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Annual Statement for the year 2013 of the Catholic Ladies of Columbia

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. trEASUMY SECUMLIES.......vveveeiriieiieicieie ettt sssenss | setessessssesessssessesssssssens | sessesnnees 0.0 [ oo | e | s (| O 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEINMENt AQENCIES........overererrerirnrinsireieesssessssees | ressessnssssessssssessssssnssns | sessessneens 0.0 [ oo | e | s () 0.0

1.22 Issued by U.S. government Sponsored agenCIES..........ceurvererieries | vevereissiessessssssessessiens | eoersesnnees 0.0 [ oo | e | s (| O 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMHIES)......rvvveiriiiieieieie ettt ssssssens | srsessessssesessssensesssssssens | sressssssees 0.0 [ oo | e | e (| O 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 0bligations.............coeeee | corererreeneennnsineneinenns | ceveeeeneens 0.0 | oo [ e | e (| 0.0

1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations 4,028,700

1.43 Revenue and assessment obligations............cccceceeviereeieesieenenns . 8,373,444

1.44 Industrial development and similar obligations..............cccecveerrierreies | cevereisereiie e [ e 0.0 [

1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMAL.............ccooveeeeerieieesceeeens | e sessssenes | cveeveesenes 0.0 | oo | e | s (| 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccccoevverveeies [ covererieeicsieicieenes | cveveinne 0.0 [ oo | e | e (| O 0.0
1513 Al ONET ..ottt essensnes | sressensssssssesessesssnsnssns | sessessnens 0.0 | oo [ e | e (0] I 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coovevnrneererernsneireies | ceveeseneens 0.0 [ oo | e | s () 0.0
1.522 Issued by non-U.S. Government issuers and collateralized

by mortgage-based securities issued or guaranteed

by agencies Shown in LiNe 1.527..........ovevieeinieieinieiieineeins | veeseiseienessssssssnens | sesiesnnens 0.0 [ oo | e | e 0 [rooenen 0.0
1,523 All ONET ...ttt essensnes | sressenssssssssessessesssssnssns | sessessnens 0.0 | oo [ e | e (0] I 0.0

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

3.1 Investments in MULUAI FUNGS.........ccviueiieiiniicceeenisienens | ceesssiseeneeeseessssieeens | sesssenein 0.0 | oo [ e | e (V) I 0.0
3.2 Preferred stocks:
321 AFfIlIAEEA. ..ot | et | seeneenens 0.0 [ oo | e | e (V18 O 0.0
3.22 UNQFflAtEA.. ...ttt ssssessents | ceseesentese e ententnens | srenseneees 0.0 | oo 3,487,991 | | e 3,487,991 |............ 5.1
3.3 Publicly traded equity securities (excluding preferred stocks):
3.3 AFFIlIBEEA. ... ettt | ettt | sreesenenes 0.0 | o [ e | e (] I 0.0
3.32 UNAffili@ted.......ccoevierieiiiiiiiieeieiiei e | s | eeensinees 0.0 | oo 128,905 | ..o | e 128,905 |............ 0.2
3.4 Other equity securities:
341 AFFIITE. ...t sssiennes | s | e 0.0 [ oo | e | e (V18 O 0.0
342 UNQfilALEA. ...t | eeseees ettt | seeneennens 0.0 [ et | e | e (0[N PR 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFfIlIALEA. .....eeeeceecie st | ettt | seeseenneas 0.0 [ e | et | e (010 O 0.0
3.52 UNQFflAted........ovveiererieeeises ettt sssessentas | eesessessensssssssessssssnsnens | sressenenes 0.0 | oo [ e | e (018 O 0.0

4. Mortgage loans:
4.1 Construction and land development...

4.2 AGHCUIRUIAL ......oocveeiciceetee bbb nns
4.3 Single family residential Properties..........covverrerreerernrnsereereissessseseeeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl IOANS.......covvrirereiriirierieie et eees
4.6 Mezzanine real estate l0aNns...........ccvcueuriiniineineieiesese e
5. Real estate investments:
5.1 Property occupied bY COMPANY........ccccuiiieieiieieissieieissiesse e sssssssesess | sessessessssessessssessesssseses | eosessssesns 0.0 [ oo | e | s (| O 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........cccovveiriieicnieeiirieicins | e [ e 0.0 [ oo | e | s (| O 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SatiSFACION Of AEDE).......c.cvieiciiie s | st | eresinaens 0.0 [ oo | e | e (| O 0.0
6. CONACE I0ANS.......coveeeeceieeecteieeceete ettt s et ss et snsas s ennanaens | eesesesensassssensnesssnnsssens | eserirseens 0.0 | oo, 1,349,084 | ..o | e 1,349,084 |............ 2.0
7. DEIIVALIVES......cvvviriiieiciei sttt nsees | sessesinsinesens e eninsseninens | erseninsias 0.0 | o e | e (] I 0.0
8. ReCeivables fOr SECUMHIES. ....... .ot ssesssnsnes | seesessssssssessesssssnssssssnes | sesssensenns 0.0 | oo [ e | e (018 R 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............cococeeevviies | cevereivireeiiieeesieeens | evveerenns 0.0 | oo | e 9.9.%, OIS IO )%, GO B XXX..
10. Cash, cash equivalents and short-term iNVEStMENtS............cccceveueieieriesieiciiens | e | eeveiinens 0.0 | oo 537,225 | oo | e 537,225 |............ 0.8
11, Other INVESEA @SSELS.........cururcrrrieiercicrrrerrerce s snisnines | ersesssnssssssesensensssenenne | sosessencens 0.0 o e | e [V 0.0
12, TOAl INVESIEA BSSELS.......cvceeeereereieceeietce ettt entenees | oeeseesenseseseesensessesenees (V)] P 0.0 | v 68,273,816 |...cocooveerercrennnd (V) [ 68,273,816 |........ 100.0

S101




Annual Statement for the year 2013 of the Catholic Ladies of Columbia

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOI YBAN.........cciiicieieisceie sttt bbb bbb bbb bbb bbbt bbb bbb s bbb baen e
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cc.eveiuriieieieireee ettt bbb baes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cceiiieiiiieieisee s

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, bbb
3.2 Totals, Part 3, COIUMN 11ttt bbb bbb

4. Total gain (10ss) 0N disPoSalS, Part 3, COIUMN 18.........c.ciuiiieieieiisce ettt s s bbbt s bbb bbb n st

5. Deduct amounts received on disposals, Part 3, Column 15...........ccoooeee... I .. 0 IR B e
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15.........ooiiiie ettt bbbttt
8.2 Totals, Part 3, COIUMN 13... ..ottt st

7. Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12......coiiiiecieeiesise ettt sttt s bbbttt
7.2 Totals, Part 3, COMUMN 10......ciieririeiesissisnieee e sssss st sss st ess st b st n s nsenna

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ...ttt
8.2 Totals, Part 3, COIUMN ...ttt s bbbttt n st

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........cccvvuerrriereieiieteeie ettt sse st st se s s sa s na st enae
10.  Deduct total NONAAMILEEA BMOUNES. ..ottt ettt s et b st et s bbb s e ss b s b s st s bbbt ee s s bt s e s s sa st en et et

11.  Statement value at end of current period (Line 9 MINUS LINE T0).........vrueieiirriiririsiiesissisiseeesssssss et st ssessess sttt esssssssssssessessssssssessessansessnssessessssanes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOF YEAT.........c.u ittt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.viriurririeieineieeeeeeteee ettt sttt eneees

2.2 Additional investment made after acquisition (Part 2, Column 8)

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......c.iiiiieiciiieeie ettt ettt bbbt bbbttt aes
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt bbb s bbbttt saes

4. ACCTUAN OF GISCOUNL.......ceiereretie ittt b bbb £ b8 E o8 £E £ £ b £ 8 £ £ e £ bR E e b AR bbb bbb bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ...ttt bbb bbb bbbt

5.2 Totals, Part 3, Column 8.........ccoveuiuiiiiniieireeeesiseseesseise e . " 0 IREB R
Total gain (loss) on disposals, Part 3, Column 18...........cccocvvrverrrerrrcrecncn. o0 BN s

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13......oiieiieieeiieeieeieet ettt bbb bbb bbb
9.2 Totals, Part 3, COIUMN 13....... ittt bbb bbb

© ®© N o

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ttt e
10.2  Totals, Part 3, COIUMN 0. ...cuuiiiiiiieeieieieiieisesis ettt

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccccervrrrrrrrrierreesieresess s sessseessesenes
12, TOLAl VAIUGHON GIHOWANCE..........cvoueiererirriiiriiiseis s s s8R REE R E R
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eieveiiieceeeie ettt ettt sttt sttt sttt b bbb e s b e s s s b b s Rt et b et bbb s b et s e s e et s st s st et es st enee
14, Deduct total NONAAMItEEA BMOUNES..........couueeeeerirriricrisririeees s8R R

15. Statement value at end of current period (LINE 13 MINUS LINE 14)........cueieiieeieiesieesee ettt ettt sttt sb bbb se s s st s s snses et
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© o N o

10.

1.
12.
13.

Eal

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccceieiueiieieieiseee st aaes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)...........cooeiiieiiieieescee st

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16 ...ttt bbbt

3.2 Totals, Part 3, COUMN 2.ttt ettt et

ACCIUAL OF GISCOUNL.......vuvtiiitcicitcie ettt 128 R4 s8R b bbbt bbb

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........ccovvrieesresseseeesss e N o IR R
5.2 Totals, Part 3, Column 9........ccooeverreieiererseseeeesssseesessssenee s .- B i,

Total gain (108S) 0N diSPOSalS, Part 3, COIUMN 19........c.iuiiiiieiciee ettt sttt b s bbb bbb s et s st en s b s baen
Deduct amounts received on disposals, Part 3, COIUMN 16...........ccccueeuiieicieieie ettt sttt s bbbttt es ettt snae s bnen

Deduct amortization of premium @Nd EPIECIALION. ...........ccivivieiieeieiceee ettt es bbbt bttt es et st st es b b es st s een

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COUMN 7.ttt sttt

9.2 Totals, Part 3, COIUMN 4.ttt

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15, ...ttt ettt

10.2  Totals, Part 3, COIUMN 1.ttt b e b st b s a s ses s sas s tensnsas

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccevirererrireierciresiesee et sae e
Deduct total NONAAMILIEA AMOUNES...........ccoveieiieeice ettt e st s st s b s e a st ss st en s st en s et s s sas s s s nses st

Statement value at end of current period (Line 11 MINUS LINE 12).......cvririrrininrireisisissiesissese st sesssssesssssssssesssssesssssssssessessssssssssssessessesssnssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YN .........ouuiuiiriereieiieieeeere ettt ettt s bbb bbb s bbb
Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbbt na e

ACCTUAL OF GISCOUNL.........eiiteitte ettt s s b s bbb s bbb s s s bbb bbb bbbt b bbbt

Unrealized valuation increase (decrease):
A PA 1, COIUMN 12, et sttt et s sttt s s e e et s st et et eae b e s s s e s st e s st etesensntssansnaneassnantanas

59,773,237

14,636,612

44,370

4.2 Part2, SECtON 1, COIUMN 5.ttt bbbttt aen s

4.3 Part2, SECHON 2, COIUMN 13......ouiieeecee ettt bbb e bbb

A4 Part 4, COIUMN 11 ottt bbb bbbttt bbbt bbb b s st s st

(9,765)

Total gain (10ss) on disposals, Part 4, COIUMN 19.........c.cciiiieeece ettt bbb bbb s bbb s bbbt a st

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amMOrtization Of PIEIMIUM............cc.ccueieiircieie ettt bbbt bbb bbb s bbb s bbb bR bbb a bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COlUMN 15, ...t £ R E bbb

352,428

8,365,007

164,877

8.2 Part 2, SECHON 1, COIUMN 1. ...ttt bbb sttt

8.3 Part 2, SECHON 2, COIUMN 1B.......cuiviieiieiiiicicieseete ettt bbb bbb bbb bbb s s

8.4 Part 4, COIUMN 15.......oiiieee ettt bbbt bbb bbbttt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAt 1, COUMN T4ttt bbb

9.2 Part2, SECON 1, COIUMN 17......ouieeicieiesiseie ettt bbbt ns

9.3 Part2, SECtion 2, COIUMN T4.........ouiieieeierireieieie ettt bbbt ens

9.4 Part 4, COIUMN 13ttt s st s b

0

Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-T+8-9)..........c.ccovrrriiereiieieieiicsee ettt snaen
Deduct total NONAAMItIEA AMOUNTS.........c.iiieieiieie e s sttt s s s bbbt n et

Statement value at end of current period (Line 10 MINUS LINE 171).......civriiveieiiereeeeeeee ettt s s s sas sttt s b b s senanen

Si03

66,266,998

66,266,998




Annual Statement for the year 2013 of the Catholic Ladies of Columbia

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........cccocerrevs
Governments (Including all obligations 2. Canada.......cccocoevieriirirennns
guaranteed by governments) 3. Other COUNMES...ovivrisriress | cerrrsmeesssssisessessssnssnssssssssens | onerssssenssnsssssessessanssssssssnsss | sesssssessessonssnssnssessessanssnssssns | sosnsssssnssessassansssssessassensanssnes
4. Totals....coconininincncinciines | e 0 [ 0 i) 0 [ 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS....eieiesisiesiiisiisiisisnns | cerresniensssessesesnssnessssssssssens | ernenssnssnesnsssesnsenssnesnessssnnes | snsssesessenssnesns et sentensenssnenses | cesnssnesestensent e s sttt ees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooiniiririsiisiinns | v 4,023,806 [ ....cooooiriinienas 4,026,436 | .o 4,053,629 | ..o 3,980,000
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...ooonsiissiisssissniee | v, 8,366,908 | ..oooovvvrieiienn. 8,420,917 | oo, 8,490,350 | ..o, 8,313,866
Industrial and Miscellaneous and Hybrid 8. United States........coevvvvverees | coverrireieiennn. 51,393,807 | covovverrrerne 52,051,293 | ccooveririre 51,746,741 | oo 49,416,003
Securities (Unaffiliated) 9. CaNAda.......covecieieeies [ [ s [ e | e e
10. Other Countries. .......covcuenies [ orisiisiisiisiisiesicsississi [ | |
11, TotalS. oo | v 51,393,807 | ..oovvvririninenn. 52,051,293 | ..oovvvriiisniienns 51,746,741 | .o 49,416,003
Parent, Subsidiaries and Affiliates 12, Totals...coicvicinciniisiisicsies | | [ [
13. Total BONds.....ccoooeeesssmennsne | covveniiiicnsnieens CRIAT YA —— 64,498,646 | ....cooooroiciienn. 64,290,720 | ...ccoooviiisciecnee 61,709,869
PREFERRED STOCKS 14. United States.......cccconuereiveeee | covverermneririneenenns 2,353,574 | oo, 2,021,347 | oo 2,391,974

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ..ocovvivviiciiennee. 2,353,574 | oo, 2,021,347 | oo, 2,391,974

COMMON STOCKS 20. United States.......cooueeemmmeres [ worvvreeernnneririneeeenns 128,905 | covoorevrerriieeens 128,905 | oovevurrerereiiens 137,481

Industrial and Miscellaneous (Unaffiliated) 21, €aANAGA......ooercrerererieiens [ | s [ s
22. Other COUNTies......ccovvvineiee | e | e | e

23, TotalS. ..o | v, 128,905 | oo, 128,905 | oo 137,481

Parent, Subsidiaries and Affiliates 24, TotalS....oovvesereiinciciiinii | | s | e
25. Total Common Stocks....... | ccooovvviiciinnnne. 128,905 | .o 128,905 [ oo, 137,481

26. Total Stocks.....eeummrerssssnes [ v, 2482479 | o, 2,150,252 | oo, 2,529,455

27. Total Bonds and Stocks.... | ..........ccc.c..... 66,267,000 | ..ocvooerrvrerennne 66,648,898 | ........ccocrerennc 66,820,175
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Totals

2.1

22
23
24
25
26
2.7

All Other Governments

3.1

32
3.3
34
35
36
37

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

4.4 NAIC oo ssssessens | oesreessssissasieas 85,000 | ..ccovevrrerinns 384,810 | coovvrrerrnnne 913,571 | oo, 1,838,853 [ ..ccvverrrnnn. 380,462 | ccoovevrrrnne 3,602,696 |...ccoevrrerieriris 5B | [ e, 0.0 | 3,602,696
....126,462 ..194.217 | ... ...320,679 |.... ..320,679 |....
............................... 0.
..................................................................................................... 0
100,431 [ oo | e | e 100,431 [ o022 | e | eeeeeeeeeeeeieeeenen0.0 | e 100,431 [ oo
........................................................................................................................................ 0
1,140464 | ................. 2,033,070 | oo 380,462 | ................. 4,023,806 |...cooooveeerrieieeeen8.3 | o0 |00 | 4,023,806 | ...oooorenn, 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC oot ssssssssssssssssans | soisssiessssssssessessssssenss | sevisssisssissind 644,207 | .cooovvrrrrnne. 2,382,384 | .cooovvrerinns 3,957,240 | ccoovvvrerreranns 136,071 [ v 7,119,902 | oo 112 | e 17,624 | oo 0.0 | 7,119,902 | oo
5.2 NAIC 2.ttt sssssins | evsenssessassssseses 100,009 | .oovvevvecrrnne. 395,076 | ..oovverrrrrnnes 300,000 | ..oovrerrerrnnes 199,972 [ .oovverern. 101,953 [ oo 1,097,010 [ .o 1T e | e 0.0 | 1,097,010 [ .o

5.7

.................... 100,009

................. 1,039,283

................. 2,832,384

................. 4,157,212

.................... 238,024

................. 8,366,912
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 NAIC 1ot | eessesssesssssness 601,306 2,375,795 2,385,052 5,002,550 | coooveeriennee 2,296,567 12,661,270 20,973,099 12,661,270
....100,000 | .... 4777953 | ... .7,047,562 9,115,322 8,580,728 | .... ...29,621,565 |.... ..23,135,069 |.... ...29,621,565 |....
....................................................... 102,656 | .....c.c.e.c........636,970 1,234,291 [ .o 97,397 | 2,071,314 ceeerneennennen 1,199,232 2,071,314
.......................................................................................... 292,438 | .o 318,988 | 106,539 | . 717,965 cevreenneennennn 109,833 cevrneerneenneene LAT,965 [ i
.......................................................................................... 101,478 [ | 50,876 | e 152,354 revrrenneennnnn 261,903 cevrnerneenneenen 152,354 [
.............................................................................................................................................................................................................. 0 crnenenen:42,000
701,306 | .o 7,256,404 |.........c.... 10,463,500 | ..cooovvneee. 15,671,151 | oo, 11,132,107 | o 45,224,468 46,921,136 45224468 | ..o 0
................................... 1,699,105 cervenerinnrinnnennnn80,800 [0 | 1,699,105
..335,243 | ... 4,033,392 , ...953,8%4 |.... 4,368,635 |....
....................................................... 101,600 | .o 150,000 cevrnenneennnen 101,600

8.1
8.2
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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

L0IS

.................... 561,310

.................. 42,000

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 Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
............... 10,798,643
................. 9,509,511
1,234,291
. 886,315 | .................8,680,497 | ............ 14,771,591 | ...............
9.8 Line 9.7as2 % Of COL B.....ovuruiiiiisssiieisiesiessssesesssssssssessensenes | sossisssessesssssssssessanes 14 [ 136 [ 232 | i,
10. Total Bonds Prior Year

...57,365,833

10.8 Line 10.7.@a58 % Of CoL 8.....cvuoiviicicieissicsissseicsiesssiessssssniens | eevesressssesssessesenses 120 | convesiesissessieniennee 1907 | i 26.2 | eviveniiciisisieeneen 308 [ 156 [t XX ek XK | e,
11. Total Publicly Traded Bonds

1 NAIC Tttt sssnses | seertenseeseesaeneas 686,306 | ......ccvvncec. 3,404,812 | ccovererae 5,681,007 | ..o 10,798,643 | ..ceveereeeenn4,512,205 | .. 25,082,973 | oo

11.2 NAIC2..... ...200,009 5,173,029 809,267 19,509,511

............... ...102,656 1,234,291
.................... 318,988 | ..oocvverrerrnnns

147 TOMAIS ..o | eesiesssessaenseas 886,315 | ..oovrvrrrrns 8,680,497 | ...ccevunee. 14,771,591 | oo 21,861,433 | ..ccoocevnnee 17,584,690 | ...coccvvnec. 63,784,526 | .oovvvevreirinne, 100.0

11.8 Line 11.7.@858 % Of COL B....ocoooeeeeeeee e | eevevesesses e 14 | s 13.6 | oo 232 | oo 343 [ e 276 | oo 100.0 | .o XXX e

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccoocoeveerveiceenes | oo 14 | i, 136 [ o, 232 | oo 343 | o 276 | oo 100.0 | .o XXX oo
12. Total Privately Placed Bonds

12.8 Line 12.7 asa % of Col. B........ccocuovrurnrrrnnnn.

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoeuverenrennn.

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

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

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

(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.
NAIC6S.......... 0.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2 §.

......... 0;

NAIC3§.....

..... 0; NAIC4$

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

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
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

Maturity Distribution of All B
1

pe and Subtype of Issues
7

1.1
1.2
1.3
14
1.5

U.S. Governments

ISSUET OBIIGAtIONS. ......oovvvecicrereictrs et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............covvvrerrererrerernrinniens
Other Loan-Backed and Structured SeCURties...........covvrrvrrnrereernennenns
TOtAIS 1ttt

2.1

22
23
24
25

All Other Governments
ISSUET OBlIGAtIONS........oocvecveieecicic st
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

31

32
33
34
3.5

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

4.1
42
43
44
4.5

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

ISSUET OBIIGAtIONS. .....covvvecicrererctee et
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
Totals

...................... 85,000

.................... 384,810

................. 1,140,464

............... 2,033,070

.................. 380,462

................. 4,023,806

5.1
52
53
54
55

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

ISSUET OblIgAtIONS.......cvervecierieriseieriesse et sseneas
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities............cccoourevvererrreirernrnnins
Other Loan-Backed and Structured Securities
TOtAIS .ottt

................. 1,039,283

................. 2,818,300

............... 4,157,212

14,084 |....

.................. 238,024

................. 8,352,828

..14,084 |..

................. 1,039,283

................. 2,832,384

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
T0tAIS. oottt

................. 7,256,404

............... 10,463,500

10463500

71

72
7.3
74
75

Hybrid Securities

Issuer Obligations..........ccccceeveenee
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUMties...........covvrrerrneerrerneneenns
TORAIS 1ttt

335,243

8.1

8.2

8.4
85

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ouevveciceeieictte et
Residential Mortgage-Backed SECUtiES..........ccvvvrerererieeireieiierireins
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............ccoeuvererirerrerennnes
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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

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
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OBlIGAtIONS. .......evevecicieieieteie et ssssnas | evtesaesesisienees 886,315 | .cevrrernne 8,680,497
9.2 Residential Mortgage-Backed Securities............coevvevviveiererresieieinne
9.3 Commercial Mortgage-Backed Securities.............coouvvverervereverereerennes

9.4 Other Loan-Backed and Structured Securities

9.5 Totals....coevererrrrrnns

60IS

9.6 Line9.5a58 % Of COL B.....ccooirriiiiiiiiciieisi s
Total Bonds Prior Year
10.1 1SSUEE OBlGALIONS........orerierieeceecirecieeieceesee s | eereesnesneenees 835,661 | ..coovvvvnnene 11,064,899 | ..........cco.. 15,035,402 | ............. 21,481,027 | ..o 8,948,844 | ... 90,9, G IO 90,9 CHUNNIN I 57,365,833 [ oo 100.0 [ .o 57,365,833 | ..ovvrrineireieineienene
10.2 Residential Mortgage-Backed SECUMHES.........cc.cc.eireierereerieiieieiieeiees [ e | e sesssssiesens | crvssiessiesissesssssessessssens | sesessiesiesssssiesesssssessess | seseesiesessesssssessssssssenss | svsssesseses D90, N R D9, GO TR (01 I 0.0 [ [ e
10.3 Commercial Mortgage-Backed SECUMLIES...........ccccueuirreieieieiieiieiiens | erveiieisieiesseseisiesenies | e sesssssseses | cvssssesisssssesssssessesesens | siesesiesssssssessessssessessess | resissessessesssssssessessssenss | cosesessnsas D90 N RRTRIN XXX ovevveveeies | v (01 I 0.0 [ [ e
10.4 Other Loan-Backed and Structured SECUtIES..........c.vueurrurereeneenrirnens [eonmniniisisisissisisini | | cessessessessnsssssssssssssnesss | sesssesssssssssssssssssessssnes | snessessssesssssssssssssssssssnes | sesssessesees D09, SO P 0.0, SO [ (1 I 0.0 | | e
10.5 TOHAIS...cvorerririereeeee s | ersesssessnssnees 835,661 | ..ccovvvnven. 11,064,899 | ............... 15,035,402 | ............. 21,481,027 | ..o 8,948,844 | ... ) 0.9 CHIN IR 90,9 CHRIN IR 57,365,833 [ oovoerrers 100.0 | oo 57,365,833 [ oo 0
10.6 Line 10.5858 % 0f COL 8. ssissiessssesssssssssnssnssnes | eesssesssesssesssesssenseas 15 | s 193 [, 262 [ o, 374 | i, 15.6 [ XXX [ D, O, IR [T 1000 [ D .0 S [P 100.0 | oo 0.0
Total Publicly Traded Bonds
11,1 ISSUET OBlIGAtIONS.......veveiececieierse ettt
11.2 Residential Mortgage-Backed SECUMES..........ccovvvverereerisrireriesissiieinns
11.3 Commercial Mortgage-Backed Securities.............ccoouevverersrrersinennns

11.4 Other Loan-Backed and Structured Securities.

115 TORAIS....o et
11.6 Line 11.5888 % Of COL B....ocovveeeicreeeeecceeceeee et sssenes | eeveiesiesaes e seessneas 14 | 13.6 | oo 23.2 | e 343 | e, 27.6 | oo, 100.0 | .o )9, 9, SN IR )., 9, SN IR ). 9, ST IS 100.0 | .o XXX v
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12.1 1SSUET OBIIGAtIONS. ....euvvveeeceriee ettt
12.2 Residential Mortgage-Backed SECUMHES.........cowererrererenrenreeirnernnenenns
12.3 Commercial Mortgage-Backed Securities............ccvvveverereereerereinenns
12.4 Other Loan-Backed and Structured Securities.

12.5 TOHAIS......cvivierierieiciese sttt
12.6 Line 12.5858 % Of COL B.......ooocveecrecrcrecices e ssessenns | eesieeises s seensens 0.0 [ oo 0.0 [ oo 0.0 [ oo, 0.0 [ oo 0.0 [ oo (VO ) 0.0 SRR I ) 0,0 SN D ) 0.0 ST IR XXX oo | e 0.0
12.7 Line 12.5 as a % of Ling 9.5, Col. 6, SECtON 9......cc.ovververrieiieiiisiiei | eeiesiesiesiesieenieas 0.0 | oo 0.0 | oo 0.0 [, 0.0 oo, 0.0 [ i) 0.0 [ .S SO .0 S XXX | e, D00, Y [ 0.0
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

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

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI10, Si11, SI12, SI13, SiI14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP 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 | ‘ | |
0199999. U.S. Government - ISSUET OblIGAtIONS. .........ovvvereririiiieieisisissisessse s 0 0 |0 [ XX [ XXX [ XXX | i 0 [ XXXoowe | e XXX......
0599999. Total - U.S. GOVEIMMENL.......ccuivriimiririieissresererissesensssissesenesessenssneenes 0 0 |0 [ XXX e XX [ XXX | e [0 [ XXXeoovon [ e XXX...o.
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
018340 LA 5|ALLENTOWN PA RFDG PENSION.... A|.1FE 664 04/12/2012| 10/01/2014
054375 SE 1|AVONDALE MICH SCH DIEST TAXABLE.. VAFE | e 54,377 | . AT . ,000 | ...coooee.......53,996 | ... (190) 11/08/2012 | 05/01/2035
119674 7F 0|BUFFALO NY - GEN OBLIG-REFUNDING TAXABLE..........c.cocvvvvriirnn AFE | 101,142 | 100.381 100,381 | .ooveeeerer 100,000 | oo 100,254 [ oo [ e (63) 01/27/2004 | 02/01/2022
167393 MV 6| CHICAGO HTS IL..... AFE] .. 208,505 | ... 102.123 204,246 | .................200,000 | .................205,103 |......... (1,701) 01/03/2012 | 01/15/2017
167486 ME 6| CHICAGO IL MODERN SHS BABS AFE ...91,097 (154) 08/25/2010 | 12/01/2025
169682 EL 1|CHIPPEWA CNTY MI WTR SUPPLY & SWR DISP.... .1FE ..100,343 100,974 | oo [ e (89) 02/09/2010 | 10/01/2025
171466 LZ 6|CHURCHILL CNTY NV S/D CAFE 102,148 101,119 (160) 06/21/2010 | 05/01/2021
181059 QF 6|CLARK CNTY NV S/D TXBL AFE] .. 103,389 96,173 | ......... 383 06/21/2010 | 06/15/2024
183036 DD 1|CLAWSON MI TAXABLE IMPT........ LFE . 100,984 101,342 | ......... (134) 05/17/2010 | 05/01/2024
214147 AV 2|COOK CNTY IL SCHOOL DISTRICT. VAFE] 109,375 101.887 ... 103,605 (493) 09/20/2005 | 12/01/2024
265741 CV 8| DUNMORE PA TAXABLE PENSION 22 98.680 100,648 (225) 05/24/2004 | 05/15/2019
358775 R7 1|FRISCO TX CTF OBLIG......... VAFE ] 203,750 | 107.405 ... . 202,533 (150) 02/20/2008 | 02/15/2033
419791 YS 1|HAWAII ST SER DX BUILD AMER BDS..........ccoovvumiirmrinrireirseiineins VAFE ] 102,005 110.733] ... 110,733 101,469 |......... (134) 02/11/2010 | 02/01/2025
440614 GA  7|HORNELL NY CITY SCH DIST.....ccvtvuerrmerreriieernerieeseeessensssesseesnees | ceveee o | AFE ] 104,912 | 102.206 | ... 102,206 103,571 | ......... (447) 10/01/2010 | 06/15/2021
452152 GR 6 |ILLINOIS STATE SER 5 BUILD AMER BDS. A[AFE] 203,755 | 104.779| ... 209,558 202,552 (341) 07/15/2010 | 07/01/2021
457216 AL 3 |INKSTER BRWNFLD MI REDEV AUTH TAX INCRM 1]..2FE 97.167| ... ..194,334 194,217 515 01/17/2008 | 11/01/2025
468312 EU 3| JACKSON MI PUB SCHS BLDG & SITE SER B AAFE] o 101,578 | 107.786 | ... 107,786 102,054 (113) 05/12/2010 | 05/01/2024
516228 PN 7|LANSE CREUSE MI PUB SCHS BLDG........cccooseereeeiiniiseineirnneinns | ceveee A|AFE] 101,430 | 100.374 | ... 100,374 100,910 |.cooneee. (130) 05/03/2010 | 05/01/2021
528828 XC 5|LEWISVILLE TX INDPT SCH DIST SCH BLDG SE........ccconuvrmeenirnne | crve AAFE] 102,505 | 110.506 | ... 110,506 101,915 |........ (147) 01/22/2010 | 08/15/2027
551341 BV 1|LYNDHURST TWP NJ - SCHOOL DIST REF-G O B......cccovvvervrinrinns | crve A[AFE] .e.n.....80,000 | .. 100.115 ... ....80,092 80,000 04/04/2003 | 04/01/2016
567609 CV 2| MARIEMONT OH CITY SCH DIST. AAFE | i 112,554 | 102.707 .102,707 111,656 (448) 05/14/2012 | 12/01/2040
581391 FY 0|MCKEESPORT PARFDG AAFE ] i 41,848 | 103.277 | ... 150 03/31/2008 | 09/01/2029
581391 FZ 7|MCKEESPORT PARFDG AAFE | e 51147 | 101272 coovvveeereeern.55,700 | oviiiinnn.55,000 | oo . 51,987 | i 183 03/31/2008 | 09/01/2029
591852 NJ 3|METROPOLITAN COUNCIL MN MINNEAPOLIS-ST P... AAFE] 128,038 | .. 106.627 | ... 127,952 | .................120,000 | .................125,815 | ......... (473) 11/09/2010 | 02/01/2027
63165T DU 6| NASSAU CNTY NY TAXABLE.......cocostiriineiieriesinceiseseisesiesesnenins | eveees A|AFE] ... 205,005 | ... 102.060 | ..oovvveirnenn 204,120 (294) 08/17/2010 | 10/01/2027
64763F RW 1| NEW ORLEANS LA PUB IMPT BDS...... A].1FE 92,505 82.326 82,326 2,817 312 07/15/2013 | 12/01/2037
64966H 4L 1|NEW YORKNY GO BDS BUILD AMERICA BONDS.. AFE] 99,252 | L 103.288 | ..covvvirne 103,288 ..99,278 | ......... 36 10/25/2010 | 10/01/2031
64966H 4K 3|NEW YORKNY GO BDS BUILD AMERICA BONDS.. AFE] 100,020 1 104.576 | ... 104,576 100,001 | covoveereererinrinens [ e (1) 10/21/2010 | 10/01/2037
68607L KJ 5|OREGON ST ALT ENERGY PF SER F VAFE ] 98,750 | 100.384 100,384 | .................100,000 | ...................99,707 | ......... 89 11/19/2001 | 10/01/2015
721858 CN 6|PIMA CNTY AZ USD NO 013 AFE ] 101,755 | 103.738 03/16/2010 | 07/01/2022
733845 HB 0|PORT CLINTON OHIO CITY SCH DIST TAXABLE.... VAFE | 22,182 | 100.829 11/08/2012 | 12/01/2035
743787 L3 5|PROVIDENCE RI- SER B FGIC V2FE | 29,768 | 98.346 ....24,587 12/28/2005 | 01/15/2021
777543 UF 4|ROSEMONT IL TXBL CORP AFE 202,505 92.921 ....185,842 | .................200,000 | ................202,241 | ......... 03/23/2012 | 12/01/2031
799017 FY 9|SAN MATEO CA UN HIGH SCH DEST SER B... AFE] 101,930 | ...... 105514 | .ooocvvriies 105,514 | ................100,000 | ................ 101,414 | ......... 02/03/2010 | 09/01/2025
810759 NN 6|SCRANTON PA - GEN OBLIG PUB IMP PENSION.. D2 | 102,325 | 84.273| ... ...84,273 07/14/2003 | 09/01/2023
866050 8D 2|SUMMIT CNTY OH TAXABLE.... VAFE ] 103,335 | 108.513 ... ..108,513 .102,997 05/17/2010 | 05/24/2018
981305 B2 0|WORCESTER MA - GEN OBLIG - REG TAXABLE.... AFE] 107,473 100.053 | ... 100,053 101,012 07/15/2003 | 07/01/2020
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP 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. Paid Accrued Year Acquired Date
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.. 3,980,000 0 (4,894 0 XXX... .65,062
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. 0 (4,894) 0 XXX...
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obl
010869 CD 5|ALAMEDA CA CORRIDOR TRNSN ATH RV.....ccommrimernmrieinnrinnenns [ v [ [ oveirens 1|..1FE (286) | evvvrverrrenrreenriieres [ reveriveeiesrisseiennrens | cerereen 7000 | 0108000 | AO.cooe | i 3,291 | 13,200 | 03/07/2008 | 10/01/2029
010869 BZ 7|ALAMEDA CORRIDOR TRANS AUTH . |.FE] ... (429) ....3,250 | 09/07/2005 | 10/01/2019
017348 BD 4|ALLEGHENY CNTY PA REDEV SPL TAX.. A|.1FE .70,000 .15,010 | 02/28/2003 | 09/01/2019
017348 BD 4|ALLEGHENY CNTY PA REDEV SPL TAX.. A FE] ...100,000 03/24/2003 | 09/01/2019
04048R EA 0|ARIZONA BRD REGENTS AZ ST UNIV SYSREV T....ovvvrervrirvirnins | vrvees A[AFE] . ...100,000 100,000 07/23/2010 | 08/01/2025
077340 BU 0|BEL AIRE KS - PUBLIC BLDG COMMN REVENUE..........cccccoonevmmrinns | covne A FE] . ...100,000 100,325 (133) 08/20/2003 | 02/01/2028
095175 EW 1|BLOUNT CNTY TN - PUBLIC BLDG AUTH REV-TA.......coccmmurmerrmnnns | crvene A].2FE] ... ...100,000 100,076 (199) 09/04/2003 | 06/01/2015
140443 AK 8| CAPITAL REGION ARPT COMMN VA-CAR RENT GA.. A|.1FE 45,000 10/30/2002 | 07/01/2015
19679R NA 4 [COLORADO WTR RES REV. A)FE] L ...100,000 11/03/2010 | 09/01/2027
19679R NA 4 [COLORADO WTR RES REV.......coccomrimirimrieiriniinsieeiieeseessssisnsiens | cevens AAFE] ...110,000 11/04/2010 | 09/01/2027
199098 AQ 7| COLUMBUS-FRANKLIN CNTY OH FIN AUTH.....ccovvvrivireierierinenes [ ereees A FE] . . 10/25/2010 | 08/15/2027
199098 AQ 7| COLUMBUS-FRANKLIN CNTY OH FIN AUTH.....c.oovvnvvinnneiierincnns [ erenes AAFE] 149,216 | 108.013 ... 145,301 (542) 10/27/2010 | 08/15/2027
223777 CM 3| COWLITZ CNTY WA PUB UTIL..... A|AFE] 101,855 | 101.945] ... ..101,945 .101,360 (124) 03/01/2010 | 09/01/2025
238676 DM 9|DAVIE FL W&S REV TAXABLE SER B [SSTTRRN IO A)FE] 107,672 102,596 (236) 08/03/2010 | 10/01/2025
250419 DS 4|DESERT HOT SPRINGS CA REDEV AGY TAX ALLO......c.covvemevrerins | cove .5FE]| ... 04/17/2008 | 09/01/2023
250419 DS 4|DESERT HOT SPRINGS CA REDEV AGY TAX ALLO......c.covvvvmevereren | cove .5FE ]| ... ...50,000 04/17/2008 | 09/01/2023
250419 DS 4|DESERT HOT SPRINGS CA REDEV AGY TAX ALLO.......ovcvivvivrires [ rveree WOFE | .. ....60,639 85,000 .| 04/29/2008 | 09/01/2023
28209N AZ 2|EFFINGHAM COUNTY GEORGIA INDUSTRIAL DEVE. IFE . . ..128,856 136,071 |... .| 12/17/2013 | 04/01/2038
299620 DZ 4|EVANSVILLE VANDERBURGH IN SCH BLDG CORP VAFE] 101,830 110.966 | ... 110,966 101,164 |... 01/27/2010 | 07/15/2021
341578 AS 1|FL ST BRD GOVERNORS UNIV CENT FL PKG.......cocovvvuneinrrineirnnns | crve VAFE ] 202,305 | 105.122 ... 210,244 02/22/2010 | 07/01/2026
34160W TZ 7|FLORIDA ST DPT ENVMNTL PROTN REV SER B........cccovvvverrvrrncns [ vorenes VAFE ] . 208,705 | .. 108.273 | ... 216,546 01/19/2010 | 07/01/2021
34160W UA 0|FLORIDA ST DPT ENVMNTL PROTN REV SER B.......cccoovvvvvirniirncns [ s VAFE] 101,805 | 108.840 | ... 108,840 101,203 01/08/2010 | 07/01/2022
34281P KS 1|FLORIDA ST GOVERNMENTAL UTIL AUTH..... VAFE ] 210,505 | 107.021] ... ..214,042 .207,704 08/16/2010 | 10/01/2025
353174 FT 7|FRANKLIN CNTY OH CNVNTN FAC AUTH LSE ANT.......cccnvvevrrnans | crve VAFE] 101,905 | 105.788 | ... 105,788 01/21/2010 | 12/01/2024
358266 AS 3|FRESNO CNTY CA PENSION OBLIG REFUNDING.. cernerennnn 102,000 | ... 102.786 | ... 102,786 03/21/2002 | 08/15/2014
367556 FN 2| GATESVILLE TX UTILITY SYSTEM REV AMBAC VAFE ] 103,750 100425 ... 100,425 04/15/2008 | 09/01/2030
373064 KT 0|GEORGETOWN TX-WILLIAMSON CNTY UTIL SYSTE......cccocovvvmmrrns | crv VAFE] 40,148 | 107.366 11/19/2002 | 08/15/2015
378294 BR 2|GLENDALE AZ - MUN PPTY CP/SALES/EXC TAX .1FE 95.633 07/22/2003 | 07/01/2032
413893 BG 2|HARRIS CNTY HOUSTON TX SPORTS AUTH.......ccocmivvmrreirernniieires [ vrene .2FE 98.524 02/14/2003 | 11/15/2017
427101 DD 9|HERCULES CA RDEV AGY TAX ALLC.......cecomerimmirmeriererneeiseiserinnns | crvene AFE ] 98,250 | 90.547 04/03/2008 | 08/01/2022
442348 N9 5|HOUSTON TX AIRPORT SYS SPEC FACS REV BON.......cccoceeevurirenes | crvenee VAFE ] 99,000 | 100.035 . ...99,920 05/14/2001 | 01/01/2015
45188R Y8 6|ILLINOIS DEV FIN AUTH REV - CHICAGO WEST. L2FE| . 100,589 | . 99.012] ... ...99,012 100,000 08/15/2002 | 03/01/2016
45188R 2L 2|ILLINOIS DEV FIN REV TAXABLE - CHICAGO W. VAFE ] 101,483 | 100.150 | ... ..100,150 .100,628 10/23/2002 | 03/01/2022
45188R K7 3 |ILLINOIS DFA RV USE ENERGY NORTH CHICAGO........cocccomurvvmarnns | cereees A cverenn 101,310 | 100.098 | ... 100,098 100,000 06/14/2002 | 03/01/2015
45201L GD 1| ILLINOIS HSG DEV AUTH......ovorerrremerierieeereesssissersessssesensssenes | cevenee A|AFE ] 96,948 | . 100.253 | ... 95,856 06/28/2007 | 06/01/2026
454623 7Z 6|INDIANA - BD BK REVENUE-SCH SEVERANCE FD.......ccoccovvrverinnns | crvns A].2FE] ... 102,808 | ... 103.190 . 06/10/2004 | 01/15/2025
456567 WC 6 |INDUSTRY CA - URBAN DEV AGCY TAX ALLOC.......ccocnsvermmrennrrncns | crvee A|.2FE] ... 205,248 | 95.997 ... 191,994 04/20/2004 | 05/01/2024
472149 BH 5|JEAFL BULK PWR SUPPLY.. AAFE] 100,505 | ... 107420 ... ..107,420 .100,359 04/01/2010 | 10/01/2024
46613C WH 4| JEAFL ELEC SYS REV....coiiiiiiniiiniinsiieiiesieeissssssssssssssessssnins | oevenae VAFE] 101,699 | 104.789 ... 104,789 100,922 12/08/2009 | 10/01/2024
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46613P YG 5|JEAFLW&S SYS REV. LAFE] .. 103,118 | ...... 111516 ... .102,226 (223) 03/03/2010 | 10/01/2024
485106 GX 0|KANSAS CITY MO SPL OBLIG JAFE 206,005 98.364 (601) 04/09/2012 | 03/01/2022
531680 AG 1|LICKING HTS OH LOC S/D AFE] 101,880 97.452 (111) 09/08/2010 | 09/01/2027
543103 CW 3|LONGMONT CO SALES & USE TAX REV AFE | 123,521 | 96.088 82 11/19/2010 | 11/15/2028
543103 CW 3|LONGMONT CO SALES & USE TAX REV VAFE | e 147,848 | L 96.088 . 120 12/03/2010 | 11/15/2028
54438E GR 3{LOS ANGELES CA - CMNTY REDEV AGY FING RE AFE ] 82,340 | 101.201 .80,000 (180) 04/26/2004 | 12/01/2017
546279 4Z 0|LOUISANA LOC GVT ENVMNT......... VAFE] e 98,038 | .. 103.821 . ...100,000 85 09/03/2008 | 04/01/2031
546279 4Z 0|LOUISANA LOC GVT ENVMNT......... AFE ] e 97,967 | 103.821 103,821 ...100,000 88 09/03/2008 | 04/01/2031
54675T BS 5|LOUISVILLE/JEFFERSON CNTY KY METRO GOVT AFE ] 101,205 | 104.096 104,096 ...100,000 100,921 | ovoveeerireeneriens | e (71) 01/20/2010 | 12/01/2027
57429L AL 0| MARYLAND TRANSN-LTD OBLIG REV......ccccvuveieirinrienirirerierienes AFE 95,000 | ...... 98,675 (448) 02/06/2003 | 07/01/2022
57563R FW 4| MASSACHUSETTS EDL FING AUTH .1FE . 100,000 101,839 (131) 07/20/2012 | 01/01/2028
57583U XX 1|MASSACHUSETTS STATE DEVELOPMENT VAFE ] 96,905 | 97.223 ...92,362 (127) 08/19/2013 | 12/01/2028
592195 AV 3|METRO NASHVILLE ARPT ATH TN AFE ] 104,550 | . 102.888 102,888 | .................100,000 | ................. 104,225 | ......... 07/01/2010 | 07/01/2024
59259Y DJ 5METROPOLITAN TRANSN AUTH NY REV.... VAFE ] 101,130 108.180 ... 108,180 | .................100,000 | .................100,719 | ......... (103) 07/06/2010 | 11/15/2021
593240 BL 7|MIAMIBCH FL SPL OBLG RFDG PENSION FDG. VAFE] 98,880 | .. 102.560 | ... 102,560 112 04/27/2011 | 09/01/2021
59982Q AU 4 |MILL CREEK IL WTR DIST WTRWKS REV SER B.... AFE 101,880 | e 104.651 ..104,651 (118) 02/01/2010 | 02/01/2026
60415N E7 3| MINNESOTA ST HOUSING REV FINANCE AGENCY... VAFE ] e 72,995 | 102.898 (320) 02/28/2007 | 01/01/2032
606092 ES 9|MISSOURIJT MUN ELEC RV UTIL COMMN PWR P.......cccovvrvmmrermnnns | cove AFE ] 102,430 108292 ................108,292 | .................100,000 | .................101,820 |......... (122) 12/15/2009 | 01/01/2029
612201 FU 2| MONTCLAIR CAREDEV AGY......ovvrierirmierieiserinerseresneessenisesssesinnss | cevees V2FE | 98,875 | L 94.400] .................94,400 | .................100,000 | ...................99,192 | ......... 59 03/27/2008 | 09/01/2027
645916 TV 9|NEW JERSEY ECON DEV AUTH MUN REHAB BDS-S AFE | 204,504 | L 100.729 04/14/2003 | 04/01/2025
64578) AQ 9[NEW JERSEY ECONOMIC DEV AUTH MTR VEH SUR. AFE ] 20,214 | 104.112 cevineereaneenn20,000 | oo 20,171 | s | e (14) 08/26/2011 | 07/01/2026
645913 BA 1|NEW JERSEY ECONOMIC DEV AUTH ST PENSION AFE ] 38,322 | L 67.945 ..44,164 | .. , ...40,748 2,425 08/26/2011 | 02/15/2022
64972H QZ 8|NEW YORKNY CITY TRANSITIONAL FIN AUTH B......covoorviriciinnns | ceeenne AFE] 125,005 | 110.247 137,809 125,003 |......... 11/24/2010 | 07/15/2025
673588 DA 4| OAKLAND UNIV MIREV.....ccomiririiererinerierienessesssssesiesssesesseess | covees VAFE] 101,005 | 102.733 102,733 100,611 | oveveeererieerreriens | v (77) 12/22/2009 | 03/01/2022
67755C D9 7|OH ST BLDG AUTH ST FACS et | s VAFE] 101,384 | 104.188 104,188 100,988 | ..ovovvvircriieeniins [ s (99) 04/15/2010 | 10/01/2024
677519 WT 3| OHIO - DEV ASSISTANCE GEN OBLIGATION VAFE] enn...206,388 | ... 101.364 ..202,728 201,447 (319) 11/05/2003 | 10/01/2023
70643U BE 8| PEMBROKE PINES FL COMMNS.........ocoimiiriiniinieiierisneincnienis | ceveene CAFE ..149,000 | ...... 100.819 151,229 149,095 48 03/19/2012 | 10/01/2033
709144 JC 4| PENNSYLVANIA ST CTFS PARTN DEPT......coovverierireineirseriinnirenins | ceveee AFE] 100,502 100,382 | oo | e (30) 09/27/2010 | 04/01/2027
76245E HH 0 [RIALTO CAREDEV AGY TAX ALLOC........cocrmerimreienirneisriseriresineens | covees .2FE 102,500 . 101,953 | ovoovereierrveriens | e (86) 04/21/2008 | 09/01/2037
76904K BX 9[RIVERSIDE CA REDEV AGENCY....... 100,000 | oovvorerrirnnne 100,000 07/23/2003 | 10/01/2024
798343 CB 3| SAN JUAN CAPISTRANO CA CMNTY REDEV AGY.. 52,462 52,462 09/17/2010 | 08/01/2023
79844P AM 0| SAN LEANDRO CA PENSION 100,000 | oo 102,950 |......... (295) 03/21/2012 | 06/01/2024
83789P BH 9 [SOUTH GATE CA CTFS PARTN.......covumrrierirerireisnsinesiesiesiseeesenens v BB TAT | 050,000 | e 52,462 | (322) 11/07/2005 | 09/01/2024
838530 MN  0|SOUTH JERSEY PORT CRP NJ......ccoovtrumrrnrrrerinrerseennrserrnnesennes | eevnene | [evverireees | WTFE | 101,430 | oo 107.808 .................107,808 | .................100,000 | .................100,952 |......... (159) 12/28/2009 | 01/01/2018
79164T AT 9| ST LOUIS MO IDA LEASEHOLD REV TAXABLE...........ccocconevmerrneennns | covreee | oo | vevreed 1| AFE | 101,755 | oo 104.014 | ... (117) 07/06/2010 | 03/15/2025
791676 BK 4|ST LOUIS MO PARKING REV........ccoevvmerrneenrrnnirnerireseneesenssnninenes | wevnene | [woveeineees | WTFE [ iiiiiiin.60,938 | ..o 102.589 11/30/2007 | 12/15/2018
852413 AQ 6| STAFFORD CNTY & STAUNTON VA ......cooiiiniieierieeinseisssinsinns A|AFE] 101,755 | 103.679 ... (117) 03/05/2010 | 02/15/2025
914119 SF 0| UNIVERSITY CINCINNATI OH GEN RCPTS. A|AFE] 101,855 | 105533 ... . (124) 11/03/2010 | 06/01/2025
914760 W6 6|UNIVERSITY OK REVS SER B BOOK ENTRY TAXA.... A . . ...100,000 (134) 09/18/2008 | 07/01/2024
928172 VF  9|VA ST PUB BLDG AUTH PUB FACS REV........c.coovumrrmmrenerinseinciiinnes | crvene AAFE] 100,725 ) ..100,000 | .overrerree 100,553 | oo | e (43) 02/24/2010 | 08/01/2027
93878L AN 7| WASHINGTON DC CONVENTION & SPORTS...... A].FE 101,204 98.431 98,431 100,000 .100,766 (109) 10/27/2010 | 10/01/2021
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........vuviieisiieinissesnnisssnnns | seevenenennns 8,475,674 | ... XXX.oovowr | corvererinns 8,406,456 8,299,782 ..8,352,824 (6,535) 0 0 .. XXX [ XXX | XXX e 149,813 ] ... 488,678 | ... XXX...... | ..... XXX......
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U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
93878L AN 7|FED'L HOME LOAN MTG. CORP........ [SSSTRI O I [ VAFE ] e 1,662 | 123.996 | oo 1,948 | oo 1,571 01/01/1992 | 06/15/2022
31358U VB 9| FED'L NAT'L MTG ASSOC........ccommeimiierieriinieineniisiserisesssssssenienins | coveene N AFE] 12051480 | oo 2,088 | e 2,088 .| 01/01/1993 | 04/25/2023
31358U WB 8| FED'L NAT'L MTG ASSOC........iuiiriiiessrserissssssnsssisssrssssssssssssnssnes | sssesas A LAFE] .. ..12143.530] ... .| 01/01/1993 | 04/25/2023
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities .. XXX 0 0 0 | XXX [ XX [ XXX | ceisiieienen83 |0 [ XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed 0bI|igatiors rf Ag | and Authorities of Governments and Their U.S. Political Subdivisions - Col
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. .. 0 .. XXX.owwnn 0 0 0 0 . XXX [l XXX | XXX | 0 | e l0 | XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... eteerereeeeneneenens | evereeeins 8,490,350 | ... XXX..ooooo. | errrrernne. 8,420,917 (6,535) 0 0 |.. XXX [ XXX [ XXXl 149,896 ........488,678 | ... XXX...... | ..... XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00751Y AA 4 |ADVANCE AUTO PARTS INC COMPANY GTD. Cl. V2FE i 211,875 | 107.904 | ... ..215,808 .208,906 (1,484) 11/09/2012 | 05/01/2020
008117 AG  8|AETNAINC - DEBENTURE...........cccoomuvmmrnmrinnnennrserirenirenessenssssennnes | eevnene | C v | WIFE | 101,500 | oo 120.156 | ... 100,635 | .ovooevverinrieniiiens | e (68) 08/06/2001 | 08/15/2023
008117 AG  8|AETNAINC - DEBENTURE...........cccoovmrimmrmnrinrinneireninersseesenssnsinnnnes | ennene | Clivveiinees | WIFE | i 47,400 | .o 120.156 | ... (48,062 | 40,000 | e 40,000 |......... 06/17/2003 | 08/15/2023
008117 AH  6|AETNAINC - GTD DEB........ccccosvrrrvrrrmerrerrrneinenssssrnenssenssseesenssssssnenes | eennens | C v | WIFE | iiiiiinnn.56,938 | ..o 12349 | ... 53,860 |......... (302) 12/18/2003 | 08/15/2026
00817Y AG  3|AETNAINC - SENIOR NOTE.........ccovvvermmvrermnnrimncrrssnsissnsssnsiissnsiisnns | eviiene | Gl vveriiies | w2FE | 99,918 | oo 121.561 ... 121,561 100,000 12/07/2007 | 12/15/2037
013817 AP 8{ALCOAINC......oooovererierincriiriseinerisnisensssiseisssssssssssssssssesssssssnsens | eennene | C v 1| W2FE | i 101,115 | L 107.012] ... .107,012 .100,697 (139) 10/20/2011 | 02/23/2019
013817 AU 5|ALCOAINC......ccovvrrririeeiirisreseriesrsenienissenssssissnssessessssssssssensnes | eovneee | C [ vvevineees | W2FE [ 102,544 | L 107.989 | ... 107,989 101,526 (254) 07/28/2010 | 08/15/2020
01959E AB 4 [ALLIED WORLD ASSURANCE.........cccoseemmerrmrirerrneineninseisersneiisennns | vevinne | G| i1 [ L2FE | i 100,628 | ... 105.912] ... 105,912 100,376 | oo [ s (63) 11/15/2010 | 11/15/2020
020002 AH 4|ALLSTATE CORP - DEBENTURE ceevrerennsesssssesesssens | vevenee | Gl v [WIFE | v 101,000 | e 118.006 | ... 118,006 . 100,265 | .ooovvernrererneriens | e (63) 08/01/2002 | 05/15/2018
020002 AH 4|ALLSTATE CORP - DEBENTURE [SSSTURUTRRUTURPIVRIRNN IOV vevornenee | AFE | 21,974 | 118.006 | ... ...23,601 20,000 (152) 12/05/2005 | 05/15/2018
020002 AP 6|ALLSTATE CORP SR NOTE - 100,000 6.125.. Cl. IFE ..116,644 100,000 293 07/28/2008 | 12/15/2032
013817 AQ 4| ALOCA INC.....cvveiiriiiieriiriserissiiesiesisssessessssssessesessssssssesssienes | crvenes Cl. W2FE ]| ... 102,527 ...100,000 (185) 10/18/2010 | 02/23/2022
022249 AU 0| ALUMINUM CO AMER.........cooomriirimrireiinienseieniseisssssssisssssesisessnas | ceveeee Cl. 206 07/18/2008 | 01/15/2028
022249 AU 0| ALUMINUM CO AMER.........ccoomrrrerirrererissrierienssesesseesssssessenssessnns | coveees Cl. (155) 12/05/2011 | 01/15/2028
02360X AM 9 [AMERENENERGY GENERATING SR ..5fe ...78,819 (246) 02/28/2011 | 04/01/2020
026609 AC 1|AMERICAN HOME PRODS CORP - DEBENTURE.... .FE 124,734 (908) 01/26/2005 | 03/01/2023
02687Q BW 7 [AMERICAN INTL GROUP 111,264 10 11/10/2011 | 05/18/2017
02687Q DG 0 [AMERICAN INTL GROUP.........coooueririeineinsiieriesisseisseiseissssesesenens | ceveee . . . 114,718 (422) 10/31/2011| 01/16/2018
030955 AJ 7|AMERITECH CAP FDG CORP - DEBENTURES..........cocoormivmirineines | crvnee Cl. VAFE] . 218,000 | .. 110.803 | ... 221,606 (783) 10/28/2004 | 10/15/2027
030955 AN 8| AMERITECH CAP FUNDING.........coooumiriiinrirneineiisiienissessssissisnns | cvvene Cl|. AFE] 102,000 | e 106.835 | ..oovvvirnens 106,835 101,414 (100) 02/06/2008 | 01/15/2028
031162 BE 9|AMGEN INC... Cl. 58,774 95.006 57,004 8,818 |......... 44 08/12/2013 | 10/01/2041
032511 AX 5[ANADARKO PETROLEUM CORP.... crrr | Cl.eivens | 2FE] iiiiiiinn...90,806 | ... 111425 e 111,425 97,371 | 1,313 01/08/2009 | 09/15/2016
035229 CJ 0|ANHEUSER BUSCH COS INC - NOTES......c.ccoovmerimrernermsrrnneinerienes | ceveeee Cl. AFE ] 104,084 1 1247311 ... 124,731 102,867 | ......... (163) 06/21/2007 | 08/20/2032
035229 CG 6|ANHEUSER BUSCH COS INC NOTES vt [ s Cl. VAFE ] 97,300 125.381 125,381 | .oovirrseeer 100,000 | i 97,932 | e 17 08/22/2008 | 01/15/2031
03938L AS 3| ARCELORMITTAL SR UNSECURED..........cocoomiimmrimeirnrireirsnriseiiens | ceveee Clueoreeen 1| L3FE | 97,205 | o 96.440 ... ...96,440 | ..o 100,000 | 97,397 | e 96 07/11/2012 | 03/01/2041
03938L AU 8|ARCELORMITTAL ST UNSECURED..........cccovuvererrrmrrrerirmeersrnisnernenins | wovnene | Cl v 1| W3FE | 156,152 | ..o 105.830 ... ..160,862 (415) 06/01/2011 | 03/01/2021
039483 AT 9|ARCHER DANIELS MIDLAND AFE ] 99,158 | 112198 ... 112,198 35 01/29/2008 | 10/01/2032
039483 AM 4| ARCHER-DANIELS-MIDLAND COMPANY VAFE ] 112,083 1216%| ...................97,357 | ...................80,000 | .................106,066 |........ (2,005) 09/02/2011 | 03/15/2027
042735 AK 6|ARROW ELECTRONICS INC - DEBENTURE. cernrrennnn 111,366 | oo 113.043 ] ................ 113,043 | ................ 100,000 | ................. 106,907 |......... (517) 06/15/2005 | 01/15/2027
046003 JU 4|ASSOC CORP NA NOTE GLOBAL BOOK ENTRY. AFE ] 98,000 | .. 119.242 ... 118 .11,120 | 01/04/2001 | 11/01/2018
046003 JU 4|ASSOC CORP NA NOTE GLOBAL BOOK ENTRY. VAFE ] 63,370 | 119.242 (306) 12/31/2007 | 11/01/2018
04650N AB O|AT&T AFE] 196,992 | L 99.570 1M1 10/15/2013 | 09/01/2040
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04650N AB O|AT&T .1FE v0rn99.570 59 10/29/2013 | 09/01/2040
001957 AW 9|AT & T CORP - GLOBAL NOTES VAFE ] i 116,160 | 108.800 | ... . (132) 12/07/2005 | 03/15/2029
001957 AW 9| AT & T CORP - GLOBAL NOTES........covtuerimriienierirnsireriesiinenieninns | cvveee VAFE] 98,833 | L 108.800 | ... 108,800 | .................100,000 | ...................99,153 | ......... 56 . | 03/27/2008 | 03/15/2029
00206R BA 9| AT & T INC GLOBAL NOTE.........cocosrurrineimerierisnresensseissessessesesnenes | sneenne AFE ] 102,375 101.486 | ... 101,486 | ..ooovvreereen 100,000 | oo 102,290 | oo | e (85) 10/07/2013 | 08/15/2041
00209T AB 1| AT&T BROADBAND CORP - NOTES........ccocomerimrrierercerrnineriseninnes | wvenes VAFE ] e 79,910 | 138.680 102,623 (296) 11/19/2002 | 11/15/2022
05348E AM 1 |AVALONBAY COMMUNITIES W2FE| 100,545 | .. 110.716 .110,716 .100,320 (68) 09/22/2009 | 03/15/2017
054303 AW 2| AVON PRODUCTS INC W2FE| 100,282 | ... 108.933 108,933 100,141 (28) 03/10/2009 | 03/01/2019
054303 AW 2 [AVON PRODUCTS INC.. V2FE | i 214,455 | L 108.933 217,866 | .................200,000 | .................210,325 |......... (2,065) .| 09/06/2012 | 03/01/2019
054303 BA 9|AVON PRODUCTS INC.. L2FE | i 197,806 | . 97.250| ... 194,500 198,025 |......... 219 .| 11/13/2013 | 03/15/2023
06051G EE 5 |BANK AMER CORP FIXED........cccostvririnirinerierineeieninsiseiiessnssienins | covees VAFE] 105,002 1 114939 ... 114,939 103,890 (556) 04/25/2012 | 01/05/2021
06048W FQ 8|BANK OF AMERICA AFE| 100,000 | 103.671] ... ..103,671 .100,000 03/25/2011 | 03/29/2041
06050W DF 9| BANK OF AMERICA CORP.........cccostvumriirierirereieesssiserisesissssseesenins | woenes VAFE] i 93,616 | 107.005 | ... 107,005 798 10/27/2011 | 07/15/2019
060505 DB 7 |BANK OF AMERICA CORPORATION.......c.cosvurrirrirnrinneierissseissinns | crveee rerernnnnn 102,755 | 110.702| ... 110,702 | ..ovivreeree 100,000 | oo 101,721 | (344) 04/15/2011 | 03/15/2019
06739F GF 2| BARCLAYS BANK PLC.......oitimrimerierireinenisesisesiensssessessssssessenens | woneees VAFE ] 103,937 | 110.070 ... 110,070 | ................100,000 | .................101,575 | ......... (787) 08/29/2011 | 09/22/2016
06738J CY  8|BARCLAYS BANK PLC.......ccoimivirimniicrinniiesieniseessssenssiessesesssesns | coveene VAFE] 100,000 | 104575 ... 104,575 05/28/2010 | 06/03/2020
06739G BP 3 |BARCLAYS BANK PLC SUB NOTE V2FE | 99,472 | 104.180 ... ..104,180 59 05/18/2011 | 10/14/2020
06849U AD 7 |BARRICK AUSTRALIA FINANC COMPANY GTD......cccovvuriremerierienes | ceveene 174,380 (454) 05/06/2013 | 10/15/2039
06849U AD 7 |BARRICK AUSTRALIA FINANC COMPANY GTD......coosvurmrimerrerienes | cevenne . 141,248 169,395 |......... (296) 05/10/2013 | 10/15/2039
054937 AF 4| BB&T CORPORATION........covvrmrimrimeererinersenieneseessssssessenssesssssess | ceveees LAFE 111,846 100,460 | .voovvernrererneriens | e (92) 10/30/2009 | 11/01/2019
073928 ZR 7|BEAR STERNS CO INC - NOTES ISR DOV LAFE] ... .100,036 | ..cccoeererrrra 100,000 | coovivrniinneen. 100,000 06/16/2003 | 06/16/2023
07786D AA 4 |BELL ATLANTIC-PENNSYLVANIA INC - DEBENTU.. .2FE . 99,702 99,085 63 08/26/2004 | 12/01/2028
07786D AA 4 |BELL ATLANTIC-PENNSYLVANIA INC - DEBENTU.......covvvvrirerirniirs | cvriene revrnrenennn 24,400 | 99.702 ....24,926 29 03/05/2007 | 12/01/2028
079860 AE 2|BELLSOUTH CORPORATION AFE ] i 101,787 | 105.456 105,456 | ..oovvvreereen 100,000 | covoviieeenn 101,389 | s | e (69) 03/20/2008 | 06/15/2034
079867 AW 7|BELLSOUTH TELE CMMNCTNS INC - DEBENTURE. VAFE] 96,980 | .. 105.260 105,260 | .....ccc00r.ee.. 100,000 | oo 97,878 | e 137 07/26/2006 | 06/01/2028
079867 AM 9 |BELLSOUTH TELECOMM-DEBENTURE...........cccostrmmrirmrrinrinciineinns | crvene AFE ] 112,343 | 112.385 112,385 106,986 (588) 11/16/2004 | 10/01/2025
084423 AM 4 |BERKLEY CORPORATION W2FE | 100,147 | 105.628 ..105,628 100,023 | oo [ e (25) 10/05/2009 | 05/15/2015
084664 BU 4|BERKSHIRE HATHAWAY FINANCE CORPORATION........cccovvvmrrvens | crvene AFE | v 147,701 91.448 128,027 147,435 (266) 04/05/2013 | 05/15/2042
084664 BU 4|BERKSHIRE HATHAWAY FINANCE CORPORATION........ccosvvumrincns | crve AFE | 96,587 | 91.4481 .................91,448 | ...............100,000 | ..................96,705 |......... 118 07/05/2013 | 05/15/2042
086516 AL 5|BESTBUY COINC......cccovvurirmrrmerirenincinrrisnnrsenieriseesssnsssssesnenees | eovnene | C v 1| W3FE | 102,409 | ... 100.109 | ... . 101,686 |......... (241) 05/02/2011 | 03/15/2021
086516 AL 5|BESTBUY COINC......ccccoovrivmrimrirersrinniinniservcnsrisniessissssenns | eveen | C v 1| W3FE | 102,432 | e 100.109| ... 100,109 101,702 (243) 05/03/2011 | 03/15/2021
093662 AE 4|BLOCK FINANCIAL LLC SR UNSECURED.........cccoccoimuvmmeermrnvnerinenns | wovnee | Cl i1 .2FE | .c......203,423 | ... 102.818 | ... ..205,636 202,738 |......... (342) 10/26/2012 | 11/01/2022
093662 AE 4 |BLOCK FINANCIAL LLC SR UNSECURED.........cccocovvvrvrvrrnnverinenens [ovirne [ Cl v 1| W 2FE | i 104,376 | L. 102.818] ... 102,818 103,890 |......... (486) 01/28/2013 | 11/01/2022
093662 AE 4|BLOCK FINANCIAL LLC SR UNSECURED.........c.cooeormmvmmeermmrnnernnenns | wvnee | Cl v 1| W2FE | i 104,456 | ... 102.818 | ... 102,818 103,961 | ......... (495) .. | 02/12/2013 | 11/01/2022
093662 AE 4 |BLOCK FINANCIAL LLC SR UNSECURED.........cccoeevimurrmvermmrenirinerns | wvvee | Cl v 1| L2FE | ... 104,078 | oo 102.818 | ... 102,818 103,625 |......... (453) .| 03/07/2013 | 11/01/2022
10112R AQ 7|BOSTON PROPERTIESLP......... cevorneermnensennnsnnnnns | e | C v | 2FE | 101,832 | oo 114375 ... 114,375 100,915 (183) 10/21/2009 | 10/15/2019
121899 CE 6|BURLINGTON NORTHERN RR CO CONS MTG -........cccvmevrererveennees [ oveees | C vvvirvvins | 2FE | 155,250 | ... 115.390 ... .173,085 152,532 (404) 01/03/2007 | 01/01/2020
12189T AA  2|BURLINGTON NORTHERN SANTA FE CORP DENBEN.........ccccocoevee | covuee | C v | W2FE | i 104,372 | e 122714 ... 122,714 102,944 (257) 06/16/2008 | 12/25/2025
121899 CG 1|BURLINGTON NORTHERN-SER P........ccccconmurmmrmmeenenrnnernnnnernenenne | oneees | G vvvrneens | W 2FE | i 19,840 | oo, 123.940 | oo 24788 | ..o.20,000 | coeeeeeeen20,000 e 01/01/1952 | 01/01/2020
133131 AQ 5| CAMDEN PROPERTY TRUST.......cccvmmrmerrmrirnrinnrenninerverissessninnns | enenes | G vvvivnniens | W 2FE | it 96,707 | oo 110.156 | ... . 97,943 | ... 412 09/29/2009 | 05/15/2017
14149Y AH 1| CARDINAL HEALTH INC NOTE.......cccccovvvmirrrineiriniis V2FE | 93,131 | M1.312 s 111,312 97,424 859 01/16/2009 | 12/15/2017
14149Y AW 8| CARDINAL HEALTH, INC .2FE 93.378 ...121,391 .133,649 (126) 05/07/2013 | 03/15/2043
149123 BJ 9| CATERPILLAR INC DEBENTURE BOOK ENTRY. AFE] 102125 | 128772 o 128,772 101,641 | oo | e (92) 10/14/2008 | 05/01/2031
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158525 AS 4| CHAMPION INTERNATIONAL CORPORATION BOOK. Cl. V2FE | 85,830 | oo 102.277] ... 787 08/08/2008 | 02/15/2026
171232 AE 1| CHUBB CORP - NOTES C|. VAFE ] 105,532 | 122.718] ... (241) 05/07/2008 | 11/15/2031
172062 AE 1| CINCINNATI FINANCIAL CORP SENIOR NOTE BO. Cl. V2FE 192,890 1 105135 .................210,270 | .................200,000 | ................. 194,423 | ........ 273 05/05/2008 | 11/01/2034
172967 AL 5|CITIGROUP INC Cl. AFE ] 122975 | 125228 ................ 125,228 | .................100,000 | .................118,050 |......... (1,641) 05/03/2011 | 05/15/2025
172967 BU 4| CITIGROUP INC GLOBAL SUB NOTE.........cccouuumerierereerinineriennnnes [ wrenes Cl. V2FE | i 94,374 | 102.840 . 216 11/06/2007 | 02/22/2033
186108 CF 1|CLEVELAND ELECTRIC ILLUM CO. Cl. V2FE . 48,398 | L 110.461 .52,000 450 01/15/2009 | 04/01/2017
18683K AD 3| CLIFFS NATURAL RESOURCES Cl. V2FE | 99,980 | 97.167 ...100,000 2 09/18/2012 | 04/01/2021
18683K AD 3| CLIFFS NATURAL RESOURCES... Cl. L2FE| . 100,763 | 97.167 ..100,000 | .ovoeirerrren 100,593 | s | e (85) 10/01/2012 | 04/01/2021
18683K AC 5| CLIFFS NATURAL RESOURCES... Cl. L2FE| .. 105,266 | ... 85.365 ...100,000 | .....cc.o........ 104,890 | ......... (188) 07/23/2012 | 10/01/2040
18683K AC 5| CLIFFS NATURAL RESOURCES... Cl. V2FE | 99,137 | 85.365 ....85,365 ...100,000 32 01/24/2013 | 10/01/2040
126117 AE 0|CNA FINANCIAL - NOTES. Cl. W2FE| i 100,875 | ..o 118.821 2118821 | 100,000 [ oo 100,315 | o | s (35) 01/01/1998 | 11/15/2023
126117 AE 0| CNA FINANCIAL = NOTES.......coomerirrererierinerierereesseessssssessenssesenns | eveees Cl. W2FE ]| ... (771) 11/01/2004 | 11/15/2023
12612W AB 0| CNF INC - SENIOR DEBENTURE..........c.cosverriirirerierirnsisneesseisniens | cevenne Cl. .2FE ]| ... 101,548 | ................100,000 | .....cc.e0...... 96,677 | ... 167 09/17/2007 | 05/01/2034
12612W AB 0| CNF INC - SENIOR DEBENTURE..........c.coseurerieemerenerinensseesenisennnes | cvvenne Cl|. .2FE ]| ... . 101,548 | .................100,000 | .................106,026 |......... (301) 07/18/2012 | 05/01/2034
12612W AB 0| CNF INC - SENIOR DEBENTURE.........c.coetumiviirieirienineninrerseinnines | ceveene Cl|. V2FE 214211 101.548 | ... 203,096 (677) .. | 01/31/2013 | 05/01/2034
12612W AB 0 |CNF INC - SENIOR DEBENTURE. Cl. W2FE | 107,007 | e 101.548 | ... ..101,548 106,673 (334) .| 03/27/2013 | 05/01/2034
20030N AU 5| COMCAST CORP......ccorurrmerirerirrereessssssesiesseesssessssessssssssssessenes | seveens Cl. VAFE ] 98,402 | L 116.482| ... 116,482 99,399 200 03/31/2009 | 11/15/2017
201615 DE 8| COMMERCIAL CREDIT CO - NOTES.......ccoovvemiereineiinriseiseenneinns | ceveee Cl. AFE] 103,500 | 107.641| ... 107,641 100,296 |......... (269) 04/22/2002 | 06/01/2015
205363 AL 8| COMPUTER SCIENCES CORP.........cccostvumirmerirerireesenissesereesesnennns | ceveee Cloweren 1| 2FE | oo 109,601 | ... 114673 ... 114,673 105,485 |........ (1,372) 02/23/2011 | 03/15/2018
205887 AF 9[CONAGRA INC SR NTS BOOK ENTRY. Cl. e 102,788 ] 119.117] ... 119,117 101,950 (155) 08/15/2008 | 10/01/2026
209111 EL 3|CONSOLIDATED EDISON COMPAN Cl. AFE ] 192,256 | 112.325] ... .194,026 277 03/27/2008 | 03/15/2036
216831 AB 3|COOPER TIRE & RUBR CO - NOTES.. Cl. 98.480 .98,480 106,240 (468) 05/31/2005 | 03/15/2027
219350 AH 8| CORNING INC DEBENTURE..........cooevumiimririreerneirseinersssisseesisninns | ceveee Cl. AFE ] 99,660 | ... 117.969 | ... 117,969 | ..oviveeereen 100,000 | oo 99,755 | e 18 03/01/2010 | 03/01/2029
22238H BC 3| COUNTRYWIDE FINANCIAL CORP - MEDIUM TERM......ccoevierernies | cvveene Cl. VAFE] 100,000 e 100.263 | ... 100,263 100,000 |......... 03/28/2006 | 03/23/2021
222372 AJ 3| COUNTRYWIDE FINL CORP......cooorsririrrmrirerireireiissisesssesisseissnninns | crvens Cluwen 1| 2FE | ciiieieenn.....98,088 | ... 110569 | ... 110,569 99,234 382 11/10/2011 | 05/15/2016
22237L NG 3|COUNTRYWIDE HOME LOANS - NOTES Cl. VAFE] s 100,000 | .. 100.160 | ... ..100,160 .100,000 01/24/2003 | 01/24/2018
22546Q AD 9 |CREDIT SUISSE MED TERM SUB NTS........cccoouvimmrimmrrmererenrennnines | coveee Clovverne | 2FE | 103,002 | ... 111133 ... 111,133 102,251 (375) 04/12/2012 | 01/14/2020
22541H CC 4| CREDIT SUISSE NEW YORK.......cooovvemeernneinerinnrieriseessssesseiserienenns | coneeee | G vvvorned T L 2FE | 100,275 | ... 113760 | ... 113,760 100,157 | overeererineieeiiens | e (39) 10/12/2011 | 05/15/2018
12626P AL 7|CRH AMERICA INC. . ..229,657 | ...... 109.891 | ... 236,266 226,399 |......... (1,629) 04/17/2012 | 01/15/2021
126650 BJ 8| CVS CAREMARK CORP........cccosivmriiinricniinnircrirnrinnieniiesssnesisenienes | cennee | G vevvniees | W2FE | i 100,398 | ...... 117.040 | oo 117,040 100,276 | oo | v (20) 12/18/2007 | 06/01/2027
237194 AE 5|DARDEN RESTAURANTS NOTES 97,942 89.033 .89,033 98,036 94 .. | 08/15/2013 | 08/15/2035
237194 AE 5|DARDEN RESTAURANTS NOTES........ccccovvimurvrrmmnerrnnserensnssnisnnnnns [ vereee [ C v 1| W2FE | i, 293,181 | ........ 89.033| .o 267,099 293,491 | ......... 310 .| 08/19/2013 | 08/15/2035
237194 AE 5|DARDEN RESTAURANTS NOTES........cooimmrirerinrineirsnisseseniesineens . ceverneernennn 196,038 | .o 89.033] ... 196,218 | ......... 180 09/03/2013 | 08/15/2035
239753 DL 7|DAYTON HUDSON CORPORATION........cccveverrerrirnnrienireresenisnines | crvees Cl. VAFE] e 64,838 | L 118.008 | ... 62,254 |........ (873) 10/12/2011 | 08/01/2028
244199 BB 0|DEERE & CO NOTES BOOK ENTRY Cl. AFE ] 103,829 | 102.050 ... 100,311 (638) 10/27/2008 | 04/25/2014
247025 AE 9|DELL COMPUTER CORP SENIOR DEBENTURE. .103,249 (224) 07/07/2008 | 04/15/2028
24702R AQ 4|DELL INC SR UNSECURED 193,038 995 01/16/2013 | 04/01/2021
24702R AM 3| DELL INC SR UNSECURED . . 106,538 |......... (252) 11/08/2012 | 09/10/2040
25159N AW 5| DEVELOPERS DIVERS REALTY - MED TERM NOTE... V2FE i 104,750 117.624 | ... . 101,364 |......... (317) 05/12/2003 | 07/15/2018
25159N AW 5| DEVELOPERS DIVERS REALTY - MED TERM NOTE... V2FE | 57,120 | 117.624 | ... ....59,988 53,175 (510) 01/03/2006 | 07/15/2018
25243Y AN 9 |DIAGEO CAPITAL PLC GUARANTEED NOTE BOOK... AFE ..100,290 .100,516 (956) 11/18/2008 | 01/15/2014
25459H BG 9|DIRECTV HOLDINGS/FNG .2FE]| ... 180,502 (148) 11/21/2012 | 03/15/2042




9’013

Annual Statement for the year 2013 of the Catholic Ladies of Columbia

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP 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
25746U BC 2| DOMINION RESOURCE INC VA NEW SENIOR NOTE.. Cl. W2FE| ... 95,386 | ...... 114.629| ... 98,077 513 12/23/2008 | 06/15/2017
257559 AJ 3|DOMTAR CORP ST UNSECURED . .2FE 212,891 95.014 (445) 01/02/2013 | 09/01/2042
257867 AG 6|DONNELLEY RR & SONS CO BONDS BOOK ENTRY..........cccvvrrvrnec VOFE | 91,958 | 87.980] ..................87,980 | .................100,000 | ...................94,085 |......... 383 06/05/2008 | 04/15/2029
260543 BE 2|DOW CHEMICAL CO V2FE | i 112,276 117449 | ... 107,483 | ......... (818) 02/04/2008 | 03/01/2023
26439R AH 9| DUKE CAPITAL CORP - SENIOR NOTE W2FE | 208,019 | ... 119457 ... ...200,000 | ...... 202,522 (472) 10/04/2002 | 10/01/2019
26439R AH 9| DUKE CAPITAL CORP - SENIOR NOTE V2FE | i 88,781 | 119.457 .75,000 (919) . | 08/10/2004 | 10/01/2019
26439R  AK 2| DUKE CAPITAL CORP = SR NT.....evimiimerinirmerieriesisseessssssserseninenes W2FE| 108,019 | 102.845] ... . ...100,000 (321) 02/23/2007 | 02/15/2032
277432 AB 6|EASTMAN CHEMICAL CO - DEBENTURE.... V2FE | 112,960 | 115199 ... 115,199 ..100,000 | .................106,895 |......... (648) 11/30/2004 | 01/15/2024
278058 DH 2|EATON CORP. W2FE| .o 100,533 | ... 119.169 | ... 119,169 100,000 | vvvereeree 100,195 | s | e (53) 03/17/2009 | 03/20/2019
278265 AC 7|EATON VANCE CORP. VAFE ] 95,955 | L 114830 ... 114,830 ...100,000 506 05/18/2009 | 10/02/2017
29273R AB 5|ENERGY TRANSFER PARTNERS LP SENIOR NOTE.. V2FE | 89,078 | 105.221 | ... ..105,221 100,000 1,820 01/07/2009 | 02/01/2015
29364D AL 4 |ENTERGY ARKANSAS 1ST MORTGAGE BD VAFE ] 103,919 | 103.308 | ... 103,308 ...100,000 (280) 05/11/2011 | 02/01/2025
29364D AJ 9|ENTERGY ARKANSAS INC - FIRST MORTGAGE. CAFE e 100,000 e 100.058 | ... 100,058 | .................100,000 | .................100,000 |......... 08/18/2004 | 06/01/2033
29364G AF 0 [ENTERGY CORP.......cccovrrmrrmerirneinerrsrrserneniensseessssssssssessesssessannes | sevnee | G [ evvvven ] [ W2FE | i 203,869 | ... 104435 ... 208,870 | .................200,000 | .................201,783 |......... (387) 10/04/2010 | 09/15/2020
29476L AC 1|ERP OPERATING LP NOTES.......ccccouvmmrrmrnririnernerrerrmeessnisninennes | eovnene | Cl v | W2FE | i 97,975 | L 108.139 ... 108,139 289 09/11/2009 | 03/15/2016
30161M AE 3|EXELON GENERATION CO LLC ceevnerenennnsensssessnens | oneeen | G vvevnnins | 2FE | 98,254 | ... 112635 ... ..112,635 218 06/09/2009 | 10/01/2017
31410H AQ 4|FEDERATED DEPT STORES INC DEL - SENIOR D.......coccovvvuvevverns | oveee | C vvvirvvrns | 2FE | i 112,500 | ... 111132 111,132 (521) 02/22/2005 | 04/01/2029
316773 CF  5|FIFTH THIRD BANCORP.........ccccovvirmrimneineinsierseeneneeeseessssessssnensns | eovneee | C [ vveiiveees | W2FE | 91,592 | Lo 109.634 109,634 | ................100,000 | ...................96,847 | ......... 1,051 11/30/2009 | 01/15/2017
316773 CH 1|FIFTH THIRD BANCORP.........cccccomvrmerirnrincrnnrnsernenienesensssssssnnenees | eonnene | C v | W2FE [ i 224,378 | L. 132.900 279,090 | .................210,000 | .................221,649 |......... (479) 04/09/2008 | 03/01/2038
318522 AA 7 |FIRST AMERN CORP CALIF = NOTE......cccconmevmmrerneemnrnneermensensneernns | evvenne | Gl iivevvaes | WAFE | i 44,967 | oo 94.977 ....37,991 43,126 (216) 07/15/2005 | 04/01/2028
320517 AA  3|FIRST HORIZON NATIONAL SR UNSECURED..........cccormeemmmrnmeenenes | wovnene | Cl v 1| W2FE | 101,791 | L 107.692| ... ..107,692 .100,447 (448) 11/28/2011 | 12/15/2015
338915 AM 3| FLEET FINANCIAL GROUP.........cccoomuvmerrnrnnrnicnnrnerrererseesneiesnsnenens | cvvene | Cl v 1| W2FE | i 104,986 | ... 109170 ... 109,170 104,106 (293) 03/29/2011 | 07/15/2028
345370 BJ 8|FORD MOTOR CO - DEBENTURE cerveeneiinneinsnenes | evviee | C oo [2FE | i 226,500 | ... 125.548 | ... 251,096 | ................200,000 | ... 212,639 | e (1,559) 02/14/2005 | 01/15/2022
345370 CA 6|FORD MOTOR CO - GLOBAL LANDMARK SECS.........ccocccouevmervmerns | wovvene | Cl v | w2FE | i 101,750 | oo 123275 ... 123,275 101,156 | oo | e (65) 12/16/2004 | 07/16/2031
361448 AF 0|GATXINC vevovnenne | 2FE | 103,257 | 111.390 ... 111,390 101,447 (362) 11/09/2009 | 02/15/2018
369622 SM 8| GENERAL ELEC CAP CORP. Cloerue 1| AFE | i 103,767 | ... 111.378 111,378 .102,636 (377) 10/18/2011 | 02/11/2021
36966R 6E 1| GENERAL ELECTRIC CAPITAL CORP.........c.covvorreririieinnrinirinerirenes | ceveene Cl. cevrnneennnnn 21,944 | L 106.716 ....26,679 (268) 03/08/2012 | 04/15/2023
36966T DU 3| GENERAL ELECTRIC CAPITAL CORP MTN......ccocomivimrimiirneineinnns [ s Cl. AFE ] 120,005 | 99.343] ... 119,212 120,000 |......... 11/25/2011 | 04/02/2024
37247D AK 2| GENWORTH FINANCIAL INC.......cocoverrererneenirrnernerrerirneessessnienens | eeeeee | G vvvrned 1| L 2FE | i 103,945 | ... 113.749 | ... 113,749 102,253 |......... (564) 06/06/2011 | 05/22/2018
37247D AN 6| GENWORTH FINANCIAL INC NOTES........ccccoosvrmmrnmerierrnrernennsernens | eneee | G vvvrned T L 2FE | 102,345 | ... 115.768 | ... 115,768 101,875 (235) 05/02/2011 | 02/15/2021
37247D AB 2| GENWORTH FINANCIAL INC NOTES.........cccosvemmrnmerrerrmeencnnseennens | wvveee | G vvvrned 1| L 2FE | i 104,305 | ... 106.700 | ... .104,100 (205) .| 01/10/2013 | 06/15/2034
372470 AB 2| GENWORTH FINANCIAL INC NOTES... . 211,005 | ... 106.700| .................213,400 | .................200,000 | .................210,481 | ......... (524) 02/11/2013 | 06/15/2034
36158F AD 2| GENWORTH GLOBAL INS HLDG CORP........coccosvremrereereirnsineniinnes | s Clovvvverne | AFE | i 99,500 | ...... 125465 | ...cvvvrrrnees 125,465 | ......c00e..ee.. 100,000 | oo 99,618 | e 24 01/26/2009 | 06/15/2030
373334 JS 1| GEORGIA POWER COMPANY........cvtvemrvmerirerirrerenisseseriessseessenses | cvvees Cl. 194,922 95.907 ....191,814 195,110 | .cooneee 188 10/14/2013 | 09/01/2040
373334 JW 2| GEORGIA POWER COMPANY .......coiiiiiirierirerireesnsisessessseessenss | crveee Clueoveeenne | AFE| v 102,442 | e 89.961 ... ....89,961 102,358 | oo | e (84) 03/22/2013 | 03/15/2042
379352 AL 1|GLOBAL MARINE NOTES, Cloernen 1| 2FE | 155,202 | ... 104.818 | ... ..162,468 .155,165 (12) 12/05/2011 | 06/01/2028
38143V AA  7[GOLDMAN SACHS CAP | GTD CAP SECS.......ccoovrmmrmmrinrinseinsiinns | cevene Cluvvens | Z2FE | 95,302 | ... 100.900 | ... 100,900 181 05/02/2008 | 02/15/2034
38143V AA 7|GOLDMAN SACHS CAP | GTD CAP SECS Cl. cevrneeennnen89,502 | 100.900 | ... 100,900 | ....cccrser..er. 100,000 | ... 90,965 | e 404 05/27/2008 | 02/15/2034
38141E T8 2|GOLDMAN SACHS GROUP VAFE] 100,000 | e 103.692 ... 103,692 | ................100,000 | .................100,000 |......... 09/16/2011 | 09/15/2026
38143Y AC 7|GOLDMAN SACHS GROUP INC AFE] nn....206,060 | ... 106.510 ... 213,020 (263) 06/13/2013 | 05/01/2036
38141G ES 9| GOLDMAN SACHS GROUP INC - GLOBAL NOTES W2FE] ... 100,820 | ... 106.743 | ... ..106,743 .100,535 41) 01/17/2007 | 01/15/2027
38141G CU 6| GOLDMAN SACHS GROUP INC - SENIOR NOTE.... AFE] 100,750 | e 112.027 ] ... 112,027 100,504 (26) 08/24/2004 | 02/15/2033
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38141E W8 8| GOLDMAN SACHS GRP INC NOTES.... c VAFE] . 100,000 | 101.964 .100,000 06/17/2011 | 06/15/2024
362311 AG 7|GTE CALIFORNIA INC - DEBENTURE V2FE | i 110,461 | 104.941| ... 106,574 (476) 03/01/2005 | 05/15/2027
362311 AG 7|GTE CALIFORNIA INC - DEBENTURE W2FE 109,661 | .. 104.941 | ... 104,941 105,893 |......... (439) 06/28/2005 | 05/15/2027
362320 BA 0|GTE CORP - DEBENTURES.........coocomiirinrineiicriseisseesesisssiensnenes V2FE | i 114,878 | 113.262| ... 113,262 109,160 |......... (647) 02/17/2005 | 04/15/2028
362333 AH 9| GTE FLORIDA INC- DEBENTURES-SERIES E. W2FE | . 108,375 | 101.893 101,893 105,081 ) 09/16/2004 | 02/01/2028
362333 AH 9|GTE FLORIDA INC- DEBENTURES-SERIES E. W2FE| 215,000 | e 101.893 ..203,786 .209,141 ) 10/28/2004 | 02/01/2028
362333 AH 9|GTE FLORIDA INC- DEBENTURES-SERIES E. . W2FE| ..cconevvnn..n. 100,026 | ... 101.893 101,893 100,021 ) 06/05/2006 | 02/01/2028
362337 AK 3| GTE NORTH INC - DEBENTURES-SERIES B........c.covvoviveierniiniirenis [ vver Cl. V3FE | 103,500 | 88.010 102,134 |......... (146) 10/18/2004 | 02/15/2028
362337 AK 3| GTE NORTH INC - DEBENTURES-SERIES B........cccconseumrrinniinerirenins | crvene Cl. L3FE | 104,500 | 88.010 102,743 | ......... (188) 10/27/2004 | 02/15/2028
362337 AK 3| GTE NORTH INC - DEBENTURES-SERIES B........cccccouvumivivmirrerirenens | covens Cl. WOFE | 208,000 | ... 88.010 204,881 (333) .. | 10/28/2004 | 02/15/2028
362337 AK 3|GTE NORTH INC - DEBENTURES-SERIES B... Cl. .3FE . .101,518 (108) . | 06/21/2010 | 02/15/2028
40621P AA  7|HALLIBURTON COMPANY-MEDIUM TERM NOTE...........ccocvoivernernnns [ worenes Cl. VAFE e 106,801 | 117.393 | ... . 104,800 (358) 06/23/2008 | 02/01/2027
40621P AA  7|HALLIBURTON COMPANY-MEDIUM TERM NOTE...........ccovcommvemernnns [ s Cl. AFE ] 28411 | 119.466 | ... 23,000 27,39 |......... (338) 09/02/2011 | 02/01/2027
410867 AD 7 |HANOVER INSURANCE GRP..........cococomvummmmnrrnnerrerneenensseisensnsns | ennen | Gl v 1| W2FE | 102,292 | 108.600 | ... . ...100,000 101,833 |......... (229) 06/23/2011 | 06/15/2021
05573J BJ 2 [HARRIS NA CHICAGO.......c.ccouvuirimrrrerrnrrrerirerirssiinssiesnnnessenisssennns | vevenee | C | eceen 1 [001Z | 100,000 | e 100.314 | ... 100,314 ...100,000 100,000 09/29/2011 | 09/29/2023
416515 AV 6|HARTFORD FINL SVCS GRP.......c.coeeeveennrirnerrerenerrneesseisssnsenssenenes | evneee | Gl v | 22FE | i 100,398 | ... 114492 ... . 114,492 100,000 100,198 [ oo [ e (40) 12/07/2009 | 01/15/2019
404132 AH 5|HCC INSURANCE HOLDINGS.........ccccosvvrrrrremrrmrisnrirsrssssssssnssnses | eveene | Clverriveees | WIFE | i 104,267 | oo 115.956 | ... 115,956 ...100,000 102,132 (427) 11/23/2009 | 11/15/2019
421915 EG 0|HEALTH CARE PROPERTIES.........cccoconmvimnermnrnnernerrneesseerssnsseisnsens | evnene | Gl vveiivaees | w2FE | 100,700 | ... 112633 ... 112,633 ...100,000 100,200 |......... (100) 11/04/2009 | 09/15/2016
42217K AW 6 |HEALTH CARE REIT INC.......cocoovvvirmrrnrrrnrrnerneerserirseesensssssssssennes | enneee | Cl i1 L2FE | i 100,005 | ... 105.684 | ... 105,684 ...100,000 100,003 | .voovererrrenrriens [ e (1) 01/09/2012 | 01/15/2022
42217K AU O0|HEALTH CARE REIT INC SR......ccevervrirrerrrereeieisesnessnsesnssnienins | wveieee | Gl v 1| W2FE | 101,793 | L 105.110] ... 105,110 ...100,000 101,141 (163) 11/12/12010 | 01/15/2021
423074 AF O|HEINZHJ CO -NTS....cooooiriersrrcsereenrieriiessessssesesnssnsssessessssssennss | evenens | Clveeiiveees | w3FE [ ... 103,490 | ... 101.274 | ... .101,274 100,000 .102,366 (166) 03/14/2007 | 07/15/2028
423074 AF O|HEINZHJCO -NTS....cooiiriereereeseresniserierssssssssesnsesnssssnsssessnsennes. | eennse | Clveeiinnce | w3FE | oviriiinnnnn. 107,005 | ..o 101.274 | ... 101,274 ...100,000 106,538 (467) 02/19/2013 | 07/15/2028
423074 AF O|HEINZHJ CO - NTS...cooimirneinneineiieriieeinensssssesssesssssssessssennees. | ennene | Clvveiineees | W8FE | i 107,755 | L 101.274 | ... 101,274 ...100,000 107,238 |......... (517) 02/27/2013 | 07/15/2028
428236 BV 4 |HEWLETT-PACKARD CO SR UNSECURED..........cccconevnivirmernerrrnnrns | cevven | Cl 1| .2FE | ... 100,506 | ... 103.146 | ... 103,146 ...100,000 100,393 | oo | e (56) 11/13/2012 | 12/09/2021
428236 BQ 5|HEWLETT-PACKARD COMPANY DEBENTURE.........cccoconevmmvrmeennnns | cvvene | Cl v | W2FE | 50,992 | oo 101.823] ... ....50,912 50,000 50,772 (110) 08/27/2012 | 09/15/2021
428236 BR 3|HEWLETT-PACKARD COMPANY DEBENTURE..........ccccooevmmrerseenenes | wervene | Cl v | Z2FE | e, 108,149 | L 101.135] ... ..101,135 .107,586 (281) 08/27/2012 | 09/15/2041
428236 BR 3 |HEWLETT-PACKARD COMPANY DEBENTURE..........ccccoouvimurnmevnnns | wvve | Cl v | .2FE | .c.....208,005 | ... 101135 ... (276) 10/11/2012 | 09/15/2041
428236 BR 3|HEWLETT-PACKARD COMPANY DEBENTURE.........ccccoseummvermennenns | cvvee | Clvviiivees | W2FE | i 103,475 | oo 101.135] ... 101,135 | ....cceeeer.er 100,000 | ... 103,351 | (124) .. | 04/02/2013 | 09/15/2041
428236 BR 3|HEWLETT-PACKARD COMPANY DEBENTURE... . cernerennnn 103,302 | 100.193 | ... 100,193 | .................100,000 | .................103,184 | ......... (118) . | 04/03/2013 | 09/15/2041
437076 AS  1|HOME DEPOT INC.....coooriirriieririrniineiseiissiseeesseissisessesssesssssins | cvvees Cl|. AFE ] 83,198 | L 115.622 ... 115,622 02/21/2008 | 12/16/2036
44106M AG 7 |HOSPITALITY PROPERTIES SENIOR NOTES.........ccccovvvmerrmerrennnes | ovvee | G vvvirvvns | 2FE | 99,781 | oo 102610 ... ..102,610 44 06/21/2010 | 02/15/2015
44106M AP 7|HOSPITALITY PRP TR SR UNSECURED........ccccvuvvrrvermrnernnnninrenns | vvvees | Ceovviivens [ W2FE | i 101,510 | e 100.825] ... 100,825 | .....cccceee.ee.. 100,000 | oo 100,000 |......... (302) 09/04/2009 | 08/15/2014
40428H PB  2|HSBC USAINC......coosvveiererrieriecriseresereenrisesiensssessesessssssssssissnninns | cenvee | G veveani T LAFE | 102,931 | o 107.874 | ... 107,874 101,953 | ......... (326) 07/14/2011 | 09/27/2020
40428H PB 2| HSBC USAINC......cccosvvvirirrrrernrencrsninerssesssnsnenssnessenssssssensnensene | coneeee | G vevrned T LAFE | 101,159 | L, 107.874 | ... 107,874 100,772 | ......... (129) 11/03/2011 | 09/27/2020
444859 AU 6|HUMANAINC.......cooooviirrnrincirnneneieseiinsinenssnisesssssisssssssnsssssesenns | eonnene | C [ vveiinaees | W2FE [ 101,724 | L 115645 ... 100,860 (216) 01/05/2010 | 08/01/2018
444859 BB 7|HUMANA, INC.... vern90.137 9,574 15 03/05/2013 | 12/01/2042
460146 BU 6| INTERNATIONAL PAPER CO NOTES........cccocovmvermernnerneiseiensirenenns | covnene | Gl vviiivnes | W2FE | 97,291 | L 105429 ... . ..98,827 452 08/07/2009 | 04/01/2015
472319 AE 2| JEFFERIES GROUP INC.......cccoverrrrirnnrncrirerineerssniessrserssensneesseninnees | eonnene | C v 1| W2FE | 159,193 | oo 104.388 | ... 156,582 157,967 |......... (613) 11/28/2012 | 06/08/2027
472319 AE 2|JEFFERIES GROUP INC.. . . .107,351 | ...... 104.388 | ... 104,388 106,826 |......... (525) 06/17/2013 | 06/08/2027
472319 AC 6|JEFFERIES GROUP INC DEBENTURES... V2FE | s 208,255 | ........ 95.737 | v 191,474 (359) .14,063 | 01/25/2013 | 01/15/2036
472319 AC 6|JEFFERIES GROUP INC DEBENTURE .2FE 103,130 95.737 95,737 .102,994 (136) .. | 02/25/2013 | 01/15/2036
472319 AC 6|JEFFERIES GROUP INC DEBENTURES... V2FE | i 51,762 | ........ 95.737 | oo 47,869 51,685 | ..oovveriveierineins | e (77) . | 02/25/2013 | 01/15/2036
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472319 AC 6|JEFFERIES GROUP INC DEBENTURES... Cl. .2FE 100,927 95.737 .95,737 100,887 [ .o [ e (40) .| 06/11/2013 | 01/15/2036
476556 CP 8|JERSEY CENTRAL PWR & LT WI SENIOR NOTES.. C|. W2FE ] 210,980 | ... 105135 | oo 210,270 (477) . | 12/03/2013 | 05/15/2036
48125X GW 0| JP MORGAN CHASE & CO.......coovrreriirierierineeissiseisesiesisessenins | wvenes Cl.we 1| AFE] .o 100,000 | ... 101.388 | ... 101,388 03/22/2011 | 03/25/2031
48125X SN 7|JP MORGAN CHASE MULTI STEP UP.......coccoscvrmrimerreirsrinsericrirnnes | s Clowene 1| AFE ] iiinnsn200,000 | ... 100490 ... 200,980 06/07/2011 | 06/10/2031
49327X AA 8|KEY BANKNA......cccoovionirrerirernersnrisernerieneseesssissnsensessnensssninnns. | eovneee | C v | W2FE [ 96,592 | ... 106.761 | ... 106,761 568 12/18/2009 | 09/15/2015
49446R  AJ 8| KIMCO REALTY CORP......ccccovvvrmrrinerrnnrinernenieeiseessssissssseensesssessannes | conneee | G vvvvneons | 2FE | i 103,806 | ... 119.106 | ... ..119,106 .101,901 (381) 10/13/2009 | 10/01/2019
494550 BE 5|KINDER MORGAN ENER PART.......ccccosvemmrnmersernererneeneninsenssensnensns | eovnene | Gl i1 W2FE | e 100,330 | ..o 109.859 | ... 109,859 100,198 | .ovooveererevernerirens | e (33) 06/03/2010 | 09/15/2020
494550 AT 3 |KINDER MORGAN ENERGY PARTNERS..........cccccovvrmrvernnnrnererinenns [ovirne [ Clvviviions | W 2FE | i 220,601 | ... 102.518] ... 205,036 (896) 07/10/2012 | 03/15/2035
494550 AT 3| KINDER MORGAN ENERGY PARTNERS...........ccoocmmeemmemmernerrncernns | wvnene | Cl v | w2FE | i 105,396 | ... 102.080 ... 102,080 105,151 (245) 09/25/2013 | 03/15/2035
494550 AT 3|KINDER MORGAN ENERGY PARTNERS. vevrerene | W2FE | 103,721 | 102.080 . 103,552 (169) 09/27/2013 | 03/15/2035
494550 AL 0|KINDER MORGAN ENERGY PTNRS LP... Cloevverne | 2FE | ciiiiiii..83,388 | ... 121.993 .70,000 (462) 06/19/2003 | 03/15/2032
494550 AJ 5|KINDER MORGAN ENERGY PTNRS NOTES.... Clovvveerne | 2FE | i 104,141 | 117.501 ...100,000 (180) 07/01/2008 | 03/15/2031
496902 AJ 6|KINROSS GOLD CORPORATION NOTES. Clov?| 2FE | i 61,685 | oo 98.248 60,000 (187) 09/13/2012 | 09/01/2021
500255 AN 4|KOHLS 6.0% Cloververne | 2FE | 190,162 | ... 100.448 | ... . 378 10/22/2007 | 01/15/2033
500255 AN 4 |KOHLS 6.0% Clvveine | 2FE | 87,202 | .. 100448 | ... 100,448 512 05/02/2008 | 01/15/2033
500255 AN 4|KOHLS 6.0%.. Cluevverne | 2FE | 214,424 | ... 100.448 | ... ..200,896 (721) .. | 04/01/2013 | 01/15/2033
500255 AN 4| KOHLS 8.0%.....courvurvrmerirrireiierinsriessesisssessssessssesssesessesssssssessenes | covees Clovvenne | 2FE | v 103,642 | ... 100620 ... 100,620 (182) .| 08/28/2013 | 01/15/2033
50075N AC 8| KRAFT FOODS INC - GLOBAL NT......cootiirirircimeiseinerieseincesnnnns | oeeenne Cl. rerneeennnn 106,389 | ... 1151111 ... 115,111 (266) 02/05/2007 | 11/01/2031
525555 AB 4 |LELAND STANFORD JR UNIV CALIF - DEBENTUR........cccconvvumnerernnns | crvn Cl. VAFE ] 102,145 | 126.039 ... 113,435 (578) 01/14/2003 | 02/01/2024
530715 AJ 0|LIBERTY MEDIA CORP - SENIOR DEBENTURES.........ccccovrmivnvivinns [ vrere Clecevvene [W3FE]| v 116,606 | ... 105470 ... 105,470 110,678 (664) 01/21/2005 | 02/01/2030
53117E AD O(LIBERTY PPTY LP - MEDIUM TERM NOTE........ccocconmermermmnrenrneernens | vevvvne [ C | v [L2FE | 112,250 | e 117.464 | ... 117,464 .103,429 (817) 06/09/2003 | 01/15/2018
534187 BB 4|LINCOLN NATIONAL CORP........cccoevemrrmerrmrirniesnninninerrenenensseninnnns | eovnene | C v 1| W2FE | 102,455 | L. 104.845 ... 104,845 101,717 (246) 07/21/2011 | 06/24/2021
534187 BB 4 |LINCOLN NATIONAL CORP........cccccommrrmerirmrerneinneirssiserssserseesssnensees | eonnene | Gl v 1| W2FE | i 106,252 | ..o 107410 ... 107,410 104,862 (695) 06/29/2012 | 06/24/2021
534187 AR 0|LINCOLN NATIONAL CORP........cccoevermrrrerirmreniensninernerirensnensseninnens | wovnene | Cl v 1| W2FE | 109,165 | oo 112720 ... 112,720 108,401 (382) 06/29/2012 | 04/07/2036
534187 AL 3|LINCOLN NATIONAL CORPORATION........ccocommrirmrermmrirserasirernsnernns | cveene | Clvviiiveies | w2FE | 105,551 | oo 116170 ... 116,170 102,466 (617) 10/28/2009 | 03/15/2018
539473 AG 3|LLOYDS TSB BANK PLC BANK GTD.......ceccmmurmmerirmeereesennsenserirenens | wevnen | Cl v 1| WAFE | e, 100,453 | ... 106.915] ... 106,915 100,180 [ oo [ e (91) 01/20/2011 | 01/21/2016
539830 AZ 2|LOCKHEED MARTIN CORPORATION ceerereesnenens [ s . 98.274 .19,655 3 12/13/2013 | 09/15/2041
544152 AB  7|LORILLARD TOBACCO CO COMPANY GTD......coocomrurmrmrmeirrrenrrinnnes | ceveee Cl. cernenennnnni 203,957 | 115400 ... 230,800 (440) 02/04/2011 | 05/01/2020
548661 CJ 4|LOWES COMPANIES INC BONDS.........cccovurmmirierireereinerserienesennns | ceveee Cl. VAFE] 105,176 106171 ... 106,171 (235) 06/26/2013 | 10/15/2035
548661 AK 3|LOWES COMPANIES NOTE BOOK ENTRY.......cooonirirrirnienniierireninns | crvene Cl. VAFE] 97,208 | 118.605 ... 118,605 133 02/20/2008 | 03/15/2029
548661 AK 3|LOWES COMPANIES NOTE BOOK ENTRY...... Cl. VAFE] . 205,460 | ... 116.652 ... ..233,304 (260) 06/03/2008 | 03/15/2029
571903 AG 8|MARRIOTT INTERNATIONAL INC NEW NOTE SER. Cleeivene [W2FE ]| 96,154 | o 114.044 114,044 427 08/28/2008 | 06/15/2017
573284 AJ 5|MARTIN MARIETTA MATERIAL SR NOTES........c.coovrmiermnrinerinneinenns | crvnne Cl. 92.720 92,720 05/08/2012 | 05/01/2037
55262C AH 3| MBIAINC - SR NOTE.......cosivemirmirenirierieniesessessssesersessesssssessssns | oeveene Cloeoreen 1| L3FE | i 78,000 | e 96.050 [ ..oovvrrirniinns 74,919 07/17/2007 | 08/15/2022
589331 AD 9| MERCK & COMPANY INC SENIOR NOTE..........ccosvvumerimrvmeenerrineinnns | crveee Cl. AFE ] 103,713 | 120.090 ... 120,090 102,693 (186) 07/28/2008 | 03/01/2028
590188 JF 6|MERRILL LYNCH & CO.... cl. VAFE ] 99,500 | 117212 ... 117,212 99,900 25 01/01/1998 | 07/15/2018
59022C AB 9 |MERRILL LYNCH & CO - GLOBAL NOTES........ccccconmvvvmmmnrrmmnrinnneins | eerves | C | eviveins [ w2FE | 102,501 | e 108.227 | ... 108,227 (132) 03/29/2007 | 09/15/2026
59022C AB 9| MERRILL LYNCH & CO - GLOBAL NOTES.........covcemeremrrnerirmrencnnnee | vveeee | G vvvrvvcns | 2FE | 91,094 | ... 106.927 | ... 106,927 495 02/20/2008 | 09/15/2026
59022C AB 9|MERRILL LYNCH & CO - GLOBAL NOTES.... . cernnnennnn 104,193 | 106.927 | ... 106,927 103,593 (300) 08/21/2012 | 09/15/2026
59156R AU 2| METLIFE INC....ovvuiiiiirciecineissiieeieeiseisssiss e sseniseessessssissensnes | oeeenas Cl. AFE] 104,336 | 113.787| ... 113,787 101,239 (619) 07/06/2009 | 06/01/2016
59156R AE 8| METLIFE INC SR NT BOOK ENTRY.......ccovevirrerieimmirerienieneeneneeis | cvveene Cl. VAFE ] . 100,476 120.583 | ... 120,583 100,368 | ...ooovvrervrrrierrinns | e (20) 08/06/2008 | 12/15/2032
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594457 BT 9 |MICHIGAN CONSOLIDATED GAS COMPANY.. Cl. AFE | e TTATA | 104.222 .70,000 (356) 04/04/2012 | 03/15/2033
61746B CY 0[MORGAN STANLEY. . VAFE ] 95,434 | 1145111 ... . ...100,000 254 04/10/2008 | 08/09/2026
617446 V7 1|MORGAN STANLEY MEDIUM TERM NOTES.........cocconmivmmrrrerirerinnns VAFE] 101,465 | 114738 | ... 114,738 ...100,000 (244) 09/29/2011 | 08/28/2017
61747Y CE 3|MORGAN STANLEY SENIOR NOTE AFE ] 92,939 | 106.400 | ... 106,400 ...100,000 | ...... 98,822 |......... 1,177 01/12/2009 | 04/28/2015
61747TW AF 6| MORGAN STANLEY SR NT CAFE 220,59 ...195,000 195,456 | .cvoovverrevrrerirens | v (65) 03/26/2012 | 01/25/2021
617446 7P 8| MORGAN STANLEY SR UNSECURED.. .1FE .112,076 101,411 (235) 02/02/2011 | 07/24/2020
61945C AD 5|MOSAIC CO SR UNSECURED .2FE ]| ... 203,350 (410) 12/19/2013 | 11/15/2033
620076 AH 2[MOTOROLA INC - DEBENTURE L2FE| ... 118,635 | ......oev....... 100,000 | ................. 106,005 |......... (532) 04/16/2007 | 05/15/2025
626717 AG 7|MURPHY OIL CORP SR UNSECURED .2FE ]| ... 173,690 | .ooovversereei200,000 | oo 201,051 | oo | e (38) 12/03/2012 | 12/01/2042
626717 AG 7|MURPHY OIL CORP SR UNSECURED W2FE ]| ... ....85,092 158 02/07/2013 | 12/01/2042
626717 AG 7|MURPHY OIL CORP SR UNSECURED. .2FE . . .173,690 357 . | 03/26/2013 | 12/01/2042
635405 AM 5| NATIONAL CITY CORP. V2FE 98,287 | 118.662 ... 118,662 156 03/03/2008 | 05/15/2019
637417 AD 8|NATL RETAIL PROPERTIES ST UNSECURED V2FE 102,849 | 108.543 | ... 108,543 | ................100,000 | ................. 102,279 | ... (285) 11/15/2011 | 07/15/2021
645767 AY 0|NEW JERSEY BELL CO - DEBENTURES - 100,00.... .2FE ]| ... ..106,500 | ...... 120.940 ... 120,940 | .................100,000 | .................102,676 |......... (325) 07/16/2002 | 06/01/2022
645767 AY 0|NEW JERSEY BELL CO - DEBENTURES - 100,00. V2FE | s 101,375 | ...... 120940 | c.oovvvvrirens 120,940 | .oovirrerrenn 100,000 | ovvviierenn 100,565 | oo | e (69) 08/06/2002 | 06/01/2022
64805E AB 8 |NEW PLAN EXCEL REALTY TR - MEDIUM TERM N 4FE 39,200 92.442 .32,355 (175) 04/21/2005 | 07/30/2029
650094 CJ 2|NEW YORK TELEPHONE CO - DEBENTURES . .2FE 103,000 99.345 .99,345 11/02/2004 | 04/15/2028
650094 CJ 2|NEW YORK TELEPHONE CO - DEBENTURES..........ccoooormeirmmiinnirnnns | crve Cl. V2FE | 147,388 | ........ 98.565 | ...vvvirane 125,178 144,840 | ......... (1,274) 07/10/2012 | 04/15/2028
651639 AM 8| NEWMONT MINING CORP........cocovurierirmrereniiinerierseesssensssenseninns | cevees Cl. .2FE 188,231 89.139 ....156,885 187,761 | ......... (470) 05/29/2013 | 10/01/2039
651639 AM 8 | NEWMONT MINING CORP......cooviereriiirinrieisiinierssisesesiseisssesinees | evenee Cl. L2FE| ... 80 .| 07/29/2013 | 10/01/2039
651639 AM 8| NEWMONT MINING CORP Cl. .2FE 139 .| 08/01/2013 | 10/01/2039
652478 BC 1|NEWS AMER HLDGS INC SR DEBT BOOK ENTRY.......ccccvuvemivrririns | crvnne Cl. W2FE ]| ... . (333) 08/18/2008 | 10/01/2026
65504L AK 3| NOBLE HOLDING INTL LTD....cvuuierireieirciieriseesseisseisssssenesennns | ceveee Cl. .2FE ]| ... 189,574 | ....cce000eni200,000 | oo 211,300 | e (404) 04/17/2013 | 03/15/2042
65504L AK 3| NOBLE HOLDING INTL LTD....ovvurerererriiriereeresenssisseesesssesssenens | coveeee Cl. W2FE ]| ... 189,574 | .................200,000 | .................208,836 |......... (316) 04/29/2013 | 03/15/2042
655664 AK 6| NORDSTROM INC.......coovvieiiimiiiiriiinnisiinsiiesiesisssisssiisssiesieninns | covens Cl. AFE] 115,286 96,849 788 04/13/2009 | 01/15/2018
665772 BS 7|NORTHERN STATES POWER CO.... Cl. .FE .125,113 .107,886 (666) 12/19/2007 | 07/01/2025
677415 CL 3| OHIO POWER COMPANY - SENIOR NOTE.......cccccruverrummrinriirerinnnes | crvene Cl. . . 110,716 52 09/19/2008 | 06/01/2016
682680 AN 3| ONEOK INC NEW NOTE.... Clovevverne | 2FE | v 104,924 | .......93.544 | ...cccooovvvnnnen. 93,544 104,700 |......... (224) 07/22/2013 | 06/15/2035
682680 AN 3| ONEOKINC NEW NOTE.... Cl. 191,500 ....187,848 191,886 |......... 386 08/12/2013 | 06/15/2035
682680 AN 3| ONEOK INC NEW NOTE......ccoimiimiiirieirnniinsiieeniesesseesssissssssienens | cvveee Cl|. . 187,848 188,872 530 08/14/2013 | 06/15/2035
694032 AT 0|PACIFIC BELL - DEBENTURES Cl v | AFE| 226,484 | ... 120.457 ..240,914 215,210 (1,204) 10/29/2004 | 03/15/2026
70213B AA 9| PARTNERRE FINANCE B LLC COMPANY GTD.......cccoermrrevrmrnrirenns | woveene Clev1[AFE] e 103,480 | ... 107.828 107,828 102,319 |......... (387) 02/11/2011 | 06/01/2020
708130 AC 3|PENNEY JC CORP INC - SENIOR NOTE........cccosvuurerrirerimrerneennennns | crvnee Clueveeenne | BFE| o 51,135 | i 72.500 [ ..overeresenn368,975 | i 50,000 | oo 50,876 | oo | e (39) 05/04/2007 | 10/15/2036
71645W AR 2| PETROBRAS INTL FIN CO COMPANY GTD......covvrvmrrrererrereeinninnes [ worenes Cluoreen 1| L2FE | v 102,255 | e 99.500 101,577 | oo (226) 01/21/2011 | 01/27/2021
71645W AR 2|PETROBRAS INTL FIN CO COMPANY GTD. Clueoreeen 1| L2FE | v 101,984 | e 99.500 ....99,500 101,736 (248) 11/18/2013 | 01/27/2021
717265 AM 4| PHELPS DODGE CORP BOND. cl. . . ..188,820 .210,708 (535) 01/17/2013 | 03/15/2034
718172 AG 4|PHILIP MORRIS INTERNATIONAL INC NOTE.. Cluecveerne | AFE] 204,278 | ... 101.406 | ... 202,812 200,391 (713) 11/14/2008 | 03/17/2014
72447X AB 3 |PITNEY BOWES INC. Clovevverne | 2FE | 103,045 | ... 107.247 | ... 107,247 102,693 |......... (117) 10/12/2011 | 01/15/2037
72447X AB 3 |PITNEY BOWES INC. Cl e | 2FE | i 102,556 | ... 107.269 | ... 107,269 102,261 | ovooverrveniveirens | e (98) 12/22/2011 | 01/15/2037
724479 AH 3|PITNEY BOWES INC NOTES Cluwene 1| 2FE | i 108,707 | ... 112426 | ... 112,426 105,442 (1,088) .12,500 | 01/27/2011 | 03/15/2019
724479 AH 3|PITNEY BOWES INC NOTES Cluerne 1| L2FE | 103,213 | oo, 112.426 112,426 .102,295 (459) . | 05/23/2012 | 03/15/2019
693506 AW 7 |PPG INDS INC - DEBENTURE... Cluoveees | 2FE | criiiiii....88,400 | ... 111.858 ] ... ....89,486 82,105 (600) 07/29/2003 | 11/01/2017
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69352) AK 3 |PPL ENERGY SUPPLY LLC SENIOR NOTE.. Cl. .2FE . 93.962| ... .196,778 146 11/18/2013 | 12/15/2036
743315 AL 7|PROGRESSIVE CORP OHIO SENIOR NOTE.... VAFE ] 199,870 1 116.793 | ... 5 05/08/2008 | 12/01/2032
74340X AF 8[PROLOGIS V2FE i 97,295 | L 108510 .................108,510 | .................100,000 | ...................99,459 |......... 541 06/29/2010 | 11/15/2015
743674 AX 1|PROTECTIVE LIFE CORP NOTES W2FE | 110,648 | 121.081] ... 106,655 |......... (1,331) 01/12/2011 | 10/15/2019
74432Q BT 1|{PRUDENTIAL FINL INC MED TERM NTS......cccomterrerierinreienirenns W2FE| ... 100,655 | ... 106.428 | ... 99,397 (628) 06/05/2012 | 11/16/2021
745867 AP 6|PULTE HOMES INC - SENIOR NOTES, . .3FE oerr..91.000 02,111 [ s [ e (98) 07/21/2005 | 05/15/2033
756109 AK 0| REALTY INCOME CORP........cccomivrermmrimeererinsisnensenssssesesssssssensnens . W2FE | 101,408 | . 116.792] ... . 100,703 (141) 12/30/2009 | 08/15/2019
756109 AG 9|REALTY INCOME CORP... Cl. V2FE ] 103,637 | 102.376 | ... 102,376 103,472 | ......... (165) 09/16/2013 | 03/15/2035
756109 AG 9|REALTY INCOME CORP... Cl. W2FE| 103,637 | .. 102.376 | ... 102,376 103,472 | ......... (165) 09/17/2013 | 03/15/2035
756109 AJ 3| REALTY INCOME CORP NOTES........coooverimreriririneiierineeienisnines | cvvene Cl. V2FE 96,460 | ... 111425 ... 111,425 98,988 506 08/18/2009 | 09/15/2016
759351 AG 4|REINSURANCE GRP OF AMERICA..... Cl. V2FE | i 103,673 115.883 | ... ..115,883 .101,836 (367) 11/16/2009 | 11/15/2019
78355H JUN 0| RYDER SYSTEMS INC......coverrvierirerireererinsieseriesieseseessssssessessenes | ceveene Cl. V2FE 102,820 1 109.885 ... 109,885 100,470 (470) 07/14/2009 | 09/01/2015
786514 BA 6| SAFEWAY INC DEBENTURES........ccoooiiiniriniieniieeisecsssesssssesssenins | cviene Cl. W2FE 103,395 | L 103.635] ... 103,635 103,206 |......... (189) 10/01/2013 | 02/01/2031
786514 BA 6| SAFEWAY INC DEBENTURES.........cocooiiiirirererieniseessesnsssensenins | cevees Cl|. W2FE | 104,004 | 103.635] ... 103,635 103,782 |......... (222) 10/02/2013 | 02/01/2031
786514 BA 6| SAFEWAY INC DEBENTURES.........cooonmiimirinrinerierisrisneinsiinenienins | crveees Cl|. W2FE ] 105,236 | ... 103.635] ... 103,635 | ...cocvorerrerrn 100,000 | oo 104,945 (291) 11/19/2013 | 02/01/2031
803111 AM 5| SARA LEE CORP - Cl. V2FE | 98,322 | 104.742| ... .104,742 98,829 65 01/24/2006 | 11/01/2032
803111 AM 5| SARALEE CORP -.......ovvirercriirierierieseieeisisesiessessenssssesseninnns | crveees Cl. V2FE 102,775 104.742 | ... 104,742 | ..ooeveeerrer 100,000 | oo 102,497 (139) 02/15/2012 | 11/01/2032
803111 AM 5| SARALEE CORP -......oovviririineiseiieniesiseeiss s isessesesssssssissssinns | crinee Cl. L2FE | 109,766 | ... 104.742| ... 104,742 108,789 |......... (488) .. | 06/04/2012 | 11/01/2032
803111 AM 5| SARALEE CORP -......ovvirrircriirierierieseieeieisesiesssesssesssssesseninns | cevees Cl. W2FE | 218,605 | ... 104.742| ... 209,484 | ................200,000 | ................216,744 | ......... (930) . | 08/14/2012 | 11/01/2032
78387G AQ 6|SBC COMMUNICATIONS AFE] 105,881 | 106.937 ... 106,937 105,601 (280) 09/16/2013 | 09/15/2034
78387G AM  5{SBC COMMUNICATIONS INC - GLOBAL NOTE... AFE ] 100,411 111.970 ... 111,970 100,299 | oo [ e (15) 06/07/2007 | 06/15/2034
808626 AG 0|SCIENCE APPLICATIONS INT NOTIES . V2FE | 207,931 | L 90.259 180,518 \ (378) 12/18/2012| 07/01/2033
816851 AJ 8| SEMPRAENERGY......cooiiiieiiriineiieniseiseiissieesissiesesssssssisssssenes | crvene Cl. 99,092 [ L 114761 ... 114,761 | cooviireeeee 100,000 | oo 99,596 |......... 101 06/08/2009 | 06/15/2018
828807 BP 1|SIMON PROPERTY GROUP LP........ccovvrmirimrecrireeisrineriresinesisnens | covees Cl. VAFE ] 95,872 | 108.388 | ... 108,388 99,322 |........ 590 02/27/2008 | 12/01/2015
828807 BT 3| SIMON PROPERTY GROUP LP.......cocoviiiiiniineiieirnniiesinesiessiseins | cvieee Cl. AFE] 98,234 | 110.020 ... 99,419 221 09/16/2008 | 05/01/2016
78442F EQ 7|SLM CORP Cl. 94.005 100,678 | oo [ e (75) 04/08/2013 | 01/25/2023
78490F MA 4| SLM CORP - EDNOTES.......ccovtriiriiiiriniineriierieesenississesssssinenes | wovenes Cl. 05/10/2004 | 06/15/2019
78490F KA 6| SLM CORP - EDNOTES........ccoovirimiirrireiineieiiesieeessesseisessssesesnes. | weeees Cl.woe 1| .3FE ] ... 100,000 | .......82.320 ] .................82,320 | ... 100,000 | ... 100,000 | ... 02/09/2004 | 03/15/2029
844741 AY 4| SOUTHWEST AIRLINES CO. NOTES........ccccourvmeririeerrrrnerrenineens | cevnes Cl. 110,993 | .................100,000 | ..................98,993 | ......... 478 08/24/2009 | 12/15/2016
845437 BH 4|SOUTHWESTERN ELECTRIC POWER BONDS.........ccccovvermrimerirneirns | crve Cl|. 109,834 1,038 04/07/2009 | 01/15/2017
852060 AG 7|SPRINT CAP CORP. Cl. ..109,500 11 11/08/2001 | 05/01/2019
790849 AK 9| ST. JUDE MEDICAL, INC......coovvrriirerrnrirrirerieisissiersssssiessssissseninnes. | evenes Cl. AFE] . 76,357 | ... 126 12/13/2013 | 04/15/2043
852891 AC 4|STANCORP FINL GROUP INC SR FIXED NT RATE........cccouuvmevermrins | covene Cl. . 102,521 | ......... (315) 09/11/2012 | 08/15/2022
86722T AA 0| SUNCOR ENERGY INC......coorerrireemerinnrierireseseessssssersenesesesseess | woveees Clovverne | 2FE | e 105,776 | ... 115470 ... 102,566 |......... (642) 10/07/2009 | 06/01/2018
867914 AH 6| SUNTRUST BANK SUB NOTES.......c.coovumiririeiineiseiisnenenssssesinns | ceveee Clueorne 1| L2FE | i 104,048 | ... 107.869 | ... 103,238 (270) 06/01/2011 | 02/15/2026
867914 AZ 6|SUNTRUST BANKS SENIOR NOTES.... Cloevverne | 2FE | 100,946 | ... 113.647 | ... .100,355 (118) 09/14/2009 | 09/11/2017
36158F AA 8| SWISS RE SOULUTIONS / GE GLOBAL INS.........cocovviveiimrireririians [ s Cl. AFE ] 222,406 | ... 119.722 ... (1,018) 10/29/2004 | 02/15/2026
36158F AA 8| SWISS RE SOULUTIONS / GE GLOBAL INS.........cccomrveerimrereriennnns [ e Cl. VAFE] ... 108,908 | ... 119.722 ... 119,722 | ................100,000 | ................105,134 | ......... (405) 11/30/2004 | 02/15/2026
87612E AK 2 [ TARGET CORP......ccoovvritiriiriiseiiienirisssissisiesiesesessssisssisesiens | cvveees Cl. VAFE] 102,460 | . 117.286 | ... 117,286 | ..ooovveerreen 100,000 | ovvviinineen 101,838 | i | e (98) 09/04/2007 | 11/01/2032
87612E AP 1[TARGET CORP NOTE BOOK ENTRY ......cccostrurremerrerirneerneeiseisnneinns | ceveee Cl. AFE] 86,539 | 112492 ... 1,496 12/01/2008 | 05/01/2017
878742 AE 5| TECK COMINCO LIMITED 6.125% Cl. verrn98.802 160 09/19/2013 | 10/01/2035
87938W AC 7| TELEFONICA EMISIONES SAU GTD SENIOR NOTE........ccooomvemmves | s Cluvonen 1| L2FE | oo 94,293 | ... 110770 ... 228 11/30/2011 | 06/20/2036
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87938W AC 7| TELEFONICA EMISIONES SAU GTD SENIOR NOTE... Cl. V2FE | 99,796 | 110.770| ... 9 .| 04/02/2012 | 06/20/2036
577778 AZ 6| THE MAY DEPARTMENT STORES C|. .2FE ]| ... 147,032 | ...... 114.812] ... (1,695) 04/17/2012 | 06/01/2025
88732J BB 3| TIME WARNER CABLE INC COMPANY GTD.......cocovurierirmreriririnines | ceveene Cl. .2FE 157,910 82.911 ....124,367 (282) 05/15/2013 | 09/01/2041
887315 BJ 7|TIME WARNER INC - DEBENTURES.........cccoooummrmeirnrrinrinerieninennns | cevnne Cl. V2FE | 167,933 | ...... 118.953 | ..o 178,430 (1,281) 05/07/2003 | 10/15/2017
887315 AY 5| TIME WARNER INC - DEBENTURES.........c.cooovrmevirerinnnnerirenenennns | coveee Cl. W2FE | 50,000 | ... 118.301] ... ....59,151 10/18/2001 | 06/15/2018
887315 BM 0| TIME WARNER INC - DEBENTURES Cl. W2FE| 220,000 | ... 117.613 ..235,226 (833) 10/28/2004 | 01/15/2028
889175 BE 4| TOLEDO EDISON COMPANY.......covirmmirirrireemrinersnerssesesseesssssnensens | eevenes Cl. .2FE ]| ... ....16,809 | ...... 119.382] ... 19,101 | e 16,000 | e 16,441 | | e (74) 05/01/2009 | 05/01/2020
891027 AN 4| TORCHMARK CORP.......cooririrrireriiisiresieisssssisesssssssisessssisssesssnens | nvenes Cl. V2FE | 104,748 | ...... 110774 | oo 110,774 (678) 09/28/2009 | 06/15/2016
89233P 4U 7[TOYOTA MOTOR CREDIT CORPORATION........ccoorererreirerinrinens | ceve Cl. 1FE 25,353 99.393 24848 | ooiiee025,000 | 25,303 | s | e (25) 11/08/2012 | 01/28/2026
89346D AE 7| TRANSALTA CORP SR UNSECURED.......cccoovvierimrerreinnrierirenirnnees | ceveene Cl. .2FE 160,211 95.402 ....143,103 (365) 10/24/2012 | 03/15/2040
893521 AA 2| TRANSATLANTIC HOLDINGS Cl. .2FE ..108,707 927 09/30/2009 | 12/14/2015
893830 AY 5| TRANSOCEAN INC COMPANY GTD.......ccosevmmrimerireenienireresseinerinens | ceveee Cl. W2FE ]| ... 113,680 (376) 09/20/2010 | 11/15/2020
902494 AD 5|TYSON FOODS INC - DEBENTURES I Cl. .2FE ]| ... 101,102 | coovvvererreen 100,000 | oo 107,934 | ......... (562) 02/18/2005 | 01/15/2028
912920 AX  3|U S WEST COMMUNICATION INC.....ccovverriermerirneerenseenserierienes | crveee Cl|. .2FE ]| ... . 197,740 | .................200,000 | ....... 202,385 |......... (129) 11/16/2007 | 09/15/2033
90261X BY 7{UBSAG STAMFORD CT MEDIUM TERM SR DEPOSI. Cl|. V2FE 89,821 | 110870 ... 110,870 1,454 06/29/2009 | 07/15/2016
90261X FA 5{UBSAG STAMFORD CT MEDIUM TERM SR DEPOSI. Cluevverne | AFE | 92,631 | oo 114593 | ... ..114,593 819 06/19/2009 | 04/25/2018
906548 CE 0| UNION ELECTRIC COMPANY.......coormmrirrerremeimerieriesesenssniseniens | cvvees Cl v | AFE] iiii..98,805 | ... 114234 | ... 114,234 ..99,519 133 10/01/2008 | 06/15/2017
907818 CF 3| UNION PACIFIC CORP - DEBENTURE.........ccccoevumriiiminninciienieciins | o Cloevvenne | 2FE | i 100,250 | ... 120873 ... 120,873 100,184 | .oooovceeriieeirens | e (12) 07/17/2008 | 02/01/2029
907834 AF 2| UNION PACIFIC RESOURCE GROUP - DEBENTURE.........cccovevrerer | crvnnee Cloerverne | 2FE | i 100,750 | ... 114105 ... 114,105 100,193 | oo | v (44) 10/15/2001 | 05/15/2018
91324P BC 5|UNITEDHEALTH GROUP INC SENIOR NOTE.........cccruvmivvimirreinnres | e Clevevnene [WIFE| 96,015 | i 112,689 ... 112,689 98,506 498 04/17/2009 | 11/15/2017
91529Y AH 9[UNUM GROUP... Clueernen | L2FE | 102,201 | ... 108.858 | ... ..108,858 .101,319 (220) 09/13/2010 | 09/15/2020
90333W AB 4| US BANK NA - GLOBAL NOTES........cccoirirrimirierireneiesienesssinerinens. | wvenes Cl. o | AFE] 101125 | 100.571 100,571 100,001 | ovoveverrinrieniiens | e (94) 02/11/2002 | 02/04/2014
911684 AD  0|US CELLULAR CORP........ccostiimrimriiiicirneriseiseesiesiseessssssssssessenens | crvnee Cl. A 105,604 |......... (295) 07/13/2012 | 12/15/2033
911684 AD  0|US CELLULAR CORP.......cccostrimrrimirierireirerissriesienesseessssssssesssenens | covnes Cl. A . 105,738 |......... (302) 09/11/2012 | 12/15/2033
911684 AD 0|US CELLULAR CORP.... Cl. A L2FE ] o 105,947 | L 94.590 ....94,590 105,650 (297) .. | 03/12/2013 | 12/15/2033
911684 AD 0|US CELLULAR CORP.... Cl. A 212,044 | ...... 94.590 189,180 211,442 (602) .| 06/03/2013 | 12/15/2033
912920 AC 9| US WEST COMMUNICATIONS........cocovvreerirrerrnininerieriesesensenines | cvvees Cl. A 101,006 98.870 98,870 | ivvrrreerrren 100,000 | v 100,956 | oo | e (50) 03/18/2013 | 09/15/2033
912920 AG 0|US WEST COMMUNICATIONS........cccomivmerirriremrneirnerserisseseessssenes | ceveee Cl. A]2FE | 102,005 | ........ 95.200 [ ..ooevnrirnnnnnd 95,200 | ..ooovreeerenn100,000 | oo 101,875 [ oo [ v (65) 07/30/2012 | 11/15/2043
912920 AR 6|US WEST COMMUNICATIONS MBIA DEBENTURES.........cccocovvvmevens | cove Cl. A 98.870 98,870 | ..ovvvveerrer 100,000 | oo 99,784 | 11 04/08/2011 | 09/15/2033
912920 AR 6|US WEST COMMUNICATIONS MBIA DEBENTURES........ccccooomvermmvnns | cove Cl|. A|.2FE] ... 105,980 | ... 98.870 106,780 92 10/05/2011 | 09/15/2033
91913Y AM 2 |VALERO ENERGY CORP Cloverveerne | 2FE | 95,735 | oo, 112290 ... .112,290 533 05/20/2009 | 06/15/2017
92239M AE 1| VECTREN UTIL HLDGS INC - SENIOR NOTES........cccovrmrrrermrrreernnns [ rver Cl. AFE] 100,750 112.565| ... 112,565 | ..ooieierer 100,000 | i 100,222 [ s [ e (50) 07/29/2003 | 08/01/2018
92343V AF 1 [{VERIZON COMMUNICATIONS INC.......cocurrerrermrrrenineerneeiseisneiiens | ceveee Cloevverne | 2FE | 98,956 | ... 110885 | ..oocvvrirnes 110,885 | ....cccoeser.e.. 100,000 | ..o 99,164 | e 36 03/20/2008 | 04/01/2037
92343V BE 3 [VERIZON COMMUNICATIONS INC........cocorrremrrmerienirerernreisnieneriiens | cevees Cl. 93.484 J0,M3 | e 75,000 | i 78,234 | (120) 04/10/2013 | 11/01/2041
92344G AX 4 |VERIZON GLOBAL FDG CORP BONDS.........coocvumrvrmerierereirseiserinns | crveee Cluornen | L2FE | i 213,562 | ... 105.834 211,668 (616) 08/23/2013 | 09/15/2035
92344G AX 4|VERIZON GLOBAL FDG CORP BONDS Cluornen | L2FE | 104,243 | ... 105.834 ..105,834 (193) . | 09/23/2013 | 09/15/2035
92344W  AB 7| VERIZON MARYLAND INC......cocostiumiirmrireririreissiinsesessseeisseesesssnns | cneees Cluwoen 1| 2FE | v 101,780 | .o 96.361 | ..ovvvrerrnnn 96,3671 | i 100,000 | oo 101,537 | o | s (81) 12/13/2011 | 06/15/2033
92344W AB 7|VERIZON MARYLAND INC Cl. cerneerennenn 110,172 | i 94810 ... ...100,000 | .................109,203 | ......... (484) 11/01/2012 | 06/15/2033
918204 AR 9|VF CORP -NOTE Cl. VAFE] 97,510 | 108.123 | ... ...100,000 | ...................98,168 | ......... 96 01/23/2007 | 10/15/2033
918204 AR 9|VF CORP-NOTE... Cl. AFE | 84,241 | L 108.123 ... 87,000 106 11/06/2007 | 10/15/2033
918204 AR 9|VF CORP-NOT Cl. VAFE ] 37,505 | 111.858 .33,000 (215) 04/04/2012 | 10/15/2033
918204 AR 9|VF CORP-NOTE... Cl. AFE] 13,882 | 111.858 ] ... 12,000 | oo 13,702 | e | e (90) 04/12/2012 | 10/15/2033
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3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
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92857W AB 6|VODAFONE GROUP PLC Cl. A|AFE] v 107,748 | 109.426 | ... .107,340 (408) 09/11/2013 | 11/30/2032
929160 AF 6| VULCAN MATERIALS SENIOR NOTES........ccovcumerimrrmerreersnriseniens | crvnee C|. A].3FE] 103,984 | 112625 ... 102,656 (664) 02/28/2011 | 11/30/2017
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES.. Cl. A]AFE] ... 100,706 | ... 102678 ... 102,678 100,618 | .vooveerveerrrerirens | e (29) .. | 11/29/2011 | 08/01/2035
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES.. Cl. A|AFE] 103,183 | 102678 ... 102,678 103,038 |......... (145) . | 06/26/2013 | 08/01/2035
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES.. Cl. A)FE] 102,678 104,490 (214) 07/01/2013 | 08/01/2035
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES.. Cl. A AFE ..256,695 .262,653 (603) .| 07/15/2013 | 08/01/2035
931422 AK 5|WALGREEN CO Cl. .2FE ]| ... ...62,220 (100) 11/16/2012 | 09/15/2042
931422 AK 5[ WALGREEN CO.......coviiirireriiiininieisesssiessssssesssssssssssssssssssssans. | oovenes Cl. L2FE| ... 115,551 121,344 | ......... 309 07/05/2013 | 09/15/2042
25468P CA 2 |WALT DISNEY COMPANY - MEDIUM TERM NOTES........cocconmvermernns | cove Cl. LAFE . . 102,816 100,087 | .cvovueererenerneriens | v (42) 07/09/2002 | 06/20/2014
939640 AD 0| WASHINGTON POST CO NOTES.......cocosvurrirrinrrireriereenienesseiinns | cvveee Cl. W2FE] 103,630 | ... 118.661 ... 118,661 101,815 (363) 04/22/2009 | 02/01/2019
947076 AB 1|WEATHERFORD INT'L LTD Cl. V2FE | 93,173 | 107.309 ... 107,309 975 05/26/2009 | 02/15/2016
94973V AY 3 [WELLPOINT INC......ovirirrrriirierierieeeseesssssesiessesessesssssssssssensens | covees Cl. .2FE 92.421 92,421 | 100,000 | e 102,189 | s | e (78) 08/29/2012 | 05/15/2042
949746 JE 2| WELLS FARGO COMPANY ......cooomiimmrirrirniineisesisesisesesssssssisesssnnes | cvvene Cl. AFE ] 217,951 | 110.032] ................220,064 | .................200,000 | .................207,180 |......... (3,590) 08/09/2011 | 09/15/2016
950590 AG 4| WENDYS INTLINC.....ovouivmmiernrrieririreenesssnessenseesssensssssssssenssessnns | ceveee Cl|. VAFE | 29,176 | 101.748 | ... 28,000 | ...... 28,693 | ..o [ i (59) 11/10/2005 | 12/15/2025
959802 AH 2| WESTERN UNION CO W2FE ]| ... (600) 12/20/2011 | 11/17/2036
959802 AH 2| WESTERN UNION CO .2FE (330) .. | 05/04/2012 | 11/17/2036
959802 AH 2| WESTERN UNION CO W2FE ]| ... . . (184) .| 01/22/2013 | 11/17/2036
959802 AM 1| WESTERN UNION CO V2FE | i 208,521 | 90.086 176,569 (464) 05/02/2013 | 06/21/2040
962166 AS 3 |WEYERHAEUSER CO - DEBENTURES.........cccosteiiieerinnrinirncerenens V2FE 112,828 116.131 116,131 (713) 04/11/2005 | 07/15/2023
962166 AW 4 | WEYERHAEUSER CO - DEBENTURES L2FE | ... 100,000 | .. 115.215 115,215 10/05/2006 | 10/01/2027
963320 AN 6| WHIRLPOOL CORP SENIOR NOTE BOOK ENTRY.. AFE ] 103,414 | 111.047 | ... .111,047 (427) 09/10/2008 | 06/15/2016
969133 AJ 6| WILLAMETTE INDUSTRIES INC - NOTE . W2FE . 106,204 | ... 114321 ... 114,321 (310) 11/17/2006 | 07/01/2026
983024 AF  T{WYETH....oiiiiiiirieineieiiesieisseise sttt | crieee Cl. VAFE ] 218,578 | 119.798 | ... 239,596 (929) 03/12/2004 | 02/01/2024
984121 BP 7| XEROX CORP SENIOR NOTE........cocosvurmvririrerinsienississsissssssssienes | evvens Cl. V2FE 89,539 | L 110555 ... 110,555 1,494 01/21/2009 | 03/15/2016
98372P AG 3| XL CAPITAL LIMITED - SENIOR NOTE.......coccosuvimmrirmrirnirineirneienriinnes | cevee Cl. .2FE]| ... ..108,050 | ...... 1143111 ... 114,311 104,466 (424) 07/25/2005 | 11/15/2024
98372P AK 4 [XL CAPITAL LIMITED - SENIOR NOTE..... Cl. 2FE ..100,738 | ...... 109.215 100,493 | [ (37) 05/21/2007 | 05/15/2027
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations.........o.vrireiririieeriisissisr s ssisrssesenssnines ..45,537,850 | ... XXX........ (68,564) 0 |0 [ XXX e XX [ XXX i 742,432 | ... 2,428,608 | ... XKoo [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities | | | |
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities............cc.cociiiiniiniiinns 0 |..XXX........ 0 (V1 R {01 0 0 0 |l XXX [ XXX [ XXX | 0 [0 ] XXXevoooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities | | | |
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. s 0 [..XXX........ 0 {0 {0 P 0 0 [0 e XXX e XK [ XXX | i) 0 [ XXX oo [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities | | |
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 0 0 0 .0 0 0
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........cerrirrriiiieiniisisisissssississisersssssessesensssessnssssesssnns | sersssnnens 45,537,850 |...XXX........| ...........46,845,676 | ............ 44,328,000 ....45,224 467 (68,564) 0 .2,428,608
Hybrid Securities - Issuer Obligati
007924 60 8| AEGON NV 8%......cvvrvirriririniiierierisrisnsissiinesiensssesssssssssesnenes | evnene | o [woverivenes | 22FE [ 100,000 | oo 112760 | coovrieerrenn 112,760 | oo 100,000 | cooovveerianns 100,000 | cveveveervinrineiiens | e [ | e | coenen:8.000 [ 100008000 [ QUocs [ 8,992 | i 8,000 | 01/24/2012| 02/15/2042
156700 AN 6| CENTURY LINK SENIOR NOTES........o.covveereereeneessreerrereesecenscenni | cenvee | oo | eercennea 1| WBFE | 102,882 | ... 102.940 ... 100,000 | ooooeeriinnne 101,600 |......... (320) 12/15/2010 | 09/15/2019
754730 20 8| RAYMOND JAMES FINANCIAL.........cocvrmrirerirrrsnienriesiensssssissnssenses | evvenne | oo [ verrieeT | w2FE [ i 25,535 | oo 100.000 25,000 | ... 25,499 (18) 03/30/2012 | 03/15/2042
754730 20 8| RAYMOND JAMES FINANCIAL.........covvvmrierirnneinsninersnriesssnensssseseees | eoveene | oo | vveeinecT | W 2FE | . 50,765 | oo 100.000 ... 50,000 | .cocoovrierirs 50,713 (26) 04/12/2012 | 03/15/2042
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754730 20 8|RAYMOND JAMES FINANCIAL A]L2FE | i 21,967 | 100.000 21,250 | i 21,919 [ [ (24) 06/12/2012 | 03/15/2042
87938W AM 5| TELEFONICA EMISIONES SAU COMPANY GTD.......ccconvvermerrmmeenerens | eervens | [ rvereneT | Z2FE | i 97,189 | e 106.705 ... ...100,000 281 12/28/2010 | 04/27/2020
988498 AD 3| YUMBRANDS INC.......coovivriririrerinniienienisnseiessnssienssenesssssssssennnes. | eovnene | o [woverirenes | 22FE [ iiviiiiiinn.96,604 | ... 114359 | oo 114,359 | oo 100,000 17 02/21/2008 | 11/15/2037
29364D 77 9|ENTERGY ARKANSAS INC 1ST MTG BD . 25.090 80474 | oo 3,976 07/22/2013 | 12/01/2052
31679B 20 9|FIFTH STREET FINANCIAL CORPORATION........cccoomrvmmrrmrerneenvninns | wovivee [ o [evverivenes [ 2FE | i, 100,674 | ... 25.282| ... 05/08/2013 | ...
369622 41 0|GENERAL ELECTRIC CAPITAL CORP 09/09/2013 | ...
369622 41 0|GENERAL ELECTRIC CAPITAL CORP 09/09/2013 | ...
402479 74 5| GULF POWER COMPANY .....oiviiirrireriiisiressessnsssiesssssssesessssssesens | cevenee 09/20/12013 | ...
402479 74 5|GULF POWER COMPANY..... 09/20/2013 | ...
402479 74 5|GULF POWER COMPANY..... 09/20/2013 | ...
402479 74 5|GULF POWER COMPANY. .23,540 12/12/2013 ] ...
724479 50 6| PITNEY BOWES INC NT...cooouevirierrinrrnerienieeerneessnssenssensenessesennns. | evneen | [ eevervenns | 22FE | i 112,730 | 10419 | i 1,826 | oo 4,361 | v 112,730 04/22/2013 | 01/15/2037
724479 50 6| PITNEY BOWES INC NT.....ooiiuiieiiniieeinenineseeisssissssesnssessnnsennes. | eovneen |0 [ venvineeons | 22FE | 99,968 | 10419 | i, 1,700 [ oo 4,060 | .ooovrrrirnnens 99,968 |......... 09/20/2013 | 01/15/2037
74348T 20 1|PROSPECT CAPITAL CORPORATION. 90,317 3,528 | ...... 89,692 |........ 08/14/2013 | ...ovvvvrrenee
816300 40 4|SELECTIVE INS GROUP INC 05/08/2013 | ...
83413U 30 8|SOLAR CAPITAL LIMITED SENIOR NOTE 06/10/2013 | ...
83413U 30 8|SOLAR CAPITAL LIMITED SENIOR NOTE.... ..32,494 06/10/2013 | ...
92276M 20 4| VENTAS REALTY LP....coiiiirierierineiinneiseiieniesesneesssesenssssssssssessnnes | eonneen | oo | wveevnenns | ve1Z | v, 100,000 100,000 |......... 638.000].........6. . | 02/28/2013 | 03/15/2043
008252 86 8|AFFILIATED MGRS 5.25% PFD 200,000 5.140]........5. .. | 10/03/2012 | 10/15/2022
001055 30 0|AFLAC INC 5.50% SUB PFD 5.500]........5. .. | 09/20/2012 | 09/15/2052
001055 30 0|AFLAC INC 5.50% SUB PFD. 340 5.500 .. | 09/19/2013 | 09/15/2052
891027 30 2|TORCHMARK CORP 5.875% PFD . 5.875]........5. .| 09/17/2012 | 12/15/2052
854502 70 5|STANLEY BLACK & DECKER 171,040 5.750]........5. 07/18/2012 | 07/25/2052
81721M 20 8| SENIOR HOUSING 5.625% 162,160 5.625]........5. 07/17/2012 | 08/01/2042
759351 70 3| REINSURANCE GROUP 6.2% PFD.......cecorvvirmnrineienrirseescessenseisnies | eeveene | o [ oveeivsens | #2FE [ 1iiinneer..200,000 | ........97.080 | ................. 194,160 | .................200,000 | ................193,600 |......... 6.200 08/14/2012 | 09/15/2042
74913G 30 3|QWEST CORP 7.5% PFD.. 2,500 7.500 09/14/2011 | 09/15/2051
749136 50 1|{QWEST CORP 7% .7.000 06/14/2012 | 07/01/2052
743674 60 8|PROTECTIVE LIFE 6.25% PFD.......cc.ccovverirmrineirnneirseiseriisseiseessnnsens | eoveeee | oo [ eveevseens | #2FE [ ... 100,000 | ........86.800 ...................86,800 | .................100,000 | .................100,000 |......... 6.250{.........6. 05/15/2012 | 05/15/2042
743674 70 7 |PROTECTIVE LIFE 6%......cccvvurereerrnerierirsserseeissnesniensesessesssssssnnes | eevnees | oo [ wevevreees | #2FE [ 1iiiinnee.r..100,000 | ........86.800 ...................86,800 | .................100,000 | ...................96,800 |......... 6.000{.........6. 08/15/2012 | 09/01/2042
744320 60 7|PRUDENTIAL FINL PFD 5.750]........5. 11/28/2012 | 12/15/2052
65339K 70 4 |NEXTERA ENERGY 5.625% PFD.. 5.625 .| 06/12/2012 | 06/15/2017
65339K 80 3 |NEXTERAENERGY.......ccceivsriirieieieieeieieieissiesesessssssessssssssesiesens | eveenee | oo | evereerenns | n2FE [ i, 200,000 | ........75.980] .................151,959 | .................200,000 | .................200,000 |......... 5125].......5. .| 11/15/2012 | 11/15/2072
65339K 80 3 [NEXTERA ENERGY.......ccccoosiinrrimmrirmerneeiseiseessnsissesssensssssesssssissenns | eevinee | oo [ eovseeenens | w2FE | 206,914 | 072,072 o 148,000 [ coviie000i205,350 [ oo 208,887 | oo | e (27) 5.125]........5. 02/28/2013 | 11/15/2072
29364D 76 1|ENTERGY ARKANSAS 4.9% PFD INC.. . ..200,000 | ........93.520 | ..coovvreerne92,959 | 99,400 | 200,000 | oo | e [ e | s | e 4900{........4. 12/06/2012 | 12/01/2052
29364N 83 5|ENTERGY MISS 6.00% PFD FIRST MRG BONDS........ccoovvvevemerennees | envee | oo | vevirneiene | 2FE | i 100,000 6.000]........6. 04/12/2011 | 05/01/2051
29364N 83 5|ENTERGY MISS 6.00% PFD FIRST MRG BONDS 89,352 (2,257) 6.000 08/19/2013 | 05/01/2051
29364W 40 5|ENTERGY LOUISANA 5.875% 5.875]........5. 11/18/2010 | 06/15/2041
29364W 40 5|ENTERGY LOUISANA 5.875%... 02,500 | oo 2,821 | e [ e (86) 5.875]........0. 06/24/2013 | 06/15/2041
29364W 40 5|ENTERGY LOUISANA 5.875%... 2,725 | 02,838 [ [ i (94) 5.875]........0. 06/24/2013 | 06/15/2041
29364W 40 5|ENTERGY LOUISANA 5.875%... 65,000 (2,240) 5.875]........0. 06/24/2013 | 06/15/2041
29364W 40 5|ENTERGY LOUISANA 5.875% .52,500 (1,813) 5.875 06/24/2013 | 06/15/2041
29364W 40 5|ENTERGY LOUISANA 5.875%... (336) 5.875]........0. 06/24/2013 | 06/15/2041
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29364W 40 5|ENTERGY LOUISANA 5.875%... AFE] .. 24,998 (857) 06/25/2013 | 06/15/2041
29364W 50 4|ENTERGY LALLC 5.25% PFD FE 100,000 06/26/2012 | 07/01/2052
369622 42 8|GE CAP CORP 4.875% PFD AFE 200,000 211,357 | nne.200,000 | ...............200,000 | ... .. | 10/03/2012 | 10/15/2052
233331 70 1|DTE ENERGY CO 5.25% PFD 200,000 | ........77.080 | ..cooovvvrnnene 196,160 |......... . | 09/25/2012 | 12/01/2062
203233 70 5|COMMONWEALTH 5.75% PFD REIT SR 100,000 07/20/2012 | 08/01/2042
20030N 60 6|COMCAST CORP 5% PFD ..165,120 .200,000 11/29/2012 | 12/15/2061
04010L 60 8| ARES CAPITAL 5.875%......c.vvreermrreerneeseriesisseesssssessessenesaeens 199,200 | .ooieve0reei200,000 | o 200,494 | s | e (62) 10/17/2012 | 10/01/2022
04010L 60 8| ARES CAPITAL 5.875%........cccvvrvmriniiierinrinniiinsiinesiesisssesnnsssssnesins | eoveene | o [ wovervenns | w2FE [ .. 100,880 | ........99.600 | oo 97,683 [ oo 98,075 | 90,107 e (10,773) 04/29/2013 | 10/01/2022
04010L 60 8| ARES CAPITAL 5.875%........ccmererrirneereernrernerissessensensseessessssenensns | eeveeee | o [ eonerreeens | #2FE [ 29,679 [ 10000.99.600 | covivcieren29,133 [ oiiiii000029,250 | oo 26,511 | e (3,168) 06/10/2013 | 10/01/2022
04010L 60 8| ARES CAPITAL 5.875%........ccouremmrieiriirierirerissesssisssiesienesesens (2,166) 06/10/2013 | 10/01/2022
025932 40 1|AMERICAN FINL 6.375% PFD .102,400 (86) 06/22/2012 | 06/12/2042
025932 40 1|AMERICAN FINL 6.375% PFD . 102,176 (78) 06/25/2012 | 06/12/2042
025932 40 1|AMERICAN FINL 6.375% PFD 53,655 | .. 94.720 | oo 53,411 |..coe. (122) 08/08/2012 | 06/12/2042
025932 50 0| AMERICAN FIN GRPS 5.75% PFD.......ccoisiurimssnsssrssersenessesssnssssenn 100,000 100,000 |......... 08/21/2012 | 09/15/2042
4299999. Hybrid Securities - Issuer Obligations..........cocverirrsiinninns ..5,205,617 | ..............5,088,003 | .............. 6,169,340 (21,314) 0
4899999. Total - Hybrid Securities.... (21,314) 0
Totals
7799999. Total - Issuer Obligations..........c..cccccocrisiinnie. 64,276,045 64,484,185 | ...........61,695,785 | ........63,770,437 | ..ol | i (101,307) 0 0 XXX...
7899999. Total - Residential Mortgage-Backed Securities 14,676 0 0 0 XXX...
7999999. Total - Commercial Mortgage-Backed SECUMHES............uvuriiieiiriiiiiiniisieiiieseseis st ssissnians 0 0 0 0 XXX...
8099999. Total - Other Loan-Backed and Structured Securities. 0 0 0 0 BB
8399999,  Grand Total - BONGS............c.cerurieeiiieiiieiieieeieiieiesieiese et 64,290,720 | ... XXX........| ...........64,498,646 | ...........61,709,869 | ...........63,784,521 | .........ccccoceee0 | i (101,307) 0 0 XXX...
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
035710 50 8|ANNALY MORTGAGE MANAGEMENT.........ccosvvrmmerrmernenins | vevervee [ ne | cerreeens 1,000.000 |.............27.06 |....27.059 | ..oovvrrvirinenn27,059 [.....24.400 | cooiviiirennnnn 24,800 | oo 27,089 [ oo | v TATT s | e | s | sessssesesssssssssnns | conns 0 P2LFE... | 08/10/2012
035710 70 6|ANNALY CAPITAL MANAGEMENT, INCORPORATED........ | ccccvewe | ceee | vereerrrer.340.000 | .. 25.94 |..025.940 | ooiivincreennn8,819 100022150 | oo 1,831 | 8,819 | s [ v 808 | i [ | e | e | e 0 P2LFE... | 08/09/2012
035710 70 6|ANNALY CAPITAL MANAGEMENT, INCORPORATED........ | ccccveee | ene | w000 1,000.000 | oo 26,12 | 100026.118 | 26,118 | 10022.150 | i 22,150 | 26,118 | e [ eeviriieinncnnnnB39 | i [ | sevieriesinessssinees | conensisssnssnensnes | e 0 P2LFE... | 08/12/2012
054937 40 4|BB & T CORP 5-625%........ccceverrerereerrnnrierirereneesssninerins | sevinene | cene | 2veeerenid,000.000 | ...ccer.25.00 | .....25.000 | ... 100,000 |.....20.350 | .oovvovrvrnrnen81,400 | 100,000 | oo [ erverirenrneendB,094 | e [ | v | e | e 0 P1LFE... | 07/24/2012
150602 40 7 |CEDAR SHOPPING CENTERS..........cccocooomnicniicnniiciiiciiens [ v | e | 200000000.500.000 | ...........0.25.00 |.....25.000 | ..oocvveiennn12,500 |.....23.000 | oo 11,500 | 12,500 | v | e 908 | s | e [ e | oevieesiississiseins | oo 0 P2LFE... | 08/03/2012
25153Y 20 6|DEUTSCHE BANK CAPITAL FUNDING.........c.covvemeernieersenns | eveene [ ere | 201,000,000 | .............23.48 |.....23.480 | ..o 23,480 [....24.860 | ..oovoiirrnerrni24,860 | coonviiirnennn28,480 [ oo | v 1858 | s | ceireieiieniesenins | e | sevsseessesssessnssens | conns 0 P2LFE... | 06/19/2012
25154D 10 2| DEUTSCHE BANK CAPITAL.......corvvrrernrirrirmnineirsersnserisnnne | vvvens | weee | eeener 1,000,000 | ... 24.88 [ .....24.880 | .o 24,880 {....25.340 | ooovienennn25,340 | v 24,880 [ o | e 13838 [ | v | e | sevessssesssnsssennns | oeves 0 P2LFE... | 06/19/2012
40429C 60 7 |HSBC FIN CORP.......cccoverrrrenrinrereniseiserinsssseesnensseisenins | wonnees | eeee | inernennn300.000 [ iiiienn25.35 [10.25.349 | i 7,805 [10.22.900 | vecvvierinenenndB,870 | e 7,805 [ o | vveneneeeeenB,273 [ | e [ e | oesenessessseenenes | oeves 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP.......cccovvvirirnrrmirieninninerrnninenrenesnensnees | eovnees | eene | erererernn300.000 [ viviern25.48 [ 25.478 | oo 7,644 [100.22.900 | vvcivieninencnndB,870 | i 844 | s | rrreniseienieninnnes [ | v | s | oereessensnseenes | veves 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP........cccoevvviriniinriirnninrisnicssissisesisnisnins [ covnnies | oo | 00000 1,545,000 | eecin25.50 [....25.500 | vvcivennenn39,397 [100.22.900 | oo 35,381 | i 39,397 [ s | [ | e [ s | oesissssssssinnies | oenes 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP........ccovvvrerirmrineerenisrineriennsnenienisnesenees | wovsees | vene | evererennn300.000 [ 12534 [1.25.338 | oo 7,602 [100.22.900 | wocicvviirnenerndB,870 | i 7,802 [ i | vvvisnienienincenenes [ o | oeeesessssssnesssssnenns | sensssessssesnssensns | oessessesssnsesnenes | veves 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP........ccccovvvirivniiniieninnisniceninninenisninnines s | eeie | ieererenn00.000 | 2541 [1.25.409 | i 10,164 [100.22.900 | i §,160 | i 10184 [ s | [ | v [ s | oereessssnninins | oo 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP........ccovvrrerirnrrmeereniseenerisnssnensnensssessennns | wonseens | vene | overeneeenid00.000 [ 12540 [...25.399 | i 10,160 [100.22.900 | oo, 160 | i 10,180 [ oo | vvriesieieniscinenns [ cernreinsinesiesinsenes | coeesesissessesssssnenns | snsssessssssnessesses | oesssnesssssssssnenes | oeves 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP........cccovvvirivnrrmirieninninerinnnrnenirenirsnennnees | eovnres | eene | erererenen300.000 [ iiiiern25.39 [10.25.392 | oo 7,618 [100.22.900 | eviiiiininencnndB,870 | e 7818 [ s [ vrrsrieienierinnees [ e | e | s | oereessessnneenes | veves 0 P1LFE... | 11/05/2012
40429C 60 7 |HSBC FIN CORP........ccovvierinrinrireniseineriensssensnensseesennas | eonneens | eeee | onerinenenid00.000 [ i 2540 [...25.398 | oo 10,159 [100.22.900 | e, 160 | i 10,159 [ oo | vreieniseieniseinenns [ conneinsissisesinsenes | oeeeseeinsessessessnnnes | sessesessssisssssssns | oesesnesssssssesneses | oeves 0 P1LFE... | 11/05/2012
49446R 77 8| KIMCO REALTY 5.5% PFD.....ccvvvrmrerrrinirerirereneeneninneins | woeeens .4,000.000 |..............25.00 |.....25.000 | ................100,000 |.....19.450 | ......ccccc00oeec. 77,800 | werirrrrrerr 100,000 | oovoevoovvecrirerincins | e 5,800 | i [ | v | e | e 0 P2LFE... | 07/16/2012
49446R 77 8| KIMCO REALTY 5.5% PFD.....c.coooiemiiiiiirernrineererineissninnns | vvrens | eve | cvvenies 1,000.000 |.............24.83 |....24.830 | ......c...........24,830 [....19.450 | ..ccoooiiinnn 19,450 | oo 24,830 [ | 2,083 [ | || s | 0 P2LFE... | 08/02/2012
49446R 77 8 |KIMCO REALTY 5.5% PFD.....covvvrrrirererrnerierimsenenisninns | eoveens | o | cveviens 1,000.000 |..............24.88 |....24.876 | .....ccoc0... 24,876 [....19.450 | ..o 19,450 | oo 24,876 [ oo | vvrirrriiennennneB88 | i | e || e | e 0 P2LFE... | 08/08/2012
49446R 77 8| KIMCO REALTY 5.5% PFD......ccovvmrvrervrirernrneirnrneisnnenns | vvrens | vee | errereene 417,000 | i 25.24 (125237 | 86,236 {100 19450 | ovviiiinnennn86,4871 | iviiiiiiri008B,236 [ oo | e [ orensienisssiennnies | aensiessssesensssienns | oosierssssesesnseesns | sesiesssessssnssoesnns | voves 0 P2LFE 11/05/2012
49446R 77 8| KIMCO REALTY 5.5% PFD.....ccovverveenerernrrnerreeerneesseirnenns | eovsens | eeee | vrererernn546.000 | iiriiin25.23 [10.25.229 | oo 13,775 (10019450 | i 10,620 | vl 13775 [ | i@, 5T4 | s | e [ e | oesenesssssiseenenes | oeees 0 P2LFE... | 11/05/2012
49446R 77 8| KIMCO REALTY 5.5% PFD......cvvvrmririinrrnerirereseeenieniis | e .4,000.000 |..ccooeeernn25.19 |.025.193 | 100,773 {10 19.450 | e 77,800 | e 100,773 | s [ e | e | e | s | e | o 0 P2LFE... | 02/06/2013
59156R 60 3 |METLIFE INC PFD SER B.......cccovvumirierieirnniineineiieenienens [ eoveens | e | ceriiens 1,880.000 | ........c.....25.79 [....25.793 | oo 88,491 [1.24.900 | oo 88,812 | 88497 [ | 8,305 [ s | e | s | e | e 0 P1LFE... | 11/05/2012
59156R 60 3| METLIFE INC PFD SERB.......cocovvevirirneieinerseieresisseeninnes [ oninns 2,000.000 | ..ooeerernn25.79 {02579 | 81,682 | 10024.900 | oo 49,800 | i B1,582 | i e | s | s | s | e | o 0 P1LFE... | 11/05/2012
69360J 68 5|PSBUSPARKS 6% PFD........cccooviriiriririininniseiiesienins | covii 8,000.000 |..............25.00 |.....25.000 | .................200,000 |.....20.200 | .........c...... 161,600 | .....cc..ec0.ee0. 200,000 | oo | everirennenn 12,0000 | i e | e | e | o 0 P2LFE... | 05/03/2012
69360J 71 9|PSBUSINES PK 6.45% PFD. .4,000.000 100,000 | e | B850 | e [ | e | e | 0 P2LFE... | 01/10/2012
74460W 10 7|PUBLIC STORAGE CUMULATIVE PREFERRED SERI....... | ........ 4,370.000 100,362 | ovoovveerverinerirenins [ erverireninennn 1,338 | i [ | e | e | o 0 P1LFE... | 06/25/2013
74460W 10 7|PUBLIC STORAGE CUMULATIVE PREFERRED SERI....... | oo | coee | corvienns 4,419.000 |...ccc..e.22.59 [....22.594 | 99,841 | 18870 | civiiiiinirnen83,387 | 9,841 | i s | s | s | i | e | e 0 P1LFE... | 07/15/2013
756109 70 8|REALTY INCOME CORPORATION.......cooeverrerrerereerrninens | vevernee [ wee | cvvrecens 1,000.000 |.............25.70 |.....25.696 | ......cccc0e.25,696 |[....24.500 | .ooovvvviriennni 24,500 | coooiiiiirnieni25,698 [ oo | v 3,375 i | e | e | e | s 0 P2LFE... | 07/19/2012
756109 70 8|REALTY INCOME CORPORATION........ooovvvuriririrrinriinnns | ceviens [ wee | cvirens 1,000.000 |.............25.70 |....25.696 | ......ccc.cc..e.25,696 [....24.500 | .ooooiiiiiicencni 24,500 | cooiiiiiiiinicni25,898 [ oo | e | s | s | s | s | 0 P2LFE... | 07/25/2012
857477 50 9|STATE STREET CORP.......ccoovvmrrrrrrirenerrennnenireniseesnnns | vevinens | ere | ereeerenn2, 178,000 | i 25,73 |1.0.25.728 | ooivieernn56,035 | 10.20.700 | oovvouivenrrcnd5,085 | oiiiiiierne58,035 | e [ e | v | overinesessssssessens | sevsessssssesssssnees | consessessnsssnessnes | e 0 PILZ...... 04/22/2013
857477 50 9 |STATE STREET CORP.......ccovvrvrmrrnvrnnnniinnnerenisnsensnenns | eovneins [one | vereeeenn1,400.000 [ 1002572 110025725 | oo 36,015 [ 11020700 | cooiiiineernni28,980 | i 36,015 | oo [ | e | rorsseisssssensssesens | e | oo | oo 0 P1LZ...... 04/22/2013
857477 50 9|STATE STREET CORP.......cccovurmremrrneinerisnninerneninseisenns | sevinens | ene | eeveerrnnen00.000 | ciiiiinnni25.73 10025732 | i 10,293 | 1120.700 | covvivciiienrnnnn8,280 | i 10,293 | i [ | ceviesineeissisensenins | eoesisessessssessessens | sessesssesssnesssssnees | sessesssssnsssnessnee | oees 0 PILZ...... 04/22/2013
857477 50 9|STATE STREET CORP.......cccovrmirrirnrencrrnnninerrenirseennnns | vevivene | ere | evreerreneni00.000 | civiiiennnn25.72 |10025.723 | v 5,145 |110020.700 | oo, 140 | 5,145 | e e 809 | e [ | vevveriesseninninees [ ceveriessnsseninee | s 0 PILZ...... 04/22/2013
857477 50 9|STATE STREET CORP.......ccoovvvmrinrrnneinernnninnnnennseisnnns | eevinens | ene | ereennneni200.000 | civiviieenn25.71 | 10025.713 | 5,143 100020.700 | oo, 140 | 5,143 | i [ | v | eeesissinessnsisensnns | sevsessessseessssinnes | cenessonssssssnsssnse | oees 0 PILZ...... 04/22/2013
902973 83 3|U.S. BANCORP DEP SHS PFD......ccccocourmremernvernnrrnerrerirnee | vevinene | ene | 2r00er0e2,850.000 | covviveeernn27.51 |100027.509 | oo 78,401 {11.26.300 | ovvonvvrenreecnn 74,955 | e 78401 | e [ e 831 | i [ | v [ e | e 0 P2LFE... | 05/04/2012
929042 85 1|VORNADO REALTY 5.7% 2200,000 | ..o [ e THA00 | i i | s | | 0 P2LFE... | 07/18/2012
949746 74 7|WELLS FARGO & CO 5.2%PFD.........ovvvrirrreernerinernerirenes | vevenee | oee | cevreeens 4,000.000 100,000 | ovovcererenrrrnenrenins [ e, 2000 | vt e | e | e | e 0 P1LFE... | 08/09/2012
G68603 12 8| PARTNERRE LTD....coooiiierinirienirirsniieninssisenienesssessssinns | wvene | e | coviiens 7,728.000 ....156,260 200,715 | oo | 8988 | s [ | | e | 0 P1LFE... | 05/08/2013
949746 72 1| WELLS FARGO & CO......ooovvmrirrireeineiseiiesiesiseissssiseiss | ceveees 62,017 | coooeerierreeend TTBB9 | oo | e [ coneeinsissiissiesines | ceresessssesessssienses | sresesessssnessnsies | oessseensessnessnnes | oeees 0 P1LFE... | 01/09/2013
949746 72 1|WELLS FARGO & CO ..10,150 BLBB0 | ..ovveererrerrererinens | et | e | e | e 0 P1LFE... | 01/09/2013
949746 72 1|WELLS FARGO & CO.......coevviriririiniiseicciienssieneissies | covens 24,989 | oo B1,267 | i | s | | s | s | s | o 0 P1LFE... | 06/04/2013
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Annual Statement for the year 2013 of the Catholic Ladies of Columbia

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other- Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CUSIP o of Per Per Carrying Fair but During but Increase/ (Amortization)/ | Impairment B/AC.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
59021F 20 6|MERRILL LYNCH PFD CAP TR 7.0% 1 [ I 100,000.000 ...106.927 8,981 | e 7,000 | i | [ | | 0 P3LFE... | 01/01/1998
74460D 14 1|PUBLIC STORAGE OO O O 100,000.000 |................6.50 | ......6.500 | ...................61,600 |..... 93.480 . 6,251 | ... . (19,200) (19,200) P1LFE... | 04/05/2011
808513 20 4| THE CHARLES SCHWAB CORP........ccocoimiimimmnrinninninns | cornens R 50,000.000 |...............6.00 | .....5.625 | ...................53,330 |..... 87.960 | ..cooeernnnn43,980 | i 53,330 [ i 2,992 | s 3,000 | i | | | e | oo 0 P2LFE... | 08/08/2012
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... . . 2,353,574 | ... XXXcooo [ e 2,021,347 | ... ..2,391,974 |. 16,224 129,645 0 0 (19,200) | .oovvevrenriens 0] .. (19,200) 0 |..XXX... XXXeoone
8999999. TOtal = PTEEITEA SOCKS. .....ccoueeeieeerietee s ssnsenies | oereesesnenes 2,353,574 | .. XXX.oo | v, 2,021,347 | ...... 2,391,974 | . 16,224 129,645 0 0 (19,200) | ..ovvvrvrrrrnees 0].. (19,200) 0 |.XXX.... [..XXX.......




Annual Statement for the year 2013 of the Catholic Ladies of Columbia

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

(A%

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 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
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

464288 68 7|ISHARES S & P U.S. PREFERRED STOCK . | ........ | | 3,500.000 128,905 | ........ 36.830 | oo 128,905 | ..o 137,481 | . 7,272 ()] R O (9,765) | .oovervrinririerinens | I 03/19/2012
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ettt enee | nerenesner e nnenes 128,905 |....... DS S 128,905 | oo 137,481 | ...... 0 7,272 0 ..(9,765) 0 ... (9,765) XXX..... XXX
9799999. Total - Common Stock..........cccuueniinniinnne 128,905 |...... XXX....... 128,905 137481 | ...... 0 7,272 0 ...(9,765) 0 ... (9,765) | . XXX..... XK
9899999. Total CommOon and Prefermed STOCK. ...t 2482479 |...... XXX..ooo. ...2,150,252 2,529,455 |. 16,224 136,917 0 (9,765) 0. (28,965) | . XXX..... XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.




Annual Statement for the year 2013 of the Catholic Ladies of Columbia

SCHEDULE D - PART 3
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
Bonds - Industrial and Miscellaneous

001055 30 0|AFLAC INC 5.50% SUB PFD... .| 09/19/2013 | EDWARD JONES.... 100,055

00206R BA 9 |AT & T INC GLOBAL NOTE ....| 10/07/2013 | EDWARD JONES.... 102,375 802
031162 BE 9 |AMGEN INC.........coovvviriiviriieriirens ... | 08/12/2013 | RAYMOND JAMES. B8,TT4 | oo 80,000 | 1,106
04010L 60 8|ARES CAPITAL 5.875% .| 04/29/2013 | EDWARD JONES.... 100,880

04010L 60 8|ARES CAPITAL 5.875% 06/10/2013 | EDWARD JONES.........ooimiiirieniieeiieeiseesissesessss s ssssssssesessesssssnens | coesesesssssenns 29,679

04010L 60 8|ARES CAPITAL 5.875% .| 06/10/2013 | EDWARD JONES.... 20,297

04650N AB O [AT&T 10/15/2013 | WELLS FARGO............... 196,992

04650N AB O [AT&T 10/29/2013 | WELLS FARGO.... 98,406

054303 BA 9| AVON PRODUCTS INC 11/13/2013 | WELLS FARGO............... 197,806

06849U AD 7 | BARRICK AUSTRALIA FINANC COMPANY GTD.... 05/10/2013 | WELLS FARGO........ccooueiireeiriesieesiseesiessisssssssssssesssssssssessssssssssssssesssssnens | woesesesesssenns 169,691

06849U AD 7 |BARRICK AUSTRALIA FINANC COMPANY GTD.... .... | 05/06/2013 | WELLS FARGO............... 211,806

084664 BU 4 |BERKSHIRE HATHAWAY FINANCE CORPORATION ... | 04/05/2013 | RAYMOND JAMES. 147,701

084664 BU 4 |BERKSHIRE HATHAWAY FINANCE CORPORATION ... | 07/05/2013 | RAYMOND JAMES, 96,587

093662 AE 4 |BLOCK FINANCIAL LLC SR UNSECURED . .... | 01/28/2013 | WELLS FARGO............... 104,376

093662 AE 4 |BLOCK FINANCIAL LLC SR UNSECURED..........cccooviiriiiniinriissiisseissseisseissnisnnins | coveeneieanens 02/12/2013 | WELLS FARGO......covoiiviieiiieiiseiississssisssssssssssssssssssssssssssssssssssssssnens | connesesnssenns 104,456

093662 AE 4 |BLOCK FINANCIAL LLC SR UNSECURED ... | 03/07/2013 | WELLS FARGO.... 104,078

12612W AB 0 |CNF INC - SENIOR DEBENTURE .... | 01/31/2013 | WELLS FARGO............... 214,211

12612W AB 0 |CNF INC - SENIOR DEBENTURE .... | 03/27/2013 | WELLS FARGO............... 107,007

14149Y AW 8| CARDINAL HEALTH, INC . e | ... | 05/07/2013 | RAYMOND JAMES. 133,775

18683K AC 5| CLIFFS NATURAL RESOURGCES..........cooriiriiimiiiireiieseiseiissesissssssnsssssssesssseenssens. | cosenesesnniens 12/04/2013 | WELLS FARGO..........vveriiiciiiieiiseiissssssisssessssssssssssssssssssssssssssssnssens | covessesennenes 99,137

237194 AE 5|DARDEN RESTAURANTS NOTES.... ... | 08/15/2013 | WELLS FARGO.... 97,942

237194 AE 5|DARDEN RESTAURANTS NOTES.... ... | 08/19/2013 | WELLS FARGO.... 293,181

237194 AE 5|DARDEN RESTAURANTS NOTES .| 09/03/2013 | WELLS FARGO.... 196,038

24702R AQ 4 |DELL INC SR UNSECURED .... | 11/06/2013 | WELLS FARGO............... 192,043

257559 AJ 3| DOMTAR CORP ST UNSECURED........cccosuviiiriiniiniiiisienisrisssissiissssesisssasssissiaenes. | sovesssesssiens 10/02/2013 [ WELLS FARGO.........oooriviririrnieisissie s ssssssssessssssssessasens | sesssssossenes 212,891

28209N AZ 2 |EFFINGHAM COUNTY GEORGIA INDUSTRIAL DEVE.. ....| 12/17/2013 | EDWARD JONES.... 136,116

29364N 83 5|ENTERGY MISS 6.00% PFD FIRST MRG BONDS..... ... | 08/19/2013 | EDWARD JONES.... 89,352

29364W 40 5|ENTERGY LOUISANA 5.875% ... | 06/24/2013 | EDWARD JONES.... 2,507

29364W 40 5|ENTERGY LOUISANA 5.875% . | 06/24/2013 | EDWARD JONES.... 2,732

29364W 40 5|ENTERGY LOUISANA 5.875%.......ccvvvemrrmirierirerirrinns 06/24/2013 | EDWARD JONES.........ooiiiiiiiiiienieriieinsisiiesissssessssissisesssssssesssesessssssnnss | sovesssssensiones 65,332

29364W 40 5|ENTERGY LOUISANA 5.875% ... | 06/24/2013 | EDWARD JONES.... 52,874

29364W 40 5|ENTERGY LOUISANA 5.875% ... | 06/24/2013 | EDWARD JONES.... 9,803

29364W 40 5|ENTERGY LOUISANA 5.875%.........ccommrveerrriicriiannnes ... | 06/25/2013 | EDWARD JONES.... 24,998

37247D AB 2| GENWORTH FINANCIAL INC NOTES . .... | 01/10/2013 | WELLS FARGO............... 104,305 542
37247D AB 2| GENWORTH FINANCIAL INC NOTES.......oviiirriirriirriiseissseeisssssesssssessssssssssssnnnes | soeeesessseons 02/11/2013 | WELLS FARGO.......ovvorriiririreesiessiessisessisesss s sssnses | soosesssssssnns 211,005 | .ooverrnrnernnninreiiernnneenn200,000 | i 2,131
373334 JS 1|GEORGIA POWER COMPANY .... | 10/14/2013 | WELLS FARGO............... 194,922 | ooovvvereverecrecereneirereireneersni 200,000 | s 1,214
373334 JW 2| GEORGIA POWER COMPANY ... | 03/22/2013 | RAYMOND JAMES, 102,442 143
38143Y AC 7|GOLDMAN SACHS GROUP INC ... | 06/13/2013 | WELLS FARGO.... 206,080 | ....ooorrreerrrriereiieneiiereiienenrenenni200,000 | 1,684
423074 AF 0|HEINZHJCO-NTS.......... . .... | 02/19/2013 | WELLS FARGO............... 107,005 655
423074 AF 0| HEINZ HJ CO - NTS.....iiiiriiiiriieeiiieesisessi i | covssesssinnnns 02/27/2013 | WELLS FARGO........vvommriiriiireesiessiessiessisesss s sssenses | wooesessssssenns 107,755 868
428236 BR 3 |HEWLETT-PACKARD COMPANY DEBENTURE. ... | 04/02/2013 | WELLS FARGO.... 103,475 333
428236 BR 3|HEWLETT-PACKARD COMPANY DEBENTURE. .... | 04/03/2013 | WELLS FARGO.... 103,302 383
444859 BB 7 |HUMANA, INC . | 03/05/2013 | RAYMOND JAMES. 29,559 339
472319 AC 6| JEFFERIES GROUP INC DEBENTURES...........cccoovvmmmiiiiniiiinnienas - .... | 12/05/2013 | WELLS FARGO............... 208,255 521
472319 AC 6| JEFFERIES GROUP INC DEBENTURES..........ccoouvvvmmrriirriiinriinns I I 02/25/2013 | WELLS FARGO........vvormrviririeesiesiiessiessssessssssssssssss s sssessss | wonessssssssonns 103,130 747
472319 AC 6| JEFFERIES GROUP INC DEBENTURES...........cccoooimmriimirrirannninns I I 02/25/2013 | WELLS FARGO.......ccooueiireeirieiieesisesiessisessssssssssssssssssessssssssssssssessssseness | cosesesesssssenns 51,762 373
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Annual Statement for the year 2013 of the Catholic Ladies of Columbia

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
472319 AC 6| JEFFERIES GROUP INC DEBENTURES...........cooooiiiriiireiiereeieseeinseeissesesessessesesienens. | ceveseneeennens 06/11/2013 | WELLS FARGO........cooueiireeirierieeeissesisssissssssssssssssssssssesssssssssessssessssseness | wosesesssesssenns 100,927 | cooooeceeceieeeieneeeeseerenis 100,000 | .ooeeereeirreeireeieeeeieeeeieeeeeeeses 2,587
472319 AE 2| JEFFERIES GROUP INC.........ccccoeuvs .| 06/17/2013 | WELLS FARGO.... 107,351 215
476556 CP 8| JERSEY CENTRAL PWR & LT WI SENIOR NOTES... ....| 12/03/2013 | WELLS FARGO.... 210,980 747
494550 AT 3| KINDER MORGAN ENERGY PARTNERS. ... | 09/27/2013 | WELLS FARGO.... 103,721 274
494550 AT 3| KINDER MORGAN ENERGY PARTNERS. .| 09/25/2013 | WELLS FARGO............... 105,396 242
500255 AN 4| KOHLS B.0%.......coouurveruieimciiiceiiceeiesesiesesssesesssesesisssessesesssesesssesesssesessssesssssesssesssssnns | covesesesennens 04/01/2013 | WELLS FARGO........coouevirciiriesieesieesisessisessssssesesssssssssesssssssssessssesssssenens | wooesesesssnsenns 214424 | s 200,000 | ..o 2,633
500255 AN 4 |KOHLS 6.0% . | 08/28/2013 | WELLS FARGO............... 103,642 100,000 800
539830 AZ 2|LOCKHEED MARTIN CORPORATION ... | 12/13/2013 | RAYMOND JAMES. 19,909
548661 CJ 4|LOWES COMPANIES INC BONDS...... ... | 06/26/2013 | WELLS FARGO............... 105,176
57583U XX 1|MASSACHUSETTS STATE DEVELOPMENT. .| 08/19/2013 | EDWARD JONES.... 96,905
61945C AD 5 |MOSAIC CO SR UNSECURED...........coooiriiireiireeicesiesesiesesissessssesesssesssesssssssesessesens | coeseneseneeens 12/19/2013 | WELLS FARGO...........ovemeeirieieeeiecesisesisssissssissssssssssssssss s | covesesesensenes 208,206
626717 AG 7|MURPHY OIL CORP SR UNSECURED .... | 02/07/2013 | RAYMOND JAMES. 95,408
626717 AG 7 |MURPHY OIL CORP SR UNSECURED ....| 03/26/2013 | WELLS FARGO............... 189,650
64763F RW 1 |NEW ORLEANS LA PUB IMPT BDS. ... | 07/15/2013 | RAYMOND JAMES, 92,505
651639 AM 8| NEWMONT MINING CORP.. . | 05/29/2013 | WELLS FARGO............... 188,231
651639 AM 8 | NEWMONT MINING CORP.........cooiiiriiriiiiiiinniisnsiississsissssssssssssssssesssnsssssssenns | covessneieinens 07/29/2013 | WELLS FARGO.......cooriiiriiiieiiseiissiessissssssssssssssssssssssssssssssssssssssssness | conssesnssenns 97,923
651639 AM 8| NEWMONT MINING CORP.. .... | 08/01/2013 | WELLS FARGO............... 96,381
65339K 80 3|NEXTERA ENERGY. ... | 02/28/2013 | EDWARD JONES.... 206,914
65504L AK 3|NOBLE HOLDING INTL LTD .... | 04/17/2013 | WELLS FARGO.... 211,704
65504L AK 3| NOBLE HOLDING INTL LTD . | 04/29/2013 | WELLS FARGO.... 209,152
682680 AN 3| ONEOK INC NEW NOTE........ccoviiimiiiimiiiineiisseiesesissssienssisssssssssssssssssssssssssssesssesnnns. | covesenesenens 07/22/2013 | EDWARD JONES.........ccooviiiiiiiniiiniissisessissesssssssssssasssssssssssssssssssssesnens | coenesessnssenns 104,924
682680 AN 3| ONEOK INC NEW NOTE... ... | 08/14/2013 | WELLS FARGO.... 188,342
682680 AN 3| ONEOK INC NEW NOTE... .| 08/12/2013 | WELLS FARGO.... 191,500
69352) AK 3|PPL ENERGY SUPPLY LLC SENIOR NOTE 11/18/2013 | WELLS FARGO.... 196,632
71645W AR 2| PETROBRAS INTL FIN CO COMPANY GTD 11/18/2013 | WELLS FARGO............... 101,984
717265 AM 4| PHELPS DODGE CORP BOND.........ccotiiiiiiiiiiiiinisniieiiesiisesiesssisssssssesssiesssenisnns | sevesssesssiens 11/07/2013 [ WELLS FARGO.........oeviririririeisisie s sssssssessssssssessasens | sesssssonsenes 211,243
756109 AG 9|REALTY INCOME CORP .... | 09/17/2013 | WELLS FARGO.... 103,637
756109 AG 9|REALTY INCOME CORP ... | 09/16/2013 | WELLS FARGO.... 103,637
78387G AQ 6|SBC COMMUNICATIONS....... ... | 09/16/2013 | WELLS FARGO.... 105,881
78442F EQ 7|SLM CORP . | 04/08/2013 | WELLS FARGO............... 100,753
786514 BA 6| SAFEWAY INC DEBENTURES........ccoiviniiiiiiicinsieisnissiesessssssessssssssssssssssssssessssssnsne | aosssnssnssns 10/01/2013 | WELLS FARGO............... 103,395
786514 BA 6| SAFEWAY INC DEBENTURES 10/02/2013 | WELLS FARGO.... 104,004
786514 BA 6| SAFEWAY INC DEBENTURES 11/19/2013 | WELLS FARGO.... 105,236
790849 AK 9|ST.JUDE MEDICAL, INC ... | 12/13/2013 | RAYMOND JAMES. 76,231
878742 AE 5| TECK COMINCO LIMITED 6.125%... . | 09/19/2013 | RAYMOND JAMES. 96,474
88732 BB 3| TIME WARNER CABLE INC COMPANY GTD........ovvvirrrirmrrirneisssisesessssesssssessssssnns | covesssnsssinnns 05/15/2013 | WELLS FARGO........vvermriirieireesiessiessisessssesss s sssssss | woosessssssenns 157,910
911684 AD 0|US CELLULAR CORP... ....| 03/12/2013 | WELLS FARGO.... 105,947
911684 AD 0|US CELLULAR CORP... ... | 06/03/2013 | WELLS FARGO............... 212,044
912920 AC 9|US WEST COMMUNICATIONS............... ....| 03/18/2013 | WELLS FARGO............... 101,006
92343V BE 3|VERIZON COMMUNICATIONS INC.... .| 04/10/2013 | RAYMOND JAMES 78,354
92344G AX 4|VERIZON GLOBAL FDG CORP BONDS 08/23/2013 [ WELLS FARGO.......ocvivirrsiiiiicrsiiinessissse s ssssssssesssssssssssssses | wosesssssssanns 213,562
92344G AX 4|VERIZON GLOBAL FDG CORP BONDS ... | 09/23/2013 | WELLS FARGO.... 104,243
92857W AB 6| VODAFONE GROUP PLC .... | 09/11/2013 | WELLS FARGO.... 107,748
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES ... | 06/26/2013 | WELLS FARGO.... 103,183
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES .| 07/01/2013 | WELLS FARGO............... 104,704 ,
929903 AM 4| WACHOVIA CORPORATION SENIOR NOTES.........oourviumiiimmrrirriiesiissssinnsssensssnnes | coveesssinnnns 07/15/2013 | WELLS FARGO........vvirmriirerireerieeiisssiessssessssssss s sssessss | wosesessssssonns 263,256 | ..o 250,000 | coooovverriireeiieeieesi e 6,378
931422 AK 5| WALGREEN CO......ccoooviiiiiiieiiiiiiseeissesisesiessisssssssesssssssssessessssssssssssssessseensssns | covesesesennnens 07/05/2013 | RAYMOND JAMES...........cooiriiimiiiceeiesesiesesiesessesesisesesisesesessssssssssssessssenssens | coesesesesssenns 121,085 | oo 130,000 | oo 1,748
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SCHEDULE D - PART 3

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

959802 AH 2| WESTERN UNION CO.....ccoureurrmrirririeserissssiessesssessesssesssessesssessssessssssssssssssesssnsssnns | sesesssessssans 01/22/2013 [ WELLS FARGO........coumvirrereirerisisesiesseeesesssssssessessessssessssssessssssesssesssnssesss | sevssesssssesns 204,229 | oo 200,000 [ ..oorverrerrereereeeeri e 2,342

959802 AM 1| WESTERN UNION CO.....ccoutiiimiiiiiniiisinisiisssisenssesesssnsssssssssssessessssssssssssssssensssnsssnsses | sonesssessssiens 05/02/2013 [ WELLS FARGO......cvuuiiriiririsiiisiiisiiens st essesssnisssnsssnssnssssnssenssnnes | sevssenssssesns 208,521 196,000 | ..vovieriiiiie s 4,591
3899999, Total - Bonds - INAUSHIAl ANA MISCEIIANEOUS..............c.c.veiuereiiectereiceeieteietete ettt sa et eteae et esastetenseeesesess eaesesessssesesesassssesassesebesasseeessesetesesasaesassesesesesessetenesetesasansesensnsesesessntesanaseens 12,150,996 ..11,289,332 132,474
8399997. Total = BONAS = PaM 3. s 12,150,996 11,289,332 132,474
8399999. Total - BONdS.......coiiiiiciiiisiiei i 12,150,996 11,289,332 132,474

Preferred Stocks - Industrial and Miscellaneous

29364D 77 9|ENTERGY ARKANSAS INC 1ST MTG BD....... vee | 0772212013 | EDWARD JONES.........ooviiiriiiicireriisinsie st ssssssessesssssssnsessans | sressenes 376.000 99,757

31679B 20 9|FIFTH STREET FINANCIAL CORPORATION vev | 05/08/2013 | EDWARD JONES........ooiimrimimiieisesiessseeiseesssise st sss s ssssesssessssises | sbsesssessssssssssssssssssssssesssasess 3,982.000 100,674

369622 41 0|GENERAL ELECTRIC CAPITAL CORP ... | 09/09/2013 | EDWARD JONES.. 12,300.000 10,922

369622 41 0|GENERAL ELECTRIC CAPITAL CORP . veve | 09/09/2013 | EDWARD JONES........ouiimiimiiiiaeiiesisesiseesss e ssessesssessss e ssssesssesssssssssssns | oesissssassssssssesssesssessssenns 124,975.000 110,878

402479 74 5| GULF POWER COMPANY ......ccooirimrimrimeemmersinessessesissessessssssesssesssssssssssssssssssesssesssne | sesesssessssens 09/20/2013 | EDWARD JONES.. 14,650.000 14,106

402479 74 5| GULF POWER COMPANY.... veve | 09/20/2013 | EDWARD JONES........oiiirririiiieiiesies st sssesssesssssssssssens | sessssssesnessns 5,000.000 4,817

402479 74 5|GULF POWER COMPANY.... . | 09/20/2013 | EDWARD JONES.. 25,000.000 24,082

402479 74 5| GULF POWER COMPANY ......ccoivimririiierinniicrirenirsenns v | 1211212013 | EDWARD JONES........ouiiiririiiiiisiiieiiesi st ssnisns | shessssesssessssssssssnsssnesssesssesens 1,000.000 23,826

49446R 77 8|KIMCO REALTY 5.5% PFD........ . | 02/06/2013 | EDWARD JONES.. 100,773

724479 50 6|PITNEY BOWES INC NT 04/22/2013 | EDWARD JONES.......oooiirieiiiairieriesissessessssssesssesssesssesssssssesssssssessesssssssesss | oesssessssssssssnsssesssessssssssssonsd 4,361.000 112,730

724479 50 6|PITNEY BOWES INC NT vev | 0972072013 | EDWARD JONES........cooiiiiiiiiiiiieiiesiiteiss s | etesnsiassissssssisesssesiensions 101,500.000 99,968

74348T 20 1|PROSPECT CAPITAL CORPORATION..... vev | 08/14/2013 | EDWARD JONES........ociimiiririirierierieeeseesssssse st ssessssssssessssssssssns | svsesssesessesns 3,528.000 89,692

74460W 10 7|PUBLIC STORAGE CUMULATIVE PREFERRED SERI v | 06/25/2013 | EDWARD JONES........ooovmiiriiiiieirerisisiesie st issnsessans | ressessssssessssssssasssessessssssessanes 4,370.000 100,362

74460W 10 7|PUBLIC STORAGE CUMULATIVE PREFERRED SERI .... | 07/15/2013 | EDWARD JONES.. 99,841

816300 40 4|SELECTIVE INS GROUP INC.......ocvuiiiirieririeirnirieriseriessesesssessssssssssensesssesessssssssenes. | sevesssessesens 05/08/2013 | EDWARD JONES.. 300,315

83413U 30 8|SOLAR CAPITAL LIMITED SENIOR NOTE ....| 06/10/2013 | EDWARD JONES.. 25,088

83413U 30 8|SOLAR CAPITAL LIMITED SENIOR NOTE ....| 06/10/2013 | EDWARD JONES.. 32,494

857477 50 9|STATE STREET CORP. .... | 04/22/2013 | EDWARD JONES.. 56,035

857477 50 9|STATE STREET CORP. . | 04/22/2013 | EDWARD JONES.. 36,015

857477 50 9|STATE STREET CORP 04/22/2013 | EDWARD JONES........ociiiiiiiiieiniissiesiseissssie s issssssssssssessesssssssssessens | sressnes 400.000 10,293

857477 50 9|STATE STREET CORP. cev | 04122/2013 | EDWARD JONES........oiimiiiineiieiieeiseisssise s sessss e ssesssesssss s sssssnns | eevsenes 200.000 5,145

857477 50 9|STATE STREET CORP. v | 0412212013 | EDWARD JONES.......ooiiiieiiinerierieriscesssise et ssessssesssesssssssessens | sevsenes 200.000 5,143

92276M 20 4|VENTAS REALTY LP.. ... | 02/28/2013 | WELLS FARGO............. 100,000

G68603 12 8|PARTNERRE LTD . | 05/08/2013 | EDWARD JONES.. 200,715

949746 72 1|WELLS FARGO & CO............... 10/09/2013 [ EDWARD JONES.......ccoviiiririiisiseiesisissiesse s ssessesss st sssssessesssens | svsssnsssessesssssessosssssesssessnssaes 3,055.000 77,569

949746 72 1|WELLS FARGO & CO.... v | 10/09/2013 | EDWARD JONES.......ooiimiirinerieriseseseesssisessesssessssessssssssssssesssssssessssssssssssssns | sessenes 500.000 12,698

949746 72 1|WELLS FARGO & CO......cccoo.uus . | 06/04/2013 | EDWARD JONES........couuiiuiiiuiimsiisienesnesstesssssssissens s sssssssssssssesssssssessssnsssssseses | oesssesssssssssssssssssensenssssesssssens 1,231.000 31,267
8499999, Total - Preferred Stocks - Industrial and MiSCEIANEOUS.................c.ccvueviiieriieereeieeveeecieeeeceeteeeteveee e 1,885,205 0
8999997. Total - Preferred Stocks - Part 3........coviiiiissicssssnsnis 1,885,205 0
8999998. Total - Preferred Stocks - SUMMANY IHEM fTOM PA ...t E 4840488888818kttt 299,098
8999999, Total - Preferret STOCKS..........c..cieiiiiicteiccee ettt sttt ennaeaenan 2,184,303 0
9799998. Total - Common Stocks - Summary Item from Part 5.........c.cccooevenes 301,313
9799999, Total - Common Stocks.............. 301,313 0
9899999. Total - Preferred and Common Stocks 2,485,616 . 0
9999999, Total - Bonds, Preferred and COMMON SEOCKS............cu.eiuiiiieiieiieiiieieisie sttt ss st s s esessesses se4ssssesssesse s s s et es s s s e b s b b s s s b bbbt s s s et s et s e b st n e nna 14,636,612 | .coovoveeieeeine XXX 132,474
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
516393 HU 2|LANSING MIBLDG AUTH......cocovrimriirerieririeiinninne ... | 06/03/2013. | WELLS FARGO 100,000 100,000 | .oovvree 101,620 0 [ e 100,304 | i | v (304) | v (304) | e 2,825 |06/01/2020.
542402 GY 2|LONG BEACH CA BD FIN AUTH LSE REV-SHYLIN| ... | 05/01/2013. | WELLS FARGO .100,000 .100,000 .102,002 0 05/01/2023.
LOS ANGELES CA - CMNTY REDEV AGY FING
54438E GR 3|RE ... | 12/02/2013. | WELLS FARGO 20,000 ...20,000 20,585 0 . [ 12/01/2017.
57429L AL 0|MARYLAND TRANSN-LTD OBLIG REV................. ..107/01/2013. | WELLS FARGO 5,000 5,000 | ccooorrrrees 5,448 0 5,217 07/01/2022.
592247 YK 0|METROPOLITAN PIER & EXPO AUTH IL o | 12/16/2013. | WELLS FARGO........coovmrimrenrinnns v | v 100,000 | ...ccvoeeee 100,000 | .ovvvvee 100,000 0 12/15/2013.
592646 HT 3|METRO WASHINGTON DC - ARPT AUTH . 10/01/2013. | WELLS FARGO.........coovrvrirriririeens | coerrerireeesneessninens | evereeens 100,000 | ...cvvveee 100,000 | vovvvrnee 102,854 0 10/01/2019.
MINNESOTA ST HOUSING REV FINANCE
60415N E7 3|AGENCY .| 01/02/2013. | WELLS FARGO 5,000 5,000 | ccoovrrrrnnn 5,615 5,157 0 5,157 01/01/2032.
MINNESOTA ST HOUSING REV FINANCE
60415N E7 3|AGENCY ... | 06/03/2013. | WELLS FARGO 5,000 5,000 5,157 0 5,157 .101/01/2032.
612221 WN 7| MONTCLAIR TWP NJ REFUNDING TAX PENSION)| ... | 04/01/2013. | WELLS FARGO.........cccovvvermrvmrerens | covrrrmerverirerineeens | e 100,000 | ...ccvvveee 100,000 | ...c..e...102,092 | oo 100,423 0 04/01/2021.
613366 FR 9|MONTGOMERY CNTY MD LEASE REV AUTH...... ... 1 02/15/2013. | WELLS FARGO........coooemrimremernnns v | e 102,000 | ...ccvoeeee 100,000 0 02/15/2021.
677519 UM 0|OHIO - TAXABLE DEV ASSIST INNOVATION........ ... | 04/01/2013. | WELLS FARGO.........cccormrrmrrrrerirens | v | e 100,000 | ..oooveveee 100,000 0 10/01/2023.
67755W BK 0|OHIO ST DEV ASSISTANCE OH 166..........cccovnec. ... | 03/08/2013. | WELLS FARGO 124,111 100,000 0 10/01/2021.
702775 QN 0| PASSAIC NJ GEN OBLIG PENSION REFUNDING. | ... | 06/03/2013. | WELLS FARGO .100,000 | .. .100,000 .101,408 0 02/01/2016.
750021 R3  3|RACINE WI - GEN OBLIG - TAX....ovvvumrrierirrernens ... | 06/03/2013. | WELLS FARGO 100,000 | ...ccvvveee 100,000 101,250 0 06/01/2019.
764632 KX 2|RICHMOND CNTY NC ECON DEV GEN OBLIG.... | ... | 01/18/2013.| WELLS FARGO.........cccosvrummrermrirnens | onrerrmerneineninnciens | v 101,000 | ..coveeeee 100,000 0 05/01/2020.
791676 BK 4|ST LOUIS MO PARKING REV.......ccoovvmeveirerirnnne ... | 12/16/2013. | WELLS FARGO 5,000 5,000 0 12/15/2018.
804833 EF 4 |SAVANNAH GA HOSP REV.... ... | 12116/2013. | WELLS FARGO 60,600 0 07/01/2018.
804833 EF 4|SAVANNAH GA HOSP REV.... ... | 07/01/2013. | WELLS FARGO 10,000 0 07/01/2018.
83789P BH 9|SOUTH GATE CA CTFS PARTN .| 09/03/2013. | WELLS FARGO 5,000 0 09/01/2024.
TEANECK TWP NJ BRD ED G O REF BDS
878181 HA 7|TAXABL ... | 09/25/2013. | WELLS FARGO.........ccoovrimrererirens v | e 100,000 | ...cveveee 100,000 | vovvvvnee 101,154 | v 100,215 0 07/01/2020.
987830 HM 1| YPSILANTI MI - TAX CAP IMPROVEMENT REVEN] ... | 05/01/2013. | WELLS FARGO........coccosrrmmiimriinnns [ v | v 100,000 | ..cooveneee 100,000 | .oovvveee 102,284 ...100,000 0 05/01/2020.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... cvtuteutisersssesssers s s sess e ees ettt | eriiees 1,442,711 | ... 1,415,000 | ........ 1,437,000 1,418,919 | o 0 0 0 0 0 i 1,418919 |0 [ 023,793 | L...23,793 ... 54,551 | XXX.ooo
Bonds - U.S. Political Subdivisions of States
017348 BD 4|ALLEGHENY CNTY PAREDEV SPL TAX.............. .| 09/03/2013. | WELLS FARGO 20,000 | .ovvernnen 20,000 | .o 23,597 | covrrrerinn 20,000 0 09/01/2019.
DESERT HOT SPRINGS CA REDEV AGY TAX
250419 DS 4|ALLO ... | 09/03/2013. | WELLS FARGO 10,000 0 ... | 09/01/2023.
413893 BG 2|HARRIS CNTY HOUSTON TX SPORTS AUTH...... ... | 11/15/2013. | WELLS FARGO 25,000 0 . [ 11/15/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States.........coiiimiiinins wonnierssissississeessnines 55,000 | .............55,000 | .............61,904 | ................55,000 | .................. 0 0 0 0 0 {55,000 | vovrcevrceec0 | o0 | e | o0 | XXX......
Bonds - U.S. Special Revenue and Special A t
312910 UP 5|FED'L HOME LOAN MTG. CORP........ccovveniviirinne ... | 12/16/2013. | PRINCIPAL 410 410 A34 | s 410 0 410 06/15/2022.
31358U VB 9|FED'L NAT'L MTG ASSOC ... | 12/26/2013. | PRINCIPAL 620 620 658 | ..o 620 0 620 04/25/2023.
31358U WB 8| FED'L NAT'L MTG ASSOC .| . [ 12/26/2013. | PRINCIPAL 2,510 2510 | oo, 2,600 2,510 0 2,510 04/25/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special A S e 3,540 3540 | oo 3,691 | i 3,540 | i 0 0 0 0 0 3,540 [0 | civiiiinenn0 0 [ 1,165 | XXX......
Bonds - Industrial and Miscellaneous
00163X AM 2 [AMB PROPERTY LP......c.covvuniriirierinnrierireneieeens ... | 08/15/2013. | WELLS FARGO........cooorvrimrererirens v | v 100,000 0 08/15/2013.
008117 AD 5|AETNAINC - NOTE.... ... | 09/16/2013. | WELLS FARGO........oooovrermrrnerinans v | e 100,000 0 09/15/2013.
008117 AD 5|AETNAINC - NOTE.... v | - | 09/16/2013. | WELLS FARGO 80,000 | ..ovvvveees 80,000 | .. ...81,300 0 09/15/2013.
01310Q CV  5|ALBERTSONS INC......ovvorireirnrinerierieeineesseinne o1 02/22/12013. | WELLS FARGO........ocvorremreneinnns | v | e 100,000 | ..ccveeeee 100,000 | .ocverne 103,750 0 02/25/2013.
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
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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
025816 AX 7|AMERICAN EXPRESS .1 01/22/2013. | WELLS FARGO.........cooervriereririeins | coerrerieeenneeisninens | everneeens 119,048 | ........... 100,000 0 08/28/2017.
025816 AX 7|AMERICAN EXPRESS ... | 01/22/2013. | WELLS FARGO 119,048 100,000 0 08/28/2017.
048303 BK 6|ATLANTIC CITY ELECTRIC CO.. .| 08/01/2013. | WELLS FARGO .100,000 .100,000 0 08/01/2013.
CHESAPEAKE & POTOMAC TEL MD -
165069 AS 4|DEBENTURE .| 06/17/2013. | WELLS FARGO.........cooervriererineins | corvreeieeinenisninens | evereeens 100,000 | ...coveeeee 100,000 0 . | 05/01/2023.
CHESAPEAKE & POTOMAC TEL MD -
165069 AS 4|DEBENTURE .| 06/17/2013. | WELLS FARGO 38,000 | .oovvrneens 38,000 0 05/01/2023.
CHESAPEAKE & POTOMAC TEL MD -
165069 AS 4|DEBENTURE ... | 06/17/2013. | WELLS FARGO.........coovmrvrmrirneirens v | s 100,000 | ........... 100,000 0 05/01/2023.
186108 CF 1| CLEVELAND ELECTRIC ILLUM CO.......cccoorerunnecn ... | 08/28/2013. | WELLS FARGO 55,400 | ..ovrvvrnens 48,000 0 04/01/2017.
191219 BT 0|COCACOLA ENTERPRISES.........cccccovuvrmriniinninns ... | 04/05/2013. | WELLS FARGO 212,238 200,000 0 03/03/2014.
199491 S2 8| COLUMBUS OHIO GO BDS BUILD AMERICA....... ... | 06/17/2013.| RAYMOND JAMES 200,000 200,000 203,881 0 06/01/2030.
24240V AE 1 |DEAN WITTER DISCOVER & CO - DEBENTURE.. | ... [ 10/15/2013. | WELLS FARGO..........coccoiverierierirns | covrneernreinnnnerirenins | ceveveiis 100,000 | ...ccvvveee 100,000 | .ovvvvne 110,750 0 10/15/2013.
252759 AP 0|DIAMOND ST TEL CO.... ... | 12/02/2013. | WELLS FARGO 75,000 | coorirnees 75,000 0 12/01/2023.
252759 AP 0|DIAMOND ST TEL CO.... o | 12/02/2013. | WELLS FARGO.........ceveeremrrrreriins [ covrrrnerinerrneineenns | everinens 100,000 | ..oooveveee 100,000 0 12/01/2023.
252759 AP 0|DIAMOND ST TEL CO.... ... | 12/02/2013. | WELLS FARGO 50,000 0 ... | 12/01/2023.
277461 BD 0|EASTMAN KODAK CO.... ..| 06/11/2013. | WELLS FARGO 7,694 0 . [ 11/15/2032.
36158F AB 6| GE GLOBAL INS HLDG CORP NOTE ... | 08/19/2013. | WELLS FARGO........ccvovremrereriins | v | s 113,011 0 X 03/01/2019.
36158F AB 6| GE GLOBAL INS HLDG CORP NOTES... ... | 08/19/2013. | WELLS FARGO........oocommremrenernans v | s 113,011 0 [ s 99,6271 | | s 13,390 | ..o 13,390 03/01/2019.
369622 51 9|GENERAL ELECTRIC CAPITAL CORP.. v | | 01/02/2013. | EDWARD JONES.............. 83,500 0 [ eoveeeeeeeeeies [ errrrereeneenn 87,249 | e | v [CRLE) ) — (3,749) 11/15/2032.
36962G H7 2|GENERAL ELECTRIC CAPITAL CORP MTN.......... ... | 04/02/2013. | RAYMOND JAMES. 200,000 200,000 0 04/02/2024.
36966R BF 2| GENERAL ELECTRIC CAP CORP - INTERNOTES |... | 07/15/2013. | WELLS FARGO .100,000 .100,000 .100,000 0 01/15/2020.
36966R N2 8| GENERAL ELECTRIC CAP CORP - INTERNOTES | ... | 02/15/2013. | WELLS FARGO 100,000 100,000 100,000 0 08/15/2019.
36966R WJ 1| GENERAL ELECTRIC CAPITAL CORP.. ... | 03/15/2013. | RAYMOND JAMES 50,000 | .oovernnen 50,000 0 03/15/2034.
37042G 4T 0|GMAC-MEDIUM TERM/SMART NOTE... o | 12/16/2013. | WELLS FARGO........ccvorvremrereririns v | v 100,000 | ...ccvveeee 100,000 0 06/15/2018.
37042G H3 3|GMAC-MEDIUM TERM/SMART NOTE... ... | 08/15/2013. | WELLS FARGO.........cccemrimremrrnnns v | s 100,000 | ...ccvoeeee 100,000 0 10/15/2017.
37042G Q7 4|GMAC-MEDIUM TERM/SMART NOTE ... | 08/15/2013. | WELLS FARGO 70,000 0 12/15/2017.
37248) AG 7|GENWORTH GLOBAL FUNDING .1 01/15/2013. | WELLS FARGO........cooervmirieriririns | covrirerierinesissinnns | eveienens 100,000 0 01/15/2033.
GEORGETOWN TX-WILLIAMSON CNTY UTIL
373064 KT 0|SYSTE ... | 08/15/2013. | WELLS FARGO 15,000 | .coovrvrnen 15,000 0 08/15/2015.
45687A AA 0|INGERSOLL-RAND FIN | SENIOR NOTES............. ... | 08/19/2013. | WELLS FARGO........cooomremremrrnans v | s 116,117 | v 100,000 0 08/15/2018.
590188 JN 9|MERRILL LYNCH & COMPANY - GLOBAL NOTES | ... | 05/08/2013. | WELLS FARGO 249,343 200,000 212,145 0 11/15/2018.
MORGAN STANLEY MULTI STEP UP MEDIUM
61745E H9 5|TERM ... | 09/30/2013. | WELLS FARGO 100,000 100,000 ..99,982 0 09/30/2025.
638620 AG 9|NATIONWIDE HEALTH PPTYS NOTES................. ... | 02/01/2013. | WELLS FARGO 100,000 100,000 .100,876 0 02/01/2013.
650094 CA 1|VERIZON N Y TELEPHONE CO - DEBENTURES.. | ... | 11/18/2013. | WELLS FARGO 200,000 200,000 203,000 0 [T (1,371) | v (1,371) 11/01/2023.
650094 CA 1|VERIZON N Y TELEPHONE CO - DEBENTURES.. | ... | 11/18/2013. | WELLS FARGO 50,000 | ..ovvvrreeen 50,000 | ..o 54,625 0 [ IO (1,391) | v (1,391) 11/01/2023.
650094 CB 9|NEW YORK TEL CO BEB 7.000%..........cccevveurrenes ... | 12/02/2013. | EDWARD JONES.........coocummrmrirnns | v 100,000 | ...cvveeee 100,000 | .ocvvree 107,000 0 B I [RIPAK) ] E— (3,213) 12/01/2030.
650094 CK 9|NEW YORK TELEPHONE CO - DEBENTURES..... | ... | 11/18/2013. | WELLS FARGO .100,000 .100,000 .108,000 0 . (2,556) | . .(2,556) | . . [ 11/01/2023.
650094 CK 9|NEW YORK TELEPHONE CO - DEBENTURES..... ... | 11/18/2013. | WELLS FARGO 100,000 100,000 110,500 0 RO (2,323) | vovrene (2,323) , 11/01/2023.
677347 CD 6|OHIO EDISON NOTES ... | 08/28/2013. | WELLS FARGO........ocoovrermrenerrnnns | v | e 115,424 | ........... 100,000 | .ovvvrnee 100,450 0 N [ 15,233 | .cooeeee 15,233 | oo 7,164 | 07/15/2016.
677415 CJ 8|OHIO POWER COMPANY - SENIOR NOTES.........| ... | 08/12/2013. | WELLS FARGO........ccccosurrrmrrrmrrrens | corvrrrmerrerirerirneeens | vvevienns 100,000 | ...ccvvveee 100,000 | wocvvrneee 105,000 0 07/15/2033.
694032 AX 1|PACIFIC BELL - DEBENTURE..........cocconmrirmrrinrrrns ... | 10/15/2013. | WELLS FARGO 101,120 100,000 101,000 0 10/15/2034.
74432A AC 4 |PRUDENTIAL FINANCIAL INC - INTERNOTES.. .| 04/15/2013. | WELLS FARGO .100,000 .100,000 .100,000 0 04/15/2019.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

¢vid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
0 Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CcusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
87612E AS 5|TARGET CORP NOTES 6.00%.........ccorvvmmerererernecs ... | 05/02/2013. | EDWARD JONES.........coovmerierernee | covrrrnerinerirncineenns | e 123,784 | ........... 100,000 (V1 OO IO 91,094 . 32,690 32,690 3,000 | 01/15/2018.
887364 AF 4| TIMES MIRROR CO NEW BEB... 1. [ 01/02/2013. | BPU.....ovvorirririrniisiianns 29,084 | ... 100,000 0 (12,916) ... | 09/15/2027.
889175 BE 4|TOLEDO EDISON COMPANY. ... | 06/28/2013. | WELLS FARGO 15,793 | .. 2,000 0 ,408 ... | 05/01/2020.
889175 BE 4|TOLEDO EDISON COMPANY. ... | 08/28/2013. | WELLS FARGO 92,748 ...72,000 0 18,433 . | 05/01/2020.
94973V AM 9 [ WELLPOINT INC-NOTES.... <. | 01/25/2013. | WELLS FARGO........ocoommremrenernens [ v | e 116,815 | covvveneee 100,000 X 0 18,778 18,778 06/15/2017.
94973V AM 9| WELLPOINT INC-NOTES.... v || 01/25/2013. | WELLS FARGO........covvminiiriinininies | coeresnsssesssnissnnnnns | covevenens 116,815 | ovvvee 100,000 | .. ..98,072 | ... .99,036 0 ...99,036 |... | 17,779 | . 17,779 [, 06/15/2017.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vuuieiiiiriiisssiiesiiieiiisies | etissssessess et ses sttt nes | enssned 4,927,991 | ........ 4,798,500 | ........ 4,894,377 | coooec. 4,760,159 | .o 0]. 0 0 0 0 [ 4,760,159 | ..o, 0] 167,833 | ...... 167,833 | ... 206,775 |..... XXX
Bonds - Hybrid Securities
17306N 20 3| CITIGROUP CAPITAL VII TRUPS........cocovvvvrvirernnes ... | 04/16/2013. | WELLS FARGO 50,000 0 07/31/2031.
46699A 20 5|JP MORGAN CHASE CAP XI PREFERRED SEC... | ... | 05/08/2013. | WELLS FARGO 200,000 0 06/15/2033.
48123W 20 9|JP MORGAN CP XXIV (CALLABLE)..........cccconrrunne ... | 05/08/2013. | EDWARD JONES.............. 12,000 0 08/01/2047.
94979B 20 4 |WELLS FARGO 5.85% CAP.... ... | 02/04/2013. | WELLS FARGO 66,700 0 05/01/2033.
94979B 20 4 |WELLS FARGO 5.85% CAP. ... | 02/04/2013. | WELLS FARGO 33,300 0 .| 05/01/2033.
94979P 20 3|WELLS FARGO CAP TR IX PFD SEC. ... | 02/04/2013. | WELLS FARGO 50,000 0 04/08/2034.
94979P 20 3 |WELLS FARGO CAP TR IX PFD SEC. ... | 02/04/2013. | WELLS FARGO 50,000 . 0 04/08/2034.
94979P 20 3| WELLS FARGO CAP TR IX PFD SEC. .1 02/11/2013. | BPU....oooiivinrirniens 50,000 ..50,000 | .. ...25,101 0 ...50,185 04/08/2034.
4899999. Total - Bonds - Hybrid Securities 512,000 | ..o 416,000 | ........... 513,030 0 0 0 (] I 508,601 | ..ccoooorenen0 | 3,399 | ....3,399 | ... 10,984 | ... XXX.oooo
8399997. Total - Bonds - Part4........ 6,941,243 ..6,688,040 | ........6,910,002 0 0 0 0 6,746,218 0 273475 |..... XXX.ooo
8399999. TOHAl = BONAS.......vvevecviciieecis st sasnbees | eassesassssssssesssseesessasssssssessssseesssssssssnssesssesenssesnssesennsenns | eerreend 6,941,243 6,688,040 | ........ 6,910,002 0 0 0 0 [ 6,746,218 | ..o 0]...195024 | .....195024 | ...... 273475 |..... XXX..oon
Preferred Stocks - Industrial and Miscellaneous
976826 86 7| WISCONSIN POWER AND LIGHT CO.................. |... [ 03/20/2013. | RAYMOND JAMES . 2,900.000 72,500 (O O (OSSO (- K 1) VOO [N (-1 k) § [ (4,213) | oo 1,244 | ... XXX......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 72,500 0 0 0 0 cceernnennen0 | e (4,213) | (4,213)] ........1,244 | ..... XXX......
8999997. Total - Preferred Stocks - Part 4 72,500 0 0 0 0 [ 76,713 |0 [ n(4,213) | e (4,213) | 1,244 XXX..ooo
8999998. Total - Preferred Stocks - Summary Item from Part 5. 323,510 O [ oo | e 299,098 | oo | e 24413 | 24413 | 7,024 | ... XXX......
8999999. Total - Preferred StOCKS. ... s crnrsns s 396,010 0 0 0 0375810 | .0 | 1020,200 | .......20,200 | .........8,267 | ..... XXX......
Common Stocks - Industrial and Miscellaneous
257867 10 1|RR DONNELLEY & SONS CO ... | 06/25/2013. | WELLS FARGO.........cocomevrrrinernns | cvvir 11,000.000 | ....cco.nc. 150,325 0 [ oveeeeeeesnees | ereeeeesneenn99,000 | i | 000 51,325 | 51,325 | 5720 XXX......
29364G 10 3[ENTERGY CORP NEW... ... | 04/08/2014. | WELLS FARGO. . ..1,500.000 | .. .100,511 0 [ coveveeernnis [ errrerreereen 95,625 | i | 4,886 | ..o 4,886 | .. 1,245 | XXX......
30161N 10 1|EXELON CORPORATION... ... | 12/17/2013. | WELLS FARGO 2,500.000 68,853 0 [ eoveeeeeeeeeerees erereeeeneenn 74,350 | e | e (5,497) | ... (5,497) | .........4,650 | ..... XXX......
30161N 10 1|EXELON CORPORATION... ... | 12/17/2013. | WELLS FARGO 2,500.000 68,853 0 [ covveeereeieeenes [ errenerieneeen 74,350 | e | eveereee(5,497) | e (5,497) | oo | e XXX......
337932 10 7|FIRSTENERGY CORP .. | 03/27/2013. | WELLS FARGO 2,200.000 91,257 0 [ oo e 91,872 | e | eevinereenn(615) | i (615) | ..o...2,585 | ..o XXX......
637417 10 6|NATIONAL RETAIL PPTYS COMMMON. ... | 05/02/2013. | EDWARD JONES.........ccocormerrmrernee | verireens 1,654.000 | ......coo.ec 64,635 0 [ coveeeeeeesniees erereeenneenn 51,605 | i | 000000 13,030 | 11i13,030 | | XXX......
637417 10 6|NATIONAL RETAIL PPTYS COMMMON. ... | 05/02/2013. | EDWARD JONES.. 400.000 15,542 0 [ o e 12,480 | e | 003,062 | 003,062 | ..........4,986 | ... XXX......
637417 10 6|NATIONAL RETAIL PPTYS COMMMON. v | .| 05/02/2013. | EDWARD JONES........coooomrimrriinens | corirrine 1,178.000 | ..ooocvenee 46,132 0 . . . 29,378 | e | e XXX......
724479 10 O|PITNEY BOWES INC.....oovivivniriinisiiissrinirssrienes ... | 09/20/2013. | WELLS FARGO........cocvmrvinieininnine | covirneens 5,000.000 | ..ot 91,561 . i 0 [ Levinennnnnnn53,200 | o | o 38,361 | ......... 38,361 | ..cooveus 3,750 |..... XXX.ooo
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.................ccccovieies oveveeiieieiieeteeeeceeteeeeveee e tese s nenenaeses | evernaans 697,670 . 589,236 . 0 0 0 0.......589,236 |........0]... 108,433 | ....... 108,433 | ........ 22,936 |..... XXX......
9799997. Total - Common Stocks - Part 4 697,670 |......... O S P 732,405 ...589,236 | ..o 0]. 0 0 0 0 [ iiiienn.589,236 | v [ 108,433 | ...... 108,433 | ........ 22,936 |..... XXX.oone
9799998 Total - Common Stocks - Summary Item from Part 5 330,084 |......... XXX.oovvoir | v 301,313 | ... ..301,313 0 301,313 . 28,771 28,771 | oo | e XXX......
9799999. TOtAl = COMMON SEOCKS. ...t eesrsssaessese stk b8 bbbt | nnniaa 1,027,754 |........ PO 1,033,718 | coovovrn 890,549 0 0 0 0 [ 890,549 | ..ot 0] e 137,204 | ....... 137,204 | ........ 22,936 |..... XXX.oooe
9899999. Total - Preferred and COMMON SOCKS...............ovvvvierrerreereeisreessessiies  coeseessseesssesessesessssessssssssssssnsssssesssessssesnssnnssssssssesssssns | evviins 1,423,764 |....... O S 1,409,528 1,266,359 0 0 0 0 [ 1,266,360 [ ..o 0] e 157,404 | ....... 157,404 | ....... 31,204 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON SIOCKS...............c..uecvievirrieiecieiiss coerveessiessiesssessssssessssesseessssessesssssssesssessssesssessssssssssaens | onsveens 8,365,007 |......... ) 0. S [ 8,319,530 8,012,578 0 0 0 0 8,012,578 0] o 352,428 | ... 352,428 | ...... 304,679 |..... 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

1 2 3 4 5 6 7 8 9 10 11 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. Change in | (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
Preferred Stocks - Industrial and Miscellaneous
42217K 10 6|HEALTH CARE REIT INC... ...| 01/17/2013 | EDWARD JONES.... ...| 05/02/2013 | EDWARD JONES.. I [ 1,595.000 0
42217K 10 6|HEALTH CARE REIT INC... ...| 01/22/2013 | EDWARD JONES .| 05/02/2013 | EDWARD JONES.. ..1,615.000 0
756109 10 4|REALTY INCOME CORP.... ...| 01/17/2013 | EDWARD JONES.... ...| 12/17/2013 | EDWARD JONES.. . 974.000 . . 0
756109 10 4 |REALTY INCOME CORP.......ccoouimrinimmnniniisnienne ... | 01/17/2013 | EDWARD JONES........cccoconurnnnns 12/17/2013 | EDWARD JONES.......cccoooovivnnes | 0000000 1,315,000 | .o 57,215 | oo 49,488 | ... 57,215 0
8499999. Total - Preferred Stocks - INUSHrIAl @NA MISCEIANEOUS. ...ttt ottt ettt 323,510 299,098 0 0 0 0 0 0
8999998. Total - Preferred StOCKS..........iiiiiiiiiiiiin e e 323,510 299,098 0 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous
00206R 10 2|AT&TINC ...| 01/15/2013 | WELLS FARGO........cccomvvrmrrrreres 02/25/2013 | WELLS FARGO.........coovvrrirerirnns | cerrrens 3,000.000 | .oovronees 101,901 | coovvvnne 106,789 101,901 0 [ o [ | s 4,889 | ........... 4,889 | oo [ i
337932 10 7|FIRSTENERGY CORP ...| 01/15/2013 | EDWARD JONES.... ...| 03/27/2013 | EDWARD JONES.. 2,500.000 99,448 0 .3,459 3,459
637417 10 6|NATIONAL RETAIL PPTYS COMMMON ...| 01/22/2013 | EDWARD JONES.... ... | 05/02/2013 | EDWARD JONES.. 196.000 | ..ovvveeereenn8,362 | i 7,648 | 6,362 0 1,286 | e 1,286 [ oo [ e
637417 10 6|NATIONAL RETAIL PPTYS COMMMON.... ...| 01/22/2013 | EDWARD JONES.... ... | 05/02/2013 | EDWARD JONES.. 1,152.000 37,387 0
637417 10 6|NATIONAL RETAIL PPTYS COMMMON ...| 01/16/2013 | EDWARD JONES ... | 05/02/2013 | EDWARD JONES.. ..1,432.000 ...46,480 0
637417 10 6 [NATIONAL RETAIL PPTYS COMMMON.... ...|... | 01/22/2013 | EDWARD JONES.... . | 05/02/2013 | EDWARD JONES.. 300.000 | .o 3,736 | i 11,841 [ 9,736 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.......... 301,313 0 0 0 0 0 0
9799998. Total - Common Stocks............. 330,084 301,313 0 0 0 0 0 0
9899999. Total - Preferred and COMMON SEOCKS..............cccieiiiciireiiieeiiecieieiis etetetetetetecete s et seeaetesessetebessaetessnsetesesessesennsesesesassessnsesesesessesessnnsesesssesesenesesesssesessnsesesssseesenensenes | sereereren D00, 41T | il 653,595 600,411 0 0 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks 653,595 600,411 0 0 0 0 0 0

Sl3
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Sch. D-Pt. 6-Sn. 1
NONE

Sch. D-Pt. 6-Sn. 2
NONE

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC
Designation|
CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year: Fair Value $

NONE
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Catholic Ladies of Columbia

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Wells Fargo. COlUMDBUS, OH......cooviiiiicieieeceeiece ettt erenes | cevenenins | crevessesesesessseseninss | eresissesesssesesssssssesenas | sreresiesesesessesessssaesesans 25,213 | XXX
Huntington National Bank...........ccccveveiieieineninieneennines COolUMBUS, OH.....ovoieiiieieicicee et ssssssssssssenss | sresissenss | sevesissessessssssessns | esesessssessesssessessesnss | orsessesssssssessesssassessess 325,896 | XXX
Huntington National Bank MM COIUMDBUS, OH.....oiiieriiieieeeeise e esessensesessssnns | crverennnns | seeeeenssssseseenesnsnns | reseeseessssssessessssessensees | neesssessesssssessessssessees 50,139 | XXX
RayMONd JAMES..........ccuevrrieireieiiiiereriiseenisies COlUMDBUS, OH......cooviieiieieieeceeicece et eses e sesesseiesenens | ceveesenins | creveressesesesesssseninss | eresesetesesssesssesssessnes | cesesiesesesessssssesessesesans 20,300 | XXX
Edward Jones. Columbus, OH..........cccceucneee . wooe | e 115,677 | XXX
0199999. Total - OPEN DEPOSHOMES. ....vurererrresiisierarssersisste st XXX... (U I 0 537,225 | XXX..
0399999.  TOtal CASN ON DEBPOSIL. ... vesresereseresseestrsssess s sees s8R XXX... 0 537,225 | XXX..
0599999. TOtAl CASh..........cuuiiiciiciiir XXX... 0 537,225 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 4. April 7. July 10. October.
2. February 5. May. 8. August, 11. November.
3. March 6. June 9. September. 12. December. 537,225
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE
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