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Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

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. tr@aSUMY SECUMHES. .......cvueerrieieeieiiietsieriseisee st ses i | sebeeessnsins 1,322,012 |........... 0.2 | e 1,322,012 | oo | e 1,322,012 |........... 0.2
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0

1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political

subdivisions in the U.S.:

1.41 States, territories and possessions general obligations..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0

1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:

1.511 Issued or guaranteed by GNMA............ccooveveerieiereeereeieenes | ceveeireieieesenns 222,077 | .o 0.0 | v 222,077 | eovvereeeeerieesiiees | ceviiererienenens 222,077 |.oveernnn 0.0

1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0

1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 2,604,534 | ... 0.3 | oo 2,604,534 | ..o | v 2,604,534 | ... 0.3

1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ oo [ ey | e (01 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities)
2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
3. Equity interests:

3.1 Investments in Mutual funds.........ccccvrernncinneneenenensneeseenen | venerinenenennen 12,620 [ i 0.0 | v 72,620 [ ..o | e 72,620 |............ 0.0
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffili@ted.......oveeereeceeereieeieeire et eesseneeens | eeneesessenennes 3,630,553 | ..covenee. 0.5 | oo 3,630,553 | .o | e 3,630,553 | ..covenve. 0.5
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (V1N I 0.0
3.32 Unaffilidted........coverereririeeireerssee s | cereessnneees 5,021,447 |........... 0.7 | oo 5,021,447 | ..o | e 5,021,447 |........... 0.7
3.4 Other equity securities:
341 AFFIBEE. ...ttt | et | e 0.0 [ oo [ e | e (V10 O 0.0
342 UNGffili@ted...........oveeieeiieice st | ettt sntsnins | i 0.0 [ oo [ et | e (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEEEM. .. oottt | ettt | srenieeeneas 0.0 [ oo [ e | e (01 O 0.0
3.52 UNAffiliAted..... vt sssssessestnens | seesessesssssssssessanssssessans | sessessanens 0.0 [ oreereierirereiernninies | reessrsneseeesrensnsens | sereeesiessneesensnsens (010 O 0.0

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

4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocviereieinieieiisieieseisseesesesessesenes | evseeresessenns 5,839,745 | .......... 0.8 | oo 5,839,745 | ..o | e 5,839,745 | ............ 0.8
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction Of debt)..........c.ccceevieiieieiiieeceieies [ | e 0.0 [ oo e | e (O] I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of AEDL)........ccviviieieiici s | e | e 0.0 [ oo e | e (O] I 0.0
6. CONTACE I0ANS.......coveveeeccte ettt naens | sveesesssssenens 2,712,117 | ... 04 | .. 2,712,117 | e | e, 2,712,117 |............ 0.4
T DEIIVALIVES.....coeiciiici ettt | sbneseninsisseeniesinesensenss | eeenensin 0.0 e e | e (V1N I 0.0
8. ReCEIVADIES fOr SECUMHIES. ......cvuureerereereicieiiecireee ettt sessssssaeess | ceeesessessssesssessssssessesss | eesssesenn 0.0 [ orereeeeeereereeernrieees | reerereeeseeesreeseiees | eeeeeeseees s (01 O 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccovvveerveiens [ eorrereeeiieieeceiniens | evereienad 0.0 | oo | e D,9,%, GRS D )9, G IR XXX
10. Cash, cash equivalents and short-term investments.............cccoeeeveeievereeiienes | cevveriieinns 17,981,064 |............ 24 | 17,981,064 | ..ooveveeerereeeicees | e 17,981,064 |........... 2.4
11, Other inVested @SSELS.......c.vurcrieririicrieirisese e | eereenisninns 11,323,077 |..covvennes 15 | 11,323,077 | oo | v 11,323,077 |..covennes 1.5
12, Total INVESIEA @SSELS. ......ceoceererieececieiiecreeeeeeeee ettt eenseneenens | eoeenenenees 745,053,984 | ........ 100.0 | .ccoeenee. 745,053,984 | ......ccoovvvierrinnen. (U 745,053,984 |........ 100.0
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Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

1. Book/adjusted carrying value, DECEMBET 31 Of PHOK YEAI.........ccciueiieiiiiiieieieiees ettt ettt s bbbt s bt enses e 6,014,535
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...

3.2 Totals, Part 3, Column 11... 0
4. Total gain (loss) on disposals, Part 3, Column 18....
5. Deduct amounts received on dispoSals, Part 3, COIUMN 15..........c.oiiiiecicee ettt bbbttt ssn s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15

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

T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 174,790

8.2 Totals, Part 3, COIUMN O........couuiiiiiiiiiiiiiieir ittt 174,790
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccoveveiierereerierieiies et s st ssae s s s s s ssesassnea 5,839,745
10.  Deduct total NONAAMITEA BMOUNLS...........c..rieuriiriiiiiiieiee bbb
11, Statement value at end of current period (LiNE 9 MINUS LINE 10).........cveieviireieieiesieiessessete ettt s ettt ss s st b bbbt benaes e baes 5,839,745

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEN 31 Of PHOK YEA.........c.oiururiireeereieiieeese ettt enenen 6,261
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t ses s

3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans 0
A, ACCIUAL OF BISCOUNL. ..ot
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O....couuviiieieiierieeis st ses st

52 Totals, Part 3, COIUMN 8........c..iuiiiiiiiisirr s 0
6.  Total gain (10SS) ON diSPOSAIS, Part 3, COIUMN 18.........eoiiiereeireiierieieiss st ts s s s st en
7. Deduct amounts received on disposals, Part 3, COIUMN 15. ..ottt st s bbb ss st b st 1,725
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE EES...........vuu ittt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans

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

10.1 Totals, Part 1, COlUMN T1.......iiiiiir bbb

10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.cccceerrierirereieieieeesee e 4,536
12, TOtal VAIUBLION @IOWANCE.........ourveeverieriesiiseieeee ittt
13, SUDLOAI (LINE 11 PIUS LINE 12).....uivivieieeiieteiiiiieiie ettt bttt et s ettt a b s b s st b s b b et b b s et bbb b sttt et s s b b s h et bbb st b et s e bbbt en e as 4,536
14.  Deduct total NONAAMItEEA @MOUNES..........c.u vttt es sttt b et sf s8R s £ Re£E £ E £k E bbb bbb
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......c.coiiiiieiiiireeeiee sttt ettt bbbt s bbb bt s s a st s nteeas 4,536
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Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YEAI..........ciueiiiiiiieie ettt bbbttt bbb bbbttt 10,085,591
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccviurieieiireieie et saes 1,279,730

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coeurirrirrininenre e seesessnes 1,279,730
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans

3.2 Totals, Part 3, COIUMN 2.t 0
4. ACCTUAI OF BISCOUNL. .....veoveeeeaeeei ettt 79

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13...
5.2 Totals, Part 3, Column 9..... 0

Total gain (loss) on disposals, Part 3, Column 19.....

Deduct amounts received on disposals, Part 3, Column 16..

Deduct amortization of Premium AN EPIECIATION. ............cuureuriueeeee ettt ettt ee e s b £ E AR seEe e s bbb 42,324

© © N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17.......

9.2 Totals, Part 3, Column 14... 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e
10.2 Totals, Part 3, COIUMN T1.......iiiiiiiiiieiitr bbb 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......cccrrurrrrrirrrnernreninesssesseeisessssssessesssssssssess s ssessssssessesssssssssessassnsns 11,323,077
12. Deduct total NONAAMITEA @MOUNLS...........c..riiriiriiriiiieii iR
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......vvuiiuiriirerirrieisissie sttt sttt ssents 11,323,077
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAI.........c.cciiecieiiiiietieesi ettt et st bbb bbbt a b ae bbb s st bbbt bbb sae b s s teee 674,761,090
2. Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.cviueieicieeeie ettt sttt a et bbb s e s st s st n s s senae 46,477,984
3. ACCIUAI OF QISCOUNL........oooieei bbb 409,967
4. Unrealized valuation increase (decrease):
A1 P, COIUMN 121ttt et s bbbt s e et a st n s bbb s s s s s s st s b anea (0)
4.2 Part 2, SECHON 1, COIUMN 15 ...ttt ettt a et e bttt st et s st et essnae s st benansees
4.3 Part2, Section 2, COIUMN 13.........iiiii bbb 1,665,675
44 PArtd, COIUMN 1ottt (122,442) 1,543,233
5. Total gain (I0ss) on disposals, Part 4, COIUMN 19..........ccviiericiiesie ettt et a et b bbb st b st s st s s sae st s e st s eenen 1,643,575
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............cciiireiiiiieieice ettt nnas 14,163,035
7. Deduct amOrtiZation Of PIEMIUM...........c.cciiuieeieeiietietese ettt s e b s s s bbbt bbb s b e st b st n s bbb s s e s st a ettt es bt n s s e et saes 3,479,368
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, sttt a e et seb e bt s st s e bbb s s s e ns e s anes
8.2 Part2, Section 1, COIUMN 19........iiiiiieirr bbb
8.3 Part 2, SECtON 2, COIUMN 16........coouivirerireieeiiieie sttt
8.4 Part 4, COIMN 15, ... bbb 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COlUMN T4 ...
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt a st
9.3 Part2, SEction 2, COUMN T4...........iiiiiiiiiei bbb
9.4 Partd, COMUMN 3.ttt bbbt bbb bbb ettt ettt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........cccueiiieriiiiiiseies ettt nans 707,193,446
11. Deduct total NONAAMITIEA GMOUNLS...........c..iviriiurierierriiseiis ittt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cruiiiiiiicreieeieiieeist ettt ettt bbbt b et s bt a b aebesanseaas 707,193,446
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Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

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........ccoveerverns | covvrverirnnirrcnnnns 1,544,089 | ..oovvverricninne 1,955,531 | cooovvvereerierennne 1,573,995 | ..o, 1,582,612
Governments (Including all obligations R 07 - T O OO PO PP ST O O PRTT DRSPS
guaranteed by governments) 3. Other COUNMES. ....cviiieiiis [ errireierisisissiesssssssesiesssions | eresssesssessessssessesssssssesessess | sesessssessesssssnsessessessssassesss | oessesisssssessasssssssassessessnsasses
4. TotalS....ooieeierieisnsninis | s 1,544,089 | .o 1,955,531 | oo 1,573,995 | oo 1,582,612
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.cooieiieeiiieiiieen | e 3,269,707 | oo 3478154 | oo 3,328,208 | ..o 3,364,067
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtAIS. ... ceieereiirisisiriieirninns | eerssesnssrsessssnrsnsssssesnsessenns | srsesssssssnssessesssesssnssesnsennes | eressesssessessnssnsssenessnssnsenns | ensesisssneenensesnssnsessesneanae
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......... 5,578,956 5,402,547 ..5,572,384 5,585,524
Industrial and Miscellaneous and Hybrid 8. United States. .722,085,296 ...102,747,953 632,721,423
Securities (Unaffiliated) 9. CANAGA. ... | ettt | seeesent sttt ss st estnes | setessest st bttt est e | eeeebiee s sttt
10. Other COUNMMES. ......ccuviriiiiis | e | ceinsisssissesnessessessissnissnes | oo | sosssssssssssssssssssssssssssssssens
11. Totals............. 688,076,073 722,085,296
Parent, Subsidiaries and Affiliates 12, TOIS...vevrireeriessirneriienns | eoriesiessnensnsessssssssnessneene | avessssnssssssssnsssesssssssssnnssns | sesssssssssensensssnsnsssnsssssssne | sesssmessenssssnssssssssssssnsncsans
13. Total BONGS......ccreeemmeessnees | covverearienns! 698,468,825 | ... 732,621,527 | coovvvvreens 713,222,539 | ..o 643,253,625
PREFERRED STOCKS 14. United States........cocevvvverns | covverneerneerneinens 3,630,553 | oo 3,677,891 | oo 3,630,553
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o et sssenes | serere st sntens | srenese st benee
16. Other COUNMHES.......vvueienies | e | eneessenssenssenssenssenssenssenssenes | sossssssssssssssssssssenssenssenssenens
17, TotalS. .. | e 3,630,553 | oo 3,677,891 | oo 3,630,553
Parent, Subsidiaries and Affiliates 18, TOAIS....cvevieriieieicieiiisen et sssssiensseies | crsrssesessssessssssesessssessssssesss | cressesesssissesessesessssssessnserenas
19. Total Preferred Stocks...... | .......ccceuneee... 3,630,553 | ..oooiriiie 3,677,891 | .oovevvvvrn 3,630,553
COMMON STOCKS 20. United States........cowvvevnees | covrerererirerinenenas 5,094,068 | ...ccovveririrrinnn 5,094,068 | .....cocovererrirncne 1,087,683
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA. ... [ et | et nrenes | seresies e enans
22. Other COUMTIES......c.ivuiiiis | coreniesiessiseisenssenssensnenine | corensesssssessssnssssessnsseneses | sesenssesssenssnessnnssnesssessesssenes
23, TOtalS....oocreerreereserinereis | cevenerinnsineeneens 5,094,068 | ....ccocorrirrnnines 5,094,068 | ...ccoovrevrininens 1,087,683
Parent, Subsidiaries and Affiliates 24, TOHAIS ... ettt sesesissieseies | evaessessssssesssssssessesssssssenes | oessssesssssssessesessessessessssenens
25. Total Common Stocks....... | .cccocvnrivncneen: 5,094,068 | ....ccoconrerrnnnnes 5,094,068 | ...cooovrerrininens 1,087,683
26. Total StoCkS.....orummmmmssersnnns | covvieviniiiiieiians 8,724,621 | ..o 8,771,958 | .o 4,718,236
27. Total Bonds and Stocks....| .......ccccc..... 707,193,446 | ..o 741,393,485 | .....ovvvernven. 717,940,776
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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)

U.S. Governments

98,465

1,275,645

67,735

1,607,081

1,544,089

Totals

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

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




90IS

Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 NAIC Tttt stes st sss s sssssssssnsnses | seessensssssnnes 7,294,117 | oo 72,934,175 | oo 121,703,366 | ............ 170,552,617 | ..oovuve 85,055,045 | ............ 457,539,320 |..ccoovererererae 65.1 | .o 444.138,790 | .ooovovrevererrnns 66.6 | ...coo..... 457,539,320 | .oovveveereeeeeenns
6.2 NAIC 2.ttt ssssesenes | sovsssessessnes 7,150,878 | ..o 54,132,503 | ...cocoveee. 53,814,025 | .............. 60,933,400 | ...coocvvnene 9,087,345 | ............ 185,118,152 | ..oovvvererrrerernns 264 | e 179,141,815 | .o 26.8 | .o 185,118,152 | ..o
................ 5,761,170 | ooveeceeeeereeeeeeeeicen | eeieenen 14,694,653 | .................456,223 | ..............20,912,046 reveereenn 10,537,010 cereerennnn20,912,046
.............. 11,179,078 | vvereeeee 6,477,276 | oernn6,283,853 [ oo [ 23,940,207 recverennnnn 14,142,939 rerernennnn 23,940,207
................ 1,995,247 | ..ooevveverereeseeerinnins | eeerrienreennn2yD71,099 | e | e 4,566,346 rereereennnnn 11,092,882 rereerenneensdh 566,346 | o,

8.1

8.2
8.3
8.4
8.5
8.6
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
.............. 85,122,780 | ............467,932,072 reverenn 467,932,072
................ 9,087,345 | ............185,118,152 vverennn. 185,118,152

20,912,046 U IRUIND 0,9, GRS [RRRRRIND 0,9, GRS RN 20,912,046

Ling 9.7.@5@ % Of COL. B...ocvevireieiiisieisissei s snseneenes

10. Total Bonds Prior Year
10.1 NAIC 1.... 151,185,137 171,032,917 452,253,282 | ... B78 | 452,253,282 | ....
10.2 NAIC 2.... . ..81,215,006 | ... ...65,853,506 | ... . . . 179,141,815 | ... . 179,141,815 | ...
10.3 NAIC 3e.ceee ettt s ssessenns | eveesensssaesananes 997,754 | ..o 2,460,436 | ......coco..... 5,238,634 | ...coovvennne 1,840,186 I 10,537,010
104 NAIC ..ot esaeses | eveebessesaesanaas 215,371 | oo 3,851,372 | oo 4,852,457 | .coeveennn 5,223,739 A 14,142,939
105 NAIC 5.ttt | eseetesses s ess e ssanaes 6,990,271 [ .o 4,102,611 |....
10.6 NAIC Bt stes e sees st saessessessasssenes | envssssssssssssssessesssssssssans | aesesssesssssssssssssssssnssons | aesesssesssssssassssssassansnss | assesssssssssnsassssssensansanes
10.7 Totals......ccoevererrernnnne .8,345, ..89,404,335 | ... . .248,052,959
10.8 Line 10.7.858 % Of COL 8.....covvereiiiiieiceisisiercssiesenssissiesieiees | cvvsissiesissssssssansenns I 134 | e 36.3 | oo 37.2

L0IS

1. Total Publicly Traded Bonds
T4 NAIC Tt nes | sressesssssnes 8,245,757 74,485,286 | ............ 123,603,136 | ............176,475,113 | ..............85,122,780 | ............ 467,932,072 B | 452,253,282 8 . 467,932,072
11.2 NAIC 2.... ol .7,150,878 | ... ..54,132,503 | ... ..53,814,025 | ... RO 185,118,152 | ... 264 | 179,141,815 | ... 268 | i, 185,118,152 |....
11,3 NAIC 3ottt nsnes | sestensnssessenssnssesenteneas IR 5,761,170 |.... ...20,912,046 ...10,537,010 ..20,912,046 |....
P14 NAIC Aottt snesns | eevessessessssssssessesssssnees | sresissessenes 11,179,078
P15 NAIC 5.ttt sssesseses | evesssssssesssssssessessnsentes | sesessssisaens 1,995,247
T1.8 NAIC Bttt | etstesses s ssssssessessssanaes
11.7 Totals.. ...15,396,635
11.8 Line 11.7 as a % of Col. 6...... e 2.2
11.9 Line 11.7 as a % of Line 9.7, Col. 6, SeCtion 9........ccccevvereieisries | covrrererieriisiancnan 2.2

12. Total Privately Placed Bonds
12.1 NAIC 1
12.2 NAIC 2....
12.3 NAIC 3....
12.4 NAIC 4
12.5 NAIC5
12.6 NAICG....

12.7 TOMAIS. ...t

12.8 Line 12.7.@5@ % Of COL B.....ouveeereeice e | et 0.0 [ oo 0.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9...........cccceevvrereeies | orvvrrirerererrennnnd 0.0 | oo, 0.0

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

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

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

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S.......... 0; NAIC3S......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.



Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 6 7 8

2 3 4 5 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

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities..
1.4 Other Loan-Backed and Structured Securities...

................ 1,249,115
..26,530

................ 1,325,066 v 1,322,012

222,077 |..

1,322,012
...222,077

................ 1,544,089

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

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

........................................................................................................ 3,269,707 | ..o 3,269,707

80IS

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

4.1 Issuer Obligations.......
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities..
4.4 Other Loan-Backed and Structured Securities...

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

Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities . .
5.3 Commercial Mortgage-Backed SECUMHES...........ccccvevevevrireecieiieiieens e | eevetiesee et sessessenes | eveesessessssssssssssesssneas
5.4 Other Loan-Backed and Structured SECUMHES.............eveveveerereeriieies [t | esrssiesessssssssssessssssseses | esesssssesssssssssssssesssssneas e
5.5 TOtAIS......oveereeecieeeseteceee s essesssssassssssnssssssssnssnssnssssssnssnsnsssssensne | snsessrsensseneense@49,080 | orrvrrinennn 1,452,646 | v 624,125 | ... 2,652,649 | ..o 0

....................... 5,009 | .....ccc0....n.319,412 | .............2,650,000
.2,649 |..

................ 2,974,332
.3,533,078

................ 2,974,422
...2,604,534 |..

................ 6,507,411

................ 5,578,956 | .....cccoeviirrerennn 0

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OblIGAtiONS.........c.eeveeeecveceeceecicie ettt ssesaenes | eeeresaenaa 14,444995 | ............ 146,002,174 | ............ 181,994,666 | .......... 255,035,623 | ............ 94,598,614 . 20— 692,076,073
6.2 Residential Mortgage-Backed SECUMHES...........c.cueviveieieiiieieiieiis | evieiieiieieiesisiesiessieis | cevvssessesisssssessssssssssssns | sssesissessesssssssessesesssns o | e
6.3 Commercial Mortgage-Backed Securities..
6.4 Other Loan-Backed and Structured SECUMHIES..........o.eveivereieiiiieiies [ orerieissiesierssrssesiassens | oersssessesssssssessssssssssases | avsesssssssessessssessessessnsans [ IR

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and StruCtUred SECUMHES............ceveveeveieieiirieis [ oot | cestesiessssssssessssssssseses | eveesssessesssssnssssessnssnses | oesessesssssssssessessssasess | soessssnssssesssssssassesnsas

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured SECUMHES.........coveveiveieiiiiieiies [ orersisssesenssssesssnsss | oesssesssesssssssesesssssssanes | ssresssssssessessssensasessnsans | eoossessessssessasesssssssanse | oossessssossessassnsassassesns
8.5 OIS ...t | ettt {01 I {01 (01 (01 0
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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
9. Total Bonds Current Year
9.1 ISSUET OBlGALIONS. ..o | oeeerneeneees 14,444,995 | ..146,012,345 | ........... 183,563,194 | ..........260,955,330 | ............94,666,350 | ............ 699,642,214
9.2 Residential Mortgage-Backed Securities.............cccoeveereerirereveeiiens | coveerieennnn.951,640 | oo 1,540,939 | i 331,243 | 2,789 | 0 | 2,826,611
9.3 Commercial Mortgage-Backed Securities..............ccocevevireverriccverennnns
9.4 Other Loan-Backed and Structured Securities...
9.5 TOMAIS. ...t e
9.6 Line 9.5358 % 0Of COL B....cceevrriniiniiirniininiininensiississisisnissessnsnnnes | enssnssesenssensenernein@el | sensnensenersenssnnenns@ 100 | neininninennnnnenneni20:2 | vevvervsnensonerennnd e | v 135 | i
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS. .......cvviercerriiciiiiiie et seseesssssenes | soesssssseenens 6,998,492 | ...c.oovcennee 87,401,930 | ..covvvnnee 242,038,047 | .........248,040,018 | ...........78,922,753 |.............. ) 0.9, SO IS ) .0, SO I 663,401,241 | oo 99.4 | i 663,401,241 |.oooiviirrerrcrincrienene
10.2 Residential Mortgage-Backed SECUNHIES. ..........cuurvurveeieneineineineins | v 1,346,561 | .ooovveenee 2,002,404 | ..o 453,187 | oo 12,941 | [ )., SO IS ) .0 O IS 3,815,003 | oo 0.6 | oo 3,815,093
10.3 Commercial Mortgage-Backed SECUMHES..........v.rurrrrerreririinrirrieies | cereerseresinsessieenssnsisees | sensersessssnsssssssssnssesssnes | sonsssssssssssssssmssessesssnsss | simsssssssssessasssssessessans | sessessssssssessasssssnsnsss | sessssessanens )%, 0, SO IR ) .0 U U 0 .
10.4 Other Loan-Backed and Structured SECUMLIES.........c..vuueueueeriiniiieines [ eereierenississrsississiinens | eessesemsnsssssessessnesseseens | cossssessssssnsssssesssnssssness | snmeessesssssssesssessansnns | nesssssssessssesssssnsssnssnnes | consrsnssnsens XXX [ e XXX e | i, [0 IR 0.0 Lo |
105 TOAIS....veveee st | soeessensseneens 8,345,053 | ...ccovunve. 89,404,335 | ............ 242,491,234 | .......... 248,052,959 | ............ 78,922,753 |.............. )., SO IS ) .9 I 667,216,334 | ..oovvrrrrrennn 100.0 | .oooreenees 667,216,334 | ..o 0
10.6 Line 10.585 @ % O COL 8.......cvuiviiiiisiisiississisisisnssnsenisenienes | eenesenssnesnesnsesnees 1.3 [ s 134 | s 36.3 | e, 372 | oo, 11.8 [ D0, SO R ) O.0, SO [PVRRROO 100.0 [ oo ), .0, SRS [ 100.0 | oo 0.0
11. Total Publicly Traded Bonds
11,1 1SSUET OblIGAtIONS......ceuvevercereirricieie et eessessenes | ereesnssenens 14,444995 | ............ 146,012,345 | ............ 183,563,194
11.2 Residential Mortgage-Backed SeCUrties.........cccocveviereceeeiiieciiees | e, 951,640 | ..covvennee. 1,540,939 | .oovvereies 331,243
11.3 Commercial Mortgage-Backed SECUMHES...........c.eurrurrurriririinrireireins | cereerseinsinsinsisesssissiiees | seseesssessnssssssesssssssssness | sessssessessnsssssessessessnens
11.4 Other Loan-Backed and Structured SECUMHES. .........c...rvvurreurrvrririinns [ e | ersenssnisenesenssenssenssenis | erssenssenssnssnssensssnsssnees
115 TOAIS..coeiee et | eeebnssnees 15,396,635 | ............ 147,553,284 | ............ 183,894,437
11.6 Lin€ 11.585 @ % Of COL. B....covverecirieeieiee et ssessntssees | eesseesessssessssssesses 2.2 | e 210 | s 26.2
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds

12.1
12.2
12.3

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities

12.4 Other Loan-Backed and Structured SECUMLIES............ovrrerrirriniriries [ | aonsesenessssesenssssnessnsess | sonmeensasssneeesessanesseeess
12.5 TOMAIS. .c.oceeeeeiiee ettt ens | febebaess sttt (0 R (01 O 0
12.6 Lin€ 12.58S @ % Of COL. B....eovvverereeirrinrireieeeisiseseessssesssessssssnsees | evssssssessssesssssnssens [0 I R 0.0 | v 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SECtON 9.......ovrivirniniiiriirinins | o 0.0 [ s 0.0 [ i, 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI.........curiuereierieiieireireese e ectsseee ettt sssssssssssenes | sreessssesssssssssessessssssessessseneens 17,000,000 | oeorerereeeeeeeeeeeeeeeseeeeseeeseeseeseeseneesessesns | eeeesseesessessssesess st esssessee st es e st ensensente | feesaessessessenese s st st sseneas 17,000,000 | ..oovoreciciieceeece e
2. Cost of Short-term iNVESIMENLS ACGUITEM. ..........cvuevieieeiciieieie ettt b st b b s baees | ebssbessesssssssssses s s st e s e s s ben s s b s sse st 0 | oottt | eres et ettt s et s b s s enbens | Sbesaessesea st e s e s st s bt s s bbb s s b s st ensese | ebebensesaebst s b st s st s bt s b ans
3. ACCIUAIL OF BISCOUNL. ... bbb | bbb bbbt bbb 0 | | S| Shiee b | Shb bbb
4. Unrealized valuation iNCTEASE (ABCIBASE)..........cevuevereerieeieisiseiee sttt st sss st st st es s sss s sss s ssssessssnnses | sevsssessssssssssssesssssstessessstessesssnsassssassand 0 [ ottt eaetes | cesis ettt e b ste b e s s e s s saete | neaesetestetes s ea et st et s s e s s et b s e ae st e setenns | ebsesebeseset et eae b e st et s et b st s e b naetena
5. Total ain (I0SS) ON QISPOSAIS........cuuruureueeeerrerrireeeeeire ettt se s es e es et s st s st es s ssessessants | oessessessassasssesseesantsnssessentenssessessentasssnsan 0 [ oottt | eves sttt ettt sttt s s entens | chebaebees st sa et s st s b b s s bt sesae bt ensensese | ebstessesaebs e s s et bttt b bt n b b ann

6. Deduct consideration received on disposals

7. Deduct amortization Of PIEMIUM.........ccceiieeicte ettt bbb st ae b bbb s s s s s st bessnaes | ebebsssesessssssessssebesssesessssbebes e ses s snsebnanl 0 [ vt tes | cresis ettt bbbt s st b st et es s esebanaete | neaesebastetes s et et s et et s e et s et e b s e ae s s enaebesns | ebsebebesaeaetes e et et et e s et e b e b r et s st b naetenas
8. Total foreign exchange change in book/adjusted CarTYiNG VAIUE. ...........c.eveverurininrinrireiessesissieesessessssessssessessssssnes | sessssesssssssssssessesssssssssessassssssessessssnssens 0 [ ettt tes | ceris ettt et b b st et e s s esesasaete | nesesesessetes s ea et as et et s e ae s s et e s s ese s et snseteses | ebsebebessesetesenae b st et et se b b e r et s st b s tena
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ............ovuuruurerriuriurireieeineireieeeeeseeeesssseesseesessees | seeseesssssssssssssssssssssssssssnsssssssssssssssssssssns 0 ettt ettt ettt | ffene et eee e enE et e st eeE s Rt e s stk nneent et enes | SesesEeEeeenEenssnEnEsentenEneE et enE et nentensententne | feREeeEaeRseEsenEenE e Rttt
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccevuereriirnieiciisieieisieiiens | cevsnreiieissiese s 4,000,000 | oo s 0 | oo 0 | oo 4,000,000 | oovvrereieieeee s 0
11. Deduct total NONAAMItIEd @MOUNTS...........ccuuiiiiiii bbb | EbEseaE bbbttt 0 et | e | SEinE | ShE R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cveriuiiieiiiisicieciscessisstesesessssssssssssssessssnns | evssssesssssssessssssessessssessessssssaas 4,000,000 [ oo 0 | o 0 ] ot 4,000,000 | ..o 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

SI11, SI12, SI13, S114, SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
HOME OFFICE . «.| wrseven. | BEACHWOOD. 05/31/2007 | .eoovvvrirens | cevrrerireenns 6,955,937 7,000,000 173,898
HOME OFFICE. ...ttt sss st ssssssnssssssnses | ansssesans BEACHWOOD........ccooonirrnrirns 1200172010 | oo | e 35,684 | eirinnn32,934 | | s 892
0299999. Properties Occupied by the Reporting Entity - Administrative. 0 5,839,745 | . 7,000,000 174,790 0 0 ..284,228
0399999. Total - Properties Occupied by the Reporting ENity........c.ovieinininissinsrsisisnssississessnsssssesenssssssesnesssssnsssesenssssssssenssssssnssnssensnesessenssnesessnssenssnes | oernneneneens0,991,621 | iiviiisninsninnisssnnnnns 0 5,839,745 | . 7,000,000 174,790 0 0 ..284,228
Properties Held for Sale
LAND - CHAGRIN BLVD . | BEACHWOOD. 12/31/1953 | 12/31/2003 | ....ovveviiriiiiersniisiinnes | cennnrnsismssesssensssesnses | onrsssnsesssssessnsssssnssans | anrssssnseenes 7,000,000 |...
0599999, Total - Properties HEIA fOr S@IE. ... ettt ettt ettt ettt sttt st 0 7,000,000 0 0 0 0
0699999, TOAIS. ... vverererereeeiaeiseisseeesee et et es s es s s e8RS 84188ttt | ereieeineenas 6,991,621 | ..oovvvrrrirreiecenn0 | 5,839,745 | e 14,000,000 174,790 0 0 A174,790) | o0 | s 412111 | e 284,228
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3
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SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Capitalized Total Foreign
3 4 Investment Valuation Current Year's Other-Than-Temporary Deferred Exchange Value of Date of Last
Loan Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code City State Type Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Residential Mortgages - All Other
1857. . | CEDAR CREEK NE .11/01/2004 | ...... 10.000 12/31/1987
0399999. Total - Mortgages in Good Standing - Residential Mortgages - All Other....... ....4,536 0 0
0899999. Total - Mortgages in Good Standing....... ...4,536 0 0 | o
3399999, TOHAIS.........reurerrcereireireeieeeeet e B38| e 0 0 (V1 [ 0
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $ 0 interest due and unpaid.

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $

v03
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan
Type

5

Date
Acquired

6

Rate of
Interest

7
Actual Cost
at Time
of Acquisition

8

Additional Investment
Made After Acquisition

9
Value of
Land and
Buildings

NONE
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other-Than- Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages With Partial Repayments
................... . 0 0
1857 e CEDAR CREEK.......c.coovemmrrerierineirisni NE...... VARIOUS.. | .. 0 1,725 1,725 0
............................................................. 0 0
....... 0 0
....... 0 0
....... 0 0
0299999. Total - Mortgages With Partial Repayments.... 0 0 1,725 1,725 0
0599999. Total MOMGAGES. ...........rvrreverrerriieiiiereierienirseeseriesiinenienes 0 0 1,725 1,725 .0
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
41020V AA 9| John Hancock Mutual Life INS CO..........covurrrrveees [ overene [ corneiiieineineiiineieeiiens | ereis McDonald Investments Inc............cccc....... 1FE..... 10/17/2003 | .cooovvvee | 2,271,740 | e 2,367,160 | ...ccoonce 2,176,159 (12,204) [ .o | cererenineiseiisesiens | ceveeesseesessssiienes | e 147,500 | oo | e
592173 AC 2|Metropolitan Life Ins Co... ... | National City Bank 1FE..... 05/09/1997 . 274,658 249,838 79 ..19,250
604074 AA 2| Minnesota Mutural Life .| Robert W Baird & Com Inco............ccvunne 1FE..... 09/18/2013 | ..ovvevee | rrerreenns 1,279,730 | oo 1,199,520 | ..oocvvveee 1,274,860 (4,870)
638671 AC 1|Nationwide Mutual Ins Series 144A. .| National City Bank 1FE..... 09/19/2002 .3,679,860 .3,276,805 (7,314)
677412 AD 0| Ohio National Life Ins Ser 144A McDonald Investments Inc... 10/31/2002 |. .2,281,960 2,142,649 (6,759)
743917 AH  9|Prudential Insurance Notes ... | er..... | National City Bank 1FE..... 09/18/2002 2,202,766 (11,176)
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. (42,244) 0
4499999, SUDTOLAL = UNGFAIIBIEA. ...ttt sttt 8 88880k 106 o£EEoLE £ 81 E LR L8 eLE 1A E1EE L8R8 1A E AL E 8 EE bbbt (42,244) 0
4699999, TOAIS......vvveieiteiisite ittt s ettt b ket b b bR R R bbb e AR £ e bbb Re R et e e ket S4ebebebassetes e e bebe b e R b es e e R b bAoA R bbb R b SRt AR b SR bbb s ettt n et nn (42,244) 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage
CUsSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
604074 AA 2 | Minnesota Mutural Life.................ccoeuieuivereieeiiiceeeeceeeeceeeveceeeeneeevenens | cvrens Robert W Baird & COm INCO...........cc.ovvuevivereeeeiireeieeeceeeveeeeveneieeseeeveveneeea 09/18/2013 1,279,730
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated..........c.covririnnsnnnissieicscnceae 1,279,730 XXX
4499999, SUDEOLAI = UNGFAIIAIEA. ... etttk 8888t 1,279,730 XXX
4899999, TOAIS.........cvveevreeeeieieie st eb ettt ettt R ees | Sdeebe LRt 1,279,730 | ovvvvvvcrverineeirervnriisninnninnineendQ | i 0 |..XXX.......
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912810 EH 7| U S Treasury BONG.........cccoveeeurerirereersriseriesiesesseessssssssessesssnees | wovnees | oo | oeevsenens | vevens N I 1,285,045 | ..... 136.063 | ..o 1,632,756 | ..coovvrennee 1,200,000 | ..cooovvrvnnee 1,249,115 | ... (5,134) [ coovereernrineineiiens | cevrerienenenrnsninnens | e 7.875 11/04/2004 | 02/15/2021
912810 FT 0|U S Treasury Bonds.... (25) [ 1ooeververnneinrieniiens | e | e 4.500 09/11/2008 | 02/15/2036
912828 JR 2|U S Treasury Notes ...5,297 3.750 05/04/2009 | 11/15/2018
912833 X9 6|U S Treasury Stripped Int Pmt Note 36,140 . 06/23/2008 | 11/15/2035
0199999. U.S. Government - Issuer Obligation: ...1,347,544 | .. XXX........ ..1,713,983 (3,054) 0 XXX [ XK e [ XXX | . 36,152 ] ooeoe..... 95,588 | XXX oo [ o XXX......
U.S. Government - Residential Mortgage-Backed Securities
36202A P7  6[G.N.M.A. P0OI00044B............ccosvreermmrrerirerenrinnrnnrnenirerenneennns | vevnee | oo [ evvvnrinens [ | 8,317 | 111.606 7,112 1 12/17/1992 | 11/20/2022
36202A S9 9[G.N.M.A. P00l 000544...........oocomerrrrrmrrrerrneerseernsrsssrssenienesenssnnes | vevene | oo [ eeveneiinens [T | i 5,412 | 109.555 02/18/1993 | 12/20/2022
36202A TA  5[G.N.M. A, P00l 000545..........cccovvrrirmrrnrirernrineerernnneesnnenssnssseeninnes | eoveeee | oo [rverneinens [ | 8,299 | L, 110.573 12/30/1992 | 12/20/2022
36202A TE 7[G.N.M.A. P0O0I000549.........cccemerrerrrerieriereneensersnniensenesensnnns | vevnee | oo [ evvererinens [ | v 195 | s 105.673 05/29/1986 | 05/20/2016
36202A YU 5[G.N.M. A, P00l 000723........ccnmeumrrrmrimrirerrneiseirseesniseensessssesenses | eevnne | oo [ eevereinnens [rone] | i 3,817 | 110.717 01/27/1993 | 01/20/2023
36202B ED  3[G.N.M.A. P00l 001032.......coomrurrierimrrierirerinreensrinnnienieneseesnnns | vevvee | oo [ evvenrrinens [ | i 11,335 | i 109.192 04/20/1993 | 04/20/2023
36202B GP 4 [G.N. M. A. POOI00T10B........ccomrererrererericrirncereessessnnsensssensensnnns | vevnne | oo [ eevenerinens [T | v 582 | i 110.887 12/01/1988 | 12/20/2018
36202B HT 5[G.N. M. A. P00l 001142.......ccccmvirirninireierineerennniesesnnensensseeseninnes | eoveeee | oo [rverneinens [ oo | i 3,000 | i, 109.300 05/25/1993 | 05/20/2023
36202B KZ 7[G.N.M.A. P0OOI001212......ccvrrererierrnerienineeseesssessensnensenssseessnens | vevnee | oo [ eevererinens [ | 3,589 | i 109.983 06/17/1993 | 06/20/2023
36202B NF  8[G.N. M. A. P00l 001290........ccmrumrrrrrimrirerrneiseerseesnrsennsenssensennes | eevnne | oo [ ervereveens [rone] | i 1,414 | 111.268 11/20/1989 | 11/20/2019
36202B WV 3[G.N. M. A. POOI 001560.........ccururrrerrierrienirerernreesrinnnienieressensnnns | vevnee | oo [ evenrrinens [ | 828 | s 111.743 02/20/1991 | 02/20/2021
36202C BM 4| G.N. M. A. P00l 001844.........cconvvrrrieeernnerneneriseessnisnsssensensnee | oneee | ae | vevevseeens | e | e 2,342 | s 111.610| . 06/18/1992 | 05/20/2022
36202C CE 1|G.N. M. A P0OI001869.......cccevrririrnrrnernirnniernniseerennnssseenssensnnnns | veeens | oo | evnrvenens [ oo | i 2,283 | i 113.041 09/06/1994 | 09/20/2024
36202C EM 1| G.N. M. A. P00l 001940M.......ccovvvrmrerrerernenisennennenssseessnssnnsenies | oneeee | oo | veveseeene | eeeeed | v 1,205 | oo, 116.338 01/09/1995 | 01/20/2025
36215X UC  4|G.N. M. A, P00l 148279.......c.cccoivinirriniirereineerernsissessnersesseeseninnes | eoveeee | oo [rverneinens [ o] | i 983 | L, 100.458 05/26/1987 | 07/15/2016
362153 KP 2| G.N. M. A. POOI 152502.........ccoemrrrrierirrinriienrnenieniesesssnisnsnenins | eovvene | [eoverrenens | o [ e 2,974 | 100.544 01/01/1989 | 01/15/2019
362156 VD 0|G. N.M. A, POOI 155512......ccmirurrinrirerineineninsinensensseessensssssssnsns | eevnene | o [ernensnneens | veeeee T [ o397 [ 100.457 07/25/1986 | 07/15/2016
36216A RP 8 |G.N. M. A. P00l 158994..........cccovmmrrrmrnrirerennnrennsissisnnenssnsseeninnes | eoveeee | oo [rvnrneinens [ oo | i 952 | i, 101.660 07/06/1989 | 06/15/2016
36216T 4X 5|G.N. M. A. P00l 174638.........cccomvririrerncrirnernenieniseessseesernensenenee | venees | oo | veverneeens | e | v 481 | s 100.392 (0) 12/22/1986 | 11/15/2016
362165 LL 4[G.N. M. A P00l 184031.......covvirnriernricinninerenseireresiseiesssisseenin [ eeeene o | vevmrnenns | e [ 1,381 s 100.338 (0) 04/19/1993 | 04/15/2023
362166 QW 3| G. N. M. A, POOI 185089..........ccoomrrrerierircererinmrieriensseesssnssnsnenens | eovnene |0 [eoverreees | coreee T [ oo, 119 101.128 05/19/1992 | 01/15/2022
36218H YE 8| G.N.M.A. P00l 223109.......ccccmrimrirererinernenseniseesssnissssnensensnee | connene | ae | veversenens | eeened | v 2,024 | o, 100.442 02/15/1990 | 06/15/2017
36218N LR 0| G.N. M. A, P0OOI 227236........ccovvmrirrirnrrnerininrierisnsseressssssesnssensnnnns | vvveens | oo | evnrnenens [ oo | i 290 | i 100.504 08/15/1989 | 08/15/2018
36219U RM 8| G.N. M. A. P00l 259792........cccumevierirrersrinerinenieniseesssesssssensensnne | oneene | oo | veverneeens | eeeeed | eveeiinirinnennnnn8,095 | o, 101.015 (0) 03/19/1991 | 07/15/2018
362208 7K 0|G.N.M.A. P00l 300898...........cccoerrmmrieminrinriinninniirenierisniiesninniens | eoveene | [evverrenis | e [ 8,009 | L 102.328 | . (0) 06/18/1991 | 06/15/2021
36223F B4 2| G.N.M.A. P00l 306159........ccommririrrererinnrierieneneesssnisernensenennee | eenee | oo | vevevnerens | e | eviciniinnnnnn8,132 | s 102.032 (0) 05/13/1991 | 05/15/2021
36223F Q7 9| G.N.M. A, P00l 30B578........ccomrrrrieirerinnrnenieniseessssissssssensenenees | ceenens | oo | veversenens | eeeeed | v 1,946 | 106.320 (0) 04/27/1992 | 03/15/2022
36223N XC 3| G.N. M. A. P00l 313075......cciiirirrirnereinnierisnseessssssesnssensnnsnns | sveens | oo | evsnvenens [ oo | i 9,309 | i 111.486 (1) 04/29/1994 | 08/15/2022
362238 V5 9[G.N. M. A. POOI316636........covererrerererierrneesensssesssnsnenisnisenssnnns | vevene | oo [ eevvnevinens [rone | i 2,746 | i 100.407 12/17/1991 | 12/15/2021
36224B 2R 9|G.N. M. A. P00l 323984..........ccovrmrrmrnrrererneirennnisensnnerssnsseesennnes | eoveene | oo [rverneinens [ | i 218 | i, 100.408 04/29/1994 | 04/15/2022
36224C 4R 5|G.N. M. A. P00l 324932........cocomvriirirenerinernerieriseesseesssnneninensnee | enene | oo | veverneeens | e | v 2,530 | oo, 100.331 09/16/1992 | 05/15/2022
36224G S5 8[G.N.M.A. P00l 328240..........coocurerrerirrrinerreeiseeserissnrnenenenseesnnnes | eevinne | oo [ ervnsreinens [eonee] | o536 | i 111.322 (0) 04/29/1994 | 08/15/2022
36224H MD 5| G.N. M. A. P00l 328956.........cocouverrirrirrrinirinerienireresseinnnnenensnne | enneee | oo | vevenreens | eeeeed | v 5,429 | o, 107.701 | . 12/16/1992 | 12/15/2022
36224K PH 6[G.N. M. A. P00I330824..........oocomerrerrmererineerneenseisenneneseseesnnnes | vevnne | oo [ eevereinens [T | i 28,267 | e 102.867 11/18/1992 | 10/15/2022
36224L MC  8[G.N. M. A. P00l 331B55........ccerrierrniirinernerenseiersnsseesenssssseenss [evnne [ oo | vervenenns | eevee T [ v 14,123 | s 100.337 14,159 10/19/1992 | 10/15/2022
36224M SD 8| G.N. M. A. P0OI 332716........covvrrerrrnericrinrererinernerienienesseessssssnnens | eonnene | oo | evvernenens | eeeeee T | e 1,467 | i 103.032 ...1,469 10/19/1992 | 10/15/2022
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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
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
36224M UL 7| G.N. M. A, POOI 332787 .......covvvmrrinrrerierineerseissssnensenssesessssssnses | evneen | oo | eversvenens | vevens T e 17,814 105.607 | covoorererreens 18,877 | v 17,875 | s 17,821 | . 0 [ e [ e | e 7.000]......... 7.012 | MON... 10/19/1992 | 10/15/2022
36224P MD 7 [G.N. M. A. POOI334356........ccnmrrrrirerinrinerrerineesnenssssissnsessesesenns | sevinee | oo [ eevnerinnees [ ovees 1| 8,886 | oo 109421 | covoveeieiinns 9,928 | oo 9,074 | ..... 8,936 |....ccco... A EOOTRRRIRR ORISR IR 7.000]......... 7.486 | MON... 11/18/1992 | 11/15/2022
36224S QV 7 |G.N. M. A P00l 337168.......ccvrirriirrrieinnieisisienssissessnsssssssssssens | ernee | oo [ eorerieninne [ onnes T 5,261 | 101.053 | v 5,408 | 5,352 | 8,304 | i |2 [ [ | 7.000{......... 7.226 |MON... | .... 10/19/1992 | 10/15/2022
36204Q G3  8[G.N.M. A, POOI376518........corvvirierrrinrirerierieeiseessssssesssenseneneens | wevinee | oo [ cevveeinnens [ ovees 1| e 1,095 | L 100.992 8.000]......... 6.363 [MON... | .... 05/01/1994 | 05/15/2024
36204W CP 0| G.N. M. A, POOIBB1T78X.....overriirrireierinniseiesiseissesisenssssssennnes | vvenee | oo | veveessneens | weneee T 21,270 | e 111.860 | vooovvveirnenn23,845 [ 21,317 | 021,298 | [ e (1) [ | | s 7500 ... 7.395|MON... | ... 04/15/1994 | 04/15/2024
36205E WS 1[{G. N. M. A, POOI 388657 ........ccorerrercrinrrierierireeeseesssssensenssenesseens | eevinee | oo [ cevnevionnns [ vvens 1| e 1,951 [ 101.712 0 8.000......... 8.294 [MON... | .... 06/17/1994 | 07/15/2024
36205K MJ  8[G.N. M. A POO0IB928B1......ccoumrrrrirerenrirneeieeiseissensssissssesssesessenns | eevinee | oo [ eernerinnees [ ovees 1| 2,853 | 100100454 | 2,683 [ e 2,87 | e 2,689 | e | s (0) 8.750 [ ..o 7.937 |MON... 01/24/1995 | 01/15/2025
36205Y PE  6|G.N. M. A. P00l 404621.........ccoisrririmnirirnninrisnssersnssissessnssssssnsssnens | eronnes | oo | eonsrvnninne | onnes 1 2 8.500]......... 8.723|MON... | ... 11/21/1994 | 11/15/2024
0299999. U.S. Government - Residential Mortgage-Backed Securities. 226,451 |.... ..222,077 (4,648) 0 XXX XXX XXX | - 1,466 7,647 |..... XXX [ XXX......
0599999. Total - U.S. GOVEIMMENL........iiuuiieiiiriisiseisseisssisessssess s sess sttt s bbbttt | enbssnnisnes 1,573,995 | .. XXX.iiooos | covriiriins 1,955,531 | coovovviinns 1,582,612 | oo 1,544,089 | .o 0 (7,702) 0 XXX XXX XXX | s 37,618 | oo 113,235 |..... XXXeveooe [ o XXX......
U.S. States, Territories & P ons (Direct and Guaranteed) - Issuer Obligati
373384 J7 2| Georgia State Gen OblGatioN............c..vceueverienrincrieriseissiiesiineenens | evrees | e [ eereeens 1| AFE | s 3,269,141 | ........ 96.162 | ...oooverenne 3,178,154 | ..............3,305,000 | ...ccccvnnnes 3,269,707 |..ccoouunee BBB [ .vovererereernnineiiens | eerrerienieenseinees | e 4380 ......... A4T0 | FAoot| v 65,544 | ..o 08/02/2013 | 02/01/2031
546418 AC 8| LA Agricultural Fin Auth Sec Rev. 15,574 0 .0 09/15/1986 | 10/01/1996
841514 AU 6 Southeast TX Hsg Fin Corp Ser A 43,493 0 .0 08/25/1986 | 09/01/1996
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........cocoivviiiiiiince | e 3,328,208 | ... XXX.oiooor | crrvereninns 3,178,154 3,269,707 566 0 |0 [ XXX e XX [ XXX | 65,544 |0 [ XKoo [ XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. S [P 3,328,208 | ... XXX.oooooe [ corerrrianins 3,178,154 | ..............3,364,067 | .............. 3,269,707 | .o 0 566 0 [0 [ XXX [ XK [ XXX | e 85,544 |0 [ XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
044863 AC 2| Cnty of Ashtabula OH Tax ECON DeV........ccvvververrinerirerncrreniseennnes [ eovvene [ [ | [ 318,714 | L 101.742 ...cc.cee0.....325,574 | ..............320,000 | oo, 319,412 | ........... 91 05/18/2004 | 05/15/2019
259561 JJ  8|Douglas Cnty WA P U D Wells HYdro.........ooceeeeneenerenrenensennneinnenns | eovnene | [erveeneens | eeeee [ e 5,080 | e 107.285 | .ooovvvrerennn5,364 | 5,000 | o 5,009 | .oveerrerierineeres | e (1) 09/01/1963 | 09/01/2018
880591 30 0| Tennessee Vly Auth Pwr Ser 99-D..........ccccovmrvivnvvvricneivenineinenvsnionns | eveens [0 [eovervnnns | WTFE | iniine..500,000 | ... 20.930 104,650 | ................500,000 | ...cocoevurnre. 500,000 06/02/1998 | 06/01/2028
930336 GS 5| Wadsworth OH Build AMEriCa.........ccucusrrenrrnernsminseessnsssissnnssenssnnse | eoenne | [eovsnnsees | W TFE | 002,150,000 | ... 96.212 ..2,068,558 10/14/2010 | 12/01/2025
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . XXX . ..2,504,147 0 90 0 [0 [ XXX [ XK [ XXX 13,214 140,830 . XXX oo [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authoriti ked Securities
312904 VU 6|F. H. L. M. C. Sr 1017 D..ceovuereenerierieeincisseiseisesisesessessssissessnns | cevene .|.FE|... MON... | .... 08/26/1994 | 11/15/2020
312905 Z7 O[F. H.L. M. C. S€r 1087 Lucovecrrerriersircererseinsensiseissnsssssensnssensennne. | evenne [ oo | vevvvnnenns | eeven T [ eiviiriiiniinnnnn8,332 | e 115.439 1 MON... | .... 09/29/1994 | 06/15/2021
312906 RX O|F. H. L. M. C. Ser 1119 H..coooereceiirerrerirerineernseiserseniensseesssninens | eevnene | [evveenreeens | ceeeee T [ e 3,033 | i 112837 | v 3423 | 3,033 [ 003,083 [ MON... 11/02/1992 | 08/15/2021
312906 VS 6|F. H. L. M. C. S€r 1122 G....covvovvrerrierineiieeiseiessisssieesissssesssssinnnns | eovnene | oo [evvernnens | vene T [ e 5,115 [ 110.345 ..5,121 MON... | .... 06/30/1993 | 08/15/2021
312909 3W  2|F. H. L. M. C. S€r 1250 J.....cocovururerirerermeeririnerirerienenenssenisenssensensns | eovnene | [eoveerenens | coneee T [ i 10,838 | i 113.516 .10,854 1 MON... | .... 04/05/1993 | 05/15/2022
312910 3Q 3|F. H. L. M. C. Ser 1311 Kuuooveosererireeeeiseinerisssssneniesesessssnissnsnennns | eevnene | [evnenneens | eeeee T [ i 23,068 | e 108.636 | ...vvvvereernn25,302 | 23,290 | e 23,243 1 MON... | ... 05/19/1993 | 07/15/2022
312910 BB  8|F. H.L. M. C. SEr 1312 Luvvivcrcveieirersirscrernessensiseissnsssssenssssessennne. | evenne [ oo | vevvvnnenns | e [ v 8,037 | e 113.981 8,069 1 MON... 07/18/1994 | 07/15/2022
312912 AP 3|F. H. L. M. C. Ser 1367 KA.....coovvmmirmerrmrirneenerinseserisessnenssensnssesenes | eevnene | [evnenneeens | eeeeee T [ v 57,427 | i 109.944 57,679 3 MON... | ... 11/09/1993 | 09/15/2022
312913 QR O|F. H. L. M. C. S€r 1439 L...ccovirierireneieeierieeinsninsissssssssssnsnnne | eovnene | [evverivnens | e [ i 22,395 | i 113.128 25,335 | i 22,395 | ... 22,395 MON... | ... 10/30/1995 | 11/15/2022
312914 DS O|F.H.L. M. C. Ser 1459 M........ccouvemrvrnvrnerrerirnrencesnenersessnesssensens | eovnene | o [ woverreens | W TFE [ 28,600 | ..o 113.143 ...32,359 28,600 | ...... 28,600 MON... | ... 03/21/1994 | 01/15/2023
3133T1 FB  3|F.H.L. M. C. Ser 1577 PV....cooooniirernenneinnerserserineessnissensensssssns | vnnens | oo | veverseniens | WAFE | i 138,173 | i, 103502 | ..o 143,371 | v 138,520 | o 138,428 | 4 MON... 09/30/1993 | 09/15/2023
313370 J7  O|F.H.L. M. C. Ser1578 Ku...ccoovvrevirvrerrirnrinerrerrerensessnnssinensenenns | evvee | oo | vevevsrvcens | WAFE | i 415,013 | o, 112992 . 469,469 4 MON...| ... 02/01/1994 | 09/15/2023
3133T3 PK  8|F.H.L. M. C. Ser1652 PL.......ccoevurmiernvrirnerneriereneernsninneesneeinsnsnennes | eenee | oo | veverneriens | AFE | 319,299 | ..o 111687 . .356,615 MON... | ... 02/16/1994 | 01/15/2024
31340Y PX 1[{F. H.L.M.C. SErdd F....coooovevinieciierecssesssiscisssisssssssessnnes | eevinne oo [ evvvnivenns [ | 9,212 | i 107.717 ..9,212 MON... | .... 11/21/1994 | 05/15/2020
312913 WW 2| F. H. L. M. C. S€r G4 D...ccoovvvrirrnrrrerrnerrenienineeisessnssensesessssnenns | eevnene | [eoverneeens | ceeeee T [ i 13,921 | L 115130 . .13,984 MON... 12/30/1992 | 12/25/2022
31340A 6R 7|F.H.L.M.C.Pool 140880.. v e [ oo | e [ | i..5,865 | 100.997 ...5,629 ...5,705 MON... | .... 11/01/2004 | 09/01/2016
313401 UH  2|F. H. L. M. C. POOI 170171 ...ccouivirierircenrinnrnerienieeenseisnnnennenees | eevnene | [evverrenens | e [ o398 [ i 105.687 295 318 MON... | .... 11/01/2004 | 06/01/2016
31293A 5H 7 [F.H.L. M. C. P00l C15348..........cocomrenermrrnerrerinrinennnssinsenssennnnene | vevnne | oo [ eevvneinens [T | i 589 | i 105.010 429 548 MON... | .... 11/01/2004 | 09/01/2028
3133T4 KJ 4|F. H L. M. C.Ser 1688 W....c.ovvveeriervenirersnnerennsisesesisensnsssseninns | vevvens | oo | eevervenees [eonen T | i 398 | i 100.236 403 403 MON... | .... 11/01/2004 | 03/15/2014
31393Q XY 3[F.H.L M. C.Ser2610 VB......cccouvemeerrvrrnirrerirerenennsnissensensssssensnens | vevnee | oo | eevvverinens [eone | i 202,454 | e 109.065 | . ....206,153 MON... | ... 11/01/2004 | 07/15/2024
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313614 WE  5|F.N. M. A. P00l 050145.........cocumirreriieirinrinerirerineenensnesennennes | eevnene | [evveerenens | e [ 132 [ 11103 | e 144|130 [ i 130 [ [ (0) | e e | 000 10.000 | oo 9.393 | MON... 11/01/1988 | 11/01/2018
313614 WL 9|F. N. M. A. P00l 050157.......cvuuiimrierireirneninsiensenisnessensseessenssnnees | eevnene | oo [ereenrneeens | veeeee T [ o 192 [ s 111802 [ o213 [ 190 | 190 [ [ (0) | e [ | 00 10.000 | o 9.632 | MON... 12/01/1988 | 12/01/2018
31368K LD 6|F.N. M. A. P00l 192124.........coviviiriiriniceinieicnenisniennesnnnens | ervenee oo | eenrveeeens [oend ] [ 3,765 | L 104.927 | oo 3,951 | e 3766 [ 376 | e | v (0) [ [ [ e 1500 [ i 7.309| MON... | .... 12/24/1992 | 12/01/2022
313602 Q2 3|F.N.M.A. Ser89 58 Gu....cooovvvrrerrrrnerierirereneennsnissrsseniesssensssnssens | eevnene | [eoverrrenens | ceeeee T [ e 3,680 [ e 109.624 | ..o, 049 | 3,694 | 03,890 [ [0 | [ | e 8.000 | e 8.067 [MON... | .... 11/13/1992 | 09/25/2019
313603 LN O[F.N.M. A, Ser89 96 H.....cooovvvevvrrccnscennersseserssiserenssienens [vvene [ oo | vevivnennns | e [ 7,016 | i 112.367 | oo 1,884 | i 1,016 | e 7,016 | s | e [ | e | e 9.000 e, 9.000 | MON... | .... 11/02/1994 | 12/25/2019
31358E NS 7[F.N.M.A. Ser90 71H.... . L1315 | 107.581 | oo A5 | e 1,315 [t 1315 [ [ | e [ | onenen8.500 | o 8.500 [MON... | .... 05/12/1995 | 06/25/2020
31358E 2N 1[F.N.M.A. Ser90103K........ e | T 3,654 | 109439 | oo, 001 | 3,856 [ 03,858 [ [ (0) | e [ | e 72500 | e 7.503 | MON... 02/12/1993 | 09/25/2020
31358E TW  6|F. N. M. A, Ser90 109 J.....ovvvrrieiieieiecneirernsisssnsnsnssnssnssessenssnenes | eoveeee | oo [rverneonens [ oo | v 13,083 | i, 109.290 | vovvverieeenen 14,307 | e 13,097 |l 13,097 [ | i) | | e | e 1.000 | e 7.003| MON... | .... 06/30/1993 | 09/25/2020
31358E 5A B[F.N.M.A. Ser90 110 H.ooooovvvvieirererenincniseinenssnisnssenssnissennnnns | vevnne | oo [ eeveneinens [ | i 4,086 | e 110972 oo 540 | 092 | 097 [ [ (0) | e [ | 8750 | e 8.752 |[MON... | .... 12/15/1994 | 09/25/2020
31358F 4E  B|F.N.M. A Ser91 21 Ju e | vevvens | oo | evenvenees [eonen T | v 4,283 | i 11400 | oo 7T | i, 283 [ i, 283 [ [ | e [ e | onnieeen 1000 | o 7.000 [MON... | .... 03/09/1993 | 03/25/2021
31358K F3  7[F.N.M.A. Ser91 162 GA.....c.covceverrernerrerrnrerneensnrnnnsensenssensnnns | vevnee | oo [ evvenerinens [T | v 6,424 | L 113214 . ..8.250 | MON... 08/17/1994 | 12/25/2021
31358M WZ 3|F.N.M.A. Ser92 491 . cerneennnenne 41,955 | L 112516 | coovvviereenn7,265 | 82,008 [ 1,995 [ [ ] | [ | eneeeen 7.000 | o 7.016 [MON... | ... 02/06/1996 | 04/25/2022
31358P D2 OfF.N.M.A. Ser92135L........ . revrnrenennnnnn8,250 [ L 8765 | oo 1422 | 8,250 [ 008,250 [ [ | e [ e | conrieeen 12500 | oo 7.500 [MON... | .... 11/08/1995 | 08/25/2022
31358P MX 2(F.N.M.A. Ser92149H . . ..110,601 | ...... 112887 | v 124,854 | i 110,601 | e 110,607 [ e [ | e [ everenesessnninsens | coveernen 1000 | o 7.000 [MON... | ... 12/09/1993 | 08/25/2022
31358Q HC  2[F.N. M. A, Ser92 159 PLu.....oiioiiiiieiieeiecseiissies e e | 28,720 112645 o 32,555 | 28,901 | 028,853 [ e [ | [ | coneeneen 1000 | e 7.086 | MON... 02/23/1994 | 09/25/2022
31358Q AN 5 F.N.M. A, Ser92 161 H...ooooovvernerrecicrinrienieniscesesissnnensensnee | onnnee | oo | veveneeens | e | v 28,314 | o, 115462 | oo 32,692 | oo 28,314 | 28,314 [ [ | e [ e | v 12000 | o 7.500 [MON... | ... 02/29/1996 | 09/25/2022
31358R BM 4|F.N.M.A. Ser92195C . . 35,042 | L 13942 39,994 | 35,100 | ciii00035,080 [ oo [ e | e [ | e 72500 | e 7.530 [MON... | ... 03/08/1996 | 10/25/2022
31358P HT  7[F.N.M.A. Ser92 G35 E.....covviiiirieririenirisseesissniesienesseens . cernrrennenn 41,316 [ 111.652 CA1569 | e 1507 [ [ | [ | e 12500 | e 7.602 [MON... | ... 03/08/1996 | 07/25/2022
31358P HV  2[F.N.M.A. Ser92 G35 EB.......cocormrerrerrrirererienineinenssssisensesinnes | cevnee e e | T i 14,395 | 113.212 16,471 | .. 14,549 | .. 14,493 | ........... 3 [ e | e | e 7.500 [ s 7.698 [MON... | .... 12/01/1995 | 07/25/2022
31359B PE  1|F.N.M.A. S€r93122 M.....ooiereiiiricieieiece e | coveen e [T 17,159 | 110.031 | o 130,158 | covveeirne 118,292 | o 118,046 |........... 11 e [ e [ 00008500 [ oo 6.610 | MON... 09/22/1993 | 07/25/2023
313590 6L 2|F.N.M.A. Ser93 178 PKu...oovirececreerrnereeineernsenssssneniensneenens | onene | oo | veveneenns | e | v 127,735 | o, 110522 . 141,264 ...127,815 1 [ s | ceveeenseenennennee | vernenn8.500 | oo, 6.506 | MON... | ... 09/30/1993 | 09/25/2023
31359E YT 2[F.N.M.A. Ser93 199 PX. v e [ | e e | 2 130,605 | .. 1139171 . .149,123 A | e [ | 8500 | i 6.530 [MON... | ... 11/05/1993 | 10/25/2023
31359H JE 5 F.N.M.A. Ser94 55 H...coooviviriiricicnnrneirerinecnneensiseneninsnennns | evnnee | oo | vevernreens | e | v 160,356 | ... 111.842 .184,892 39 | oo [ v | e 1000 | e 7.291 [MON... | ... 03/29/1994 | 03/25/2024
31358Q BR 5(F.N.M.A. SerG9253J . o e | 16,096 | 114.900 | . 2 ..7.185 | MON... 02/22/1996 | 09/25/2022
31367W  HL 8| F. N. M. A. P00l 181235.......c.coiiiiiiieieiiieinieeeseeieee e | eevines e T 003,936 | 110.344 | oo 3,889 | 3524 | 3798 | e | e (21) | cvvvererrrerirenrierinns v | ererenend 72500 | oo 4533 [MON... | .... 11/01/2004 | 10/01/2022
31393A 6C  6[F.N. M. A. Ser2003-39 MT.......ccouuummrmmerimrereernninermersessseeesenssesses | cevees e | T . 361,149 | L 110228 | ..ovvveerrern 398,087 | oo 361,149 | 361,149 [ [ | e [ e | oneenen3.500 | i 5.333 |[MON... | ... 11/01/2004 | 05/25/2023
31393X SM O [F.N. M. A. Ser2004-25 UB........ccccooerumrumrrrmmrimeineriesiseessssisssiesssnenes | ceveee e e | T i 45,011 | 105.031 (207) | cevereererinnieeiienns [ e | ereeee3.500 | i 5.376 [MON... | ... 11/01/2004 | 06/25/2033
744347 P4 3| Prudential Home Ser 1993-63-A6....... [ERRTRRTRTRS IO e e i 6,857 | L 101.028 3 [ | | 8,750 [ 6.855 | MON... 12/30/1993 | 01/25/2024
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities [ RN | 2,598,620 |...XXX........ . . 489 0 0 XXX XXX | e 14,363 |l AT2757 XXX o [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... s .. 5,572,384 | .. XXX........ . .5,585,524 579 0 0 XXX XXX | e 27,566 | eoe.... 313,587 | .. XXXovwe | e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  AJ  1|AT&TINCCOrP NOLES.......ooveuririiciireririiniicsniserienisniieniicsnisnis | ennie | oo | verevsriens | WAFE | i0000.2,987,120 | ... 112.568 | . ..3,377,040 .3,000,000 1,318 5.500 ..5.557 03/31/2008 | 02/01/2018
008117 AG 8| Aetna SErvices INC DEDS........ccvuvvrrieierieieriesisseesississsesesssnssssenes | cevees oo | v | WIFE | e 1,526,655 | ... 118.216 | . .1,773,240 .1,500,000 (1,115) [ oo | e | e 7250 ......... 7.098 10/20/1998 | 08/15/2023
010392 EC 8|Alabama Power Company Debentures.............c.oeeweeveereneernseesernennns | wovneee | [ wvveereens | W IFE | .. 987,300 | ..o 111.240 | . .1,112,400 .1,000,000 291 5700 ......... 5.791 11/18/2003 | 02/15/2033
010392 EB 0 |Alabama Power Company Senior Corp.. JOUTR IRV N [ WAFE | 5,472,863 | L. 113.889| . .5,818,589 | .. .5,109,000 (19,150) 5.875( . 5.256 08/11/2005 | 12/01/2022
013104 AC 8| Albertson's INC. COMP DED........couurvucrieriieeineiseereeesissieiienes | ceies | | WBFE | 2,101,732 | 81.000 ...ooovvrennee 1,640,250 | ....covveneee 2,025,000 (2,604) [ oo | e | e 7.750 | ... 7.414 08/27/2001 | 06/15/2026
020039 DC 4| Alltel Corp SEnior NOES...........ccvvveererierierireninssissiseesiiesssssssssinsens | eevsene | o [ veerveens | #2FE | iii000000.2,509,160 | ...... 130.191 ..2,603,820 .2,000,000 (12,017) [ e | e [ e 7.875]......... 6.000 12/24/2003 | 07/01/2032
022249 AU 0|Aluminum Co America Corp (ALCOA).........ccoocervvevvrnnrsmsiesissesssssnns | eoveene | [ verviveeirs | 23FE | 5,765,730 | ... 104.951 ..5,247,550 .5,000,000 (26,151) 6.750 | ......... 5.578 08/11/2005 | 01/15/2028
022249 BA 3| Aluminum Co America Corp (ALCOA).........coeceeemmeennernereimeenensnnnnees | eevneee | [ woveeveens | #3FE | iii00000.2,222,300 | ...... 111.884 | . ..2,237,680 .2,000,000 (17,366) 6.500 ......... 5.357 07/16/2004 | 06/15/2018
023650 AG 9 |America West Airlines Series 00-G..........ccoovverenevnerenneennrnerrnnesennene | eevvene | [ wovervenns | #2FE | 1,213,082 | .o 107.000 | . ..1,162,039 .1,086,017 (3,776) 8.057 ..6.022 06/14/2005 | 07/02/2020
030955 AN 8|Ameritech Capital Funding revieeiernnssssesssesssessesssssssessenss | veeens | oo | evvevieeens [ W TFE ] v 2,318,330 | ... 107.874 | . ..2,157,480 .2,000,000 (10,731) 6.550 ......... 5.375 07/07/2003 | 01/15/2028
031162 AX 8|Amgen Inc Corp Global Senior Notes cetrer s | e | | 2FE | ... 3,024,420 | ... 116.763 | . ..3,502,890 .3,000,000 (2,417) 6.150 ......... 6.040 05/27/2008 | 06/01/2018
031162 AJ 9| AmGen INC GIODAl COMP......vuverrerucrirrinerierireeiseessesserieriessssessssines | cevees | | W2FE | 1,895,520 | ... 103.717] . ..2,074,340 .2,000,000 | oooovreennnn 1,983,221 | s | e 18,024 | oo [ e | e 4.850]......... 5.840 06/24/2008 | 11/18/2014
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031162 AZ 3| Amgen INC SENIOr NOLES.........vveurverrirerirrercrieiserieeseessensssessessennes | eeneee | o [ woreeereeens W2FE] 3,128,250 | ... 115.240 | v 3,457,200 | ...covvvnees 3,000,000 | .oovvverees 3,074,120 |...ccooone. (12,459) 5700 ......... 5142 [FA. .| o 71,250 | v 171,000 | 03/24/2009 | 02/01/2019
001814 AR 3| ANR PIPEING CO.....oouvveircriieireirsseiseisesieeisessssisessensessssessnninee | eenees | o [ eneeeneeens AFE] 2,386,840 | ... 135.020 | .eovonrennes 2,700,400 | .ovvvrrnnne 2,000,000 (19,892) [ .ovvvvrereererinerinens | wevrerierineiseeiinees | e 9.625]......... 7720 [MN.ooo | i 32,083 | .o 192,500 | 08/16/2001 | 11/01/2021
037411 AK 1 Apache Corp DEDS.........c..vriieimrnriiiniiiesieiessessssseessssssssenes | evenes JAFE| 1,274,960 | . 127292 . .1,272,920 .1,000,000 (10,314) [ v | everveivinnieisninns | cevernnenn 1,950 | o 5.781 02/13/2003 | 04/15/2026
037411 AN 5| Apache Corp DEDS........c..veureurrierieriseisseinsriesiesesseessssssssessenens. | cevees .|.1FE| ..............1,663,350 | ...... 116.302 . ..1,744,530 .1,500,000 (12,815) .7.000] ........ 5.902 10/15/2003 | 02/01/2018
037411 AR 6| Apache COrp DEDS...........vcurieuiirriieineissiissieesiesseesessissssessienens | cvvees .|.1FE| ..............6,520,550 | ...... 113.365| . ..5,668,250 .5,000,000 (38,103) 6.000]......... 4.031 08/17/2012 | 01/15/2037
038222 AD 7 |Applied Material INC SENIOr NOtE.........ovorverrrirerrerieiresiseiseiseissssnsenees [ evenee .|..1FE| .............5,378,080 | ...... 117438 | . ..5,871,900 | .. .5,000,000 (31,284 [ oo | e | s 7.125]......... 6.327 08/20/2004 | 10/15/2017
039483 AN 2| Archer Daniels Midland COrp.........c..uceureunevmereererneernsinseisersesenennes | eevneee | o [ eoreeeeeens AFE 2,250,000 | ... 114639 oo 2,292,780 | ..ovvrrrenne 2,000,000 (9,836) 6.750 | ...cnne 5.636 12/09/2009 | 12/15/2027
039483 AM 4| Archer Daniels Midland Corp DEDS...........ccccevueernrrinriinrinniirensiinns | cvveee .|.1FE| ..............3,548,900 | ...... 121.69 | . .3,000,000 (18,913) [ oovvereererrcnrinens | e [ e 7.500 [ i 6.051 12/19/2002 | 03/15/2027
039483 AS 1| Archer Daniels Midland Corp DeDS...........ccc.coeververerenreriesiseessiienns | cvvees | WAFE| 2,444,160 | ... 120.269 | . .2,000,000 (12,170) .7.000] ......... 5.421 03/23/2004 | 02/01/2031
039483 AH 5| Archer Daniels Midland Debs.. JAFE| 2,441,560 | ... 121.309 | . . .2,000,000 (49,570) 8.375| ... 5.312 02/01/2008 | 04/15/2017
042735 AL 4| Arrow Electronics Ins Sr Debs. W2FE] 2,956,795 | ... 113.304 | . ..3,399,120 .3,000,000 2,866 6.875 .7.012 10/07/1998 | 06/01/2018
00206R AR 3 |AT&T Inc Corp Notes .|..1FE| ..............4,830,600 | ...... 114.636 | . 4,500,000 (34,875) 5.800]......... 47771 03/26/2010 | 02/15/2019
053611 AB 5| Avery Dennison COMp..........ccueeeirieerierernresieissieeniesesesseninnienes | covenes .|..2FE| ..............2,008,300 | ..... 100.620 | . .2,000,000 (187) 6.000 | ......... 5.970 01/16/2003 | 01/15/2033
054303 AR 3| AvOn Products INC NOES...........c..oveereeeeeeereeeeeseeeseesseeseeeseeseesnens | ceeees .|..2FE| ..............5,396,620 | ...... 100.878 | . N . 16,000,000 | ..ooereerrn.5,750,983 | oo | e AT821 [ | e | e 4.200]......... 5.239 01/13/2006 | 07/15/2018
957674 AD 6|Baker Hughes (Western Atlas COm).........c.c.coeuuruieremiinniineiinnniseniinns [ eoveeie | o [ wvevinens AFE ..e....8,758,080 | ... 135411 | v 9,478,770 | ..ovvernvene 7,000,000 (91,833) 8.550  ......... 6.023 08/19/2009 | 06/15/2024
057224 AK 3 |Baker Hughes Inc Senior Corp Notes ISR BV | AFE| ... 5,294,624 | ... 123935 . ..5,301,939 4,278,000 (21,285) 6.875] ......... 4.878 09/09/2013 | 01/15/2029
067383 AA  7{Bard C RINC......oiiiiieiciieiiseieeieieeississseeieesssissssessessssesss | criees | WAFE] 3,259,962 | ... 118592 . ..3,560,132 .3,002,000 (10,678) 6.700 | ......... 5.911 03/06/2009 | 12/01/2026
067383 AC  3|Bard C RINC......ovurirriiiiniiienicssiiesiesessessssessssesssensseesens | covenes .|..1FE| .............5,076,350 | ...... 104.389 | . ..5,219,450 .5,000,000 (6,835) [ ..oovereerrrierierirens | e | e 4.400]......... 4.211 01/25/2011 | 01/15/2021
073545 LY 9|Beachwood OH Cty Schi Dist IMPrVmt.........ccceeeeereereneerneninssiseriens | cevnee .|..1FE| ..............1,000,000 | ..... 104175 . .1,041,750 | .. .1,000,000 5125 ......... 5.125 08/19/2010 | 12/01/2026
075887 AN 9|Becton Dickinson Corp Debentures.............cccuuerieriivinnrinnineivennns | eoveeie [ [ evevirnens AFE ] 1,179,050 | 121805 ..o 1,218,050 | ...ooovvveeee 1,000,000 (6,220) [ ..oovvveeeriinniieiiiens | e | s 7.000]........ 5.623 11/26/2003 | 08/01/2027
075887 AQ 2| Becton Dickinson Corp DEDENUIES..............cvvumevererereermeirneriseirerineenns | crveee | WAFE] 2,715,200 | ... 118.640 | . ..2,966,000 .2,500,000 (7,736) 6.700 | ......... 5.941 06/18/2009 | 08/01/2028
075887 AT 6| Becton Dickinson Corp DEDENUIES............cveervemrercirneirneiineierieeins | ceveee GAFE | 4,746,130 | .. 108.602 | . ..5,430,100 .5,000,000 20,083 | oo | e | e 4900 ......... 5.427 07/16/2004 | 04/15/2018
079867 AM 9| BellSouth Telecommunication COmp...........cuueverrerrrinnriserinreienienenns | cvveens | AFE| 3,517,500 | ... 110.956 | . ..3,328,680 .3,000,000 (21,400) [ ..o | s | e 7.000]......... 5.581 02/25/2005 | 10/01/2025
084664 BL 4 |Berkshire Hathaway Fin Corp Sr Nts.. JAFE ..e..n2,480,960 | ... 110619 . ..2,212,380 .2,000,000 (9,522) 5.750 ..4.245 01/10/2013 | 01/15/2040
084664 AM 3| Berkshire Hathaway Finance Corp.........cocurreerernnenieernenenssinnnee | evene .| IFE| .. . .2,000,000 | .oovrerennn 1,994,222 [ s | i 10,263 5100 ......... 5.651 05/01/2006 | 07/15/2014
08658E AA 5[ Bestfoods COrporation...............c.ewerereereemieemermersesssessesesseessssens | cevees | AFE| 3,754,660 | ... 122374 | . .3,000,000 (31,973) 6.625]........ 4.534 09/23/2010 | 04/15/2028
09247X  AE 1 [ BIackrock INCOMP.........cccvvuivmnerimerireireeiseissesiesiesesseesseississesssssseness | ceveee .|..1FE| ..............5,033,260 | ...... 112.909 | . . .5,000,000 (3,080) 5.000]......... 4.915 12/23/2009 | 12/10/2019
09247X  AH 4 [ BIackrock INCOMP.........ccervumevirerereerrinerieriesesseessnssersenssesessessensnens | vevenee | oo [ covvernens VFE 2,032,500 1 105.808 | .............2,116,160 | ....ooccvvence 2,000,000 (2,882) [ ..o | e | e 4250 ......... 4.050 06/06/2011 | 05/24/2021
097023 AM 7|Boeing Co Corp Debenture: s | eriens GAFE] 2,142,750 | .. 125.461| . .2,000,000 (5,532) [ .ovvereerneineinniinens | cevreerierineiinsinnens | e 7250 ......... 6.638 10/16/2002 | 06/15/2025
097023 AG 0|Boeing Company Corp DEDENIUTES............ccerrvrmeerniieeriecriererieinnines | crvees WAFE] 1,594,610 | ... 138.159 | . .1,000,000 (21,061) 8.625]......... 4.122 08/10/2012 | 11/15/2031
097023 AH 8| Boeing Company Corp DEDENIUTES............cverurermrerermnerirerireeessenissinee | crvee .|.1FE| .. ..1,322,400 | ...... 133420 . .1,000,000 (14,815) [ .ooverrereererineriens | eevveriierineereninees | e 7950 ......... 5.301 10/29/2004 | 08/15/2024
097023 AD 7|Boeing Company Corporate NOtES...........ccvverieneireriererneiseiinsienns | cvvene AFE] ...6,040,813 | ...... 133595 . N . 4,533,000 205,559,667 | ... [ e (107,768) 8.750 | .......... 5.127 01/26/2010 | 08/15/2021
12189T AD 6| Burlington Northern Santa Fe COorp..........ocueeeenereernereneenseinenns | eovveee | [ oveverenen | e 2FE| oo 1,271,952 | ...... 125379 v 1,178,563 | oo 940,000 | .............1,261,251 |........... (7,863) [ .ooovereeereererrerirens | cerreriererseesnseinens | cevneinns 7290 ..o 4.787 08/17/2012 | 06/01/2036
12189T AX 2| Burlington Northern Santa Fe Corp.........ccc.vuveneenneinereerneeineissennenns | evneee | [wvveeveens | 2 2FE | i 4,849,731 | L 112.843 | . ..4,344,456 .3,850,000 (24,093) 6.200]......... 4.450 08/17/2012 | 08/15/2036
12189T AZ 7|Burlington Northern Santa Fe Corp.........ccccvuvnvvvrinerverinerrnenssecnenes | evvene | [ wovevrenns | #2FE | nc.c...3,051,060 | ...... 113.850 | . ..2,743,785 .2,410,000 (14,781) 6.150 ......... 4.400 12/07/2011 | 05/01/2037
122014 AE 3 |Burlington Resources DEbENtUTES...........c.ovvvrvrvverrereneenerinseennernenis | woveee | oo | veverserinns | WAFE | 22,017,500 | ... 129.906 | . ..1,948,590 .1,500,000 (32,448) 9.125( ......... 5.651 12/20/2006 | 10/01/2021
125509 AZ 2| C1GNACOID DEDENUIES.........ccovuierrirriieiiriseiiniiesisseesssnissisenses | oevees | oo | veverenninns | o 2FE | ciii00002..2,190,000 | ... 124.366 | . ..2,487,320 2,000,000 (5,828) ..7.095 09/25/1998 | 05/15/2027
126117 AE 0| C N AFInancial Corp.........cuueeerrerrermneereresernensensssesssnsssssssnsnesees | oeeees | oo | veveseeens | 2FE | iiiiininnn.530,000 | ... 119.890 | . ....500,000 (1,233) 7250 ... 6.751 10/05/1998 | 11/15/2023
126117 AH 3| C N A Financial Corp NOte..........ocvvrrierernrinerirereenrineiisiseirerisnsninens | vevvene | oo | eevevverens | 2FE | v 1,991,980 | ..o 113.936 | . .2,000,000 542 6.950......... 6.988 08/07/1998 | 01/15/2018
336249 AC 1|CV S Corp 144a Series A-2... v e [ oo [ evervenn | LAFE | ... 2,365,600 | ... 115.058 | . . . .2,000,000 (16,952) 9.350 [ ..o 7.601 02/28/2002 | 01/10/2023
126650 AV 2| CV S COrp Global NOES..........cvvurvrerrrirerinienerieeissisenssssissnnsenies | oneees | oo | veverseninns | w2FE | v 4,859,440 | ... 102.992 ..cvvvrinnes 5,149,600 | ..cocoonnvn. 5,000,000 | .oooverernd,986,244 | oo | i 18,608 | oo [ e | e 4875 ......... 5.276 11/23/2005 | 09/15/2014
134429 AG 4| Campbell Soup Company DEDENUIES.........c..verevrivrernriersrieerernniines [ evens AFE] ... 10,190,775 | . 127.865| . 9,701,118 7,587,000 | ...ccce0en8,985,547 | oo | e (149,598) 8.875]......... 5.761 04/20/2005 | 05/01/2021
14149Y AG 3| Cardinal Health INC........ccceververceirrinerierieriseeisssnserenieesseessssssenes | vvees | oo | veverseeens | w2FE | v 2,641,320 | ... 104.657 | . ..3,139,710 .3,000,000 38,650 | cvveurererirerereriinins | e | e 4.000]......... 5.450 05/12/2004 | 06/15/2015
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141781 AC 8| Cargill INC COrP NOES........cevuverrieeririericesseiserierieneseesssissnsnenes | eeveeen | oo | veverneeins VAFE] s 249,305 | ...... 125413 | o 313,533 | v 250,000 | ...coorevernne 249,489 | ... 27 | e | e | v 7.375| oo 7.401 11/04/2004 | 10/01/2025
141784 BH 0| Cargill INC COrP NOES........ceveirnreriieeieeisseiseeissisensesiseessssissesnenes | eoneeen | oo | veverseeiens AFE] 762,608 | ..... 115.054 | ..oocvvrirns 805,378 | ..coovvrirenne 700,000 | ..cooverernene 746,973 |........... (1,994) 6.875]......... 6.163 10/17/2003 | 05/01/2028
141784 AM 0| Cargill Inc Med-Term NOES........cvvvernierierriiesrieieiseesesissesnsenenns | erees .| 1FE| .. ....4,185540 | ...... 126157 . ..3,784,710 .3,000,000 ....4,056,897 (58,247) [ v | eererrieiinnnsirenssines | cereriees 74101 ......... 4.001 09/26/2011 | 06/18/2027
144287 BB 6| Carpenter Tech Ind Med Trm NOte.......c.vvuveveerierrnenineesneiserisesineees | ceve .|.2FE| .. ....1,000,000 | ...... 106.79 | . ..1,067,960 .1,000,000 ....1,000,000 6.970] ......... 6.970 04/17/1998 | 04/23/2018
149123 BD 2| Caterpillar INC Corp DEDENIUTES...........uvvvmreereireiineirseiieeiseisessisssinnns [ s .|.FE| .. ...1,252,860 | ...... 124.607 | . ..1,246,070 .1,000,000 ...1,150,773 (12,207) 8.000......... 5.844 01/15/2003 | 02/15/2023
149123 BL 4| Caterpillar Inc Corp Debentures et | erees .| IFE| .. ....4,865,600 | ...... 105.3711 . 4,214,840 | .. 14,000,000 | ..............4,827,961 (23,956) 5.300 ... 3.880 05/29/2012 | 09/15/2035
808513 AD 7| Charles SChWab COMp........c..vuurreumrernreieeieeserisesessessssessessssessesins | eeneee | o [ eoveeeeeens AFE ] s 5,148,450 | ...... 108.098 | .....ocvvnne 5,404,900 | ..oocornnvne 5,000,000 | ..oovrernvnne 5,111,057 | ..o (14,505) [ .oovorrereerrrisriiens | eerreriiesineiseniinees | e 4450 ......... 4.061 05/02/2011 | 07/22/2020
172062 AF 8| Cincinnati Financial Corporate...... JESSTUROTORTRRTORRPORTRINE IOV .|.2FE| .. . .4,000,000 (24,187) 6.920......... 5.542 07/06/2005 | 05/15/2028
17252M  AH 3 [ Cintas COrp NO 2 NOLES..........cvuueermrereririierienieeesseessesssssessesesssenas | ceveeee | WAFE] 3,116,250 | ... 112.605 | . .3,000,000 (12,144) 6.125] ......... 5.601 03/25/2008 | 12/01/2017
17275R AH 5| Cisco Systems Inc. GAFE] 4,132,240 | 109.067 | . . .4,000,000 (12,801) [ oo | e [ e 4450 ......... 4.030 06/18/2010 | 01/15/2020
189054 AF 6| Clorox Company Global Series 144A.. W2FE] 1,964,040 | ... 104532 . ..2,090,640 .2,000,000 4,573 5.000 ..5.251 12/06/2005 | 01/15/2015
191216 AR 1| Coca Cola COMPANY NOLE...........ccoerrurererriereeisereesieeseseeesssesessienns | s .| .FE| ..............4,643,500 | ...... 101.446 | . .5,000,000 32,823 3150 | coovees 4.040 02/08/2011 | 11/15/2020
191219 AP 9| Coca Cola Enterprises INC DEDS..........ocuverervrirernrieinriseierissiseesieins | evees | GAFE] 2,788,151 | L 129.546 | . .2,010,000 (63,728) 8.500 ] ......... 4.001 06/06/2011 | 02/01/2022
195869 AG 7| COLONIAL PIPELINESER 144A SR UNSEC.........cccoouvmermmrenrrinerinns [ s .|.1FE| .............7,188,400 | ...... 132793 . N . .5,000,000 (A7,135) [ oo | eevneriiereineeeniinees | e 7630 ..o 4.241 05/20/2013 | 04/15/2032
20030N  AK 7| COMEASE COMP....ucvvvririirieiiieiiesiseisseississssssssessssssssssssssssssenssns | oenee | oo | vevereseenns AFE| enn...6,406,250 | ... 116.640| ...ovvvvee. 5,832,000 | ...cccovs 5,000,000 | ..............6,376,830 |........... (29,420) 6.500......... 4.507 03/11/2013 | 11/15/2035
200339 CG 2| Comerica Bank COrp NOES...........ccuurveuirmerierieeneeisnierineneseesenins | crvees | WAFE] 2,029,240 | ... 112.508 | . ..2,250,160 .2,000,000 (3,272) 5.750 | ......... 5.550 05/11/2007 | 11/21/2016
20449E BT 2 |Compass Bank Corporate NOteS..............ccoc.ervemreererereineiseresreesiienns | cvvees | W2FE| 2,233,750 | ... 102345 . ..2,302,763 .2,250,000 1,194 5.500]......... 5.578 01/18/2007 | 04/01/2020
207597 CZ 6| Connecticut Light & POWETr COMp........cvrireerirreririresrrierierenesisnines | cvvees | AFE] 1,593,691 | ... 124.082| . ..1,501,392 .1,210,000 (17,897) [ v | e | e 7.875] ... 5.251 05/02/2005 | 10/01/2024
20825C AF 1| CONOCOPNIDS. .vvuvvuseesrenrerreseeisniseesesseessessessseesesssssssensenssenens | ovvenae .|.1FE| .. ....2,509,040 | ...... 112246 | . 2,244,920 | .. .2,000,000 (16,779) 5.900 | ......... 4.060 04/09/2012 | 10/15/2032
216831 AB 3| Cooper Tire & Rubber Co NOES........cc.vvvirniereririeieineissenieisnineiiens [veine [ [ vrirerinns AFE | 292,452 | ........ 98.500 | ..cvocvririne 295,500 | .ovvircrinn 300,000 | ..cooererernn 294,131 | 246 | o [ | e 7.625]......... 7.866 11/04/2004 | 03/15/2027
216831 AE 7| Copper Tire & RUbber CO NOLES..........coovvuvvvceeieiseiesiesieseseseesienns | cvis .|.4FE|.. 98,456 109,000 ....100,000 105 8.000]......... 8.180 11/04/2004 | 12/15/2019
22160K AC 9| Costco Wholesale Corp NOES..........c.vuerrerrrcriieeieiseisesiesiseenieees .|.FE| .. 2,984,460 | ...... 112329 . ..3,369,870 1,706 5.500]......... 5.571 08/27/2007 | 03/15/2017
22237L NG 3| Countrywide Home Loan Notes Ser K AFE 200,000 98.190 ....196,380 6.000]......... 6.000 11/04/2004 | 01/24/2018
22541L AE 3| Credit Suisse FB USA INC NOLES..........cccovevrerernrerneernneinsernennsnirseennns | eevnene | [ evneeveens | W TFE | 100,922 | oo 129.857 | . .129,857 (20) ..7.049 11/04/2004 | 07/15/2032
231021 AJ 5|Cummins Engine Company InC Debs...........cccovvveivineicnnrrernnriivnncnnns | evvene [ [evverivenns | LIFE | 2,418,000 | ... 125150 . .2,500,000 2,335 7425 7.401 01/27/1999 | 03/01/2028
235308 RA 3 |Dallas TX Indep Schi Dist BIAG C.........ccccveverevermeenemisernerrenineenennnee | eovvene | [wovevireens | WFE | oniinnn.3,383,940 | ... 111.958 | . .3,000,000 (2,600) 6.450] ......... 5.431 09/24/2013 | 02/15/2035
235851 AG 7 |Danaher Corp Sr Unsecured NOtES..........ccoveerreeneveererererneennenneinenes | evnene | [ evveeveens | WIFE | 7,166,050 | ... 113995 . . .7,000,000 (18,649) 5.625] ......... 5.288 03/24/2009 | 01/15/2018
237194 AB 1|Darden Restaurant INC Corp DEDS............cccvverevenreeereerrereseensninenes | wovvene | [ wovevreens | #2FE | e 2,053,675 | ... 108.743 | .............2,236,844 | .............. 2,057,000 | ..............2,056,351 |........... 279 | o | e | e 7125 ......... 7.142 02/16/1999 | 02/01/2016
239753 BJ 4|Dayton Hudson Debentures (Target)..........coccovveceeeeerereseesneensenennes | eevnene | [evveeveens | WIFE | 34,000 | oo 127.964 234,000 | i 34,000 | oo [ | [ | s 9.000].......... 9.000 ..3,060 | 11/04/2004 | 10/01/2021
239753 BL 9|Dayton Hudson Debentures (Target)..........cccovvwrereerrrererneennninervenes | eevvene | [wvvevvenns | WIFE | iiiinnenn.658,014 | L. 129.399 500,000 (8,217) 8.875]......... 6.062 [AO...... ..11,094 44,375 | 02/13/2003 | 04/01/2022
239753 DJ 2|Dayton Hudson Debentures (Target).........ooceeeeeeererereneennsnisersenes | wevneee | [erverveens | WIFE | 3,714,580 | ... 118514 . .3,343,000 (12,241) 6.750 | ......... 5.888 [J..oves | v 112,826 | c.ovvvenee 225,653 | 07/18/2003 | 01/01/2028
247025 AE 9| Dell Computer DEDENLUIES...........cvvuvvreriirrireeieireiseesieeessessssissisnns | crveee . . . . .5,500,000 | ..............5,989,721 (20,913) [ oo | e [ e 7100 ......... 6.155| AO...... 82,439 390,500 | 09/09/2009 | 04/15/2028
24702R  AJ 0| Dell INC STNOES.......cvvmverrirceecrisirierieniseiseeisssiseniensseesssssssssnenens | wonenne | oo | veverseeens | WBFE | 10000, 3,259,320 | ... 100.750 | weovevrennes 3,022,500 | .oovvvrnees 3,000,000 | ..oovvernvne 3,166,264 |........... (26,153) 5875 .o 4.711 03/16/2010 | 06/15/2019
254063 AX 8| Dillard's INCOMP........verrerrrrnrireiierieeireeissiseisesiesessensssessssssssnsssens | eovnees | o [ veeeveeens | 28FE [ v 1,472,250 | ... 110.750 ..1,661,250 .1,500,000 1,907 6.625]......... 6.800 01/26/1999 | 01/15/2018
254067 AH 4| Dillard's INCOMP........uurveureemrieirirerierisieissiieiiesiesssessssssseseesssesseninns | covenes .1,000,000 (2,310) [ oo | e | s UKV 6.800 01/26/1999 | 08/01/2018
257867 AG 6|Donnelley & Sons Corp Debs ....7100,000 1,054 6.625]......... 7.085 04/11/2002 | 04/15/2029
260003 AJ 7|Dover Corp.. ..3,174,960 .3,000,000 (5,329) . ..4.056 03/24/2011 | 03/01/2021
260543 BV 4| Dow Chemical Company COrp...........occrerermnermereerenensenessensersnenens | wevneee | o [ woveerenens | #2FE [ 2,010,440 | ... 114.331 ..2,286,620 .2,000,000 (1,041) 5700 ......... 5.631 05/27/2008 | 05/15/2018
260543 BJ 1|Dow Chemical Corp DEDENUIES............cevuevrcrercrererrneirnsiisersesienenes | cevnene | [ evveeveens | #2FE [ i 57,365 | oo 128511 70,681 55,000 | oooovrererrrnnn.56,845 | oo [, (7 TR ISR ISV 7.375| . 7.021 03/01/2002 | 11/01/2029
26439R AH 9| Duke Capital Corp Global NOtES............ovvverrierirrirreiesiseieesiesireseiss | ceviees . 2,540,294 | ...... 119.116 .2,755,153 | .. .2,313,000 | ... 2,419,993 (14,655) 8.000 | ......... 7.009 09/19/2002 | 10/01/2019
26439R AK 2| Duke Capital Corp SEnior NOtES..........cccevvreerrrenerrerenserneeseeissinenes | oneeen | oo | ceeernnnnns | 2FE | o 1,938,700 | ...... 103.659 | ...cvvurenne 2,073,180 | .ovvvrrenne 2,000,000 | ..ovrerniene 1,949,904 |........... 1,344 6.750 ......... 6.996 04/10/2002 | 02/15/2032
264399 ED 4| DUKE ENETgY COMP...civiieriieiiiieiierisisesissisisssssssssssssessssssssesssssnes | oevenes AFE] ... 100,000 .. 117.590 | . 117,590 ....100,000 6.450] ......... 6.450 11/04/2004 | 10/15/2032
277432 AB 6| Eastman Chemical DEbENtUres...........ccovvvrevereernereerenerneniseeesssennnns | eovveee | | eveereeens | #2FE | 1iiinneerr. 1,005,680 | ... 115.818] . ..1,158,180 .1,000,000 (ZX10) 1 SUUTURIRR TRRIRIN I 7.250] ......... 7.201 02/04/1999 | 01/15/2024
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278058 AK 8| Eaton Corp DEDENUIES............vvvmverreririrrierierireeereessssssenseneenennee | eeneee | oo [ woreeereeens W2FE| 2,493,498 | ... 124566 | .............. 2,273,330 | oo 1,825,000 | ..cooovvrvenee 2,135,216 |..coovnnee (47,942) 8.875]......... 5.251 11/09/2004 | 06/15/2019
278058 AW 2| Eaton Corp DEDENIUIES. ..........rvrueeemeirerieieeerienisseissensssissessensesenes | eeeeee | oo [ eoveeeneeens .2FE]| .............3,965,312 | ...... 128719 v 4,614,576 | ..cocoonnvn. 3,585,000 (QLOVZ£) | [ ISR ISV 7650 ......... 6.806 01/09/2003 | 11/15/2029
278058 DC 3| Eaton COrp NOES.......covurieriiiieiiesiesisseiss s ssesssessssssssissssnnes | cvveees .|.2FE| .............2,926,960 | ...... 111.375] . ..3,341,250 .3,000,000 8,120 5.300]......... 5.638 05/27/2008 | 03/15/2017
278058 AQ 5| Eaton COMPOrate..........ccvuurvmmeremerireerieinerieriseseseessssssssesienssssssnins | cevees W2FE| 1,155,290 | ... 115.602 | . ..1,156,020 .1,000,000 (6,712) 6.500......... 5.240 05/02/2005 | 06/01/2025
278265 AC 7|Eaton Vance Corporation...........cccccoeeeereenrivniinciieninniennisessissiseeninens | wovvens | o [wvvervenns | WIFE | i 4,478,920 | ... 113.504 | . ..4,540,160 .4,000,000 (63,636) 6.500......... 4.552 06/18/2010 | 10/02/2017
291011 AQ 7 |Emerson Electric Co COMp NOES........ccvveerveerererenienerisernersenirneenee | eevvene | [ wovevrenns | WTFE | 3,251,760 | ... 113.3% | . ..3,401,820 | .. .3,000,000 (6,262) 6.000]......... 5.413 10/29/2004 | 08/15/2032
29265A AS 5 [ENEIGEN COMpP.....ccvueeerrereeireererssseineesensseissesssssssssssessssesssssassssnesss | sevvene | oo [ eevessernens [ 2FE |t 1,969,640 | ... 107.574 | oo 2,151,480 | .ovvvrenne 2,000,000 876 [ .eocvereereerrrineiiens | cerrerienineeseninees | e 7125 ... 7.251 04/23/1999 | 02/15/2028
29736R AA 8| Estee Lauder Cos INC Senior Note..........coocvvevervevereenererisnseerensninnns | vevvens | oo | evsriveens | WTFE | v 6,319,115 | i 108.097 | . . .6,197,000 (1,345) 5.750 | oo 5.596 09/09/2013 | 10/15/2033
302570 BD 7 |F P L Group Capital INC DEDS.......c..cveeevmerirerireersninerierieneneesssninnens | eevnene | [ woveereeens | #2FE | iinn.8,691,700 | ... 113289 . ..9,063,120 .8,000,000 (60,2086) 6.000]......... 4.993 02/16/2010 | 03/01/2019
31331F AF 8| Federal Express Corp Pass-Thru Tr.........cccccccvriveivernennnecnnicseiiinnes | evveee | oo | verivnniens | w2FE | 127,040 ... 109.500 | . .139,109 127,040 | 127,040 [ [ | s [ | 7.960]........ 7.960 04/28/1997 | 03/28/2017
345370 BJ 8| Ford Motor Company DEDS...............ccecverereenereeserissnsssesiissnsiisnnsins | oenens | oo | eorvrivnnnns | o 2FE | i 99,411 | L, 123.688 | . .123,688 100,000 31 8.875 ..8.943 11/04/2004 | 01/15/2022
345370 BP  4|Ford Motor Company DEbS............ccceueevemreevereceseriesesssssessiessssnenes | eveeens | oo [ eeeviveees | w2FE [ iveiiennnn..899,757 | ... 118423 . .1,071,728 ....905,000 184 | oo [ | e 7500 ......... 7.555 11/04/2004 | 08/01/2026
362320 AZ 6|G T E Corporation Debentures. ceevrereneeessnnssesensssnsnnns. | e | o [ everirenens | 22FE | 1,036,762 | .o 116.476 | . ..1,189,220 .1,021,000 (1,289) 6.840]......... 6.670 11/04/2004 | 04/15/2018
36158F AB 6| GE Global Ins COrp NOtES.........covurvrrrrrcererinennenseniseisenssssssensenies | eenees | oo | veverseeiens | AFE | .. 3,849,504 | ...... 114137 . .4,108,932 | .. .3,600,000 (18,646) 6.450] ......... 5.731 02/04/2005 | 03/01/2019
361582 AD 1| Geico Corp DEDENUIES. .........ovvvrvereirciiriieeiieeiesiseessneissssssesisseens | eovnene | o [ eveeennens | WTFE | iinn.3,565,920 | ... 124484 | .............. 3,734,520 | oo, 3,000,000 (26,963) [ ..ocvvverercirrrinnienns | e | e 7350 ......... 5.741 10/14/2003 | 07/15/2023
03979G AL 9| General Electric (Arden Realty )........c.coucenrvenrrrerererereriseenenscrnennne | vevinee oo [ cevvrrinen [ WTFE | 1ii0022.2,020,000 | ... 104.417 ..2,088,340 .2,000,000 (3,806) 5.250]......... 5.041 08/19/2009 | 03/01/2015
370ESC AU 9| General Motors COrp St = ESCIOW..........c..vvervvcreererneernneserssesienenens | eovneen | oo | onnereenns | veeensB [0 [ 0.001 ) [ oo | e | e 7.700 11/01/2011 | 04/15/2016
370ESC AV 7| General Motors COrp Sr= ESCIOW.........cevverrerernnesneensneinnssnssesssnsnees | vennne | oo | evvererenns | eerenB [ vrnrrninrinnsinnn T | i 0.001 ) 8.100 11/01/2011 | 06/15/2024
38141G CM 4| Goldman Sachs Corp NOtES...........cueweereneerneernreneessnressnnennsnesensnnes | vevnne | oo [ evvvsrrinens [ W TFE | tiiiiiie0.500,000 | ... 104.225 5.500]......... 5.500 11/04/2004 | 11/15/2014
38141G CU 6| Goldman Sachs Corp NOtes...........cccccvmriverierinniceiicnnirenseniisninnnns | vevnee | oo [ eveenieen [ W TFE | 0. 330,435 | ... 112.484 (124) 6.125] ......... 6.001 11/04/2004 | 02/15/2033
38143V AA 7 [Goldman Sachs Corp NOtES...........ueweervmrereririrerneresernenssenisnesennnnns | vevnee | oo [ eeeverinens [ W8FE | v 457,322 | e 100.900 | . (152) 6.345] ......... 6.224 11/04/2004 | 02/15/2034
406216 AY 7| Halliburton Company Senior NOtes...........cccoevemeennrenneenneinnnveserneennee | evnene | [ vveeiveens | WIFE | iiinne...6,047,320 | ... 134592 . . (A1,888) | ..o | eeveeiieriineieseinees | e 7450 ......... 4.231 01/10/2013 | 09/15/2039
41163G AF 8 |Harcourt General INC St DEbS............ccovveverreerreennisnreerieneeseesniesnses | evveene | oo | evveeriennee | w2FE | i 3,475,500 | ... 109.027 | . .3,000,000 (16,021) [ oo | e [ e 7.200]......... 5.961 02/14/2003 | 08/01/2027
41283D AB 9 |Harley Davidson FUnding SrNOtES..........ccceerveernereeerrerineessnisennnenin | oneee | oo | veverseenns | AFE | 125,000 | ... 117.040 | . 125,000 6.800 ..6.800 07/08/2008 | 06/15/2018
416592 AC 7 |Hartford Life Corp Life/Health Ins.......... covveeeneninnnine | e | | e [ W2FE | 02,170,390 | Ll 119.652| . .2,000,000 (5,502) | covvvvererererrieriniens | eovereriesereiseennnns | e 7.650(........ 6.926 08/21/2002 | 06/15/2027
427866 AE 8| Hershey Foods Company COrp..........cceeevrmevierernrennersnesssnssenisenenee | eevnene | o [ woveereeens | W IFE | inne..6,639,428 | ... 130.509 | . 4,927,000 | cooovereern, 171,678 | s | v (144,639) 8.800]......... 4.600 08/02/2010 | 02/15/2021
427866 AL 2| Hershey Foods Corp DEDENtUIES..........c.everrercerneeneireriverineenseinnens | eevneee | o [wveeeveens | WIFE | 3,143,052 | ..o 125439 . . .2,679,000 (17,992) [ oocverreerirriiseieens | eeveeriieeiseieseinees | e 7.200]......... 5.753 12/08/2009 | 08/15/2027
428040 BJ 7| HEMZ COMP..uvouiveirircrirrereeiniiiserieseeeesseisssiessessseesssssssssssessesssensns | crveees 99.112| .o n93,784 | i 700,000 80 | coverrerereeerrninnins | s | e 7.000]......... 7.032 05/08/1998 | 01/15/2028
428236 BQ 5 |Hewlett-Packard Co..........cocverinrinieneineiinnsiscneeeseessssissssssssseseees | covnene | o [ vveeveens | #2FE [ 5,111,550 | ... 101.823 . .5,000,000 (9,751) [ coovereerneineineiiens | e | e 4.375( ......... 4.100 09/26/2011 | 09/15/2021
428236 AM 5| Hewlett-Packard Co Global NOtes............cccueevvrevereeerrinerrerrnenneninne | eevvene | [eoverrenns | w2FE [ i 444,737 | L 110.084 ....453,000 912 5.400]......... 5.651 08/27/2007 | 03/01/2017
423074 AF  0|HJ Heinz Company DEbeNtUres............ccceevvervneeneeneeensrserennsenennns | eevneee | [ woveereeens | #3FE | i 2,257,440 | ..... 102500 | . .2,000,000 (8,733) 6.375] ......... 5.390 08/10/2005 | 07/15/2028
42307T AG 3 |[HJ Heinz Finance Company NOtes............ccccuuvvervceeirmrcnnncnnicsciinniins | vevves [ oo [ eeeviieen [ W3FE | ciin..4,045,005 | ... 102.000 | . . . .4,000,000 ....4,035,045 (1,368) 6.750 ......... 6.688 11/26/2003 | 03/15/2032
437076 AP 7|Home Depot INC Corp NOtES..........ccurrererrrrrnerierieeerseerssiserienssnennee | eovnene | [ wovevreeens | W TFE | 1,931,600 | ... 109.689 | ....oovvvvnee 2,193,780 | .ovvvrrenne 2,000,000 | ..............1,981,112 |........... 7,944 5.400]......... 5.870 07/17/2006 | 03/01/2016
437076 AS 1|Home Depot INC SeNIor NOES. ..........ovvvrrereererenrinerieeeseessseisseieenns | eevnene | o [evveeveens | WIFE | 05,382,320 | ... 115390 | . ..4,615,600 .4,000,000 (36,221) 5875 ... 3.710 07/20/2012 | 12/16/2036
438516 AT 3 |Honeywell International INCOMP...........ccvereveriveirincrnerrererneesnnisninnnnes | eovvene | [woverrenns | WIFE | 3,812,580 | ... 113.035 ..3,391,050 .3,000,000 (20,074) 5700 ......... 3.980 03/12/2012 | 03/15/2037
44643T AA 5[ Huntington Banks Sub NOte..........ccccvevvervnrernenirieirneiiineis .6,000,000 (45,544) 6.600]......... 5.600 01/07/2005 | 06/15/2018
45068H AF 3|1 T T Hartford Group Notes 319 . .7.317 08/20/1996 | 11/01/2015
459200 AG 6IBM Corp Debentures (31,639) 8.375] ......... 5419 12/24/2003 | 11/01/2019
459200 AM 3| IBM COrp DEDENUIES..........evueenieiierircireeiseiseiiesiseeesessseisessannes | crieee 4,695,000 (26,274) [ ovcvoreveeeeivriineinens | eeveerieeiiseieseinees | e 7.000]......... 5.847 07/18/2003 | 10/30/2025
451713 AA 9| 1kon Office SOIUHONS.........c.curvvrvierirrieeiieiiniieriresseisssisesieseseess | e . ...486,875 . . ....500,000 453 6.750 ......... 6.966 06/03/1998 | 12/01/2025
456866 AG 7|Ingersoll Rand Company DEbENtUTES...........ccceeereeeerrererneereeisrinnnins [ eevnees | [ eveeerenens | o 2FE| oo 1,719,847 | ...... 125.029 | ..ovovrinnee 1,766,660 | .......coo.... 1,413,000 | ..............1,582,136 |........... (16,342) | ..vvvvrereererinerinens | eevveriierineisseiinees | e 9.000......... 6.951 02/06/2002 | 08/15/2021
456866 AS 1 |Ingersoll Rand Company Global.... [SSTRRR IO 2FE | e 3,330,580 | ...... 104.054 | ...oovvvne. 3,641,890 .3,500,000 23167 | cvveeereeeeeeieienns | evverseesienienienn | cerieene i 750 | i 5.493 05/11/2007 | 05/15/2015
458140 AN 0| INtel COMP..uuivuurerrrrreimerieerieeeienississessssssessessseeeseesssssssessesssssessesns | ceveees CAFE] 5,092,000 92.167 4,608,350 .5,000,000 (3,124) | oo | e | e .000 | e 3.867 12/10/2012 | 12/15/2032
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708160 BQ 8|J C Penney Company INC DEDS..........cccuueverrerereerreerierienerneessninnnes | eeveee | o [ eoreeereeens .5FE]| .......c.........500,000 | ........ 87.000 | ...ovrernne 435,000 | ..cooovevernene 500,000 | ..coerernvne 500,000 | ..ovvrverrereerrrins | cerreerieninreeninns | e | e | e 7950 ......... 7.950 [AO...... 04/14/1997 | 04/01/2017
70816F AD 5|J C Penny INC Med-Trm NOtE........ccuurerrerreerieriscersseissiseniseniseenes | oeeee | oo | vevernenins WBFE | 496,250 | ... 91.500 | .oocvvrrirnnne 457,500 | ..cooovererenne 500,000 | .....cccov....... 499,371 | ..o 319 6.875]......... 6.951 |AO...... 10/23/1998 | 10/15/2015
46625H JD 3|J P Morgan Chase & CO SrUNSECUIEd...........cvurevrrerermrreveinereiensnnes | vrvees |AFE] 3,153,150 | . 105.773 ..3,173,190 .3,000,000 (13,468) [ ..vvvvvervrrrrerinnnes | evernenviinniieisnnns | corennnn500 | oo 3.871 J....... 03/26/2012 | 01/24/2022
487836 AT 5| Kellogg Company Corp NOES..........cweurvmerrerireererierinesieniseessseins | cevees | 2FE| .. 7,495,200 | ..... 126.134 ..7,568,040 .6,000,000 (45,257) 7450 ......... 5.461|AO...... 11/12/2009 | 04/01/2031
49327X AB  6|KeyBank Med-Trm Subordinated NOteS............ccovurermrineererneiiseneirin [ rvee .|.2FE| ..............1,989,280 | ...... 108.826 ..2,176,520 .2,000,000 1,207 5450 ......... 5.521|MS...... 03/24/2006 | 03/03/2016
494368 BC 6| Kimberly Clark Corp NOtES..........c.uvvvrevrmreieeiierrieriesessenssessserienes | cevees W AFE| 5,771,080 | ... 125.345 . ..5,013,800 | .. .4,000,000 (43,613) 6.625]......... 3.860 FA....... 05/24/2012 | 08/01/2037
499040 AL 7| Knight-Ridder InC. COMp DED........courvvrerirrirerrneiseiieriesineessssiseisenins | eeneee | oo [ eoreeeeeens WBFE| 486,235 | ... 69.500 [ ...ooerenee 2,180,215 | .ovvrrenne 3,137,000 | ... 491,354 | e 1,955 6.875 07/18/2003 | 03/15/2029
500255 AF 1| KOhI'S COMPOIAtioN.........vervreiverirrieisirsiserssseeserssiessessssssnssssesssnses | evens .|..2FE | ..............3,564,780 | ...... 110372 . .3,000,000 (16,876) [ ..o | eereriversnrseirerssines | cereriees 7.250 12/24/2003 | 06/01/2029
50075N AC 8| Kraft Foods INC GlObal NOES..........cevermrerrererieriseiserieniseisenssssinees | revenne | W2FE| 3,291,270 | ... 113.786 | . .3,000,000 ) 6.500 03/19/2003 | 11/01/2031
548661 AH 0|Lowes Companies Inc JAFE| 1,170,820 | 123120 | . .1,000,000 ) 6.875 09/08/2009 | 02/15/2028
548661 AK 3 |Lowes Companies Inc..... VAFE] 998,829 | . 118.605 | . 900,000 ) 6.500 09/08/2009 | 03/15/2029
548661 CP 0|Lowes Companies INC NOtE..........cueveurrenrererineenenserennnsnensenissenssnnes | eevnene | o [ wveeeneens | W TFE | 0. 2,682,880 | ... 122.038 . .2,000,000 ) 6.650 08/15/2012 | 09/15/2037
54866N BP 3 |Lowes Company Inc MedTrm Series B..........ccccovuvvevirmrenivinnvevcrennnns | overee | oo | vevernrvcens | WAFE | i 4,787,240 | ... 113.829 .4,000,000 ) [ e | e | e 7.200 10/29/2004 | 09/01/2027
552848 AA  1|M G C Investment Corp SrNOtES........ccccoevverreerreerreriecissresssienis | cvveens | o [ eervivens | AFE | ec.......5,987,320 | ... 104.000 . .6,000,000 5.375 03/24/2006 | 11/01/2015
577778 BH 5|May Department Stores Company...........ccoecvveneiverivmrinnninnnicnnienies | vvvens | [wvvervenns | W2FE [ 1. 203,186 | ... 110319 o0 220,638 | oo 200,000 6.700 11/04/2004 | 09/15/2028
55266L AX 4| MBIA Global Funding LLC..........ccoevvvevnirinirrerrerineencnissinesssssinenns | evveene oo [eorevrnen | LAFE | c....3,086,033 | ........ 87.750 .3,275,000 08/20/2004 | 07/01/2018
55262C AE 0| MBIAINC COMp DEDS........cvvirririreiierieieiisseieeisensssissensssisnnsenns | ceveeee | oo | eevveennee | w3FE | v 502,500 | ..o 95.750 ....500,000 . 11/05/1998 | 12/15/2025
55262C AF 7| MBIAINC COrp DEDS........couveririiciieririeiisninesienienessseissssnsnens | cevveee | oo | vevvernnee | w3FE | ciiiiinnn 1,047,755 | i 92.000 ....950,000 6.625 08/11/2005 | 10/01/2028
579780 AF 4|McCormick & Company Senior NOtes...........ccouevvrvnerierirneesenissnensenes | wevvene | [ weveeineens | L IFE [ niecen.3,830,201 | ..o 113578 . . . .3,650,000 5.750 I 06/09/2009 | 12/15/2017
58013M EC 4| McDonalds Corporation...............coeueeeeriverneseeersrnserenssssesesssserssnnns | evveree | oo | vervveenns | W FE | iiiiinnn.6,683,350 | ... 121.859 | v 6,092,950 | ...cccoeenee 5,000,000 6.300]......... 4150 [AO...... | covererennnnd 66,500 | .....co.e. 315,000 | 03/26/2012 | 10/15/2037
585055 AV 8| Medtronic INC SENior NOES...........ccvveererenerrnerirecineeserisesissssesssninnee | eevnees | o [ weveeneeens | W TFE | 15,010,000 | ... 104.554 ..5,227,700 .5,000,000 60,729 03/24/2011 | 03/15/2021
585055 AH 9 |Medtronic Inc Senior Notes Ser B...........ccvvuivernieireiniiernieneiennnins [ eeeee . E 09/06/2006 | 09/15/2015
590188 JF 6| Merrill Lynch & Co Glob Corp Bonds............ccveveeeveneienrsmsisneninnns | eoveene | [vvervenns | WTFE | i 734,281 | L 117294 | . 6.500 11/04/2004 | 07/15/2018
594918 AD 6| Microsoft Corp rerrreernss s | e | oo | veeeneneens | 2 AFE | 4,904,640 | ... 105.910 | . ..4,236,400 (19,800) 5.200 01/10/2013 | 06/01/2039
595620 AB 1| MidAmerican Energy Co COmp.......ccovuerremerneriemnnnnenenssesenssssessnnnns | wevnne |0 | vevvvnenns | W AFE | i 1,843,260 | ... 122.703 | . ..2,282,276 . 378 6.750 10/22/2002 | 12/30/2031
59562H AJ 7| MidAmerican Funding L L C NOtES.........cccvvvevrvrrerirererneenenissnnserireninne | wvvees | oo | veveneenne | WAFE | iiii.970,000 | ... 120.602 | . .1,000,000 821 6.927 11/21/2001 | 03/01/2029
553086 AC 3| MMI Capital TRUSE L........corverirereriierniiscierinerenseieresiseesenssssseenisenenns [ eveeee | o | vevennnennns | 2 2FE [ iiiiiinn..661,053 | ... 114.401 | . . ....670,000 274 [ e | e | e 7.625 11/04/2004 | 12/15/2027
620076 AH 2| MOtOrola INC.......ccourveurrecrierirrercriseierieriesesessssissesssenssssssenssnsnens. | eevnene | o [ wovevreeens | #2FE [ i 196,793 | i 118635 | ..ovveerrrernn237,270 | oo 200,000 | .....cccoer...... 197,656 | ... 126 | oo [ | e 7.500 11/04/2004 | 05/15/2025
626717 AA 0| Murphy Oil COrporate NOES...........c.oervumevneirnerieriseneeiseisenieseisenes | evnees | oo [ vveeveens | #2FE | 2,588,429 | ... 106.835 . ..2,783,052 .2,605,000 443 04/25/2002 | 05/01/2029
629527 AU  6|Nabisco Inc Debenture NOES...........cccovvrrrverirereneennneennisenrenirseeenns | eovvene | [woverrenns | 22FE [ 1,152,910 | oo 109.5086 | . ..1,095,060 .1,000,000 (18,914) . 03/24/2006 | 06/15/2015
637844 AE 1 |Nat! Steel Corp 15t Mtg Ser 2006.............covrerrrrerereerereressssesnsnisesns [ venee o [ erirnrnnns | cevend 51 8.375 08/01/1976 | 08/01/2009
635405 AM 5| National City Corp SUD NOLES..........ccceriveerierieeirineissieeisesiesisssninnees | eovvene | o [ wvveevnens | #2FE | i 4,487,920 | ... 118.4% | oo 4,739,760 | ...oovounen 4,000,000 4,235,050 (36,631) 6.875 04/25/2006 | 05/15/2019
637432 CG 8| National Rural UHIHIES............cccvveueremnrrreriiriserieireenienienesensnssinene | eevnene | [eoveereens | W TFE | i 763,757 | e 119129 oo 947,076 | oo 795,000 2,178 6.550 02/14/2002 | 11/01/2018
638585 AN 9 |Nationsbank Corp Sub SrNOLES..........ccocevevverenrirnereneiiinsisenieeineennee | evnene | [ evveeveens | 2 2FE [ .. 349,563 | ... 110.022 . ....350,000 37 07/08/1996 | 08/15/2015
644162 AB 5| New England Mutual Corp NOtES............ccceuureverrvrneienrimsiessesssssisnies | eoveene | o [ vvriiveens | W TFE [ nicce....3,840,000 | ... 122999 . .3,000,000 (40,103) . 05/02/2005 | 02/15/2024
650111 AE 7| New York Times Corp NOES..........ccvurereerererreeresssiiessseisssnssessnsens | evnees | o | vervenenns | W8FE | 1,899,440 | ... 104.250 | . .2,000,000 | ovovreeennrn 1,983,866 | oo | e 12,560 5.000 11/08/2005 | 03/15/2015
65463P AJ 6| Nipsco Capital Markets INnc Med-Trm.........ccccocvvevnnienmnicnnicveninniineninnns | vevver [ [ eveviienn [ W2FE | ciiinr0.500,000 | ... 113639 . 500,000 04/09/1997 | 04/03/2017
66765R AZ 9| Northwest Natural Gas Med-Trm NOte..........cocrvereveerneeernvnnernerirneeinee | ovene | oo | vevevernne | AFE | i 4,571,720 | ... 119.621] . .4,000,000 (22,945) . 10/23/2009 | 11/10/2027
66989G AA 8| Novartis Secs INvest Ltd NOES..........ccccvvrvreeencinncinneiieieensessesnenns | vevinne [ oo [ evvvsevnnn [ WIFE | 4,022,480 | ... 113.237 1 . .4,000,000 (2,209) 5.125 05/27/2009 | 02/10/2019
674599 BE 4| Occidental Petroleum Corp BONdS............cccoveverevernevenvineivnniinenisnennns | wovvene | [woverrenns | WAFE | 2,027,888 | ... 132.324 | . . .1,600,000 (36,531) 9.250 05/27/2008 | 08/01/2019
674599 BM 6| Occidental Petroleum Corp DEDS...........ocueeverereeernenineeiseeneeenneiineennes | eovneee | [ evveevnens | WIFE | 628,110 | oo 115702 c.ovreeeeren 578,510 | oo 500,000 (4,480) [ ..ovevncerrrineineiiens | e | e 7.200 08/24/2005 | 04/01/2028
674599 BT 1| Occidental Petroleum Senior NOteS............ccoccerveervrereneenseiseieniisnees | eveene | [ vveiiveens | WIFE | i 2,820,400 | ... 129.463 | . ..2,589,260 .2,000,000 (26,686) 8.450 08/10/2005 | 02/15/2029
68402L AC 8| 0racle COMp.......ccweermeriererneersninsrieriesssesssnsssessessessnessesssssssenss | eevnene | o | evvevsrenens | 2 TFE | i 1,977,120 | oo 109.160 | . ..2,183,200 .2,000,000 2,601 5.250 02/27/2006 | 01/15/2016
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68389X AC 9 [Oracle COrp GlODal...........ccreemreeirierierireeserissrieriesiesesseessssessniens | cevees I [ AFE ] v 3,058,620 | ...... 115557 | v 3,466,710 | .coovvvrnees 3,000,000 | .oovvverees 3,029,323 |...ccooouu. (5,909) 5.750 | ......... 5491 [AO...... | covvrreriens 36,417 | oo 172,500 | 05/27/2008 | 04/15/2018
68389X AK 1 {Oracle Corp Ser WI SrUnSeC NOtE..........oveeureeerverierieeinsiseiseiiiens | ceveee I [ AFE ] 2,945,250 | ...... 105.546 | ..o 3,166,380 | .cooovvvrnees 3,000,000 | ..oovrernvene 2,959,885 |........... 5,247 3875 .o 4110 | W | e 53,604 | ............ 116,250 | 02/08/2011 | 07/15/2020
693506 AQ 0[P P G Industries INC DEDENIUTES..........cocvverevericererieiisiesisesseissiieinns [ evene . ....4,997,057 | ...... 128134 . ..5,379,065 14,198,000 ...4,631,294 (43,578) [ vvvrvervrnrrerisnnee | erernenviinnieisninns | 003,000 | oo 7.167 02/20/2002 | 05/01/2021
693506 AZ 0|P P G Industries Inc Debentures ...1,828,266 | ...... 117297 . .1,710,000 ....1,763,628 (7,754) . 7400 ........ 6.731 12/17/2002 | 08/15/2019
695629 AQ 8| Paine Webber Group Inc Sr Note ...493,630 | ...... 100.606 | . ....500,000 ...499,918 B30 [ ..o | e | e 7.625]......... 7.761 01/16/1997 | 02/15/2014
70109H AH 8| Parker Hannifin Corp Med-Trm Notes. . 1,245,315 | ...... 113.281 11,220,000 | ... 1,232,720 |........... (2,527) 5.500.......... 5.230 05/27/2008 | 05/15/2018
713409 AC 4| PepsiBotting Group INC..........ovuueeerirerierieiieniseesesissisnessesisseesns | ceveee I [ AFE ] s 4,809,420 | ...... 125.922 4,000,000 | ..ovrernvnne 4,604,374 |........... (24,988) | ...vvvvereererinriiens | eernerierineieeiinees | e 7.000]......... 5.518 07/18/2003 | 03/01/2029
10138M AK 1 |Pepsi Bottling Group LLC SrNOtES.......covvvrervireirerieirieiisiesissisennnes [ e e | WAFE ] 2,012,740 | 112.917] . .2,000,000 (1,264) 5.125(......... 5.041 05/27/2009 | 01/15/2019
713448 BH 0| Pepsi Co INC SENOLE..........ovverreecieerieereese s | eriens oo | v | LIFE| c......2,898,000 | ... 112172 . .3,000,000 | ooovreennn 2,947,902 | oo | e 10,173 5.000]......... 5.448 06/24/2008 | 06/01/2018
72018Q AD 3 |Piedmont Natural Gas InC Med-Term.........cccccouvuvivinriniiiieniicnieniiniins | e | | WIFE | . 4,438,160 | ... 124112 . .4,000,000 (19,407) | ..o | v [ e 7400 [ i 6.341 09/03/2008 | 10/03/2025
7244TW AA 7| Pitney Bowes Inc Corp Notes veveer | oo | eereernnenn | L2FE | .............6,669,940 | ...... 104.456 | . .7,000,000 27,994 . . .5.273 05/16/2007 | 05/15/2018
693476 BJ 1|PNC Funding Corp SrNOtES.........cceuerereererinrincnieneseessenissssnensseneseee | eovnene | o [ woveeveens | W TFE | 5,048,650 | ...... 112316 . .5,000,000 (4,452) 5125 ......... 5.000 02/10/2010 | 02/08/2020
742718 CB 3| Procter & Gamble COMPANY.........ccovrvirierirriniriinineiierinseiensenines | cvvees | | WAFE | i 7,312,310 111.782 .7,000,000 (7,949) 5.500.......... 5179 10/23/2009 | 02/01/2034
742718 AV 1| Proctor & Gamble COMPANY..........ccuvreeermerirerereesseiserserineessessssenes | ceveee o | | WAFE | 4,295,430 | ... 131.664 .3,000,000 (50,211) 8.000......... 4.501 08/10/2011 | 10/26/2029
743315 AJ 2| Progressive COomp......c.uiuiiinciieiiiiniissieiiesisesssissisessssssssies | covens e | WAFE [ 71,614 | 120154 | oo 90,116 | 75,000 | oo 72,299 | 98 6.625]......... 7.014 11/04/2004 | 03/01/2029
74438G AC 5| Prudential HOldiNgS LLC.........cccoucveeremrrmerienineesenisenserieneseessnnienenes | vevnee | oo [ eevvverinens [ TFE | i 182,400 | .. 117.697 | . ((10)) [UTRIRIRR FURRIRIRTIN IO 7.245] ......... 7.116 11/04/2004 | 12/18/2023
69362B AJ 1 [PSEG Power Senior COrp NtS.........cccerveereeneernerineeseersnsisnsieesnsnnnee | vevinne | oo [ eevvsevnens [ w2FE | 11,139,620 | e 136.000 | . (3,136) 8.625] ......... 7.451 08/20/2001 | 04/15/2031
74531E AA 0 [Puget Sound ENergy INC.........ccovuevueririerieinrineiierieseneeisnisssierienes | cvvees | | WAFE | i 415,567 | L 125.774 | . ....425,000 299 | o | e | s 7.020]......... 7.219 11/04/2004 | 12/01/2027
773903 AB 5| Rockwell International Corp DEDS............cueeerrrvnerierieeesersssriserienes | ceveee o | e | WAFE | i 1,733,255 | 122.051] . . . .1,500,000 (7,837) 6.700 | ......... 5.548 10/17/2003 | 01/15/2028
783549 AZ 1| Ryder SYStEmM INC.........evvvmiieiiieieiiseieisieesiessssssiessesssesenssssnes | eeenes | [ W2FE | i 112187 | 116.301 | oo 151,191 | 130,000 | ...ccoee...... 116,502 | ... 643 6.950] ......... 8.342 11/04/2004 | 12/01/2025
797440 BH 6 San Diego Gas & ElCtriC 15t MG........cc.vveerrerrrerierieersseisiiserirenins | ceve | e | WAFE | 3,299,397 | .. 119.349 | . ..3,271,356 .2,741,000 (28,542) 6.000]......... 4.200 11/24/2010 | 06/01/2026
797440 BJ 2| San Diego Gas & Electric COMPaANY..........ccoveeeveerererereerseiseisneriienes | crvnee | | WIFE | 1,692,945 | L 119.506 | . ..1,792,590 .1,500,000 (3,743) 6.125] ......... 5.241 12/08/2009 | 09/15/2037
803111 AM 5| Sara Lee Corp. ..3,491,950 .3,500,000 (5,719) 6.125] ......... 5.640 01/30/2004 | 11/01/2032
78387G AL 7|SBC Communication - ATT Inc Notes. ..3,310,740 .3,000,000 (5,148) 5.625 .5.421 03/23/2007 | 06/15/2016
808626 AG 0| Science Applications Int .2,000,000 656 5.500]......... 5.600 06/23/2003 | 07/01/2033
808626 AE 5| Science Applications Int Ser 144A .3,000,000 (PZ015) 1 OUUTURIR TRRURIRRIN I 7.125]......... 7.101 09/26/2002 | 07/01/2032
812404 AY 7| Sears Roebuck Acceptance NOtes............cccouuurieniiniinciiieniinnicnienns | civs . ...986,700 . .1,000,000 920 6.875] ......... 7.001 03/03/1998 | 10/15/2017
81619P AA 5| Select Notes Trust SPEC PUM........ccuvvvierirrereeririnerinerirereeeeseniseines | covees . 271,314 92.719 1251,559 | oo 271,314 | oo 271,314 | 5970 ......... 5.970 11/04/2004 | 02/22/2033
824348 AL 0| Sherwin-Williams Company Debenture IO . .|.1FE| .. ....2,082,000 | ...... 1281171 . ..2,562,340 .2,000,000 (2,897) [ oo | e | e 7.375| . 7.025 02/06/2002 | 02/01/2027
833034 AE  1|Snap-On Incorporated NOtES..........cc.veeurieervenmeierirrirsiinrinerienienenn | covees . VAFE] 1,996,400 | .. 107.992| . ..2,159,840 .2,000,000 385 5.500......... 5.524 01/18/2007 | 01/15/2017
835415 AH 3| Sonat Inc Corporate Debentures [SSSTRRRRT IOV . . revernennn 1,163,822 | oo 108.493 | . ..1,269,368 .1,170,000 A27 [ e | e | e 7.000]......... 7.051 03/04/1999 | 02/01/2018
837004 BV 1|South Carolina Elec & Gas 15t MiG.......c.ouvverrierveiniierneicieiseisenns [ evee . oo AFE] 2,544,611 | . 123.758 | . .2,679,361 | .. .2,165,000 ....2,468,599 9,717) 6.625] ......... 5.401 03/23/2004 | 02/01/2032
837004 BY 5| South Carolina Elec & Gas 15t Mtg...........oveveerererereerneennerireneeeenneni | covees I [ VAFE] 2,019,180 e MBI | o 2,274,340 | ..ocvonnvn. 2,000,000 (1,396) 5250 ......... 5.157 11/18/2003 | 11/01/2018
852060 AG 7| SPriNt CaP COMP...vuuivrueireermeierereseiseeiseisesssesesessesisseesssssssssesssessnas | cevees . . 961,290 | ..o 109.250 | . .1,000,000 2,400 6.900......... 7.271 05/18/1999 | 05/01/2019
871829 AD 9| Sysco Corp Debentures .|.1FE| .................530,816 | ...... 122.354 ....450,000 (2,818) [ oo | e | e 7160 ......... 5.769 04/16/2003 | 04/15/2027
871829 AF 4| Sysco Corp Debentures A WAFE] 1,140,770 | 121139 . . .1,000,000 (4,594) 6.500 ......... 5.452 01/30/2004 | 08/01/2028
871829 AJ 6| Sysco Corp Notes..... AFE| 2,378,400 | ... 104.995 | . ..2,099,900 .2,000,000 (10,134) 5.375 4111 04/03/2012 | 09/21/2035
239753 DL 7|Target Corp............ JWAFE] 2,019,572 | .. 118.008 | . ..1,864,526 .1,580,000 (19,317) [ v | e | e 6.650]......... 4.302 11/03/2011 | 08/01/2028
87612F AB 9| Target Corp Med-Term Notes . JAFE| 937,350 | 111.403 | . .1,114,030 .1,000,000 AT41 | s | e | e 4875 [ 5.501 08/21/2003 | 05/15/2018
87612E AU 0[Target Corp NOE........covvueverrereerieiireiierieresessssisenieniesssesseniens | ceveees . .| IFE] ..............3,689,750 | ...... 125419 . ..3,135,475 .2,500,000 (28,084) .7.000] ......... 4.001 08/09/2012 | 01/15/2038
881685 AX 9| Texaco Capital Corp Debentures SOOI PO I [ AFE] cnn..697,555 | .. 143630 | cooovvvrirnns 718,150 (4,915) 8.625]......... 5.783 04/16/2003 | 11/15/2031
881685 AV 3| Texaco Capital Corp Debentures s | . JGAFE| 102,011 L 132.152] . 132,152 (112) 8.875]......... 8.646 11/04/2004 | 09/10/2021
881685 AN 1| Texaco Capital INC DEDENLUTE...........cveurvrrererrircirerieerierieeiseeissines | ceve . VAFE] 931,920 | 132.588 | . .885,688 (19,282) 9.750 | ..o 5.531 10/30/2006 | 03/15/2020
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883556 AX 0| Thermo Fisher SCIENtific INC...........ccuvveverireneeerireierreescesesiserenes | v I [ V2FE | 5,113,000 | ...... 105.273 | wecverinnes 5,263,650 | ....coovvnees 5,000,000 | ..ovvernvene 5,085,629 |........... (10,036) [ .vvvverevernernrieneriens | eerererirereneeseninens | e 4500]......... 4221 | MS...... | v 75,000 | .ocvoreee. 225,000 | 03/01/2011 | 03/01/2021
88ESC5 AF 1| Time Mirror COmMpPany ESCIOW..........c..uvuereererneeserisesisneeseresessnensenes | coneees I ISP IV 6 1 1| i 1,139,000 [ .eoveeuceeeremminennene T [ | e | s | e | e | e 131.359 12/04/2013 | 09/15/2027
88738T AA 8| Timken Company Med Term NOES..........coevurerreeneirneiinrienisseeissisens | veees | e | L2FE | e..o........884,820 | ... 107.279 . ..1,072,790 .1,000,000 3,236 | oo | eeerererreeeesncesnens | cerreee8.875 | o 7.921 11/20/2001 | 05/08/2028
891027 AF 1| Torchmark Corp SEnIOr NOES..........cvuueverrermeeaerierieriesesenssssisenienes | ceveeee | e | W2FE | 2,927,592 | ... 124.206 | . .2,700,000 (10,228) [ ..o | eevverirerieseneennnes | cevneneen 7878 [ 7.109 07/23/2002 | 05/15/2023
891092 AD 0| TOr0 COMPANY.......cveuiieiiiriiriieineiiesi e | ceieees . . rererrneennn 831,692 | 116.391] . ....800,000 (1,034) [ oo | eevreessennsieniiens | eereeenenn 7800 | e, 7.436 11/04/2004 | 06/15/2027
891490 AR 5| T0SCO COrp DEDENUIES..........voevveeeeieerieiiiesiieeiss s | evieens . .| FE] ..............3,641,010 | ...... 131.553 | . . .3,000,000 (22,398) | ..vverrereerrrinirnens | e | e 7,800 [ e 6.096 12/10/2002 | 01/01/2027
893472 AA 8| Transamerica Cap Co Gty Pvt PICmNt.........coccovienerrererneineniineineiienes | cevene I [ .2FE]| .............1,580,693 | ...... 106.724 | ..............1,600,860 | .......c...... 1,500,000 | ..............1,556,725 |........... (2,604) [ ..o | e | eeveenenn 7650 | o, 7.197 11/04/2004 | 12/01/2026
893570 BM 2| Transcont Gas Pipeline Corp DEbS...........ccovvuniiierinerieriniiniiiverinnnes | cvvees . v 1,214,068 | ... 124.404 | . .1,285,000 2,281 | oo | e | cennineen 12250 | o 7.752 09/26/2001 | 12/01/2026
91324P BC 5| United Health Group Inc | AFE| 2,054,200 | ...... 113.666 | . .2,000,000 (5,563) [ .ovoverrerrererrerierinee | vererneernerinseiseriiens | eereerns8.000 | covneces 5.640 12/04/2007 | 11/15/2017
91324P AQ 5| United Healthcare Corp JAFE| 1,914,780 | . 109.462 | . . .2,000,000 9,860 | oo [ | e 8.375 | 5.961 07/17/2006 | 03/15/2016
911308 AA 2| United Parcel Service Amer Inc Deb... JFE 8,370,940 | 129.364 ..6,468,200 .5,000,000 ) ..5.189 06/22/2009 | 04/01/2020
911308 AB 0| United Parcel Service Corp Debs | WAFE] 1,210,463 | ... 134.974 | . ..1,235,012 ....915,000 (10,880) [ ..vvvvvevercereriseinens | ervverrneriereneeinees | eereerrne8.375 i 5.810 09/16/2003 | 04/01/2030
911312 AJ 5| United Parcel Service Inc Sr Note .|.1FE| .............5,266,469 | ...... 121547 . ..4,748,841 .3,907,000 (31,530) [ vooverrerrerrrinirnens | e | 8,200 [ onienn 4.030 01/04/2012 | 01/15/2038
913017 AS 8| United Technologies Corp Deb... . RO . | AFE] ............9,180,464 | ...... 131.243 | . ..8,864,152 | .. 16,754,000 | ..ooeverrr 8,084,787 | oo | i (148,535) | ovvvvercererinerireris [ everirerineernsninnnins | ereernen8.750 | i 5.400 12/20/2006 | 03/01/2021
913017 BA 6| United Technologies Corp Debenture... JERTUTRIORN IOV I [ VFE 2,378,080 132.901 | vvecrienns 2,658,020 | ...ccoouuve. 2,000,000 | ..............2,291,210 |........... (10,868) | ..ocvvvvverirriiniinens | e | e 7.500 [ i 6.051 08/01/2003 | 09/15/2029
91311Q AC 9| United ULilities PLC..........cccrerrriririrerirerieeereeissiseriseriesesseesssinenies | ceveee . . rerrnerennnn 397,724 | 107.359 | . ....400,000 B9 | oo [ e | cernieeen8.875 | i 6.924 11/04/2004 | 08/15/2028
918204 AS 7|V F COMPuceuieiiiiieiieeiseieiieseiessssisse st ssssssesssenssesinns | criees . | AFE] 4,051,120 | . 112569 | . .4,000,000 (5,256) [ .vvovevereneererierinee | eevereeernseinseissninene | eereernn5.950 [ oo, 5.782 03/14/2008 | 11/01/2017
918204 AR 9|V F COrp NOtE......cvuurirrrirrirriiiiesiesiesiseissiesesieseesesssssssiesienes | crveees | WAFE] 2,027,760 | ... 111.858 | . . .2,000,000 (602) | vvveerrinrirerirenins [ e | errreern8.000 | ceviinc 5.901 11/26/2003 | 10/15/2033
929903 AM 4| WACHOVIA CORPORATIONSUB NOTES IOV . ...| .1FE| ..............5,636,400 | ...... 103.268 | . ..5,163,400 | .. .5,000,000 (10,591) [ 1ovvererereererinneinens | eevverrserireeineeinees | cereernne5.500 [ oniennn 4.581 05/15/2013 | 08/01/2035
931142 BF 9| Wal-Mart Stores Corp NOES.........ccururevrriiereriniieinrierssseiessssseeenens | evenee IO AFE] 11,094,123 134620 ............ 11,586,743 | .............. 8,607,000 | ...........10,774,222 | ........... (85,240) [ ..vvvvvervrrnirernnines | e | e 1550 | i 5242 (FA.......| oo 245491 | ... 649,829 | 08/10/2011 | 02/15/2030
931422 AE 9| Walgreen Company NOtES..........c.erereerrinermeriersseessnisseesessesssensns | cevees . . ceevreeennnn 4,067,160 | ... 111795 . .4,000,000 (6,569) [ ..voverrreeerrerirerinee | veverveerneeinseineriiens | eereernn5.250 [ o, 5.031 [ | v 96,833 | .ocvorneen 210,000 | 03/24/2009 | 01/15/2019
254687 AH 9| Walt Disney Company Debentures.. AGAFE e T49,722 | L 122370 . 700,000 | coooviirererenn 749,628 | oo [ e (13) [ oreeererernerinseirneiiens | eevnerieeireeieeninees | e 7550 [ e 7.048 |JJ....... 24,370 52,850 | 11/04/2004 | 07/15/2093
25468P BW 5| Walt Disney Company Med Trm Notes .|..1FE| .............2,820,020 | ...... 127952 . .2,000,000 (23,876) | ..ovevvereerrrinrinens | cevververiinreneennnes | cerneneend 72000 [ e 3.916 03/14/2013 | 03/01/2032
25468P CK 0 [Walt Disney Company Med-Trm Notes. . . AFE ] e 4,117,520 1 113.827| . .4,000,000 (11,242) .5.120 03/24/2009 | 03/15/2019
25468P CA 2 |Walt Disney Company St NOES........cvereriieererieiirierisersnssenssisnees | wveene . JAFE] 299,638 | ... 102.788 | . ....300,000 AT | | e | 0008200 | e 6.217 11/04/2004 | 06/20/2014
93884P CU 2 |Washington Gas Light Co Med-Trm..... JESSURTRRIR O . CFE 1,180,760 | ... 118730 . .1,000,000 (6,086) [ ...ocvvrreeerrerierinee | cerereeernseinseiseriiens | vereenns8.810 | e, 5.450 03/23/2004 | 03/13/2028
959802 AL 3| Western Union Co/Com Gtd 5.253%.........cccoeuuurueerinrinniicninsiienis | civees | e | W2FE | 4,186,240 | ... 106.540 | . . . .4,000,000 (17,9681) [ e | e | e 5.253 [ i 4.661 05/06/2010 | 04/01/2020
969133 AG 2| Weyerhaeuser Co Sr Unsecured........ i - | | W2FE | enn..818,150 | . 123917 | covvrieeren619,685 | oo 500,000 | .......c.........561,275 |........... (5,800) [ .ovoverrreeereerierernee | cerereeernerinnnrneriene | eereernn3.000 [ covneces 6.930 10/01/1998 | 10/01/2021
969133 AM 9| Weyerhaeuser Co Sr Unsecured........ B - oo | e | 2FE | .............1,000,000 | ...... 111435 . 21,000,000 | oeevreeerrn 1,000,000 | ovoroioniirrinneiiens | e [ e | eeneneesenesennnes | cennnnenne 7.000 [ i 7.000 01/28/1998 | 02/01/2018
962166 AV 6 | Weyerhaeuser Company Debs SOOI SRRt | veverieeene | W2FE | 499,450 | ... 115.003 | . 39 [ | e | ceenrn8.950 | s 6.961 08/19/1998 | 08/01/2017
962166 AS 3| Weyerhauser Company DEDENtUTES..........cccceverrerrrineerereneeieerenins | cevnee o | | W2FE | 423,612 | 115.089 | . (152) | cevereererenerrnerirenins [ everireeeneensssinneinns | oveereen 1125 | e 7.051 10/23/1998 | 07/15/2023
963320 AH 9| Whirl Pool Corp Debentures......... SRR TORORN IO o | | W2FE | ... 1,049,060 | ...... 114630 . (4,348) [ covevevvvererneisviinnns | veevrnrrerissseienns | veenneen 1750 [ e, 7.201 12/11/2001 | 07/15/2016
969133 AK 3| Willamette Industries INCOrp DEDS.........ccovvemeemerierinerieriiniseiierinnes | ceves v | | W2FE | . 754,820 | . 118478 .................864,889 | .................730,000 | .................7T47,879 |........... (838) | vvveerreererrerirerins [ reverireeeneennsnineiis | evereenn 712850 | e 7544 (.o | i 28,653 11/30/2001 | 07/01/2026
976656 BP 2| Wisconsin Electric POWET COIP.........c.ocvurrireeineireiierieeesnssiseissseinnes | crveee . ....7,200,690 | ...... 117.466 | . ..7,047,960 .6,000,000 ....7,015,186 (48,201) [ ..ovvvvereirierineiinens | eevrvereeriienineeinees | eereernnd8.500 [ o 4.867 | JD....... ...32,500 10/25/2010 | 06/01/2028
982526 AB 1| WM Wrigley Jr COMPANY........everiumiiinirininienississsnisssssenesenesssnssnienns | coveee . I 2. ...1,893,540 | ...... 105.267 | . ..2,105,340 | .. .2,000,000 | ooovreeer 1,975,497 | i | v 14,857 | oo [ | conneeenh650 | i 5491 |JdJ....... ..42,883 08/27/2007 | 07/15/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUer OblIGations.........c..iiweersererieerinrisersssseserissesssssseesssnssnnes | seersnens 702,747,953 | ... XXXeiroioee | cornvrinns 722,085,296 | .......... 632,721,423 | ......... 688,076,073 | ...ovvivrricrienns ()] . (3,069,332) 0 0 XXX XXX | s 10,927,123 | .......39,719,136 | ..... XXX oo [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e | e 702,747,953 | ... XXX.coooo | corirrind 722,085,296 | .......... 632,721,423 | .......... 688,076,073 | ......cccovvvrnnnen. (0] (3,069,332) 0 0 XXX XXX | e 10,927,123 | ......39,719,136 | ..... XXXeoooo | e XXX......
Totals
7799999. Total - ISSUET ODIIGAHONS. ... veuresersseiesseis ettt | seesseins 710,397,468 | ... XXX.oooooe | cornrrenns 729,481,580 | .......... 640,415,490 | .......... 695,642,214 | ...oocovvvneeeannn(0) | o (3,071,730) 0 0 .. XXXt XXX XXX | e 11,042,033 | ....... 39,955,553 |..... XXX [ XXX......
7899999. Total - Residential Mortgage-Backed Securities . 2,825,071 | ... XXX........ . 3,139,947 (4,158) 0 0 .. XXXt XXX XXX [ s 15,818 | oo 190,404 |..... XXXeoooe [ o XXX......
8399999, Grand TOtal = BONGS............cverieriririeiciierieeesseeiseise et ssssssnenins | avesieeias 713,222,539 | ... XXX........ ..732,621,527 .643,253,625 698,468,825 | ........cocccrveeee(0) | covene (3,075,889) 0 0 |..XXX....... XXX XXX | e 11,057,851 | ....... 40,145,957 | ..... XXX vooes [ e XXX......
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CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
02361D 87 8| Ameren lllinois Power C0 4.26% Pfd...........ccovvenerereerrerirneens [ e 5,100 {.....96.250 | ..oocvevrrrerirnce 813 | 5,100 | e e 213 | [ | e | e | e 0 P3UFE... | 11/06/1950
02361D 86 0|Ameren lllinois Power Co 4.42% Pfd..........ccoovvvervrverirerinnns [ ovinns ...50,646 |....93.600 | ...cooeeereeed6,800 | oo 50,646 | e | 2,210 | s [ | | | e 0 P3UFE... | 11/22/1963
12542R 20 9 CHS INC.ouvoueereiriiiieeeetesieesessesss s ssssssssensens | vevians 400,000 |.....29.220 | .....coccoreerrncd67,520 | .oovirerrnrrnid00,000 | oo | e 32,0000 | i [ e | e | e | e 0 P2L........ 11/04/2004
173066 20 0| Citigroup Capital IX.......coccevvvrerirneeriniiniieeiierieeiseessssisniens | e 1,000,000 |.....25.100 | ..............1,004,000 | .............1,000,000 | .....cccoorrrrmmrmmminnns | wrrrrerirercra80,000 | oo [ e | e | e | e 0 P3LFE... | 11/04/2004
207597 30 3| Connecticut Light & Power Company.. ...22,250 0 P3UFE... | 04/03/1962
240019 40 6|Dayton Power & Light Co 3.90%S€r C.......ccoovvvrrrrerineeirnens | ceveens ...10,000 |.....84.000 | ....cccoorrireeee8,400 | oo 10,000 | oo | rvrrirrireenenennB390 [ | e | e | e | oereeees 0 P3UFE... | 07/05/1950
266228 30 3|Duquesne Light Co 3.75% Pfd Ser.........cccvuvunrvevrrnerirerinens | ceviens 50.00 ..22,800 |.....43.600 | ..cccocoereeenn21,800 | coiiiiiirennnni22,800 | o234 | 938 [ | e || s | e 0 P3UFE... | 12/01/1969
266228 50 1|Duquesne Light Co 4.10% Pfd Ser........occvveneervrrnerierinens | cevens ..25,625 |....46.000 | ...cccooirrenn23,000 | cooiiiiirrnnni25,625 | o256 | e 1,025 [ i | e | e | e | s 0 P3UFE... | 07/16/1954
266228 20 4 |Duquesne Light Company $2.10 Ser A... ..21,825 [....45.000 | ...cccocceeeenn20,250 | i 21,825 | 236 | e85 [ | s [ | s | e 0 P3UFE... | 10/31/1963
266228 60 0|Duquesne Light Company 4.15% Pfd 50.00 5,123 0 P3UFE... | 10/20/1952
391164 20 9| Great Plains ENrgy INC.........c..coovveervveveecemneesereenrcinsienniens | evveeees | ene | ereerrenns100.000 | covecnecs 100.00 [ .o | e 10,270 |.0.84.750 | o475 | e 10,270 | e e 380 | i [ | ceseiisnieseennnes | e | e 0 P3LFE... | 01/03/1947
456837 30 1{ING Group NV......oieoieirerieriniseissieiiessesesessssessiens | ceveens 600,000 |.....25.400 | .................609,600 | .....ccc0re0ree800,000 | .ocvovvorvirvirnrrvnnns | crvrriinererend 3,200 | i [ e | e | e | 0 P3LFE... | 11/04/2004
59021G 20 4| Merrill Lynch Capital TS IV.......cc.vermreeriecieriseiseniisnins | veei 100,000 |.....25.120 | .coovvreerrnn 100,480 | vvoiiirireen 100,000 | v [ v 7,120 | s [ | ceiseisenisssessnnes | e | o 0 P3LFE... | 11/04/2004
617460 20 9 |Morgan Stanley CP TR l....ccvvirnrirvemnineieieirerneieeennee | cernenns 600,000 |.....23.990 | .....cccoeceeeee. 575,760 | oovirrerees800,000 [ oo | evvrereeeneee 37,800 | oo [ | e | | e 0 P3LFE 11/04/2004
62010U 10 1| Motors Liquidation CO (G M COIP)........crermeremeemereeerenerreens | o 9 {32150 | cooieierreeren29,707 [ D | s | e | s | e | s | s | s 0 P3uU....... 08/01/2012
631005 20 4|Narragansett Electric CO 4.50% S€r........cccoueenmvvrnerveeerneeinnne | vevveee | eeee | 200002 1,000.000 | covecnecs 100.00 [ .o | e 48,625 | ... 47.656 | ..ocoovirreecen BT 656 | cooriiiirecreB8,625 [ i | 2,250 | s [ e | s | s | s 0 P2UFE... | 09/23/1965
653522 30 0|Niagara Mohawk Power Corp 3.60%.. ..37,498 |.....93.030 | ..oooorreenn 1,864 | i 37,498 | e | e 1820 [ i | e e | s | e 0 P2LFE... | 04/10/1962
694308 80 0| Pacific Gas & Electric Co 4.50%. ...25,500 0 P2UFE... | 03/27/1962
842434 30 0| Sempra Energy Series A..........ccoovvrniiveiiiniiniennnnsineiiiens | ceveens ..67,500 |....25.600 | ....cccccoeeeere.51,200 | coviiiiinnenn7,500 | i 780 | 03,0000 | e [ [ | 0 P2UFE... | 03/08/1963
842400 20 2| Southern California EiSON 4.08%...........cveevereeerieenernerirens | ceveens 25.00 28,100 |.....19.100 | .oovvrieernnnn22,920 | coviiiiirrnnni28,100 | civiiiiiinienn 306 | e 1,224 [ s | e || s | e 0 P2UFE... | 03/23/1962
842400 30 1|Southern California Edison 4.24%..........coccovevivvevneireererininns | v 25.00 224,682 | 2147 | e 2V1AT | i 24882 | 02685 | e 1080 [ i | e | | e | e 0 P2UFE...| 11/21/1963
927804 50 0| Virginia Elect & Power CO $4.80..........ccoovveemverrveerenrvierinenns [ covvvens ...25,000 |.....98.000 | ..cccovvrrrernn24,500 | oooiiiiiiennnni25,000 | oo | e 1,200 [ i | e || s | s 0 P2UFE... | 08/20/1962
92977V 20 6| Wachovia Pfd Fndg Corp . . 500,000 0 P2LFE... | 11/04/2004
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 3,630,553 .3,630,553 234,857 (] ([ RN | I ISR XXX | XXX
8999999. TOtal = PTEEITEA SHOCKS. .....cvucveeieeecriceiee it ssssenies | oevieseinenes 3,630,553 3,630,553 234,857 (]} [ (V] [P (V] [ XXX |l XK
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
020002 10 1|Alistate Corporation 23,002.000 1,254,529 ..1,254.529 | ......... 198,578 6,441 17,252 330,539 330,539 . | 06/30/1995
023139 88 4|Ambac Financial Group Inc... 24,839.000 ..610,046 610,046 508,546 508,546 .| 06/01/2013
025932 10 4|American Financial Group Inc . 2,019.000 ..116,537 ..116,537 3,644 | .o [ 36,746 | ..oooverecricienins | e 36,746 03/09/1979
00234P 10 2 |AV Homes Inc (Avatar Holdings INC)........cccrurmeremeemerineerneriesiseissesissiseneens 2,393.000 43,481 ...43,481 9,452 | oo [ e 9,452 12/31/1989
125581 80 1| CIT GrOUP INCOMP....ouuveurieniiinrirrirrisseissssiesieneesessessssesessesssesessesssiessnens | cerenens 1,832.000 95,502 95,502 183 | oo [ s 24714 | o | e 24,714 12/10/2009
235825 20 5|Dana Holding Corporation ...66,855.000 1,311,695 1,311,695 13,371 268,089 268,089 11/04/2011
37045V 10 0| General Motors COMPANY..........cuurerierrmiererriieisnsiesiesssisessesssesesssesssssssenss | eessees 3,875.000 ..158,371 158,371 | o 113,282 | e | e eerenees | ceeievereneeneneeenenns | s Y. & G IR I 52,277 12/24/2013
37045V 11 8| General Motors CW1B..........c..vvvrvierirrerieieisssissssesissssssssssssssssesssessssssses | ensians 3,524.000 109,737 | 131140 | 109,737 44,490 12/24/2013
37045V 12 6| General Motors CW19........cvvuuivuiiniieieeiseie e issssssssessssssssins | eseians 3,524.000 81,475 81,475 1212412013
446413 10 6 | Huntington Ingalls INdUSHES INC........c.evivireiiiiiniccrcecee e | v 19.000 1,710 1,710 10 11/01/2011
453320 10 3| Income Fund Of AMENICA INC.........cvvrrermcerieierierieseseeiesiseessssssssensessseens | ceviees 3,516.720 72,620 72,620 553 2,321 9,108 12/13/2002
46625H 10 0 |J P MORGAN CHASE & COMPANY ......coooivimiiiriiinniieiiesiseississiiessiinns | s 8,967.000 524,390 | ........58.480 | ...ccooivriirrrirn. 524,390 1,887 10,145 252,554 06/03/2013
49456B 10 1| Kinder Morgan Inc. 134.000 4,824 .4,824 209 90 05/31/2012
49456B 11 9| Kinder Morgan Inc Del Wts 203.000 824 57 05/31/2012
501921 10 O|LTV Corporation..........c.cccourererererennne 1,311.000 2 10/14/1993
666807 10 2| NOMhIOP GIUMMAN.......coouierureaiineriseriseeseeseeisess st esssesseneas | sevsees 118.000 13,524 281 5,550 12/31/2003
688197 10 2| OSH 1 Liquidating Corp CL A.......ccuivririireriiieinseeriseesiessssssesssssessssssine | vevseees 352.000 67 (2,541) 12/30/2011
688197 20 1|OSH 1 Liquidating PFD ZEro Ser A.........covvuuevumrrmeererineeneessssssessesssesesseesas | sevenees 352.000 A 0010 | e | e 2,510 i [ | e | e (630) 12/30/2011
81234D 10 9| Sears Canada Inc Sedol G. 3,340.000 41,383 11,740 7,749 .| 11/13/2012
812350 10 6| Sears HoldiNG COMP..........evuureririiiiirierieresreissiseriesiesesessseiessssesseseens | ceveens 7,800.560 382,539 | .......49.040 | oo 382,539 | iiiieeendB8T22 | s [ [ e | e 59,908 05/12/2003
880349 10 5|Tenneco Automotive Inc 342.000 19,347 7,339 01/18/2000
98389B 10 0| XCEI ENEIGY INCu..o.vvoiieeieiiiieiiisnissi sttt ssssssssssnssens | ossians 9,000.000 251,460 | ......... 27.940 | oo 251,460 | ......... 153,900 1,868 9,900 [ .o | s 11,070 11/04/2004
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ooeirrrnnnnininisiensceesssisssnnnns | cnvsnsisisnneas 5,094,068 |....... DS S - 5,094,068 | ...cooooiricnnnn 1,087,683 10,748 69,055 | o0 | 1,665,675 . XXX
9799999. Total - Common Stock..........cocuuniicniianes 5,094,068 .1,087,683 10,748 69,055 ...1,665,675 ...1,665,675 XXX XXX
9899999. Total Common and Prefermed STOCK. ... 8,724,621 12,848 303,912 ...1,665,675 ...1,665,675 L XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....6, the total $ value (included in Column 8) of all such issues $
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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

Bonds - U.S. States, Territories and P

ions

373384 J7 2| Georgia State Gen ODlGAtioN........ouririrrriniirieiesissiessssessisssssrsssssesesssssssssenssssssssenssnsns | sesessssssssns | 08/02/2013 | Robert W Baird & COM INCO.......vviiirrrieiiisicesrissiessssssesnssssssssssssssesssssenssssssssans | sossessasseees 3,269,141 3,305,000 | .o 5,630

1799999. Total - Bonds - U.S. States, TermitOries & POSSESSIONS. ... ..vurerersiirtesiieserssssseesess st esseasssesess s ess e ess st ees et ser e foeesoeE oo e s sEE e E e E o0 E RSt 3,269,141 3,305,000 | .o s 5,630
Bonds - Industrial and Miscellaneous

057224 AK 3 |Baker Hughes INC Senior COrp NOES..........cuvrrmerreriereieereireiniieicersiseseee s nsesessssssenns | cereessenesenns 09/09/2013 | KeyBanc Capital Markets............coeucurererreriirireseieineisieeeiseiseeieeseessssesessessssessenees | conesessseneens 2,909,644 2,278,000 23,492

084664 BL 4 | Berkshire Hathaway Fin Corp SrINES.........c.oiuriieiieririre s ssseeseeeeeesnsesseens | een 01/10/2013 | KeyBanc Capital Markets 2,480,960 2,000,000

195869 AG 7|COLONIAL PIPELINESER 144A SR UNSEC 05/20/2013 | VENDOR CODE KEYB NOT IN T. 7,188,400 5,000,000 183,332

20030N AK 7| Comcast COrp.......couwerervnrrrerennes 03/11/2013 | Robert W Baird & COm INCO..........cuuririiieieriseieeisssesesessesisseessssssssensesssseens | one 6,406,250 5,000,000 107,431

235308 RA  3|Dallas TX Indep Schi Dist Bldg C 09/24/2013 | Robert W Baird & COM INCO........cuueviiiriiriiiisiieieisseieiesissiesssssisesssesssssssensenies | ven 3,383,940 3,000,000 22,575

29736R AA 8| Estee Lauder Cos Inc Senior Note 09/09/2013 | KeyBanc Capital Markets 1,301,965 1,197,000 27,531

406216 AY 7 |Halliburton Company Senior Notes 01/10/2013 | KeyBanc Capital Markets 6,047,320 4,000,000 99,333

594918 AD 6| Microsoft COrp........coueverereererrnnees 01/10/2013 | Robert W Baird & COM INCO.......uvvuevmiiriereriiieirieiseisisssssi st sessssss 4,904,640 4,000,000 25,422
88ESC5 AF 1| Time Mirror Company Escrow. 12/04/2013 | Recd In Exchange Of Other. 1 1,139,000

929903 AM 4| WACHOVIA CORPORATIONSUB NOTES 05/15/2013 | Robert W Baird & COM INCO..........vveeveeeeeeeeeeeeeeseseeeeseessseeseseseessesesseesssesesesesesenens 5,636,400 5,000,000 83,264

25468P BW 5| Walt Disney Company Med Trm NOES........ouiuieiirieriesieisnsissessenerssessssnsessssssenerssennes | erssessssnsenes 03/14/2013 | KeyBanc Capital Markets. ... ..o eviirrerieiisrnieisessssseseissesnenssessssnssnsessssssssnssnsees | conssessenseas 2,820,020 2,000,000 | ..ovoovrirreiee s 7,000
3899999, Total - Bonds - INAUSHTiAl ANA MISCEIIANEOUS..............c.cocuiveviiecieteicieieeeictete ettt ettt ettt teeeee et seeteteseeetesesaes eaetessssesesesessssesessetesesessseesseset et s assesanseeesessassesansesetesesassesnsesetesessetanansseesnaes 43,079,540 [ .oooooveiiiieeeeeeeee 34,614,000 579,380
8399997. TOAI = BONAS = PAI ... LR Ee LE4EEEf oL L LA bbbttt 46,348,681 | ..o 37,919,000 585,009
8399999. TOBI = BOMAS. vttt 8 R L1888 E 1R R4 E LR 1EE £ £EE 4R 4EEE e HeLEfeEEEEEE LR LR eEE LR 46,348,681 | ..o 37,919,000 585,009

Common Stocks - Industrial and Miscellaneous

023139 88 4| Ambac Financial GrOUP INC........coveiurerruriirieicireieieieiscesee st essssnsenns | seseensesssesns 06/01/2013 | Recd In Exchange Of Other...........ccovrvrireneeneneereseeeneens 24,839.000 101,500

37045V 10 0| General Motors COMPANY...........cuuuruuerriemiimeiiierieiesieeisesesssse s 12/24/2013 | Recd In Exchange Of Other. 195.000 0

37045V 11 8| General Motors CW16, 12/24/2013 | Recd In Exchange Of Other. 178.000 0

37045V 12 6| General Motors CWAD.. ..ottt sttt sssnnes | eesessssnsenns 12/24/12013 | Recd In Exchange Of Other..........c.ciiiririrrieieseseeceseseiesseieessessseseisssssennees | eeeennens 178.000 0

46625H 10 0] J P MORGAN CHASE & COMPANY ......viiiiriiiiisiinsierissisnsssssssssssensssessssssssnsssenssssssnssnes | onsssseensnnes 06/03/2013 | ManUfacturers HaNOVET StK.........cuirrerirriieisissseserissssseesssssssssssssessssssssensssessssansssess | soessesssssessossssssossssssassasesessanes 3,417.000 27,803
9099999. Total - Common Stocks - Industrial and Miscellaneous OO OO OO OO U OO OO PO OO OO OO POT PO PP PO PO PP PO SO PO PO PO PP PP PO PPS PO PRSP 129,303 0
9799997. TOtal - COMMON SEOCKS = PAM 3.........c.coivieitiiieiteieicicteeecee ettt ettt st e e e e eaes s aeaeeeeetesesassesensssesesases  etesasssesssssesesasesseeessesetessssses s et et et esseten s sesesesssansesnsetesesassesassnestesnestasesareees 129,303 0
9799999. Total - Common Stocks................ 129,303 0
9899999. Total - Preferred and Common Stocks 129,303 0
9999999, Total - Bonds, Preferred and COMIMON SEOCKS............ccvcvuiiuiviieiieieiieieiseie sttt s st s s s b enbebans se4ssessebssssssessesse s s s s e b s s s s s s s b b e s e st et s bbb s b st bbb 46,477,984 585,009
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other-Than- Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CusIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36202A NU 7|G.N.M.A. Pool 000403.... ... | 11/20/2013. | PRINCIPAL RECEIPT.... 13 13 0 0 13 09/20/2015.
36202A P7 6|G.N.M.A. Pool 000446.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 697 697 5 5 697 11/20/2022.
36202A S9 9|G.N.M.A. Pool 000544.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 477 477 3 3 477 12/20/2022.
36202A TA 5[G.N.M.A. Pool 000545 ... | 12/20/2013. | PRINCIPAL RECEIPT 4,310 4,310 . 13 4,310 12/20/2022.
36202A TE 7|G.N.M.A. Pool 000549.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 124 124 0 0 124 05/20/2016.
36202A YU 5|G.N.M.A. Pool 000723.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 803 803 2 2 803 01/20/2023.
36202B ED 3|G.N.M.A. Pool 001032.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 1,251 1,251 | oo 1,250 (0) (0) 1,251 04/20/2023.
36202B GP  4|G.N.M.A. Pool 001106 ... | 12/20/2013. | PRINCIPAL RECEIPT..........cccvveree 131 131 131 0 0 131 12/20/2018.
36202B HT 5|G.N.M.A. Pool 001142.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 1,068 1,068 | .ovvevrrrne 1,068 1 1 1,068 05/20/2023.
36202B KZ 7|G.N.M.A. Pool 001212.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 372 372 372 0 0 372 06/20/2023.
36202B NF 8|G.N.M.A. Pool 001290.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 200 200 200 0 0 200 11/20/2019.
36202B WV 3|G.N.M.A. Pool 001560 ... | 12/20/2013. | PRINCIPAL RECEIPT 358 358 357 1 1 358 02/20/2021.
36202C BM 4|G.N.M.A. Pool 001844.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 190 190 190 0 0 190 05/20/2022.
36202C CE 1|G.N.M.A. Pool 001869.... ... | 12/20/2013. | PRINCIPAL RECEIPT.... 170 170 170 0 0 170 09/20/2024.
36202C EM 1|G.N. M. A. Pool 001940M. ... | 12/20/2013. | PRINCIPAL RECEIPT.... 62 62 .62 0 0 62 01/20/2025.
36215X UC 4|G.N.M.A. Pool 148279.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 341 341 333 4 4 341 07/15/2016.
362153 KP 2|G.N.M.A. Pool 152502 ... | 12/16/2013. | PRINCIPAL RECEIPT 441 441 438 2 2 441 01/15/2019.
362156 VD 0|G.N.M.A. Pool 155512.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 147 147 146 1 1 147 07/15/2016.
36216A RP 8|G.N.M.A. Pool 158994.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 422 422 419 2 2 422 06/15/2016.
36216T 4X 5|G.N.M.A. Pool 174638.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 245 245 245 0 0 245 11/15/2016.
36216U QH 3|G.N.M.A. Pool 175156 ... | 04/15/2013. | PRINCIPAL RECEIPT........ccccon. 3,854 3,854 | i 3,791 | oo 3,827 [ | e 27 27 3,854 08/15/2016.
362164 DN 2|G.N.M.A. Pool 182909.... ... | 07/01/2013. | VARIOUS 52 54 0 0 54 02/15/2017.
362165 LL 4|G.N.M.A. Pool 184031.... ... | 12/16/2013. | PRINCIPAL RECEIPT........ccccoun. 105 105 0 0 105 04/15/2023.
362166 QW 3|G.N.M. A. Pool 185069.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 352 352 1 1 352 01/15/2022.
36218H YE 8|G.N.M.A. Pool 223109 ... | 12/16/2013. | PRINCIPAL RECEIPT. 1121 1,121 8 8 1,121 06/15/2017.
36218N LR 0|G.N.M.A. Pool 227236.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 54 54 . 0 0 54 08/15/2018.
362181 2G 3|G.N.M.A. Pool 238475.... ... | 05/15/2013. | VARIOUS 1 1 1 0 1 11/15/2017.
36219U RM 8|G.N.M.A. Pool 259792.... ... | 12/16/2013. | PRINCIPAL RECEIPT........ccccoeen. 1,345 1,345 | i 1,347 1,343 2 2 1,345 07/15/2018.
362198 U4 3|G.N.M.A. P00l 270703.........cccvemrrrmrrrrrirnerrerinns ... | 10/15/2013. | VARIOUS 6,574 6,574 | v 6,565 6,567 1) (1) 6,566 09/15/2019.
362208 7K 0|G.N.M.A. Pool 300698.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 1,397 1,397 | oo 1,396 1,395 2 2 1,397 06/15/2021.
36223F B4 2|G.N.M.A. Pool 306159.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 758 758 0) (0) 758 05/15/2021.
36223F Q7 9|G.N.M.A. Pool 306578.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 296 296 1 1 296 03/15/2022.
36223N XC 3|G.N.M.A. Pool 313075.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 4,731 4,731 8 8 4,731 08/15/2022.
362238 V5 9[G.N.M.A. Pool 316636 ... | 12/16/2013. | PRINCIPAL RECEIPT........cccconvn. 277 277 0 0 277 12/15/2021.
36224B 2R 9|G.N.M.A. Pool 323984.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 19 19 0 19 04/15/2022.
36224C 4R 5|G.N.M.A. Pool 324932.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 479 479 4 4 479 05/15/2022.
36224G S5 8|G.N.M.A. Pool 328240.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 49 49 0 0 49 08/15/2022.
36224H MD 5|G.N.M.A. Pool 328956 ... | 12/16/2013. | PRINCIPAL RECEIPT 1,268 1,268 8 8 1,268 12/15/2022.
36224K PH 6|G.N.M.A. Pool 330824.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 2,883 2,883 | coierni2,864 | e 2,870 [ | s 14 14 2,883 10/15/2022.
36224L MC 8|G.N.M.A. Pool 331655.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 1,132 1,132 6 6 1,132 10/15/2022.
36224M SD 8|G.N.M.A. Pool 332716.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 230 230 1 1 230 10/15/2022.
36224M UL 7[G.N. M. A. P00l 332787.....ccovvrrervrireierinririrrnninnes ... | 12/16/2013. | PRINCIPAL RECEIPT..........cccvvunee 9,255 9,255 | oo 9,223 | 9,226 [ e | e 28 28 9,255 10/15/2022.
36224P MD 7 |G.N. M. A. P00l 334356.........coeurmerermrrreririrereenns ... | 12/16/2013. | PRINCIPAL RECEIPT........coccornen. 3,234 3,234 | oo 3167 | 3,182 [ | s 52 52 3,234 11/15/2022.
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36224S QV 7 |G.N. M. A. P00l 337168........ccovrererrrirrirerieinns ... | 12/16/2013. | PRINCIPAL RECEIPT........cocconn. 1,032 1,032 | oo 1,014 1,022 9 9 1,032 10/15/2022.
36204Q G3 8|G.N.M.A. Pool 376518.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 64 64 BA | 64 (0) (0) 64 05/15/2024.
36204W CP 0|G.N.M.A. Pool 381778X.. ... | 12/16/2013. | PRINCIPAL RECEIPT.... 1,289 1,289 | oo 1,286 1,288 1 1 1,289 04/15/2024.
36205E WS 1|G.N.M.A. Pool 388657.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 492 492 489 3 3 492 07/15/2024.
36205K MJ 8|G.N.M.A. Pool 392861 ... | 12/16/2013. | PRINCIPAL RECEIPT 571 571 567 0 0 571 01/15/2025.
36205Y PE 6|G.N.M.A. Pool 404621.... .| 12/16/2013. | PRINCIPAL RECEIPT.... 779 779 77 |. L T72 6 6 779 11/15/2024.
0599999. Total - Bonds - U.S. GOVEMMENL. ... ssesssnsssssesssens s esrssssssssssensssessssssssssnns 55,511 | oo 55,513 | oo 55194 | oo 55,290 | ..o 0 215 0 215 0 [ 55,505 | .ooiriirnnn0 v | i | 2,454 XXX.ooo
Bonds - U.S. Special Revenue and Special A t
312904 VU 6|F.H.L.M.C. Ser1017 D...cccoveverrernrrrrnrrrerirerirnens ... | 12/16/2013. | PRINCIPAL RECEIPT.........ccccon. 1,192 1,192 1,192 0 1,192 11/15/2020.
312905 Z7 O0|F.H.L.M.C. Ser 10871 ... | 12/16/2013. | PRINCIPAL RECEIPT.... 2,261 2,261 2,255 6 6 2,261 06/15/2021.
312906 RX O|F.H.L.M.C. Ser1119H... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 907 | overeereeen807 | 907 0 907 08/15/2021.
312906 VS 6|F.H.L.M.C. Ser1122G... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 1,094 1,094 0 1,094 08/15/2021.
312909 3W 2|F.H.L.M.C. Ser1250J ... | 12/16/2013. | PRINCIPAL RECEIPT 3,785 3,781 4 4 3,785 05/15/2022.
312910 3Q 3|F.H.L.M.C. Ser1311K.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 5,662 5,650 | .vveevereriirins [ e 12 12 5,662 07/15/2022.
312910 B6 8|F.H.L.M.C. Ser13121 ... | 12/16/2013. | PRINCIPAL RECEIPT.... 1,535 1,533 3 3 1,535 07/15/2022.
312912 AP 3|F.H.L.M.C. Ser 1367 KA. . |...112/16/2013. | PRINCIPAL RECEIPT......cooevverevvns | crreveieneierseseens | cvereenenen 17,147 | 1747 | e AT,047 | e 17121 | | e 26 26 | oo e 17,147 09/15/2022.
312913 QR O|F. H. L. M. C. Ser 1439 L.....ccovvumvmrrrrerirerirecerenens ... | 12/16/2013. | PRINCIPAL RECEIPT 6,549 6,549 0 6,549 11/15/2022.
312914 DS O0|F.H.L.M.C. Ser 1459 M... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 8,340 8,340 0 8,340 01/15/2023.
313371 FB 3|F.H.L.M.C. Ser 1577 PV. ... | 12/16/2013. | PRINCIPAL RECEIPT.....c..ovvvervvirns [ crverrerrneinricniins | cvrernenn 38,388 | o, 38,388 | ...oc00nnn38,292 | i 38,367 | oo | s 27 27 | o [ e 38,388 09/15/2023.
313370 J7 O|F.H.L.M.C. Ser1578K.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... ....112,588 112,557 | coooeeveineinens | cvvernerisnis 31 31 112,588 09/15/2023.
3133T3 PK 8|F.H.L. M. C. Ser1652PL.. ... | 12/16/2013. | PRINCIPAL RECEIPT.... ....104,702 104,702 0 104,702 01/15/2024.
31340Y PX 1[F.H.L.M.C. Serdd F......ccovvvmvrrerrerrnrenceiini ... | 12/16/2013. | PRINCIPAL RECEIPT 5,933 5,933 0 5,933 05/15/2020.
312913 WW  2|F.H.L.M.C. Ser G4 D.... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 2,721 2,718 2 2 2,721 12/25/2022.
31340A 6R 7(F.H.L.M.C.Pool 140880... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 1,969 2,005 (36) (36) 1,969 09/01/2016.
313401 UH 2|F.H.L.M.C.Pool 170171... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 184 ....205 (21) (21) 184 06/01/2016.
31293A 5H 7|F.H.L. M. C.Pool C15348.. ... | 12/16/2013. | PRINCIPAL RECEIPT. 376 ....485 (109) (109) 376 09/01/2028.
313374 KJ 4|F.H.L.M.C.Ser 1688 W.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 9,134 9,134 9,189 (55) (55) 9,134 03/15/2014.
31393Q XY 3|F.H.L.M.C.Ser2610 VB.. ... | 12/16/2013. | PRINCIPAL RECEIPT.....c.ovvvmrires [ e | v 133,310 | coveveneee 133,310 .130,027 3,282 K1 7.2 I U 133,310 07/15/2024.
313614 WE 5|F.N.M. A. Pool 050145 ... | 12/26/2013. | PRINCIPAL RECEIPT.... 30 30 . 0) (0) 30 11/01/2018.
313614 WL 9|F.N. M. A. P00l 050157.......cvemrrrrrirerireernnineinnas ... | 12/26/2013. | PRINCIPAL RECEIPT........cccconnecn. 56 56 BT | 56 0) (0) 56 12/01/2018.
31368K LD 6|F.N.M. A. Pool 192124. ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,820 1,820 1,818 2 2 1,820 12/01/2022.
313602 Q2 3|F.N.M.A. Ser89 58G. ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,742 1,742 1,740 2 2 1,742 09/25/2019.
313603 LN O|F.N.M.A. Ser89 96H. ... | 12/26/2013. | PRINCIPAL RECEIPT.... 2,040 2,040 2,040 0 2,040 12/25/2019.
31358E NS 7[F.N.M.A. Ser90 71H. ... | 12/26/2013. | PRINCIPAL RECEIPT 655 655 655 0 655 06/25/2020.
31358E 2N 1[F.N.M.A. Ser90103K.... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,444 1,444 1,444 0 0 1,444 09/25/2020.
31358E 7W 6|F.N.M.A. Ser90109J.... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 2,552 2,552 2,552 0 0 2,552 09/25/2020.
31358E 5A 6(F.N.M.A. Ser90 110H.... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,629 1,629 1,629 0 0 1,629 09/25/2020.
31358F 4E 6|F.N.M.A. Ser91 21J ... | 12/26/2013. | PRINCIPAL RECEIPT.... 985 985 | civrrierrnnnn985 [ i 985 0 985 03/25/2021.
31358K F3 7|F.N.M.A. Ser91162 GA. ... | 12/26/2013. | PRINCIPAL RECEIPT 1,365 1,365 1,365 0 1,365 12/25/2021.
31358M WZ 3|F.N.M.A. Ser92 49L ... | 12/26/2013. | PRINCIPAL RECEIPT.....ccoovvvirerirns [ comerrerieeineeiisninns | cvveeereens 13,331 | s 13,331 | oo 13,314 | e 13,327 4 A | e | s 13,331 04/25/2022.
31358P D2 O|F.N.M.A. Ser92135L.... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,919 1,919 1,919 0 1,919 08/25/2022.
31358P MX 2[F.N.M.A. Ser92 149H.... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 23,017 | oo 23,017 | oo 23,017 | 23,017 (V1 OORORSOT UR 23,017 08/25/2022.
31358Q HC 2[F.N.M.A. Ser92 159 PL......cccovvivmrrrrriscrirniinns ... | 12/26/2013. | PRINCIPAL RECEIPT.....coovvvvnrirns [ e | cvvverirnens 10,383 | oo 10,383 | cooereern 10,318 | i 10,365 [ .vevvienniienns | e 18 LT IR IR 10,383 09/25/2022.
31358Q AN 5|F.N.M.A. Ser92 161 H...ooooovvvvrverrerecrcrininne ... | 12/26/2013. | PRINCIPAL RECEIPT........ccccoonvn. 7,555 7,555 7,555 0 7,555 09/25/2022.
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31358R BM 4 |F.N.M.A. Ser92195C....ccccovvvummrnmrrnnrrerincens ... | 12/26/2013. | PRINCIPAL RECEIPT.....cooovvvrevins [ e | v 10,014 6 6 10/25/2022.
31358P HT 7|F.N.M.A. Ser92G35E... ... | 12/26/2013. | PRINCIPAL RECEIPT.... 8,369 13 07/25/2022.
31358P HV 2(F.N.M.A. Ser92 G35 EB. ... | 12/26/2013. | PRINCIPAL RECEIPT.... 2,929 . . . 12 07/25/2022.
31359B PE 1|F.N.M.A. Ser93122M... ... | 12/26/2013. | PRINCIPAL RECEIPT.... .37,833 | .. L3TT5T | s 82 07/25/2023.
31359D 6L 2|F.N.M.A. Ser93 178 PK.. ... | 12/26/2013. | PRINCIPAL RECEIPT 40,946 | .. . . 5 5 09/25/2023.
31359H JE 5|F.N.M.A. Ser94 55H ... | 12/26/2013. | PRINCIPAL RECEIPT.... 393 393 03/25/2024.
31358Q BR 5|F.N.M.A. SerG9253J ... | 12/26/2013. | PRINCIPAL RECEIPT.....ccovvvervvins [ crverrerirnrnnnriinnnns | vevvereineneed 357 | 357 | e 313 | 342 | e [ v, 15 15 09/25/2022.
31367W HL 8|F.N. M. A. Pool 181235... . | ... | 12/26/2013. | PRINCIPAL RECEIPT.... . (33) (33) 10/01/2022.
31359F 4A  3|F.N.M. A Ser1994-1 UU.....cccoovvrrvirmrineieniiinnnns ... | 07/25/2013. | PRINCIPAL RECEIPT. 1,000 |.. 0 01/25/2014.
31393A 6C 6|F.N. M. A. Ser2003-39 MT. ... | 12/26/2013. | PRINCIPAL RECEIPT.... .138,851 |.. 0 05/25/2023.
31393X SM  0|F.N. M. A. Ser2004-25 UB ... | 12/26/2013. | PRINCIPAL RECEIPT.... . ..99,345 |.. (453) (453) 06/25/2033.
744347 P4 3| Prudential Home Ser 1993-63-A6.........cocniivnniinns ... | 12/25/2013. | PRINCIPAL RECEIPT 302 300 1 1 01/25/2024.
3199999, Total - Bonds - U.S. Special Revenue and Special A 1S vttt ettt r et n et en et ennaetenbnan 932,274 932,274 927,005 .929,033 3,240 0 3,240 0932274 | o0 | a0 | 0 100.29,520 ... XXX......
Bonds - Industrial and Miscellaneous
008117 AD 5| Aetna Services Inc ... | 09/15/2013. | MATURITY 500,000 500,000 500,000 500,000 |.. 0 500,000 | ..ovvevrrrerrens | e | 0| s 33,750 | 09/15/2013.
023650 AG 9 |America West Airlines Series 00-G...........ccvvrernnee ... | 07/02/2013. | Sink PMT @ 100.0000000.............. 201,015 201,015 224,533 215,376 | oo | v (14,362) | oo | e (14,362) | oo 201,015 [ .o | e | e [ s 13,142 | 07/02/2020.
097014 AH 7|Boeing Capital Corp Bonds.............ccceermverermcricns ... | 01/15/2013. | MATURITY 600,000 600,000 644,200 | .............. 600,255 |.. (255) [V2515) 1 [N IR 600,000 | ...ooovrrrerrens | errrrerreereninne | 0 | s 17,400 |01/15/2013.
141781 AR 5| Cargill Inc Corp Notes o+ | 06/01/2013. | MATURITY...oovvvrinrireirnneineienes | e | e 4,000,000 | ........ 4,000,000 | ........ 3,751,519 3,985,575 | oo | e 14,425 | oo | s 14,425 | .o, ceerneeersn,000,000 [ oo e | 0 | 87,500 | 06/01/2013.
24240V AE 1 |Dean Witter Discover & Co Debs. ... | 10/15/2013. | MATURITY 200,000 200,000 | .......... 194,000 199,570 |.. 430 430 200,000 | ..ocvonrrrerirens | e | 0| s 13,500 | 10/15/2013.
36966R EB 8| General Elec Capital Corp Med-Trm.... ... | 04/15/2013. | CALLED @ 100.0000000. 500,000 500,000 500,000 500,000 |.. 0 500,000 0 [ 13,750 |04/15/2023.
36966R FJ 0| General Elec Capital Corp Med-Trm.... ... | 05/15/2013. | CALLED @ 100.0000000..........ccoe0 | covrerererermrirrninnins | wrreeens 1,000,000 | ........ 1,000,000 | ........ 1,000,000 ..1,000,000 | .. 0 v 1,000,000 | .. ol 0 [ 25,000 |05/15/2028.
37042G R5 7 |General Motors Accept Corp Smart..........c..cceeerenne ... | 08/15/2013. | Advest InC................. 500,000 500,000 203,118 | oo 203,118 |.. (V1 OO ISR 203,118 | s | s 296,882 | ....... 296,882 | ........ 25,000 | 12/15/2017.
37042G TG 1| General Motors Accept Corp Smart. ... | 08/15/2013. | Advest Inc................. 250,000 250,000 | ........... 102,641 102,641 | .. 0 102,641 147,359 | ... 147,359 | ........ 12,292 | 11/15/2016.
708160 BE 5|J C Penney & Co Debentures ... | 05/22/2013. | CALLED @ 145.0000000 2,900,000 2,000,000 | ....... 1,980,560 ..1,986,959 | .. 308 308 v 1,987,267 912,733 | ...... 912,733 | ........ 74,021 | 11/15/2023.
574599 AN 6|MASCO Corp o | 08/15/2013. | MATURITY....oovvrririreermnenerinenes | e | coveeens 1,000,000 | ........ 1,000,000 .969,900 997,754 |.. 2,246 2,246 21,000,000 | oo [ e | 0 | 71,250 | 08/15/2013.
650094 CA 1|New York Telephone Co.. ... | 11/118/2013. | Piper Jaffray Inc 200,000 200,000 196,355 |.. 207 207 196,561 v 14,033 | 11/01/2023.
828807 AV 9| Simon Property Group Priv Plac.. ... | 03/15/2013. | MATURITY 500,000 500,000 | ... 498,917 | 499,967 | oo | i 33 33 . 0 [ 13,625 |03/15/2013.
887364 AF 4| Times Mirror Company Corp Notes . | 12/04/2013. | National City Bank 331,264 | ... 1,139,000 . 0 0 [ | erenrieeneenee 88,408 | oo | e 282,856 | ....... 282,856 | ..cooovrerennnn 09/15/2027.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..........uveuiieriirririitisiriieriiiies otiississ s ssses s s snsssensenes | eeoens 12,682,279 | ...... 12,590,015 | ...... 10,812,728 11,035,977 [ oo 0 3,032 0 3,032 0]......11,039,009 |.. L0 [ 1,643,270 |..... 1,643,270 | ...... 414,262 | ... XXX.oooo
8399997. Tt = BONAS = PAM 4.tttk e8| i 13,670,063 | ...... 13,577,801 | ...... 11,794,928 | ......... 12,020,300 [ .ovoviieiniinna 0 6,488 0 6,488 0 [ 12,026,788 | ....cccoonennad 0. 1,643,275 |..... 1,643,275 | ...... 446,237 |..... XXX.oooe
8399999, TORAI = BONGS. ...t ehseE bbbttt | benis 13,670,083 | ...... 13,577,801 | ...... 11,794,928 | ......... 12,020,300 | ....ccvverenn. 0 6,488 0 6,488 (U 12,026,788 |......ccooco.cd 0 ... 1,643,275 | ..... 1,643,275 | ...... 446,237 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
023139 60 3 |Ambac Financial Group...........cccocrevveeeenenrinrennens ... | 06/01/2013. | Piper Jaffray INC........cccocvvvvivvecnnes | wovre 28,000.000 | ......c.... 101,500 | .ovooeovecieneiiens | v 101,500 | .ovvvernene 101,500 0
369622 52 7 |General Electric Capital Corp... ... | 01/02/2013. | Piper Jaffray INC........covevrvevevrenes | woverern 3,325.000 83,125 | o | e 83,125 ..83,125 0
414567 20 6| Harris Prfd Capital Corp Ser A. ... | 05/01/2013. | VENDOR CODE PROC NOT IN T.. | ........ 10,000.000 250,000 250,000 .250,000 0
595620 70 9|Midamerican Energy $4.20 Pfd Ser. ... | 04/08/2013. | VENDOR CODE PROC NOT IN T..| ..cccoevenee 100.000 0
976826 60 2| Wisconsin Power & Light Co 4.96%. ... 1 03/20/2013. | Paine Webb Jackson Curtis 200.000 0
8499999. Total - Preferred Stocks - Industrial and MiSCEllaNEOUS.........cviviiiiiiiiins v 0 0 0
8999997. Total - Preferred Stocks - Part 4 0 0 0
8999999. Total - Preferred Stocks.........covnrirniinns 0 0 0
Common Stocks - Industrial and Miscellaneous
16161A 10 8] Chase Manhattan Corp (J P Morgan)...........ccceee... | ... | 06/03/2013. | Manufacturers Hanover Stk............ | couveeeas 3,417.000 150,245 | ...... (122,442) e (122,442) | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous. 150,245 | ...... (122,442)] ... 122,442) | ..
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9799997. Total - COMMON StOCKS = Pt 4. ssessssssesss et 27,803 |......... XXX [ e 27,803 | i, 150,245 | ...... (122,442) | o0 [0 [ (122,442) | o0 | oiiiin27,803 [0 | eiiviiiienn0 0 | 2,050 XXX
9799999. Total - Common Stocks............. 27,803 |......... XXX ..150,245 | ...... (122,442) | o0 [ | (122,442) [ oo | eiiiin27,803 [0 | 0 [0 | 12,050 XXX..ooo
9899999. Total - Preferred and COMMON SOCKS. ... uuuiruuitesiirsssirsseisisressessssssssnsssss | eesemesssessens sttt | nnesssneas 492,972 | ........ XXXervone ..615114 | ...... (122,442) | o0 [ | (122,442) . . ,668 |..... XXX.oooe
9999999, Total - Bonds, Preferred and COMMON SLOCKS...........cveviiriiiiiieiiiieiiiies eveieiisessess st esse s sse s ss st sssssssessssnssssenses | seves 14,163,035 | ......... XXX.oovveen | 012,287,600 | ......... 12,635,415 | ...... (122,442) | o000 8,488 | o0 [ (115,955) | ..oocvvvrercinnn (U [P 12,519,460 |............... 0 ...1,643,575 |....1,643,575 | ...... 454,905 |..... XXX......
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NONE

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

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

E15, E16
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Class One Money Market Mutual Funds
...... XXX.....
DREYFUS INST PREF CASH MGMT.......cccocoovinnvenes o | .. | 11/03/1998. | PNC CAPITAL MARKETS LLC.....ovvvvier | crvaee XXXeovwn | s 4,000,000 .
8999999. Total - Class One Money Market Mutual FUNDS...........oiiiieiiscei st <oeene..4,000,000 0 (O P | I XXX (U — XXX
9199999. Total - SHOIt-TEIM INVESIMENES. .......cocviieeiieccteiet ettt ettt s s st s sttt s st st et et s s s e e s e s et b s ssaesansesetessastessnsnsesessnansennsesanes | etesessesn 4,000,000 0 0 | coeeereieeennd0 | e XXX......... {1 1 OO XXX




Annual Statement for the year 2013 ofthe  FIFSt Catholic Slovak Ladies Association Of The U.S.A.

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

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

. CLEVELAND OH.....

P N C - COMMERCIAL ACCT. .
. CLEVELAND OH.....

PN C - DIVIDEND ACCT

PN C - PAYROLL ACCT CLEVELAND OH.....
PN C - ESCROW . CLEVELAND OH.....ccooovvvimriririnnicnissieciniens
PETTY CASH BEACHWOOD OH

0199999. Total - Open Depositories..

500 | XXX

XXX e XK |0 | | s 13,981,064 | XXX..
0399999. Total Cash on Deposit.... XXX... 13,981,064 | XXX..
0599999 TOAl CASN........ooorviiriiicec s XXX... 13,981,064 | XXX..

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

1. January

2. February.
3. March

6,601,322
7,307,607
8,139,834

4. April 9,332,068
5. May. 7,478,200
6. June 14,231,156

7. July. 8,861,403
8. Auqust 8,820,694
9. September. 6,898,353

10. October.

9,865,545

11. November.

12. December.

12,195,932
13,981,064

E26
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E27, E28
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