .| 09/03/2013. | BARCLAYS AMERICAN.... 917.000 0 [ oo e 81,861 | i | 000000 12,268 [ ... 12,268 | ... 1,472 XXX......
931142 10 3| WAL-MART STORES INC......cooniiriririrsirsnsninninns ... 1 12/02/2013. | BARCLAYS AMERICAN. ......ocoiviane | covvererinns 243.000 0 [ oo 17,200 i | e0een2,507 [ 2,507 | e 343 L XXX......
9099999. Total - Common Stocks - Industrial and MiSCEllaNEOUS...........ccviiiiiiins crviinrnisnsrssissersnsseenssrsesnsensnssnsensnsneenssssnns | eoenreei 25420,292 [ ovrere XXX iiviiens | 000een 1,906,769 [ oo | i 0 0 0 0 0].....1906,768 |........0|...519525 | ....519,525 | .....43,103 | ... XXX......
Common Stocks - Mutual Funds
045419 10 8|AMF ULTRA SHORT MORTGAGE FD.... 1| 12/05/2013. [ DIRECT ...ovvurirrieirirenierssneiernns | eoverenens 8,609.384 | ............. 63,366 |......... 99,9, TN IR 83,102 | ......c0.e.....63,107 | ... 19,995 | oo e [ e 19,995 | i 83,102 | | (19,737) | ..oc.. (19,737) | cevvrrene 1,065 |..... XXX......
045419 50 4|AMF US GOVT MORTGAGE FUND veee [ er [ 12005/2013. [ DIRECT....oivuirieriecirseersniserienes | e 491,738.971 | ........ 4,199,451 | ........ ). 9.0 G S 5,107,472 | ........4,376 477 | ....... 730,996 | ..ocvvvererecenenins [ erverrerirnernnens | weeeeeen 730,996 | e | 3,107,472 | i | e (908,022) | ...... (908,022) | ........ 69,788 |..... XXX......
04543R 10 6| AMF ULTRA SHORT FUND........ccooisiiiiniianiiniinns ... | 12/05/2013. | DIRECT.....coivrirerierissiinsnieniinnins | ceviieeens 9,342.389 | .ooovnns 48,394 |........ O S 47,740 | oo 47,553 | s 187 L7 N R 47,740 | oo | e 654 | v 654 | oo 467 |..... XXX......
9299999. Total - CommMON StoCkS = MULUBI FUNDS.........vuuiiiiiiiiiiriiiisiiiniii i eeissssss st | evisned 4311211 | ..., PO 5,238,314 | ... 4,487,137 | ....... 751178 | v |0 | 751,178 |0 | 5,238,314 | .0 | (927,105)] ...... (927,109) | ........ 71,320 |..... XXX.oooo
9799997. Total - COMMON SEOCKS = P 4ottt fees st ees bbbt enes | cniianed 6,737,503 |......... ) S 7,145,083 | ........4,487137 | ....... 751,178 | v |0 [ 751,178 | o0 | 7,145,082 |..ccoe0 | (407,580) | ...... (407,580) | ...... 114,423 |..... XXX..oooo
9799998 Total - Common Stocks - Summary ltem from Part 5. i ensssnssnienns | aveene 18,378,561 | ......... O S 14,926,652 (01 OTOROONON IO 14,926,652 .....3,451,909 |.....3,451,909 | ...... 244,430 |..... XXX
9799999. TOtAl = COMMON SHOCKS. ...ttt tesseessssessers ettt ef bbbt | snina 25,116,064 | ......... PO 22,071,735 | ... 4,487,137 | ... 751,178 | v (0 (V) 751,178 | oo 0 [ 22,071,734 ...3,044,329 |..... 3,044,329 | ... 358,853 |..... XXX.oooe
9899999, Total - Preferred and COMMON SEOCKS.............oiiuiieieiiiiisieiieiisietieieiins eveisisssessesssessessessssssessesessssessessessessnsessesssssssessessessnsenses | seveas 35,225,887 |......... XXX oovoer | v 32,499,029 | ........14,826,092 | ....... 839,556 0 0 839,556 32,499,069 |..............0 |.... 2,726,818 |..... 2,726,818 | ..... 910,535 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cuuuireeririreiiriiiiiins coirirseiessessssssessesesseessssssesssessesssseesesesssssssessesssssssessines | aveen 81,930,525 79,577,415 | ........54,397,634 | ....... 859,613 | .......(104,740) | ..cocovevreen0 | o 754,873 78,419,510 ...3,511,014 |....3,511,014 | ...2,033,194 |..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

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 - Industrial and Miscellaneous
25459H BH 7|DIRECTV HOLDINGS/FING ...| 01/10/2013 | MORGAN STANLEY.... 05/20/2013 | GOLDMAN SACHS. ..1,496,265 | ........... 1,487,796 891 891 ...8,469
370334 BN 3| GENERAL MILLS INC .| 01/28/2013 | DEUTSCHE BANK 05/21/2013 | CREDIT SUISSE..... ....486,809 484,922 9 9
RBC CAPITAL MARKETS
855030 AL 6|STAPLESINC ...| 01/07/2013 | BARCLAYS AMERICAN............. 05/21/2013 | SECURITIES-US | .......1,820,000 | .........1,815,031 | ......... 1,869,304 | ........... 1,815,367 336 336 53,937 53,937 | ....... 18,074 | oo
WELLS FARGO SECURITIES
92976W BH 8| WACHOVIA CORP .| 03/04/2013 | LLC 07/17/2013 | JEFFERIES & CO.....ccccoovvvinirin cernenen005,426 613,600 (874 [ oo (8,174) | oo 13,953 | ...... 2,990
3899999. Total - Bonds - Industrial and Miscellanous..................ccccocoerercveeiiccie covrerercrereree, v 4,457,804 | 4,401,685 | .................. 0 . 56,119 | .......56,119 | ...... 42704 | ... 2,990
8399998. TOtAl = BONGS.....citti b eseb b s s n ettt enenneseensenenssssnsensennessnsenensensnsensensensnsenensensnees | seneens By 920,000 [ ovrnnn 4,407,719 | Lo 4,457,804 | ........... 4,401,685 | ..coovvrinnnd 0] .eeen(6,034) | o0 [ eiiiennn(6,034) | ciiiiiien0 | 0 | s 56,119 | ........56,119 | ....... 42,704 | ...... 2,990
Common Stocks - Industrial and Miscellaneous
002824 10 0[ABBOTT LABORATORIES.........cocovvmririririririnnns ... | 02/05/2013 | BARCLAYS AMERICAN............. 03/01/2013 | BARCLAYS AMERICAN.......ccoc. | vovuee 29,455.000 | ............ 997,052 | ...ccooucnd 989,371 997,052 (VI FUUTRORIRTORS IFURTRRIORURTORY ISSORPPON (7,680) [ ..ocovee. [0 1E10) ) O R
038222 10 5|APPLIED MATERIALS INC......c.covvoeriririririciins ...| 09/03/2013 | BARCLAYS AMERICAN............. 12/02/2013 | BARCLAYS AMERICAN........coco. | oveend 82,158.000 | ......... 1,111,593 | ......... 1,405,116 | ........... 1,111,593 (V1 [UROURPURPOOOTS IFUORPORRORROOTS IR 293523 | ....... 293,523 | ....... 30,754 | .o
097023 10 5|BOEING CO/THE ...| 03/01/2013 | BARCLAYS AMERICAN.. 06/03/2013 | BARCLAYS AMERICAN..........c. | covueee 13,775.000 ....1,046,388 ..1,387,532 ..1,046,388 (V1 [OUOUPPUPOOOTS IFURTORURROTS IO 341,143 | ... 341,143 | ....... 13,060
110122 10 8|BRISTOL-MYERS SQUIBB CO.......c.ceoovevvrirrirnnnne ... | 09/03/2013 | BARCLAYS AMERICAN.. ... | 12/02/2013 | BARCLAYS AMERICAN......cccoee | vrvuer 32,665.000 1,215,141 | .........1,669,534 | .. 1,215,141 0
20825C 10 4| CONOCOPHILLIPS. ...| 06/03/2013 | BARCLAYS AMERICAN............. 09/03/2013 | BARCLAYS AMERICAN.........cco. | covunee 19,984.000 | .........1,161,720 | ......... 1,334,726 | ........... 1,161,720 0
30161N 10 1| EXELON CORP.......cocvrririrrireiisiirsiierisesisenens ... | 02/05/2013 | BARCLAYS AMERICAN.. 03/01/2013 | BARCLAYS AMERICAN.......cccoee. | vrvue 32,383.000 ..1,000,616 999,339 0
423074 10 3|HJHEINZ CO ... | 02/05/2013 | BARCLAYS AMERICAN.. ... | 03/01/2013 | BARCLAYS AMERICAN.........ccc. | wouuer 16,404.000 ..1,188,607 999,168 0
428236 10 3|HEWLETT-PACKARD CO.....ccoovvvrerierirncererireenns ...| 02/05/2013 | BARCLAYS AMERICAN............. 06/03/2013 | BARCLAYS AMERICAN.........c... | covuees 59,951.000 996,386 0
585055 10 6|MEDTRONIC INC ...| 06/03/2013 | BARCLAYS AMERICAN.. 12/02/2013 | BARCLAYS AMERICAN........ccco. | oveend 23,860.000 ..1,114,979 1,114,979 0
666807 10 2|NORTHROP GRUMMAN CORP..........coccorsverirenns ...| 03/01/2013 | BARCLAYS AMERICAN.. ... | 12/02/2013 | BARCLAYS AMERICAN.........cc.. | wouce 16,225.000 | .........1,053,400 ceerenere. 1,053,400 0
871829 10 7|SYSCO CORP. ... | 03/01/2013 | BARCLAYS AMERICAN............. 06/03/2013 | BARCLAYS AMERICAN.......cccooe. | vrvue 32,775.000 | ......... 1,029,487 | ........1,110,398 | .......... ,029,487 0
88579Y 10 1|3MCO. ... | 06/03/2013 | BARCLAYS AMERICAN.. 12/02/2013 | BARCLAYS AMERICAN.......coce. | covenne 11,194.000 ....1,145,824 ..1,425,597 ..1,145,824 0
931422 10 9| WALGREEN CO......covtvrrrrerieririreeississrienienes ...| 03/01/2013 | BARCLAYS AMERICAN.. ... | 06/03/2013 | BARCLAYS AMERICAN.........cc.. | woucee 25,693.000 | .........1,062,133 | .........1,245,832 | ...........1,062,133 0
G29183 10 3| EATON CORP PLC R | 02/05/2013 | BARCLAYS AMERICAN............. 03/01/2013 | BARCLAYS AMERICAN........cco. | covunne 16,725.000 | ............ 993131 | ......... 1,047,425 993,131 0
9099999. Total - Common Stocks - Industrial and Miscellaneous..............ccc.ccccceee. evernnee eeeererererenereneneenens | s 14,925,741 | ....... 18,377,651 | ......... 14,925,741 0 0 0 0 0 0
Common Stocks - Mutual Funds
045419 10 8|AMF ULTRA SHORT MORTGAGE FD... 12/05/2013 12/05/2013 | DIRECT.... 13 0 0
045419 50 4|AMF US GOVT MORTGAGE FUND 12/05/2013 12/05/2013 | DIREC .105.000 892 0 .0
04543R 10 6| AMF ULTRA SHORT FUND 12/05/2013 12/05/2013 | DIRECT.... .....1.000 6 0 . 0
9299999. Total - Common Stocks - Mutual Funds 91 0 0 0 0 0 0 ] s (] I 0
9799998. Total - Common Stocks........... ..14,926,652 18,378,562 14,926,652 0 0 0 0 0 0]...3,451,910 |....3,451,910
9899999. Total - Preferred and Common Stocks . . 14,926,652 | ....... 18,378,562 | .........14,926,652 0 0 0 0 0 0. 3,451,910 |..... 3,451,910
9999999. Total - Bonds, Preferred and Common Stocks Heeeteeieeietaraastetns eesesseieeiesiessesesesiesietseesies et et estest et e e A s RS E e AR S E A A e RS £ R AR e RS s bt Rt n s st st et entennenntentes | seesies 19,334,371 | ....... 22,836,366 | ......... 19,328,337 | oo (0] (6,034) | .o (0 [(CXORT) N E— (0 [ 0 ... 3,508,029 |..... 3,508,029
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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
99C000 16 5| PROCENTURY INSURANCE COMPANY.........oooooooee [ [21903.......... 20B1..or [.. 46,049,711
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer...........ccocoovivrennenns .46,049,711
1899999. Total - COMMON STOCKS. ........cuvieveiiiiieeieicie ettt nsnes o 46,049,711
1999999. Total - Preferred and COmMMON SOCK..........c.overeveieriereiieierireisesereee e v | s 0 46,049,711
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: $.....172,201,962.

2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

2 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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
38142B 70 8| GOLDMAN SACH FIN SQ TR IN-SV.....cocovvrrrrirmrrnans [ v o+ [ 12/30/2013. | DIRECT....o.vonrerrireirnriseiseniesesnesrsnins | oeeees XXX..... L8750 | e [ s [ s 218,750 [ e [ e s [ s MAT... | oo | e
4812C2 68 4| JPMORGAN US GOVT MMKT-INST......ovvvriierisnirenans | ceeeneas .. 1 12/30/2013. | DIRECT ......coiviiriinriieisnissirersssissessissisnes | onees XXX..... ceennennnn 10,603,448 | o | | e | s | s | o 10,603,448 L1/ N [ 0.010 | ...... 0.010 [MAT... | .o | e
8899999. Total - Exempt MONEY Market MUUAI FUNGS. ... ....uveereeiesies ettt v 10,622,198 0 0 (V)] 0 3.0, SO I 10,622,198 | ..ovovvrieiins 157 | s 0 [.XXX...... XXX XXX 0 0
Class One Money Market Mutual Funds
00142W 86 8| PREMIER PORTFOLIO-INS.......cooviiriniiiinisiiiinines I ......... | . | 12/30/2013. | DIRECT......oviiiiiiiinrinisinisnississiinnees | e XXX..... 804,380 | ... [ | e 804,380 804,380 6
8999999. Total - Class One Money Market Mutual FUNGS............oiuiiiirieiie et 804,380 0 0 [V [ 0 XXX......... 804,380 (1 I 0
9199999. TOtal - ShOrt-TEIM INVESIMENES..........cveivrieeririeieieissiete sttt ssensns | bentnene 11,426,578 0 0 (U [FORRR 0 ), 9,9, SN I 11,426,578 | .....covvvrnee. 163 | o 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

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
JPMorgan Chase Bank.............cccoevrerineercnininnens ColUMDBUS, OH.....coieiiiicieieereeeee et esenesnsenes | creeseenees 506,964 | XXX

WEIIS Fargo ...covvviiiicieesee s JACKSONVIllE, FL......ooviiiieiiiiciceceeeeeeeeeeeee e | cevererenas 989 | XXX
Cash in Transit.... e ek Rt | enienens XXX
0199999. Total - Open Depositories.. XXX... XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0599999, TOAl CASN........cvvuiiiiiiiiiii s XXX... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4,714,109 | 4. April 4,911,997 | 7. July. 1,082,467 |10. October. 823,418

2. February 6,522,822 | 5. May. 7,069,989 |8. August. 6,116,019 | 11. November. 1,358,524

3. March 2,450,595 |6. June 5,090,834 |9. September. 1,339,054 | 12. December. 2,364,375

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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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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

2.0 ESKA e K | s bt enies | ctebetietie e | e | s

30 ANZONA. ..ot AZ [ i [ ettt | enterens et | seereni e | eres

4. ATKANSES......covvvrrinierereeeee AR | it [ et nies | cterentnies e | et | s

5. California... COA | s | sttt | sreerenss e nnanns | sernes e | eres

6. €0l0rad. ... [ ittt ettt | enteren e | s | s

7o CONNECHCUL......veeeeeiiererreeeOT [ i [ et nnens | enireriessseeesinsbnstensenes | sorersensnneensnesnniensenaens | veree

8. Delaware... SDE | e [t nes | ettt | seesesi e | e

9. District of Columbia.................... DIC | criiiine | e | srentne st nnens | sernss et | s

10, FIOMIAA. oo dFEL | it | e | siebens et | sebees st | s

1. Georgi SBA | e ettt ettt saenies | 2eeeastessesnreetnssantesnennns | cenesesnensennnenntesnesenneans | ceees

12, HaWallccecc HE| e | et bbbt | ettt ettt | sttt | e

13 18RO D [ et | et | st | oo

14, HINOIS.....ceeeveererrreeieiserinnieee L | i bbbt | rees sttt | eerreniee s | cenas

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.. StALULOTY DEPOSIL......vvveeveiiriciseie et sssensnns | sresssessessessesssssensnsaens | orves 799,925 881,750

23.  Michigan, SALULOTY DEPOSIL.....vveveeieriresrireie et essensnes | sressesssssensessssssensensans | seees .75,384 .99,926

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, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e

28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e

29, NEVAOA......oivecriricrirnrreeed NV | it | e | ettt | i enee | e

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.......ccoevrrervereenee NM [ Lo B.... | StAtUOrY DEPOSIL.......eueeececieiacieicesceeiceieis ettt ssennes | seeeeeeesenenesessensenenene | neee 235,196 255,084
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