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Annual Statement for the year 2013 ofthe  UNited Transportation Union Insurance Association

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. re@SUNY SECUMHES......o.vvuveeieecieeeieeieeieeseeieesesisse s sssesseessness | soeessessssseons 3,999,693 |............ 1.8 | o 3,999,693 | ... | s 3,999,693 |............ 1.8
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 agenci€s..........c.eeveeererrerens | woerversneennns 9,847,030 |..cvvnnn 44 | 9,847,030 | .oovererrreiereienens | cererieinnins 9,847,030 |...covrenn 4.4
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 15,912,189 |............ TA | s 15,912,189 [ oo | e 15,912,189 |............ 71
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..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e (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 GNMAL............cccovevereveeeveereesisiens | cvereeinenenens 1,551,685 |............ 0.7 | oo 1,551,685 | .ovcviieeieeveees | e 1,551,685 |........... 0.7
1.512 Issued or guaranteed by FNMA and FHLMC..........cccoooovrioniens | v 17,663,128 | ........... 78 | o 17,663,128 | ..o | v 17,663,128 |........... 7.8
1,513 All OtNEI ..t snsnns | sessessensseesnnes 514,984 |.......... (0172 IS 514,984 | oo | v 514,984 |.......... 0.2
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 4,507,823 |............ 2.0 | e 4,507,823 | ..o | v 4,507,823 |............ 2.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccc.coeuurimmiunnirnnreineineineins | oeviveeineiis 2,489,368 |............ 1A | 2,489,368 | ... [ i 2,489,368 | ............ 1.1
1,523 All ONEI ..ottt sstenssnssens | seesessessnens 6,060,879 |............ 2 (8 I 6,060,879 | ..eovviverrreierinrreins | v 6,060,879 |............ 2.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvevvveerrireireiiiiiie it | aresssiseseens 84,780,428 |.......... 7.7 | e 84,780,428 |....ovoevrrirnrirneireens | v 84,780,428
2.2 Unaffiliated non-U.S. securities (including Canada) 6,762,052 |.... 6,762,052 |.... ...6,762,052 |..
2.3 Affiliated SECUMIES. ......cuevreeeeeircireierieiseieeeeieesssiseisessesssenenesssenns | ernesssnensessssnsnesennnes | eenneneneni020 e [ v | o 0
3. Equity interests:
3.1 Investments in MUtUAI fUNDS..........cocuuriiriieii e eeiesiseieees | eeveeiieeeens 10,903,791 |....ccenue 48 | s 10,903,791 | oo | v 10,903,791 |..coovevnnns 4.8
3.2 Preferred stocks:
321 AFFIBEEM. ...ttt | sttt | seereeneas 0.0 [ oo [ e | e (V1 O 0.0
3.22 UNAffili@ted.......ceeeereeceeereieeneire et ssenenens | eeneesessenenes 2,783,028 |............ 12 | s 2,783,028 | ..o | v 2,783,028 |............ 1.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfAEEG. ...ttt ens | seeeesest et snnniene | nestesienens 0.0 [ o | reesereeiseeesreeeeiees | sereeesrees s (01 O 0.0
3.32 Unaffili@ted........cccoveeerericiinencncsesereese s | seviessinenens 12,315,002 |....ccconne. 55 | o 12,315,002 | ..o [ v 12,315,002 |....ccceone. 55
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

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

53

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

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

............ 0.0

Sl01
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,305,930
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0
3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 73,815
8.2 Totals, Part 3, COIUMN ...ttt 73,815
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 2,232,115
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 2,232,115
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13 ...ttt
9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.t es st
10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0

S102




Annual Statement for the year 2013 ofthe  UNited Transportation Union Insurance Association
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10.

1.
12.
13.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........cvevii ittt ettt bbb s s R bbb bbbttt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19.........eriiieieetesce ettt es sttt b st s ettt bt en e sae s s snaenes

Deduct amounts received on disposals, Part 3, COIUMN 16..............ceeuiueieicieesie ettt s st s es st nsesnaas

Deduct amortization of premium and AEPIECIAtION............ccciveveiicreee ettt ssb bbb s s et s ettt es e sas s naenans

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........ccccevirririrerrrerrereresieeeress et
Deduct total NONAAMILEEA AMOUNES..........c.cveviieeieieiec ettt bbbttt s b ae e s st s e

Statement value at end of current period (Ling 11 MINUS LINE 12).......vuvverrerrininrirrinierissieesesssssssee s ssssssssssssesssssssssessessssssesssssssssessnes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDETr 31 OF PRIOT YT ...ttt ettt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuivieiciceee ettt bbb bbbt

ACCTUAL OF QISCOUNL. ..ottt b bbb s bbbt b b s bbb bbb e bbb s bbb n e ss bt ns e

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.ciiieicie ettt bbbt bbb et a st
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cuiiciiniecesee ettt

Deduct amOortization Of PIEMIUM...........c.ciiuriiiicieie ettt bbb bbbt bbb bbbttt bbb nee

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........cccevoererrirerieieesieiesessesee e
Deduct total NONAAMILEEA AMOUNES.........cuiririeieiieis bbbttt

Statement value at end of current period (Ling 10 MINUS LINE 11).......cvcvieiieieiiseseeetese ettt sa e

Si03

210,521,416

49,343,029

...................................... 188,148

2,474,807

(483411) 1,991,397

...................................... 4,095,540

57,911,460

...................................... 759,117

0

207,468,952

207,468,952
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .19,801,081 ...19,226,595 19,867,657 ..19,041,102
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtaIS.ccooveererrreissrreessssrrirsnens | s 19,801,081 [ ovovririinriecnas (2L NI — 19,867,657 | ..ovvvverirrrrernaes 19,041,102
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.oooreeissrrissssinsssiinns | oo 15,912,189 [ oo, 17,092,607 [ ..o, 15,970,419 | oo, 15,775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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.ooririsssiinssiinnns | i, 45,661,135 [ .o 46,553,983 | ..o 45,645,763 | ..o 44,650,287
Industrial and Miscellaneous and Hybrid 8. United States........cccoevverveeees | e 93,330,676 | ..ovcverrinn 96,121,938 | c.ooveverieinne 94,127,312 | coovvvveeeeernn 92,049,561
Securities (Unaffiliated) 9. €anada......cooeevveneeeererrerinns | e 6,263,043 | cooveerreerrinnn 6,269,743 | oovveerriireenns 6,345,935 | oo 6,000,000
10._Other COUNtries. ...creensrrreee | wovnnnriensnsiiissnieens 499,009 [ ..o 455,863 [ ..o 498,775 [ oo, 500,000
11, Totals...oooocrnnniissiicnsniss [, 100,092,728 | .....cocoovveennee 102,847,544 | ..o 100,972,022 | ...oooooovrviees 98,549,561
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......coosmseemsmsrees | coveviiciiicnnnes 181,467,133 | oo 185,720,729 | ..coovvvecriiennes 182,455,860 | ....ooooccvereeeee 178,015,949
PREFERRED STOCKS 14. United States.......cooevvvmmerenns [ covvrnneeriinneienne 2,783,028 | coovverrrrireennn 2,433,900 | ovvveereriirneenns 2,782,800

Industrial and Miscellaneous (Unaffiliated)

..2,782,800

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ..ccoocvvrvnnenne. 2,783,028 | .o, 2,433,900 | oo, 2,782,800

COMMON STOCKS 20. United States........coouevreereeees | conrervrnereeinnnens 23,218,793 | oo 23,218,793 | coovveereerienns 20,450,254

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23, TotalS. oo | v 23,218,793 | .o, 23,218,793 | oo, 20,450,254

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StocksS....... | ccoccvvvciiiennece 23,218,793 | .o, 23218,793 | oo 20,450,254

26. Total StOCKS....mmreeesissirnsssse | v 26,001,822 | ..oooovovivnc, 25,652,693 | ..ooovviiiiins 23,233,054

27. Total Bonds and Stocks.... | ................... 207,468,955 | ....oovvvrcrenn. 211,373,422 | oo 205,688,914
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

............................ 8.9
............................ 0.0
............................ 0.0

2.1
22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

5.1

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

................. 2,901,485

................. 9,756,625

............... 13,160,821

....300,000 |....

................. 1,090,713

............... 45,361,135

...300,000 |....

............... 45,361,135
....300,000
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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 Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
3,572,998 | ..o 13,252,550 | ccoovvveeneee. 36,312,433 | .oovrrernn 8,217,681 | covvveenne. 18,336,248 | ............... 79,691,909 | ...ooovoveereerrereenn 419 |, 79,112,557 [ .veerevereren. 420 | oo 79,691,909 | ooovereereeeceereeeeeeininns
.................................................... 1,000,052 |.................9,870,323 | .................2,621,806 | .................6,908,638 | ...............20,400,819 | ...ceceeverrverreereee 107 [ 120,109,706 | .ooverriirereeeen 107 | 20,400,819 | e
Totals... .3,572,998 ...14,252,602 ...46,182,755 ...10,839,487 .100,092,728

Hybrid Securities
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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 Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC 1o eeeeeeeeesessssenssesesssnssssnssssssnsenssnnens | (@) 18,246,794 | ... 30,184,058 | .....coeu.... 70,957,085 | .............. 25,424,064 | ......o....... 24512618 | ............. 169,324,619 | cooveeveeerreeeennn891 | e XXX e e ek XXX e [ 169,324,620
.............................................................................................................. 1,000,082 |.................9,870,323 | .................2,921,806 | .................6,908,638 | ...............20,700,819 reeereennnnnn20,700,819
Line 9.7858 % 0f COL B...cveeeiiieiisieceeseseesseesisnenens | evvererssiesenesreniennenn3:0 | covvivenieisissieeeneenn 164 | o258 i 149 165 [
10. Total Bonds Prior Year

Ling 10.7. 858 % 0f COL 8......ovoicese e

............... 73,649,255
...10,446,308

............... 28,014,020
.1,628,766

............... 20,456,512
8,034,631

Total Publicly Traded Bonds

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9

............... 30,184,058
................. 1,000,052

............... 70,957,085
................. 9,870,323

............... 25,424,064
................. 2,921,806

............... 24,512,618
................. 6,908,638

............. 168,319,113
............... 20,109,706
19,383

Total Privately Placed Bonds

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

0 current year, §.......... 0 prior year of bonds with Z designations and §......... 0 current year, $....

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 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

NAIC2$§

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

NAIC3§.......... 0;

NAIC4S..........

0;

NAIC5 §

0;

NAIC6S.......... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column 6 as

a

% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col.

7

Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 8,558,305

................. 2,095,949
2,581,896

............... 1,070,424

............... 4,019,610
.51,357

............... 15,817,628
...12,541,758

................. 6,013,943
...10,830,582

............... 15,817,628

12,541,758 |..

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

...1,966,504 | ..

............... 11,615,316

............... 2,021,550

............... 16,626,714

............... 15,912,189

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUties...........covvrrereneerrernirnnenns
Tt ettt

.3,343,556
6,413,070

...10,057,411
8

394,080 | ...

...2,060,418

.11,400,403 |..

..... 25,375,118 |..
20,286,016 |..

............... 18,451,491

............. 13,460,821

............... 45,661,135

............... 55,735,317

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1t

............... 11,891,658
1,089,332
1,271,613

............... 42,665,212
1,421,331
2,096,212

............. 10,501,313

............... 90,542,655
3,059,641
6,490,432

............... 89,244,688
3,050,868
6,946,090

............... 90,542,655
3,059,641

...6,490,432 |..

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ouierierieii s 9,820,156 15,759,186 | ....cvvvnve. 64,867,384 | ............. 24,993,690 |............. 30,240,672 | ............. 145,681,087 | ..o 10T [ e XXX s | e XX i | i 145,681,087
9.2 Residential Mortgage-Backed Securities..... 5,445,108 ...13,653,312 ..12,397,307 | .. ..3,249,618 | ...... 1,142,070 ...35,887,415 .35,887,415
9.3 Commercial Mortgage-Backed Securities. 2,981,529 | ..coevvrniee. 1,271,613 | oo 2,096,212 | ..coovvvvrrrnne 102,562 | ..ovvrvrerenn. 38,515 | v 6,490,432 | cooevveeeerererieeenn 3 [ e XXX s [ e e XXX [ 6,490,432
9.4 Other Loan-Backed and Structured SecUrities.............cceeeveereeerereeeees | oreisieeeisicinn (L] I 500,000 | ..ocoovvnennen 1,466,504 [ oo (1 I (O I 1,966,504 [ ..o 10 [ b XXX e Lk XXX e | 1,966,504 [ ..o 0
9.5 TOtAIS.....ovoeivreirriicisies sttt esssenssns | eestnsieneens 18,246,793 | ....ceveeee. 31,184,111 | o 80,827,407 | ............. 28,345,870 | ............. 31,421,257 | .o 190,025,438 | ...ovvvvrrrrnrennen 1000 [ v e XXX e e e XXX [ s 190,025,438 | .ovovvevrereeeenniens 0
9.6 Line9.5a53 % Of COL 6. snessessnssnessssnsseneens | eonessssssssssssesssssssanes S 164 [ 425 | e, 14.9 [, 16.5 [ oo 100.0 | XXX i [ XXX s [ e XX [ 100.0 | oo 0.0
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ovevreeiiciieieeee e | ceeseesssneinees 4,205,892 | ....cccounn. 13,127,668 | .....cccconc.... 67,731,015 | ............. 25,882,395 | ............. 27,196,764 |.............. ) 0.9 G DR ). 0,% CHRIRIN IT 138,143,734 [ oo 733 | 138,143,734 | oo
10.2 Residential Mortgage-Backed SECUMHES...........couerirrineineineineineines | cevveeiineiinnies 8,099,765 | ... 16,417,922 | ...coovvuneee. (VAVEN (KT P— 3,506,830 | .overvirnen 1,187,644 |.............. ) 0.9 CHUIIN I 90,9 CHUNIN TR 41,390,925 | oo 22.0 [ 41,390,925 | .o
10.3 Commercial Mortgage-Backed SECUMtiES............ocveemierneennernernerneins | cevvnriineiinnens 1,704,314 | ..o, 2,663,148 | .cocovvvrrinnee 2,218,333 | oo 253,561 | oo 106,734 |....cocceonee. ) 0.9 CHUIIN I ) 0,9 RN I 6,946,000 | ..oooovviriireies 37 | s 6,946,090 |...ovverirnirniinieeiens
10.4 Other Loan-Backed and Structured SECUMHES...........ocrreuveereerrnrernenes | errsemeismisnissessiessnesssienns | soresssesssesssesssesssesssesssens | consnessnesnens 1,967,452 [ ..o [ [ e 2.9, SR TR .9, SRR [P 1,967,452 | .o 1.0 [, 1,967,452
10.5 TOHAIS...coouerereireereeret ettt ssesssensnes | reniesinneens 14,009,971 | ..coovvrenneen. 32,208,738 | ...ccovvvnne 84,095,563 | ............. 29,642,786 | ............. 28,491,142 | .ccvvvunneen. ) .9 N P ). 9,9 CRUNRIN IR 188,448,202 | ....ovvvviriinnes 100.0 | .o 188,448,202
10.6 Line 10.5858 % 0f COL 8. ssisieisssssssssssssnssnsenes | sesssesssesssesssesssesseas TA | i 171 [ 446 [ o, 15.7 [, 151 [ XXX i, XXX oo [ oo 100.0 |, D, O S [P 100.0

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 15,759,186 64,867,384 24,993,690 30,240,672 145,681,087 138,143,734 145,681,087
11.2 Residential Mortgage-Backed Securities. 13,653,312 12,397,307 | coovvreennee 3,249,618 | ..covvveene 1,142,070 | ..ccoovvnnenee 35,887,415 K [P 41,390,925 [0 [P 35,887,415
11.3 Commercial Mortgage-Backed SeCUrities............cocovvnmirnrnnenncrneineis | cevrriineiins 2,981,529 | .oooovrrrins 1,271,613 [ o 2,096,212 | ccveeverrrnn. 102,562 | ..oovvvrrrienns 38,515 | oo 6,490,432 A 6,946,090 T 6,490,432
11.4 Other Loan-Backed and Structured SECUMHES...........c.oviueueeeneeneineins [ cersriinsissississississisnes | coneissesssesses 500,000 | .cocoviennee 1,466,504 1,966,504 O 1,967,452 O 1,966,504
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds

12,1 1SSUET ODIIGALIONS. ....euvviececerire ittt sseseesessesssssssssessssssssnes | cresessessssessesssssesssssssssnes | eesessessssssssesssssssssessessans | sessssessesssssessessasssssnssns | sessessssssessessanssnssessensns | sessessssesssessassssssessessans | soessessssssesessessanensesens 0| coveeeeieeeieriereneend0.0 | 0 | e 0.0 [ XXX e [ e
12.2 Residential Mortgage-Backed SECUMHES. .........cwurrurrerirreerrereirerenriirens [ crrerrireiseinensisesssneenees | coreeseseneensessssssenssesssssees | seessesssessssessssssssssssssnsses | sessessssesssessssssssssssessans | sessessssesssessassssssnssnssans | soessessssssssssssessasensssens 0| coeeeieeiieeereneen0.0 | a0 i 0.0 [ XXX e [ e
12.3 Commercial Mortgage-Backed SECUMHIES. .........cvrurierrurrinenriierines [ errirrirrieinensisessnsiiees | cresnsinssinsseensiesssines | seeseesssesssssessessssssssesses | sesteeessssessesssssssssssessans | sessessssesssessssssessesssssans | soessesssssssssessessasensssens 0| e 0.0 | el 0 0.0 [ XXX e [ e
12.4 Other Loan-Backed and Structured SECUMtIES. .........c.vereieeeeneunerinenies [ | consrssissississssessessssnenns | seessessssssessssssssnssnessssssses | sosessessssssssssssssessssssesss | nessssesssssssesssssssssessansans | eessssssssssessssssessessssans 0 [ o000 0 [ 000 [ b XXX | i

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

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEaI..........c.coceveivreieieeieieiesse s essssssens | cevesiesssesiesiesssssnns 1225273 | oo 1,225,273 [ oo

2. Cost of cash quUIVAIENtS ACQUINE...........cveviviveieeieieieee ettt bestes s sssenans | eevessesseseessssseesans 68,378,142 | wovvvvveererernn. 68,378,142 [ ..o

3. ACCTUAI OF QISCOUNL.......oveeeeiercresriesie ittt enssennes | sestsnest s eses et 0 [ v [ e

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS...........c..cc.cuiviviiieieicieiecicese e ssenes | eevessesesessissienas 61,045,110 | oovvevvereeerene. 61,045,110 [ .vovrrerieeeeeeeeeeee e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ceenerinieneineineneieensineineeees | et sseseseeenend 0 | e [ e

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccceecvrrververins [ cevererreireieineins 8,558,305 | .overrvereierieiaa 8,558,305 | ..uivererierieieiese e 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11)......civiveviiiiieeesieesessienseesiens | cevrerisiissssssensinens 8,558,305 | ..o 8,558,305 | ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

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 Held for the Production of Income
304 Pennsylvania Ave SE . | Washington . .|bC..... 06/18/2004 | 01/16/2009 | ..........c.... 2,030,269 | ...oovveriririririeiins 41,646 ..(41,646) | .... 207,273
226 N Union Street . | Alexandria.... 12/06/2004 | 01/16/2009 ..884,635 32,169 ..(32,169) | ... . 37,800
0499999. Total - Properties Held for the ProduCtiOn Of INCOME. ... ...ttt sttt | nesensensaees 2,914,904 | ...cooovvvviiein O R 0 0 73,815 0 ([ (73,815) [ coovveciirircisriienas 0 245,073
( o TORAIS. vt Rttt anennens | cistrieesiee 2,914,904 | ..oovvirieid (V] [ 0 0 73,815 0 [V [ (73,815) | cvvocvververricrinnd 0 245,073
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E02, EO03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

ol3

1 2 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 17 19 20 22
Rate Current
Used Year's
to Unrealized Current Other-Than- Admitted Amount Stated
NAIC Obtain Valuation Year's Temporary Effective Amount Received Contractual
CusIpP Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate When Due and During Maturity
Identification Description nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized of Paid Accrued Year Date
U.S. Government - Issuer Obligations
31331Y EH 9 |FEDERAL FARM CR BKS CONS.......cccovvuierieernrinerieriesesnensnessnnens | sevinee | oo [ eevmeriinees [ eees L I 823,800 | ...... 115196 | oo 863,972 | ..o 750,000 | i 794,714 | e (6,637) 11/15/2019
31331Q KY 2 |FEDERAL FARM CREDIT BANK.......cceviviiriieireierenieireseisessssssesennnns | covnens | oo [ evrerenens [ ceves 1 1,086,340 | ...... 117.024 | .o 1,170,238 (3,758) 01/05/2027
911759 GL 6| Housing Urban DevelopmMeNt...........cc.urvmereerrrerreernnriserserisesinenseees | eevvees | oo | oversenens | vevens 1 71,625 99.963 74,972 306 08/01/2018
880591 CS 9| Tenn Valley AUthOTItY...........coevuirrirreiniiniieeieeieesssisssesessseniene | evnees | e | oseerennnns | vevens 1 1,084,360 | ..... 115842 v 1,158,424 | ............1,000,000 | ..............1,073,783 |........... (1,707) 04/01/2036
880591 EH 1|TENNESSEE VALLEY AUTH. ..247,205 | ...... 106.731] . .266,829 47 09/15/2039
912810 QK 7| US TrEASUIY.....oureruirreireirerieetienseessseesseesssessessessessssessssssssssssssens | eonsees | e | oseeseensns | vevens 1 LT773,094 | ...... 100.031| . .800,250 520 08/15/2040
912828 RR 3 [US TrEASUMN...oruuieeriecireieiesissiessssssisssssesssssssensessssssessssssssssssenses | svnneee | o | overensnnns | veneee 1 1,006,094 | ......95.445] ................954,453 | ..............1,000,000 | ..............1,004,925 |........... (575) 11/15/2021
912828 SF 8| US TrEASUMY......uvvrmerrrireereriserieriensseessessssssessensesssssssssssssssssssens | eonsees | oo | osersnenens | vevens 1 ...295,594 ....300,000 ...296,310 411 02/15/2022
912810 FT  0[US Treasury 4 1/2....c.ccviiiininnisinnissienssissississnsssssssenssssssssssssssnnss | eonnee | o [ onevnnnnns | oonens 1 1,924,425 . .1,710,000 | ... 1,923,815 | ..o (610) 02/15/2036
0199999. U.S. Government - ISSUET OblIGAtIONS..........vuueieuieiieririisissers s s 7,312,536 | .. XXXooooore | v LATEATA | 6,885,000 | ..o 7,259,323 | oo 0 (12,003) 0 e | e XXX | e XXX [ XXX | 99,028 | ... 229,699 | ..o XXX | e XXX......
U.S. Government - Residential Mortgage-Backed Securities
3128P7 X9 9|FHLMCPC GOLD CASH 20........coiieeieeeeierceeeieeererensenininies | evveee | oo | covveeniane | e 1 2,938,012 95.216 2,711,246 | .............. 2,847 471 | e 2,937,905 |........... (107) 01/01/2033
312928 AQ 3|FHLMCPC GOLD CASH 30......ourirrereernrinerseriesesnensssinensnes | oveeee | oo | veveveeennee [ ervne 1 1,446,908 | ........ 94.856 | ......ccvvnne 1,315,541 | oo 1,386,882 [ ..ccoovvrennee 1,446,933 | ........... (407) 10/01/2042
31292S AU 4 |FHLMCPC GOLD CASH 30 ....1,700,442 ....1,700,775 (541) 12/01/2042
312946 N9 3|FHLMC PC GOLD COMB 30 445 03/01/2041
3132HM K2 6|FHLMC PC GOLD PC 30YR (528) 09/01/2042
31417E SS 1 |FNMAPASS-THRU LNG 30 YEAR ..(41) 01/01/2043
31417F ML 9|FNMA PASS-THRU LNG 30 YEAR (291) 01/01/2043
36202D AG 6|G2 2707 -1,200.000 01/20/2014
36202D YY 1|GNMA Il Pool 3427.. 41 .5.115 08/20/2033
36290S 5M 9 GNMA Il Pool 616552.. (337) [ vvrererrvieriersiens | everenieeiieseniesiiens | eeereenn8.500 | oo 3.860 08/20/2034
36225A KR 0 [GNMA PASS-THRU 780304 (2,527) [ oveveerrenrienrireriens | eevverrssesssiisniiinns | 200010500 | e 1.787 07/15/2021
36225B  4C 9| GNMA PASS-THRU 781719 (164) .3.752 02/15/2034
0299999. U.S. Government - Residential Mortgage-Backed Securities. (4,458) 0 XXX [ XXX | 29,095 | 371,084 [ XXX e XXX......
U.S. Government - Commercial Mortgage-Backed Securities
0399999. U.S. Government - Commercial Mortgage-Backed SECUNHIES. ........ivieiirirerissnssiierssisesssssssesessssnss | oonsessenssssssesessassnns 0 .. XXX 0 (L] (L] 0 0 0 XXX | XXX | s (L] 0 .. XXXeoo [ XXX......
U.S. Government - Other Loan-Backed and Structured Securities
0499999. U.S. Government - Other Loan-Backed and Structured Securities 0 0
0599999. Total - U.S. Government ..19,867,657 (16,461) 0
All Other Gover ts - Issuer Obl |
0699999. All Other Governments - Issuer Obligation 0 0 0
All Other Gover ts - Residential Mortgage-Backed Securities
0799999. All Other Governments - Residential Mortgage-Backed SECUNtIES........c.vewevreiesiiieies s 0 0 0 DS P 0.0, S [ | I [ | 1 .00, S [ XXX......
All Other Gover ts - Commercial Mortgage-Backed Securities |
0899999. All Other Gov't - Commercial Mortgage-Backed Securitie: 0 [..XXX...oo.. 0 0 0 0 DO S [P0, S [ | I SRR | I .00, SR [ XXX......

All Other Governments - Other Loan-Backed and Structured Securities
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
0999999. All Other Governments - Other Loan-Backed and Structured Securities s . 0 .. XXX 0 0 [ (L] 0 0 0 0 .. XXX XXX XXX [ e (L] 0. XXXeoovo [ e XXX...o.
1099999. Total - All Other Governments........... 0 ]..XXX........ 0 (U RN (V] [P 0 0 0 0 [..XXX........ XXX DO, S (V] [P 0]... XXXoooot | e XXX......
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
033161 ZQ 6|Anchorage AK 5.91........cccuviviiiniininiicissesesesinsisninns | civens [ [ 1|..1FE 615,038 | .................580,000 | .................580,000 |........... 03/18/2010 | 04/01/2030
059189 GG 9|BaltimOre MD..........ccouuvuerierirririeinnierieriesesseissieesieseessssssissienes | covees I [ 1|.1FE| .. .515,360 819 06/27/2007 | 10/15/2022
088365 EU 1|Bexar Cnty Tax HOSP Dist BUIld..........cceveevreririrereeriniiserisenieeineenns | e I [ 1|.1FE| .. 612,984 4 10/08/2010 | 02/15/2031
172217 FU 0| CINCINNATI OHIO ULT e | e [ [ 1|..1FE 634,290 | .................600,000 | .................600,000 |........... 10/27/2009 | 12/01/2028
180848 DU 4 [ [ 1|.1FE| .. ...519,445 .555,390 ....500,000 ...512,452 (1,764) 09/08/2009 | 11/01/2022
199491 S3 6|COLUMBUS OHIO [ [ 1].1FE| .. 1,000,000 .990,250 | .. .1,000,000 | ... 1,000,000 |........... 07/30/2010 | 06/01/2031
213185 EW  7{COOK CNY Il...coreereeeeirerierieceieeissieniesiecesenissessesiesssessensssseses | cevenee [ [ 1 AFE ] e, 500,000 515210 | .o 500,000 | ..corvrernene 500,000 |........... 10/27/2011 | 11/15/2027
235308 RA 3| Dallas Tex Indpt SChl DSt.......ccocvuvviirerieiiieiierssiseie s | eres . AFE] . ...507,500 556,190 | .. ....500,000 ...505,597 (613) 11/16/2010 | 02/15/2035
452151 8U O[ILLINOIS ST GOt | s . | AFE] . 415203 | ... 100.000 | . 410,000 | .. ....410,000 | ... ..410,000 |........... (1,385) 01/15/2010| 01/01/2014
535137 RD 7|Lindale Tex INdpt SCh Dist..........ccemrrreriririrerrerineiserieseseessssisenienes | ceveee I [ AFE ] 1,016,040 | ...... 108.240 | ..o 1,082,400 | ...ccovvvennee 1,000,000 | ..cooovrennee 1,014,690 |........... (340) 04/13/2010 | 02/15/2035
544646 XY 3|LOS ANGELES CALIF UNI SCH DIST GO......oovvvvrrrirernnirererieisnenns [ cevene . |AFE| ...504,560 | ... 111.021] . .555,105 (154) 10/15/2009 | 07/01/2029
57419P JR 1 |Maryland St Comnty Dev Admin | WAFE] 410,000 | ... 103.927 | . 426,101 06/20/2007 | 03/01/2015
594610 2S 5|Michigan State........ | IFE| ... 700,000 | ... 111257 . 778,799 04/29/2008 | 05/01/2019
602245 UM 2| MILWAUKEE CNTY WIS TAX VAFE] . 422175 | 117.560 | . 458,484 (1,117) 08/14/2009 | 12/01/2028
63165T FX 8|Nassau Cnty NY Build America VAFE] enn...508,250 | ... 110415 . 552,075 (695) 12/22/2010 | 10/01/2035
64966H HA 1|NEW YORKNY AGAFE ] e TT6,594 | L 116.858 | . .818,006 (6,587) 09/29/2009 | 03/01/2021
67755W AU 9| OHIO ST DEV ASSISTANCE GO.. VAFE] nn.250,000 | .. 120487 | . .301,218 06/18/2009 | 10/01/2023
802498 JC 0[SANTA MONICA-MALIBU UNI SCH DI GO... JAFE| ne....625,000 | ... 110435 . .690,219 08/05/2009 | 08/01/2022
815626 GQ 3|SEDGWICK CNTY KANS UNI SCH DIS TAX FE ee.nn...500,000 | ... 114121 . .570,605 05/27/2009 | 10/01/2028
835631 KT 8|Sonoma Valley S D. AFE] ...........r...500,000 | ... 105.258 | . .526,290 12/22/2010 | 08/01/2028
891381 H4 0| Torrance Cal Uni Sch Dist . | AFE] oo, 750,000 | ... 108.118 | . .810,885 ....7150,000 04/14/2011 | 08/01/2021
916507 KT 2|UPPER ST CLAIR TWP PA SCH DIST GO... [ [ 1|.1FE| .. .1,000,000 (320) 09/24/2009 | 07/15/2034
952347 VB 5| WEST CONTRA COSTA CALIF UNI SC GO. I 1|..1FE| .. ...826,312 . ....800,000 (2,374) 09/18/2009 | 08/01/2034
1199999. U.S. States, Territories & Possessions - Issuer Obligations..........cccoviviivsiiisisiscns | v 14,000,224 | ... XXX.ooooooe [ v 14,960,426 | ........... 13,815,000 | ............13,945,685 | ...cccovriiiinnnnn 0 (14,525) 0 0 [ XXX [ XX [ XXX | i 256,241 | .....839,722 | ... XXX [ e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Residential Mortgag|e-B | J-|SecuritiTs
1299999. U.S. States, Territories - Residential Mortgage-Backed Securities........ e 0 [ XXX 0 {0 {1 P 0 0 0 0 |...XXX........ XXX DO S {1 0. XXX oo [ e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Commercial MortgaTe-“ Ikﬂr|l Securit|ies
1399999. U.S. States, Territories - Commercial Mortgage-Backed Securities s 0 [..XXX........ 0 (O P {1 P 0 0 0 0 |..XXX........ XXX RO S {1 P 0. XXX o [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
283493 AC 8| EIPaso Cnty Ctfs Partn..........ccuevemeureererineerserissiesiesesseessssssssseenes | cevnee I [ VAFE ] s 500,000 | ..... 106.206 | ....cvvvvvrnes 531,030 | .overerercenne 500,000 | ..cooerernnne 500,000 | ..ovruverrireerenins | cerrrrerrerinseeninns | e | e | e 4.030]......... 4,031 {JD.cccrs | e 1,679 | oo 20,150 | 09/30/2010 | 12/01/2018
517705 AJ 8| Las Vegas Nev Ctfs Partn............cocuernrineinneineiieriineinseiseisesienes | cvvees I [ TAFE | 499,935 | ...... 114106 | ..oovocveneee 570,530 | coovvvvririenne 500,000 | .ooovererennn 499,849 | ........... 9 12/17/2009 | 09/01/2021
517705 AK 5| Las Vegas Nev Ctfs Partn...........ccocuvreceieinernernreneeeninennerienes | cvvees . A AFE] ...340,260 | ...... 113.804 | . .375,553 ....330,000 (957) 12/18/2009 | 09/01/2022
709144 HZ 5| Pennsylvania St Ctfs Partn........cccooosiirriinninsiissinseissssissisenssssessnsns | cevnne . ..|.FE] .. ...630,000 | ...... 103.979] . .655,068 o . . . 09/30/2010 | 04/01/2020
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities.. Y I 1,970,195 | .. XXXooooooo | v, 2,132,181 | ..............1,960,000 | ..............1,966,504 | .......ccceceo........ 0 (948) 0 0 ]..XXX........ XXX XXX | i 26,766 | ........... 102,347 |..... XXXovoot [ e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . [ 15,970,419 | .. XXXeoovwwr | corvrrinnns 17,092,607 | ..o 15,775,000 | coovvvnnee 15,912,189 | oo 0 (15,473) 0 0 .. XXXt XXX XXX | s 283,007 | .o 942,069 |..... XXXeoooe [ XXX......

U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
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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
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: . 0 ].XXX....... 0 (V) R (L [P 0 0 XXX XXX XXX | e (V] [P 0]... XXX...... | ..... XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranter) - R|esi|dential N|Iortgac-e-Backed Securities
1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities........ . 0 |.. XXX 0 0 [ (L] 0 0 XXX XXX XXX [ e (L] 0. XKoo [ XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guarant | d) - Clom|mercial ||Vlortga e-Backed Securities
2099999. U.S. Political Subdivisions - Commercial Mortgage-Backed Securities............ . 0 |..XXX........ 0 {1 I (V] 0 0 XXX XXX D00 S TR {1 R 0]... XXXevoos [ XXX......
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranter) - 0|the|r Loan-B|acked and Structured Securities
2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securities, 0 |..XXX...o..co 0 (L R (L] 0 0 XXX XXX XXX [ (U 0]... XXXeoowo [ e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: ettt ennann 0 ].XXX........ 0 (V] R (V] [P 0 0 XXX XXX XXX | e (L [P 0]... XXX...... | ... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
052451 AP 6|AUSTIN TEX RENT CAR SPL FAC RE........coscvurmrrmerierirneernsninerssenins | eevneee | o [ eoveeeneens .2FE 300,000 95.857 287571 | i 300,000 | ..cooorerernnns 300,000 |........... 02/21/2013 | 11/15/2032
088006 GG 0|BEVERLY HILLS CALIF PUB FING A LEA.......ccocovmrneiverneierisirsiines [ evene .|..1FE| ..............1,000,000 | ...... 110.204 | . 07/29/2010 | 06/01/2025
114894 HA 9|Broward Cnty Fla Arpt Sys Rev .| IFE| .. ...673,980 | ...... 112.903 | . (5,799) 12/13/2005 | 10/01/2021
120525 BU 3|Buncombe Cnty N C......... AFE] 500,000 | ...... 114458 | .....oovvvvnes 572,290 11/18/2010 | 06/01/2026
120827 CV 0|Burbank Glendale Pasadena Airport.. AFE 508,825 95.612 ....478,060 (258) 05/10/2012 | 07/01/2032
13012E K3 1| California Cmnty College Fing Auth.... AAFE] s 900,000 | ........ 97.010 | .cvrrvirnne 873,090 08/23/2011 | 06/01/2028
196711 LY 9|COLORADO ST CTFS PARTN .| AFE| .. .526,565 (6,452) 11/16/2012 | 09/15/2029
20281P DN 9 COMMONWEALTH FING AUTH PAREV REV.... CAFE] .544,570 04/21/2010 | 06/01/2022
235241 LT 1|DALLAS TEX AREA RAPID TRAN A AFE] . .538,255 (234) 07/13/2009 | 12/01/2034
287259 BC 8| Elk Grove CA Fin Auth LEASE........c.everrerrieerineiierierenneisniserieniens | eveees | e [ everiens 1|.1FE| ..............1,000,000 | ..... 111.755 ..1,117,550 12/22/2010 | 03/01/2040
34160W UD 4|FLORIDA ST DEPT ENVIRONMENTAL FLO AFE] 1,027,500 1 e 109.459 ..1,094,590 (2,634) 01/28/2010 | 07/01/2029
347622 CK 6|FORT LAUDERDALE FLA SPL OBLIG .|.1FE| .. (1,111) 10/04/2012 | 01/01/2024
358266 BW 3|FRESNO CNTY CALIF PENSION OBLI PEN.........ccoovvmevimrererinirnens | ceves .|.1FE| .. 5,259 08/26/2009 | 08/15/2019
442348 P3  6|HOUSTON TEXARPT SYSREV  ARP......cccoommiimrriineineineeinneinnns | crvene .| FE] .. . 1,761 03/25/2009 | 01/01/2028
45201L PT  6IL Hsg Dev Ath Multi Fam Rev 6.057...........ccvvemrnerierineenenincennnns [ rvvees | e [ eveviens 1 AFE | s 500,000 505,945 | ....covvereen. 500,000 | ..cooverernne 500,000 |........... 11/17/2006 | 07/01/2028
45201L VF 9| ILLINOIS HSG DEV AUTH......ovoueiirrierieriesiseesssisseisesissesessssenes | eeveee .|.1FE| .. ...500,000 439,870 | .. ....500,000 ...500,000 05/09/2013 | 07/01/2033
485428 ZY 5|Kansas St Dev Fin AUth REV.......cccviiieririiieineieissisesnsisissiene | vvene .| AFE| .. ...507,145 514,095 | .. ....500,000 | ... ...506,371 (123) 09/25/2006 | 05/01/2034
491189 FM 3| Kentucky Asset GEN FUN........cc.cvemeerereerineiierieisenisessssrenienenes | eenees | o [ eoreeeneeens AFE ] 1,165,000 | ......108.303 | .............. 1,261,730 | cc0oovvvrrece 1,165,000 | ..coovvrvnnee 1,165,000 |........... 02/24/2011 | 04/01/2022
57586N MV 0| MASSACHUSETTS ST HSG FIN AGY....c..ccviiirirnineernerseneirerseinens | evveen | oo [ corevinnns 1].1FE| .. 1,500,000 .1,500,000 1,500,000 09/20/2012 | 06/01/2043
594614 6B 0| Michigan St Bldg AUth REV..........coevureeriiriirnerierinceseniserseiiesines [ v | [ everinens 1|.1FE| .. ...450,000 . ....450,000 | ... ...450,000 07/28/2011 | 10/15/2031
60415N  E7 3| MNSHSG B.57.......cuueieieeiieeieniseiseeissinessessseisssesssssssssssssessssenss | cevees | oo | sevseeens 1| AFE ] s 422,300 | ...... 101.206 | ..oovvenernes 414,945 | .o 410,000 | ..cooorvrernnns 413290 |........... (1,503) 10/27/2006 | 01/01/2032
61212L MW 6| MONTANA ST BRD REGENTS HIGHER.........ccccovumrvrririerviirirernnes [ vvee .| IFE| .. ...500,000 | ........ 87.310 436,550 ....500,000 ...500,000 11/15/2012 | 11/15/2025
631663 NF  4|NASSAU CNTY N Y INTERIM FIN AU......ccoomvirrnnieriereneeiesssssinnns | ceveee .| FE] .. 1,000,000 | ....... 93.010 .930,100 | .. .1,000,000 1,000,000 10/11/2012 | 11/15/2023
64970M XL 2|New York NY City Hsg Dev Corp ceerereneesnsneneseeseens | o | [ e 1| AFE | s 420,000 | ...... 102.961 | cooocvvrrirns 432,436 | oo 420,000 | .................420,000 |........... 09/23/2005 | 11/01/2017
649902 ZP 1|NEW YORK ST DORM AUTH ST PERS ST......ccccosvvmmrrmerrmrrrerneenns | coveee .|.1FE| .. .1,000,000 (1,265) 09/21/2009 | 03/15/2025
645913 AA 2| NJ ECONOMIC DEV......cvorrereiriiseiierieeinnessnsisesssesssesessessssessessnss | crvnee .|.1FE| .. . 500,000 | covovreinerrrennB01,083 [ oo [ e (39) 03/18/2009 | 02/15/2029
658196 2T 6|NORTH CAROLINA EASTN MUN PWR A TAX.....ocvovievermrvernernenienns [ everine [ [ vverernnns AFE| nnn....500,000 | .. 103.511 | v 517,555 | .oveviviinnns 500,000 | .................500,000 |........... 10/15/2009 | 01/01/2015
658203 L3 6|NORTH CAROLINA MUN PWR AGY NO REV......ccccovurmerrmremeririrnns | crvnee .|..1FE| .................500,000 | ..... 107.726 | . .538,630 10/08/2009 | 01/01/2021
64970M  ZS 5| NY HSG DOV COMP....uvrriririiiieriieieirerissiesssiseesssssesesssssessessssssensnnes | evenes AFE| .. 587,600 | .. 102.400| . 578,560 (2,661) 05/19/2010 | 05/01/2017
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70227N BC 2| PASADENA CALIF PENSION FDG.......cccovueiimmrierirreienineisseninniiens | covvis | oo | veverenens 1| AFE | e 794,790 | 106.613 | ..oovevrirens 799,598 | ...oovvvernene 750,000 | ...cooevernnene 767,016 |........... (6,489) [ ..oovvvnvenrrrerirerirnne | e | vereennn1.330 [ i, 6.281 03/13/2009 | 05/15/2022
71884A VC 0| Phoenix Ariz Civic COrp TaX REV.......c..ucureeneererierireeneesassiserseenines | wevinee | oo [ eerneeins 1|..1FE| ..............1,000,000 | ..... 100.977 | ovvverinnes 1,009,770 | .covorvrennee 1,000,000 | ..cooovvrennee 1,000,000 [ .oovermeererenerienins [ rererreereeinninenes | cererineessssisenens | enerenenessnnnens | conennend.315 | s 5.316 06/07/2011 | 07/01/2031
73358W  AJ 3| Port Auth NY & NJ......oooiiiiiiieicenssne e | eeenes | AFE] ni....551,280 | ... 113.583 567,915 (1,859) [ coveveereerervninvinnins | vervvenererisniscenenns | veenennn8.040 [ e, 5.170 06/30/2011 | 12/01/2029
842475 WF 8| Southern CA Pub PWr Auth PWF PrOj.........ccvcverireriericerseeisssinernenes | cevees | AFE] i 491,572 | 116.361 .503,843 (8,131) [ cooeereernerrerireriinee | e | vereernn8.930 [ covnnee, 5.182 05/09/2007 | 05/15/2017
897799 BZ 4|TRUCKEE CALIF PUB FING AUTH LE LEA.......ccocovvieininienncirseins [ v e [ i 1| AFE| i 296,916 | ... 104409 | ...cvvrirnes 313,227 | .................300,000 | ................ 297,251 | ... 110 | o e | orereeen 7700 | o 7.810 09/08/2009 | 12/01/2029
91412G QL 2 |[UNIVERSITY CALIF REVS FOR PREV........cccccostrmmmrmerirmrineriirineines | covees .| IFE| .. ....300,000 1:300,000 | e | e [ | e | o062 | s 4.061 03/14/2013 | 05/15/2033
915137 5T 6| UNIVERSITY TEX UNIV REVS.......costiririnrineiierineieieiesineesessssenes | ceveeee .|.1FE| .. . . . .1,000,000 | ... 1,166,680 (7,404) [ oo | e | e 4644 | e, 3.330 11/16/2012 | 08/15/2030
927781 UZ 5| Virginia College BlAg AUth............cccvvuermiiirinrierseinsesenneinnnees [ everne [ [ ererennnns AFE] 498,380 | ... 99.112] e 495,560 | ...covvrerenn 500,000 | ..ooverereane 498,623 |........... 94 | o e | e 4250 | 4.281 10/26/2010 | 02/01/2025
92812Q W8 6| Virginia St Hsg DV AULN...........vvvereerceeeiineieeieeieeeeisesseniesienens | ceve VAFE] ...497,500 | ...... 105.235 526,175 ....500,000 ...497,673 128 | oo [ | 5,282 | i 5.333 12/22/2011 | 03/01/2028
971697 BA 4 [Wilmington N C Ltd Oblig Rev. R N AFE] L ..500,000 | ...... 107.454 537,270 | .. ....500,000 | ... 1500,000 | .o | e | | | 8380 [ 6.331 04/08/2010 | 06/01/2030
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...........ccoveviirieessnnnnnneresnieiennes | coveeeneens 25,508,350 | ... XXX.oooooe | corrennnn 25,756,074 | ............ 24,953,000 | ............ 25,375,118 | oo (36,611) 0 XXX [ XXX ] 383,771 1,372,344 XXX [ XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31359M L8 4| FEDERAL NATL MTG ASSN.....ccviiiriiieiiirinernsiensssssenesssseesssnsnnes | evnee | oo | veveennens 1o T e, 712,748 | ...... 109.526 | ...oocvvcerne 742,589 | ...cocovirenn 678,000 | ..coovvrernnn 690,437 |....c...... (5,002) 02/02/2009 | 04/18/2036
31398A QY 1 [FEDERAL NATL MTG ASSN......ccocumiririeererinnrsnenmensseessenssssnennes | sevinee | oo [ cevneeins 1 e LI [ 500,000 | ..... 103137 | oo 515,686 | ...oovevernenne 500,000 | ..coorerernnnne 500,000 |........... 02/17/2009 | 11/13/2028
31331X UU 4 |FFCB 5.625........covverieerieinineerssissienssisssssssssssnsssssessssssssesnnes | eoneene | oo [oeneened [ | i, 998,750 | oo 101.304 | . 03/29/2007 | 04/11/2022
3128M4  JF 1 FG GO2662.........coocermeeeiricrierireereeissieniesseessensssessensssssssssensnnne. | eevneee | o0 | eoverrenens | coeee T [ e 242,307 | e 17477 . 08/13/2008 | 07/01/2034
31292H NC 4| FGC 01287....ccouiieieieiieiieeineeisesssssssissssensssessensssssssssssssssessees | conneee | oo | veversennns | eeveeed | v 113,215 | s 113.865 . .127,006 ...7,432 | 05/16/2006 | 01/01/2032
3128M7 VT 0 FGG 05726........coreereiirerierieeiseissisenieniesssenssssssessesssssssensnne. | eovneee | o0 | weverrenes | o [ e 354,198 | Lo 108272 . .361,363 17,179 | 06/28/2010 | 08/01/2039
3128MJ DE 7 [FGLMC GOB100..........cevvrrerrrrererrerernersenssenesseessnsssensensessssensssssnnnes | vennne | oo [ ervmnnnnens [eoneee] | e | 100.000 0 12/16/2005 | 12/01/2035
3133XH RU - 3{FHLB 5.0...ccciiiiieiiieiniiciniciseenenssienesssesensssssssssssensssssssennnes | oovenee | o | vervnnvenens | eeven T [ i 1,000,000 | ..o 113.524 | . .1,000,000 12/07/2006 | 12/10/2021
3128X4 UZ  2[FHLMC 5.625........cccosvvrrivercrirerineessnisenserinessseenssnsssnsssssesssensnens | vevnne | oo [ evenenend [T | . 962,470 | e 105.716 | . .1,000,000 721 10/24/2006 | 11/23/2035
3137EA CA 5[FHLMC 3 3/4.....iiiiiiiienriciinneeineeensiseiesissssssssiesssisssesnssnnes | eoneeee | oo [ronvvnnnens [ o] | 1,428,123 | L, 108.997 | . .1,400,000 (4,155) 02/28/2012 | 03/27/2019
3128MJ LM 0 [ FHLMC GOB331......coorverrvirrririeriereseisninnnienienessenssnssennessnnsne | vevnee | oo [ evverrinens [eoneT |0 | 100.000 0 0 03/12/2009 | 02/01/2039
312935 H8 5|FHLMC PC AB-8355......ouereeeeeeeeeeieeereeeseesieseisssesssisnsssssisssnns | eveenns | o [ eeneiienies | e | v 407,255 | L 105.940 | . 09/29/2009 | 09/01/2039
312936 A8 O|FHLMCPC  A8-9031 0 09/21/2009 | 09/01/2039
3128M7  LX 2| FHLMC PC  B442........ocoieeirieiinerieeissesseisssssesiessesessssssssssensens | eoveees ....370,755 (2,596) 05/12/2009 | 07/01/2032
3128M8 3G 7|FHLMCPC G06799 GOLD COMB 30........ccovveeremrirererncernnnisenns [ evnee | oo | ovevreenins | cevens 11,273,339 (264) 12/15/2011 | 11/01/2041
31398W Y3 2| FHR 3652 CP......cccoouvvriiricririinissieriesiesesessssessessessssssssenssnees | eoveees | oo | enevenenens | vevens ) 06/21/2011 | 04/15/2040
3138EB  PJ  8[FN AKBT24........oiooeiieieieeieersseiseesiesisessssisssssesssssssessssssssnns | sevieee | oo [ eevneesenens [ onees 1| 515,256 | e 95.042 479,298 ) 06/13/2012 | 03/01/2042
31371K YT O FN 254634........couooiicicccneecnsisseesnssenesssisssssennsisnens | vevene [ e | consnnienn | e T e 98,996 | ... 109.848 .108,238 ) 10/12/2005 | 02/01/2023
313838 TH  3[FN 511852, ..cccuuiricrircieeineierierieeesessssisessessessssesssssssnssesssssnee. | sevinee | oo [ eernevsnnens [ vvees 1| eeiienn.55,610 | ..o 107.989 | .ooocverirrns 57,501 ) 04/22/2003 | 07/01/2029
31402C UB 7| FN 725205.......cccmuemiricrieeireirineinsisessiesisesesssssssisssssssssesssssssssesessns | eesees | oo | eevsveeennes [ evvens 1| 231,527 | 108.864 .251,892 (5 02/15/2005 | 03/01/2034
31404V TS 7 [FNT780061.........ccververrereieirerienieseseesssisersessensssessessssssssensessnee | eevinee | oo [ cernevsennns [ vovens 1| . 341,030 | ..o 108.708 | . .370,901 (5) 02/15/2005 | 05/01/2034
31407F GC 8| FN 829195.......oiiiieiciieieesneiseiie s sessssissessesssssssensssessesss | eeeie | oo | vevsvseines | eevns 1| e 24,442 | L 105.946 | ..oocvvrrirns 26,835 09/12/2005 | 07/01/2035
31408F GA 1| FNB498I3........oiviiiriririeinineerssississiessssensssssesessssssssssssesnnss | vovees | oo | eeveennnen | eeneee T e 78,395 | L 102.953 ...86,553 12/14/2005 | 11/01/2023
31408G Y2 7 [FN851329.....ciiirieiceierinerieriesiseesssissssessessssesssssssnsssssssssnss. | sevinee | oo [ eevneesonens [ vonens 1| e 126,963 | ..o 110.006 141,413 5 02/08/2006 | 02/01/2036
31419A KZ  9[FN POOIAEDBTT.....ooiiiieniireiieeiseinesissisesiensseissessssssssssssssessssenss | eevinee | oo [ eovnerinnees [ ovees 1| e 767,003 | 10099472 i 762,240 | o0 766,285 [ oo 766,906 [ oo | e (16) 09/22/2010 | 08/01/2040
31359M  Z2  2{FNMA 5.45......oooieieeceeeeseeeeeeeeeesnesssesssesneesseissessssesssssssnsssnnes | eoenee | oo | cenrenn ] | e 1 .1,000,000 (2,840) 12/15/2006 | 10/18/2021
31371K 7E 5[FNMAPASS-THRU 254793 JUVUR IVUPOORN I URRPRUPIONS IV 1 . 10260,635 | oo 261,245 | s [ e (10) 06/15/2009 | 07/01/2033
313810 2J 3| FNMAPASS-THRU 458077.......ccccrmrmrirmrirerrnrneirensnineerssssssssessnssssinnss | wvnee | oo [ eovervnnnns [ onees 1] ... 180,826 | ... 106.749 | ..covvvine 177,908 | oo 166,660 (592) 05/14/2009 | 08/15/2027
31385) DJ 4 |[FNMAPASS-THRU 545605.........ccocveerireercererinernnensensnseessenssnsnns | wevnee | oo [ eernervinnns [ ovees 1| i 188,232 | o 1141311 . .195,746 ..171,510 (353) 07/22/2009 | 05/01/2032
314030 T8 2|FNMAPASS-THRU T745875........ccovvivrirerieineirernriseirensssseessnsnienns | evvnee | oo | eoverinnnns [ ovees 1| 283,241 | 111.078 ] . .293,136 ....263,902 (133) 09/21/2009 | 09/01/2036
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31403U PF 2| FNMAPASS-THRU T758322........ccccmmvuiiinirierieninressiiesssssienienins | coveene U [FSPRURPIINS PPN LI [P 237,615 | ...... 110229 | oo 250,753 | ..o 227,485 | ..ooovvvern. 237,600 | ..o | e (87) 5.500]......... 3.500 [MON... | wovvrrerirecs 1,043 | i 12,856 | 04/13/2009 | 12/01/2033
31416C FS 0| FNMA PASS-THRU 995777......ccuueieereieseiienieniseisenssssssssssesisssens | oevenne I (RTINS I LI [ 974,826 | ...... 113.261 | v 1,015,261 | oo 896,392 | ..coovvrerenne 973,070 |........... (1,824) [ oo | e | e 7.000 ] ......... 4.647 |MON... | .cooovvrernene 5229 | oo 63,298 | 05/28/2009 | 04/01/2033
31396Y  S2  9|FNR 2008-26 ZK.......cocvvvrrrirerieieieiinsississisissnssessssssssessssssssesssssenes | sneene e [ 1 .. 1,223142 107.362| . ..1,430,371 1,332,295 ....1,365,998 57,403 5.000{......... 4.301 [MON... | ... 5,551 05/11/2011 | 04/25/2038
31397N WX 9| FNR 2009-30 Z.......oovvemrrmirierirereseesseessessesiessesssesssssssesssssssssssensas | seveene . N I 1. ..1,307,502 | ...... 105.753 | . .1,271,519 11,202,350 | ..............1,402,384 | ........... 61,956 6.500......... 4.528 |MON... | ... 05/07/2012 | 05/25/2039
31396Q LV 9[FNR 2009-50 GX.....oovvvuivrrinrireiseisseiseisssiesssesesssssssisssssesssesssssnsns | cvveee I USROS IO 1| i 670,133 | ...... 104.889 | ..ooovvvineee 626,187 | ...ooveerern 597,000 | oo 643,367 | ........... (12,805) 5.000]......... 2.129 |MON... 03/22/2012 | 07/25/2039
3137EA DB 2| Freddie MaC......cciiiiiiriiiiisiissiiienisenisssississsnssensssesssssssnesssisssnsnne | ooseens e | 1. 2,003,360 95.597 1,911,930 | .. ...2,002,756 |.... (309) 2.375] . 2.356 | JJ....... 01/17/2012 | 01/13/2022
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities s 20,137,412 | .. XXXeoooeee | o 20,797,910 | .. v 20,286,016 | ... 86,213 0 0 .. XXXt XXX XXX | e 126,652 | ...........828,950 |..... XXXeooooe [ oo XXX......
U.S. Special R | & Special A 1t Obligations and all Non-Guaranteed 0b||igatiors |of Ag | and Authorities of Governments and Their U.S. Political Subdivisions - Co cial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities .. 0 [.. XXX 0 0. .0 0 0 0 . XXX [ XXX | XXX e |0 | XXX...... | ..... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed 0b||iga" | |ofA, | and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and $
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. .. 0 .. XXX.oownno 0 0 0 0 0 . XXX [ h XXX | XXX | e | 0 XXX...... | ..... XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.......... [ SRR ISR 45,645,763 | .. XXXooooooo | corieinns 46,553,983 | ...........44,650,287 | ...........45,661,135 | .....cccoovirnrnnnd (U I 49,602 0 0 .. XXXeooors [ XXX [ XXX ] e 510,424 | .l.2,201,294 . XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
25243Y AU 3[DIAGEQ CAP PLC.......ocoiiirierireirsrissssesiesiesesssessssesssse s . VAFE ] s 498,775 | ....... 91173 e 455,863 | .................500,000 | .................499,009 | ........... 234 04/24/2013 | 04/29/2023
00037B AC 6 [ABB FIN USAINC......ccoiimriiieiieeinciseiissiesisess s seesssissssenieees . 00 VOO I O 582,876 | ........ 91.640 | ..ocvvrirnne 577,335 57 11/25/2013 | 05/08/2042
00287Y AC 3[ABBVIEINC... 501,980 93.466 ....467,328 (164) 01/29/2013 | 11/06/2022
00287Y AD 1[ABBVIE INC... 494,820 93.267 ....466,337 83 11/08/2012 | 11/06/2042
001192 AH 6|AGL CAP CORP.. (125) 11/25/2013 | 03/15/2041
00184A AC 9|AOL Time Warner... (3,964) 06/24/2011 | 04/15/2031
037833 AK 6|APPLE INC... 31 05/03/2013 | 05/03/2023
039483 AU 6| Archer Daniels 655 05/10/2006 | 09/15/2035
04650N AA 2|AT&TInc.... e [+ N 2,348 09/02/2010 | 09/01/2040
048303 CD 1 |ATLANTIC CITY ELEC CO....oevuriiereriiiririeiseierssieeessssisssesiees. | veene . (6,002) 03/26/2009 | 11/15/2018
052451 AR 2|AUSTIN TEX RENT CAR SPL FAC RE revere s | srvees . ....800,000 (2,466) 04/30/2013 | 11/15/2042
06051G EU 9 [BANK AMER CORP........ccooririiniieiierieeineesssississssessssessssisesss | ceveee . . . .1,000,000 | ... [EOTSTRO IRT (47) 04/23/2013 | 01/11/2023
075887 AX  7|BeCton DICKINSON. ........cvuureeniirrirririeisrieiiesieseseeissisesiesssessseniens | cvveees e | VIFE | s 497,995 | ...... 103.074 | ...ccooeeerer.515,369 | oo 500,000 | ...covevernens 498,061 |........... 33 11/09/2010 | 11/12/2040
075887 AU  3|BECTON DICKINSON & CO......corvverrirerinriierienisneisseiseisessesisseenas | cevenee . ...496,740 | ...... 112127 . ....500,000 ...498,018 309 05/15/2009 | 05/15/2019
084664 BL 4 |Berkshire Hathaway Fin...........cccooeuvininiinininccnnccseecseenes | v . . 1,154,400 | ...... 110.619| . . .1,000,000 | ... 1,148,636 |........... (2,847) 11/28/2011 | 01/15/2040
055451 AH  1|BHP BILLITON FIN USA LTD......ceoovrverirerireereniserneriensneesensssenes | cevees o e | WIFE | e 1,142,210 | ...... 119.889 | .....oe...... 1,198,892 | oo 1,000,000 | ..cooovrvnnee 1,088,870 |........... (14,679) 03/31/2010 | 04/01/2019
09247X AC 5[ BIaCKIOCK INC.......oouivriiririiiiiseiieiissse st essssssssseessnnes | ceveees . ...495,980 | ...... 116.027 | . ....500,000 381 09/13/2007 | 09/15/2017
09247X  AH 4 [BIackrock INC 4 1/4...........cccvvurvemirnerieriereneeissisersesiesesessssesenses | covees . . ...994,280 | ...... 105.808 | . . .1,000,000 | ... . 502 05/24/2011 | 05/24/2021
097023 AG  0|BOBING CO...oovvvuerurirrrrrisriseesssisersessesisessssisessesssessssessssissessens | ervenee wo e | WTFE | 1,001,506 | ...... 138159 | covvrierrn 994,748 | o 720,000 | ..oooorvrernene 952,649 |........... (7,339) 12/14/2005 | 11/15/2031
10112R AR 5|BOSTON PPTYS LTD PARTNERSHIP........cocovviviemrineiierennerisisniienes | e ..998,910 | ...... 112.504 | . .1,125,044 .1,000,000 ..999,192 85 04/19/2010 | 11/15/2020
05565Q BJ 6| BP Capital MKES.........cccrrrereeriieririseeneeissiessessseesesssssssssessesens | cevenee . 1,253,538 | ...... 111.464 | . ..1,393,296 | .. .1,250,000 | ... 1,252,240 | ........... (397) 09/23/2010 | 03/10/2019
12189L  AJ  0|Burlington Northern Santa Fe..........cccccovuuniiiciiiiniiincnciiciecicins [ | | W2FE | 995,850 | ........89.108] .................891,075 | .............. 1,000,000 | ..ccovvvvvnneee 996,373 |........... 63 02/28/2012 | 03/15/2042
14912L 4D 0| CATERPILLAR FINL SVCS MTNS BE........ccovevurrererenereriererneesinins [ eveees . .| 1FE| .. ...571,085 ....500,000 (7,522) 09/18/2009 | 10/01/2018
149123 BN 0| Caterpillar INC.........ovvevrererreiresierssieciesiesieises s sessssssssesssssssnsns | erens . .| FE] .. 1,018,053 . . .1,000,000 (338) 10/18/2006 | 08/15/2036
166764 AB 6| CHEVRON CORP NEW........cocoviurirriinrirnrieineisienssiesessssssssssensanes | ovees I AFE| e 1,000,000 | ........ 90.959| .evcvciinen 909,588 | .....cocvuee. 1,000,000 | ..............1,000,000 |........... 11/28/2012 | 12/05/2022
166764 AH 3| CHEVRON CORP NEW.......cviumirmmrireireninsineriesineesensssesessesssnenes | eoveees . .|..1FE 990,950 95.995 ....959,951 .1,000,000 740 06/20/2013 | 06/24/2023
172967 EY 3| CHIGIOUD INC.uvvvviveieaiirciiiireiseiissise it eesssssssisnns | seeees . AFE] 269,499 | ...... 103362 ..oocvvrrirnen 262,540 ....254,000 (6,085) 01/19/2012 | 08/12/2014
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172967 FT 3| CHIGrOUD INC..vvvvveeveeiviniirriscisriiesiiesiesisesseisssssesseseseesssssessssnens | weenes I [ VAFE ] e 467,725 | 105971 529,856 | e 500,000 | ..coverernens 473,051 | ..o 2,624 | oo | e | s 4500 ......... 5.333 11/25/2011 | 01/14/2022
172967 GL 9| CITIGROUP INC.......otviurirrrieireinerieseseesesiseessssssessenssesessessssisnes | eoeees I [ AFE ] i 517,420 | ....95.052 | i 475,258 | e 500,000 | .................516,363 |........... (1,057) 3.375| . 2.964 04/23/2013 | 03/01/2023
12572Q AE 5| CME GROUP INC......ccovriieriiiiierinsissinnieissssesensssiessssssssensesssssens | evenes . .|.1FE| .. .1,000,000 273 3.000]......... 3.036 09/10/2012 | 09/15/2022
20030N AM 3| COMCASE COMP.....vvmrerrerrersreneiseriereseseseessssssessessessssessessssssssessnns | seveene . .| FE] .. . .1,000,000 (1,623) 6.450] ......... 5.810 07/26/2010 | 03/15/2037
20030N BA 8| COMCASE COMP.....ovuvrrririririiiiseiiesisesisessssisse st sssssnss | oavenas [ [T AFE | i..505,460 | ... 111557 | i 557,785 | e 500,000 | .................503,712 |........... (507) 5150 ......... 5.007 04/28/2010 | 03/01/2020
202795 HV 5| COMMONWEALTH EDISON CO......oecourrinirierirerereeisrinsiiesienennenins | cvveees . .| IFE| .. ...499,880 | ...... 106.199 | . .530,995 500,000 | coovrrieerren500,133 [ oo [ e, (19) [ oo | e | e 4.000]......... 3.995 07/26/2010 | 08/01/2020
202795 HK 9| CommONWIth EdIS EXC.......couvvvuerirrireirneisciicsieeieesssisessesissesenss | ceveee . .| FE] .. ..479,595 | ..... 114245 . 571,226 | .. 375 5.900......... 6.205 03/16/2007 | 03/15/2036
20825C AR 5| CONOCOPHILLIPS.......c.cooieieeieieiseieisississe s | oevenee IO VAFE] 1,090,910 | ...... 5477 | o 1,154,774 | ... 1,000,000 | ..............1,054,008 |........... (9,255) 5.750 | ... 4.547 09/17/2009 | 02/01/2019
244199 BD  6|DEERE & CO....ovvvrerrririerierieeesseissssesiessseessssssssessesssssssssinns | cevees . .|.1FE| .. .1,000,000 79 5.375| . 5.394 10/16/2009 | 10/16/2029
24422E QF 9 |DEERE JOHN CAP CORP MTNS BE........ccccovirmrmiririnnirerinirererinnnes | e . .| AFE] .. . ....500,000 | ... (4,593) 5.500]......... 4.405 09/28/2009 | 04/13/2017
24422E RR 2 |DEERE JOHN CAP CORP MTNS BE.........cccstuumirierirerererisnerneinerinens | coveees I [ AFE | e 478,704 | L 99.787 | ..o 478,975 | ..o 480,000 | ...coovvvernvne 47899% |.......... 176 2250 ......... 2.292 04/17/2012 | 04/17/2019
260543 CH 4| DOW CHEM CO....cceeoomreurirrirerineisseisesiesiesisesssssisssssessssssessssenes | ceveee . | .2FE| ...n...982,660 | ........ 93.264 .932,640 .1,000,000 1,503 3.000]......... 3.204 11/14/2012 | 11/15/2022
260543 CE 1| DOW ChemiCal CO.......ocvururririeireriisiresieisessiessssseeessssisssesssssssnsns | evenee . | 2FE ] ciin..984,100 | ... 99.632 996,322 | .. .1,000,000 | ... 236 5250 (......... 5.357 11/22/2011 | 11/15/2041
26442C AJ 3| Duke Energy Carolinas.............ccevrerererereesmeisnerserssesssneesenssssessensnes | seveene I [ VAFE ] e 498,825 | .. 107.233 | oo 536,163 | ..cooverrrenne 500,000 | ..coorrernnnns 499,174 |........... 107 | oo [ | e 4.300]......... 4.329 06/07/2010 | 06/15/2020
26441Y AQ 0 |Duke Realty LP......ccvviiiiiriiciersissssiesessessssesenssssssnssesnns | aeveeee . W2FE| .. ....500,000 139 6.500] ......... 6.538 09/06/2007 | 01/15/2018
29250R AS 5| Enbridge Energy Partners.........cccevveevirneieinriseeersnsisssnssssissssssessnnes | evveees . .1,000,000 5.200]......... 5.200 03/31/2010 | 03/15/2020
29250R AT 3 |ENBRIDGE ENERGY PTNR 5.500% 9/15/......ccnvvumrererimrinnricrirneins | oevenne . 123 5.500]......... 5.612 09/06/2011 | 09/15/2040
30161M AG 8|EXELON GENERATION CO LLC . . N ...499,315 .506,694 10 6.250 ..6.260 09/23/2009 | 10/01/2039
3133EA XE 3 [FEDERAL FARM CRBKS........ocoieieriiiinerneniesiseesenisssssessensssenns | ceveee . 999,500 89.162 ...891,616 30 2980 ......... 2.984 07/12/2012 | 07/10/2026
3137EA DK 2 |FEDERAL HOME LN MTG CORP .1,000,000 T34 | s [ e | e 1250 ......... 1.391 02/15/2013 | 08/01/2019
341099 CK 3|FLORIDA POWER CORP . .1,000,000 (11,098) 5.650 .4.267 09/18/2009 | 06/15/2018
354613 AG 6| Franklin RESOUICES INC.......ccvvurvvmeireieniineiieniseiseiiessissinenissessesssnnes | eevnene | o [ evveeneens | W TFE | i 752,988 | ..o 108.128 | . (272) | ceveeererrrneineieens [ | e 46251 ......... 4.575 05/21/2010 | 05/20/2020
369622 SN 6| GENERAL ELEC CAP CORP.......ccoccovevierinierricnnrnereriseessnsissnnnenins | covvene | o [ wovevrenns | #2FE [ i .534,375 | Lo 111.750 | . (229) | evvvrerrrrninerrenns e | e 1125 | 6.625 07/27/2012 | 12/15/2049
36962G 5J 9 |General Elec Cap Corp . v | e | WIFE | e .501,855 | 108.945 | . (136) . . .4.610 11/25/2011 | 10/17/2021
36962G 3P 7| GENERAL ELEC CAP CORP MTN BE........ccoosvmieiirieiereieneieiseriens | e . . ..496,410 | ...... 113.911] . 62 5.875......... 5.928 07/26/2010 | 01/14/2038
369604 BF 9| GENERAL ELECTRIC CO.....covvvrrerreirierienireesseeissrssessenesseesssenns | cevees . .|..1FE 497,185 92.386 ....461,929 A4 | e | e | 4125 ......... 4.155 10/04/2012 | 10/09/2042
377372 AD 9| GLAXOSMITHKLINE CAP INC.......covuuiririreirreineieriesesesssniseennne | ceveee . | AFE] s 549,220 | ...... M54 | s 575,570 (5,527) 5.650 | ......... 4.277 . 09/17/2009 | 05/15/2018
38141E A6 6| Goldman Sachs Group INC...........uvweveeriieierirrirriissinenieseesessnie | covees I [ AFE ] v 1,376,160 | ..... 114658 | ......ocvveuee 1,490,550 | ..............1,300,000 | ..............1,353,795 |........... (6,952) 6.000]......... 5.246 [ID....oc. | woovrrrcrins 3,467 | v 78,000 | 11/25/2011 | 06/15/2020
38141G RD 8| GOLDMAN SACHS GROUP INC.......cccomrurrrcrireireniseiserisensenieeens | ceveee .|.1FE| .. ...498,630 ....500,000 ...498,731 101 3.625]......... 3.658 |JJ....... ..9,063 | 01/24/2013 | 01/22/2023
362333 AJ 5| GTE Florida Inc. RO . .| AFE] .. 1,042,900 | ...... 105.115] . . .1,000,000 | ... 1,033,546 |........... (1,426) 6.860] ......... 6.492 | FA....... .68,600 | 10/14/2005 | 02/01/2028
428236 BQ 5|HEWLETT PACKCO  4.375% 9/15/....vveivrieiieernerinernerirenineenns | e I [ V2FE | 1,019,297 | ...... 101.823 ] ..............1,018,229 | ......cc....c. 1,000,000 | ..cooovrvnnee 1,015,745 | .......... (1,728) [ oo | e | e 4375 ......... 4.136 | MS...... 12/15/2011 | 09/15/2021
438516 AR 7| Honeywell INternational...............cccoerereverineirneiniineieesieeseeessines | ceveee .|.FE| .. ...498,145 | ...... 112718 . ....500,000 ...498,600 30 5.700]......... 5722 |MS...... 03/10/2006 | 03/15/2036
459200 GM 7| INTERNATIONAL BUSINESS MACHS..........cccosiveirerierirnrennensnines | coveee . .| AFE] .. 1,234,380 | ...... 125.086 | . . .1,000,000 | ... 1,135,211 | .o (24,828) | ..o | e | e 7.625]......... 4.456 | AO...... 09/18/2009 | 10/15/2018
46513E  FF  4[ISRAEL STttt ssesssessssssssinns | soeeees I [ AFE . 549,145 | L 115454 | ..coeesen 577,269 | oo 500,000 | ..coooevernnene 537,533 | .o (3,018) 5500 ......... 4.535|MS...... 11/18/2009 | 09/18/2023
472319 AE 2| JEfferieS GroUP.....civrreeerieieierieiesisieisssiesessssiessessssesenssssssssensnnes | eeenes e | W2FE | e A9T,TTS | 103.907 .519,536 68 6.450] ......... 6.484|JD....... 06/04/2007 | 06/08/2027
472319 AF 9| JEFFERIES GROUP INC NEW......ccoosieririirinerierieeenensseisensenisnnens | ceveee . | 2FE] .oonenn..369,082 | ... 122.000 427,000 | .. ....350,000 (1,752) 8.500......... 7.695 [JJ....... 09/25/2009 | 07/15/2019
46625H HV 5| JPMOrgan Chase & CO.........ccueerieiimeiieriseeiseesseissisessesessssssis | sevenne I [ AFE] 990,870 | ... 108.654 | ......cccenue 1,086,538 | ..coovvrennee 1,000,000 | .................991,208 |........... 139 5.500]......... 5.563 |AO...... 10/21/2010 | 10/15/2040
565849 AK 2| MARATHON OIL CORP......ccovtvrriirierirerereeissinsersesssessssensesesssssens | coveees . .1,500,000 3,447 2.800] ... 3.151 | MN...... 02/14/2013 | 11/01/2022
58551T AA 5| Mellon Capital IV.........cccurivuerierineieiseieiiesieesseise e | eoneees . . ....750,000 507 6.244 ......... 7.191|JD....... 12/12/2011 | 06/29/2049
B1747Y CJ 2| MORGAN STANLEY......cosiiriimririrnirnnieinnseissssiesssssseesssssssssssssenes | wneeee I V2FE | i 972,492 | 113.669 | ..oocvreinne 1,136,686 | ...cconnee. 1,000,000 | .................977,804 |........... 2,950 5.625]......... 6.111|MS...... 11/25/2011 | 09/23/2019
617482 V9 2| MORGAN STANLEY.......ootrirrimrrrerineirerissisessesiseesssssssssessesssseenns | crvnee . | IFE| .n........988,670 | ...... 117128 . .1,000,000 133 6.375( ......... 6.461|JJ....... 07/24/2012 | 07/24/2042
637432 CG 8| NATIONAL RURAL UTILS COOP FIN SRRSO IO . AFE| i 841,703 | L 119.129 | . ....750,000 (9,645) 6.550] ......... 4.868 | MN...... 09/30/2009 | 11/01/2018
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655844 AZ 1| NORFOLK SOUTHERN CORP........cccmtvumrrierienirinieninniisenieninenies | eevene | o [ vovevirenens V2FE | s 501,585 | ...... 113932 s 569,659 | ....covverneene 500,000 | ..covevernvne 500,735 | ... (159) 5750 ......... 5.708 04/04/2008 | 04/01/2018
670346 AL 9| NUCOT COMP...cvuuerurearireereeieisensssssssssesssesissessssssssssssssesssssssssssnsnss | eonees | o | woneesneeens V2FE | s 512,280 | ...... 100426 | ..o 502,128 | oo 500,000 | .................509,473 |........... (902) | everuerrrererrerieeens [ e | e 4125 ......... 3.866 10/08/2010 | 09/15/2022
674599 CE 3| Occidental Petroleum COmp.......ociruierieieieissieiessseessessssesensenens | evenes .| 1FE| .. ....500,000 110 2.700{......... 2.729 06/22/2012 | 02/15/2023
695114 BX 5| PACIFICORP........ccorivirriririnirnerierieseseessssssesiesssesssesssssssssssesssesnss. | coveees .|.1FE| .. . .1,000,000 (1,292) 5.900].......... 5.489 09/18/2009 | 08/15/2034
713448 BH 0| PEPSICO INC.....c.oiiiiriiniiieiieeiseisssissisessiessssesssssssssssssesssesssns | eoenee | o [ eoneeeneeens AFE | 871,631 | 12472 e TBT63 | e 675,000 | .................673,223 |.......... 345 5.000]......... 5.066 05/28/2008 | 06/01/2018
713448 CG  1|PEPSICO INC.....cooririinirierierieineissiesieseesesesissssessessssenssnins | coveees AFE .1,000,000 ...999,231 191 2750 ......... 2.759 02/28/2013 | 03/01/2023
71645W AR 2| Petrobras INtl Fin Co........ccuureuciurieerieiiseisseisesisessessesssseessssssssens | ceeees . .1,000,000 | ... 1,039,003 (4,555) 5.375| e 4.719 02/08/2012 | 01/27/2021
717081 DH  3[PFIZER INC.....ooovivrierveieieinnireierississsssssssnssssssssssenssssssssensssssnnsns | verine [ oo | vevvverennes | 2 IFE [ i 498,405 | .......93.957 | oo 469,786 | oo, 500,000 | ..ooverereane 498,483 |.......... 78 3.000{......... 3.037 06/05/2013 | 06/15/2023
718546 AF 1| PHILLIPS B6.........ocvveivecrierircirseiseissesisessssssssssssssssssesssssssssens | cviees ....500,000 (1,219) 5.875]......... 4.883 08/06/2012 | 05/01/2042
69349L AC 2 |PNC Bank NA........cooiviriieriisiesieisesierssse s sssssisnnns | evene . .1,000,000 | ... 8571 | oo | e | e 4.875]......... 4.981 09/21/2005 | 09/21/2017
69349L AG  3|PNC BK N APITTSBURGH PA........oocuirerinirierieeerneeiesinesienienenns | coveee 64T | 453,234 | 500,000 | ...coorevernens 499,952 |.......... 7 2700 ......... 2.701 10/22/2012 | 11/01/2022
693475 AK 1| PNC FINANCIAL........vvurerrireeieieiiseineiesiseiseeississessesssssessssssssiens | ceieee ..295,350 | ...... 104.050 .312,150 ....300,000 ...295,413 30 6.750 | ......... 6.865 12/12/2011 | 07/29/2049
74456Q BC 9 |PUBLIC SVC ELEC GAS COMTN BE......cccovvviriereirerineeneiersnisserenins | e . ..996,810 | ........ 89.917 .899,167 | .. .1,000,000 | ... ...997,168 358 2.375| 2.409 05/07/2013 | 05/15/2023
745332 BV 7 |Puget Sound ENErgy INC.........cccvveeevmeriereneernsnisersserisneneessssisssnnenes | evveeee | [eoverernenns | W TFE | i 1,000,000 | ...... 107.340 | .ecvvnrinnee 1,073,400 | ..coovvrennee 1,000,000 | ..cooovrennee 1,000,000 |........... 5197 | ... 5.197 10/07/2005 | 10/01/2015
745332 BW 5| Puget Sound Energy INC...........ccoeucvrvverirerinrinnienncneivervenisesessinenes | evvene | [wovervenns | WIFE | innnn..500,000 | ... 123.959 619,793 ....500,000 6.724 ........ 6.719 06/26/2006 | 06/15/2036
755111 BW 0| Raytheon Company.........ccucecrrveriererneernmeesmrnerseneseessssssessessnenens | evveeee | o [eorerrneees | W TFE | 000,995,200 | ..o 97.047 .970,466 .1,000,000 79 | o | v | e 4700 ......... 4.730 11/29/2011 | 12/15/2041
760759 AP 5|REPUBLIC SVCSINC......... ....625,000 26 3550 ......... 3.879 12/24/2013 | 06/01/2022
767201 AL 0|Rio Tinto Fin USA........ .1,000,000 363 5.200 ..5.356 06/17/2011 | 11/02/2040
797440 BG 8| San Diego Gas & Electric ....500,000 113 5.300]......... 5.326 11/17/2005 | 11/15/2015
808513 AD 7 |SCHWAB CHARLES CORP NEW........cccovvviirirmrnrirnenninersnnnsssensnsnes [ oveene [ oo | vevvvnenns | WAFE | i 1,478,303 | ... 108.098 | . .1,460,000 (1,697) [ oo | e | e 4450 ] ........ 4.292 08/11/2010 | 07/22/2020
828807 BM 8| Simon Prop Group LP..........cccovevrevimeeneeisernernerineeseessssssensssssnsssnes | eevneee | o [woveevenens | W TFE | i 477,445 | L 106.49 | . 2,718 5.100 .5.715 11/03/2005 | 06/15/2015
828807 CG 0| Simon Property Group........ cerneeennnnD03,525 | 103.450 | . (B12) | cevvreerrrinerieeriieeis [ | e 4125 ......... 4.037 11/25/2011 | 12/01/2021
857477 AG 8| STATE STR CORP.......ccovvrrerrinirrerirerineenneisniseniesissssenssninnnes. | eovneee | oo [ werevivenns | WTFE | i, 797,240 | ...... 108.576 | ...cvvvene. 868,605 207 | oo [ [ 4375 ......... 4.411 03/02/2011 | 03/07/2021
857477 AL 7|STATE STR CORP 499,190 92.981 ....464,904 316 3.100 L3112 05/08/2013 | 05/15/2023
85771P AQ 5 [STATOILASA......coorieeiereeneeenesssissesessssssssissssesssssssessssssssnnsss | eevinee oo [ eermnnnnnns [eonenT | e 874,491 | ... 101.029 | .o 889,056 | ...cooeerrrrn.880,000 | oo 8T4,489 | oo [ e (23) [ oo | e [ e 4.800]......... 4.840 11/25/2013 | 11/08/2043
880591 EP 3| TENNESSEE VALLEY AUTH.......cccomirimirerieriseessesserienissesseessnines | cevees .394,182 232 3.500]......... 3.638 12/21/2012 | 12/15/2042
871928 BB 2| TIERS Corp Bond Backed Ctf-LUM...........cccoviumrinnrineinerinninerieni | covee . ...19,765 8.450 . 07/07/2000 | 12/01/2017
887317 AG 0| TiMe WaETr......c..vvveverirerirerierieeisniiseriesissssensssessessessnsssensnene. | eovnees | oo [ evevvenns | #2FE | v, 533,09 | ...... 106.169 | ..o 530,844 | ....covvienen. 500,000 | ..cooverernne 526,483 |........... (3,221) [ oo | e | e 4700 ......... 3.834 (.o | v 10,836 | i 23,500 | 11/25/2011 | 01/15/2021
900212 AA 9| TURLOCK CORP......ccoorimrireinrinsersesisesisessssissessesssesssssssssissssnnes | crvenee 996,880 92.312 ....923,116 .1,000,000 ...996,936 79 | o | e | e 4.000]......... 4.023 38,000 | 11/20/2012 | 11/02/2032
907818 DA 3| Union Pacific COMP......ccvrririrmrierinrinerernsissiesisssesssisesssssessessssessses [eevenne |0 | vevvenennns | o TFE | i, 498,305 | ... 15111 e 575,555 | .. ....500,000 ...499,088 161 5.700......... 5.744 28,500 | 02/05/2008 | 08/15/2018
90783W AA 1| Union Pacific RR CO.........cccrvmrrvnerirerirneeneesssiserienissessenssssssssssensns | eonnees | oo | overrenns | 2 TFE | iiii0.399,932 | ... 15143 | oo 460,494 | ....oovvvvnnvn. 399,932 | v 399,932 | s | e [ e | e | e 5.866 | ......... 5.853 [devovee | v 11,665 | i 23,460 | 07/20/2006 | 07/02/2030
912810 FB 9| UNITED STATES TREAS BDS.......c.coovumirieinrrinnirnnrieniseesenssssinnnes | eovnene | [evverveens | ceneee T [ v 1,943,047 | Lo 130125 . .1,470,000 (2,736) 6.125] ......... 3.242 11/25/2013 | 11/15/2027
913017 AS 8| United Technologies COrp...........ccurrerrvreriererneerneesnsrnenssensseensesennns | eevnene | o [ woverrenens | W TFE [ iiiinnn..642,100 | ... 131.243 | . . ....500,000 (9,289) 8.750 | ...c.nn 5.824 08/21/2006 | 03/01/2021
913017 BP 3| UNITED TECHNOLOGIES CORP.........ccovvrmrinrirnerenernenieesseessnisnenns | eovneee | o [ wvveevnens | W TFE | 498,535 | ... 119226 | ..oovveerren596,129 | oo 500,000 | .................498,954 |........... 18 6.125] ......... 6.141 05/13/2008 | 07/15/2038
91324P BZ 4 |UNITEDHEALTH GROUP INC.......cooviriririsiierisnisirenissisesssisersssssees | wveene ...986,560 | ........ 91.566 .1,000,000 ...987,557 997 2750 ......... 2.906 02/21/2013 | 02/15/2023
911308 AA  2{UPS.....oiiirceieieeesiss sttt | eriees 1,306,250 | ..... 129.364 . .1,000,000 1,161,888 (21,357) 8.375] ... 5.296 12/05/2005 | 04/01/2020
91159H HA 1| USBaNCOrp 4 1/8........ccovvveieerineineineineriesinennesiseesssssssssseesssssssees | ceneeee | oo | eevvseerees | W AFE | viiiii00.996,190 | ......106.275 | ..oeveer.. 1,062,752 | oo 1,000,000 | .................997,001 |........... 336 | oo | e | e 4125 ......... 4.172 05/24/2011 | 05/24/2021
92343V BG 8 [VERIZON COMMUNICATIONS INC........cocorrremrrrmrrierirnrernreisnrnnerinens | ceveees ....500,000 9 3.850]......... 3.858 11/07/2012 | 11/01/2042
929043 AG 2| VOrnado REaMY..........covvuuriumcririeiieeineeeiesisesseeisseessssssssenssesinns | crieee . . . . .1,000,000 377 5.000]......... 5.059 12/07/2011 | 01/15/2022
931142 BF 9| WAL MART STORES INC.....cccovvtirvirnriernniseierinsinessiensnssssensssssenss [ verne [0 | veverernnes AFE] nnn..648,045 | L. 134.620 | ..coocvncirne 673,098 | ..ooiiirn 500,000 | .................628,354 | ........... (4,998) [ covverveirerieiinirieins | e | e 7.550......... 5.181 09/22/2009 | 02/15/2030
25468P CR 5[ Walt DiSNEY COMPANY.......ccorermreuirrerirerireeeseesseissessesssessssesssnssenses | wevenee | WAFE] 988,290 | ... 90.749 .907,486 .1,000,000 206 | oo | e | s 4.125] ......... 4.193 11/29/2011 | 12/01/2041
949746 UM 4| WellS Fargo & CO......c.vuvririieiieiieeineissseisssiesiesesssssssisesssssssensss. | cvvees AFE] 399,528 1 .. 105.860 423,438 ....400,000 3 5.375| et 5.377 02/01/2005 | 02/07/2035
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94974B EV 8 Wells Fargo Co.......cccveriiviieiriiieiinniiesienisssisssssssessssesssenesssssens | coveees I [ VAFE] 264,451 | ...... 109.623 | ... 290,500 | ...oovvvernene 265,000 | ..coorevernnene 264,560 | ......... A8 [ oo | e | e 4.600]........ 4,626 | AO...... 03/29/2011 | 04/01/2021
949746 PM  7|WELLS FARGO CO  7.980% 3/29/......ccoemrererrrrireirerineeseesseennes | ceveee I [ V2FE | s 397,688 | ...... 111500 | cooorvvrirns 390,250 | ..ovoerernenne 350,000 | ..covoerernenne 397,250 |......... ((G101) ) [FSOUUTTRURURURR TURRURRIRRIN IO 7.980 ] ......... 6.948 | MS...... 08/08/2012 | 03/29/2049
136375 BE 1| CANADIAN NATL RY CO...oovvviririiiriririeineiseieississesssissssssenssssens | ovenes | AFE] . ...606,850 | ...... 127.207 | . .636,037 | .. ....500,000 | .................598,081 |......... (2,245) 6.712] ......... 5.221|JJ....... 09/28/2009 | 07/15/2036
563469 TV 7| Manitoba 1 3/4........cccvverirerierineerneineisesiesieessssssessessessssessssenes | cevees .|.1FE| .. ..499,445 | ... 97.836| . 489,181 | .. ....500,000 76 | oo | v | e 1.750] ..o 1.767 |MN...... 05/31/2012 | 05/31/2019
73755L AK 3| POtash COP.......ooiuuiiiiireiiniineiisiiesseisseissssesiesessssssisssssssssenens. | cviees AFE ] v 1,008,890 | ..... 106192 ..ocvvvnene 1,061,918 | .oovvvene 1,000,000 (145) 5.625]........ 5.566 | JD....... 06/17/2011 | 12/01/2040
68323A BK 9 [PROVINCE OF ONTARIO........otviiririririnriienieniseeseriessissssenssenenns | covees . | AFE] 1,015,770 | 92.477 .924,770 .1,000,000 (1,503) 2450 ........ 2.265|JD....... 12/20/2012 | 06/29/2022
748149 AG 6| QUEBEC PROV CDA........cooiririneeieeieinesisesssssessseesssssssssssssenins | crveee . .| FE] .. ..995,900 | ........ 91.855| . 918,545 | .. .1,000,000 304 2625]......... 2672 |FA...... 02/13/2013 | 02/13/2023
748148 PD 9 [ QUEDEC PrOVINCE.......covvveeirveiieieicieiee ettt ssnsnns | covieas Al AFE| 1,219,130 | ...... 124846 | ............ 1,248,459 | ... 1,000,000 (10,760) [ ..ovvovvrerrerreererrnninne | eererrversnrseirernnines | cereriees 7425 ......... 5.239 | FA....... 12/14/2005 | 02/09/2024
780110 AC 8| ROYAL BK CDA......oiiiiriiriiieserssnssssnssens s sensssssssnssssnsses | ooseeas N AFE 999,950 99.083 ...990,833 1,000,000 LI TR [OTTRTRRORTR [NV 1.200] ..o 1.201|MS...... 02/27/2013 | 09/19/2018
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........covereiersiiierniissirnnens . [T 91,325,155 | .. XXX.oooooo | o 93,498,910 ...89,062,777 | ............90,542,655 | .....ccoeovuveieel0 | i (173,914) 0 0 [..XXX........ XXX XXX... | .........1,070,323 | .........3,969,946 | ..... XXXoovo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
15200W AC 9| CNP 2012-1 AB....oiiiiircireeiseieiienies et sssssissssens | oaeenne | | WIFE | s 999,993 | ........ 96.178 | ..o 961,783 .1,000,000 .999,825 |......... (101) 3.0281......... 3.015|AO...... 01/19/2012 | 10/15/2024
294751 AV 4[EQABS 2002 - 3 MT...iiiiiiciieieieneiesesiseeenssssssessssssssssesssssssenes | evenes . 19,453 93.895 18,129 | .. 19,308 | ... 19,309 | oo | e (74) 6.039] ......... 5.543|MON... | .... 06/23/2005 | 11/25/2032
3137AT RW 4| FHLMC REMIC SERIES K-020.........cccosvererrmrierieriesereessniseisseesnns | oevenne I [ WAFE] 2,036,250 93.299 1,865,982 | ..oovvrennee 2,000,000 | ..ovvrerneene 2,030,880 |......... (5,370) 2373 .. 1.902 | MON... 05/03/2013 | 05/25/2022
81237E AG 9| Sears Mtg Funding Trust 1988-1 H...... vt [ s e | VIFE T | 50.000 215 | 29 [ [ 08/01/1989 | 12/01/2018
929227 ZC  3|WAMU 2002 - ARTB A.....ouviuiviirierissesssnissnssesssenssensssnssssssssnssnsseness | cvvee e LIFM 9,646 | 100545 | oo 9,747 | oo 9,695 | i 9,626 | e 1 s 10/05/2004 | 01/25/2033
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX oo | v 2,855,856 | .............3,029,432 | ..............3,059,641 | ....ccerrrrnrnnnnd 0 (5,543) 0 0 |..XXX........ XXX XXX | 11,661 ] ll..60,404 XXX o [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05947U W8 7| BACM 2005-4 A3.......oovveirrieissieeesisssssssessssssssssssssssssssssessessssssesssnsss | svsnes e | IFM | e 1,285,378 99.936 | ...ooverennee 1,268,69 | .............1,269,509 | ..............1,273,372 |......... (7,221) MON... 05/07/2012 | 07/10/2045
07388Y AB 8|BEAR STEARNS CMBS 2007-PWR16 BV IO e | AFM | 320,445 | .308,680 | .................309,608 | .................335,356 |......... . 13,171 MON... | ... 08/21/2012 | 06/11/2040
12513X AB 8|CD 2006-CD2 MTG TR... . (1,928) MON... 07/13/2012 | 01/18/2046
12513Y AC 4| CD 2007 - CD4 AZB........cooovvvrerieineiineiseriieeiseesssessssisssssssssessessnnne | oenee | oo | vevereeneens | TEM | iiiii000059,207 | 100.100.018 | oviececne BBTTT | e B8766 | s | v (58,766) MON... | ... 03/13/2012 | 12/11/2049
36828Q KP 0| GE CAP CMBS 2005-C1.....ccocvvvurrerrinnrinrrnenienirscesseinsseenssenesesnnns | eneee | oo | veversreeens | JFM | ecee....690,401 | ......100.902] .................680,879 | .................674,796 | .................680,608 |......... (7,883) MON...| ... 10/30/2012 | 06/10/2048
20173Q AB 7|GREENWICH CAP CMBS 2007-GG9 . (8,377) MON... 12/17/2012 | 03/10/2039
61754K AC 9 |MORGAN STANLEY CAP 2007-1Q14 . e | AFM | 431,773 ] .. 100565 | ............... 418,517 | ... 416,166 | .................429,553 | ......... (2,643) MON...| ... 07/19/2012 | 04/15/2049
61755B AC  8[MSC 2007 - HQ12 A2......oovvmrirrercerseinsiisesieseseessesssissessesssessssensns | ceveeee e [ IFM | eee...648,929 L. 101413 ..............639,125 | ................630,220 | .................636,722 |......... (6,676) MON... | ... 03/12/2012 | 04/12/2049
61760V AQ 6 [MSC 2012 - C4A AS.....oiiiiiriirieieeieseesseise et | criees | [ IFM | 1,002,265 | .......99.2421 ................992,424 | ..............1,000,000 | .............1,001,707 |......... (324) MON...| ... 03/28/2012 | 03/15/2022
90269G AE 1 [UBSCM 2012-C1 AS.....cooviviirirrireiiirieniesieniesesssessssessssessesensseses. | covees | [ IFM | i 1,014,964 | ...100.792] ............ 1,007,919 | .............1,000,000 | .............1,012,629 |......... (1,435) MON... 05/08/2012 | 05/10/2045
92978Y AB 6 WBCMT 2007-C32 A2.....ccooiiumirsiressnisnemsenssssesssnsssssssnssenssssssssssssssssns | seseee . ) ....328,326 ...339,185 (4,095) MON... | ... 06/25/2012 | 06/15/2049
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX . 6,492,777 | .. 6,457,352 | ... 6,490,432 | .... (86,176) 0 0 XXX | . ..31,751 317,419 ... XKoo [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 0.0, S [ 102,847,544 | ............ 98,549,561 | .......... 100,092,728 | ..o 0 (265,632) 0 0 XXX | e 1,113,735 | oo 4,347,770 | ..... XXXeoooe [ oo XXX......
Totals
7799999. Total - ISSUET OBIIGAHONS. .......vveuivereserisiesrrissiri st | enessneies 138,146,265 | ... XXX.oovwe | ovvris 141,691,884 | .......... 134,715,777 | wovvvenes 137,122,782 | oo 0 (237,054) 0 0 |. XXXt XXX XXX | e 1,809,364 | ......... 6,411,712 |..... XXX oo [ o XXX......
7899999. Total - Residential Mortgage-Backed Securitie: . 35,757,877 | ... XXXeooovors | v 35,403,888 | ............ 34,882,821 | ..ot 35,887,415 76,212 0 0 .. XXXt XXX XXX | e 167,409 | .......1,260,438 | ... XXX oo [ o XXX......
7999999. Total - Commercial Mortgage-Backed SECUMHES.........vwriiiriieiiierisiiisissississis s ensnes ....6,581,524 | ... XXX........ . ..6,492,777 .6,457,352 ....6,490,432 (86,176) 0 0 |..XXX........ XXX XXX [ 31,751 317,419 XXX.oo | o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . | ...1,970,195 | .. XXX........ . 2,132,181 | .. .1,960,000 | ..............1,966,504 | .... (948) 0 0 .. XXXt XXX XXX | e 26,766 | oo 102,347 | XXX oo [ XXX......
8399999, Grand TOtal - BONGS............cvuuurermierieiciieiieees ettt ennin | aresisenas 182,455,860 | ... XXX .oovvs | ovrris 185,720,729 | .......... 178,015,950 | ....ceue. 181,467,133 | oo 0 (247,965) 0 0 |..XXX....... XXX XXX | 2,035,289 | .........8,091,916 | ..... XXXevooos [ o XXX......
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Annual Statement for the year 2013 of the  UUNite@d Transportation Union Insurance Association

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other- Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than- Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
064058 20 9|BANK NEW YORK MELLON CORP.......cccosveuerrmmrirmeriierinns | eevvene | ene | woeees 10,000.000 250,000 250,000 12,986 P2LFE... | 09/19/2012
49446R 77 8| KIMCO RLTY CORP.......ovvmririrrererreiernsisseenssssssessssnenes | oveinns | veve | voveens 10,000.000 247,700 247,700 13,750 P2LFE... | 08/08/2012
693475 85 7|PNC FINL SVCS GROUP INC......ccevvuirieririerenineinserirnnnnns | vevrene | ene | weveees 15,000.000 25.00 375,000 375,000 22,969 P2LFE... | 04/24/2012
74460W 80 0| PUBLIC STORAGE.........coccomimiiiimiireiinieiennsienssisseensnenes | eovenies [ eee | erveees 20,000.000 500,000 500,000 26,875 P1LFE... | 09/20/2012
857477 50 9|STATE STREET CORP 5.25% PFD [P FSURRTORN VPR IR 10,000.000 250,000 250,000 13,124 P2LFE... | 08/14/2012
902973 83 3| US BANCORP 6.5% PFD VAR......cooomrumerieriseinerinseinennnns | cevvene | ene | woveees 10,000.000 291,100 291,100 16,250 P2LFE... | 08/08/2012
902973 79 1|US BANCORP DEL.... ....10,000.000 250,000 ..250,000 P2LFE... | 05/02/2013
929043 60 2|VORNADO RLTY L P..ccvvvriiiririirerinirerieeiseessnissnsenins | vevivene | eee | weveees 15,000.000 25.00 369,228 369,000 B2 | e | B2 [, RP2UFE | 11/06/2009
949746 72 1|WELLS FARGO & CONEW.......cooiiiiiniiiniiieniisnissiisssisniens | cvvenes o 10,000.000 250,000 . 250,000 | ..vvoviinniinrinniinnes | e 13,702 [ | e | | s | s 0 P2LFE... | 11/20/2012
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).... 2,783,028 |...XXX..... ...2,782,800 18,102 155,017 B2 | e (| (V2 I 0 .. XXX | XXX
8999999. TOtAl = PTEEITEA SOCKS. ... cvvuveieecitete et snnins | aeniiesiseees 2,783,028 | .. XXX..oo. | v 2,433,900 | oo, 2,782,800 18,102 155,017 B2 | e, (V] [P (s [ 0 |.XXX.... [ ..XXX.......




Annual Statement for the year 2013 of the  UUNite@d Transportation Union Insurance Association

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other-Than- Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CUsIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B/A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
04314H 10 5| ARTISAN PTRNS FDS INC......coverrrimimiinerieeinisssesessssssessesssssssesssssssns | coeeens 28,231.135 ..836,206 | ......... 29.620 | oo 836,206 | ....ovovverrnnenn 720,741 [, 115,465 115,465 | oo [ 08/15/2013
74439V 80 0 |PRUDENTIAL INVT PORTFOLIOS INC.....coviivriiniirneiieiseiseiiseiseesseniseens | evien 67,684.061 688,347 | ........ 10170 | v 688,347 | ..covvvvierr.686,997 | ..o 7,324 1,350 [ v | e 1,350 [ v [ 12/03/2013
922040 10 0| VANGUARD INSTL INDEX FD.....coovririiiiiinimiinienessissnissssssensensssessensssneens | sevenees 63,743.201 10,790,449 | ....... 169.280 10,790,449 | .ovvovviiienren . 9,746,778 | v 105,959 ...1,043,671 12/30/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............ccovorrreiririsieiieisissnsscieisscsssisssnens | coeereissianiennes 12,315,002 |....... XXX....... 12,315,002 0 113,284 ...1,160,487 XXX XXX
Common Stocks - Mutual Funds
197199 40 9| Columbia Acom Fund CI Z..... 0.001 0 0 0 06/06/2013
256206 10 3 {Dodge & COX Intl SLOCK FUNG...........corrreverieisririereiiseesesissseessssssesssssseses | e 55,069.935 2,370,210 37,648 456,116 456,116 12/24/2013
411511 30 6| Harbor International INSt.............c.ccrererriieireineeerseseessesssesenienes | cerenens 31,172.706 2,213,574 45,603 273,416 273,416 12/18/2013
626127 49 2| Munder Veracity Small Cap Value Y 27,678.839 ..868,839 1,586 251,144 251,144 12/30/2013
683974 50 5| Oppenheimer Developing MKES FAS Cl...........ccuriiieriererneeiseinsiieiinsisenens | covvees 22,732.111 ..853,818 3,683 | .o | e 60,466 | ..o | s 60,466 12/10/2013
722005 62 6| Pimco All ASSEt FUND = INSH........vvuivirriciierisieieeise s nieseseesssnines | ovvennee [ e | eeerneenns 193,033.739 | oo 2,331,848 124,892 (92,898) [ ..ovvrerrrereirerienes | s (92,898) 12/31/2013
693390 87 4|Pimco Global Bond Fund 65,039.679 ..604,219 14,698 (46,749) [ ..o | e (46,749) | . 12/02/2013
922908 44 7|Vanguard Mid Cap INdeX = SIgN........ciremimiiiminmniniesenissessensensesessnssnees | sereens 38,652.497 1,661,284 19,256 412,826 412,826 1212412013
1| 9299999. Total - Common Stocks - Mutual Funds. .10,903,791 0 247,366 | ..ooovvveverereni0 | 1,314,321 | oo 0 [ s 1,314,321
3 9799999. Total - Common Stock.. 23,218,793 23,218,793 20,450,254 0 360,650 2,474,807 0 2,474,807
9899999. Total CommON aNd Prefermed STOCK.......... it .26,001,822 25,652,693 | ..oovvrviirnnns 23,233,054 18,102 515,667 2,474,807 0 2,474,870

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2013 of the  UUNite@d Transportation Union Insurance Association

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. Government
3128P7 X9 9|FHLMC PC GOLD CASH 20.......ceurveirirerirreieissiieriesiesesssissssesiessssssenssssssesses | sevesesesnsiens 01/22/2013 [ JP MOTFGAN.......ouvvreirreirrieiieriesiiesisesisses it | sevssenessesns 3,095,391 3,000,000
312946 N9 3|FHLMC PC GOLD COMB 30 05/13/2013 | MLPFS Inc 1,215,982 1,114,940
31417E SS 1 |FNMA PASS-THRU LNG 30 YEAR. 02/19/2013 | MLPFS Inc 987,228 .996,257
31417F ML 9|FNMA PASS-THRU LNG 30 YEAR......... 03/15/2013 | First Tennessee 1,161,486 1,244,728
912810 FT  0|US Treasury 4 1/2....ccccoucnsienernnninnniissensenns 11/25/2013 | GOlAMAN SACNS. ... vvurrsereerisseissies sttt | basnsssnsannes 1,924,425 1,710,000
0599999. Total - Bonds - U.S. Government 8,384,512 8,065,924
Bonds - U.S. Special Revenue and Special A t
052451 AP 6 [AUSTIN TEX RENT CAR SPL FAC RE 02/21/2013 | Wells Fargo.........cocvvevvrnererrneenenns 300,000 .300,000
45201L VF  9|ILLINOIS HSG DEV AUTH. 05/09/2013 | Samuel A Ramirez and Co 500,000 .500,000
91412G_ QL 2 |UNIVERSITY CALIF REVS FOR PREV. 03/14/2013 [ J.P. Morgan..........cccocvvnnes 300,000 .300,000
3199999. Total - Bonds - U.S. Special ReVENUE AT SPECIal ASSESSMENES. .........u.uiiuuiiiuiiissisieresitisesisstissssssess e e s sssesssene et fes bbb f kbbbt 1,100,000 1,100,000 0
Bonds - Industrial and Miscellaneous
25243Y AU 3| DIAGEOQ CAP PLC.......oiiiiiiiieiiiisierissiesssisisssssss s esssssssssessssssssssssessssssssens | nessessssssonsns 04/24/2013 | GOIAMAN SACNS.........veivrirriririerieissesie s srensnes | sebsessansenes 498,775 | oo 500,000
00037B AC 6 [ABB FIN USAINC......ccoviumrieriieieriieiseisessssisessesessssessesssseninenes 11/25/2013 [ MLPFS INC....ouvvviierieriiceieeteisise sttt 582,876 .630,000
00287Y AC 3[ABBVIEINC......cccconuvumnen. 01/29/2013 | BNY Capital Markets Inc 501,980 .500,000
001192 AH B8 AGL CAP CORP........ovvuuiiiiiiiieeieristiississsiesiess s esessssses | sevesnsesssnens 1112512013 | MLPFS INC....ouvvviieeiiriiiieiceiieiietisssiess st sesnees | eesssneninenes 672,030 600,000
037833 AK 6|APPLE INC.......ccovvvrrrrrnnee 05/03/2013 | Goldman Sachs 499,335 .500,000
052451 AR 2|AUSTIN TEX RENT CAR SPL FAC RE 04/30/2013 | BBT Capital Market 843,200 800,000 [ vvvovereiriiiieiereeee i 9,200
06051G EU 9 [ BANK AMER CORP........cooirmmiimirierieriseesssessssse s ssessssss s ssssssesssns | soeesssesssasens 04/23/2013 [ VARIOUS.......cccourieerirrirsesseesseisssiesiesesessssssssse st sssssssssnsssssnsnss. | sesssesssssenns 1,001,890 1,000,000 [ .oooverrereereeerierieeeeeseessereries 5,408
166764 AH 3| CHEVRON CORP NEW.. 06/20/2013 | national financial SErV............c.coowuereeernrienrenrirenes 990,950 1,000,000 89
172967 GL 9| CITIGROUP INC......ouriiuiiriiicrirrieiiesiessiesisesis s .... | 04/23/2013 | BNY Capital Markets Inc. B17,420 | ..o 500,000 [ ..oovverrirrerreirierieniereeeenies 3,094
3137EA DK 2| FEDERAL HOME LN MTG CORP.........ccotvurureiinrirsireisssissssessesisssssssisssssssssesssssssnns | sosessnssssnsens 02/15/2013 | Scotia Capital (USA) INC.......cuurerrririieiieeiseiseesssisssiessseisessssssssssesssessssessnnes | sessseessssesns 991,310 1,000,000 486
3137AT RW 4 |FHLMC REMIC SERIES K-020 05/03/2013 | Morgan Stanley. 2,036,250 2,000,000 923
38141G RD 8 GOLDMAN SACHS GROUP INC........cvvuivimrimremrieisiesiensesesesssesssessensesssessssssssssnens 01/24/2013 | RBC Capital Mkts. 498,630 | .vovveriererieireeren e 500,000 101
565849 AK 2| MARATHON OIL CORP.....coouiiriiririinnetie st eesss e isess s ssssesssessssssseisnss | nevesssesseinns 02/14/2013 | MitSUDISNT SECUMHIES.........cveoeeeeieeiereiiciieie ettt ssinsnsas | sessseeisseenas 1,456,200 1,500,000 12,250
713448 CG 1|PEPSICO INC.......cccovevrrrirnnne 02/28/2013 [ JP MOTGAN.....couvvveererneirriseeseieseesieessesssesessesess st 999,040 1,000,000
717081 DH 3| PFIZER INC....ooiiiriiiciieie ettt nsenen .... | 06/05/2013 | Goldman Sachs................ 498,405 | ..o 500,000
74456Q BC 9 |PUBLIC SVC ELEC GAS COMTN BE.......coviiiiriieieinirseieiesisisesssssissssesssssssesssssnens | vessessssisenens 05/07/2013 | MitSUDISNI SECUMIHIES........cvovvveieciieiieieicieisie et ssssnes | cressesnsnnas 996,810 1,000,000
760759 AP 5|REPUBLIC SVCS INC........cocoonvrerrrrerinnes 12/24/2013 | Stifel Nicolaus 610,313 625,000 [ ooooeereenriie s 1,418
857477 AL 7|STATE STRCORP............ 05/08/2013 | MLPFS Inc 499,190 .500,000
B5771P AQ 5[ STATOIL ASA. ..ottt sssenes | seentsenssesens 1112512013 [ VARIOUS........ooviiiiieirierierteesessesie et ensens | sonssseninenes 874,497 | oo 880,000 [ ..eoverrerrerereieerieriereseei s 1,995
912810 FB 9|UNITED STATES TREAS BDS.. 11/25/2013 | Goldman Sachs................ 1,943,047 1,470,000 [ oooveveereireieneieeiee e 2,487
91324P BZ 4 |UNITEDHEALTH GROUP INC.. 02/21/2013 | MOGan StaNIBY..........cccuvveiiireiiiiiieiiieeiiessiesiesessesessssssessesesseens 986,560 1,000,000 458
748149 AG 6|QUEBEC PROV CDA 02/13/2013 | National Bank of Canada................ 995,900 1,000,000
78011D AC 8| ROYAL BK CDA 02/27/2013 | CIBC World Markets 999,950 1,000,000 ..5,267
3899999. Total - Bonds - Industrial and Miscellaneous............ 20,494,552 | .o 20,005,000 54,392
8399997. TOtal = BONAS = PAIM 3.ttt 29,979,064 | ..o s 29,170,924 83,981
8399998. Total - Bonds - Summary Item from Part 5... 2,531,250 2,500,000
8399999. Total - Bonds 32,510,314 | oo 31,670,924
Preferred Stocks - Industrial and Miscellaneous
902973 79 1|US BANCORP DEL Morgan Stanley 10,000.000 250,000
8499999, Total - Preferred Stocks - Industrial and Miscellaneous 250,000 0
8999997. Total - Preferred Stocks - Part 3. 250,000 0
8999999, Total - Preferred Stocks 250,000 0
Common Stocks - Industrial and Miscellaneous
04314H 10 5| ARTISAN PTRNS FDS INC......coirumirmmimreererinsisensssssesssesssssesesssssssessesssesssssessssssnenens | ................ | 08/15/2013 | national financial SEMV............cewereeereereeenernerienes 28,231.135 720,741 | oo XXX
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Annual Statement for the year 2013 of the  UUNite@d Transportation Union Insurance Association

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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

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

74439V 80 0 [PRUDENTIAL INVT PORTFOLIOS INC......oouiiiuiermiineineiseeieeisessssisseesesssssssessesessenas 12/03/2013 | VARIOUS.................. 67,684.061 686,997

922040 10 0|VANGUARD INSTL INDEX FD..... 12/30/2013 | Direct from Issuer. 63,743.201 9,746,778
9099999. Total - Common Stocks - INAUSHIAl ANA MISCEIANEOUS. ...ttt ser s eef e e 1 eeE s R8s 11,154,516 0

Common Stocks - Mutual Funds

197199 40 9| Columbia ACOMN FUNA Cl Z........oooiriiiieriiieeenee e sssssssesnenns | cesensernsinns 06/06/2013 | Dividend REINVESIMENL..........ccvuriiiiriiieieisriesirsesee s siesnssesiensnines | ceeevenes 254.204 8,432

256206 10 3|Dodge & Cox Intl Stock Fund 12/24/2013 | VENDOR CODE 000 NOT IN TA......otiiiiimrierireiserissisessessseesessssissssesssssssees | sesseenns 900.026 37,648

411511 30 6 |Harbor International Inst 12/18/2013 | VENDOR CODE 000 NOT IN TA 674.408 45,603

626127 49 2| Munder Veracity Small Cap Value Y 12/30/2013 | Dividend ReINVESIMENL............cuiiieieririeieiriescee et eeees 1,586

683974 50 5| Oppenheimer Developing Mkts Fds Cl 12/10/2013 | Dividend ReINVESIMENL...........coveiriiiriieieieieceie et ssssessesens | cevenenns 208.238 7,719

722005 62 6|Pimco All Asset Fund - Instl 12/31/2013 | Dividend Reinvestment.. 10,215.497 124,892

693390 87 4|Pimco Global Bond Fund.... 12/02/2013 | Dividend REINVESIMENE............cvvuiviirreiieireiisetiee ittt ssssssisssss | seseessesssesssseesssssssssesssesssesens 1,539.726 14,698

922908 44 7|Vanguard Mid Cap Index - Sign 12/24/2013 | Dividend REINVESIMENLE.........coiiiiiiiiiiiiinisiissiissiisi i esesssnssnies | cesnesns 454.769 19,256
9299999, Total - Common Stocks - Mutual Funds 259,835 0
9799997. Total - Common Stocks - Part 3............cccovvevviveverereirieieinans 11,414,350 0
9799998. Total - Common Stocks - Summary Item from Part 5...........cccooeenee 5,168,365
9799999. TOtAl = COMMON SHOCKS. ..ottt ettt 16,582,716 0
9899999. Total - Preferred and COMMON SHOCKS. ... ...ttt es etttk 4 & 8E8 bR E 8Lkttt 16,832,716 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccccuiiucieieiiiiieice ettt ettt ettt s st e s s et ebsssstebeseae e4ebebsssssesssesesesasseses e s ebebesss s et es et et e b s se s e b s et et e b s ae b e b s sn b et s esaebesns et es s naebenas 49,343,029 87,824
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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
3128P7 X9 9|FHLMC PC GOLD CASH 20.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 152,529 | ..ccoveeee 152,529 | oo 157,379 (4,850) | ..oovvvrevrrrieens | eerirenreenn 152,529 [ o [ |0 | e 1,792 {01/01/2033.
312928 AQ 3|FHLMCPC GOLD CASH 30.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 104,533 | ........... 104,533 | oo 109,058 (4,557) | coovverreervrinens | verrrnrnnen 104,833 [ e [ |0 | s 1,425 | 10/01/2042.
31292S AU 4 |FHLMC PC GOLD CASH 30.... ... 12116/2013. | PRINCIPAL RECEIPT.......coovvvvres [ cerrveerernsiisisnisenins | evvveinns 123734 | e 123,734 | e 129,786 (8,118) | oo | e 123,734 | s [ [0 | e 1,793 | 12/01/2042.
312946 N9 3|FHLMC PC GOLD COMB 3| ... | 12/16/2013. | PRINCIPAL RECEIPT 129,169 | .. .129,169 .140,875 ...(11,706) 03/01/2041.
3132HM K2 6|FHLMC PC GOLD PC 30YR.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 140,191 | oo 140,191 | v 146,631 (6,525) 09/01/2042.
3138MQ HN 6|FNMA PASS-THRU INT 15 YEAR 1.1 01/25/2013. | VARIOUS.........ovveirrmrimerreriririnns | e | e 2,085,210 | ........ 2,000,000 | ........ 2,091,562 (1,816) 12/01/2027.
31417E SS 1|FNMAPASS-THRU LNG 30 YEAR... wee | - | 12/26/2013. | PRINCIPAL RECEIPT. 363 01/01/2043.
31417F ML 9| FNMA PASS-THRU LNG 30 YEAR........cccovvrevrnne ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,628 01/01/2043.
36202D AG 6|G2 2707 ... | 12/20/2013. | PRINCIPAL RECEIPT 7,321 01/20/2014.
36202D YY 1| GNMA 11 POOI 3427 ... .. | 12/20/2013. | PRINCIPAL RECEIPT.... 1,459 08/20/2033.
36290S 5M 9| GNMA Il Pool 616552 ... | 12/20/2013. | PRINCIPAL RECEIPT.... (4,853) 08/20/2034.
36225A KR 0 |GNMA PASS-THRU 780304.... ... | 12/16/2013. | PRINCIPAL RECEIPT.....cooovvvnvrirne [ cormerrnerrncinniinninns | crrerernenn88,811 | 88,811 | 100102,132 | 99,117 | e | v (10,308) | +.vvveverecereerns [ errererens (10,306) 07/15/2021.
36225B 4C 9| GNMA PASS-THRU 781719 ... | 12/16/2013. | PRINCIPAL RECEIPT.....coovvevereres [ eevrerevereeeiereens | cveeeenenn 98,714 | 198,714 | 103,804 | 103,821 | e | e (5,107) (5,107) 02/15/2034.
36202F YA 8| GNMA PASS-THRU M SINGLE FAMILY. ... | 04/20/2013. | VARIOUS..........oovverreerrerrserssereans | coverrieeivesissiessiins | e 1,496,781 | .......1,388,752 | ........1,547,156 | ..........1,549,259 | .....ccocoovmvrmvs | wrrrrenns (30,532) | ..vvvvereererrns [ i (30,532) 10/20/2041.
911759 GL 6|Housing Urban Development...........cc.ccccoveviiiennncn. .| 08/01/2013. | Undefined 55,000 | ..cccc0.en.55,000 | .oveiii52,525 | oo 53,558 132 132 08/01/2018.
912828 SF 8|US Treasury ... | 04/30/2013. | Morgan Stanley...........coccveenreenees | wovvrvverirerirneneenns | v 104,406 | ...........100,000 | ...ccccee.98,531 | 1o 98,633 | oo [ e 44 44 02/15/2022.
912828 PX 2|US Treasury 3 5/8.... . | 05/29/2013. | Wells Fargo 570,664 500,000 517,422 | ... ..514,851 |.. (661) (661) 02/15/2021.
0599999. Total - BONdS = U.S. GOVEIMMENL. .....ruuiviiiiisiitierssisstesersssissesss s ssessrsss etesesssss s sss s st sas s s ens st sensenssssensanssssenes | eosssns 5,370,047 | ........ 5,101,737 | ........ 5419,075 | ........... 5,050,828 | .....ccoovvrennce. 0 [ (76,085) [ ..ooovereriniann (U] P (76,085) | ..o [ 05,335,410 |0 | 0034637 | L......34,637 | .......67,386 |..... XXX......
Bonds - U.S. States, Territories and P ns
172254 BX 1| CINCINNATI ECON......coomiriiirriiniirneiiseirseiissins e | 11101/2013. | Call. oo [ v | s 400,000 | ........... 400,000 | ........... 393,720 544 544 11/01/2018.
680616 UG 2| OLENTANGY LOC SCH DIST OHIO  SCH........... ... 1 01/30/2013. | Cantor Fitzgerald 344,526 300,000 305,043 (54) (54) 12/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............ccccvciiiiiis  coreiereieieieeeeeeteeeteteeeeeeeeeiesevesaeesesesesesesseenesesesenenas | ceeeninaes 744526 | ... 700,000 | ........... 698,763 | .............699,052 | .................. 0 490 0 490 [0 | oi..699,542 | 00| 44984 | L. 44,984 | L....24345 | ... XXX......
Bonds - U.S. Special Revenue and Special A t
13063A 7G 3| CALIFORNIA ST. ... | 11/20/2013. | BB&T Securities, LLC.........ccovvrenee [ coverrrerirnceneriiniiins | e 1,178,700 | ........ 1,000,000 | ........ 1,204,400 | ........... 1,198,822 | oo | veeen(23,923) [ o | e (23,923) 10/01/2019.
3133XH K6 8|FEDERAL HOME LN BKS........ccovvvirerniriininiiens .1 03/22/12013. [ VARIOUS.........coviiiiierinieninniiciinns [ eriveierissiesinninenns | e 1,742,577 | .......1,500,000 | ........ 1,659,615 (2,655) 10/19/2016.
3128M4 JF 1|FG G02662........ ... | 12/16/2013. | PRINCIPAL RECEIPT (3,314) 07/01/2034.
31292H NC 4| FGC 01287.....coiereieiiciieeineeississessesiseisensnenens ..| 12/16/2013. | PRINCIPAL RECEIPT.... (590) 01/01/2032.
3128M7 VT 0|FGG05726........ ... | 12/16/2013. | PRINCIPAL RECEIPT (9,567) 08/01/2039.
3137EA CA 5|FHLMC 33/4 ... | 03/22/2013. | VARIOUS 195 03/27/2019.
312935 H8 5|FHLMC PC AB8-8355.... .1 12/16/2013. | PRINCIPAL RECEIPT.......ccovvvires [ cerreerererineerennnene | vernnnnn 198,562 | e 198,562 (2,042) 09/01/2039.
3128M7 LX 2|FHLMCPC 5442... ... | 12/16/2013. | PRINCIPAL RECEIPT ...80,291 ...80,291 (8,919) 07/01/2032.
3128M8 3G 7|FHLMCPC G06799 GOLD COMB 30.... ... | 12/16/2013. | PRINCIPAL RECEIPT.... 321,472 321,472 (7,515) 11/01/2041.
3138EB  PJ 8|FN AKBT24.........covvvvriiriceiereseeiesieriesieseseeens .. | 12/26/2013. | PRINCIPAL RECEIPT.... ...64,051 (1,382) 03/01/2042.
31371K Y7 0|FN 254634 ... | 12/26/2013. | PRINCIPAL RECEIPT.... ...48,555 (110) 02/01/2023.
31383S TH 3|FN 511852 ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,934 (67) 07/01/2029.
31402C U6 7|FN 725205 ... | 12/26/2013. | PRINCIPAL RECEIPT 130,983 130,983 7 03/01/2034.
31404V TS 7|FN 780061 ... | 12/26/2013. | PRINCIPAL RECEIPT.... 139,539 139,539 115 05/01/2034.
31407F GC 8|FN 829195 ... | 12/26/2013. | PRINCIPAL RECEIPT.......ovvvreverne [ o | cvvreverenns 54,051 | ..oovoonee. 54,051 1,704 07/01/2035.
31408F GA 1|FN 849893 ... | 12/26/2013. | PRINCIPAL RECEIPT.... 7,035 7,035 348 11/01/2023.
31408G Y2 7|FN 851329 ... | 12/26/2013. | PRINCIPAL RECEIPT.... 82,753 | .o 82,753 951 02/01/2036.
31419A KZ  9[FN POOI AEDB1 ..o .| 12/26/2013. | PRINCIPAL RECEIPT.... 236,074 236,074 236,296 (197) (197) 08/01/2040.
31371K 7E 5|FNMAPASS-THRU 254793.......cccconmrirmnriniirnniins .1 12/26/2013. | PRINCIPAL RECEIPT......coovivireier | covrrerieeineninneinnnns | evereeeins 181,012 | v 181,012 | v 181,465 (431) (431) 07/01/2033.
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31381D 2J 3|FNMAPASS-THRU 458077......c.ccooemrrvrmerinrineinns ... | 12/26/2013. | PRINCIPAL RECEIPT.....coovvirevirns [ e | cvverireeens 70,051 | oo 70,051 | oo 76,005 | oo 75,575 (5,524) | coovererrneinens | v 70,051 08/15/2027.
31385 DJ 4 |FNMA PASS-THRU 545605.. ... | 12/26/2013. | PRINCIPAL RECEIPT.... 58,915 58,915 ...64,641 (5,725) 58,915 05/01/2032.
31403D T8 2|FNMAPASS-THRU 745875.. ... | 12/26/2013. | PRINCIPAL RECEIPT.....ccovvvnerree [ v | e 199,940 | ...........199,940 214,650 | | e (14710) | s [ e (14,710) | covvoeerrirei [ e 199,940 09/01/2036.
31403U PF 2|FNMAPASS-THRU 758322.......ccccccmvivvireieriniinns ... | 12/26/2013. | PRINCIPAL RECEIPT.......ocvovvvvres [ cvrrveerernsiisirsnnerins | cevvveinns 124,506 | ........... 124,506 | ...........130,050 | ..ccoovvenne 130,089 (5,584) | ..oovorrrcierinnes | e 124,506 12/01/2033.
31417 NH 9|FNMA PASS-THRU AC0391. 1. | 02/25/2013. | VARIOUS.........oovvrerermrrnererinseines | crverreeerneensnisenins | e 1,190,633 | i 1,113,608 | ........ 1,124,745 ..1,124,583 (1,206) .1,123,377 07/01/2039.
31416C FS 0|FNMA PASS-THRU 995777.... ... | 12/26/2013. | PRINCIPAL RECEIPT.....coovvvvnvires [ e v 135,645 | L 135,645 | .ocvvvne 147,514 147,524 | oo | oo (11,879) [ | e (11,879) | evoeevvinns [ e 135,645 04/01/2033.
3128X6 F5 0 [Freddie Mac.......cocoviveriererciienniserierieeeens ... | 02/07/2013. | CALLED @ 100.0000000..........ccoe. | coorerererermrerrrinnins | woenens 1,461,000 | ........ 1,461,000 | ........ 1,481,089 | ...cccooee. 1,462,066 (1,086) | ..o | cevererinns 1,461,000 02/07/2028.
373541 2H 3|GEORGIA MUN ELEC AUTH PWR REV. ... | 11/20/2013. | BNY/Suntrust Capital Mark 523,500 500,000 548,595 .546,534 (4,025) .542,509 01/01/2022.
60415N E7 3| MNSHSG 6.51 .| ... | 12/02/2013. | VARIOUS 25,000 | .covreenee 25,000 | .oovrrnnee 25,750 ..25292 |.. (41) ..25,252 01/01/2032.
64970M XL 2|New York NY City Hsg Dev COrp.........coceeerrrevenenes ... | 11/01/2013. | CALLED @ 100.0000000.........ccecv | worrrrrereererncerneennns | worerieens 100,000 | ...cvvveee 100,000 | vovvvrneee 100,000 | .ovvvrerenne 100,000 | .. (V1 RO ISR 100,000 11/01/2017.
64970M ZS 5|NY Hsg Dev Corp o | 11/01/2013. [ VARIOUS.....c.ooviiiiniiciniineinnns | e | eveneinns 140,000 | ........... 140,000 | ..oooeveeee 145,600 143132 |.. 184 184 143,316 05/01/2017.
70914P PF 3 |PA State Build America Bonds.............ccoucenrveninenee ... | 05/07/2013. | Baird, Robert W & Co........cccovvvurenee 932,400 800,000 906,392 900,330 | ..ovverrrerienin | e (4,243) (4,243) 896,087 07/15/2021.
93730P AG 1|Wa St Biomed Res ... | 02/15/2013. | RBC Capital MKES..........cooooerreerreens | coeerriieriercesiceniees | v 1,173,640 | ....... 1,000,000 | ........ 1,000,000 | ..cooveeee 1,000,000 |.. (V1 IR R 1,000,000 07/01/2019.
3199999, Total - Bonds - U.S. Special Revenue and Special A t: s e | 11,633,181 | ...... 10,708,654 | ...... 11,334,166 | ......... 11,223,783 | oo 0 [ (111,236) | cvoovvevrrrirns 0 [ (111,236) | .oooveerenes (U 11,112,547 | ..............0 | ......520,633 | .......520,633 | .....308,775 |..... XXX......
Bonds - Industrial and Miscell: us
010392 EW 4 | ALABAMA PWR CO......oovvvrereiririnieieireieseieieens ... | 02/14/2013. | Morgan Stanley..........coueeevererinies [ cervveerernnissessnerins | vevvveinns 775,726 | .......... 670,000 | ........... 724,036 | ...ocovnee 701,849 (842) [ v [ v 701,007 02/01/2017.
0258M0 CW 7| AMERICAN EXPRESS CR CORP MTNBE. oo | 05/02/2013. | MATURITY...oorvirrirrereennninerienes | e | eoveeens 1,000,000 | ........ 1,000,000 | ........ 1,052,380 21,013,040 | e | e (13,040) [ o | e (13,040) | vvvovvrirnnne ..1,000,000 05/02/2013.
039483 AY 8| Archer Daniels .| ... | 11/20/2013. | BNY Capital Markets Inc................. 574,260 500,000 583,480 560,093 (9,598) 550,496 03/15/2018.
05947U W8 7|BACM 2005-4 A3 ... 1 12110/2013. | PRINCIPAL RECEIPT.......ocovivvres [ cvrrreererrvniinirsninenins | evvveinns 155,606 | ... 155,606 156,965 (1,359) 155,606 07/10/2045.
06051G DY 2|BANK OF AMERICA FDG CORP.... ... | 01/24/2013. | national financial serv. 539,920 500,000 517,271 (792) 516,479 05/15/2014.
06050T JZ 6|Bank of America NA. oo | 04129/2013. [ MerTill LYNCh. ... [ e | evieind 622,215 | ........... 500,000 506,035 2 506,033 10/15/2036.
071813 BD 0|Baxter International Inc ... | 01/08/2013. | Southwest Securities 516,120 500,000 2 499,761 ..16,359 01/15/2017.
07388Y AB 8|BEAR STEARNS CMBS 2007-PWR16 ... | 12/13/2013. | PRINCIPAL RECEIPT.... ...497,656 | ..........497,656 | .. 517,871 (20,214) 497,656 . 06/11/2040.
073902 PN 2|BEAR STEARNS COS INC ... | 04/29/2013. | Southwest Securities 569,265 500,000 507,435 504,474 (355) 504,119 ..65,146 01/22/2017.
12513X AB 8|CD 2006-CD2 MTG TR ... | 12/02/2013. | PRINCIPAL RECEIPT.....ccoovvvveriree [ e | s 153,874 | ...ccoouuee 153,874 | .o 156,326 156,630 (2,756) 153,874 01/18/2046.
12513Y AC 4|CD 2007 - CD4 A2B. ...| 10/11/2013. | PRINCIPAL RECEIPT. . 302,320 302,320 304,587 .302,320 |.. 0 .302,320 0 12/11/2049.
172967 EY 3|Citigroup Inc ... | 09/16/2013. | tender offer. 258,915 246,000 261,011 255,612 | ..o | e (4,150) (4,150) 251,462 7,453 | .. 08/12/2014.
209111 EP 4| CON EdISON......coouireriiririreireiieseineeseeiseisesissinees ... | 02/14/2013. | Morgan Stanley...........coceeeeemeeenees [ wovmeermerrnerinneineinns | e 691,620 | ........... 600,000 | ........... 598,296 599,195 |.. 0) (0) 599,195 92,425 | ......... 92,425 12/01/2016.
260003 AC 2|Dover Corp Denbentures.. . | ... | 04/23/2013. | KeyBank Cap Mkts 671,650 500,000 520,550 515,069 |.. (191) (191) 156,772 | .......156,772 06/01/2028.
337358 BH 7| First Union Corp ... | 04/17/2013. | Baird, Robert W & CO.......ccoevrvervns | cerervereerenrerisnens | o0 1,407,650 | ... 1,000,000 | ........... 996,330 ..1,034,343 | .. (520) (520) 373,826 | ....... 373,826 08/01/2026.
36828Q KP 0|GE CAP CMBS 2005-C1.. ..112110/2013. | PRINCIPAL RECEIPT.......cccovrvires [ corveirervrnerernnene | vernnnn 830,495 | L 630,495 | .......... 645,075 643,291 | oo [ e (A1) ) [ (12,796) | cvvovvrcvrerrrines 630,495 06/10/2048.
36962G 3U 6 |General Elec Cap Corp.... .| ... 03/12/2013. | Sumridge Partners cernernnnnnennenneens | e 1,183,060 | i 1,000,000 | ........ 1,004,345 .1,002,947 |.. (88) (88) v 1,002,859 05/01/2018.
38141G DQ 4 |Goldman Sachs Group INC.........cc.evereremeerreenneinnns ... | 01/24/2013. | Stifel Nicolaus.............ccoovrvrrrerneenne 500,000 519,455 | .............. 508,922 |.. (717) (L0 ) ORI RO 508,205 10/15/2013.
20173Q AB 7 |GREENWICH CAP CMBS 2007-GG9 ... | 12/12/2013. | PRINCIPAL RECEIPT.....coovvvreverne [ coverirerieriiceiini 160,909 | .ooouvvvvirirrens | e (5,183) (5,183) 155,727 03/10/2039.
428236 BN 2|HEWLETT PACKCO  2.350% 3/15/.. .| ...| 11/20/2013. | Wells Fargo R . . 650,055 |.. (25) (25) 650,029 03/15/2015.
437076 AT 9|Home Depot Inc weer | ... | 06/20/2013. | Southwest SECUrities...........c.cveies | cvvrrerereiiereeeiienens | e 1,090,840 | ........ 1,000,000 | ........ 1,010,505 | ........... 1,008,405 |.. (451) (451) [ oo [ v 1,007,954 09/15/2020.
45905U DJ 0| Intl Bk Recon & Develop v | 12/10/2013. | MATURITY...oovirirrireersninenienes | e | eoveeens 2,000,000 | ......... 2,000,000 | ........ 2,000,000 ..2,000,000 | .. 0 reenenennn:2,000,000 12/10/2013.
46632H AB 7|JP MORGAN CHASE 2007-LDP12. .| ... 112/17/2013. | PRINCIPAL RECEIPT........covvvrnvvne 288,329 288,329 295,897 297,572 | ovvevreerneins | e (9,244) (9,244) 288,329 02/15/2051.
605417 BZ 6| MisS POWET CO........coorvemrrrerirnerierienirenieriensniens .. | 11/21/2013. | GoldmMan Sachs.........c.ceverererneenens [ v | e 428,930 | ...ccoooue 500,000 | ........... 497,225 | ...ovoonnvs 497,232 | oo [ e 44 A4 | e | s 497,276 03/15/2042.
61754K AC 9|MORGAN STANLEY CAP 2007-1Q14 ... | 12/16/2013. | PRINCIPAL RECEIPT........ccccoeeene 267,463 267,463 277,492 277,764 | .o | v (10,302) | .vvvvercereerns [ v (10,302) | vvovevnrineinne 267,463 04/15/2049.
61945C AA 1|Mosaic Co . ... | 04/23/2013. | mitsubishi securities 533,950 500,000 | ........... 495,440 . 129 129 495,996 11/15/2021.
61755B AC  8|MSC 2007 - HQ12 A2.......ovvererrrrinerierieeiseensninns ... | 12/13/2013. | PRINCIPAL RECEIPT.....ccoovvvneriree [ e | e 170,710 | covevennee 170,710 | wovvvvrs 175,778 | o 174279 | oo | v (3,569) (GHSTo1e) RIS I 170,710 04/12/2049.
68268N AJ 2| ONEOK PARTNERS LP.....c.cocrirvririierieiiiiiinninns ... | 11/20/2013. | MLPFS Inc..... 939,010 | ........ 1,000,000 | ........ 1,002,085 | ........... 1,002,017 |.. (142) (R 7)) [T 1,001,875 10/01/2022.
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70109H AE 5| Parker-Hannifin Mtn Med Term Note............ccccc...... ... | 01/24/2013. | Cantor Fitzgerald ceerereneenne | e | e 624,040 | ........... 500,000 | ........... 491,245 | .oiiri496,329 | i | s 42 A2 | e | s 496,371 | oo | v 127,669 | ....... 127,669 07/15/2018.
828807 BM 8| Simon Prop Group LP.. ... | 05/15/2013. | Bony Capital Mks....... 545,050 500,000 A4T7,445 983 983 494,012 51,038 | ........ 51,038 06/15/2015.
87612E AV 8| Target Corp ... | 04/23/2013. | First Tennessee.. 566,745 500,000 | .. 498,565 | ...ooe0r 498,988 | ..o [ e 19 19 499,007 |.. 67,738 | ....ce.. 67,738 07/15/2020.
883556 AX 0| Thermo Fisher. ... | 01/30/2013. | JP Morgan 537,300 500,000 525110 | oo 522,682 (189) (189) [ v v 522,494 | ..o | e 14,807 | ......... 14,807 03/01/2021.
883556 AZ 5| Thermo Fisher ... | 01/30/2013. | national financial serv. 510,145 500,000 508,335 .507,307 (53) (53) .507,254 2,891 08/15/2021.
90783W AA 1| Union Pacific RR CO........occorivririeiirerirreineiniis ... 1 07/02/2013. | Sink PMT @ 100.0000000...........cc0 | corrrerermmireererinninne | vevveinnine 18,837 | v 18,837 | v 18,837 ...18,837 0 ...18,837 . ...0 07/02/2030.
92343V AV 6 | Verizon CommuNICations...............ceeureenerererirrennnns ... | 08/13/2013. | KGS Alpha Capital Markets............ 590,140 500,000 601,565 | ....covvvnee 577,063 | ..o | e (6,863) (6,863) [ ..oovvrrrrrrirnes | e 570,201 | oo | 019,939 | i 19,939 04/01/2019.
929227 ZC 3| WAMU 2002 - ART8 A.....ovvurvrrrrerireererississniens ... | 12/26/2013. | PRINCIPAL RECEIPT.... 1,286 1,286 1,276 . 9 9 1,286 .0 01/25/2033.
92978Y AB 6| WBCMT 2007-C32 A2 ... 1 12/16/2013. | PRINCIPAL RECEIPT......cocoviviirer [ connrrrersnissrsnnninne | covvennrnnend 60,853 | ............. 60,853 | .. ..62,488 | ..o 63,624 | ..o | s (2,772) (VAP T R 60,853 | .o | e . 0] .1,360 [ 06/15/2049.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ........uveurieriieririssisiriieriieies otissssssssssens st sssssensenes | eese 21,056,613 | ...... 19,369,154 | ...... 19,831,024 | ......... 19,738,923 [ .o 0] . (104,982) | ovovvvicrins (V) (104,982) | ..oovvvvrinn (U I 19,633,941 [ .o 0. 1,422,672 |..... 1,422,672 | ... 593,492 |..... XXX.oone
8399997. Total - BONAS = PAM 4. bbbttt | i 38,804,367 | ...... 35,879,545 | ...... 37,283,028 | ......... 36,712,585 [ oo 0| . (291,812) 0 (291,812) (U 36,781,440 | ..o, 0. 2,022,926 |..... 2,022,926 | ...... 993,998 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 s | e 2,467,564 | ... 2,500,000 | ........ 2,531,250 | oo [ | e [RN22:10) | R RN (31,250) 2,500,000 | .o | e (32,436) | ........ (32,436) | ........ 44,924 |..... XXX.ooo
8399999. TOHAI = BOMAS. ettt Rk £E LA AR Rt | sneaasd 41,271,931 | ...... 38,379,545 | ...... 39,814,278 | ......... 36,712,585 | oo 0] e (323,062) | ovovrreninans [V (323,062) | ..ooocveerinnn (V] 39,281,440 | ..ot 0. 1,990,490 |..... 1,990,490 | ..1,038,922 |..... XXX.ooo
Preferred Stocks - Industrial and Miscellaneous
48123W 20 9|JP Morgan Chase XXIV......ccccomemerimeeneriieenern ... | 05/08/2013. | Bank Of Nova Scotia..........c.coevereeer | covvenee 10,000.000 250,000 250,000 | ..coovrrrnee 250,000 (V1 [OPOURPORON VPR 250,000 | ..o | e | eevernennnend0 | s 8,928 |..... XXX......
98389B 88 6| XCEL ENERGY INC......ccoviviiiiiirirnrissienissrsnssneenes ... 1 05/31/2013. | CALLED @ 25.0000000........ccccvee | wovrene 10,000.000 250,000 257,000 | .ooovieen 256,974 4 [0 ) N R 256,970 | .o [ e (6,970) | e (6,970) | o 12,667 |..... XXX......
8499999, Total - Preferred Stocks - Industrial and Miscellaneous 500,000 .507,000 506,974 (4) 0 (4) 0. 506,970 |..ocooeen0 [ e (6,970) | ... (6,970) | ... 21,595 |..... XXX......
8999997. Total - Preferred Stocks - Part 4 . 500,000 |......... . .507,000 506,974 . (4) 0 (4) 0. 506,970 | ...ccccoeeeen0 | oo (6,970) | ... (6,970) | ..o 21,595 |..... XXX..ooo
8999999, Total - Preferred STOCKS...........cooviviieeiiieieceiee e eie ceistenieseseseesseseesssenes 500,000 | ..oo.e XXXeoirovrs | v 507,000 | ...coocvnnee 506,974 | ..o 0 4) 0 (4) 0 [ 506,970 | ..o [ i (6,970) | ... .(6,970) | ... 21,595 |..... XXX......
Common Stocks - Mutual Funds
197199 40 9| Columbia Acom Fund Cl Z.........ccovvvverneirerniierininn ... | 08/14/2013. [ VARIOUS........cooovvmririinrinirreriinens | veves 20,245.530 | ..ooverne 728,397 | .ooooee XXX s | e 597,664 | .............. 608,736 | ........(19,503) | ovvocvvrrrrirernnns | ervrivrrnriverinns [ everrnenne(19,503) | oo | e 597,664 |.....cccooevvinns | 130,733 | i 130,733
0075W0 67 6|LSV Conservative Value Equity... .| 08/14/2013. | national financial serv. B 181,598.665 | ........ 1,890,442 1,492,430 ..1,494,557 1,492,430 | .o | 2398012 | ... 398,012
641224 37 3 |Neuberger Berman L C Dis Ins.... ... | 08/14/2013. | national financial SeMV..........cccovuee | evene 195474177 | ........ 1,649,802 1,360,850 1,411,324 ..1,360,850 .288,952
683974 50 5 |Oppenheimer Developing Mkts Fds CI. ... | 12/05/2013. | CAPITAL GAIN..... 4,037 | oot XX | e | e
76628T 64 5|Ridgeworth SEIX High Bond Fund... ... | 08/14/2013. | national financial serv. 65,210.499 653,409 | ... XXKXooorvvis | o 632,870 662,539 . . vee [ errereeed(29,669) [ oo | e 632,870
922908 49 6| Vanguard 500 Index Fund - Sign.. .| 08/23/2013. | Direct from ISSUET.........ccvverervrerrers | vevrnes 35,428.018 | ........ 4,501,484 ..3,716,506 ..3,844,649 3,716,506
921908 85 1|VANGUARD SPECIALIZED PORTFOLI .| 08/14/2013. | national financial SerV..........ccouuwines | wonveees 55,093.214 | ....... 1,532,142 1,058,825 .1,312,320 1,058,825
9299999. Total - COMMON StOCKS = MULUAI FUNDS.........co..oveiieeieiiecieriesiesiesissiisies eoeviesisssesssssssissssssensss s esssssessesssssenssssssnsesssesssnsssssessenses | aviees 10,959,713 8,859,145 ..9,334,124 8,859,145
9799997. Total - COMMON SEOCKS = Pt 4.ttt tisens sttt nissnsenes | ceone 10,959,713 ..8,859,145 | . ..9,334,124 . 8,859,145
9799998 Total - Common Stocks - Summary fem from Part 5.........ooiiiiioiiiiiis ittt sttt ennesnees | ceennes 5,179,817 5,168,365 |......cccvvrecrrenne. 0 5,168,365
9799999, TOtal - COMMON SHOCKS. . ...vveveireersits ettt ek eas bbbttt nnenies | ceees 16,139,530 | ... XXXeivovns | e 14,027,510 .9,334,124 | ... (483,411) ] .... L0 0 [ (483411 |0 14,027,510 |...............0 |....2,112,020 |..... 2,112,020
9899999. Total - Preferred and Common Stocks s et | s 16,639,530 | ..o XXXorirrs | s 14,534,510 9,841,098 | ...... (483,411) ] .... ROIN . O 14,534,480 |................0 |....2,105,049 |..... 2,105,049
9999999. Total - Bonds, Preferred and Common Stocks OO OO OO PP YOO OPPPPUPPPPRPPUOPPON ESVOUON 57,911,460 |........ XXX | e 54,348,788 | ......... 46,553,683 | ... (483,411) ] ....... (323,066) | .....cvvvcene (V)] P (806,477) | .oovcvvrrernc ()] [ 53,815,920 |...............0 |.....4,095,540 |..... 4,095,540 | ...1,144,603 |..... XXX......
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SCHEDULE D - PART §

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Special R and Special A t
34074G DH 4| FLORIDA HURRICANE CATASTROPHE.............. | ‘ 04/10/2013 | Barclays Capital InC.........cccocouv. 500,000 (O SO (OSSO [P (22,580) (22,580) 8,819
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 500,000 0 0 0 0 0 0] s (22,580) (22,580) 8,819 0
Bonds - Industrial and Miscellaneous
36966T HT 2|GENERAL ELECTRIC CAPITAL CORP.. ... | 03/14/2013 | Baird, Robert W & Co 11/20/2013 | RBC Capital Mkts.. ..1,000,000 . ..1,000,000
59022K AC 9| ML MTG TRUST 2006-C2 . | 03/25/2013 | Morgan Stanley. .1 09/12/2013 | PRINCIPAL RECEIPT.....ccooveies | overnns 1,000,000 | .........1,031,250 | .........1,000,000 | ........... 1,000,000 | ...oovovririnninnns
3899999. Total - Bonds - Industrial @Nd MISCEIIANEOUS..........ouuiuiiiiiiiiiii it ottt st | consines 2,000,000 2,000,000 0
8399998. TOHBI = BOMAS. etttk e£ER e SeEE LA E R AR R AR E LRkttt nnnns | erenian 2,500,000 2,500,000 0
Common Stocks - Mutual Funds
76628T 64 5|Ridgeworth SEIX High Bond Fund... ... | 08/01/2013 | Dividend Reinvestment 08/14/2013 | national financial SeMV..........cccee. | wovernnn 2,621.130 26,264 26,736
922908 49 6| Vanguard 500 Index Fund - Sign ... | 08/15/2013 | VARIOUS .. | 08/23/2013 | Direct from Issuer. 5,128,265
921908 85 1|VANGUARD SPECIALIZED PORTFOLIO............. ... | 06/24/2013 | Dividend Reinvestment............... 08/14/2013 | national financial semV.......ccccoees [ v 511270 | v 13,364 | i 14,219 | i 13,364
9299999, Total - Common Stocks - Mutual Funds...............cccoeeeevioieerccieciiiie v, 5,168,365 0
9799998. Total - Common Stocks............. 5,168,365 0
9899999, Total - Preferred and Common Stocks. 5,168,365 0
9999999, Total - Bonds, Preferred and COMMON SEOCKS...........couiiiiiieieiieiiiiiiies cvevieiseieissiese sttt ettt st ss st et sssssessnsansessessssssssssessessnsessesssssssensensesens | soessnses 1,099,015 | 1rverrnn 7,647,381 | v 7,668,365 | ....ocovvrnee. 0
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

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

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

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

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

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

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

Sch. DL-Pt. 1
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation|
CusIP IMarket Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatories:

1. The activity for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Fifth Third Bank......... s Cleveland, OH..........c.oociiicece e | creeennaes XXX
0199999. Total - Open Depositories.. XXX . .. XXX..
0399999. Total Cash on Deposit.... XXX [ e XK [ (O R | [ [P 421,460 | XXX..
0599999, TOAI CASN.......ccvverirrireiiieiseieeaisee bbb XXXt | e XXX [ v (V1 [OOOURPURTORPRURRPON | I OO 421,460 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 943,317 | 4. April 559,181 | 7. July 1,073,870 | 10. October. 1,370,111
2. February. 916,561 | 5. May. 466,054 |8. August 965,249 | 11. November. 1,371,151
3. March 737,503 | 6. June 736,869 | 9. September. 1,106,062 | 12. December. 737,005

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Maturity Carrying Value Due & Accrued During Year

U.S. Government Bonds - Issuer Obligations

First Amer PriMe ODBlid FUNG ClY ...ttt ens | ensnianes ‘various ................................................... 8,558,305 | .ot | enenrees 239
0199999. U.S. Government Bonds - Issuer Obligations............ccccociiiiiiiiniiniiiniisiccieieas 8,558,305 | ..vuvvvrerriieeierseeeeresesesese s snssnensnienenie s | e, 239
0599999. Total - U.S. GOVEMMENT BONGAS........cuuiviiieiisiiieiisiieis sttt s 8,558,305 | ... [ e 239
Total Bonds

7799999. Subtotals - ISSUET OBIIGAHONS. ... ...cvueveiereserriisissti st 8,558,305 | ...oovvveirirerierseeeeereresceseneseesesresnisneesenenreenien [ e, 239
8309999, SUDOLAIS = BOMAS.......veereiereesersesesees stk 8,558,305 w0 [ 239
8699999, TOtal = CASN EQUIVAIENTS........vuveiriisciiiiiseiii i8££ 8441081484188 b bbb nEee H4Eeeb iR R R bR R bbb 8,558,305 | ..vvivierieieeeeie ettt (1 [ 239
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States, Etc.

Type of
Deposit

Purpose of
Deposit

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

Book/Adjusted
Carrying Value

3

5

Book/Adjusted
Carrying Value

© o NSO g W

Alabama.
Alaska....
ATIZONA...oeerrieieeeres
Arkansas...
California... "
Colorado. ...
Connecticut
Delaware... .
District of Columbia.................... DC
Florida....
Georgi
Hawaii
Idaho..
lllinois.

Maryland..........covevvevniinieiininns
Massachusetts..
Michigan,
Minnesota..........cvvvevrriveiineenes

Mississippi..
Missouri
Montana.........cccovvrnierrireninnnd
Nebraska...

New Hampshire..........ccccoevrunrenee NH
New Jersey....
New Mexico...
New York
North Carolina

Pennsylvania.
Rhode Island..

South Dakota.
Tennessee.

Virginia...
Washington....
West Virginia..
WISCONSIN......covvrveiiiireririniins
Wyoming

Puerto Rico.
US Virgin Islands.

Northern Mariana Islands........... MP|....ceoee.
Canada......ccccvererneirernrienenns CAN | .....co.....
Aggregate Alien and Other.......... OT|..XXX..
Total XXX

XXX

XXX

DETAILS OF WRITE-INS

5801.
5802.
5803.
5898.

5899.

Summary of remaining write-ins for

line 58 from overflow page............... XXX
Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns L XXX..

XXX

XXX

E28
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