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Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SUMMARY INVESTMENT SCHEDULE

Gross
Investment Holdings

in the Annual Statement

Admitted Assets as Reported

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. treasury SECUMHES. .........cvvveveeveveeeeieieeee ettt senans | eeveneesnssnees 2,930,156 |............ 0.1 | oo 2,930,156 |...coverererrireinne (01 I 2,930,156 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies..........cceeuveevevrerererevererenseeenies | cevervienenns 13,942,719 |............ 05 | v 13,942,719 | oo (0] I 13,942,719 |............ 0.5
1.22 lIssued by U.S. government sponsored agencies............cocvveveureenes | covevvevrernnnns 8,311,542 |............ 0.3 | oo 8,311,542 | oo, [0 8,311,542 |............ 0.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....v..vvereeierierieriieeie ittt estsntans | sresssseseens 1,075,172 | ..ccueeee. 0.0 [ oo 1,075,172 | e (1 S 1,075,172 | ..couueeee. 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.............ccccccee. | veveevnen 212,006,442 |............ 75| e 212,006,442 | ...cocvvrrerin [V I 212,006,442 |............ 75
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeveveievervceiieiieins | coveieiieiiinns 8,725,000 |............ 0.3 | e 8,725,000 |...coveveverrrernne (01 I 8,725,000 |............ 0.3
1.43 Revenue and assessment obligations...............ccccceviveerverceniveesens | covvevereninnn, 2,006,174 |............ 0.1 | e 2,006,174 |....cooevererirerne. (01 I 2,006,174 |............ 0.1
1.44 Industrial development and similar 0bligations..............ccovveeveeiiens | vevereieiesisieseinn 0 [ 0.0 [ oo [0 O (0 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..............ccooveiereeeiereesiereiens | e 33,093,031 |............ 12 | s 33,093,031 | ..o (V1 I 33,093,031 |............ 1.2
1.512 Issued or guaranteed by FNMA and FHLMC...........coocovenninnes | vevvverrnenene 29,413,699 |............ 1.0 | e 29,413,699 | ..o (U [ 29,413,699 |.....ccco... 1.0
1513 Al OET ...ttt essntns | eeesenteneneens 6,918,086 |............ 0.2 | o 6,918,086 |....coovrurrrireenes (V1 6,918,086 |............ 0.2
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| ceeoveveeeen. 76,728,769 |............ 27 | o 76,728,769 | ...covveriririnne (U [ 76,728,769 | ............ 2.7
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.527.........cccceueveeviereresieieieiens | cvveveeiennnnns 4,466,988 |............ 0.2 | oo 4,466,988 |........cccevireine. (01 I 4,466,988 |............ 0.2
1.523 Al ONET ..ottt | sebnesanees 141,329,499 |............ 5.0 [ oo 141,329,499 |...cooovvvvririnnne (1 S 141,329,499 |........... 5.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
DT SECUMHES). . ...t esssessees | seeiens 1,310,957,086 |.......... 46.1 | ......... 1,310,957,086 |....cocvvrrvrerrenns 0. 1,310,957,086 |.......... 46.1
2.2 Unaffiliated non-U.S. securities (including Canada)... . 413,309,688 |... ...413,309,688 |.......... 14.5
2.3 Affiliated SECUMHIES. .......ocvueveccecicrcreeinseeesneresenseeensssnineins | sveesenersesnssnenenenen0 [ e 0000 | i (0 OO | N ISR (V18 PR 0.0
3. Equity interests:
3.1 Investments in MUtUAl fUNAS...........coeiiininicceseein | e (01 I 0.0 | v 0 e 78,790,310 | covvvnvnee. 78,790,310 |............ 2.8
3.2 Preferred stocks:
321 AFfilIated.......ceececccncneneneneneseneseseneseeseeseeneinees | seninennennensesnesinenend0 | o000 | e | (O TR (U U 0.0
3.22 Unaffiliated.........coourieireeeeeeeceseeieeeseessssnssnsssnsnnnns | eevieeeeenen 11,257,641 |04 | 11,257,641 | [V [ 11,257,641 |............ 0.4
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfilIated.......ceeeeccceneneeneenenensssssseeseinnennes | seneenennsnssnsensiennee0 | 000 | e | (O T (V1 O 0.0
3.32 Unaffiliated........cccrrrmrnrirrirrinenrirrrnininsnsiseissssessessssssesssnssessssssnssnes | seseeresesrnnenns 116,188 | iiiiin0.0 | v 116,188 | (V1 [T 116,188 |............ 0.0
3.4 Other equity securities:
31 AFIlIAEE. ... nes | eeiteest ettt 0 |00 | 0 0 [ (018 PR 0.0
342 UN@ffiliated.. ... | ertes s 0 {00 | 0 0 | e, (VU 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
4. Mortgage loans:
4.1 Construction and land development
4.2 AGLICUIRUIAL ......cveetee st
4.3 Single family residential properties...........ccocevveereveeesiece e
4.4 Multifamily residential properties............ccovevereerieiieseesieseese s
4.5 COmMMECIAl I0ANS........vvurverieriirierieeieirteri bbbttt
4.6 Mezzanine real estate I0aNnS..........cocueeuienieeisiiniineieieseieise e
5. Real estate investments:
5.1 Property occupied by COMPANY........ccoeiiriieieiniieieisieseiesssssesssssesesssses | sesssssssesssssssessessssenns 0 [ 0.0 | oo [0 (O (1 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).............ccocvevvivciieiceiiiccsceen | e 0 [ 0.0 | oo () R 0 [ oo (0] 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)
6. CONIACEI0ANS. ......cvuveiecectcie ettt
7. DEIVALIVES. .....ocvieirii et
8. Receivables for SECUMLIES.........ovuuevrrrrrriireireinirereeieis ...338,729 |.... ...338,729 |...
9. Securities lending (Line 10, Asset Page reinvested collateral)..............cooeevceeees | covererrnnnes 78,790,310 . ...78,790,310
10. Cash, cash equivalents and short-term investments...........ccoevvvierenreieneiens | covreniinnnns (4,531,710)] .......... (0] [— (4,531,710) | oo (01 I (4,531,710)
11. Other invested assets ....200,040 |.... ....200,040 |... 0. ...200,040
12, Total INVESIEA @SSBLS. ... ssnssenesenees | senenine 2,841,008,148 |........100.0 | ......... 2,841,008,148 |........ 78,790,310 | ......... 2,841,008,148
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Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 0
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0 0
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens 0

3.2 Totals, Part 3, COIUMN 1. ... s 0 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns 0
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.cccveuneend NNE ................................................................................. 0
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s 0

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 0

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens 0

8.2 Totals, Part 3, COIUMN 9.t bbbt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)...........cuurrurmmreiriiiiseeiresseessesssessssesssessssessesssssesss st sss st esesesenes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt 400,005,805
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 48,380,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 0 48,380,000
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan 0

5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c. ettt s st bbbt n s s s 0
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes 56,338,196
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt 0

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

10,1 Totals, Part 1, COIUMN 11 ...ttt 34,381

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 111,273 145,654
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 391,901,955
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eoueeeeeiereeeseeesreeseeeseesseeesseessseeesse s esseesseess st see s8££ 5845888188888 88888888 391,901,955
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb 0
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 391,901,955
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Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 411,824
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s 0
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0 0
4. ACCTUAL OF GISCOUNL. ..okt 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (55,663)
5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (24,377) (80,040)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 131,743
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s 0
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt 0
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 200,042
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 200,042
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 2,180,848,877
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 408,486,260
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 2,810,832
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 19,204
4.2 Part2, SECHON 1, COIUMN 15, ...ttt sttt bbb a et s st es st es e ses b s s snenas (217)
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 9,009
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 54 28,050
5. Total gain (10SS) 0N diSPOSAlS, Part 4, COIUMN 19........ou ettt es et es s s st f s £ et en s brenna 913,785
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 312,436,392
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 3,019,462
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5. 0
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt 0
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt 0
8.4 Part 4, COIUMN 15, ..ottt 0 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 898,812
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st 0
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s 0
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 145,265 1,044,077
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 2,276,587,873
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb 0
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 2,276,587,873
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Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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 74,601,449 73,866,588 74,512,327 70,942,865
Governments (Including all obligations 2. Canada........cccoeernrieieriens | e 999,933 | v 1,016,820 | ..ovovvereeeiriinns 999,330 | vvvverrrrrrrrireireens 1,000,000
guaranteed by governments) 3. Other Countries.......coevevreees | coreereiirsieiiinnnns 1,075,172 | oo 1,101,061 [ oo, 1,078,191 | oo 1,075,000
4. Totals..oovoiensiceeiisciciiines | v, 76,676,554 [ ..o 75,984,469 | ..o, 76,589,848 | .......cooevveneen. 73,017,865
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooviieeecieieeieiienes | e, 197,416,227 { ..o 189,082,507 | ...ovocvvreene 197445778 | ..o 197,175,889
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooooieeeiiiiiiiiiees | e 6,930,000 [ ..oooririie 6,337,936 | .o, 6,930,000 [ ..o 6,930,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...oocniiiniiiinsissiiens | i, 111,242,040 [ ..o, 108,132,991 [ .o, 111,250,029 | ..ooooovricienne 108,525,148
Industrial and Miscellaneous and Hybrid 8. United States........ccoueuverinee | vorvrvvnereenn. 1,361,659,926 | ... 1,453,230,491 | oo 1,365,398,246 | .......ccoonneee 1,368,613,349
Securities (Unaffiliated) 9. Canada........coueemmrrvnerenennns | e 77,046,527 | .ooocvorirricinnns 84,926,079 | ..oovvvvvrrrcnenne 77,329,931 | oo 75,421,800
10._Other Countries.........cocvoneve | covviiiinciiinncns 434,242,781 | oo 458,038,902 | .....coovevvennns 434,266,688 | .......cooco..... 445,698,831
11, Totals...oocweveviinsiccsiisci i, 1,872,949234 | ................ 1,996,195472 | ...ooocvveeee 1,876,994,865 | .....c..ooe..ce. 1,889,733,980
Parent, Subsidiaries and Affiliates 12, Totals....ooceeveveeiesiceceiei v, 0 Lo 0 |, (O R 0
13. Total Bonds.....ccoousmurssssnnssss | oo 2,265,214,055 | .....c..ooo..... 2,375,733,375 | .coovrrrnenne. 2,269,210,520 [ ..coocorrneenee 2,275,382,882
PREFERRED STOCKS 14. United States.......covorvermreens [ corvvrerrnreenenenne 11,257,641 | oovvoeenne 8,836,191 | v 11,258,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada......ccovvvveeeernererenenees [ rrereirereerenee s (0] [0 0
16. Other Countries.........cccoeene [ 0 oo 0 i 0
17. Totals..
Parent, Subsidiaries and Affiliates 18. Totals.....coovsicicicicinn,
19. Total Preferred Stocks....... | .c.ccooceniinnnces 11,257,641 | oo, 8,836,191 | ..o, 11,258,000
COMMON STOCKS 20. United States........couevererrneees | worerrreerirerieenicnennns 3,295 | e 3,295 | i, 5,328
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooveeeiereereiees [ e (01 OO [0 0
22. Other Countries......c.coovucceses | covvivvvsiiriiinsiiene, 112,894 | oo, 112,894 [ 0
23, TotalS....ooiceesiiriicsiiisiicnin | i, 116,189 | oo, 116,189 [ oo 5,328
Parent, Subsidiaries and Affiliates 24, TotalS...oovevericieicseiicceiiiees | e 0 Lo 0 |, 0
25. Total Common StockS....... | woocvecvvivveiienncene, 116,189 | oo, 116,189 [ oo 5,328
26. Total StoCkS...c.ouuewnisririsisies | covvreiiiien, 11,373,830 | oo 8,952,380 | ..ooovriirrinnen. 11,263,328
27. Total Bonds and Stocks.... | ............... 2,276,587,885 | .....ovvveenne 2,384,685,755 | ....ooorvvvenne. 2,280,473,848

S104




Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

............... 21,925,216 | ...............29,395,688

............... 67,823,526 | .................6,777,923

0]..

0 0].. .
............... 49,318,611

1.7 TOtAIS. o | s 4217242 ] .............10,028,788 | ...............21,925,216 | ...............29,395,688 | ...............9,034,514 | ............... 74,601,448

.0
................. 6,777,923

All Other Governments

................. 2,075,105

................. 2,075,105 | oo 01 [ 2,160,868 | el 01 [ 999,933 | ...o.1,075,172

0].. 0].. 0

S0IS

................. 2,075,105 Al..............2,150,868 A l........999,933
............... 68,964,478 | ..............49,000,573 | ...........192,348,962 |.......cccccoevvrvrecee8.5 | i 136,623,264 | ..o 83 | 192,348,962
5,067,266 . 5,067,266 |.... ...1,066,045 |.. 5,067,266

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

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

5.1
5.2
53
54
5.5
5.6
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Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 85,011,340 | ............. 300,461,844 307,806,490 164,120,825 | ..o 28,677,488 886,077,988 888,032,279 555,305,593 330,772,393
6.2 ...36,282,619 | .... .335,503,815 | .... 348,805,757 | .... 107,171,738 .16,727,967 | ....

................. 4,086,356

844,491,896 |.

849,668,775

cereenennn 479,419,500
............... 69,273,743

....365,072,395

8.3 NAIC 3. sssssesssnnes | oevinninnnnnnn,086,356 | oo 55,117,899 | ...cccovvenee. 22,009,000 | ..coorvrenne 13,511,150 | e 155 | oo 94,724,560 |..oovvveverierienced 2 | e, 93,261,781 | .o b3 | 69,273,743 | o 25,450,817
B.4 NAIC Aot ssss st ssssssssnnes | sessssnssssnnns 2,282,430 | covvrrerrirnn 5,034,054 | ...cooovsnrnnne. 8,705,955 | ....ccorvrrvnne. 5,290,120 | ..oooovvvrrrrieriresiin [V 21,312,559 | ..oooviinriieriiiennn0.9 | o 35,190,914 | oo 18 [ i 16,715,505 | ...cocvvrnvnee. 4,597,053
B.5 NAIC 5.ttt ssssssennes | etseessensseessansia 14,451 | oo 3,212,292 | oo 2,461,319 | oo 2,536,241 | oo (VN [P 8,224,303 R I 11,022,559 | ..oovvrvrvrivriinnenn05 [ 4,893,825 | ...cconrrnnn. 3,330,478
B.8 NAIC B..oocoee ettt ss st | essssssssssssssanssaes 23584 | .o 491,343 | i 247729 | oo, 1,873,629 [ oo, 755,000 | .o 3,391,285 | 0.1 | 3,429,352 |02 [ 1,638,119 [ .o, 1,753,167
B.7 TOtAIS. ..ottt | seerseeeines 127,700,780 | ...ovoevve. 699,821,247 | ............ 690,036,251 | .....cco..co 294,503,703 | ...cooovvve. 46,160,610 | ......... 1,858,222,591 [ ..o 82.0 [......... 1,880,605,660 [.....cc.ocoooovoin.86.4 | 1127246285 | ............ 730,976,304
. Hybrid Securities
T4 NAIC sttt ssssnnes | enisessies st (01 N (U [T 0 [ o (01 N 0
7.2 NAIC 2.ttt sssssnsns | enssessses s ssesssenseas (N ST 10,717,249 | oo 0 [ oo (01 N 0
7.3 NAIC 3iore sttt esssenses | esssessses s enssnseas (1N [P 4,009,395 | oo, (U [ (01 N 0
T NAIC A .ottt ssssnnes | esisessies st stenseas (01 N (U [ (U [ (01 N 0
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Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ettt (d)........ 100,005,614 | ............ 336,442,625 | ............. 435,927,660 | ............. 308,662,357 | ....covunee. 90,442,282 | .......... 1,271,480,539 | ..o 56 | e XXX i [ e XXX [ 928,782,037 | ............. 342,698,501
9.2 NAIC 2.ttt () M 36,372,619 | ..ccoevnee 346,651,064 | ............. 349,570,757 | .covvvereee. 112,749,004 | .....coeeene. 16,727,967 | .......e0.e.862,071,411 | o381 [ e XXX [ e e XK | s 484,486,766 | ............. 377,584,644
4,086,356 59,127,294 ..22,009,000 ..73,283,138 |. .25,450,817
2,282,430 5,034,054 8,705,955 ..16,715,505 ...4,597,053
s 14,451 | ... 3,212,292 | ... 2,461,319 ....4,893,825 ....3,330,478
B NAIC ... sesessssesssssssesssssessssssessessens | (@)ereerisissenaas 23,584 | oo 491,343 | .o 247729 |.....o......... 1,873,629 | ... 755,000 (€).rrernnn3,391,285 | e 01 i b XXX e e XX | e, 1,638,119 [ .o 1,753,167
0.7 TOtAIS.....vveieeieriiecieereses ettt | erssenianes 142,785,054 | ............. 750,958,672 | ............. 818,922,421 | ........... 444,622 501 | ............ 107,925,404 | (b).....2,265,214,052 | ..ccoovvvvrrrrrernnn100.0 | o e XXX e e XX s | 1,509,799,390 | ............. 755,414,661
9.8 Line 9.7a58 % Of COL B....uoviieiiiieissisieiessssssssisssssssesiensssssens | ssssssessessssssessesssnsans 6.3 | s 332 [ s 36.2 [ 198 [ 4.8 | e 100.0 v XXX s [ e XXX s [ e XX | e, (SCT A 33.3
10. Total Bonds Prior Year
101 NAIC 1ottt ssesss s | eesissaesnns 112,516,448 | .............299,550,636 | ............414,708,706 | ............. 267,687,685 | ......cocee. 72,715,667 |[..ooereeree e XXX [ e XK | i 1,167,179,142 | o536 | 830,040,013 [ ..cvevne 337,139,130

7,634,746

..31,289,370 | ....

107,326,923

4

..23,626,887 |.
500,439 |.

....863,272,409
.97,275,653
..35,190,914
........... 11,022,559

..29,035,080
................. 7,381,748

....498,061,155 | .
..66,106,663 | .

....365,211,253
..31,168,989
...6,155,834

................. 3,018,479 3,429,352 cvnreneennn 1,603,479
103,861,472 |. .2,177,370,029 .1,432,288,138 |.
10.8 Line 10.7.a5@ % Of COL. 8.....iviiiiiiisiieierssiisi s ssiseessnesnessessnesness | eneesssssnssssssessssasenes TA 312 384 | il 185 | X1 [ 0,0, G [N 0,0, G [P 1000 [ XXX e e 65.8
1. Total Publicly Traded Bonds

............. 222,474,318 | .............318,724,611 cevvereennnnn 15,083,143 | .............928,782,037 rereennnn.830,040,013 reeennn 928,782,037

..... 208,317,908 | .... 174,519,669 11,929,173 | ............484,486,765 ...498,061,155 ....484,486,765

...48,725,465 8,943,596 | ...............12,915,614 | oo 155 | .... ..73,283,138 ..66,106,663 ..73,283,138

............................... 01.u.....16,715,506 reeeennnnn 29,035,080 ververennnnnn 16,715,506

................. 4,893,825 rerrerenennnn 1,381,748 ceerreeneennnnd, 893,825

e 1,638,119 | .... ....1,638,119 ....1,663,479 ....1,638,119

117 TOtAIS ..ottt ses st stes s sesssssssssnssessensnses | oevesseessenses 79,083,763 | ............484,381,829 | ............. 510,244,283 | ............. 349,077,044 | ... 87,012,471 |..........1,509,799,390 | ....cccevvvrvereernenn.66.7 | . 1,432,288,138 [ ..covvevevveerenn 008 | 1,509,799,390
11.8 Line 11.7.258 % Of COL B....ocverrerceeeseeesseieesestsesesienens | seeieiesies s sessesaens B2 | e 32 [ 0338 | 23 | 5.8 | e 100.0 [ b XXX [ e XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovoviveeeieion | coveeieiiiieseisiens 35 |21 | 225 | 154 | 38 | 867 | XK | XXX

12. Total Privately Placed Bonds
............. 113,968,307 | .............117,203,049 | ...............60,613,859 | ...............15,359,140 e 337,139,130 342,698,502

138,333,155 | ....

175,051,088
..13,065,404

..33,497,412
595,536

4

798,794 | ...

365,211,253
..31,168,989

...377,584,644
..25,450,817

649,548 | oo 0 .0 ....6,155,834 ...4,597,053
................. 2,461,319 | oo 803,138 | o0 rerrernnnnnn 3,640,810 . cerrerinnnnnn 3,330,478
.................... 247729 | .................235 510 | ....................755,000 v 765,873 [ 01 | XXX e 1,753,166
...63,701,292 | .... 308,678,137 ..95,545,455 | ... 20,912,934 | .... 745,081,889
12.8 Line 12.7. @58 % Of COL B......cvvrierrrrrirecreiserseereeseersesseissniinees | e8| 353 | s 409 [ oo, 126 [ oo 28 [ i 100.0 | XXX s [ e XXX oo
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccvvririerinnes | covinrisnsnisnienisnensne | evverisnessissessnennen 118 [ oo 13.6 | oo L 0.9 | 333 [k XXX [ XXX oo
(@) Includes $.....400,751,571 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....20,898,097 current year, $.....48,759,511 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.....2,960,722 current year, $.....3,023,173 prior year of bonds with 5* designations and $.....325,000 current year, $.....325,000 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

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

NAIC2$

............ 0; NAIC3$

s 0; NAIC4S..

......... 0;

NAIC5§.....

....... 0; NAIC6S.......

..... 0.




Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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

U.S. Governments
1.1 1SSUET OBlGAtIONS.......oooeeeecieii ittt stesssensias | seeseessnsissies 238,943 | oo 1,282,526 | ...cocoovrrnncs 6,886,323 | ...covvvnn. 1,300,288 | ..oooveeirrieiei (N [P 9,708,080 | c.eovereririirerieri 04 [ s 9,970,901 |t 0.5 [ s 2,930,156 | ..cooovrenne. 6,777,923
1.2 Residential Mortgage-Backed Securities 3,372,925 | ... 6,290,359 | .... 6,621,779 | .... 16,048,625 | .. ...355,956 | .... .32,689,644 | ... AR ..23,300,619 | .... A1 ...32,689,644 | ..
1.3 Commercial Mortgage-Backed Securities..........cooeeverreerverrcnesncinnns | cerveiieennnnnnn.8605,375 | .........2,455,904 | ... 8417114 |........... 12,046,775 | ...coco.... 8,678,558
1.4 Other Loan-Backed and Structured Securities...........couvrvrerrerreerernrenns
1.5 TOtAIS. ...ttt

All Other Governments
2.1 1SSUET ODlIGAtIONS. ......orvureererceeeeieeieeiseie ettt seaaes

2.2 Residential Mortgage-Backed Securities.
2.3 Commercial Mortgage-Backed Securities....
2.4 Other Loan-Backed and Structured Securities.

2.5 TOHaIS......cveicicti e

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS. ......ooverrerrirceeeeieeieee ettt seaees
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... .
3.4 Other Loan-Backed and Structured Securities.............cccoevererrrererennn.

3.5 TOHAIS ...t

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee..
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

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

Non-Guaranteed
5.1 ISSUET OblGAtiONS........ccovvereeerereeereeseeeieeseeseseieesesesssesseeseesssssseseesssnsnns | eevensensenseennnsni 90,000 | coeviiinnne. 2,353,143 | oo 13,659,405 | ............. 12,633,072 | oo 898,516 | ..covvenvee 29,634,136 | ..ovvoereeeerereerenns B 28,822,520 23,766,123
5.2 Residential Mortgage-Backed Securities ...15,092,011 .15,108,834 | .... 24,086,871 ...442,903 62,874,142 | ... 2. ..59,106,600 | .... 27 .. ...62,874,142
5.3 Commercial Mortgage-Backed SeCUNHtIES...........cccovvvvveververeierceeeerecees | v 558,404 | ................2,598,930 | .................9,396,713 | ..............5,236,423 | ................. 943,289 | ............. 18,733,759 | ..cooevvivrereeeen0.8 | ........5,000,000 | o022 | e 18,733,759
5.4 Other Loan-Backed and Structured SECUNtIES..........cc.evveeververrreiiererins [ s 0 ] e [0 0 0 0 |00 | 0 [ 0.0 | 0
5.5 TOtAIS ... sns s ens st nsesnssnsnsas | sessensesseansans 8,791,927 | ..............20,044,084 | ..............38,164,952 | ............41,956,366 | .............2,284,708 | ........... 111242037 | ..coooovveverereeneeend.9 | 092929120 | o3 [ 105,374,024
Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations..........c...cccoueee.. ...59,116,763 | .... .1,519,255,440 .1,514,997,056 ..924,686,670 | ...........594,568,770
6.2 Residential Mortgage-Backed Securities. ...34,819,342 169,127,555 196,084,347 | .... 9.0 |.. ..146,486,746 | ... ..22,640,810
6.3 Commercial Mortgage-Backed Securities.... ...464,716 .15,638,678 ..6,823,792 | .... 03 [ 8,355,683 ...1,282,994
6.4 Other Loan-Backed and Structured Securities. N ...33,299,960 154,200,916 162,700,465 .A47,717,186 ... 106,483,730
B.5 TOtAIS ..o snsss s essensnsnnes | srssensasnes 127,700,781 | .............699,821,247 | ............690,036,251 | ...........294,503,702 | .............46,160,609 | .......... 1,858,222,590 | ...ccooviieinieeennn82.0 | oo 1,880,605,660 1,127,246,285 | ........... 730,976,305
Hybrid Securities
7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt
7.2 Residential Mortgage-Backed Securities..........ccooeveeriereverriieieisennns
7.3 Commercial Mortgage-Backed Securities.... . .
7.4 Other Loan-Backed and Structured SeCUrities..........cccoveverrivrievieieiens | coveiierieisissesceissins
7.5 TOtAIS. .ottt es st snses st | srensesssessensanssnsansansan 0
. Parent, Subsidiaries and Affiliates
8.1 ISSUET OBIIGAtONS......cooevcveveeicreeiere sttt ssssssenes | cvenssssessnssssessesessessenes 0
8.2 Residential Mortgage-Backed Securities..... .0
8.3 Commercial Mortgage-Backed Securities.... . .0
8.4 Other Loan-Backed and Structured Securities..........cccocoveerereirirrinennes .0
8.5 TotalS.....ooeririeieies e .0




Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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 OblIGAtIONS.....o.vvuveurirrriariireieeieeiseiseiseisseseeseesesssessesssessnenen | ceeeinnesnnesd 61,520,811 [ .ccoovvvnves 563,030,286 |............. 709,339,042 |........... 352,536,185 | ....cccconuee 93,319,307 |.......... 1,779,745,631 B[ XXX s | XXX s | e 1,160,738,504 | ........... 619,007,127
9.2 Residential Mortgage-Backed SeCUNtIES..........ocvveeeeeeenerernerinenes | e 46,335,790 | .cocvvrrrnn 94,889,943 | ............... 57,566,803 | ......c...... 63,300,303 | .....ccocennee 2,598,502 | ...ccvvvene. 264,691,341 T e XXX s | e XXX i | i, 242,050,532 | ............. 22,640,810
9.3 Commercial Mortgage-Backed SeCUTIIES..........cocrvrrrerrermeermeiineieines [ coveinerinennne 1,628,495 | ...ccovvvvnne. 8,117,687 | .ovvvvrr. 28,147,898 | ............ 18,428,072 | ..couuvvne. 10,254,011 | oo 66,576,163 TN (ORI, 0, CRRINION INVRRINY 0,0, GRS RO 59,293,167 | ..cccovvvrnee 7,282,994
9.4 Other Loan-Backed and Structured Securities...........cocvevvevnernerneenns | cornienninnees 33,299,960 | .....ccocoonue 84,920,756 | ........co..... 23,868,678 |........... 10,357,939 | ..o, 1,753,584 |............. 154,200,916 L D, 0,0, GO [VRRITND 0,0, CONVRTRE INPRTRPY 47,717,186 106,483,730
0.5 TORAIS...o.cvvureureaeeeiietisei et 142,785,056 | .... 750,958,672 | .... 818,922,421 | ..........444,622,499 | .. 107,925,404 | ..........2,265,214,052 | .... ...1,509,799,389 | ...........755,414,662
9.6 Line 9.5858 % Of COL B.....ccuuivuiiniiisiiisiissiissiisis s | cerssnsssssssssssnessnsaeed 6.3 [, 332 | i 36.2 | i, 19.6 [ s 4.8 | i 100.0 .o e XXX [ XXX i XK | i 66.7 | oo 33.3
Total Bonds Prior Year
101 1SSUET ODlGALIONS........ouvvrrrrricrieriiriesiesississssssiessssssssssssesssesssenas | eseessneens 58,240,852 | ............. 496,297,265 | ............. 729,206,786 | ........... 330,723,882 | .............93,838,330 | ..oovvvrreee XXX i [ i ) .9 NN IO 1,708,307,115 [ oo 785 | o 1,093,940,410 |........... 614,366,706
10.2 Residential Mortgage-Backed SECUtIEs............couwvrrvnienerneerneeneenennns | covveerineeens 59,527,674 | ..cocovvvnnnee 96,567,855 | ...cccrvvnnnes 69,653,017 | ....cccovvs 49,651,252 | ..cces0eeee 3,091,768 [ oo XXX | e XK X 278,491,566 | ..ooovvveciiene 12.8 [ 266,095,810 | ............. 12,395,756
10.3 Commercial Mortgage-Backed SECUMHES...........c.vvvererrrirerirniirneirsis ...459,664 | ... 2,001,735 | .... 9,251,703 | .... 12,278,158 | .. ..27,870,882 ....23,005,395 ...4,865,486
10.4 Other Loan-Backed and Structured Securities. ..o | osiessinnieas 36,144,829 [ .....ccco..ue 84,836,247 | ............... 28,818,256 [ ....cccco.uce. 9,849,380 162,700,465 49,246,523 113,453,942
10.5 TOtAIS. ..o ensensesses | crssiesinns 154,373,019 | ..cconneee. 679,703,102 | ....cccens 836,929,762 | ........... 402,502,672 2,177,370,028 1,432,288,138 | ........... 745,081,890
10.6 Line 10.5858 % 0f COL. 8......ccouiiiriiiiieiisiii s | i YA 32 | i 384 | i 185 [ o 4.8 [ XXX [ e XK | v 100.0 | .o XXX | i 65.8 | v 34.2
Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiei i eessesseenas | eseessnneens 27,783,282 | ............ 369,465,151 | ............. 419,260,970 |........... 268,480,011 | .ccvvveneee 75,749,090 | .......... 1,160,738,504 | ....cccoovvvvvrienn51.2 | e 1,093,940,410
11.2 Residential Mortgage-Backed SECUMtES............coowwrrvnruneeneeneeneineins | ovreerinneens 39,031,821 | .oovrveernnee 84,091,531 [ ..o 56,099,040 | ............. 61,186,847 | ..ccovvennee. 1,641,293 | ..covvvnneee 242,050,532 | ..ooovvvvrvrrinneenn 107 | e 266,095,810
11.3 Commercial Mortgage-Backed SECUMHES............covvurvnernerncrnerineiinees | v 1,478,024 | .......ccooee.. 6,382,223 | ..cooovvirn. 24,496,629 | ............ 17,314,203 | .....ccounvee. 9,622,088 | ....covvvnnen 59,293,167 | .ooovvvvvrnereineesn .8 | e 23,005,395
11.4 Other Loan-Backed and Structured Securities. . ...10,790,635 ..24,442 924 | ... ..10,387,644 .2,095983 | .o 0f.. 47,717,186 ..49,246,523
115 TORAIS .. 79,083,762 484,381,829 510,244,283 349,077,044 | ............. 87,012,471 1,509,799,389 | ....ccovvvririreennn86.7 | oo 1,432,288,138
11.6 Line 11.585@ % Of COL B.....ovvvurirrcreceiieineereeseeseessssssisssssssesnens | evesissiisssssseessenens 5.2 [ s 321 | 338 | i 231 | s 58 [ oo 100.0 [overrere e XXX s | v 0,9 CR
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovvvninniiniinninn | o 35 [, 214 | i, 225 | i, 154 [ i, 38 | i 66.7 | .o XX e [, XXX
Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. ..33,737,529 | .... 84,056,174 | .. ..17,570,217 619,007,126 | .... 614,366,706 | .... ...619,007,126
12.2 Residential Mortgage-Backed SecUrities. ..o | o 7,303,968 | .............. 10,798,412 | ................ 1,467,763 | ..o 2,113,457 | v 957,210 | covvvrvrene 22,640,810 O [ 12,395,756 B [ XXX [ i 22,640,810
12.3 Commercial Mortgage-Backed SeCUItiES............cocverereerverernrreiieiens | coeeveieienins 150,471 | ...............1,735,464 | .................3,651,268 | ............... 1,113,868 | ..ccvvvrnnnnn 631,923 | oo 7,282,994 B e 4,865,486 V2 Y. ¢, . GO (SO 7,282,994
12.4 Other Loan-Backed and Structured Securities.............cooeveenrenrernrrnins | osiensinniens 22,509,325 [ ..o 60,477,832 [....cccco...o. 13,481,033 | .o 8,261,956 | ..o 1,753,584 | ............ 106,483,730 113,453,942 106,483,730
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 63,701,293 | ............. 266,576,842 | ............. 308,678,136 | .....ccco.... 95,545,455 | ............. 20,912,934 | ............. 755,414,661 745,081,890 755,414,661
12.6 Line 12.585@ % Of COL B.......cvuurirriiecieiiieineineeseeseesssssssssssineieens | eveiississssissieseeseens 84 | oo 35.3 | e 409 [ e 126 [ oo 28 [ e 100.0 [ overreee e XXX s | e XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniinnininn | o 28 [, 118 [ o, 136 [ s 42 [ i, 09 | s 333 | XX [ XXX e XXX e e XXX | i, 33.3
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Sch. DA-Verification
NONE

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Si10, SI11, SI12, SI13, Sl14, SI15, E01, E02, E03



Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year
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1 2 Location 6 7 8 Change in Book Value/Recorded Investment 14 15
Book Value/ 9 10 1 12 13
Recorded Unrealized Current Year's Capitalized Total Foreign
Investment Valuation Current Year's Other-Than-Temporary Deferred Exchange Value of Date of Last
Date Rate of Excluding Increase (Amortization)/ Impairment Interest Change in Land and Appraisal
Loan Number Code Acquired Interest Accrued Interest (Decrease) Accretion Recognized and Other Book Value Buildings or Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
0024B95........coomreerrierrierirererseeisniserienen | s COEUR D'ALENE..........ccosirerierierierirneenns .04/30/2001 | ........ 8.000 | ..o 1,320,596 (11 SR [V RN 0 0 0 3,360,000 | 12/31/2012
0024750... .. | DOUGLASS TWP. . 1.09/30/1997 | ........ 8.000 ..825,659 (01 I [0 O 0 0 0 5,530,000 |12/31/2012
0024762... . | SODDY-DAISY . |.04/30/2001 | ........ 8.000 |.... ...87,749 (010 [ (O T 0 0 (11 560,000 |12/31/2012
0024786 COLUMBUS.......... .06/03/1998 | ........ 7250 | 368,839 (118 O (U IO 0 0 0 2,390,000 | 12/31/2012
0024798... .. | FAYETTEVILLE .1.09/30/1998 | ........ 7.165 (118 (O 0 0 (11 342,499 |12/31/2012
0024809... . | COLONIAL HGTS.....ovviiieieiieeieeiieeineenns .1.10/30/1998 | ........ 7.400 (01 I [0 OO 0 0 0 3,295,000 | 12/31/2012
0024872 OAKWOOD .10/2211999 | ........ 7.000 (0 (O 0 0 0 1,414,001 |12/31/2012
0024881... | ELKTON oottt .1.02/15/2000 | ........ 8.050 (118 SR (U I 0 0 0 6,000,000 | 12/31/2013
0024884... CJLEOUISA. e . |.04/28/2000 | ........ 8.000 (11 SR [V N 0 0 0 3,490,000 | 12/31/2012
0024885 BEAVERCREEK TWP .05/11/2000 | ........ 8.250 (018 [ [0 OO 0 0 0 2,290,000 | 12/31/2012
0024891... | TAYLORS......oooviiicicieese e . 1.09/07/2000 | ........ 8.000 (11 SR [V I 0 0 0 15,490,000 |12/31/2012
0024893... .. | ALBUQUERQUE . |.11/06/2000 | ........ 9.000 (11 SR (O O 0 0 0 3,175,000 | 12/31/2012
0024902... . | HALLS CROSSROAD........cccovvrmrerrrrrcrirenes .05/16/2001 | ........ 8.000 (1 (O 0 0 0 1,875,000 |12/31/2012
0024905 BATTLE CREEK ..o .08/30/2001 | ........8.200 ..1,296,038 0 0 0 0 0 9,215,000 | 12/31/2012
0024906... o |OLIVE TWP.....ooeiiiececeieieesesssniessnenes .08/30/2001 8.200 626,545 (11 SR [V N 0 0 0 4,455,000 |12/31/2012
0024907... . | TOWNSEND TWP . |.08/30/2001 8.200 ..810,466 (V18 RN (U I 0 0 0 5,760,000 | 12/31/2012
0024909 KNOX COUNTY . [.08/30/2001 | ........8.200 ..371,186 0 0 0 0 0 2,925,000 | 12/31/2012
0024910... .. |ROWAN COUNTY . |.08/30/2001 8.200 ..648,019 (11 O (O IO 0 0 0 4,605,000 |12/31/2012
0024912... . | VERNON TOWNSHIP . |.09/10/2001 8.210 307,099 (018 [ (O 0 0 0 2,370,000 |12/31/2012
0024913 KNOX COUNTY . [.10/12/2001 | ........7.750 ,261,865 0 0 0 .0 0 2,845,000 | 12/31/2012
0024917... .. |MUSKOGEE.... .12/21/2001 7.500 ...1,029,916 (010 (1 IO 0 0 0 3,195,000 | 12/31/2012
0024922... . | BIRMINGHAM... .04/09/2002 7.680 ...4,706,033 (11 S (O N 0 0 0 16,145,000 | 12/31/2012
0024924 COLUMBUS.. .05/01/2002 | ........7.500 ,098,952 0 0 0 0 0 2,505,000 | 12/31/2012
0024926... w |ELPASO...ooiiierse s . |.05/17/2002 7.850 1,747,743 (11 (0 IR 0 .0 0 9,110,000 | 12/31/2012
0024927... . | BROOKSVILLE .05/20/2002 7.500 788,051 (010 [0 I I 0 0 0 2,490,000 | 12/31/2012
0125139 PHENIX CITY .05/17/2005 | ........5.820 ,631,038 0 0 0 .0 0 3,105,000 | 12/31/2012
0125329... .. | MOUNTAIN BROOK .06/21/2007 6.060 ...2,275,246 (010 (1 IO 0 0 0 4,455,000 |12/31/2012
0125488... . | BIRMINGHAM .03/09/2011 5.070 966,908 {01 I (0 I 0 .0 0 2,860,000 |12/31/2012
0125523 FORT PAYNE .08/30/2011 | ........5.500 ,460,265 0 0 0 0 0 4,115,000 |12/31/2012
0125659... .. | DAPHNE .10/30/2013 | ........ 4.500 (11 S (O TN 0 0 0 1,599,000 |09/05/2013
0325132... 1 | TUCSON. ..ottt .04/07/2005 | ........ 5.850 (11 SR (1 N 0 0 (V1 TR 855,000 |12/31/2012
0325153... | GILBERT ...t . |.07/07/2005 | ........ 5.750 {01 I (0 I 0 .0 0 1,645,000 |12/31/2012
0325357 ...cooeioeeerenesenesiesisseesssissssesins | eeeerienes LAVEEN. ...t esissisesenes .11/30/2007 | ........ 6.330 (118 O (1 IR 0 0 0 1,370,000 |12/31/2012
0325372... . | SCOTTSDALE........ooveeeeeeeeeeeeseesreesiseiennes .01/07/2008 | ........ 6.050 (18 (O T 0 0 0 1,640,000 |12/31/2012
0325431... .| TUCSON......cocomvrrnnee . |.12/05/2008 | ........ 6.700 (118 SR (1 IO 0 0 0 2,825,000 | 12/31/2012
0325510.....ccucvemreeirienrieriereseeisniserienin | reverienes CHANDLER .06/29/2011 | ........ 5425 | e 1,296,570 (V1 R [V I 0 0 0 2,555,000 | 12/31/2012
0325548... ..|MESA .1.03/20/2012 | ........ 5.000 (018 O [0 O 0 0 0 2,555,000 | 12/31/2012
0425231... | LITTLE ROCK. ..ot .04/25/2006 | ........ 6.080 (1 (O O 0 0 0 4,545,000 |12/31/2012
0524994.......coovirrierierieeseeiessisssienins | s TUSTIN oo .04/17/2003 | ........ 6.125 | .o 2,449,850 (11 SR (1 IO 0 0 0 6,410,000 | 12/31/2012
0525133... .. | PACOIMA .04/20/2005 | ........ 5.770 (1 (O O 0 0 0 4,625,000 |12/31/2012
0525142... . | FRESNO, . |.05/31/2005 | ........ 5.820 (018 O [0 O 0 0 0 7,265,000 | 12/31/2012
0525227 ....covvovrinirieriierieriseeiessisssienins | verienes SAN DIEGO.......coeirinireiierieeierisseisesiesieesienes .04/03/2006 | ........ 6.200 (V1 TR [V I 0 0 0 8,495,000 | 12/31/2012
0525241 ..o | s SANTA ANNA. ...t .06/07/2006 | ........ 6.110 (118 O (1 [ 0 0 0 16,110,000 | 12/31/2012
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0525297....cooeerieseieeeseeiee s LONG BEACH......cooeireieiirierieeiseieesssiesieees .12/27/2006 | ........ 6.160 | .o 1,467,102 (110 O [0 N 0 0 0 2,280,000 | 12/31/2012
0525295.......cvumreeirierieriereeeissreriens MISSION VIEJO.......cooriiririericeiseineiessiesieneseenns .12/28/2006 | ........ 6.320 | .o 1,280,506 (11 SR [V RN 0 0 0 2,980,000 | 12/31/2012
0525373... .. | WINDSOR... .1.01/15/2008 | ........ 6.050 ...3,256,526 (01 I [0 O 0 0 0 4,175,000 |12/31/2012
052539... . | MORGAN HILLS .05/22/2008 | ........ 6.000 |.... ...2,605,029 (01 (O T 0 0 0 16,080,000 |12/31/2012
0525404.......cooevierierieeieeseiissiesiis LOS ANGELES............. .07/09/2008 | ........ B.760 | .o 1,546,128 (118 O (U IO 0 0 0 2,250,000 | 12/31/2012
0525417... .. |DEL MAR..... .1.09/30/2008 | ........ 6.600 (1 (O 0 0 0 4,610,000 |12/31/2012
0525425... . | CHINO .|.10/30/2008 | ........ 6.530 (018 [0 OO 0 0 0 3,205,000 | 12/31/2012
0525452 SUNNYVALE....... .06/17/2010 | ........ 6.490 (0 (O 0 0 0 2,210,000 | 12/31/2012
0525522... .. | DANA POINT. .1.08/19/2011 | ........ 5.500 (01 I [0 O 0 0 0 2,760,000 | 12/31/2012
0525583... . | VICTORVILLE . 1.11/02/2012 | ........ 4750 |.... (1 (O O 0 0 0 4,030,000 |12/31/2012
0525630.......ccvereeeirieiseniee e LOS ANGELES .06/19/2013 | ........ 3250 | 3,424,015 (11 O [0 I 0 0 0 6,000,000 | 04/12/2013
0625232 .. | DENVER . |.04/25/2006 | ........ 6.050 | .o 1,218,413 (01 (O 0 0 0 2,650,000 | 12/31/2012
0R24234 .. |NEW BRIGHTON .|.04/29/1999 | ........ 7.250 3,942 (01 I (O O 0 0 (11 170,999 |12/31/2012
0R24298 . | ALBUQUERQUE .1.08/24/1999 | ........ 7.500 (11 SR (U N 0 0 (V1 R 785,000 |12/31/2012
1025057 LAKELAND..... . .02/27/2004 | ........5.970 0 0 0 0 0 4,760,000 |12/31/2012
1025169... o | PALMETTO...ooviviirieeeeeneiseeiessessieneenes . 1.09/16/2005 | ........ 5.770 (1 (O 0 0 0 1,580,000 |12/31/2012
1025205... . | PORT ST LUCIE . |.01/31/2006 | ........ 5.790 (V18 RN (U I 0 0 0 1,415,000 |12/31/2012
1025264 WEST PALM BEACH . |.09/07/2006 | ........6.540 0 0 0 0 0 3,570,000 | 12/31/2012
1025286... .. | FORT LAUDERDALE . [.12/18/2006 | ........ 6.330 (01 I (O IO 0 0 0 2,792,000 |12/31/2012
1025325... o [ PLANTATION. ..o . |.05/14/2007 | ........ 6.310 (1 (O 0 0 0 1,490,000 |12/31/2012
1025349 WINTER HAVEN . [.09/28/2007 | ........6.590 0 0 0 .0 0 2,165,000 | 12/31/2012
1025363... .. | CORAL SPRINGS........ovvvrierrireirerieerierienes . |.12/20/2007 | ........ 6.600 (11 SR (U I 0 0 0 3,070,000 | 12/31/2012
1025381... . |ROCKLEDGE . [.01/31/2008 | ........ 6.450 (11 (0 I 0 .0 0 7,815,000 | 12/31/2012
1025398 TAMPA.. .06/02/2008 | ........6.550 0 0 0 0 0 3,140,000 | 12/31/2012
1025434... .. | POMPANO BEACH . .02/17/2009 | ........ 7.670 {01 (0 IR 0 .0 0 1,715,000 |12/31/2012
1025473... . | JACKSONVILLE .11/01/2010 | ........ 6.125 . (010 [0 I I 0 0 0 3,930,000 | 12/31/2013
1025485 GROVELAND . [.01/26/2011 | ........5.650 ,163,621 0 0 0 .0 0 3,600,000 |12/31/2012
1025486... .. | GROVELAND .01/26/2011 | ........ 5.650 405,672 (010 (1 IO 0 0 0 2,600,000 | 12/31/2012
1025489... | ORLANDO.......cvrirrirriierisserse s . .03/24/2011 | ........ 5.910 880,189 {01 I (0 I 0 .0 0 3,310,000 | 12/31/2012
1025495 ST PETERSBURG.......ccovvvrierrireierissieeieninns .04/07/2011 | ........5.690 ,257,291 0 0 0 0 0 2,260,000 | 12/31/2012
1025502... .. |BRADENTON.......... . |.05/25/2011 | ........ 5.650 745,973 {01 (0 I 0 .0 0 3,620,000 |12/31/2012
1025503... . | JACKSONVILLE .05/27/12011 | ........ 5.625 ...1,373,202 (1 (IR T 0 0 0 2,960,000 | 12/31/2012
1025505... . . |.06/03/2011 | ........ 5625 |... ...1,014,592 {01 I (0 I 0 .0 0 1,470,000 |12/31/2012
1025515 KISSIMMEE .07/07/2011 | ........ 5.730 | oo 1,073,809 (01 I [0 OO 0 0 0 1,835,000 |12/31/2012
1025519... .. | DESTIN.... . |.07127/12011 | ........ 5.500 ..2,794,744 (01 (O T 0 0 0 5,855,000 | 12/31/2012
1025528... [ ORLANDO. ...t .1.09/29/2011 | ........ 5.500 |.... 901,175 (118 SR (1 IO 0 0 0 1,585,000 |12/31/2012
1025565........oovvvrrircrirriseisrrie s TAMPA ..ottt .07/03/2012 | ........ 4875 | oo 2,685,990 (V1 R [V I 0 0 0 5,770,000 | 12/31/2012
1025575... | TITUSVILLE .. . 1.09/26/2012 | ........ 5.000 744,412 (01 I [0 O 0 0 0 1,285,000 |12/31/2012
1025581... [ MARIANNAL ....coooiririnse e .10/26/2012 | ........ 4875 | ... ..1,519,417 (01 (O O 0 0 0 3,425,000 | 12/31/2012
1025622 .05/13/2013 | ........ 4625 | . 1,220,768 (01 I (O OO 0 0 0 2,860,000 |03/22/2013
1025647... . .1.08/29/2013 | ........ 4.450 (1 (O O 0 0 0 2,600,000 | 07/03/2013
1025666... . | MIRAMAR BEACH . 1.12/02/2013 | ........ 4375 |.. (01 [0 O 0 0 0 5,000,000 |11/01/2013
125112, s TIFTON. oo .11/29/2004 | ........ 6.300 [ .o 308,747 (V1 TR [V I 0 0 (V1 OO 875,000 |12/31/2012
1125183 OAKWOOD .11/01/2005 | ........ 6.210 | oo 1,879,221 (118 O (1 [ 0 0 0 3,340,000 | 12/31/2012
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1125258......ceeiierieeiseiseeiessisesiesiesenns | oeeereeens DALTON.....couivriaerierieeeseesse e [C7. ST I .08/21/2006 | ........ 6.720 (110 O [0 N 0 0 0 3,630,000 | 12/31/2012
1125338.....ocvveriericrieieeisssieneneeeenes | eeerenens OAKWOOD.......coomrvreirrircrireiran [C7. ST I .08/13/2007 | ........ 6.940 (11 SR [V RN 0 0 (V1 TR 695,000 |12/31/2012
1125362... o | SAVANNAH. ..o . 1.12/20/2007 | ........ 6.260 (010 O [0 O 0 0 0 2,370,000 | 12/31/2012
1125483... . [ SAVANNAH.......ovimiiiririrerieriseiseissis . [12/22/2010 | ........ 5750 |.... (010 [ (O T 0 0 0 3,515,000 | 12/31/2012
1125531 .o | eeereeins SAVANNAH. ......ooviiiirineiierrisseee i .10/20/2011 | ........ 5500 [ .ieerereiiriieries 737,886 (118 O (U IO 0 0 0 1,885,000 |12/31/2012
1125597... o [ MACON. ...t . 1.01/22/2013 | ........ 5.000 ...1,359,679 (11 SR [V N 0 0 0 3,500,000 | 09/29/2012
1325092... . | COEUR D'ALENE..........ccocvvmriririeirserisiins .1.09/16/2004 | ........ 6.290 |.... 556,632 (01 I [0 OO 0 0 0 1,355,000 |12/31/2012
1325224.......covvviereeenseessnereseeees | e COEUR D'ALENE..........cccosirerimrrerierirneenns .03/30/2006 | ........ 6.250 | . 418,258 (110 SR [V RN 0 0 0 1,370,000 |12/31/2012
1425146... o | KENILWORTH. ..ot . |.06/08/2005 | ........ 5.750 926,634 (01 I [0 O 0 0 0 1,070,000 |12/31/2012
1425236... [ MIDLOTHIAN. ..ot ninenes . |.05/15/2006 | ........ 6.010 |.... ...1,129,438 (01 (O O 0 0 0 1,835,000 |12/31/2012
1425304.......ccooevieeeeseseeessieeseeesins | e ARLINGTON HEIGHTS........... .02/01/2007 | ........ 6.270 | .o 1,729,386 (11 O [0 I 0 0 0 2,940,000 | 12/31/2012
1425382... .. | EDWARDSVILLE.........cccoerrrnecs . 1.02/07/2008 | ........ 6.670 ...1,848,819 (1 (O 0 0 0 2,685,000 | 12/31/2012
1425385... .. | BOURBONNAIS.......ooooiiriiiiniinsiineeissiseisnsinns . |.02/28/2008 | ........ 6.000 (U1 RN (U IO 0 0 0 1,155,000 |12/31/2012
1425429... . | LINCOLNWOOD........ccrvvermenne . |.12/01/2008 | ........ 6.600 (1 (O 0 0 0 3,285,000 | 12/31/2012
1425458 CHICAGO........ooiriiceesieies .1.07/16/2010 | ........6.410 0 0 0 0 0 1,485,000 |12/31/2012
1425459... | GURNEE. ...ttt .1.07/22/2010 | ........ 6.125 (11 SR [V N 0 0 0 1,580,000 |12/31/2012
142559... I CHICAGO......cooeiiieie e . .12/26/2012 ] ........ 4.950 (01 I [V IO 0 0 0 2,170,000 | 12/06/2012
1425618 NORTHFIELD . 1.05/03/2013 | ........4.500 0 0 0 0 0 2,425,000 | 03/08/2013
1425631... .. | FRANKLIN PARK ..ot . [.06/20/2013 | ........ 4.750 (01 I (0 IR 0 0 0 2,170,000 |05/31/2013
1425632... [ CHICAGO......voeririeeeeess e . |.06/20/2013 | ........ 4.750 . (018 [ (O 0 0 0 2,150,000 | 05/31/2013
1425650 LAKE ZURICH.. . |.09/06/2013 | ........4.950 ,190,963 0 0 0 0 0 2,030,000 | 08/14/2013
1525141... o |ZIONSVILLE.......ooeeveeeeeeveeeseeeee e .05/24/2005 | ........ 5.890 ...1,048,171 (010 (00 I 0 0 0 1,790,000 |12/31/2012
1525229... I STUOSEPH TWP......oouiriiisiieiessiesssissiessse s . | .04/07/2006 | ........ 6.460 836,187 {01 I (0 I 0 .0 0 1,575,000 |12/31/2012
1525287 BROWNSBURG.........cooivreicrieeieeeisesssisiias .12/20/2006 | ........6.300 ,359,210 0 0 0 0 0 2,105,000 | 12/31/2012
1525331... o | INDIANAPOLIS......coovirriiiniinriersieiesiss e IN.... . | .06/26/2007 | ........ 6.130 430,085 {01 (0 IR 0 .0 0 4,575,000 |12/31/2012
1525332... [ MCCORDSVILLE.........ooieieeeeeeee e IN.... .06/28/2007 | ........ 6.390 ...1,653,388 (010 [0 I I 0 0 0 2,415,000 | 12/31/2012
1525371 INDIANAPOLIS. ..ot IN . .12/26/2007 | ........6.470 ,729,453 0 0 0 .0 0 2,470,000 |12/31/2012
1525491... .. | FISHERS IN.... .04/06/2011 | ........ 5.880 884,002 (010 (1 IO 0 0 0 1,725,000 |12/31/2012
1525499... C CARMEL. ..ot IN.... . |.04/28/2011 | ........ 5.870 ...1,130,331 {01 I (0 I 0 .0 0 3,130,000 | 12/31/2012
1525573 GRIFFITH...coooviieeseeesieessie s IN .09/11/2012 | ........5.000 ,892,358 0 0 0 0 0 4,600,000 |08/02/2012
1525629... «. | GREENFIELD......coovvrrirerrririrrninns IN.... . .06/14/2013 | ........ 4.500 {01 (0 I 0 .0 0 3,475,000 | 06/05/2013
1625230... oo | DAVENPORT ...t ieeiesesessesiseenns IA.... .04/24/2006 | ........ 6.300 . (018 (IR T 0 0 0 1,275,000 |12/31/2012
1625278... | ELLSWORTH. ..ot IA.... . |.11/28/2006 | ........ 6.510 |.... ..740,489 {01 I (0 I 0 .0 0 1,335,000 |12/31/2012
1625419 DES MOINES........ooveiiiereisee e A e [ .10/09/2008 | ........ 6.490 | .o 2,302,891 (01 I [0 OO 0 0 0 4,105,000 |12/31/2012
1825089... .. | DANVILLE .08/26/2004 | ........ 6.660 ..676,782 (1 (O T 0 0 0 1,420,000 |12/31/2012
1825143... . |LEXINGTON . |.05/31/2005 | ........ 6.040 ..770,796 (01 [0 OO 0 0 0 1,600,000 |12/31/2012
1825352 LOUISVILLE .10/17/2007 | ........ 6.375 (1 (O T 0 0 0 1,795,000 |12/31/2012
1825599... o | MIDDLETOWN. ...t esensaseian . 1.01/30/2013 | ........ 4.625 (018 O [0 O 0 0 0 3,000,000 |11/02/2012
1825646... I LEXINGTON. oo .1.08/22/2013 | ........ 4420 | ... (01 (O O 0 0 0 2,620,000 | 07/11/2013
1925658.......coocvvnerireeieiseeissiisesseseeeenes | oeeereeens BATON ROUGE.........covrieiieieireriesiseeieeisseenns LA e [ .10/30/2013 | ........ 4.500 | oo 705,304 (11 SR (1 IO 0 0 0 1,285,000 |09/03/2013
2125621... . |ABERDEEN.........ovviieririieienieieienienienes MD........ .1.05/10/2013 | ........ 4.500 788,981 (018 [ (O O 0 0 0 1,500,000 |02/25/2013
2225506... [ BURLINGTON. ..ot MA......... . |.06/09/2011 | ........ 5.625 |.... ...1,335,008 (118 O [0 IO 0 0 0 3,525,000 | 12/31/2012
2325307 ... | s PLYMOUTH TWP......cvimiiiiririeiieniiesieresssesssissssesssessesssssessniens Mi .03/01/2007 | ........ 6.320 | .o 1,591,421 (V1 TR [V I 0 0 0 4,220,000 |12/31/2012
2325326......ccieeiireierienieeeensissienin | s ROMULUS......coviriirieiiniin MI .05/30/2007 | ........ 6.300 | .o 835,571 (118 O (1 [ 0 0 0 1,755,000 |12/31/2012
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2325550.......cceeereeeeieniienieeeeessnissnienins | s ROCHESTER HILLS.......cooieeieierieninerieeieenns MI .04/04/12012 | ........ 5.000 | .o 1,944,984 (110 O [0 N 0 0 0 9,960,000 | 12/31/2012
2325669........ceoereeeriieiienireeeienienienens | s ST CLAIR SHORES........ccovvvieierierricrierireenns Mi 1211712013 | ........ 5.000 | .o 1,050,000 (11 SR [V RN 0 0 0 1,940,000 |12/21/2013
2425080... o | MINNETONKA.....ccoooriiiniieiierieseeesseiseesssias .|.06/18/2004 | ........ 5.620 ...6,569,315 (11 O (U IO 0 0 0 16,580,000 |12/31/2012
2425368... ST PAUL. st . 1.12/21/2007 | ........ 6.100 |.... ...2,548,674 (11 SR [V RN 0 0 0 4,060,000 |12/31/2012
2425507 GOLDEN VALLEY.......ooviiiieiierineineeiseiseiineias .06/14/12011 | ........ 5690 | .o 1,162,958 (01 I (O TS 0 0 0 2,130,000 | 12/31/2012
2425572... o [MAPLE GROVE..........oiiieeieeiesieeeevessee e ses s seessnes . |.09/04/2012 | ........ 4.750 ...1,397,831 (1 (O 0 0 0 3,100,000 | 08/22/2012
2425585... . | EDEN PRAIRIE . |.11/29/2012 | ........ 4500 |.... 817,002 (01 I [0 OO 0 0 0 2,220,000 |12/31/2012
2625165 LEE'S SUMMIT.....oivirerrierieriesineeiesiseesssiesnene .08/22/2005 | ........ 5.910 [ 754,969 (01 (O 0 0 0 2,055,000 |12/31/2012
2625179... .. | JEFFERSON COUNTY ..occiimimmiineiieiesessesissessseisesssssssessessssens . |.10/06/2005 | ........ 5.940 696,275 (01 I [0 O 0 0 0 1,520,000 |12/31/2012
2625233... ST LOUIS....citiire e .| .04/26/2006 | ........ 6.100 |.... ..2,167,918 (11 SR [V N 0 0 0 2,945,000 | 12/31/2012
2625408..........ocveieerierie s | s EARTH CITY ..ot .07/23/2008 | ........ 6.620 | .o 3,463,976 (11 O [0 I 0 0 0 5,545,000 | 12/31/2012
2725159... 1 | BOZEMAN.......covvmiriririeceissise s . 1.07/29/2005 | ........ 6.070 (11 SR [V I 0 0 0 3,100,000 | 12/31/2012
2725206... o |BOZEMAN ..ot . .02/08/2006 | ........ 5.930 (U1 RN (U IO 0 0 0 4,790,000 |12/31/2012
2725366... [ BOZEMAN......cooiiiirierieseceisie e . 1.12/20/2007 | ........ 6.410 (11 SR (U N 0 0 0 3,210,000 | 12/31/2012
2725477 BOZEMAN......cooviiriiiieriniseerseee e . [.11/29/2010 | ........6.000 0 0 0 0 0 1,300,000 |12/31/2012
2825149... .06/22/2005 | ........ 5.980 (1 (O 0 0 (11 675,000 |12/31/2012
2825151... .06/29/2005 | ........ 5.860 (V18 RN (U I 0 0 0 1,310,000 |12/31/2012
2825251 .07/13/2006 | ........6.350 0 0 0 0 0 2,865,000 | 12/31/2012
2825293... . .12/28/2006 | ........ 6.330 (01 I (O IO 0 0 0 2,635,000 |12/31/2012
282549... [ PAPILLION. cccoo e .04/15/2011 | ........ 5.750 (11 SR (U I 0 0 0 2,180,000 | 12/31/2012
2925469 LAS VEGAS . [.10/27/2010 | ........5.900 ,805,254 0 0 0 0 0 4,390,000 |12/31/2012
2925600... .. | LAS VEGAS .01/30/2013 | ........ 4.875 974,859 (010 (00 I 0 0 0 2,150,000 | 08/02/2012
3025334... . | COLEBROOK . .07/31/2007 | ........ 6.140 696,830 (11 S (U 34,381 0 (V1 OO 700,000 |05/31/2013
3125190 ELIZABETH... .11/15/2005 | ........5.690 ,328,995 0 0 0 0 0 2,325,000 | 12/31/2012
3225187... .. | ALBUQUERQUE . [.11/09/2005 | ........ 5.800 {01 (0 IR 0 .0 0 4,475,000 |12/31/2012
3225235... [ ROSWELL......ooveees .05/04/2006 | ........ 7.640 (010 [0 I I 0 0 0 9,060,000 | 12/31/2012
3225664 SANTA FE . [.11/18/2013 | ........4.070 0 0 0 0 0 4,150,000 |08/29/2013
3325115... .. | MORAVIA 1212212004 | ........ 6.970 751,003 (010 (1 IO 0 0 0 1,530,000 |12/31/2012
3325129... JAUBURN. .o . .03/22/2005 | ........ 6.160 687,847 {01 I (0 I 0 .0 0 1,465,000 |12/31/2012
3325171 PENFIELD .09/22/2005 | ........5.590 ,174,030 0 0 0 0 0 1,645,000 |12/31/2012
3325194...  [MINEOLA. ..o . [.11/18/2005 | ........ 5.850 {01 (0 I 0 .0 0 6,750,000 | 12/31/2012
3325269... | BOHEMIA. ... .09/29/2006 | ........ 6.630 (11 SR (1 N 0 0 0 3,090,000 | 12/31/2012
3425202... | DURHAM. ..ot . [.01/19/2006 | ........ 6.040 {01 I (0 I 0 .0 0 1,765,000 |12/31/2012
3425239 GREENSBORO........oociirireririerieriiesseeieenns .05/31/2006 | ........ 6.230 (118 O (1 IR 0 0 0 4,170,000 |12/31/2012
3425370... .. | CHARLOTTE . |.12/21/2007 | ........ 6.260 (1 (O T 0 0 0 4,340,000 |12/31/2012
3425403... . | GOLDSBORO . |.06/24/2008 | ........ 6.510 (018 O [0 OO 0 0 0 5,180,000 | 12/31/2012
3425444 ... | s ROANOKE RAPIDS.........ocvemririrrirsiiieiinns .03/01/2010 | ........ 6.375 (V1 R [V I 0 0 0 2,420,000 | 12/31/2012
3425457... o | CHARLOTTE. ... eesseiinenieees .1.07/13/2010 | ........ 6.375 (01 I [0 O 0 0 0 3,360,000 | 12/31/2012
3425475... . [HOLLY SPRINGS......coovviriirreierneieererisissninenns . |.11/22/2010 | ........ 6.260 (1 (O O 0 0 0 1,695,000 |12/31/2012
BA2548T ... | s ASHEVILLE.......ooiiirieeneeiseserieeieeeieens .01/26/12011 | ........ 5.250 (11 SR (1 IO 0 0 0 2,395,000 | 12/31/2012
3425582... . IMONROE..........ccovmmrinrnririirnrinns . |.10/26/2012 | ........ 4.500 (1 (O O 0 0 0 4,185,000 |12/31/2012
3425640... I RALEIGH. oot .1.08/01/2013 | ........ 3.800 (118 O [0 IO 0 0 0 6,980,000 | 06/24/2013
3625138.....couveiirrinieerienins | s VANDALIA......coivirieiierieniesiesisseiesies (0] RVURION IR .05/10/2005 | ........ 5.810 (V1 TR [V I 0 0 0 7,050,000 | 12/31/2012
3625145 | s CINCINNATL .ot (0] VUSRI (U .06/02/2005 | ........ 5.870 (118 O (1 [ 0 0 0 7,325,000 | 12/31/2012
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BB2516........cvonreeerrirerenieeeseeisnisssenin | ererienes COLUMBUS.......... .08/30/2005 | ........ 5.820 [ .o 524,080 (110 O [0 N 0 0 0 1,385,000 |12/31/2012
3625184.......ucveriereerenenen | s FRANKLIN TWP. .11/01/2005 | ........ 5.820 [ 690,623 (11 SR [V RN 0 0 0 1,430,000 |12/31/2012
3625185... .. | WASHINGTON TWP. . 1.11/01/2005 | ........ 6.240 LA T941TT (01 I [0 O 0 0 0 10,905,000 |12/31/2012
3625189... . | COLUMBUS.......... . 1.11/10/2005 | ........ 5.680 873,082 (11 SR [V RN 0 0 0 1,865,000 |12/31/2012
3625192......cieieeienennenens | s GAHANNA....... .11/18/2005 | ........ 5.860 (118 O (U IO 0 0 0 1,025,000 |12/31/2012
3625197... .. | WASHINGTON TWP. . |.12/16/2005 | ........ 5.850 (1 (O 0 0 0 2,765,000 | 12/31/2012
3625240... . | BROOK PARK . |.06/06/2006 | ........ 5990 |.... (01 I [0 OO 0 0 0 3,265,000 | 12/31/2012
3625246........cooeviireereesnenin | s ELYRIA...... .06/27/2006 | ........ 8420 | .o 995,861 (110 SR [V RN 0 0 0 1,915,000 |12/31/2012
3625252... .. | PAINESVILLE . |.07/18/2006 | ........ 6.420 912,162 (01 I [0 O 0 0 0 2,335,000 | 12/31/2012
3625256... . | HUBER HEIGHTS . |.08/08/2006 | ........ 6.730 |.... ...1,824,099 (1 (O O 0 0 0 7,570,000 | 12/31/2012
3625274 GROVE CITY. .10/31/2006 | ........ 6.600 | ..o 860,582 (01 I [0 OO 0 0 0 5,120,000 |12/31/2012
3625280... .. | CINCINNATI . |.11/28/2006 | ........ 6.500 ...1,115,925 (1 (O 0 0 0 1,545,000 |12/31/2012
3625283... .. | BROOK PARK . |.12/05/2006 | ........ 6.500 839,475 (11 SR (O O 0 0 0 2,245,000 | 12/31/2012
3625290... . | FAIRFIELD . |.12/22/2006 | ........ 6.340 718,460 (010 (O 0 0 0 2,140,000 | 12/31/2012
3625294 WEST CHESTER . |.12/28/2006 | ........6.380 ,294,596 0 0 0 0 0 3,225,000 | 12/31/2012
3625335... ..|COLUMBUS.......... . 1.07/31/2007 | ........ 6.280 (11 SR [V N 0 0 0 2,685,000 | 12/31/2012
3625361... . | CINCINNATI . [.12/11/2007 | ........ 6.250 (V18 RN (U I 0 0 0 3,620,000 | 12/31/2012
3625388 CARROLLTON . |.03/24/2008 | ........6.100 0 0 0 0 0 3,725,000 | 12/31/2012
3625534... .. |FOREST PARK . [.10/27/2011 | ........ 5.375 (01 I (O IO 0 0 0 2,370,000 |12/31/2012
3625568... . | PATASKALA . 1.07/20/2012 | ........ 4.500 (1 (O 0 0 0 2,930,000 | 06/21/2012
3625569 COLUMBUS.......... . .07/20/2012 | ........4.750 0 0 0 0 0 1,500,000 |06/08/2012
3625607... .. | SPRINGBORO. .03/18/2013 | ........ 4.000 (010 (00 I 0 0 0 1,890,000 |02/13/2013
3625615... .| CLEVELAND.............. . .04/30/2013 | ........ 4.750 {01 I (0 I 0 .0 0 3,760,000 |03/04/2013
3625616 CINCINNATI .05/01/2013 | ........4.500 0 0 0 0 0 1,800,000 |02/13/2013
3625627... .. | CENTERVILLE. . |.06/05/2013 | ........ 4.250 {01 (0 IR 0 .0 0 3,000,000 |05/23/2013
3625645... . | CINCINNATI .08/13/2013 | ........ 4.650 (010 [0 I I 0 0 0 3,400,000 | 06/24/2013
3625656 MEDINA.......... . [.10/30/2013 | ........4.500 0 0 0 .0 0 1,140,000 |09/19/2013
3725123... .. | OKLAHOMA CITY .02/22/2005 | ........ 5.860 (010 (010 I 0 0 0 3,575,000 | 12/31/2012
3725181... .| TULSA . [.10/31/2005 | ........ 5.810 {01 I (0 I 0 .0 0 1,680,000 |12/31/2012
3725225 TULSA .03/31/2006 | ........6.110 0 0 0 0 0 1,760,000 |12/31/2012
3725226... .. |MUSKOGEE.... . .03/31/2006 | ........ 6.210 {01 (0 I 0 .0 0 1,170,000 |12/31/2012
3725532... .. | TULSA .10/20/2011 | ........ 5.500 (1 (IR T 0 0 0 2,490,000 | 12/31/2012
3825553... {PORTLAND ...ttt . .05/07/2012 | ........ 5375 |... 948,461 {01 I (0 I 0 .0 0 3,165,000 | 12/31/2012
3925199 HORSHAM TWP .12/28/2005 | ........ 5530 | .o 2,569,422 (01 I [0 OO 0 0 0 4,225,000 |12/31/2012
3925244... .. | CASTLE SHANNON BOROUGH.... .06/15/2006 | ........ 6.390 489,869 (010 (O T 0 0 (11 950,000 |12/31/2012
3925248... . | QUAKERTOWN. ..o . |.07/06/2006 | ........ 6.380 |.... ,970,261 (118 SR (1 IO 0 0 0 5,770,000 | 12/31/2012
3925289 PITTSBURGH........otvimirierierieisnieiieneeeiesissisesiens .12/21/2006 | ........ 8.375 | .o 719,125 (V1 R [V I 0 0 0 2,115,000 | 12/31/2012
3925551... o | PITTSBURGH. ...t . |.04/30/2012 | ........ L 510 862,326 (11 O (1 IO 0 0 0 2,400,000 | 12/31/2012
3925552... | PITTSBURGH. ... .04/30/2012 | ........ 4.750 . 592,859 (V1 RN [V RN 0 0 0 1,920,000 |12/31/2012
4125118 MOUNT PLEASANT ....couitimiimrimeinmersssisse s ssesssessseens .01/18/2005 | ........ 5.750 | oo 1,736,184 (11 SR (1 IO 0 0 0 3,165,000 | 12/31/2012
4125271... .. INORTH MYRTLE BEACH.........cccovvverimrirerirerirnenne . |.09/29/2006 | ........ 6.680 (V1 R [V I 0 0 0 2,480,000 | 12/31/2012
4125272... .| CONWAY ..ot . |.10/24/2006 | ........ 6.940 (018 O [0 O 0 0 0 2,680,000 | 12/31/2012
4125365.......cvoreenns | s GEORGETOWN.......ovvvrieriieieriirirneiienias (SO I .12/20/2007 | ........ 6.040 0 | s [V RN 0 0 0 12,450,000 | 12/31/2012
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B125440.......cooeeeeneenins | s GREENVILLE.........coostrrrinrirnns (1O I .12/23/2009 | ........ 8.875 | .o 1,802,059 (110 O [0 N 0 0 0 6,135,000 | 12/31/2012
B125449.......cooen | s GREENVILLE.........ccoovvrrvirrerienns (SO I .06/03/2010 | ........ 6.000 (11 SR [V RN 0 0 0 1,770,000 |12/31/2012
4125536... .. | FORT MILL....... .10/31/2011 | ........ 5.500 (010 O [0 O 0 0 0 2,515,000 | 12/31/2012
4325113... . | LAKELAND..... .12/14/2004 | ........ 6.200 |.... (010 [ (O T 0 0 0 2,440,000 | 12/31/2012
4325167 COLLIERVILLE .08/30/2005 | ........ F (VI 1,035,482 (01 I (O TS 0 0 0 2,510,000 | 12/31/2012
4325374... .. |HENDERSONVILLE................. .01/24/2008 | ........ 6.030 819,584 (1 (O 0 0 0 1,580,000 |12/31/2012
4425058... . | ABILENE .02/27/2004 | ........ 6.230 |.... ...3,850,786 (01 I [0 OO 0 0 0 7,690,000 | 12/31/2012
4425107 DALLAS......ovoerinerieriirirserisiines .11/16/2004 | ........ 8.160 | ..o 860,490 (110 SR [V RN 0 0 0 2,805,000 | 12/31/2013
4425108... .. |ELPASO...... 11/17/2004 | ........ 5.875 742,253 (01 I [0 O 0 0 0 2,455,000 | 12/31/2012
4425120... . |LAREDO.......ccooeuc. .01/25/2005 | ........ 6.610 |.... ...1,068,740 (11 SR [V N 0 0 0 2,960,000 | 12/31/2012
4425161 EL PASO...... .08/10/2005 | ........ 6.010 | .o 1,383,755 (01 I [0 OO 0 0 0 3,975,000 | 12/31/2012
4425188... ..| SAN ANTONIO . |.11/09/2005 | ........ 5.660 815,937 (1 (O 0 0 0 2,825,000 | 12/31/2012
4425193... .. | PASADENA... .11/18/2005 | ........ 5.850 (U1 RN (U IO 0 0 0 2,880,000 | 12/31/2012
4425222... .| CONROE.........comvvirirriran. . |.03/28/2006 | ........ 6.170 (1 (O 0 0 0 2,725,000 | 12/31/2012
4425228 TEMPLE.... .04/06/2006 | ........6.150 0 0 0 0 0 2,270,000 | 12/31/2012
4425249... .. |HOUSTON . 1.07/11/2006 | ........ 6.630 (1 (O 0 0 0 4,225,000 |12/31/2012
4425250... | DALLAS......oooieseis . [.07/12/2006 | ........ 6.700 (V18 RN (U I 0 0 0 3,470,000 | 12/31/2012
4425284 LEWISVILLE . |.12/12/2006 | ........6.330 0 0 0 0 0 2,155,000 | 12/31/2012
4425299... .| CONROE........ccoomrriiriririniinns .01/19/2007 | ........ 6.610 (11 O (O IO 0 0 0 1,185,000 |12/31/2012
4425302... . [MCALLEN........cc..... . 1.01/31/2007 | ........ 6.240 (11 SR (U I 0 0 0 7,360,000 | 12/31/2012
4425312 HOUSTON .03/29/2007 | ........6.300 0 0 0 0 0 1,055,000 |12/31/2012
4425316... .. | ADDISON .04/16/2007 | ........ 6.200 (010 (00 I 0 0 0 1,955,000 |12/31/2012
4425324... I DALLAS......oooeiseis . |.05/14/2007 | ........ 6.100 {01 I (0 I 0 .0 0 3,365,000 |12/31/2012
4425333 HOUSTON .06/29/2007 | ........6.400 0 0 0 0 0 3,625,000 | 12/31/2012
4425367... .. | CARROLLTON 12/21/2007 | ....... 6.410 {01 (0 IR 0 .0 0 3,100,000 | 12/31/2012
4425369... . | SUGAR LAND .12/21/2007 | ........ 6.300 . (010 [0 I I 0 0 0 2,090,000 |12/31/2012
4425377 SAN ANTONIO .01/29/2008 | .........6.100 ,039,378 0 0 0 0 0 2,725,000 | 12/31/2012
4425393... .. | TEMPLE.............. .05/12/2008 | ........ 6.580 965,854 0 | oo (1 I 0 0 0 1,490,000 |12/31/2012
4425415... . |HOUSTON . |.09/26/2008 | ........ 6.580 (01 I (O N 0 0 0 1,550,000 |12/31/2012
4425427 HOUSTON .11/21/2008 | ........6.500 0 0 0 0 0 9,710,000 | 12/31/2012
4425462... .. |HOUSTON .09/15/2010 | ........ 5.750 {01 (0 I 0 .0 0 1,840,000 |12/31/2012
4425493... o | DALLAS.....ootviirireneriseiserisiins .04/07/2011 | ........ 5.680 (11 SR (1 N 0 0 0 3,870,000 | 12/31/2012
4425511... .. | SAN ANTONIO. ol . .06/30/2011 | ........ 5.610 {01 I (0 I 0 .0 0 2,685,000 |12/31/2012
BA25554 ... | s PORTLAND.......otriuiiamitieeieeisesiseessessssssse s .05/14/12012 | ........ 4.750 (118 O (1 IR 0 0 0 2,555,000 | 12/31/2012
4425571... .08/28/2012 | ........ 5.125 (1 (O T 0 0 0 2,300,000 |12/31/2012
4425592... . . 1.12/20/2012 | ........ 4.500 (018 O [0 OO 0 0 0 2,680,000 | 11/06/2012
B425602..........ocveeiveieerenen | s CARROLLTON .02/11/2013 | ........ 5.000 (V1 R [V I 0 0 0 1,450,000 |01/10/2013
4425604... .. |HOUSTON .1.03/01/2013 | ........ 4.000 (018 O [0 O 0 0 0 3,130,000 | 02/06/2013
4425641... .. |HOUSTON .08/02/2013 | ........ 4.500 (1 (O O 0 0 0 3,640,000 | 07/11/2013
BA25657.......eoreeeereee i | s HUMBLE .09/20/2013 | ........ 4.270 (11 SR (1 IO 0 0 0 4,500,000 |08/29/2013
4425665... .. |LAREDO............... 11/26/2013 | ........ 4.711 (V1 R [V I 0 0 0 2,440,000 | 10/07/2013
4525162... .. | SALT LAKE CITY. I .1.08/15/2005 | ........ 5710 |.... (01 [0 O 0 0 0 3,025,000 | 12/31/2012
4525163........cvovirerenenns | s SANDY ..ot (U2 PSSP I .08/15/2005 | ........ 5830 [ 900,047 (V1 TR [V I 0 0 0 2,245,000 | 12/31/2012
4525380.......ccrriieeeeeeennisenin | s PROVO....ooiimiirirneie et [U2 PSR R .01/31/2008 | ........ 6.280 | .o 2,366,224 (118 O (1 [ 0 0 0 5,760,000 | 12/31/2012
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A525637 ... | s SALT LAKE ClITY..cvouitrireeiseierssssssessesissessssissesssssssssssssssesssian (U2 PR R .06/27/2013 | ........ 4750 | oo 1,225,935 (110 O [0 N 0 0 0 2,650,000 | 05/15/2013
4B254B1........cvorreeeenin | s BARRE.......cooriirinsineniesieess e VA DSOS .08/26/2010 | ........ 5.850 | .o 3,088,101 (11 SR [V RN 0 0 0 5,090,000 | 12/31/2012
4725131... | STERLING.....cvveinrineiierienne . |.03/30/2005 | ........ 5.670 ...2,369,065 (11 O (U IO 0 0 0 5,965,000 | 12/31/2012
4725134... o [ MIDLOTHIAN. ..ot . |.04/28/2005 | ........ 5.850 |.... 655,863 (11 SR [V RN 0 0 0 1,830,000 |12/31/2012
A725204........cooiveeeeeseseeeeni | s POWHATAN. ..ottt sseees .01/30/2006 | ........ 6.100 | .o 757,891 (118 O (U IO 0 0 0 1,275,000 |12/31/2012
4725237.... .. MECHANICSVILLE.........cc.ccouvene. . |.05/15/2006 | ........ 6.170 845,188 (1 (O 0 0 0 2,260,000 | 12/31/2012
4725261... NORFOLK. ...t . |.08/30/2006 | ........ 6.650 |.... ...1,213,589 (11 O [0 I 0 0 0 2,590,000 | 12/31/2012
AT2547 oo | s NORFOLK......otvirrirrereriisieriesieeeieniseessessssens .09/02/2008 | ........ 8.610 | .o 2,871,326 (110 SR [V RN 0 0 0 8,915,000 | 12/31/2012
4725450... | VIRGINIA BEACH.........oviirieririisserissieesiesiseenae . |.06/07/2010 | ........ 6.000 ..1,012,322 (01 I [0 O 0 0 0 3,980,000 | 12/31/2012
4725454... o [ MIDLOTHIAN. ..o . 1.06/23/2010 | ........ 6.860 |.... 634,445 (11 SR [V N 0 0 0 1,525,000 |12/31/2012
BT254B7 ... | s PORTSMOUTH.... .10/27/2010 | ........ 6.250 | .o 1,133,833 (11 O [0 I 0 0 0 2,450,000 | 12/31/2012
4725546... .. |ROANOKE........cooovrrrnririrnninens . 1.02127/12012 | ........ 5.625 (110 (O 0 0 0 3,725,000 | 12/31/2012
4725634... [ VIRGINIABEACH. ..o . |.06/26/2013 | ........ 4.125 (01 I (V1 IO 0 0 0 3,200,000 | 05/09/2013
4825262... [ TACOMA......coie e . |.09/01/2006 | ........ 6.300 (11 SR (U N 0 0 0 2,550,000 | 12/31/2012
4825435 GIG HARBOR . 1.02/19/2009 | ........7.250 0 0 0 0 0 2,615,000 |12/31/2012
4925383... .. | HEDGESVILLE. .1.02/11/2008 | ........ 6.240 (1 (O 0 0 0 4,485,000 |12/31/2012
5025364... .| PRAIRIE DU CHIEN........coiieiririeieieeicceeieens . [.12/20/2007 | ........ 6.400 (01 I [V IO 0 .0 0 6,000,000 |12/31/2012
5025416 MADISON . |.09/30/2008 | ........6.850 0 0 0 0 0 4,120,000 |12/31/2012
5025447... . |MADISON . .04/20/2010 | ........ 6.300 (11 O (O IO 0 0 0 4,815,000 |12/31/2012
5325355, | s TOWNSEND TWP.......coiviuiimiisinissns s s ssssssessssssssnsns [0] 5 ST I .11/28/2007 ] ........ 6.770 0 [ s O 0 0 0 8,660,000 | 12/31/2012

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other 91,901,955 0 0 34,381 0 0 957,013,499

0899999. Total - Mortgages in GOOd StANAING.........vvruireriesiissirieri e ...391,901,955 {01 I 0].. 34,381 0 0 957,013,499

3399999, TOAIS......uvreeeererci ittt s bR bbbt ebtEee b et bbbttt bt | neberieniena et 391,901,955 (11 0 [ 34,381 .0 0 957,013,499

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §$.......... 0 unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $.......

.......... 0 interest due and unpaid.
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1 Location 4 5 6 7 8 9

2 3 Actual Cost Value of

Loan Date Rate of at Time Additional Investment Land and

Loan Number City State Type Acquired Interest of Acquisition Made After Acquisition Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

0125659.......ccvverererrnrirneens DAPHNE........coooiiitieiieet st AL 10/30/2013 830,000 | .ovoeerrereierereeeeeis (V1 I 1,599,000
0525630. 1ot [LOS ANGELES........oouiveiirirciseiserie st ssnes CA 06/19/2013 3,500,000 | .voocvernrerrnirirerieerierienes 0 6,000,000
1025622. | BRADENTON. .....cottuaitaeiseeseesas o FL 05/13/2013 1,250,000 [ ..voumvenrieeirneerieeiseiieeis 0 2,860,000
1025647......ccoovvierincrinrennriennnnerieneseessssissnnensesss | QOO ittt s FL 08/29/2013 1,400,000 0 2,600,000
1025666.........oovvvnerrrcrireirserinninersenineesseesssessersenses | MIRAMAR BEACH. co..ouitiitiiii ettt FL 12/02/2013 |. 1,700,000 0 5,000,000
1125597. et [MACON. . [, SR 01/22/2013 1,500,000 0 3,500,000
1425618. cer [NORTHFIELD.....otiuitiiieiiessie et IL 05/03/2013 1,400,000 | ..oooovviciinnieiieinniieiis 0 2,425,000
1425631. | FRANKLIN PARK ..ottt ssensenen IL 06/20/2013 1,250,000 [ ..o 0 2,170,000
1425632. CHICAGO.....ooueiiiie bbb IL 06/20/2013 1,250,000 0 2,150,000
1425650. ce [LAKE ZURICH. ...ttt IL 09/06/2013 |. 1,200,000 0 2,030,000
1525629. v | GREENFIELD. ..ottt nses IN 06/14/2013 2,150,000 0 3,475,000
1825599. cet [ MIDDLETOWN. oottt 1S (R 01/30/2013 1,950,000 | ..ooouverrirereierierierieeiis 0 3,000,000
1825646. [ LEXINGTON. ..ot [18 CO 08/22/2013 1,760,000 | ..o 0 2,620,000
1925658. cet [BATON ROUGE ...ttt LA i 10/30/2013 710,000 0 1,285,000
2125621. ... | ABERDEEN MD..oriieris 05/10/2013 |. 810,000 0 1,500,000
2325669. | ST CLAIR SHORES.......ocvimeimeimemmrieesiesiesiseessessse s sssssssesssenes M 12/17/2013 1,050,000 0 1,940,000
2925600. LAS VEGAS......oooiieiicie bbb NV 01/30/2013 1,000,000 | ..o 0 2,150,000
3225664. SANTA FE.....ooieierieeieeisese ettt NM..iriierienes 11/18/2013 2,800,000 | .voovereerrnininerieerenienes 0 4,150,000
3425640. ce [RALEIGH. ot NG [ 08/01/2013 2,700,000 0 6,980,000
3625607. 1e [ SPRINGBORO. ...ttt OH 03/18/2013 |. 1,010,000 0 1,890,000
3625615. L CLEVELAND....coootittit bbb OH 04/30/2013 1,200,000 0 3,760,000
3625616. CINCINNAT ottt OH 05/01/2013 750,000 | oo 0 1,800,000
3625627. CENTERVILLE........oovoeiiiieeieeiesiseiiss s OH 06/05/2013 2,000,000 | ..oooverrirniiieieies 0 3,000,000
3625645. ce [CINCINNATL ot OH 08/13/2013 2,200,000 | .ooocvernrerenireerieereeiees 0 3,400,000
3625656. CIMEDINA. s OH 10/30/2013 630,000 | oo 0 1,140,000
4425602 CARROLLTON X 02/11/2013 810,000 | ..ooovrreirrerereeireeenieenes (V1 I 1,450,000
4425604. HOUSTON. ...ttt X 03/01/2013 1,200,000 | ..o 0 3,130,000
4425641. HOUSTON. ...ttt X 08/02/2013 2,300,000 | .cvoorernerenieinerierieeeeees 0 3,640,000
4425651. HUMBLE ...ttt > 09/20/2013 1,920,000 | ..o 0 4,500,000
4425665. LAREDO. ....couuttueereisneisetse bbb bbb X 11/26/2013 1,400,000 | ..voomevenerirererneereeierieeis 0 2,440,000
B525637 ... SALT LAKE CITY oottt ssesssene UT.oone 06/27/2013 1,250,000 | ..ovoeveieiiieieiiseeereins 0| e 2,650,000
AT25634....o.oeii VIRGINIA BEACH. ..ttt VA s 06/26/2013 1,500,000 | .o (V] I 3,200,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All DN . ... biesb st XXX [ e XXX i | s 48,380,000 | ....oovviiiiiiniis 0 [ e 93,434,000
0899999. Total - MOrtgages iN GOOT SEANGING. ... ... vttt ettt ettt st s et et eeee st ees e et see e seeseeses et eEeb e eeseeseEeE et eeteeseEses et eesen et entenseb et entanse | eesessstssessessssnsessessesntanes XXX | e e XX e | e 48,380,000 | ...coooovrrrereriieeieereeiaas 0f.... .93,434,000
3309999, TOAIS......vueuevirisiteteieieieite ettt b ettt s b s ettt b bbbk h AR bR b £ R £t R b bR R b bR E R kb AR b e R bk h b b s bt ete ebaeseseses ettt et e sttt ern XXX e | e KKK s | e 48,380,000 | ...vevvreririinicreirierieiens (U .93,434,000
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other-Than- Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

Mortgages Closed by Repay t
0024745.......cooovvrrerinirenns SAN ANTONIO. ... L SO IO 08/29/1997 [ 10/25/2013 | ....cvvvernvene 895,544 (V1 [ 0 .0 (V1 RO 0 0 ... 762,207 | oo 762,207 (U I (V1 OO 0
0024807... .... | BROKEN ARROW... ....| 10/22/1998 | 11/06/2013 .145,070 0 0 .0 (V1 O 0 0 ... 13,439 | ....c.... 13,439 0 (V1 R 0
0024883... .| LOS ANGELES ..| 04/26/2000 | 11/21/2013 | .. .310,900 0 0 .0 (010 0 0. 200,476 | .....c....... 200,476 0| s (V1 R 0
0524992 DEL AIRE 04/10/2003 | 06/19/2013 | ......ccveneve. 2,793,729 0 0 .0 (V10 OO 0 0 2,697,783 | oo 2,697,783 (1 I (V1 OO 0
0524995... .... | FRESNO. ....| 04/23/2003 | 06/04/2013 ..1,086,971 0 0 .0 (010 0 0 1,069,633 ....1,069,633 0 (V1 RO 0
0525116... .... | SAN DIEGO. . ... | 12/29/2004 | 12/05/2013 | .. 4,291,724 0. 0 .0 0 [ o 0 0 4,156,368 | ... ...4,156,368 (0 I (V1 R 0
0525267 ....convvverierirreienes SAN DIEGO........comrierieriierierisinnerins 09/27/2006 | 09/05/2013 | ......c.cvene. 1,761,817 (V1 [ 0 .0 (010 0 0 1,729,751 | oo 1,729,751 0 | s (V1 RO 0
0525315... ....| SACRAMENTO.... .... | 04/16/2007 | 11/06/2013 1,424,278 0 0 .0 (U0 0 0 1,325,391 ...1,325,391 0 (V1 R 0
1525180... .... |BUCKCREEK TWP.. . ....| 10/28/2005 | 06/14/2013 | .. ..2,150,011 0 0 .0 (010 0 0 2,126,454 | .... ....2,126,454 0| s (V1 O 0
1625247 ... DES MOINES......c.ooviiiernircrnnieienine A i | e 06/29/2006 | 06/03/2013 | ......coccenee 1,191,039 (V1 0 .0 (U 0 0 1,166,723 | .o 1,166,723 (0 I (VN R 0
1625322... .... | WATERLOO! IA........ ....| 04/30/2007 | 12/01/2013 ....268,227 0 0 .0 (010 0 0. 236,504 236,504 (01 0
2225157... ... |PLYMOUTH ....| 07/18/2005 | 08/16/2013 ..3,991,787 0 0 .0 (V0 RO 0 0 3,693,004 3,693,004 (VN IO 0
2825023..... OMAHA ..| 09/09/2003 | 09/05/2013 ....774,204 0 0 .0 0 0. 736,307 ...136,307 (0 I 0
3625002 LOVELAND.. 05/30/2003 |03/28/2013 ,427,488 0 0 .0 0 0 3,393,682 3,393,682 0
3625144... .... | GROVEPORT.. . cevenenens | 06/02/2005 | 12/17/2013 ....905,058 0 0 .0 0 0. 854,707 854,707 (01 0
4425223... [CONROE.........ccomiirriirerieissieinsis ....| 03/28/2006 | 06/13/2013 ....335,864 0 0 .0 0 0] 330,838 (V1 RO 0
4725408 GAINESVILLE 08/15/2008 |08/01/2013 ..1,262,939 0 0 .0 0 0 1,225,018 0
4725412... ... |NORFOLK .... | 09/02/2008 | 03/27/2013 22,789 0 0 .0 0 0 5,722 {0 R 0
4725420..... GAINESVILLE ....| 10/10/2008 |08/01/2013 0 0 .0 0 0 2,399,364 2,399,364 (V1 O 0
4825137... .... | SPOKANE VALLEY. ..| 05/02/2005 |09/10/2013 0 0 .0 0 0 6,584 . 6,584 0
0199999. Total - Mortgages Closed by Repayment...... 0 0 .0 0 0 28,129,955 | ....... 28,129,955 {0 0
Mortgages With Partial Repayments
0024695 COEUR D'ALENE 04/30/2001 0 0 .0 0 0 0 0
0024745... ....| SAN ANTONIO.... ... | 08/29/1997 | .... 0 0 .0 0 0 0 {0 RN 0
0024750... .| DOUGLASS TWP .| 09/30/1997 | .... . 0 0 .0 0 0 0 177,123 (U I 0
0024762 SODDY-DAISY.... 04/30/2001 11,377 0 0 .0 0 0 0 23,628 0
0024786... .... | COLUMBUS ....| 06/03/1998 |.... 434,346 0 0 .0 0 0 0 65,506 (V1 RN 0
0024798... .| FAYETTEVILLE ..|09/30/1998 91,627 0 0 .0 0 0 0 {0 R 0
0024807 BROKEN ARROW 10/22/1998 | .... .145,070 0 0 .0 0 0 0 0
0024809... .... | COLONIAL HGTS.... ....| 10/30/1998 |.... .893,908 0 0 .0 0 0 0 (V1 OO 0
0024872......ovvvrrrerirererenes OAKWOOD.......oourvrrirrereessniserierisenes .| 10/22/1999 | .... ..421,144 0 0 .0 0 0 0 (V1 R 0
0024881... ELKTON 02/15/2000 ,591,469 0 0 .0 0 0 0 0
0024883........ccovrrrerirriienes LOS ANGELES ....| 04/26/2000 |.... ....310,900 0 0 .0 0 0 0 (O RO 0
0024884...... LOUISA ....| 04/28/2000 | .... ..1,260,235 0 0 .0 LU R 0 0 0 140,992 0 | e 0
0024885........covuererirreinnes BEAVERCREEK TWP . severnennns | 051172000 | ... . ....862,142 0 0 .0 (01 0 (| 0].. 70,146 (U 0
0024891.....corvverrierinriinns TAYLORS......covvvvrinnrennrnerrereineenennnne [ SCriviis [ vvviieiane 09/07/2000 | ...vooververes | v 5,594,806 (01 0 .0 (010 0 (O (V1 I 535,350 0| s (V1 RO 0
0024893... .... |ALBUQUERQUE oo | 11/06/2000 | ..ooovvrrinnees . 1,136,139 0 0 .0 (V10 RN 0 0 0 101,611 0 (V1 O 0
0024902... .... |HALLS CROSSROAD.. . ....| 05/16/2001 . 327,931 0. 0 .0 (010 0 (O 0. 84,632 0 | s (V1 OO 0
0024905........coorvvrrrirerirnens BATTLE CREEK.......cooovevinririrrinciniins Ml [ s 08/30/2001 [ ..ovovververes | v 1,699,729 (0] I 0 .0 0 [ o 0 (V] I (V18 O 403,690 (U [ (V1 O 0
0024906... .... | OLIVE TWP. [\ ....| 08/30/2001 0 0 .0 (010 O 0 0 0 195,205 0 (V1 RO 0
0024907 ... .... | TOWNSEND TWP... cevenennns | 08/30/2001 0 0 .0 (V1 OO 0 (V] (V1 I 252,407 (U [ (V1 O 0
0024909........coommrerinriienes KNOX COUNTY.....oovvrrmrrrerirerennrernnnenn | TN | v 08/30/2001 (V1 0 .0 0 | o 0 0| oo (V18 [N 168,585 (U [ (V1 RO 0
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Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss)
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0024910......c.cvvrircrierirens ROWAN COUNTY ....ccocoveremremmrnnernnnnnne | NCuviiis | vevieiinn | 083072001 | oo | e 849,864 | ....oocvvvrrerririiennn0 | e 0 .0 0 | o0 | o0 | 0 201,845 (V1 O 0
0024912....ccovvvrrrieririienns VERNON TOWNSHIP........oveeveieenerenns [ PR [ | 0911072001 | oo | e 399,674 | oo 0 | e 0 .0 0 | o0 | 0 | s (V1 OO 0
0024913.....covvvrricrierireens KNOX COUNTY .1,373,125 0 .0 (V1 O (V1 R 0
0024917..... MUSKOGEE ..1,136,202 0 .0 (010 0 | e 0
0024922......cccoovvvrrieriens BIRMINGHAM........ovvoseinrrinneinerneeernenes | ALeciiis | ceviiieinns | 0410972002 | oo | v 5,094,587 0 .0 0 | o0 | 0 | 0 388,556 (V1 OO 0
0024924.......ccovvrerinrienes COLUMBUS ..1,144,361 0 .0 (010 45,409 0 | e 0
0024926..... EL PASO. ..2,165,337 0 .0 0 [ o 417,594 (V1 R 0
0024927 .....ovvvvrrieriereienns BROOKSVILLE.........ccoseemvvenervmrrvernenes | Floviiis | e | 051202002 | covovvvvercens | e 851,996 0 .0 0 | o0 | 0 | 0 [ 63,945 (V1 RO 0
0125139... .... | PHENIX CITY 1,727,911 0 .0 (U0 96,873 (0 RO 0
0125329... . |MOUNTAIN BROOK. ..2,380,108 0 .0 (010 104,862 0 | e 0
0125488 BIRMINGHAM.........ovvoseinrrinniincrneeirnenes | ALeciiis | e | 0310972011 | oo | e 1,093,203 (V1 0 .0 (V1 O 0 | o0 e 126,295 (V1 O 0
0125523... veee |[FORT PAYNE........coooirierieeiiniseiseiins 0 .0 (010 110,211 (01 0
0125659... .... | DAPHNE 0 .0 (V0 RO 5,490 (VN IO 0
0325132, TUCSON. . 0 .0 0 21,257 (0 I 0
0325153..... GILBERT ..1,003,547 0 .0 0 33,777 0
0325357..... LAVEEN ....824,549 0 .0 0 42,239 (01 0
0325372... .| SCOTTSDALE........tveiirerireirerieiinnieinn ..1,055,008 0 .0 0 23,357 (V1 RO 0
0325431 TUCSON. ..1,395,960 0 .0 0 31,222 0
0325510... .1,340,924 0 .0 0 44,354 {0 R 0
0325548... ..1,960,494 0 .0 0 61,778 (01 0
0425231... . |LITTLE ROCK.. ,802,203 0 .0 0 227,504 0
0524992 DEL AIRE ..2,793,729 0 .0 0 95,946 (0 I 0
0524994 TUSTIN ..2,636,565 0 .0 0 186,714 {0 N 0
0524995 FRESNO.. ..1,086,971 0 .0 0 17,338 0
0525116... . | SAN DIEGO. 4,291,724 0 .0 0 135,355 {0 RN 0
0525133 PACOIMA ..2,709,455 0 .0 [0 I 93,060 (0 R 0
0525142... .... | FRESNO.. ,005,003 0 .0 0 168,484 0
0525227.... .... | SAN DIEGO. ..1,382,216 0 .0 0 41,542 (0 RO 0
0525241... . | SANTA ANNA.. ..2,703,909 0 .0 (0 RN 892,419 {0 R 0
0525267 SAN DIEGO. .1,761,817 0 .0 0 32,066 0
0525291... .... |LONG BEACH.. ..1,524,403 0 .0 0 57,301 (V1 OO 0
0525295... . |MISSION VIEJO... ..1,388,835 0 .0 [0 108,329 (0 R 0
0525315 SACRAMENTO .1,424,278 0 .0 0 98,887 0
0525373... .... |WINDSOR ..3,344,047 0 .0 0 87,522 (O RO 0
052539... .... [MORGAN HILLS.. ..2,686,837 0 .0 LU R 81,807 (V1 RO 0
0525404... .|LOS ANGELES.... ..1,582,581 0 .0 [0 - 36,453 (V1 R 0
0525417..... DEL MAR......oovvirrnrinervmnrnerrerennennnene | CAvicis | vevvireninns | 09/30/2008 | oo | v 1,355,084 (V1 0 .0 0 | o0 | 0 | 0 69,469 (V1 RO 0
0525425..... CHINO ..2,499,057 0 .0 (V10 RN 57,908 (V1 O 0
0525452........ccovvverinriinnes SUNNYVALE . ....982,871 0 .0 (010 s 30,999 (V1 OO 0
0525522.....ccvvoriierierieens DANA POINT...coooevererrnrinerinninnennennneens | CAiiis | e | 0811972011 | oo | e 1,227,740 | oo [ s 0 .0 0 | o0 | 0 | 0 61,485 (V1 O 0
0525583..... VICTORVILLE 0 .0 (010 O 114,502 0 | e 0
0525630......c.cvvervrerirerirnens LOS ANGELES, 0 .0 (V1 OO 75,985 (V1 O 0
0625232..... DENVER......cocnvrmrrnrrnerrerrnnenennsninnes | COiveie | vevivviines | 041252008 | ooocvvevvcvn | cvveieenee 1,267,306 | o0 | s 0 .0 0 | o0 | 0 | 0 s 48,893 (V1 RO 0
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OR24234.........ovvveerrnriens NEW BRIGHTON........coovvvrrrieirniinninns MN.ooo. [ 04/29/1999 | ...vvvvvreriees | e 12,988 (0] I 0 .0 (V1 OO (V] I 0 [ 9,046 (0 I (V1 O 0
OR24298.........ovvvverierireenn ALBUQUERQUE.........ccooooererrereririirininns NM.ooos [ s 08/24/1999 | ..o [ e 147,751 (V1 [ 0 .0 (010 (U — 0 | 82,161 0| s (V1 OO 0
1025057... .... | LAKELAND... . |FL....... ....| 02/27/2004 | .... 1,792,135 0 0 .0 (V1 O 0 0 115,261 0 (V1 R 0
1025169... .... | PALMETTO.. . .| 09/16/2005 | ... . ..1,579,676 0 0 .0 (010 0 0 57,871 0 (V1 R 0
1025205.......coocvererireiineinns PORT ST LUCIE........ovvmeinrinerieeireenns FLotiiir | i 01/31/2008 | ...cvovevererens [ i 629,812 0 0 .0 (V10 OO (V] I (V18 I 28,322 (U I (V1 OO 0
1025264... .... | WEST PALM BEACH... ....| 09/07/2006 |.... ..1,561,458 0 0 .0 (010 0 0 28,196 0 (V1 RO 0
1025286... .... | FORT LAUDERDALE.. . .. 12/18/2006 | ... . ..2,205,656 0 0 .0 (0 0 0 61,539 0 (V1 R 0
1025325......cverirrercririnns PLANTATION......coovvvrenineeerirnrnnennenens | Flocoies | v 05/1412007 | ..ocvovvererins [ e 744,818 0 0 .0 (V1 RO (V1 I 0 [ e 45,552 (U [ (V1 RO 0
1025349... .... | WINTER HAVEN ... | 09/28/2007 | ... ....695,488 0 0 .0 (0 RO 0 0 60,047 0 (V1 R 0
1025363... .... | CORAL SPRINGS.... . .. 12/20/2007 | .... . ..1,629,284 0 0 .0 (010 0 (0] I 91,226 0 (V1 O 0
1025381 ..o ROCKLEDGE...........oovveeireieiierierineens FLotiiir | i 01/31/2008 | ..o | v 2,435,186 (V1 0 .0 (0 RO (V1 I (V18 O 128,827 (0 IO (VN R 0
1025398..... TAMPA ....| 06/02/2008 |.... .955,710 0 .0 (010 146,602 (01 0
1025434.......coovireiniis POMPANO BEACH ... [ 02/17/2009 | .... 693,254 0 .0 (V0 RO 36,914 (VN IO 0
1025473... .| JACKSONVILLE.. .| 11/01/2010 | .... 1,731,737 0 .0 0 101,876 (0 I 0
1025485 GROVELAND 01/26/2011 ,251,391 0 .0 0 87,770 0
1025486... .... | GROVELAND... ....| 01/26/2011 ...422,132 0 .0 0 16,459 (01 0
1025489... . |ORLANDO .| 03/24/2011 927,339 0 .0 0 47,150 (V1 RO 0
1025495 ST PETERSBURG 04/07/2011 ..1,355,487 0 .0 0 98,195 0
1025502... ....| BRADENTON .... | 05/25/2011 ..1,060,152 0 .0 0 314,179 {0 R 0
1025503.......coomeverrererireenns JACKSONVILLE. ..| 05/27/2011 ..1,446,911 0 .0 0 73,708 (01 0
1025505..... TAMPA 06/03/2011 ,068,555 0 .0 0 53,963 0
1025515..... KISSIMMEE ....| 07/07/2011 ..1,129,957 0 .0 0 56,149 (V1 O 0
1025519..... DESTIN ..|07/27/2011 0 .0 0 91,193 {0 N 0
1025528... . |ORLANDO... 09/29/2011 0 .0 0 47,073 0
1025565..... TAMPA ....|07/03/2012 | .... 0 .0 0 86,197 {0 RN 0
1025575..... TITUSVILLE ..|09/26/2012 | .... 0 .0 0 67,955 (0 R 0
1025581... .... MARIANNA.. 10/26/2012 0 .0 0 74,534 0
1025622... .| BRADENTON... ....| 05/13/2013 | .... 0 .0 0 29,232 (0 RO 0
1025647..... OCOEE .| 08/29/2013 | .... 0 .0 0 16,511 {0 R 0
1125112..... TIFTON 11/29/2004 0 .0 0 41,066 0
1125183....cciieins OAKWOOD ....| 11/01/2005 | ... 0 .0 0 124,532 LU 0
1125258..... DALTON ..| 08/21/2006 | ... 0 .0 [0 169,971 (0 R 0
1125338... .... | OAKWOOD.. 08/13/2007 0 .0 0 21,764 0
1125362... .... | SAVANNAH. ....| 12/20/2007 |.... 0 .0 0 84,562 (O RO 0
1125483... .... | SAVANNAH. ....| 12/22/2010 | .... 0 .0 (0 72,473 0 | e 0
1125531... .| SAVANNAH. .| 10/20/2011 | .... 0 .0 [0 - 73,703 (0 R 0
1125597 MACON 01/22/2013 | ..o [ 0 (V1 0 .0 0 [ o 0| oo (V18 SO 140,321 (U [ (V1 RO 0
1325092... .... | COEUR D'ALENE.... ....| 09/16/2004 | .... 0 0 .0 (01 0 0 19,934 0 (V1 O 0
1325224... .| COEUR D'ALENE.... ..| 03/30/2006 | ... 0 0 .0 (01 0 0 13,002 0 (V1 OO 0
1425146 KENILWORTH......covvrireireinerierieeiienns 06/08/2005 0 0 .0 0 [ o (V] I (V] I 32,517 (U [ (V1 O 0
1425236... .... |MIDLOTHIAN L. ....| 05/15/2006 |.... ..1,164,878 0 0 .0 (01 0 0 35,440 0 (V1 RO 0
1425304... .... | ARLINGTON HEIGHTS IL.... ..|02/01/2007 | .... . 1,811,424 0 0 .0 (V1 OO 0 0 82,039 0 (V1 O 0
1425382.....ccvcreririirine EDWARDSVILLE.........ovvviriririeriinerirenes [ SOOI DA 02/07/2008 | .....oovverevernes | v 1,894,616 (V1 0 .0 (01 (O 0 | 45,796 0| s (V1 RO 0
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1425385......coociereiiseins BOURBONNAIS.......cooireiirnrineiinnines [N IO 02/28/2008 | ....ooovererrns [ e 914,117 (0] I 0 .0 (V1 OO 0 (V] I (V18 IO 23,899 (0 I (V1 O 0
1425429......ovivriie LINCOLNWOOD........cvvverrmrrirerercerenens [[SUSRIY DA 12/01/2008 | .....oovvveers | e 1,645,850 (V1 [ 0 .0 (010 0 (VN 0 | 60,003 0| s (V1 OO 0
1425458... .... | CHICAGO IL.... ....| 07/16/2010 | ... 832,977 0 0 .0 (V1 O 0 0 0 31,929 0 (V1 R 0
1425459... v | GURNEE......covierecceenris IL.... ....| 07/22/2010 | ... . .897,855 0. 0 .0 (010 0 0 v, (V] I 48,435 0| s (V1 R 0
1425596.......coocvirriciiiinns CHICAGO [N IO 1212612012 | cooooveni | e 1,000,000 (0] I 0 .0 (V10 OO 0 (V] I (V18 I 27,479 (U I (V1 OO 0
1425618... .... |NORTHFIELD ....| 05/03/2013 | ... 0 0 .0 (010 0 0 0 58,170 0 (V1 RO 0
1425631... ... | FRANKLIN PARK. . ....| 06/20/2013 | .... 0 0 .0 0 [ o 0 (V] I (V] I 24,065 (I [ (V1 R 0
1425632......cvvcvirecriicinns CHICAGO [[ISSUSRIY DA 06/20/2013 0 0 .0 (010 0 (| (V] I 24,065 0 | s (V1 RO 0
1425650......cvecvirrirciineinns LAKE ZURICH........c.ovveriirernierierirenns IL.... ... | 09/06/2013 | .... 0 0 .0 (U0 0 0 0 9,037 0 (V1 R 0
1525141..... ZIONSVILLE . . |IN.... ... | 05/24/2005 | ... . . 0 0 .0 (V1 TR 0 0 (V] I 36,554 (U [ (V1 O 0
1525180.....vervrerricririenns BUCKCREEK TWP......cccovverrierircirnens INGccees | e 10/28/2005 | ...oovverveenees | e 2,150,011 (V1 0 .0 (U 0 (V] I 0 [ e 23,557 (0 IO (VN R 0
1525229... ... | ST JOSEPH TWP. IN.... ....| 04/07/2006 |.... ...878,777 0 .0 0 42,589 (01 0
1525287... ....| BROWNSBURG... IN.... ... | 12/20/2006 | .... .1,424,138 0 .0 0 64,929 (VN IO 0
1525331... . | INDIANAPOLIS ..| 06/26/2007 | ... ....534,246 0 .0 0 104,161 (0 I 0
1525332 MCCORDSVILLE. 06/28/2007 .1,713,469 0 .0 0 60,081 0
1525371... .... | INDIANAPOLIS, ....| 12/26/2007 |.... ..1,802,415 0 .0 0 72,962 (01 0
1525497 ..o FISHERS. ... ... | 04/06/2011 ....931,001 0 .0 0 46,998 (V1 RO 0
1525499..... CARMEL 04/28/2011 .1,178,813 0 .0 0 48,482 0
1525573..... GRIFFITH ... [09/11/2012 | .... 0 .0 0 92,646 {0 R 0
1525629... .| GREENFIELD.. .| 06/14/2013 | .... 0 .0 0 50,787 (01 0
1625230 DAVENPORT 04/24/2006 0 .0 0 56,652 0
1625247... .... |DES MOINES... ....| 06/29/2006 |.... 0 .0 0 24,316 (0 I 0
1625278... . | ELLSWORTH... .| 11/28/2006 |.... 0 .0 0 44,667 {0 N 0
1625322 WATERLOO. 04/30/2007 0 .0 0 31,724 0
1625419... .... | DES MOINES... IA........ .... | 10/09/2008 | .... 0 .0 0 88,771 {0 RN 0
1825089..... DANVILLE ..| 08/26/2004 | .... 0 .0 0 41,749 (0 R 0
1825143... .... |LEXINGTON 05/31/2005 0 .0 0 45110 0
1825352... ... | LOUISVILLE ....| 10/17/2007 |.... 0 .0 0 80,290 (0 RO 0
1825599... . | MIDDLETOWN. ..|01/30/2013 | .... 0 .0 0 102,504 {0 R 0
1825646 08/22/2013 0 .0 0 25,204 0
1925658... ....| 10/30/2013 | .... 0 .0 0 4,697 LU 0
2125621... ..|05/10/2013 | .... 0 .0 0 21,019 (0 R 0
2225157 PLYMOUTH. 07/18/2005 0 .0 0 298,783 0
2225506... .... |BURLINGTON.. ....| 06/09/2011 |.... 0 .0 0 70,996 (O RO 0
2325307... ... |PLYMOUTH TWP ....| 03/01/2007 |.... 0 .0 0 142,536 0 | e 0
2325326... . |ROMULUS . ....| 05/30/2007 |.... . . 0 .0 0 48,028 (0 R 0
2325550 ROCHESTER HILLS.......c.ovvvivirirerinns Moo s 04/04/2012 [ ..o | e 2,044,309 (01 0 .0 (010 0 (O 0 | e 99,324 0| s (V1 RO 0
2425080... .... | MINNETONKA. ....| 06/18/2004 | .... ..6,825,948 0 0 .0 (10 0 0 (V1 I 256,633 0 (V1 O 0
2425368... .... | ST PAUL. . .| 12/21/2007 | .... . ,617,273 0 0 .0 (010 0 (O 0 | e 68,599 0 | s (V1 OO 0
2425507 ... GOLDEN VALLEY.......ootvrrimerierirecirnnens MN.oooo [ s 06/14/2011 [ oo | v 1,200,429 0 0 .0 0 [ o 0 (V] I (V] I 37,471 (U [ (V1 O 0
2425572... .... |MAPLE GROVE... ....| 09/04/2012 | .... .1,442,723 0 0 .0 (010 O 0 0 0 44,892 0 (V1 RO 0
2425585... ....|EDEN PRAIRIE.... . | 11129/2012 | .... . ....900,000 0. 0 .0 (V1 OO 0 (V] (V] I 82,998 (U [ (V1 O 0
2625165........cvvrrieririis LEE'S SUMMIT......covivvmrinrierinniicrirnens MO..... [ s 08/22/2005 | .....oovevvvens | e 843,418 (V1 0 .0 (010 O 0 (O (V18 P 88,448 0| s (V1 RO 0
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2625179....ccoevcierins JEFFERSON COUNTY....coovevrireriniirnns 10/06/2005 | ...couvvervrens | v 719514 | o0 | 0 .0 0 | o0 | 0 | 0 23,239 (V1 O 0
2625233.....coivrireririenes ST LOUIS ..o 04/26/2006 | ......ocververee | ovrrrerirenen 2,236,338 | .ooovrrernrenriennnnd0 | i 0 .0 0 | o0 | 0 | 0 68,419 (V1 OO 0
2625406... ....|EARTH CITY. ....| 07/23/2008 |.... ..3,547,070 0 .0 0 83,095 (V1 R 0
2725159... . |BOZEMAN... .| 07/29/2005 | .... . ..973,211 0 .0 0 105,258 0 | e 0
2725206 BOZEMAN.......oooirimiineiineineiseiieninens 02/08/2008 | .....oocvevreres | rrvrrirnnes 1,566,538 | ..ovvovererrinerierinenn0 [ s 0 .0 0 | o0 | 0 | 0 80,238 (V1 OO 0
2725366... .... |BOZEMAN... ....| 12/20/2007 |.... ..1,078,587 0 .0 0 78,671 0 | e 0
2725477... . |BOZEMAN... .| 11/29/2010 | .... . ....593,134 0 .0 0 S 31,090 (V1 R 0
2825023..... OMAHA 09/09/2003 | ...cvoonvernevrs [ e 774,204 0 .0 0 | o0 | 0 | 0 [ 37,897 (V1 RO 0
2825149..... OMAHA ... | 06/22/2005 | ... 415,352 0 .0 0 48,482 (0 RO 0
2825151..... OMAHA ..| 06/29/2005 | ... . 613,155 0 .0 0 R 66,196 (V1 O 0
2825257 LINCOLN ..ot 07/13/12008 | ... | v 1,008,000 (V1 0 .0 0 (V1 I 0 [ e 47,885 (VN R 0
2825293..... OMAHA ....| 12/28/2006 |.... 0 .0 0 0 165,021 (01 0
2825496......c.oceerrciiins PAPILLION ... | 0411512011 | .... 0 .0 0 0 25,570 (VN IO 0
2925469... . |LAS VEGAS ..110/27/2010 | .... 0 .0 0 0 101,513 (0 I 0
2925600 LAS VEGAS 01/30/2013 0 .0 0 0 25,141 0
3025334... .... | COLEBROOK ....| 07/31/2007 |.... 0 .0 0 0 24,138 (01 0
3125190... .... | ELIZABETH .| 11/15/2005 |.... . 0 .0 0 0 48,533 (V1 RO 0
3225187... . | ALBUQUERQUE.. 11/09/2005 ..2,171,359 0 .0 0 0 ..219,755 0
3225235..... ROSWELL................ ... | 05/04/2006 | .... ..2,449,480 0 .0 0 0 231,398 {0 R 0
3325115..... MORAVIA .[12/22/2004 | .... 794,464 0 .0 0 0 43,461 (01 0
3325129... AUBURN 03/22/2005 732,312 0 .0 0 0 44,465 0
3325171 PENFIELD......coorvervnerierieriseesssisenins ....| 09/22/2005 |.... ..1,214,948 0 .0 0 0 (V1 O 0
3325194..... MINEOLA .| 11/18/2005 |.... ..2,107,926 0 .0 0 0 {0 N 0
3325269..... BOHEMIA 09/29/2006 ,235,022 0 .0 0 0 . 0
3425202..... DURHAM .... | 01/19/2006 | .... ..1,346,336 0 .0 0 0 42,077 {0 RN 0
3425239... .| GREENSBORO... ..| 05/31/2006 | ... ..1,557,518 0 .0 0 0 203,838 (V1 R 0
3425370 CHARLOTTE... 12/21/2007 ,527,572 0 .0 0 0 90,773 0
3425403... .... | GOLDSBORO.. ....| 06/24/2008 |.... ..2,669,751 0 .0 0 0 102,312 (U I 0
3425444... . | ROANOKE RAPIDS. ..|03/01/2010 |.... ...711,828 0 .0 0 0 117,927 {0 R 0
3425457 CHARLOTTE... 07/13/2010 ..1,433,396 0 .0 0 0 76,787 0
3425475... . |HOLLY SPRINGS .| 1122/2010 | .... ..1,230,437 0 .0 0 0 38,178 (V1 OO 0
3425487..... ASHEVILLE........ccovvrrcrircrinns ..| 01/26/2011 ..1,739,602 0 .0 0 0 94,204 (V1 R 0
3425582..... MONROE 10/26/2012 0 .0 0 0 0
3425640..... RALEIGH ....| 08/01/2013 |.... 0 .0 0 0 . (V1 R 0
3625002... ceee |LOVELAND.....coooririieeneees ....| 05/30/2003 |.... 0 .0 0 0 33,806 (V1 RO 0
3625138... .... | VANDALIA .| 05/10/2005 | .... 0 .0 0 0].. 189,938 (U 0
3625144......covevcris GROVEPORT.....cooovtvimrimiinniierieriienes 06/02/2005 | .....oonvernrris [ v 905,058 (V1 0 .0 0 | o0 | 0 | 0 50,351 (V1 RO 0
3625145... ceee | CINCINNATL oo ....| 06/02/2005 0 .0 0 112,093 (V1 O 0
3625166... .... | COLUMBUS ..| 08/30/2005 0 .0 0 61,642 LU R 0
3625184......oiiirins FRANKLIN TWP.....ooiviiririneirneineins 11/01/2005 0 .0 0 | o0 | 0 | 0 39,059 (V1 O 0
3625185... ceee | WASHINGTON TWP.....covrviricrinniis ....| 11/01/2005 0 .0 0 155,045 0 | e 0
3625189... .... | COLUMBUS .| 11/10/2005 . 922,494 0 .0 0 49,412 (V1 O 0
3625192.....ccrvrreririins GAHANNA.......cooeriirneeeerinens 11182005 | ..o | e 571,404 | o0 | e 0 .0 0 | o0 | 0 | 0 s 30,223 (V1 RO 0
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3625197 ... WASHINGTON TWP......coooviiveieiinriiens 12116/2005 | oo | e 1,528,874 | ..o [ s 0 .0 0 | o0 | 0 | 0 49,058 (V1 O 0
3625240........ccevrreririiens BROOK PARK......corvvrrierirrrierirenereenns 06/06/2006 | ......ocvvreverne | ovrrrerirenes 1,686,185 | ..ovevvvrvrrrcrverrecn0 [ s 0 .0 0 | o0 | 0 | 0 51,007 (V1 OO 0
3625246..... ELYRIA. ..o ....| 06/27/2006 |.... ..1,045,759 0 .0 (V1 O 49,898 (V1 R 0
3625252..... PAINESVILLE . ..| 07/18/2006 | ... ...939,115 0 .0 (V1 RO R 26,953 (V1 R 0
3625256........crvrirrierinns HUBER HEIGHTS.......ccooonieirniiriierins 08/08/2006 0 .0 0 | o0 | 0 | 0 s 622,936 (V1 OO 0
3625274... ....|GROVE CITY... ....| 10/31/2006 |.... 0 .0 (010 40,928 0 | e 0
3625280... .| CINCINNATI.... . .| 11/28/2006 |.... 0 .0 0 [ o S 31,675 (V1 R 0
3625283 BROOK PARK......corveirmrirreierirnereeens 12/05/2006 0 .0 0 | o0 | 0 | 0 [ 76,525 (V1 RO 0
3625290... .... | FAIRFIELD ... [ 1212212006 | ... ....784,454 0 .0 (U0 65,993 (0 RO 0
36252%... .| WEST CHESTER. ..| 12/28/2006 | ... ..1,413,276 0 .0 (010 118,680 0 | e 0
3625335 COLUMBUS 07/31/2007 | oo | e 2,059,043 0 0 .0 (0 RO (V] I 0 [ e 54,845 (VN R 0
3625361... .... | CINCINNATI.... .| 12/11/2007 |.... ..1,710,696 0 .0 0 (V18 OO 0
3625388... ....| CARROLLTON. ... | 03/24/2008 | .... ..1,550,443 0 .0 0 (VN IO 0
3625534... .| FOREST PARK .| 10/27/2011 .1,113,375 0 .0 0 (V18 OO 0
3625568 PATASKALA.... 07/20/2012 ..1,592,431 0 .0 0 0
3625569... .... | COLUMBUS ....| 07/20/2012 | .... 0 .0 0 (V18 R 0
3625607... . | SPRINGBORO. ..|03/18/2013 | .... 0 .0 0 (V1 RO 0
3625615 CLEVELAND 04/30/2013 0 .0 0 75,852 0
3625616... .... | CINCINNATI.... ....| 05/01/2013 | .... 0 .0 0 53,898 {0 R 0
3625627... ....| CENTERVILLE ..| 06/05/2013 | .... 0 .0 0 40,096 (01 0
3625645... . | CINCINNATI.... 08/13/2013 0 .0 0 25,521 0
3625656 MEDINA ....| 10/30/2013 | .... 0 .0 0 4,168 (0 I 0
3725123... . | OKLAHOMA CITY. .| 02/22/2005 |.... 0 .0 0 64,649 {0 N 0
3725181 TULSA.. 10/31/2005 0 .0 0 ..109,151 0
3725225... .| TULSA.. ... | 03/31/2006 | .... 0 .0 0 79,302 {0 RN 0
3725226 MUSKOGEE .| 03/31/2006 | ... 0 .0 0 46,580 (0 R 0
3725532... ... | TULSA.. 10/20/2011 0 .0 0 57,055 0
3825553... .... | PORTLAND.. ....| 05/07/2012 |.... 0 .0 0 34,818 (0 RO 0
3925199... . |HORSHAM TWP .| 12/28/2005 |.... 0 .0 0 88,063 {0 R 0
3925244 CASTLE SHANNON BOROUGH 06/15/2006 0 .0 0 24,609 0
3925248... .... | QUAKERTOWN ....| 07/06/2006 |.... 0 .0 0 114,981 (V1 OO 0
3925289... .| PITTSBURGH.. .. 1212172006 | .... 0 .0 0 65,941 (V1 R 0
3925551 PITTSBURGH.. 04/30/2012 0 .0 0 62,539 0
3925552... .... | PITTSBURGH.. ....| 04/30/2012 | .... 0 .0 0 42,989 (O RO 0
4125118... .... |MOUNT PLEASANT ....| 01/18/2005 | ... 0 .0 0 63,370 0 | e 0
4125271... . |NORTH MYRTLE BEACH .| 09/29/2006 | ... . 0 .0 0 41,196 (0 R 0
4125272..... CONWAY.....oovrrmrrinnns 10/24/2006 | .....ocvovveevrne | e 1,425,882 (V1 0 .0 0 | o0 | 0 | s (V1 RO 0
4125365......cveereis GEORGETOWN.. ....| 12/20/2007 |.... ..2,898,282 0 .0 (10 (V1 O 0
4125440..... GREENVILLE .. 12/23/2009 | .... ..1,906,994 0 .0 (010 (V1 OO 0
4125449..... GREENVILLE............. 06/03/2010 [ ..ocvovevercirns [ e 937,064 | ..o 0 | s 0 .0 0 | o0 | 0 | s (V1 O 0
4125536..... FORT MILL ....| 10/31/2011 | .... ..1,237,663 0 .0 (010 O (V1 RO 0
4325113 LAKELAND.......vvimimrinrereeissiseiinnins .| 12/14/2004 | .... ..1,533,541 0 .0 (V1 OO (V1 O 0
4325167 ... COLLIERVILLE 08/30/2005 | .....oovververes | v 1,157,480 | ..oovevvvrrirvernenn0 | s 0 .0 0 | o0 | 0 | s (V1 RO 0
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4325374, HENDERSONVILLE.........oovonvvenmeinmrrens | TNt | e | 0172412008 | oo | v 855,174 | o0 | e 0 .0 0 | o0 | 0 | 0 35,590 (V1 O 0
4425058..... ABILENE.........coconvemiririnernnrrnernerereeennne | T [ vvverneins | 0202712004 | oo | e 4,032,330 | coovvrrerncirnrnenn0 | i 0 .0 0 | o0 | 0 | 0 181,544 (V1 OO 0
4425107..... DALLAS.......ccovvvrrrins .977,460 0 .0 (V1 O 116,970 (V1 R 0
4425108..... EL PASO. .788,923 0 .0 (010 46,670 0 | e 0
4425120..... LAREDO......ccovvvverimeirnnriseinneissernnnnnees | Tevvens | vevirnnnnns | 011252005 | oo | v 1,181,657 | o0 [ i 0 .0 0 | o0 | 0 | 0 112,917 (V1 OO 0
4425161..... EL PASO. 0 .0 (010 170,197 0 | e 0
4425188......es SAN ANTONIO 0 .0 0 [ o 27,802 (V1 R 0
4425193.....coivins PASADENA........ooveireireinerierieseienes 0 .0 0 | om0 | 0 | 0 104,355 (V1 RO 0
4425222... ....| CONROE. 0 .0 (U0 48,580 (VN RO 0
4425223... .| CONROE. 0 .0 (V1 TR 5,027 (V1 O 0
4425228..... TEMPLE (V1 IO 0 .0 (0 RO (V] I 0 (VN R 0
4425249.......co, HOUSTON ..1,970,248 0 .0 (010 (V18 OO 0
4425250...... DALLAS ..1,957,678 0 .0 (0 RO (VN IO 0
4425284 LEWISVILLE 0 .0 0 (V1 O 0
4425299... .| CONROE. 0 .0 0 16,850 0
4425302..... MCALLEN 0 .0 0 89,732 (01 0
4425312, HOUSTON . 0 .0 0 24,302 (V1 RO 0
4425316... ADDISON ..1,246,906 0 .0 0 55,298 0
4425324 DALLAS .1,799,958 0 .0 0 49,639 {0 R 0
4425333... .|HOUSTON .1,782,372 0 .0 0 139,266 (01 0
4425367 CARROLLTON. ,081,583 0 .0 0 77,938 0
4425369... .... |SUGAR LAND.. ..1,369,574 0 .0 0 56,226 (V1 TR 0
4425377.... .| SAN ANTONIO ..1,067,162 0 .0 0 27,783 {0 N 0
4425393 TEMPLE ..1,004,459 0 .0 0 38,605 0
4425415... .... | HOUSTON ..1,062,996 0 .0 0 24,666 {0 RN 0
4425427 ... .... |HOUSTON... ..3,109,927 0 .0 0 114,374 (0 R 0
4425462... . |HOUSTON... 128,715 0 .0 0 61,269 0
4425493 DALLAS ..1,383,688 0 .0 0 79,023 (0 RO 0
4425511... . | SAN ANTONIO ..1,036,791 0 .0 0 32,631 {0 R 0
4425554 PORTLAND.. ..1,709,485 0 .0 0 83,968 0
4425571 EL PASO. ..1,386,997 0 .0 0 53,706 (V1 OO 0
4425592 LYTLE 0 .0 0 85,258 (V1 R 0
4425602... .... | CARROLLTON. 0 .0 0 27,738 0
4425604... .... |HOUSTON . 0 .0 0 74,336 (O RO 0
4425641 ..., HOUSTON......coviviririerinnrienienineenns 0 .0 (V1 RO 27,011 (V1 RO 0
4425651..... HUMBLE 0 .0 [0 - 10,174 (0 R 0
4525162........cvvrrcriis SALT LAKE CITY....oovvvvmrrverrerrmrrvnenones | UT e v [ 08/15/2005 | oo | i 2,346,938 (V1 0 .0 0 | om0 | 0 | 0 104,484 (V1 RO 0
4525163..... SANDY. ...951,930 0 .0 (10 51,882 (0 RO 0
4525380..... PROVO 0 .0 (010 125,724 LU R 0
4525637 ... SALT LAKE CITY...covvrvmremmrrneemnrnseennens | UT e e [ 0812712013 [ oo [0 | 0 | e 0 .0 0 | o0 | 0 | 0 24,065 (V1 O 0
4625461..... BARRE 0 .0 (010 O (V1 RO 0
4725131..... STERLING. 0 .0 (0 0 | e 0
4725134, MIDLOTHIAN........ovvvnerivmrnenreninreennenns | VAot | v | 0412812005 | oo | v T3TTA5 | 0 | s 0 .0 0 | o0 | 0 | s (V1 RO 0
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Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Year's Total Recorded

Investment Unrealized Current Other-Than- Capitalized Total Foreign Investment Foreign

Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total

Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State | Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

4725204......coois POWHATAN......ccoivrrierirnceissiseiienis VA oo | oo 01/30/2008 | ...cvooevererrs [ e 798,703 (0] I 0 0 (V1 OO 0 | o0 | e (V18 IO 40,812 | o0 [ s (V1 O
4725237 ..o MECHANICSVILLE.........cocveririrririrennne VA oo | e 05/15/2006 | .....overerenee | e 918,615 (V1 [ 0 0 (010 (0 ST | I ST (V8 I 73427 | o | s (V1 OO
4725267 NORFOLK ....| 08/30/2006 |.... ..1,248,287 0 0 0 (V1 O 0 | o0 | e 0 34,698 (V1 R
4725408..... GAINESVILLE ..| 08/15/2008 | ... ..1,262,939 0 0 0 (010 (0 ST | I ST 0 37,921 0 | e
472541 s NORFOLK 09/02/2008 | ....ooocververes | rrerrirrenes 3,072,153 0 0 0 (V10 OO (0 ORI | I IO (V1 I 200,827 | .ovvvvereerierrncrennn0 [ s (V1 OO
4725412, NORFOLK ....| 09/02/2008 22,789 0 0 0 (010 (0 SO | I ST 0 17,067 (V1 RO
4725420..... GAINESVILLE .| 10/10/2008 | ......co.ovvvvncee 2,426,985 0 0 0 0 [ o 0 | o0 | s (V) 27,621 (V1 R
4725450........coovvveriis VIRGINIA BEACH......c.cvcvieeiriririerins VA oo | e 06/07/2010 | ..o | e 1,134,104 0 0 0 (010 (0 ESTOSRRURRRORRRON | I ST (V18 [T 121,783 | o0 | s (V1 RO
4725454... .... |MIDLOTHIAN... ... | 06/23/2010 | .... ....686,966 0 0 0 (U0 0 | o0 | 0 52,521 (0 RO
4725467... .|PORTSMOUTH . ..110/27/2010 | .... ..1,196,638 0 0 0 (010 (0 SO | I ST 0 62,805 (V1 O
A725546.......cvoereirns ROANOKE.........oocvierencirnrrinersneisnnnenens | VAt | i 0212712012 [ oo | v 1,706,908 (V1 IO 0 0 (U 0 | o0 | (V18 I 65,534 | o0 | (0 RO
4725634... .... | VIRGINIA BEACH.... ....| 06/26/2013 |.... 0 0 (010 (0 TR | I ST 0 50,953 (01
4825137... . | SPOKANE VALLEY. ... | 05/02/2005 | .... 0 0 (V0 RO 0 | o0 | 0 338,514 0 | e
4825262..... TACOMA .| 09/01/2006 | ... 0 0 (V1 [OPUOROORRTRRPRRPOO o I ESVOPURRRRPURRTORRORRPOON | ) ISP 0 45,848 (V1 O
4825435 GIG HARBOR.. 02/19/2009 0 0 0 0 31,373 (0 RO
4925383... .... |HEDGESVILLE ....| 02/11/2008 |.... ..2,176,015 0 0 (01 TSRO o I ISR | I IS 0 170,052 (01
5025191... .| OCONOMOWOC .| 11/16/2005 |.... ..1,921,527 0 0 0 | o0 | 0 | 0 10,254 (0
5025364 PRAIRIE DU CHIEN 12/20/2007 ..1,965,773 0 0 0 0 ...191,899 (0 I
5025416... .... | MADISON ... | 09/30/2008 | ... .2,173,753 0 0 0 [ o0 |0 | 0 78,843 {0 R
5025447... .... |MADISON ..| 04/20/2010 929,873 0 0 0 | o0 | 0 | 0 30,353 (V1 O
5325355... ... | TOWNSEND TWP... . |OH...... 11/28/2007 |.... 1,597,412 0 0 0 0 ...387,278 (U
0299999. Total - Mortgages With Partial Repayments. ..400,005,806 0 0 (O o o I IFTSTIRTORRRRON | I [T 0 26,408,241 {0
Mortgages Disposed
5025191... .... | OCONOMOWOC ....| 11/16/2005 | 08/20/2013 ..1,921,527 0 0 ..111,273 (111,273) 1,800,000 1,800,000 (U I
0399999. Total - Mortgages DISPOSE.........uuriiiuiiiiiiieieisinisienieiies orieserse s sessneensensens .1,921,527 0 0 .. 111,273 . .(111,273) 1,800,000 | .... ....1,800,000 (U
0599999, TOtAl MOMGAGES.........oocvvereeeerrereeeeveeeeesieseseesseseesssessssnnes seseeesssssesssessssssssssssssssssassssssssssassssssssssssssnns | eeevssiones 431,738,855 (] [ 0 1273 | (V) [ (111,273) 29,929,955 | ovoovvveeann 56,338,196 | .oovoovvveeeeceerrceenn | e (V1 I




03

Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUsIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) |Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BLUE CHIP CAPITAL FUND Il...ccooovvvoeieiiniins [ s CINCINNATL............. OH... | BLUE CHIP....ooouiiiriieicirneiserieriesiseesssines | ceveeiinnes 04/30/2001 |....... 1| e 70,812 | 70,812 28217 | oo 0 [V O 0 (1 [P 0 (V1 IO 45
R.W. ALLSOP AND ASSOCIATES lll....ccocovvvrnne | corrnees CEDAR RAPIDS....... IA..... VENTURE CAPITAL LP.....cooiiininirnnriinninini | covernnienns 04/30/2001 |....... 1] 129,228 | oo 129,228 (79,880) | ovoovvevrrririrens 0 (U 0 (O IP— 0 0] e 16
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ...200,040 (55,663) [ .vooveeerininninninns 0 {1 I 0 (O 0 0 |..XXX.....
4499999, SUDEOLAI = UNGFAIIATEA. ... .ottt 088 ...200,040 (55,663) | oo 0 0 [ 0 O P 0 0 [..XXX.....
4899999, TOMAIS........vvveeveireieaeese it febbiee bbbttt nsensessnenssnesssssenssenssensesssensins | creeneeensn i 200,040 | i 200,040 (55,663) | .voovverercrinnens 0 (V1 [P 0 (1 [P 0 0 |..XXX.....
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Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - PART 2

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

1

CUsIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CusIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B.A.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
COMPASS PARTNERS EUROPEAN EQUITY FUND.............. NEW YORK.......cccooonc.. NY... | COMPASS PARTNERS...........ccccoonmrurcn. 04/30/2001 |10/08/2013 | ............ 86,063 2,385 0 .0 0 [ e 2,385
R.W. ALLSOP AND ASSOCIATES lll....covveviviiriniiriniinirnninns CEDAR RAPIDS......... IA..... | VENTURE CAPITAL LP.....ccooviinnirininns 04/30/2001 [01/18/2013 | .......... 279,165 | ........ (26,762) 0 .0 0. (26,762)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated JEO SRR JRORTRRRNUTOTRY [FPNON 365,228 | ........ (24,377) 0 .0 0. (24,377) | ...
4499999, SUDOLAl = UNAFAIIBIEA. ... vttt 84 £k 365,228 | ........ (24,377) 0 .0 0 | (24,377)| ...
4899999, TOMAIS.......vvveeverereiseieseees et es et es s s b8k 8 RS R e R R LR LEheER R R LRttt | beeriins 365,228 | ........ (24,377) 0 .0 0| s (24,377)




Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

oL3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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.JA.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
233244 AD 4|US DEPT OF TRANSPORTATION 144A LEASE FXD......oeoomeremmirnens | ervenne I (RTINS B 1 2,841,210 | oo 111.601 | v 3,348,030 | .ooovrernes 3,000,000 | .coovrvrnnes 3,104,004 | ..o (V1 I (RL0200) (V1 0 12/08/2004 | 12/07/2021
36235 AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L....covvercrevrrrens [ e e 3,568,983 | ... 107.313 .3,829,980 3,568,983 .0 .0 09/09/2010 | 06/15/2030
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B.... 1 08.176| . . . 0 08/19/2008 | 08/10/2018
912810 DT 2|US TREAS BOND.......cocomvirmrerrvirirnes e | 103,500 | e 117.704 ..100,598 | .... (280) .0 12/16/1985 | 11/15/2015
912810 EJ 3|US TREASBOND.......ccooomsiimrrirmrirnns e | e 1797,272 | 138.266 .............2,468,048 | .............1,785,000 | .....ccc.o.... 1,791,164 | oo 0 (593)] ... .0 03/23/1992 | 05/15/2021
912810 EJ 3|US TREASBOND.......cccoovivrerrrrrrinnes 1 .15,103 38.266 | . 15,052 0 (5) 0 03/23/1992 | 05/15/2021
912810 EM 6 |US TREAS BOND.......coosvivrniirinnninns . e LA 1,042,017 | ...... 134.922 . cicreennnn 1,000,000 | e 1,023,343 0].. (1,928) 0] s . 01/21/1999 | 08/15/2022
0199999. U.S. Government - Issuer Obligations . s [ I 9,473,020 | ... XXX.ooovweo | v 11,247,236 | oo 9,573,918 | .o 9,708,079 | ..o 0 ] (13,008) | .oooovverreririnnienand (] I 0 .. XXXt XXX XXX... 68,049 | ... 583,705 |..... XXXeoroo [ o XXX.oone
U.S. Government - Residential Mortgage-Backed Securitie
3136AA 3R 4 [FANNIE MAE 2012-149 LV............. IO I I [ 2| L [ 4,993,358 | ........ 95.399 | ...oovrrrne 4,624,867 | ..oocoonnnn 4,847,920 | ..ovvernvene 4,967,657 0 (25,700) 0 |0 | 10000 3.000 | ... 2.323 [MONL.. | 12,120 | e 133,318 | 01/10/2013 | 03/25/2036
3136AB P9 8[FANNIE MAE 20138 VN......coouiiiiirneineieiiesieisseieissssssssssssnnes | sevenae [ T2 1 ..2,127,500 | ........ 96.156 1,923,120 2,000,000 ..2,120,837 0 (6,663) 0 ....64,167 | 01/25/2013 | 01/25/2030
3136AB  YJ 6 [FANNIE MAE 2013-1 VB......cocovveririrerrsinirnniessseesessssssssssssesssssnsss | avseees I (RO B 1. ..5,131,250 | ........ 93.247 4,662,350 | .. 5,000,000 | ... ...5,122,443 0].. (8,807) 0 ceerenen 137,500 | 01/10/2013 | 02/25/2033
3136AB  ZF 3 [FANNIE MAE 2013-1 VD...coooiiriicirneiseieiiesiessse e sssssssssssssnnes | sevenas I IS B L 3,892,820 | ........ 96.888 | ... 3,658,491 | .ovevirns 3,776,000 | ....cccoouue 3,884,729 0].. (8,091) 0 |0 | 1000.3.000 | .........2.696 [MONL.. | ... 9,440 | oo 103,840 | 01/24/2013 | 01/25/2033
36202B U9 4 |GNMA Il SF POOL# 001508........ [SSSTRRRRRIN BOO I (R B 1 0 11/21/1990 | 11/20/2020
36202B UP  8|GNMA Il SF POOL# 001490........ ISSSTRUIRRIRIRN OO [ T2 1 0 10/18/1990 | 10/20/2020
36202B VT 9|GNMA Il SF POOL# 001526........ [SSSTRRRRRIN BOO I [ 2| 1 12/20/1990 | 12/20/2020
383738 TM 9 GNMA 2003-20 MA........covimiiiiriinisnnieiiesisesneissisesiesssesssnins | e I [FRRPPORY B 1 11/03/2003 | 06/16/2032
38373V PY 0[GNMA 2002-64 ZH..... OO I I (RS B 1. . . . s 11/25/2002 | 09/16/2032
38376G AN 0 [GNMA 2009-86 A.........courvrrireirneieieiineisesisssiesiesssssssensssssssessssssnns | svveees e 2. [ I 427,337 | ...... 101.626 | ..ooovvvrnnn 433,743 | ..o 426,803 | ..covirirnn 427,183 {1 TR (39) 00 | 000003536 | ... 3.538 |MON... | i 1,258 | e 15,092 | 08/26/2009 | 03/16/2035
38377T GE 5| GNMA 201T1-2 HG......oevvmrerierieceiseiseeniessesesessseesssssssssssnsenins. | cevees I (R B 1. ...5,584,375 | ...... 103.704 .5,185,210 5,000,000 | ... 15,539,852 | oo (V1 I (36,071) | cvvvrvereererrerinan 0 ...200,000 | 10/09/2012 | 01/20/2041
383777 LL 3|GNMA2011-3QP e | e o 2] 1. ...2,766,752 | ...... 102.150 2,540,448 | .. 2,486,968 | ... ...2,750,548 0].. (2,868) 0]... L0 R . . ....99,479 | 08/06/2012 | 06/20/2040
0299999. U.S. Government - Residential Mortgage-Backed Securities . SRS RTRTRPIRY IR 32,775,333 | ... XXXoovvoee | o 31,529,659 | oo 31,447,332 | oo 32,689,644 | ..o 0 ] (85,244) | ovovvvvirisiiniinnnd (] 0 ... XXXt XXX RIS 104,530 | ..cooovee 1,214,458 | ..... XXXeoren [ e XXX..oone
U.S. Government - Commercial Mortgage-Backed Securities
3132H3 7A 5|FREDDIE MAC GOLD POOL U90889..........cooevermiereriricernnieisesernnns | evene I 2. L 5,185,084 | ........ 98247 | .o 4,772,752 | .o 4,857,933 | .o 5,179,073 0].. (6,011) (| IR (V1 I 3.500......... 2,951 |MON... | vvvererrne 14,169 | .ooovvvnnes 99,183 | 04/23/2013 | 03/01/2043
3136AC GJ 4|FANNIE MAE-ACES 2013-MS A2.... B - I [ 2| N [ 5,096,875 | ........ 93.552 | v 4,677,600 | ..ocoonnnns 5,000,000 | .cooovvvrnees 5,090,198 0].. (6,677) (V1 (U0 IO 2.509]......... 2.273 |MON... 10,452 | . 83,618 | 04/25/2013 | 11/25/2022
38373M  2F 6| GNMA 2008-80 IO........covvvrvrrrrnns s | I 241.... 1 598,784 | .o (V1 I 459,508 | ....covviriireinnd {1 IO (935) 11/17/2009 | 04/16/2050
38373M 3S 7| GNMA 2008-86 IO..........covervrrennee ISR DOV I [ 241 .. 1. 244721 0. 281,730 0 (6,190) 11/19/2009 | 10/16/2048
38373M 7D 6| GNMA 2009-37 10.......ccvvrvrvrrrrnns s | I 241.... 1] i 180,237 | e 54T | e 163,823 | o0 | i 147,330 0 (5,321) 11/19/2009 | 05/16/2049
38374N  UX 6| GNMA 2006-42 B..........coooereriiriesieiseieie e ssssisnies | eriaes 2| 1 ....1,163,983 11,074,893 ...1,157,549 0 (2,124) 11/12/2010 | 08/16/2046
38376G 2H 2 [GNMA 2011-92 C..oovvverrriererieisissie e ssssssessessssessnsnnes. | svvees e 2 1. ....1,961,875 11,980,500 | .. ...1,964,926 0. 627 0. L0 e . 6,741 |. 82,426 | 07/20/2011 | 04/16/2052
38376G F4 7 [GNMA 2011-16 C...oovvvrrrrrircireeiseieiesieeeseesseisessssssessseessssssssenns | onvenne I [ 2| L I 5,529,688 | ......105.489 | ............. 5,274,450 | ..............5,000,000 | ...cccooneen. 5,516,873 | oovvveevvrrrennen0 | i, (12,814) | oo (V1 0 | oo 4.000]......... 3.277 [MON... | v 16,667 | .coovvvnnee 183,333 | 01/10/2013 | 09/16/2046
38376G QY 9 [GNMA 2010-72 B.....oovreereieiciieieieieee e ssssssssenss | oevenee JOR IR IO 1 ....4,986,133 5,175,800 ...4,986,900 B [P 14413 | ..o 172,950 | 06/16/2010 | 05/16/2036
38376G U2 4 [GNMA 2011-77 Dot iesieeesessseisessssssesssssssssssssenns | onvenne I (RS B 1 ...1,977,109 .1,996,020 ...1,978,831 7,060 | . 85,330 | 06/09/2011| 10/16/2045
38376G ZU 7 [GNMA 2011-9 C...voverierissiserssissisnssensssssssenssnsssssssssssssssssssnsssssssses | sveees Y 2. 1 ....5,454,688 .5,140,350 ...5,440,807 ..15,144 01/10/2013 | 09/16/2041
0399999. U.S. Government - Commercial Mortgage-Backed Securities..... ..32,263,974 31,089,693 .32,203,725 .(52,731)|. .102,250
0599999. Total - U.S. Government...........oceeerenerrnnencenns S ...73,866,588 .74,601,448 .(150,981)|. 274,829
All Other Gover ts - Issuer Obligations
683234 8A 9|PROVINCE OF ONTARIO.. SOOI IOV Al | AFE] . ...999,330 | ...... 101.682 0 142 0 1,708 06/09/2009 | 06/16/2014
46513E GM  8|AGENCY FOR INTL DEV - ISRAEL 3RD JUBILEE.........cocoonmvermevrinirns | core R| .| AFE] ... 1,000,000 | ... 1024771 .............1,024,770 | ..............1,000,000 | ..............1,000,000 | ....ccccoerrrrrrrerns (V1 (1 TN 0 9,417 06/01/2004 | 07/01/2014
50064Q AA 8|KOREA LAND CORPORATION 144A... e | s Rl AFE] i 78,191 | 101.721 (L]} (405) | oo 0 11/30/2004 | 05/30/2014
0699999. All Other Governments - Issuer Obligations XXX, ,117,881 0 (263) 0 |0 [ XK e XXX [ XXX i 11,496 101,813 XXXove: | e XXX......
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Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 16 17 18 19 20 21 22

F

0 Rate Current

r Used Year's

e to Unrealized Current Other-Than- Admitted Amount Stated

i NAIC Obtain Valuation Year's Temporary Effective Amount Received Contractual

CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized of of Paid Accrued Year Acquired Date
1099999. Total - All Other Government; v | e 2y00 1021 | e XXX | v, 117,881 | 002,075,000 | oo 2,075,105 0] (263) 0 ...101,813 | ..... XXXeoroo | e XXX..oone
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati

01170R EF 5| ALASKA ST HSG FIN CORP MTG REV SERIES A.......cccovvvrmrenernines [ evvee e [ wverirens 1|.1FE| ... 1,961,320 | ........92.3311 .............1,846,620 | ..............2,000,000 | .......coo..c. 1,962,545 82,500 | 05/25/2012| 12/01/2037
011770 2D 5|STATE OF ALASKA.....ooiiiiiinriiiniineieniseseisssisssssesisssssessssissssns | avvieee | oo [ ceeneenns 1|..1FE 1,000,000 | .ooovvveerrrerrnen0 [0 | e [0 [ 1. 3.858 [ ... 3858 | FAL | e 16,075 | 20,147 | 01/16/2013 | 08/01/2037
040484 GP 6|ARIZONA BOARD OF REGENTS UNIV ARIZONA SY......ccoucermvrmmmrine | werivee [ oo [ cervrrenns 2|.AFE] ..............1,495,000 | ........87.455] ..............1,307,452 | ..............1,495,000 | .............. 1,495,000 [ .oovvveverinrinen0 [ 0 | 0 [0 [ 39121003912 | D | e 4,874 | 51,011 | 12/20/2012 | 06/01/2034
040507 NB 7|ARIZONA ST HLTH FACS AUTH BANN. ..1,000,000 23,700 | 10/18/2012| 01/01/2030
04300D AD 2| ART INSTITUTE OF CHICAGO........cccormveriieernerirnnrnerirereneessnisneees | wovnees | o [ overirenens | W TFE | nice...2,000,000 | ........91.287 | ..............1,825,740 | ..............2,000,000 | .......c.o.... 2,000,000 . 65,765 | 10/11/2012| 03/01/2027
052414 NR 6|AUSTIN TX ELEC UTILITY SYS REV. 3,000,000 | ..ovevrinricneienn0 [0 [0 |0 | 30156 [ 13156 [MNLL | 12,098 | 86,001 | 12/04/2012 | 11/15/2027
052451 AP 6| CITY OF AUSTIN CONRAC 2013........oeevrrrierrinsrenrreenenssssssnsssnsnes | evviees | oo | eriennennd [ L2FE | ........4,000,000 | ........93.428] ..............3,737,120 | ..............4,000,000 | .............. 4,000,000 ....160,160 | 01/30/2013 | 11/15/2032
130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A 1,734,579 ..29,483 | 04/19/2013 | 02/01/2042
14916R AC 8 |CATHOLIC HEALTH INITIATIVE ..2,494,033 ..73,955 | 10/25/2012 | 11/01/2022
16772P AK 2| CHICAGO ILLINOIS TRANSIT AUTH 2,000,000 ....101,400 | 03/24/2010 | 12/01/2020
172217 GX 3|CITY OF CINCINNATI OHIO BUILD AMERICA BO.......coccovurermrvrerrane [ covveen e [ wrveriens 1|.1FE| ..............1,055,000 | ......104.308 ] ..............1,100,449 | ..............1,055,000 | .......c.o.... 1,055,000 07/14/2010 | 12/01/2020
199098 BS 2| COLUMBUS FRANKLIN CNTY OH FIN AUTH RES &.......covvvvriverirans [ v o [ v 1|..1FE| .............3,000,000 | ...... 101.215 3,000,000 07/25/2013 | 02/15/2027
207758 KL 6|CONNECTICUT ST SPL TAX OBLIG... ceevnerernennnnnsens | veveee [ oo | eevvnerinen [ WTFE | . 7,000,000 | ... 106.093 ..............7,426,510 | ..............7,000,000 | .......c.o.... 7,000,000 10/28/2010 | 11/01/2022
20775B YZ 3 |{CONNECTICUT ST HSG FIN PROGRAM 2012 SERL.......cccovvvernvemvrns | cevres | oo | cevirnens 1].AFE| ..cceeee.... 1,115,000 | ... 90.988 1,115,000 05/23/2012 | 05/15/2042
230563 AS 7| CUMBERLAND COUNTY NJ...cooouirirrierieierisnnnnerienssessensssessnnnnns | eevinee | oo [ eerevenns 1|.1FE| ..............1,000,000 | ...... 106.338 | ..o 1,063,380 | ..cooverenee 1,000,000 | ..ccovvrvnnee 1,000,000 10/09/2009 | 04/15/2020
234667 HV 8 |DALLAS COUNTY HOSPITAL DISTR.....cccovvrervrrreererersnrseieissserennns | evvvnen | oo [ eorernnnns 1|.1FE| .................500,000 | ...... 109.841 08/26/2009 | 08/15/2021
246395 YC 5|DELAWARE ST HSG AUTH REV 2013-1.....c...vvmerinrieriererneerseisnennns | eevvee [ oo [ cerireins 1|.1FE| ..c.ccevn2,295,000 | ........ 94.041 02/07/2013 | 12/01/2041
246412 EC 0 |DELAWARE ST SOLID WASTE AUTH......cccovvvvvnrrernnscernnsessnneinns | eoveeee | oo [vvrienennn [ LFE ] ooeie...1,000,000 | ... 105.268 06/11/2010 | 06/01/2020
246412 ED 8|DELAWARE ST SOLID WASTE AUTH.......oocmrememeinerenineeneninees | eevvee [ oo [ eervveins 1|..1FE| ..............2,000,000 | ...... 104.899 , , s 2,000,000 06/11/2010 | 06/01/2021
249174 SQ 7 |DENVER SCHOOL DIST NO 1 2012C........cccrvvrermernrrnrrerseseernnnnens | eveees | oo [eorevnnenne | WTFE | ......2,000,000 | ... 84.898 | .....ccoouue 1,697,960 | .............. 2,000,000 | ..cocvernnne 2,000,000 12/05/2012 | 12/01/2035
249218 BA 5|DENVER COLORADO PUBLIC SCHOOL DISTRICT C.....cccoveveverermeeen | veverne | er | cervernnne [ LAFE | ...2.2,200,000 | ... 89.342] .............1,965,524 | ..............2,200,000 | .......o...... 2,200,000 04/18/2013 | 12/15/2027
249218 BC 1|DENVER COLORADO PUBLIC SCHOOL DISTRICT C......covvvvuvvineiee | evvver [ oo [ eerriiann 2|.AFE] ..............1,000,000 | ........ 89.379| ....occ0eeer.n.893,790 | .............1,000,000 | ... 1,000,000 04/18/2013 | 12/15/2037
29270C YV 1|ENERGY NORTHWEST. ceevrerssessssnssnnenessesssnsnns | vveeene | oo | vevonerennee | W TFE | v, 1,000,000 | ... 90.440] .................904,400 | ..............1,000,000 | ......coo..... 1,000,000 08/15/2012 | 07/01/2027
34160P CW 7 |FLORIDA ST DEPT OF MGMT SVCS.......cocvvnmeverinnnerernenseinssisninns | vevens | oo | eevseiverens | WAFE | 002,700,000 | ... 104.256 | .... ,814,912 , s 2,700,000 10/29/2009 | 08/01/2015
372546 AN 1| GEORGE WASHINGTON UNIVERSITY......cocconmvenmermmrrserrnninennsnnnee | vevnne | oo | eevverinen [ LAFE | 11,000,000 | ... 105.033 | ..o 1,050,330 | .ovvvrrenee 1,000,000 | ..cooovrennee 1,000,000 03/24/2011 | 09/15/2021
372546 AQ 4| GEORGE WASHINGTON UNIVERSITY .....cccovvvvvrnrrerinnsrernnsessnnenins | wvvees | oo [eorevnnenn | WTFE | ive....1,000,000 | ... 96.777 | ..coovvrerr.n. 967,770 | .............1,000,000 | ... 1,000,000 03/20/2012 | 09/15/2022
372546 AS 0| GEORGE WASHINGTON UNIVERSITY......cccoonsvermmrmmmrmerrmeenennseirnns | vevnne | oo | eevvnerinane [ L1FE | 121,000,000 | ... 88.711 1,000,000 02/05/2013 | 09/15/2043
373384 J6 4 |STATE OF GEORGIA SerieS E.......ovvvvrvrvvvinrirernrseiinnscssninesssssiens | evvees | oo [ o[ WIFE | iiien..2,500,000 | ... 96.606 ..............2,415,150 | ..............2,500,000 | .............. 2,500,000 06/28/2013 | 02/01/2030
373384 RV 0|STATE OF GEORGIA........coocomierrireinerinrineniesiseessssinssssseniesssensnne | eennee | oo [ eeveneeinens [ or 10/13/2010 | 10/01/2023
373539 MA 0[GEORGIA ST HSG & FIN AUTH REV 2006 SERIE............cccovuvverervers | covves | oo [ corerrnns 1 08/31/2011 | 12/01/2031
373539 QP 3|GEORGIA ST HSG & FIN AUTH REV 2007 SERIE.........cccomvvenreereines | eevreee [ oo [ ceririins 1 . 08/10/2011 | 12/01/2037
434682 AA 8|HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED S........cccouvummrvmmrne | cevvee [ oo [ errevrrinens [ e . ..49,140 | 06/21/2012 | 06/01/2032
45201Y  YJ 0]ILLINOIS ST HSG DEV AUTH REV 2012A........ccoovvvmrrerineernnnineinne | cevene 4,511,310 | oo [0 0 |0 | 2625|2625 [MONLL. | 9,868 | e 118,422 | 11/06/2012 | 12/01/2042
452152 QV 6 ILLINOIS ST GOV OBLIGATION......ccvvrerrermirimriaiinerierireresneesssnianes | ceveene . ...1,000,000 | .......93.444 | ................934,440 | ..............1,000,000 | .............. 1,000,000 . 23,798 | 04/02/2013 | 04/01/2028
452227 FN  6ILLINOIS ST SALES TAX REVENUE.........ccccovcvmmrimeirrirnensnrineninnes | vevnne | oo | eevvverinen [ AFE | e, 1,500,000 | ........91.598] ........... 1,373,970 | ...cevvrnce. 1,500,000 | ..oooeeeeere 1,500,000 | ovoovevcrierrnen0 | o0 | 0 [0 [ 3.081 [ 103.081 [ D | 2,054 | 46,215 | 05/10/2012 | 06/15/2023
452227 FP  1|ILLINOIS ST SALES TAX REVENUE.........ccccovvvmmriririirinniinerierienens | ceveene 770,000 770,000 05/10/2012 | 06/15/2024
469466 EV 4| JACKSONVILLE PORT AUTHORITY ...ooouiierirrineriseiseniesesseesssenes | oevenne ...1,032,760 ....1,000,000 . 09/13/2012 | 11/01/2031
472149 BE 2|JACKSONVILLE ELECTRIC AUTHORIT.......cevvvrreriirrinerierinenirenis | cvveene . 250,000 250,000 | ....... 250,000 03/19/2010 | 10/01/2021
47770V AZ  3|JOBS OHIO BEVERAGE SYSTEM......c.covvuuerimrirerineirnerinsensseriesenens | evvinee [ oo [ cernveins 2|.AFE] ... ...5,000,000 | ........ 92.987] .... ,649,350 | ..ovvvnnnnnd 5,000,000 | .cooovrvrnnes 5,000,000 01/29/2013 | 01/01/2035
491189 FA 9| KENTUCKY ASSET/LIABILITY COMML.......cvviverinerinnrnerirenineninnne | vevree | oo | cevveriens 1FE] s 2,000,000 | ...... 105.224 | ......coonce. 2,104,480 | ...cccvonnee. 2,000,000 | ..ovrernvne 2,000,000 08/18/2010 | 04/01/2019




Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 1

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

col3

1 2 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 8 9 13 14 18 19 20 21 22

F

0 Rate Current

r Used Year's

e to Unrealized Current Other-Than- Admitted Amount Stated

i Obtain Valuation Year's Temporary Amount Received Contractual

CusIpP g Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment When Due and During Maturity
Identification Description Code|n Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized Paid Accrued Year Acquired Date

49130T PQ 3 |KENTUCKY ST HSG CORP HSG REV 2012 SERIES .95.098 | . 815,000 17,392 | . 35,171 | 06/06/2012 | 01/01/2028
49130T PS 9|KENTUCKY ST HSG CORP HSG REV 2013 SERIES.........ccocovervnees [ oneees | oo | vvrvenT| WAFE | 2,790,000 | ... 95.727 2,790,000 | .ovrererrei2,790,000 | .overcerivrirnerncn0 [0 [ 0 |0 | 1000.3.000 | .........3.000 [MON... | oo 8,975 | i 49,058 | 04/19/2013 | 11/01/2041
49151E 7A 5| COMMONWEALTH OF KENTUCKY........cooevmerirmrirenreeenmrnsnrsersenines | vevivee | oo [ eeeverinen [ W1FE | e 1,000,000 | ... 102.836 44,030 | 10/26/2010 | 11/01/2020
514136 AY 6|LANCASTER COUNTY SCHOOL DISTR SERIES A. 92,621 . .19,976 | 04/25/2013 | 12/01/2020
544525 NV 6|LOS ANGELES DEP WATER & POWER........c.coovnmevimmrermernsnineinnnns | vevnee [ oo | eevvirinen [ LAFE | e 1,000,000 | ... 109.831 .50,810 | 11/20/2009 | 07/01/2021
544712 2E 1|LOS ANGELES CNTY CALIF MET TRANSN AUTH S......ccoconevnmennnne | vevenne [ oo | eeverivee [ LAFE | iiiiiinr..500,000 | ... 103.042 .21,400 | 11/05/2010 | 06/01/2021
544712 2F 8|LOS ANGELES CNTY CALIF MET TRANSN AUTH S.. 04.981 11/05/2010 | 06/01/2022
56052E 2H 0 MAINE ST HSG AUTH MTG PUR 2011 SERIES C-.......cccovevvevvvencans [ v | oo | o1 LAFE | cic1,665,000 | ... 98.718 08/18/2011 | 11/15/2041
57419P MC 0 |MARYLAND ST CMNTY DEV ADMIN 2007 SERIES.........ccccouevuiverr [ woveeer | oo | cvreeeT| LAFE | cecer2,010,000 | ... 98.130 2,000,000 08/16/2011 | 03/01/2043
57420P GS 9 |MARYLAND ST ECON DEV CORP LEASE REVENUE...........cccccceens [ ovves | oo | e 1| LAFE ] 2,985,930 | ... 88.623 3,000,000 12/19/2012 | 06/01/2026
574218 NU 3|MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH......cccovvevvvvnnns | vvvenne [ v | werireend T [ LAFE | e, 1,035,290 | ........ 92.403 1,000,000 03/14/2013 | 08/15/2028
574300 JN 0|MARYLAND TRANS AUTHORITY BUILD AMERICA B.........cccccoovvcvuree | covvee [ oo | w2 [ LAFE ] coc....500,000 | ... 109.055 ....545,275 ...500,000 07/14/2010 | 07/01/2025
57563R JN 0| MASSACHUSETTS EDL ING AUTH ED LN REV SER.......cccoocvverrnens [ wreens 114,750 | .. 3,000,000 | .oovrrrrnn 3,008,022 | oo | e (834) | 0 |0 | 05500 | 5487 | e | 82,500 07/21/2011 | 07/01/2026
57563R KE 8|MASSACHUSETTS EDL ING AUTH ED LN REV SER......cccccovvvcvinins [ 967 [ s 959,670 | ....oocveneee 1,000,000 | .....c...c.... 1,000,000 | ..oovvoirivcrinnn0 | o0 | a0 0 [ 4800 ... 4.800 | S | e 24,000 06/01/2012 | 07/01/2027
57586P R4 0|MASSACHUSETTS ST HSG FIN AGY SERIES 157.......ccconvverneermvrines [ e ...790,000 | ........ 97.481 ....770,100 ...790,000 03/08/2012 | 12/01/2027
59259Y BD 0 [METROPOLITAN TRANS AUTH NY et | e . 2,000,000 ,162,400 | .. 2,000,000 10/07/2009 | 11/15/2020
59334D HN 7| MIAMI DADE CNTY FL WTR & SWR REV 2013 SE........ccccomvvemeinens | vvvvene [ [rorerena T [ WAFE | i 5,289,650 | ...... 107.500 | ..vvvnrrnee 5,375,000 | ..ooovrernees 5,000,000 07/19/2013 | 10/01/2028
594610 7A 9| MICHIGAN STATE.....c.cosiiiiriiiiniiiniiieiiiesiesissississsssiessssssssessssnisns | coveene ..2,495,075 | ...... 103.261 .2,581,525 2,500,000 04/14/2011 | 04/15/2022
594612 BK 8| MICHIGAN ST ULT GO.....ccooirvurrmeeirireeseeisersesiesssseesssssssssesssenses | sovenne . ...4,000,000 | ........ 86.505 .3,460,200 | .. 4,000,000 | ... . . . 04/30/2013 | 05/15/2033
59465M C8 6| MICHIGAN ST HSG DEV AUTH 2012 B-2......ccovvrvvvrvrirnnrersnneirnnnne | eovveee | o [rvvneeend T WAFE | e 1,745,000 | ........ 91720 oo 1,600,514 | ..covevnne 1,745,000 | ...ocovvvnee 1,745,000 | .ooovvvvervrieinnnnn [ (0 R 0 [0 [ 00005372 10 5373 [AO. s | 23,435 | 93,741 | 02/08/2012| 10/01/2028
59465M C9 4 |MICHIGAN ST HSG DEV AUTH 2012 B-2.......cvooeverrererieinerinernens | cevee ...1,257,300 | ........ 91.234 1,158,672 1,270,000 ...1,257,683 329 0 .71,399 | 02/08/2012 | 10/01/2036
597502 BF 9 [MIDLAND CNTY TEX HOSP DIST......cccovvurimirerrrieerenieisnsesessseeens | sevees . ...1,500,000 | ...... 112.138 .1,682,070 | .. 1,500,000 | ... +.1,500,000 | ..oovvriviiiinenn0 [, (U T 0 .84,075 | 08/18/2009 | 05/15/2020
602245 ZA 3|MILWAUKEE COUNTY G.O ceevrereneesssisensssnesesssesons | eveene | [eoeeens T [ WTFE | i 2,000,000 | ........ 90.456 | .....vvvvne 1,809,120 | ..cooverenee 2,000,000 | .cooovrrneee 2,000,000 | .vvovrrnerirenenn0 [ (1 TN 0 62,007 | 01/25/2013 | 12/01/2030
60416Q EP 5[MINNESOTA ST HSG FIN AGY 2011 SERIES E.......ccovvvvvvrrverrerincns | e ...1,785,000 | ...... 100.666 .1,796,888 1,785,000 .79,538 | 08/26/2011 | 07/01/2031
605580 6J 3| STATE OF MISSISSIPPL.......ovveuiriermerireieieeieeseessessesiessssessssnes | sevenne . ....2,000,000 | ...... 104.131 .2,082,620 | .. 2,000,000 | ... . . . . .78,620 | 10/21/2010 | 11/01/2021
60636Y HL 8|MISSOURI ST HSG 2012 SERIES 1........ovvvvrriverrerinieverinriveniennnes | evres | oo | eerveen T AFE | i 1,000,000 | ........ 88.890 | ... 888,900 | ....cccovuue 1,000,000 | ..coooovrvenee 1,000,000 | .ooovreerinrirns (V1 [V T 0 Wi | i 18,615 | oo 24,200 | 10/17/2012 | 07/01/2028
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A........covvirererinernerineeinenineens | neees ...1,750,000 | ........ 93.484 .1,635,970 1,750,000 ...1,750,000 3,865 | . 38,775 | 01/18/2013 | 11/01/2040
60637B CP 3 |MISSOURI HOUSING 2013 SERIES B.........ccconmivmmiinriireriniiirenirniins [ s . ...1,830,000 | ........ 93.184 1,705,267 | .. 1,830,000 | ... 1,830,000 |0 [0 [ i |0 [ 102650 | ... 2.650 [MONLL. | e 4,041 | 40,547 | 01/18/2013 | 11/01/2041
646080 MV 0|NEW JERSEY ST HIGHER ED ASSIST 2011-1......c.cvvrververerneenseinnee | vevnne [ v | eevneend ] [ LAFE | e, 1,487,895 | ... 103.307 | .cvvrrrrne 1,549,605 | ..coovvvvne 1,500,000 | ..coovvrennee 1,489,423 80,625 | 06/08/2011| 12/01/2024
647200 W8 3|NEW MEXICO ST MTGE FIN AUTH 2012 B-3........ccovvvverimiererierinns | e ...1,880,000 | ........ 89.016 11,673,501 1,880,000 . 63,588 | 08/15/2012| 09/01/2032
64763F QD 4|NEW ORLEANS, LOUISIANA SRR URTOPUTINR BTN . ....3,000,000 | ........ 90.834 2,725,020 | .. 3,000,000 | ... 13,000,000 | .oveerenerinrnnen0 [0 [ 0 |0 [ 4242 4242 (MS | 42,420 | 108,878 | 10/12/2012 | 09/01/2025
649902 S7 9|THE DORMITORY AUTH OF STATE NY BUILD AME..........ccccovrmvvvnrns | vovvee | oo [evvrerrnn [ LAFE | e 2,001,000 | ...... 106.543 | .............. 2,130,860 | ..oovvernee. 2,000,000 | ..coovernnne 2,000,735 95,000 | 07/14/2010 | 03/15/2022
658289 B7 7|NORTH CAROLINA ST UNIVERSITY. SOOI IOV ...500,000 450,345 ...500,000 500,000 .10,891 | 02/13/2013 | 10/01/2033
678553 AS 7| OKLAHOMA CITY ECONOMIC DEV 2013A.......ccverrerieenrrierinneienins | ceveene . 1,000,000 .906,760 | .. 1,000,000 | ... ...1,000,000 |.... . . . .14,159 | 03/27/2013 | 03/01/2027
678553 AT 5| OKLAHOMA CITY ECONOMIC DEV 2013A.......ovvneveeemmrinerreriinens | cevenne [ oo | eevneend ] [ WAFE | i, 2,000,000 | ........ 90.137 | oo 1,802,740 | ..ccovevenee 2,000,000 | ..oovrernenne 2,000,000 | ..vernrereirerinnn (V1 (1 TN 0 MS.oooo | v 28,647 | o 31,989 | 03/27/2013 | 03/01/2032
678553 AU 2| OKLAHOMA CITY ECONOMIC DEV 2013A.. ....1,000,000 .910,870 ...1,000,000 .14,878 | 03/27/2013 | 03/01/2028
678553 AV 0| OKLAHOMA CITY ECONOMIC DEV 2013A.. . ....1,000,000 912,390 | .. ...1,000,000 .15,250 | 03/27/2013 | 03/01/2029
67910H NR 7| OKLAHOMA ST MUNI PWR AUTH 2013 SERIES B.......cccocvrmvvvevveee | evvvene [ [rorerena T WAFE | 2,147,460 | ...... 108.757 | .cvvonrenee 2,175,140 | c.ovvvernee. 2,000,000 | ..oovrernvne 2,141,979 | e [ eiecd(5,481) [ 0 |0 [ 100005000 [ e 4051 [ | e 41,667 | e 0 | 07/24/2013 | 01/01/2026
68608E MW 9 [ OREGON HSG MULTIFAM 2012 SER B... ....1,500,000 | ........ 83.610 11,254,150 1,500,000 21,500,000 | .o [0 [ 0 |0 | 125 | 4125 [ | 30,938 | 41,422 | 10/04/2012 | 07/01/2043
686343 CQ 5| ORLAND IL FIRE PROTECTION DIST......ccovvuuiriirierinenienieeiininns | cvveene . ...1,038,996 | ........ 88.892 ...937,811 1,055,000 | ... ...1,039,964 38,134 | 12/20/2012 | 12/15/2025
70914P PG 1 |PENNSYLVANIA (COMMONWEALTH OF)......cccovvvmmrimeernnrineenneniinnnes | oneene | oo | vvevenee | WAFE | i 1,500,000 | ...... 107.451 | oo 1,611,765 | oo 1,500,000 | ..coovvrennee 1,500,000 | .cooovvrverererrnen0 [ o0 | e [0 e 4750 [ 4750 | W | 32,854 | 71,250 | 01/26/2011 | 07/15/2022
735000 QX 2| PORT OF OAKLAND CA.......ccovvvvmrmiririnrennrneriensinenssnessssesssnenes | veveene | oo | eeeveen ] [ WIFE | i, 3,279,780 | ........ 91.563 | ..oovrvrne 3,204,705 | .............. 3,500,000 | ...covvenecs 3,283,526 | ..covvrevriiverenn0 | 3746 | 0 |0 | 14500 . 5.020 [MNL | 026,250 | e 78,750 | 07/01/2013 | 05/01/2032
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736740 MS 7|PORTLAND OREGON TAX REVENUE 2012 SER A J.. A 2,010,580 91.922| . 1,838,440 2,009,507 0 06/01/2025
745190 TR 9|PUERTO RICO HWY & TRANS AUTH A ...1,062,875 | ........ 63.595 ....699,545 ...1,067,266 .0 07/01/2030
76221R RB 1|RHODE ISLAND HSG & MTG FIN COR SERIES 63 A ...1,838,718 | ...... 107.762 .1,869,671 .0 10/01/2040
76222R HP 0|RHODE ISLAND ST & PROVIDENCE PLANTATIONS. A 1,090,000 06.346 | . ,159,171 0 04/01/2022
762315 MB 2|RHODE ISLAND ST STUDENT LOAN 2012 A A 1,447,057 | ........ 96.088 11,393,276 0 12/01/2024
762315 MC 0|RHODE ISLAND ST STUDENT LOAN 2012 A......ccovvurvrrirrirneineinnns A L A271572 94.376 1,212,732 0 12/01/2025
783186 NF 2|RUTGERS ST UNIVNJ 1,000,000 . ,014,570 .0 05/01/2021
797669 UQ 9|SAN FRANCISCO CA BAY AREA 2012 SERB (R ....2,000,000 | ........ 87.284 11,745,680 2,000,000 .0 07/01/2042
798186 YY 2|SAN JOSE CA UNIFIED SCHOOL DIS ELECTION ....3,000,000 | ........ 88.683 .2,660,490 3,000,000 .0 08/01/2034
799017 KY 3|SAN MATEO CA UNION HS DISTRICT. ...1,000,000 | ........ 90.314 ...903,140 | .. 1,000,000 .0 09/01/2024
83712T DA 6|SOUTH CAROLINA ST HOUSING FIN 2013-1.....ccovveririerirrrercrireens 2,750,000 | ...... 100132 .eovvenrrnee 2,753,630 | coovvrerneen 2,750,000 01/01/2041
843146 3Q 2|SOUTHERN ILLINOIS UNIV 2012B-2 2,365,000 | ........ 78.643 11,859,907 04/01/2035
843375 ZM 1|SOUTHERN MINNESOTA MUNICIPAL POWER AGENC..........c.ccccueue ...935,000 | ........ 97.602 ...912,579 01/01/2023
850593 AE 4 [SPRINGFIELD ILL METRO SAN DIST......ccccimvvervrrrererneerennenssnnniiens | eovnnen | oo [eevervvnnn [ WTFE | viiiiii000500,000 | ......107.991 | oo 539,955 01/01/2018
875301 FH 1| TAMPA-HILLSBOROUGH CNTY FL EXP.. ....1,000,000 .906,430 ...1,000,000 07/01/2025
875301 FJ 7| TAMPA-HILLSBOROUGH CNTY FL EXP.. ....1,000,000 .897,880 ...1,000,000 07/01/2026
87638T EG 4| TARRANT CNTY EDU FACS FIN CORP.......ccovirierireereririrerceineian B05 | oo 418,025 | .................500,000 | ....... 500,000 11/15/2047
88271H FL 8| TEXAS ST AFFORDABLE HSG CORP 2013A........cccovvverivnvvrerneinnns [ evvvee [ o | verveen 1| WAFE | cicen.2,100,000 | ... 93.810 1,970,010 | .....e0.e....2,100,000 | .ooovencnee 2,100,000 | ..o 09/01/2041
882722 JX 0| TEXAS STATE......cocvriierrrcrrrnerrerineenseissrssersenssenssensssssssnssssssnsss | vevinse | oo | wevveeend [ WTFE | viiiiiii.500,000 | ... 113.080 ...565,400 | .................500,000 | ....... 500,000 10/01/2020
882722 VK 4| TEXAS TRANSPORTATION COMMISSIO........cccvvrvvrrerrnrnvrerserssnnnes | wovvees | oo [eorerinnenn | WTFE | .......2,000,000 | ... 99.474 | ... 1,989,480 | ..............2,000,000 | ...cccoconee. 2,000,000 | ..coovierieirrennnad 04/01/2023
91412G QL 2 [UNIVERSITY OF CALIFORNIA . 1,000,000 .896,460 ..1,000,000 | .o 05/15/2033
92817Q KR 2|[VIRGINIA RES AUTH INF REV BND SERIES 20 . ...134,865 .145,356 134,940 11/01/2016
92817Q Q6 2 |VIRGINIA RES AUTH INF REV BND SERIES 20........ccocemvrvverrerernne | covere | oo | vevreend T LAFE | i 750,000 | .....104.922 ................. 786,915 | ....occveeeerr. 750,000 [ coovirnnneee, 750,000 11/01/2022
928181 GY 6|VIRGINIA RES AUTH WTR & SEWER ....2,000,000 | ........ 89.675 1,793,500 ...2,000,000 11/01/2029
93265P BT 5|WALNUT ENERGY CENTER AUTHORITY... ....1,008,050 | ...... 102.205 11,022,050 | .. ...1,005,832 | .... 01/01/2021
935187 HJ 6WARREN COUNTY SCHOOL DISTRICT QZAB 2012.......coovvvrverrines 2,000,000 | ........ 88.363 | ...ccvvnee 1,767,260 | ..cooveuvne 2,000,000 | ..coeruvnee 2,000,000 | ..coceierieirrinnnnd 11/15/2033
93978P KP 1 |WASHINGTON ST HSG FIN COMMN SERIES 2011A.. ..1,634175 | ...... 101.768 1,648,642 1,620,000 ...1,631,267 07/01/2029
93978P LL 9 |WASHINGTON ST HSG FIN COMMN SERIES 2012.... ....1,325,000 | ........ 91.915 1,217,874 | .. 1,325,000 | ... 1,325,000 | oo 07/01/2030
93978P ML 8 WASHINGTON ST HSG FIN COMMN SERIES 2012.........cocconnevrerennee 2,000,000 | ........ 84.182| oo 1,683,640 | .....cccoonc. 2,000,000 | ..oovrernene 2,000,000 07/01/2030
93978X EM 8 WASHINGTON ST HSG FIN COMMN 2011 SERIES ....2,535,000 | ...... 100.730 .2,553,506 ...2,535,000 10/01/2033
940858 L4 3|WASHOE COUNTY NEVADA SCH DIST ....1,000,000 | ...... 106.386 .1,063,860 ...1,000,000 |.... 06/01/2019
956704 YL 8[WEST VIRGINIA ST UNIV REVENUES TXBL-REF&.......ccccovvvuririnnins 2,000,000 | ........88.455 ......cco.u. 1,769,100 | ..............2,000,000 | ......cccc... 2,000,000 | ..ooiiiiriiieinnad 10/01/2042
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccoevorercnieisinsninnnnns ...197,445,778 .189,082,507 197,175,889 ...197,416,227 (25,376) 0 a0 XXX LG XXX L | XXX 2,064,353 | ...6,594,993 [ XXX...... | ... XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ....197,445,778 .189,082,507 197,175,889 ...197,416,227 (25,376) 0 [0 [ XXX [ XXX [ XXX 2,064,353 6,594,993 [ XXX e [ XXX......
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guar d) - Issuer Obligations
004284 B6 1|ACALANES CA UNION HIGH SCH DIS ....2,355,000 08/01/2024
213248 BB 2|COOK CNTY IL SALES TAX REV. . . ....1,445,000 11/15/2035
623040 HH 8|MT SAN ANTONIO CA CMNTY CLG DI 2013 SERI......cccrevevvvevvveveres | vevvee oo [ evvverrenen [ AFE | i 750,000 X 08/01/2023
890125 WX 1| TOMS RIVER NJ BOARD OF EDU.......ccosiiirinirinnnissesnensssisssnsssinnns ....2,380,000 | ........ 88.884 .2,115,439 2,380,000 07/15/2024
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations ....6,930,000 |...XXX........ .6,337,936 | .. 6,930,000 | ............6,930,000 | ..ooovvriiiriiniea {0 | v o0 L XK L XXX [ XXX | 00 97,426 | 34,802 | XXX | e XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 6,930,000 | ... XXX.oooowe | cornrninnens 6,337,936 | ..ot 6,930,000 | ..cc0eeeerne6,930,000 | v [0 [0 |0 L XXX [ XXX [ XXX [ 97,426 [ 34,802 | XXX | XXX.....

U.S. Special R & Special A t Obligati

and all Non-Guaranteed Oblig:

es and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
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05914F JL 5|BALTIMORE COUNTY MARYLAND.. 3,998,720 99.313| . 11/09/2010 | 11/01/2023
076523 AA 7|CITY OF BEDFORD VIRGINIA LESSEE - APPALA.. ...1,795,000 | ........ 99.129 06/07/1996 | 05/01/2026
313373 KN 1|FEDERAL HOME LOAN BANK.... . ....3,105,480 | ...... 103.332 06/22/2011 | 04/28/2026
33803W AA 7|FISHERS LANE ASSOC LLC US GOVT LEASE BAC... .93.289 | . 10/16/2012 | 08/05/2030
452024 HF  2|ILLINOIS MUNICIPAL ELEC AGENCY..........coceemrvmerermeenmrrnernerrnenne | vevnee | oo | eervveriven [ L1FE | 1,000,000 | ... 105.946 11/19/2010 | 02/01/2021
452151 8V 8[ILLINOIS STATE.......ccoeiierersereresieeiesessssssessssssssssssesssssssesssssssnns | evnene | oo [verieneni2 [ WAFE | ciiiinennr....500,000 | ... 103.228 01/08/2010 | 01/01/2015
452151 LD 3|ILLINOIS STATE . - 03.403| . 03/16/2010 | 06/01/2018
59333A LC 3 |MIAMI-DADE CNTY EDU FACS AUTH.......cccovvmirmrnrirmnnerinnneneineens | veniene | oo | vevevnvneene | W IFE | 1,500,000 | ... 91.919 11/29/2012 | 04/01/2021
658203 V7 6|NORTH CAROLINA ST MUNI PWR AGY #1 CATAWB........ccccovuvirerrs | veverne | wv | ceriverinane [ LAFE | .ce..1,090,000 | ... 87.655 . 20,394 22,660 | 11/30/2012| 01/01/2029
677521 HN 9 |STATE OF OHIO ULT GO v [ | [ v | LTFE ....5,000,000 | ... 107.774 ,388,700 92,938 223,050 | 11/23/2010 | 08/01/2022
745290 NX 9 |PUERTO RICO SALES TAX FIN CORP........cccorvvermrerrrrnerrerinenireninnes | covene | oo | veverneed TLAFE | i 897,930 | ........ 78.509 | ..o 785,090 | ..............1,000,000 | ....... 898,516 | ...ocvvvrrrerrenns0 | 586 | 0 [ 08/20/2013 | 08/01/2040
841215 AA 4 [SOUTHAVEN CMBD CYCLE GEN LLC.......ccccourvurmvnerernervrineenrnees | wvvees | oo [eoreinnenn | LTFE | .........3,000,000 | ... 97.584 .2,927,520 | ..............3,000,000 | ............. 3,000,000 | ...oooviiriieninnnd 0 08/06/2013 | 08/15/2033
880591 CU 4|TENN VALLEY AUTH SERIES E POWER BONDS.........cccouvemeeiriiennes | cvrenne IO IO T 82,858 | ... 118336 | oo 88,752 | i, 75,000 | e 77,951 0 . . 11/30/2004 | 12/15/2017
977100 CU 8| WISCONSIN STATE.......osviriireirniineiieniieeiseessssissisesssesssessssseseess | svvieee | oo [ cereneinns 1| AFE| v 1,635,000 1,635,000 | ..cooovvrennee 1,635,000 [ .ooovvecrirrirns (V1 (0 IO 0 om0 | 1000003939 [ 1003939 [MNLL | 10,734 | 59,394 | 11/06/2012 | 05/01/2030
977100 CV_ 6| WISCONSIN STATE.....cciivimiiimmirismrssenssnessmsssmssssnssensssssssnsssnesssess | svnnee | oo | connnee 1]..1FE ....1,000,000 ....1,000,000 ..1,000,000 | .o (] [( 1 0 ....37,064 | 11/06/2012 | 05/01/2031
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations...........cc.coc..e... | ..29,640,598 9,595,000 | ... .29,634,137 0 (6,315) 0 1,074,550 |..... XXXoover | e XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31340Y 4Z 9 |FHLMC REMIC 93 H.....oovvvviiriiiiiniinenninesnssenssissenssssenssssssenssnens | nvneee | oo | vervenrnn | vvvee T 25,952 | e 107.465 ..26,656 24,804 | ... 24,887 | .o [ d8) | 0 |0 [ 108500 | i 8154 [MONLL. [ oo 176 2,108 | 04/14/1993 | 11/15/2020
31358P HV 2 [FNMA REMIC G92-35 EB...........coooorrrmrrerieriesissessssesssssssessssssis | eeees 2 1| . 50,472 | e 113.211 ..57,016 50,362 | ...... 50,205 | .ovevvrrvrirneeen0 [ @1) | 0 |0 [ 7500 | e 7552 [MONLL. [ oo 315 3,777 | 05/07/1993 | 07/25/2022
31358Q EU 5 [FNMA REMIC 1992-162 D......coovvvrervririrrnnieinniierssiseiensssisssssssenssnsnns | evnne | oo [ cerernnnns 2|...... T 236,431 | .. 115.250 [ ..vvorvnrirnnn 281,186 | .ovvvvvirnnnd 243,979 | oo 241,101 [0 | i 134 | 0 [0 [ 17,000 el 7.354 [MONLL | e 1423 | e 17,078 | 03/04/1996 | 09/25/2022
3136A6 TH 7 [FNR 2012-83 MW.......ocvorririririerierinseieesssessensssnsseniensssesseninenns | veeee | oo | vevereeeni | aevene 1 ....9,463,866 | ...... 102.292 .8,588,436 8,396,000 ...9,359,732 27,987 | ... 335,840 | 08/03/2012 | 05/24/2034
3136A8 DP 2 |FANNIE MAE 2012-104 V......oovvrririiieisseiesisssssssesssssssssisnns | eeveees 2 1. ....7,689,640 | ........ 97.421 .6,916,398 7,099,494 | ... ...1,599,026 B I 20,707 | oo 248,482 | 08/06/2012 | 02/25/2038
3136A9 2W 7 [FNR 2012-118 VB......ovoveeceeceeeeeeeevesesssesssessesnssnsssesssesessssssssaens | ovveens | on | eevensenne 2| LN [ 5,200,000 | ........ 94.905| ...oovrvrne 4745250 | ..oooonvnnd 5,000,000 | .ooovvrrnecs 5,184,794 B - 12,500 | .cooovrvnnee 150,000 | 10/15/2012 | 10/25/2032
3136A9 LC O [FNR 2012-114 VG.....oovooeieierieeiserseisesissiesssesisssssssssssisssssnsssens | senvne | oo | vevirseeni | avinae 1 ...3,218,438 | ........ 97.164 .2,914,920 3,000,000 10/17/2012 | 09/25/2029
3136A9 V7 0[FNR 2012-124 VM......ooomoooeeeeecresresseees s | e 2 1. ..3,740,287 | ....... 98.881 .3,430,182 3,469,000 | ... . 12/18/2012 | 10/25/2029
3136AG HV 7| FANNIE MAE 2013-94 CV....coovvririiiirriincineieienneesssiseessssesssssnses | nevnee | oo | verensae 2|...... L [ 2,455,167 | ........ 98.864 | ... 2,442,638 | .ooovirnnnd 2,470,705 | ...covvrenen 2,455,438 08/14/2013 | 07/25/2033
B137AG DP 2| FHR 3947 PB.....coooeoveeeicvssieeveesessesssssssssissssesssssssssssssssssens | sonsen | e | cenrreens | corees 1 1,447,425 | 103.150 .1,406,016 1,363,084 ...1,442,364 (1,527) 0 03/14/2012 | 10/15/2041
3137AR WS 1| FHR 4073 HC.....oocviieicienicsesienseie s sssssssssensns | sensene 2 1. ....5,194,863 | ........ 96.125 4,615,655 4,801,722 | ... B 13796 | 0 | (64,654) [ oo 0 08/06/2012 | 03/15/2035
3137B3 4W 5 |FHLMC MULTIFAM STRU PASS THRU 4215 LV......cccoovvemrrrnrinernene | veeeee | oo | cevireeens 2| L I 2,934,683 | ........ 98.276 | ...oovrvrnee 2,896,302 | ..oocvennen 2,947,116 | coovveenne 2,934,858 08/21/2013 | 04/15/2033
31392D 2B 7|FNMA 2002-59 ZB......cccovviirrvrireererisisernnisisssesesssssessesssssssnsssssssssens | vovenee | oo | vervenien | vvvee 1 ...4,402,804 | ...... 111.023 .5,085,111 ...4,520,966 08/27/2002 | 09/25/2032
31392R WT 4| FHLMC 2492 Z........cooiirieiiriesieeiesiseesssise st sessssissessas | coeees 2 1. 1,785,213 | 108.846 .2,153,604 . ...1,945,166 . e 08/19/2002 | 08/15/2032
31393A 5P 8|FNMA 2003-43 PE........ccvvviveririrernniisinsiierssseeessssessssssssssssessnssnes. | vonseee | oo | cevensse 2|...... L [ 2,617,653 | ...... 109.218 | oo 2,911,260 | ..............2,665,549 | ...cccoouce. 2,647,920 | .ccovvvirivrieenn0 [ 1,596 | oo 0 [0 [ 00005500 0. 5732 [MON... | 012217 | e 146,605 | 09/19/2003 | 05/25/2033
31393N  4A 4| FHLMC 2589 GM.......cooeviririieierseieiesiesesiesssisesssssssssssesssssssssensss | enenes | e | eevenrien | avvene 1 ...4,960,230 | ...... 109.280 5,463,220 ...4,982,865 728 0 ...274,961 | 04/11/2003 | 03/15/2033
31398Q TQ O [FREDDIE MAC 3747 HX...ooovvvirrirriiniineiierieriseeissiseniessesesesssenians | coveene 2 1. ..5,284,375 | ...... 102.958 .5,147,905 . ...5,279,987 (4,388) 0 ....18,750 | 11/01/2013 | 11/15/2039
31398Q UG 0 [FREDDIE MAC 3747 PW......covuiiirrieirnerineinensesisseessssisessssssesesnees | veees | oo | veveneeens 2| I I 2,060,000 | ...... 102476 | ..o 2,049,520 | ..............2,000,000 | ..ccovorneene 2,059,865 | ...covovrererierrnn0 | i (G115 0 | overrrrnerrneeenn0 | 10000 | ... 3810 [MONL.. | o 8,667 [ s 0 | 12/18/2013 | 10/15/2039
31405W QT 5[ FNMA POOL 801566.........ccurvuuiriesiiriiriiinissnisssisssssssnsensesesssssssneens SD. | [ 2] 1 103,908 103,397 | o0 | i (72) 0 5,165 | 08/25/2005 | 01/01/2020
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...... ] ..62,871,407 . 62,874,144 | ... 0 | e (199,556) | .voovrerieirirniead 0 o0 U XXX L XXX | XXX el 200,064 | 2,105,423 |..... XXX...... | ..... XXX......
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3136AE  TT 4 [FANNIE MAE 2013-54 BA.......cooomirrerinrineeneiseineeisnsissssensssesenis | neeeee | oo | eevveeeni | avins 1 ...5,051,290 | ........ 97.261 4,748,231 4,881,948 ...5,044,749 (6,542) 0 .85,434 | 04/26/2013 | 06/25/2043
3137B1 U7 5|FHLMC MULTIFAM STRU PASS THRU KSO1 A2........covvvevrneenrinnns [ s 2 1. ...3,069,937 | ........ 93.706 .2,811,180 3,000,000 | ... ...3,055,857 (4,080) 0 44,135 | 05/02/2013 | 01/25/2023
3138L4 EQ 2| FANNIE MAE AMBT742.......ccniieieinieineineriesiseessssississssssssssensnnns | svvinee | oo [ cereneen 2| L I 1,873,125 | ....... 95.707 | vvevrrrnes 1,914,141 | e 2,000,000 | .oovrernvene 1,876,519 [ o0 [ v, 3,394 | 0 | om0 | 3150 | 1o 4013 [MON... | oo 5,425 | e 15,925 | 08/15/2013 | 09/01/2025
3138L4  J3 8| FANNIE MAE AMBBBI.......coorverrirmrirrinirierienisesesisssissesiessineniens | svveee | oo | cerevneens 2] T e 1,970,234 | ...... 100497 | oo 2,009,946 | .............. 2,000,000 | ..ovrernvne 1,971,150 915 0 | om0 | 1000003830 | ... 4.063 [MON... | .ooveerenn8,383 | e 19,362 | 09/05/2013 | 08/01/2025
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3138L4 S2 0| FANNIE MAE AM4136.... ..1,930,484 09/05/2013 | 08/01/2023
43232E CU 1|HSG FIN AUTH OF HILLSBOROUGH.........cc.cosvurnecen . 2,000,000 | .overvrereriereen0 [0 [ 12/19/2012 | 12/01/2032
476565 AA 4 |JERSEY CITY MEDICAL CNTR 2012. ...2,855,000 | ........ 91.950 ..2,625173 | .oiierrr.2,855,000 | oo 2,855,000 | ..o |0 | i 11/15/2012 | 11/20/2028
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities.........couviiiininiiniisinnis o 18,738,024 | ... XXX........ 17,759,292 e 18,733,759 | 0 [ e (4,266) | 0 0| XXX [ XXX | XXX 51,816 334,246 XXXoooows [ XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........ccoeevrreririnisnieessnsseesniennees | evvieenees 111,250,029 | ... XXX.ooioow | v 108,132,991 | ..........108,5625,148 | .......... 111,242,040 | .0 ] e (210,137) | 0 [0 [ XXX [ XXX [ XXX e 581,663 3,614,219 XXXeoowe [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00003# AB 9| A&E TELEVISION NETWORKS LLC........coevuvrrerierirneenenirneeserisenies [ evveen | oo | wverererin | ceeees 2 | e 2,000,000 | ........ 98.766 | .....ccovvne. 1,975,320 | ..oooovrrenee 2,000,000 | ..oovrernvene 2,000,000 08/22/2012 | 08/22/2022
00037B AB 8 |ABB FINANCE USA INC.......oerervriirmrrcinrirernnissensisessnisenessnesennes | svnene | oo | vevevevneone | TFE | 1,964,620 | ... 94.494 1,969,734 05/04/2012 | 05/08/2022
00101 AF 3 ADT CORP......cvviirierirercrirrerserisssiessenssssessssssnsessssssssenssssssssnsnnss | onenes | oo | vevevenerine | wFE | vviiiennnn 2,738,872 | onvc. 86.666| ..............2,426,648 | ..............2,800,000 | .............. 2,741,669 06/25/2013 | 07/15/2022
00103Y AF 8 |AES RED OAK SENIOR SECURED BONDS.........c.cocovvvnierernnee 5,000,000 09/26/2000 | 11/30/2029
001055 AJ 1|AFLACINC .1,022,128 0 (2,299) 0 04/16/2012 | 02/15/2022
001192 AG 8|AGL CAPITAL CORP. . 3,021,564 0 (3,238) 0 08/28/2009 | 08/15/2019
00139P AA 6 |AIG SUNAMERICA GLOBAL FIN IX 144A. 84,198 (] - (279) 0 11/30/2004 | 03/15/2032
00228# AA 0|AV CINGULAR LLC CINGULAR WIRELESS LLC... 2,958,271 0 (8,573) 12/16/2005 | 08/15/2021
00440E AC 1 |ACE INAHOLDINGS INC........ovvorireemrinirmerirenesseessessessessessssensns | eoneees ...5,833,650 | ......142.969 | ..............7,148,450 | ..............5,000,000 | .............. 5,658,278 0 (21,778) 06/05/2002 | 08/15/2029
00817Y AE  8[AETNAINC....ccooiiiiisisicsnisiesi e ssississsinees | e . . ...3,969,203 3,990,689 07/07/2006 | 06/15/2016
008548 AE 9 |AGUA CALIENTE BAND OF CAHUILLA INDIANS 1......ocvovrrmerirmriinee | wevvee [ oo [ cerrennns 2[.3FE| o 395,000 395,000 | ....... 395,000 11/15/2006 | 10/01/2016
00855L AC 3 [AGUA CALIENTE BAND OF CAHUILLA 144A.........ccooovivvnecrnrinnnnnns | evvres | oo [ eorerrnns 2|.3FE]| .. 282,000 282,000 | ....... 282,000 02/07/2008 | 10/01/2015
00912X A# 1 |AIR LEASE CORPORATION SENIOR UNSEC NOTES.........cccovvemeens [ wrvres | oo | vevervrine LAZ ...3,000,000 | ......106.589 | ..............3,197,682 | .............. 3,000,000 | .ooovvrnecs 3,000,000 10/01/2013 | 01/15/2019
013078 AA  8|ALBERTO-CULVER COMPANY ......cccovtimmrimirieriiiinrineiiesiieniienins | ceviene 999,590 05/18/2010 | 06/01/2020
018522 E# 5|ALLETE INC....coooovireerieerceiceneriesniceienns $.... ...1,000,000 07/02/2012 | 07/15/2026
01885@ AB 2|ALLIANCE RESOURCES OPERATING PARTNERS LP.......cocrvvvverrvnns [ vvvee [ oo | vervrrneirs | vrveee 2| e 1,000,000 06/26/2008 | 06/26/2018
02360X AJ 6|AMERENERGY GENERATING CORP SENIOR NOTES.......c.cocccoveves [ voveees v 3,868,508 | ... 4,875,000 | ..oooeene 2,973,750 01/21/2003 | 06/01/2032
025816 AX 7|AMERICAN EXPRESS . cevenvrennnnnnnes | veven | oo | evveerenns | SAFE | 2,001,490 | ... 115.362 .... s 2,000,648 08/23/2007 | 08/28/2017
02581F YE 3| AMERICAN EXPRESS CENTURION BK.......oeceuvrvverirererneeneniseinnnns | eovvene [ [eoverreens [ WTFE | 1,995,100 | ... 114.918| ....0002,298,360 | ..ovonvnee 2,000,000 | .cooovvvrnees 1,997,844 | .oovvvvvrrnrinen0 | 507 | 0 [0 | 16,000 .........6.033 | MS.... | v 36,000 | e 120,000 | 09/10/2007 | 09/13/2017
025932 40 1[AMERICAN FINANCIAL GROUP Covver [ [ T L2FE | . 82,500 | e 947201 ... ...78,150 82,500 | ...... 82,500 | oovvrrvvreririnnns0 | 0 |0 0 8375 | 18375 |MISD. [ e 1T [ 210 | 06/07/2012 | 06/12/2042
025932 40 1|AMERICAN FINANCIAL GROUP...........coccomvrvmrimeriereneerssnisserssssinenes | vvvenne | oo | eeineens [ 2FE | 1,917,500 | ..o 94.720 | ..o 1,816,250 | ..cooovcreneee 1,917,500 | .coovvrennee 1,917,500 06/07/2012 | 06/12/2042
026074 AA 2 [AMERICAN FINANCIAL GROUP..........ccoimivminriernrisinnieissieissinnes | vrvnees . v 1,000,000 | ... 128.182f .............1,281,820 | ..............1,000,000 | .......c...... 1,000,000 06/10/2009 | 06/15/2019
026609 AC 1 [WYETH DEBENTURES.........ccocomuevieireresiesiseeessseesessssesessessesnsesnsenes | evvenee . | AFE| 82,393 | 124.953] .... 293,715 | 75,000 | . 79,740 11/30/2004 | 03/01/2023
029163 AD 4 |[MUNICH RE AMERICAN CORP SENIOR NOTES SER.......cccovuvvrneer | vevnes [ [T AFE | 79,529 | L 125.624 94218 | e 75,000 | e 78,417 11/30/2004 | 12/15/2026
03027W AJ 1| AMERICAN TOWER TRUST | 144A.........cccostimirmmrinerneenseinsenssines | ceveee I [ 1|..1FE| .............1,700,000 | ........ 92.928] .... ,579,776 ..1,700,000 | .oovviennee 1,700,000 03/06/2013 | 03/15/2023
03040W AB 1| AMERICAN WATER CAP CORP.........ccccrvrmrvnrimrirernnineeerissessnsssninnnne | e [ [T V2FE | 3,852,466 | ...... 3217 | o 4,358,855 | ....ccvvune 3,850,000 | .ovevrrren 3,851,357 06/18/2008 | 10/15/2017
03073E AJ 4 |AMERISOURCEBERGEN CORPORATION.... I [ 1|.1FE| ..ccoeeev..r.. 180,980 | ... 98.339 175,000 01/19/2012 | 11/15/2021
03073E AJ 4 |AMERISOURCEBERGEN CORPORATION.... B [ 1|.1FE]| ..............1,887,360 | ........ 98.339 01/19/2012 | 11/15/2021
03076C AE 6| AMERIPRISE FINANCIAL INC......coovvvierirrireerseinerissenessesesseessninns | neees JGAFE| 1,261,243 | L 112423 1,257,628 03/09/2010 | 03/15/2020
03076C AF 3| AMERIPRISE FINANCIAL INC........coovvierirmriiriirinniissinesireneeeesenenns [ s . | AFE] . ..2,636,737 | ....... 99.715 s 2,637,087 | ..o [ eiiiiiennn380 [0 | 0 [ 4000 oo 4.060 [ AO...... | oo 33,861 | e 0 | 09/04/2013 | 10/15/2023
031162 AX  8{AMGEN INC......ooouiveerieeieeeeceeeseee e sesssssssssanns | oeriea I [ V2FE | 998,280 | ...... 116.937 | ..o 1,169,370 | oo 1,000,000 | ..coovvernene 999,124 | o0 | 188 | 0 [0 [ 60150 [ 8173 | D | 5,125 | 61,500 | 05/20/2008 | 06/01/2018
031162 BG 4| AMGEN INC.......cooviiiiiinriiiiriniiiesisssiesisesssisssiesiesssessenessssens | ceveene [ [ 1|.2FE]| ... ...2,002,140 | ...... 1044701 .... 2,000,000 | ... ..2,001,658 | ... ...(187) 3,644 82,000 | 06/28/2011 | 06/15/2021
037411 AW 5|APACHE CORP................. B . I [ 1|.1FE| .cccoee.......841,160 | ... 101.370 ... 800,000 | .... ...(T47) w0 [0 [ 5100 [ e 4768 [MSe | 13,600 | .ovoonrrne 40,800 | 08/25/2011 | 09/01/2040
038222 AF 2|APPLIED MATERIALS INC ceeverensnes [ s .|..1FE[ ..............1,003,580 | ...... 102.859 ..............1,028,590 | ..............1,000,000 | .......c...... 1,002,850 | ..ooovvererirrinnns (V1 I (A1) 0 | oovveriverirercnn0 | e300 | 4255 [ID i | e 1911 | 43,000 | 06/30/2011 | 06/15/2021
039483 AT 9| ARCHER-DANIELS-MIDLAND........ccovuiririrmrerenieisssinnersessssesseesns | oevenne . | AFE] .. 5,111,644 | ... 112527 | v 5,093,997 0].. (2,729) 0 74,188 12/16/2005 | 10/01/2032
040555 CM 4| ARIZONA PUBLIC SERV CO.......ccoovvuririerinriienirrernneinsinerinens C.... N [ 1 AFE] v 1,105,038 | ...... 102.919| .oovvvrrinen 1,132,109 | oo 1,100,000 | ...coovvrvenee 1,104,861 (V1 IO (83) 0 18,517 55,550 | 08/22/2011| 09/01/2041
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040555 CM 4 |ARIZONA PUBLIC SERV CO..... A AFE .903,978 .5.020 .15,150 ..45,450 | 08/22/2011 | 09/01/2041
045604 A@ 4|ASSOCIATED ESTATES REALTY CORP SERIES B.......ccccovevermeemeeens | cevrnee [ o [ eermerirnens [ o 2 . 22,000,000 | .ovrerenerireinnen [0 [ 0 [0 [ 4450 | 4.450 ..44,500 | 01/22/2013 | 01/22/2023
046003 JU 4|ASSOCIATES CORP OF N AMERICA DEBENTURES..........ccccouevceunne | vevnee [ oo | wevverinen [ LAFE ] ..o.....8,931,683 | ... 119.368 .............9,042,126 | ..............7,575,000 | .....cccooeucs 8,117,832 | oovevvvvvrrreenn0 [ (96,385 [ o0 | 0 | 8950 | e 5.251 526,463 | 04/03/2003 | 11/01/2018
04621X AC 2 [ASSURANT INC.....oovivrrririrriirrineriesiesisessseisssssssssesssessssssssssssseess | convene | oo | veversencnns | n2FE | it 75,888 | oo 100.552 | ..ovvvrrrnen 75,414 | .. 75,000 | ... 75,015 | oo [ e (1M19) | 0 | 0 | 5625 | e 5.458 11/30/2004 | 02/15/2014
04626R AA 4| ASTORIA POWER PROJECT SERIES A 144A..........ovvnvvvmvrvvcrivernns [ [ [ o2 | W2FE | 2,142,274 | ... 103.500 | ..oovorerrnn2,217,253 | ........2,142,274 | o 2,142,274 | o0 [0 [0 |0 | 5744 5.813 05/24/2005 | 05/01/2016
049164 AK 2|ATLAS AIR INC cerenerneessnsnesesssssssssssssessnns | e | on | veeennen2 | a3 | i 1,015,285 | i 101.000 ..1,010,281 08/07/1998 | 01/02/2018
049164 BE 5|ATLAS AIR INC 2000-1 PASS THROUGH CERT.........cccouvvmmremerirercrs | Cvere [ oo | erivenni2 [ i3 | e 1,000 | 00 104.500 | oo 1,044 | 1,000 | e 1,000 07/20/2000 | 07/02/2021
049164 BE 5|ATLAS AIR INC 2000-1 PASS THROUGH CERT........cccoovurvvmmrveriraiins | v 1,048,631 [ o0 [0 | i [0 8707 | 8.866 07/20/2000 | 07/02/2021
05330K AA 3 [AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.......ovvvvrrverrene | vvree | oo | vevercens 2|.2FE] ..............3,000,000 |........93.516] ..............2,805,480 | ..............3,000,000 | .............. 3,000,000 | .vervrerrrreren0 [0 [0 |0 | 8750 | e 6.807 08/02/2013 | 06/30/2035
053332 AF 9| AUTOZONE INC SENIOR NOTES 22,981,021 | o0 [ 9,345 | 0 [0 [ 5500 5.862 01/03/2005 | 11/15/2015
053332 AP 7|AUTOZONE INC 497,422 04/18/2013 | 07/15/2023
053611 AF  6|AVERY DENNISON CORP. ..1,001,536 04/08/2010 | 04/15/2020
053611 AG 4|AVERY DENNISON CORP. ceevrereneesssensesnsssnesesnee | vevonee oo [ evenninen [ W 2FE | viiiiiie..599,388 | ........91.519 | ...............549,114 | ................600,000 | ....... 599,429 | ...ooovvivvrinirnnen0 [T |0 [0 [ 003350 | 3.362 04/03/2013 | 04/15/2023
05366# AG 8|AVIATION CAPITAL GROUP CORP SERIES B.........ccccuuvevmerimnicnnis [ v [ o v [ e | 11,000,000 | ......110.000  ..............1,00,000 | ..............1,000,000 | .............. 1,000,000 | ..ooovrverinrinenn0 [0 | i [0 [ 6,540 | 6.540 04/08/2010 | 04/08/2017
05366# AH 6| AVIATION CAPITAL GROUP CORP SERIES C......ccovvervevnerererireeenes [ eovveee [ o [everreeens [ 0003 | 1,000,000 | ......110.000 .............1,100,000 | ..............1,000,000 | .............. 1,000,000 | .covvrevrrrnrernenn0 [0 | e [0 7.200 | e 7.200 04/08/2010 | 04/08/2020
05379B AN 7 [AVISTA CORP......cccovrrintiicriniiesienisricsiis 1,996,788 | ...cocvverierrnen0 [ evviiiciennn819 | i [0 5,950 | 5.992 03/27/2008 | 06/01/2018
054937 AF 4 |BB&T CORPORATION SUB NOTES.........cccoovvmrrivmrerrssrisssrsnsisensinns | Coveee [ [ eovevveens [ WAFE | i 14,572 | 1111988 | ..., 16,798 | ..., 15,000 | o, 14,791 | o0 |30 | 0 [0 | 05.250 | e 5.533 11/30/2004 | 11/01/2019
054937 AF 4 |BB&T CORPORATION SUB NOTES........ccocovermrmerivnnrrernereninnnnnns | eoveene | oo [rvvrivvonnn [ WIFE | viiiiii.58,290 | e 111.988 | ..coovvvernnnn 67,193 | oeonene80,000 | ... 59,165 | .ovovvvcvricveenn0 [ i 118 0 |0 | 15250 | e 5.533 11/30/2004 | 11/01/2019
057224 AZ 0|BAKER HUGHES INC... . Cuooe| e [ e | LTFE | ... 1,060,369 | ...... 106.185] .............1,061,232 | .................990,000 | ....cccooeuce 1,057,550 | .coovereerernrernenn0 [ v (1,253) | o [0 [ 5,125 | 4.675 08/30/2011 | 09/15/2040
057224 AZ 0|BAKER HUGHES INC... . cevnrerennensnnn | ereee oo | ververeeene | WIFE i 10,711 | 106.185] ................... 10,619 | ..................10,000 | ...... 10,682 | coocveervirrennn0 i (13) | vivciieineen0 [0 | 05125 4.675 08/30/2011 | 09/15/2040
059438 AH 4 |BANK ONE CORP SUB DEBENTURES.........ccccovuvmmrimeemnenennnnnnnenins | vevnee [ oo [ evvvvnriven [ AFE | 89,419 | e 125717 | o 94,288 | ..., 75,000 | ... 85,554 | oo [ eiieiienennn(535) [ o0 |0 | e 7625 6.030 11/30/2004 | 10/15/2026
060505 DH 4 |BANK OF AMERICA CORP revnerennenssnnesnnesssnnes | e | oo | eevseerenns | STFE | 1,995,500 | ... 114.062] .............2,281,240 | ..............2,000,000 | ......cc.o.... 1,998,057 | .ooovvrverinrinenn0 [ e8| i [0 [ 6,000 | 6.030 08/20/2007 | 09/01/2017
07385T AJ 5|BEAR STEARNS CO INC SENIOR NOTES........ccosuveneemmrrmerrerirncenes | wovvene [ [eoverreens [ WTFE | 129,790 | e 104.538 | .....ooevvrer. 130,673 | oo 125,000 | oo, 125,489 | ..vvvvvrverineenn0 | iiiiieeennn(836) | 0 | 0 | 105700 | e 5.234 12/11/2003 | 11/15/2014
078167 BA 0 |BELL TELEPHONE CO PENNSYLVANIA DEBENTURE.........ccccovrvune [ covere | oo [rvvrivrcran [ 2FE | ciiiiinnn..96,683 | ... 123695 ..ovverrrenenn 92,771 | . 75,000 | .. 92,895 | o0 | i (833) | icieiecninnn0 |0 | 8750 | 6.462 11/30/2004 | 08/15/2031
080555 AE 5|BELO CORPORATION DEBENTURES..........ccocomeriremmrimerseernenienins | sevenne . ...84,939 | ... 108.500 ... ..81,375 | oo 75,000 | ... 82,527 | coovvvvvenireeneen0 [ eriieiieeeeen(340) | e | a0 | e 7,750 | 6.610 11/30/2004 | 06/01/2027
084423 40 9|BERKLEY (WR) CORPORATION Cuvee| e v 1|.2FE]| ... ..185,000 | ........ 82.440] .... 152,525 .. 185,000 | oo 185,000 | .ocvvvcrverirennn0 |0 [0 | 0 | 5625 | 5.625 04/25/2013 | 04/30/2053
084423 40 9|BERKLEY (WR) CORPORATION........ovvumeemrrmerierirneeseniseessssissnnns | wevnee | oo [ eerevnens 1| .2FE | oo 1,815,000 | ........ 82.440 | .....ccconne. 1,496,275 | .ooooverrnee 1,815,000 | ..coovvrennee 1,815,000 [ .oovvrrvrrnrrnenn0 [0 | e 0 5625 | e 5.625 04/25/2013 | 04/30/2053
084423 AM 4 [BERKLEY (WR) CORPORATION PROPERTY/CASUAL........ccccovvveres | vrvnes . cerennnn2,T47,883 | ... 105.663 .............2,905,733 | ..............2,750,000 | ......ccoo..c. 2,749,643 | o0 [ 244 | 0 0 | 5600 | 5.610 05/04/2005 | 05/15/2015
09247X AC  5|BLACKROCK INC......c.ooreriermrimeriniiieiiesisessssissessesssssssssssssessssines | eneees .|..1FE| .............4,959,800 | ...... 116.223 | .... 4,982,118 | oovevvevreinereenn0 [ 163 [ 0 |0 | 8250 | e 6.360 09/12/2007 | 09/15/2017
09256B AA 5 |BLACKSTONE HOLDINGS 144A JSTSTORRRIN IO AFE| 1,994,650 | . 117,527 .............2,350,540 | ..............2,000,000 | ......ccoo..c. 1,996,542 | ...ooovvverinrinen0 [ evviirciennd91 | i [0 [ 6625 6.662 08/13/2009 | 08/15/2019
093662 AC 8|BLOCK FINANCIAL CORP GUAR H&R BLOCK.........ccoeuuerenrrrerinnes Cuoee| e [ e | 2FE | ..c.....4,953,020 | ...... 103.537 | .....ce0......5,125,082 | ......c0......4,950,000 | ..overrnn,950,317 | o0 [ i (367) | e [0 | 5125 | 5.117 10/26/2004 | 10/30/2014
093662 AC 8|BLOCK FINANCIAL CORP GUAR H&R BLOCK..........cccovmuvverirmrianns | vervee [ o | evvevnriven [ W2FE | 50,031 | e 103.537 | oo 51,769 | i00050,000 | o000 50,003 [ 0 (@) | i [0 5125 | 5.117 10/26/2004 | 10/30/2014
096629 AA  8|BOARDWALK PIPELINES LLC........ooouieirrenrirerierinensseiserisernenens | vevene [ oo [ cevieeiinens .2FE]| ... 249,207 | ...... 107.666 | .....cocrrrr.269,165 | .ooiiirrrern250,000 | oo 249,740 | 0 [ e 75 | e [0 | 5500 [ e 5.537 09/15/2005 | 02/01/2017
099738 AA 4 |BORGER ENERGY ASSOCIATED LP........covoviviirinricmnrrerirerininnenes | eevivee [ oo [ cervriiens 2|.4FE| ... ..2,610,084 | ........ 98.437 12,610,084 | ....ec0.in2,610,084 [ .0 [0 | i [0 [ 7.260 7.259 06/11/1998 | 12/31/2022
10112R AU 8 [BOSTON PROPERTIES LP........coviirerieieirerineinenienesiseissssinsnies | eeeee | oo | vevereeens 1|.2FE]| ... 798,232 | ........ 97.339] .... 800,000 | ..ovrerrrnen 798,422 | o0 [ e 141 | 0 [0 [ 3850 [ e 3.876 05/31/2012 | 02/01/2023
10510K AA 5|BRAMBLES USAINC................ [SSSTUTOTTOIOSURPOORPHORRN IUVPURVRN (VRN PPN W2FE| .. ...3,010,150 | ...... 105.444 | ... ,163,320 +.:3,000,000 | ...cce0.ee3,006,945 [ ...ooiiiiiiiinen0 [ e (O17) | i [0 [ 15350 | i 5.306 |AO...... ceevener 160,500 | 03/25/2010 | 04/01/2020
10623* AA  4|BRAZOS SANDY CREEK ELEC COOP........cccovvemeermeirsenrnneinerienines | evneen | e [ onernnces 2|.AFE] ......c......2,862,500 | ...... 119.756 | ..o 3,428,001 | ..cce0errrn.2,862,500 | oveeeernn2,862,500 | o0 |0 [0 |0 | e 8.540 | 6.541 [JD..coee | v 520 | i, 187,208 | 11/04/2009 | 06/30/2024
110122 AA  6|BRISTOL-MYERS SQUIBB DEBENTURES...........cccconieummrmmirrerirnnens | crvnne AFE] 16,445,049 | L 124.736 | ... .18,554,480 15,841,668 |0 [ (73194 |0 | iiinnl0 | e 7150 | 6.230 [JD....... v 1,063,563 | 12/18/2002 | 06/15/2023
11133T AA 1 |BROADRIDGE FINANCIAL SOLUTIONS.........cccoovvrmrrrrrnrrernnseirerenes | eoveie | oo [ verieenen [ L2FE | ..........1,000,000 | ...... 108.002 .... 1,000,000 | .ooovvrvverirnrrnen0 [0 | e [0 [ 6125 | 6.125| Do | v 5,104 | 61,250 | 10/14/2009 | 06/01/2017
116663 AC 9 |BRUCE MANSFIELD........ccccniviririerieriieisrineieniienieessenisssessesinns | cvienes . LA T41742 104.997 | ..o 1,828,777 | v A TALTA2 | VTALTA2 | 0 [0 | i [0 [ 6850 | e 6.850 JD....... ...119,309 | 10/03/2007 | 06/01/2034
118230 AH 4|BUCKEYE PARTNERS LP. ceerereneennseesssssenssssnns | nevene [ on [ eeeneennns W2FE]| ... ...3,009,170 | ...... 108.876 | .... . . 3,006,425 | ...covveireiiereenn0 [ errineennn(984) [ 0 |0 | 15500 | e 5.455 |FA....... ....165,000 | 06/10/2010 | 08/15/2019
120569 AA 6 |BUNGE NA FINANCE LP.......ccovvmirriririirinnineiieninenieneseesssisenes | eeveie | o [ vveverneens V2FE 1,348,461 | ...... 110.934 | ..ooovvveneee 1,497,609 | ..ooovvvenene 1,350,000 | ...oovvrvenee 1,349,412 | o0 [ i 160 | i [0 | 15,900 | e 5915 |AO..cc.. | v 19,913 | L 79,650 | 03/19/2007 | 04/01/2017
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124857 AG 8|CBS CORP .2FE 172,952 .3.622 .1,980 5,940 | 04/27/2012| 03/01/2022
124857 AG 8|CBS CORP W2FE| .. 12,283,749 | o0 [ 189 | 0 [0 [ 3375 3.622 04/27/2012 | 03/01/2022
12527G AC 7| CF INDUSTRIES INC.......occoiririrrerinerierineeseineessesssensesssseesssssnenes | sevnee | oo [ eevenernens [ oo 2FE 1,402,693 | .oovvvvvrierinen0 [ 2,908 | o [0 [ 3450 | 4.295|JD....... 08/27/2013 | 06/01/2023
12542R  B* O CHSINC ..ot siessesesessssisssssssssesnsens | eeeee | oo | veveneeens 2. 2 . 3,200,000 | ..vevveirnrieriienn0 [0 [0 |0 | 18180 | e 6.180 |AO...... 10/04/2007 | 10/04/2017
125509 BM 0| CIGNA CORP........cccovvrierimrrirerireernerinsrseriressnessssnssssssssssssssessesesnne. | Gueeee | [ woverereeens | w2FE | i . 51,046 | .oco. 108.987 1 .... ...55,256 50,943 | .o [ i3 | 0 | 0 | 5125 5.037 |JD....... 05/12/2010 | 06/15/2020
125509 BM 0| CIGNA CORP.......cccosirirririrneeiseirerinsisssisssssesssssisesssssssssssessssssens | eevnees | o [ eovevveeens | #2FE | iiiiiinnn..955,784 | oo 108.987 ,034,614 05/12/2010 | 06/15/2020
12572Q AE  5[CME GROUP INC........ccocovirrirrirerrnirinerersnsenisnrsnissnsersnssesensnenens | evenes | oo [ eoverveniens [ WTFE | 102,990,730 | ... 94.433 09/05/2012 | 09/15/2022
126117 AH 3| CNAFINANCIAL CORP........ccorvrmirrrinrirernnireeinsiseissinersnsssiesssssenens | wonenee | oo [rovevneinen [ W 2FE | i 78,907 | e 114.456 76,560 | ..ooovvvcvriveenn0 [ viieiineenn(329) [ i |0 | 8950 | 6.358 | JJ....... 11/30/2004 | 01/15/2018
126117 AL 4| CNA FINANCIAL CORP........coccosrrrmmrrrerirerenenisneseninsrserisessensssssnnnns | eovneee | o [ woverreeens | #2FE | 1iiiiiinn...995,860 | ... 104757 .............1,047,570 | ..............1,000,000 | ... 999,498 | ...ovvvvvirvrreens0 | 98 | 0 [0 | 5,850 | 5.905(JD....... 01/11/2005 | 12/15/2014
126408 GT 4| CSXCORP......ovvvirrirriirernisrinrinerssiseienisssienssssesessssssssssssesnnes. | aoneee | oo [eeevneen ] [W2FE | 2,998,470 | ... 103.518 22,998,918 | o0 [ 137 [0 [0 [ 3700 3.706 |AO...... 10/18/2010 | 10/30/2020
12673P AE  5|CAINC.....cccovvrrrrrnnes . 9.648 .995,527 08/13/2013 | 08/15/2023
127097 B# 9| CABOT OIL & GAS CORP........covvveriericiisrisnicsnisesienisesissisniiennns. | eivnens | oo [ eoverrenins [ e | 3,000,000 | e 110.000 .... ..3,000,000 07/16/2008 | 07/16/2018
127097 D* 1| CABOT OIL & GAS CORP........covvuerimrrrcrireirerinsrsseriesssensseesssnsenens. | eevnees | o [ eovevereeens | cenei | woveeirnennn 1,000,000 | e 110.000{ ..............1,100,000 | ..............1,000,000 | .......c.o.... 1,000,000 | .oovereerrrmrernen0 [0 | e [0 [ 5420 | e 5.420 [JJ....... 12/30/2010 | 01/15/2021
13052@ AA 6| CALIFORNIA PACIFIC ELECTRIC CO......oecevvvevvrivrivnnivcireniissiennis | ceveee [ oo [ vvceieeen [ L2FE | ........1,000,000 | ... 107124 ............1,071,235 | ..............1,000,000 | ..............1,000,000 | ....cccocoerimene0 [0 | i [0 5190 [ 5.190 [JD....... 12/29/2010 | 12/29/2020
13342B AC 9| CAMERON INTL CORP......cccomrrimrirrerrrinnrnerierineensenissesesssssnensnes | wevnene | o [ wovevereeens | #2FE [ iiiiinir..998,990 | ..o 116.468 | .............1,164,680 | ..............1,000,000 | .....c..........999,495 | .ooooiviiriniinin0 [ o938 | e [0 [ 8375 | 6.388 | JJ....... 06/23/2008 | 07/15/2018
14149Y AG 3| CARDINAL HEALTH......cocoviiviiierireineernississinerisnsseeenssisesenssssssnsns [ vveene oo | vevvvenennns | 2FE | v 113,191 | Ll 104.847 | ..o 131,059 | 125,000 | oo 123,106 | 0 [ 1,225 | i [0 | 4000 | 5.095|JD....... 12/09/2003 | 06/15/2015
141781 AE 4 |CARGILL INC 144A SENIOR NOTES.......ovcvveevereeeeresrcrerernenesneseresnes | eeveeee Lo ferenirie | AFE | v 87,743 | . 126439 oo 94,829 | o 75,000 | covniin84,309 | 0 [ (B77) | i [0 [ . 7.500 | 6.080 [MS...... 11/30/2004 | 09/01/2026
14428T BA 8| CARPENTER TECHNOLOGY MTN SERIES B......cccovevvrvernrverivnnens [ eovene | oo frvvrivvoran [ W2FE | v 79,459 | 107.553 | ..ocvvverrerrn80,665 | oo 75,000 | oo 76,855 | 0 [ iiieieen(365) | v [0 [ 16,990 | 6.324 |AO...... 11/30/2004 | 04/20/2018
14754D A@ 9 |CASH AMERICA INTERNATIONAL INC SERIES A........ocvovenernnirns | vvvee | oo | vevireeens 2|2 | 1,200,000 | ... 109.967 .............1,319,604 | ..............1,200,000 | .......c.o..c. 1,200,000 | .covvreverrrnrernenn0 [0 | e [0 [ 6,090 | e 6.090 JD....... 12/19/2006 | 12/19/2016
14754D B@ 8 |CASH AMERICA INTERNATIONAL INC SENIOR UN.....c.covuvvmienrrans | vnrvee | oo | verrrnrnee 2[...2| .. ,000,000 | ... 111.995] ..o 1,119,953 | .............1,000,000 | ..ocoonvees 1,000,000 | .oooovrverinriren0 [0 | e [0 [ 6,000 | e 6.000 [FA....... 08/28/2012 | 08/28/2019
149123 BF 7 |CATERPILLARINC.....cccovvvvrerrrrrirns ceevnerenneenne [ eoveen | oo | eeveennnee | WIFE | 84,359 | 122.195| ..oovveerenn 91,646 | ................75,000 | ... 82,106 | ..ovevvveveireree0 [ e (308) [ 0 | 0 | e 8.625 | 5.660 [JJ....... 11/30/2004 | 07/15/2028
14912L 5X 5| CATERPILLAR FINL SERV CORP........ccccovvvirirrrerrnrnrirnrnerssnsensensenns [ ovvee [ [evcreninnns [ WIFE | i .649,467 | ... 98.978 | ..ovvrerrern 643,357 | 650,000 | oo 649,471 | o0 | v | 0 [0 3750 | 3.760 | MN...... 11/19/2013 | 11/24/2023
149162 B* 9| CATHOLIC HEALTHCARE WEST SERIES B........ccoovvmevrerrneenvninnens [ eevvene [ [eoverreeens [ o [ i0000022..2,000,000 | ... 107.193] ..............2,143,860 | ..............2,000,000 | .......c...... 2,000,000 | ..vervrirrrreieen0 [0 [0 |0 | 8090 | e 6.092 [JJ....... 05/28/2008 | 05/15/2015
149162 B@ 7|CATHOLIC HEALTHCARE WEST SERIES C........oecovvvvvernerervineernnns [eoveee [ [rovrveinens [ oo | eiie.2,000,000 | ... 110.000 .... s 2,000,000 | ..ooevvrerriverenn0 [0 [0 |0 | 8450 | 6.452 | JJ....... 05/28/2008 | 05/15/2018
151020 AE 4| CELGENE CORP......ccovvvimreeerrrinerieriensneesssissessesssssssesssssssssssees | eovnees | o | woverereees | #2FE | i 1,604,155 | ... 104.263 ..............1,563,945 | ..............1,500,000 | ......ccoo..c. 1,502,993 | o0 [ e (379) | v [0 [ 1000.3.950 | e 3.916 |AO...... 10/05/2010 | 10/15/2020
151020 AH 7|CELGENE CORP........... 868,200 | ....... 867,814 | ..oovvvvviriiennc0 | 39 | 0 0 | 0 3.250 | e 3.256 | FA....... 08/06/2012 | 08/15/2022
151020 AH 7| CELGENE CORP......cccosvrirmrirerrrrnerierinsesnensseissensssssnensenssssssssesnnns | evvnees | o [ eovererneens | 2FE | i 131,733 | 1094467 | oo 124,508 | oo 131,800 | coveoeerrinnes 131,741 | 0 | B [0 | 0 | 103250 | e 3.256 |FA....... 08/06/2012 | 08/15/2022
15133K AC 7|CENTEL CAPITAL CORP cernrrennensnesesssssssnes | e | oo [ eonenvnnienn | W2FE | i 813777 | 118.624 | ...........4774,616 | .............4,025,000 | ............. 4,073,620 | ..oooovvrcvriveenn0 [ eiiiieena(8,231) [ 0 |0 9.000 | e 8.730| AO...... 76,475 362,250 | 12/27/1991 | 10/15/2019
151895 B@ 7 |CENTERPOINT PROPERTIES TRUST.......cccomsrureremrrrnerieneneerssninnens | eevneee [ oo [ everireeen [ e | ereinnenn,000,000 | ... 109.564 | ... 4,000,000 | .ovevvrrrrrnereeen0 [0 [0 |0 | 08320 | 6.320 JD....... 11,236 252,800 | 06/15/2006 | 06/15/2016
156686 AJ 6|CENTURYTEL INC SENIOR NOTES SERIES D........cccovevvmurverrmrirans [ cvcvens [ [everirnnns [ W3FE | c.3,235,406 | ... 96.099] ..............3,003,094 | ..............3,125,000 | .............. 3,205,424 | .oovvvvviiviinenn0 [ @247) | 0 |0 | e 7.200 6.880|JD....... 18,750 | .... 225,000 | 08/18/2004 | 12/01/2025
165087 AN 7| VERIZON VIRGINIA INC FORMERLY BELL ATLAN........ccouvvrmermmrernes | eovneee [ o [ woverreens [ w2FE | 7,740,013 | ..c.. 118.297 7,394,656 | ..coovvvrvrrnecenn0 | s (B7,576) [ 0 | 0 | e 7875 | e 6.646 [JJ...coc. | covvrrens 249,648 | ... 541,406 | 07/27/2004 | 01/15/2022
171232 AE 1| CHUBB CORP DEBENTURES..........ccooosiimriernirneiernsissnssissssnnenns | verne [ [ ererennnnns AFE| 82,216 | 123.059 | .ovvvrrrrnnnnn 92,294 | i 75,000 e 80,920 | .ovovvrcvrcreenn0 [ (180) [ i | 0 | 8800 | 6.070 |MN...... | vovverrererinns 652 5,100 | 11/30/2004 | 11/15/2031
171232 AR 2| CHUBB CORP........ovvtmeiriieireiiesisseesesissisesssessssesssessssisssssssssness | cevees VAFE] 991,060 | ... 115111 | o ,151,110 | ee.o0.1,000,000 | oo, 995,474 | ..oovvverneiieen0 | 885 | 0 [0 | 5750 | 5.869 [MN...... | coovvreerirs 7347 | e 57,500 | 05/01/2008 | 05/15/2018
172062 AF 8| CINCINNATI FINANCIAL CORP DEBENTURES.........cccccoomvvmeirerirninns | crvnne . ceverernnnnnnn80,924 | 115873 covvvvereern.86,905 | oo, 75,000 | .. 79,594 | oo [ e (193) [ 0 |0 | 8920 | e 6.267 [MN...... | v 663 5,190 | 05/09/2005 | 05/15/2028
17252M AH 3 [ CINTAS CORPORATION NO 2......ccccoiimriniieiieneneesesiseissssssssssenes | sevenne JAFE 5,824,003 | ... 112.397] ... LB,784,667 | ..oveevvcirrnnnn0 [ e (7,653) [ 0 [0 [ 8125 | 5.950 [JD....... 01/09/2008 | 12/01/2017
172967 BW 0| CITIGROUP INC SUB NOTES........ccccomvrieririernrinniiesinenienisseessnines | cvvenes . . 245125 | ... 104.978 | .... cevrerernnneeen 289,270 | 0 | i 51 [0 |0 | e 4875 | 5.102 | MN...... X 12/05/2003 | 05/07/2015
185508 AF 5| CLECO POWER LLC.....ovuuiiirrircireeiseiieriesereesseesssissessssssssssensnns | eenees | oo [ eooeeenneens V2FE 1,992,860 | ...... 116.326 ..............2,326,520 | ..............2,000,000 | .....cccooeec. 1,996,287 | .coovvrverrnrrnen0 [ 894 | i [0 [ 6650 | e 6.699 [UD...ooe | corrrinris 5,911 | v 133,000 | 05/28/2008 | 06/15/2018
19075Q AB 8| COBANKACB 144A.........ccccovivririiriniriniineriesiesessssissisesiessesesenins | covens .|.IFE| ..............2,804,300 | ...... 120.1471 .............3,304,043 | .............2,750,000 | ......cc.o..c. 2,778,303 | ..vevvvevrrvercenn0 [ BT [ 0 |0 | e 7875 | 7.589 [AO...... | covvreerinnn 45117 | oo 216,563 | 04/25/2008 | 04/16/2018
19416Q EC 0 |COLGATE-PALMOLIVE CO.....ccovvriririiiericrieriniinseerinerseieninsssssssenes | e JGAFE| 2,462,625 | ... 88.598 ] .... 2,464,862 | ..coovvrerriineeenn0 | 2,237 | 0 |0 | 2,100 | e 2.268 |MN...... 8,750 26,104 | 04/29/2013 | 05/01/2023
195869 AG 7 |COLONIAL PIPELINE CO 144A SENIOR NOTES.......ccoourverirmrvnenins [ crvene AFE] i 94,292 | 127.408] .... 95,556 | ......cccceerr.r. 75,000 | ... 90,799 | .ovvvvrvvrreeen0 [ (B78) [ 0 | 0 | e 7,630 | e 5.753 [MN..oo. | voverrircrirens 493 5,723 | 11/30/2004 | 04/15/2032
195891 AJ 5|COLONIAL REALTY LP REITS SOOI PO | .2FE| ...cc.....2,952,180 | ...... 107.698 ] .... ,230,940 | ..............3,000,000 | ..ocvorneen. 2,989,425 | o0 [ 5,608 [ 0 |0 | 15500 | e 5715 [AO..co. | o 41,250 | .o 165,000 | 01/17/2006 | 10/01/2015
199575 AW 1| COLUMBUS SOUTHN PWR CO.......cccovrurriririerrinerienernnisseinnninenins | eevveie | [ vverernnens V2FE 997,740 | ...... 113.683| oo 1,136,830 | .covvvvrenee 1,000,000 | ...coorvvernnne 998,834 | ...oovvvvrvvrrieen0 | 229 | 0 0 | 6050 | 6.081 |[MN...... | oovreerinnn 10,083 | oo 60,500 | 05/13/2008 | 05/01/2018
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20030N 60 6|COMCAST CORP........ IFE .82.560 | . 1,500,000 .0 11/29/2012 | 12/15/2061
20035C AA 8| COMERICA BANK.......ccoovrerrieierinriinenienns VAFE] 994,060 | ... 102.143 06/07/2004 | 06/01/2014
202795 HU 7| COMMONWEALTH EDISON.......ccccosevrirenerermrrneniereneesssnenersessnennns | Coveee [ oo [ wvvvvvriven [ W 2FE | i .6,038 | e 115195 | oo 6,969 | i 8,050 | civiiienn8,044 | 0 [ 03/19/2008 | 03/15/2018
202795 HU 7|COMMONWEALTH EDISON........ 15.195] . 03/19/2008 | 03/15/2018
207597 DY 8|CONNECTICUT LT & PWR CO......ooevuvrrreriererneeenisersensnsnsenienenee | vevnee | oo [ evvvveriven [ W TFE | ci00000.2,992,920 | ... 111.268 09/10/2007 | 09/01/2017
209111 ET 6| CONSOLIDATED EDISON CO NY INC....corvvmrirrirmeineiineenerieeirneenns | cevenne | AFE] ......r.2,001,800 | ... 115.995 04/03/2008 | 04/01/2018
209115 A* 5| CONSOLIDATED EDISON INC 2 33.744 | . 06/27/2008 | 06/30/2022
210518 CT 1| CONSUMERS ENERGY CO.......cocovmriiriririiniiseiiesieciisesissiieniians 05/01/2012 | 05/15/2022
216831 AE 7|COOPER TIRE & RUBBER CO.........cccovirmrierierireeseineriesssenereeens C.... . ...100,000 01/22/2003 | 12/15/2019
216831 AE  7|COOPER TIRE & RUBBER CO........ccccoovriiiimiiieririnniissiesiseinenis | cevieae 357,317 | .. 4,900,000 | ... ...5,174,160 01/22/2003 | 12/15/2019
219023 AF 5[CORN PRODUCTS INTERNATIONAL.........cocoomreereerneereenenrennesesennes | evvneee | oo [ everieriinn | W2FE | oo 1,007,480 | ... 104.829 | ...oovvvrne 1,048,290 | ..ooovvveneee 1,000,000 | ..coovvrvenee 1,005,471 09/15/2010 | 11/01/2020
222372 AJ 3| COUNTRYWIDE FINANCIAL CORP........cccovvviriiniinirieriniiiniissiiens | cevieae 5,098,450 5,000,000 03/05/2007 | 05/15/2016
224044 BM 8| COX COMMUNICATIONS INC.......oervmerirerireerrereesseesssersenesseessnenns | ovvenne ...159,447 . ...160,000 | ... 2169,932 | 0 | B8 | 0 [0 ] 5450 | 5407 | DL | 388 8,720 | 05/31/2005 | 12/15/2014
224044 CA 3| COX COMMUNICATIONS INC 144A..........ocvvivinriinicnniieriniinnes | eveee [ oo [ e 1 1,647,773 | .......87.029 | ............1,435,979 | ...cccocevnnee 1,650,000 | ...ocovrrnee 1,647,972 | o0 | 199 | 0 [0 [ 10000000.2.950 | 01000.2.965 [ Do | e 135 32,315 | 04/26/2013 | 06/30/2023
22541L AE 3| CREDIT SUISSE FB USA INC.......ccoomverrriermerieeeiensesenseesssisessenns | oevenne 98,507 | ..ocoveieren.n. 75,000 | ... 85,363 2,464 5,344 | 11/30/2004 | 07/15/2032
226829 AA  7|CROCKET COGENERATION 144A..........ccooovmmiimirreriiiiniinniieiiinnns | ceviene . 637,230 | ..o 809,498 | o 609,498 99 35,771 | 03/10/2005 | 03/30/2025
22822R AX 8| CROWN CASTLE TOWERS LLC SERIES 2010-5 CL.......cvovveerrverrerns [ o [ v 1|.1FE| .............1,507,920 | ...... 106.048 | ......covnee 1,590,720 | ..............1,500,000 | .............. 1,504,380 2,783 | . 62,610 | 07/29/2010 | 08/15/2037
22845# AC 3| CROWN PINE PARENT LP TIMBER LP......c.coovuviirernernrrnerininnirenns [evnnee [ [ovrnnnnns [ v 2 4,027,897 | ...... 110.000 14,400,000 4,019,436 | .oooovvvvvrinnenn0 [ eiieiend(4,208) [ 0 | 0 [ 6480 [ 5841 [UD e | 12,240 | oo 259,200 | 10/26/2011 | 12/14/2017
231516 AA 3| CURTIS PALMER INC 144A GUAR EPCOR POWER.........ccccovuvmmrine | vevnie [ oo | vervverinen | AFE | ciriii 498,110 | .. 100.300 ....501,500 ..499,870 13,603 | . 29,500 | 06/23/2004 | 07/15/2014
23157# AG 4 |CURTISS-WRIGHT CORPORATION........ccormiirernirreenrinrirnnrnerinnneenens [ vvnne [ [orreninen [ o2 | 2,000,000 | .o 94248 ... 1,884,962 | ..............2,000,000 | ...cccooene.. 2,000,000 | .ooorvvvrrvrierenc0 [ [0 | 0 | 3,850 [ 13850 | FA | e 26,736 | .overerene 38,500 | 02/26/2013 | 02/26/2025
23314# AG 4|DCT IND OPERATING PARTNERSHIP CLASS K......ovvvvurvrerinrrncnes | crve ....2,000,000 | ...... 106.050 .2,121,002 2,000,000 ...2,000,000 .0 | 36,738 | . 93,800 | 08/01/2011| 08/01/2018
233326 C* 6|DSTSYSTEMSINC.......ccoovvvvmrranee [ESTTIRORIRRTIN IOV ol | ....2,000,000 | ...... 107.698 .2,153,960 | .. 2,000,000 | ... ...2,000,000 .0 0. . il [ 5420 [ 1 BA20 [FALL | 42,758 | ... 108,400 | 08/09/2010 | 08/09/2020
22303Q AN 0 [COVIDIEN INTERNATIONAL FINANCE.........c.ccocumeremrmrerimnirnnennnnnns (ORI 1| AFE| e 2,406,732 | ........ 96.361 | ..oovrrrne 3,096,924 | .............. 2,135,000 | .cooovvreneen 2,356,117 0 (6,311) (V1 0 82,168 | ....o.uce... 181,475 | 05/22/2012 | 06/15/2022
22303Q AN 0 [COVIDIEN INTERNATIONAL FINANCE.........ccccovrmmrmiirernrirernnisnirenins | vrvees Fl. 11,408,576 0 (23,250) 0 oo | 000003200 .......3.236 [ D | 302,693 | 668,525 | 05/22/2012 | 06/15/2022
235851 AM 4| DANAHER CORP......... [SSSTTTRRIRE IOV .1,034,050 | .. . ..999,804 (VN I 22 0 . 39,000 | 06/20/2011 | 06/23/2021
237194 A# 2 |DARDEN RESTAURANTS INC SERIES B........cccovrvvirervrivvemnveirsnrens | eovvees | oo [eovervvninns [ 002 | v 3,000,000 | ... 99.829| ...ovvvvne 2,994,870 | .oovorerens 3,000,000 | .ovrvrrnen 3,000,000 | ..eovrrrireriinnd (V1 [V T 0 |0 | 4520 [ oo 4520 [FALL | 46,330 | e 135,600 | 08/28/2012 | 08/28/2024
24422E QR 3 |JOHN DEERE CAPITAL CORP SERIES D.....ccoovvuererereriirrinrirersnines | cevees ..249,235 | ...... 112.626 ....281,565 ...250,000 ..249,625 0. 77 0 ....13,375 | 03/31/2008 | 04/03/2018
24422E QV 4 |JOHN DEERE CAPITAL CORP......ocvvreviriririirirsnisrsnssseensessssiensenes | eeveees . 1,992,940 | ...... 116.549 ,330,980 | .. 2,000,000 | ... 1,996,196 0 688 0 09/03/2008 | 09/10/2018
24424C AU 5| JOHN DEERE CAPITAL CORP........ccovvrrerimerrnnrineisnninsersneenenssseennns | eevveee | o [ eoveeerneens | W TFE | i 1,000,000 | ...... 107.098 | ..ooovvvrne 1,070,980 | ..cooovvveneee 1,000,000 | ..cooovvrennee 1,000,000 | .ooovvencrirrirnns (V1 (1 T 0 06/12/2009 | 06/15/2015
24715@ AD 6 |DELOITTE LLP SERIES B......cvvvvevirvrierseieinsinsirenrsenessnsesssnsssenns | evvnees | oo [ eovervnnons [ 1 5,000,000 | ...... 110.000 .5,500,000 | ..............5,000,000 | ..............5,000,000 | ....ccccowrrrurerunncs (V1 [V TN 0 09/17/2009 | 09/17/2019
249030 AC 1|DENTSPLY INTERNATIONAL.......... I . ...996,530 | ...... 100.126 11,001,260 | .. . ..997,219 0 304 0 . . 08/16/2011 | 08/15/2021
250847 H* 4 |DETROIT EDISON COMPANY 2011 SERIES D......ovovvvvvvvrvervrrrvirnnnns | evvveee | oo [ eorervniens [ L [ 4,000,000 | ...... 104.629 | ....ocvvvnn 4,185,160 | .oooocvvuvne 4,000,000 | ...oorvnnren 4,000,000 | ...ovvrrrireriined {1 [ I (0 R {1 [ I 0310 4310 | MS.s | i 5T467 | 172,400 | 09/01/2011 | 09/01/2023
25087 AB 9 |DETROIT INTL BRIDGE COMPANY SERIES C........oevumrrrerineinininns | cevenne ....3,000,000 | ...... 110.672 .3,320,160 3,000,000 .:3,000,000 | .ooocreeririrns (V1 (1 T 0 09/14/2009 | 09/02/2017
25179M AL 7|DEVON ENERGY CORPORATION IESTTURITTORTRRTORRIIRY IOV . ....2,107,500 | ...... 104.208 .2,084,160 | .. 2,000,000 | ... ...2,103,771 0 (1,716) 0 s 08/24/2011 | 07/15/2041
252747 AD 2|ULTRAMAR DIAMOND SHAMROCK DEBENTURES.........cccoueemmvennee | vevenne [ ev | wervverinen [ w2FE | i, 5,868,694 | ...... 111.964 | ... 6,577,885 | ..oovvvrnens 5,875,000 | .cooovvrnees 5,873,940 0 656 (V1 0 | eeeen8.750 | i 8.763 | D | e 22,847 | s 514,063 | 02/17/1995 | 06/15/2015
25468P CB 0 |WALT DISNEY COMPANY MTN SERIES B.........ccoovvurierimieiininiinens [ s AFE] 257,225 | 117.320 ....293,300 250,000 | ....... 252,628 (V1 IR (Y4 0 12/08/2003 | 12/15/2017
254709 AD  0|DISCOVER FINANICAL SVS......ccomiimriirieiserissisnesiesesssisseessssnens | osvenne 2FE| .............5,009,702 | ...... 113.491 5,674,550 | ...ocvunnes 5,000,000 | .coovvvrnees 5,004,426 0 (1,115) 0 06/02/2008 | 06/12/2017
25470D AE  9|DISCOVERY COMMUNICATIONS.........cooumeviremrrinnieriernnenienennnns. | vevneie | [ eoverirenen | oo 2FE| .. 1,993,920 | ... 103473 oo 2,069,460 | .....cooonce. 2,000,000 | ....cccouenee 1,995,211 0 532 0 06/13/2011 | 06/15/2021
256747 A@ 5|DOLLAR TREE INC SERIES B........ccvvremrrrerieineerseirneriseinenineninens | evenee [ oo [ eerseeinnens [ o 2 2,000,000 2,000,000 | ..oernrereirerinnn (V1 (1 TN 0 09/16/2013 | 09/16/2023
257867 AR 2|RR DONNELLEY & SONS Cuvoe| e [overireeens | WIFE | oncne....676,080 | ... 105.469 0 129 0 12/13/2005 | 05/15/2015
257867 AR 2|RR DONNELLEY & SONS.......coovvemermnrimerrerineensnssseesenssssnessssnnnee | vennne | oo | evcvnerveen | W8FE | iviiiiiiininnnnn6,829 | i 105469 | ooovvevvvieeenen 1,214 | 6,840 | 6,838 | (V1 | I (V1 0 12/13/2005 | 05/15/2015
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260543 BA 0|DOW CHEMICAL CO. . .2FE 86,916 (1,266) 0 .1,688 6,750 | 11/30/2004 | 04/01/2021
261561 AB 0|DRESDNER BANK NEW YORK SUB DEBENTURES W3FE| 1,135,853 | ... 108.496 | ............. 1,118,594 | ..............1,031,000 | .............1,049,856 | .....cocvrrririiens0 | v (10,226) | ovoovverirerrerinnnd 0 10/04/2002 | 09/15/2015
261561 AB 0|DRESDNER BANK NEW YORK SUB DEBENTURES 108.496 3,969,000 | ...ooveernnd,041,591 | o0 | (39,365) | ovvoerrrirrieninan 0 10/04/2002 | 09/15/2015
263534 CE 7|E|DUPONT DE NEMOURS......... 05.715] . 4,000,000 03/24/2011 | 04/01/2021
26439R AK 2|SPECTRA ENERGY CAPITAL SENIOR NOTES 103.116 5,000,000 | ... . 06/12/2002 | 02/15/2032
26441C AD 7 |DUKE ENERGY CORP. C.... 110.594 1,980,000 | ..ccoovvrennee 1,977,383 10/15/2009 | 09/15/2019
26441C AD 7|DUKE ENERGY CORP. 10.5% | . 20,000 | ... 19,974 10/15/2009 | 09/15/2019
268648 AN 2[EMC CORP......ccccccrvrrnec. 96.620 1,000,000 | ..ccovvvvenneee 962,249 08/19/2013 | 06/01/2023
26875P AA  9|EOG RESOURCES INC......cooerirrerrimeiierinsrieniesessniesessssssensenenns | woveees 114.300 . 3,000,000 09/05/2007 | 09/15/2017
26875P AC  5|EOG RESOURCES INC......cocoeviriiiinrieiinsiiesieseisneissiisiiesienions | s 120.657 ...904,928 | .. ...750,000 | ... .T47,757 09/25/2008 | 10/01/2018
26882P BB 7 [ERAC USAFINANCE CO 144A.........cocoomimirnenrnnserneinssneniseennns | enene | oo | veverneeinns | o 114.652 | ..covonrene 4,586,080 | .....oouunnn 4,000,000 | ..oovvernvne 4,000,008 10/11/2007 | 10/15/2017
27430* AG  8|EAST PENN MANUFACTURING CO.......cccoomiiirinrinniisniciieninsiiens | e ....3,000,000 109.054 .3,271,620 3,000,000 ...3,000,000 04/12/2006 | 04/12/2016
27430* AJ 2 |EAST PENN MANUFACTURING CO SERIES A........oocomeremrimeriinins [ s 2| ....1,000,000 107.497 1,074,970 | .. 1,000,000 | ... ...1,000,000 |.... . . 05/22/2008 | 05/22/2015
27430% AK 9| EAST PENN MANUFACTURING CO SERIES B.......ccccovvvrverermrierinenns | evinee [ [ eorevinnins o Y2 I 2,000,000 110.000 | ..vvonernee 2,200,000 | ..ooovverecs 2,000,000 | .oovrerncne 2,000,000 | .ovevvrinriinrenen0 [ i (0 IO 0 05/22/2008 | 05/22/2018
277432 AN 0|EASTMAN CHEMICAL CO [ESSTTRRRRIRES IOV 96.289 .2,696,092 2,800,000 | ...oovvveneee 2,788,943 | .o | e 1,159 | oo 0 05/30/2012 | 08/15/2022
278058 AM 4 [EATON CORP DEBENTURES.........ccccovviiririiinrieieniernniseeesesisseens | ervees . . 126.681 95,011 | .coiviereen. 75,000 | ... 87,068 (1,057) 0 11/30/2004 | 08/15/2022
278265 AC  7|EATON VANCE CORP.......ccocomirierirmnrirneersninsrsersessssensssessssssssssssins | nevnne | oo [ ceveerinens AFE] 3,030,000 114.927 | oo 3447810 | cooovvvennees 3,000,000 | .ooovvrnees 3,013,486 (3,094) 0 10/01/2007 | 10/02/2017
29078E AB 1 |EMBARQ CORP......cccistiiririniiseiiesininssiessissssesssssnsissiiens | s ....6,065,500 111.829 .6,709,740 6,000,000 ...6,020,806 (7,676) 0 01/25/2007 | 06/01/2016
29266R K# 4 |ENERGIZER HOLDINGS INC........ocvrmirmerierrienierineesssisersessnssnnes | evnnen | oo | wovererenin | ceeees 2. ....4,000,000 103.953 4,158,120 | .. 4,000,000 | ..cccoererre.4,000,000 | .ovorrerierinrnen0 [ oo, (1 TN 0 10/15/2007 | 10/15/2014
29273R AB  5|ENERGY TRANSFER PARTNERS.........ccccovimrrmrmernninnirerseneninnsnins [vvnne [on | evverinnns | W2FE | i, 997,129 105.249 | ..oovvvnne 1,052,490 | ....ccoovuueee 1,000,000 359 0 FA it | v, 24,792 | oo 59,500 | 07/29/2005 | 02/01/2015
29348Q AB 8 [ENOGEXLLC 144A.........iiiirereereeeireeeseesieressssesenieninsenes | eevees ....1,035,590 105.366 .1,053,660 1,000,000 . (3,240) 0 18,403 | .. 62,500 | 05/13/2010 | 03/15/2020
29364D AJ 9|ENTERGY ARKANSAS INC FIRST MORTGAGE........ccccouvverirmivvinins [ s . ....2,990,445 100.060 .3,001,800 | .. 3,000,000 | ... ..2,992,317 207 0 | orivmrireriieennn0 | 1000005900 [ 100005922 [ID e | i 14,750 | coovrrne. 177,000 | 01/23/2004 | 06/01/2033
29364L AL 6|ENTERGY GULF STATES FIRST MORTGAGE.........cccccosevmmrmerrenns | vvvnne | oo | wervneend [ AFE | e, 1,540,500 100.003 | ...ooonrrneee 1,500,045 | ..oooovvreneee 1,500,000 | ..coovrrnnee 1,500,000 | .ooovreerrreernenn0 [ e (1 TN 0 o 46,500 93,000 | 02/02/2005 | 07/01/2033
29364N AK 4 |ENTERGY MISSISSIPPI INC FIRST MORTGAGE.........ccccourmvrervicnne [ vveree [ oo | vervvrinns | W2FE | i, 70,089 | ... 99.273 | oo 74,455 | . 75,000 e 72,975 394 0 | ooreerirncienien | erreeenn8.950 | <......5.650 [ Do | v 309 3,713 | 11/30/2004 | 06/01/2018
29379V AP 8 |ENTERPRISE PRODUCTS OPERATING........oiveervrermerireerenirseenes | woveees ,109,390 | ..............1,000,000 | ..ccovrrnnnc 997,829 266 0 17,333 52,000 | 05/11/2010 | 09/01/2020
299808 AD 7|EVEREST REINSURANCE HOLDINGS.........ccocoomrvirerimririniiniinciinnns | coveene 3,038,820 103.399 | ..o 3,101,970 | cooovvvernees 3,000,000 | ...covverens 3,003,823 (4,656) 0 AO...c.. | o 34,200 | .ooovenen 162,000 | 10/12/2004 | 10/15/2014
30161M AH  6|EXELON GENERATION CO LLC.......ivocverieerenrecieeeseiessiessienns | cviees ....1,001,960 98.800 ....988,000 1,000,000 ...1,001,403 (1T ] 0 |0 [ 4000 | ... 3.976 [ AO.ccc | e 10,000 | .cooerenvne 40,000 | 09/28/2010| 10/01/2020
302491 AQ 8 [FMC CORPORATION......ccuriririrerrierssnseiserssissssesssssessessssessnsssssnnss | svveees ...1,010,100 ,110,850 | .. 1,000,000 | ... ...1,006,606 (929)] ... 11/24/2009 | 12/15/2019
302491 AR 6|FMC CORPORATION.......cosivumrirrirneineiseriesssessssisseisesssssssssssenins | srvenns 1,038,230 B4 s 975,940 | .o 1,000,000 | ..cooovvrennee 1,032,658 (3,443) 04/25/2012 | 02/01/2022
30251B AB 4 [FMRLLC T44A........ooiiiiiriiriieninesesisenssiesisesessssisssienns | s ....2,088,180 114.463 .2,289,260 2,000,000 (1,331) 08/26/2011 | 11/15/2039
30251B AD O[FMRLLC 144A. e | criees . ....3,745,244 97.406 .3,613,763 | .. 3,710,000 | ... B TAA28T | 0 [ (957) 01/31/2013 | 02/01/2033
30256Y AA 1|FPLENERGY MARCUS HOOK LP 144A...........cocovvvermrnnnnnnerinninnns | vevene | oo | ervneeren2 | w2FE | i 911,434 100.000 [ ..vovvvrernnnd 911,434 | o 911,434 | oo 911,434 | o0 | 0 07/01/2008 | 07/10/2018
303250 C@ 1|FAIR ISAAC CORPORATION........coouuritrimermseeieriesiseesseisseesssssens | ovvenne ....1,000,000 104.073 .1,040,730 1,000,000 1,000,000 | .ovoovrenciinnienen0 [ e, 0 .54,200 | 07/14/2010 | 07/14/2019
313747 AU 1|FEDERAL REALTY INVS TRST. [ESSTRTRTRTRPINY IO . . ...1,732,815 98.885 1,730,488 | .. 1,750,000 | ... L A732,867 |0 [ 52 12/04/2013 | 01/15/2024
316773 AD 2|FIFTH THIRD BANCORP SUB NOTES........ccocomivmmrineenmrinserinnniinnenne | vevnne [ oo [ ceviverinens V2FE | 233,525 107471 | e 268,678 | ..ocvverernen 250,000 | ..ovorerernnne 243,637 12/16/2003 | 06/01/2018
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A........cocovmrmirrerrnirrenisninniies | vvvee | oo | vevireecni [ v 1 110.000 ...1,191,691 10/16/2007 | 10/15/2027
31953* AM 4 |BNSF RAILWAY COMPANY SERIES B.......c.ccovueririreeineirnerisniinenes [ neens 2 1 110.000 . . 119,761 10/16/2007 | 10/15/2027
31953* AN 2 |BNSF RAILWAY COMPANY SERIES C.......oooonivirrinirinnrierinrennenin [ s 2| 1 110.000 [ v.ovvvrrirens 833,649 | ..o 757,863 | ..ovvvrerirns 757,863 10/16/2007 | 10/15/2027
31953* AP 7 |BNSF RAILWAY COMPANY SERIES D ISSUTURURPURROIR IRVPRONRY VR ISP VPO 1 ...306,924 110.000 .337,616 ...306,924 ..306,924 .18,293 | 10/16/2007 | 10/15/2027
31953* AQ 5 |BNSF RAILWAY COMPANY SERIESE.........cccoourmirrermirrerininnies | vvvee | oo | verireecni2 | e 1. ...407,129 110.000 447841 | . ..407,129 | ... .407,129 . . .24,265 | 10/16/2007 | 10/15/2027
32055R AN 7| FIRST INDUSTRIAL LP REITS.......ostumreirerreriereneernsisenssssesssnsienens | eevnees | oo [ ervererneens VOFE 2,491,325 107515 ovvrrrnee 2,687,875 | cooovrernen 2,500,000 | ..oovrernene 2,497,819 | oo [ 981 [ 0 | 0 [ 5750 [ 1 5796 [ s | i 66,285 | ............ 143,750 | 01/05/2006 | 01/15/2016
32055T AG 8| FIRST INDUSTRIAL REALTY REIT MTN.....cooevuvvimvrmerverrerinnnnnns | v [ [ e VOFE 84,039 113.249 | ..o, 84,937 | oo 75,000 | ...... 78,499 | oo [ i (789) | e | 0 | 7500 | i 8141 [UD | 469 5,625 | 11/30/2004 | 12/01/2017
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33582V AB 4 [FIRST NIAGRA FINANCIAL GROUP.. .2FE 1,565,437 | ..... 115.568 1,500,000 ..1,545,815 0 (5,910 0 .6.150 .28,688 06/10/2010 | 03/19/2020
337358 BD 6|FIRST UNION CORP (WACHOVIA) SUB DEBENTUR........cocoomevvmiine | errenne VAFE] 82,202 | 112474 | .o 84,356 | ... 75,000 | ... 81,204 | oo [ e (138) | 0 | 0 | 8550 | e 5.872 11/30/2004 | 10/15/2035
33761N  A* 0|FIRST SERVICE CORPORATION SENIOR SECURED........cccooevemmrene [ covvee | [ o2 | e | vieneer..800,000 | ........90.091 1 .................720,728 | .................800,000 | ....... 800,000 | ...ovvverrrrrenns0 | 0 | 0 [0 | 5,440 5.440 04/04/2005 | 04/01/2015
341099 CG 2|FLORIDA POWER CORP.......cccooermmrenmrrinrirmrinneiseissnsessenssssnensssennnns | eevvene | oo [ evvvnerveen [ W TFE | viiiiiiie997,310 | 1113571 | i 1,135,710 | 021,000,000 | vviece0998,817 | o0 | i 279 |0 |0 | 105800 | e 5.836 09/13/2007 | 09/15/2017
343412 AB 8| FLUOR CORP.......ccovvrmrririirinrrisrisnrieriesensessssssesssesssssssensssssenes | sevnee | oo | eeveneronens [ W TFE | 1,014,940 | ........97.408 | .................974,080 | ..............1,000,000 | ..cocoeeere 1,012,269 | cooivivcrvercrnn0 [ v (1,385) [ 0 | 0 | 103375 | i 3.194 01/04/2012 | 09/15/2021
34354P AC 9 |FLOWSERVE CORPORATION 09/06/2012 | 09/15/2022
345397 WB  5|FORD MOTOR CREDIT 2011-1...cc.ovvurvverierinenenernersnsnsserssensneesene | vevnee | oo | eeveverinens [ w2FE | 11,000,000 | ... 106.576 | .... 09/21/2012 | 04/15/2016
345397 WF  6|FORD MOTOR CREDIT CO LLC . cevennenn. 495,550 | . 100.757 | ...coeerreer.503,785 | .c.rn.500,000 | ooiinnnnnid96,013 [ 0 [ 368 | i [0 | 4250 | 4.361 09/20/2012 | 09/20/2022
354613 AG 6|FRANKLIN RESOURCES INC......... VAFE] 998,890 | ... 107.484 | ... rerreeenneeen 999,234 | 0 | 10T [0 | 0 | 4625 4.639 05/17/2010 | 05/20/2020
35669%# AA 2|FREEPORT LNG DEVELOPMENT LP SENIOR NOT! W2FE| 4,075,891 | . 113.959] .............4,644,853 | .............4,075,891 | .............. 4,075,891 | oo [0 [0 |0 | 8500 | e 6.554 12/19/2005 | 12/19/2025
361561 AA 1|SYSTEM ENERGY RESOURCES GG1C FUNDING COR.. V2FE 10,532 | 100.089 10,565 11/30/2004 | 01/15/2014
362338 AQ 8|GTE SOUTHWEST INC 1ST MORTGAGE AFE | 94,388 | 119.462 11/30/2004 | 11/15/2031
36804P AH 9| GATX FINANCIAL CORP GMT5.7 4/15/15......cceevvrnerierineeneeiseenenen | vvees | oo | vevernei W2FE| .. 11,993,360 | ...... 106.209 ..............2,124,180 | ..............2,000,000 | .............1,998,923 | .cooovriivrivirne0 [ o787 | e [0 | 15700 | 5.744 04/11/2005 | 04/15/2015
369550 AR 9| GENERAL DYNAMICS........coooiiiiiiniiiiiniissinsienissiscsisnississsss | svveee | oo [ ceveniins 1|.1FE]| ... 998,350 | ...... 103.269 .............1,032,690 | ..............1,000,000 | .................998,703 | coooiviirivicnnnn0 [ 145 | 0 [0 | 3875 | 3.895 | e | e 17,868 | e 38,750 | 07/05/2011 | 07/15/2021
369622 42 8|GENERAL ELECTRIC CAPITAL CORP Cuvee | [ v 1|.1FE| ... ...1,095,000 | ........ 81.680] .................894,400 | ..............1,095,000 | .............1,095,000 | ..ooovvririirrrnecnc0 | o0 | 0 [0 | e 4875 4.875 2,165 | 10/02/2012| 10/15/2052
369622 42 8|GENERAL ELECTRIC CAPITAL CORP.......ccoovvinriciinnirerierisniicnnis | evvees [ oo [ e 1|.1FE]| ... 905,000 | ........ 81.680 . 905,000 | ..cccce0ree0s905,000 | o0 [0 | 0 0 [ 4875 | 4.875 10/02/2012 | 10/15/2052
36962G 6F 6| GENERAL ELECTRIC CAPITAL CORP........cccovvvemeemrrenirinerinrenneninine | oneees | oo | vevernveinne AFE] 2,995,650 | ........ 96.847 | ....cvvvvnee 2,905,410 | coovvrernees 3,000,000 | .oovrrneee 2,996,150 | ..vervvrrrrrrrerenn0 [ 380 [ 0 |0 | 3150 | 3.167 09/04/2012 | 09/07/2022
37048@ AB 0|GENERAL PARTS INTL INC FKA THE INTL GROU.......ccovuvvrveverinnns [ cvvvee [ o | verrennn2 | W3FE | oo 1,500,000 | ... 107.126 1,503,367 | .oooovrverierrnenn0 [ e (1,031) | i [0 [ 1 8480 | e 8.310 11/01/2011| 11/01/2016
378272 AA  6|GLENCORE FUNDING LLC 144A GUAR: GLENCOR.......ccccooevmuvrnee | vevnie [ oo | wervverinen [ W 2FE | 2,927,040 | ... 101.270{ ..............3,038,100 | ..............3,000,000 | .......c...... 2,997,134 | o0 [ 9,702 | 0 |0 | 8000 | 6.345 10/18/2004 | 04/15/2014
38141G CU 6| GOLDMAN SACHS GROUP INC... | Coei [ | e [ AFE] ei.2,062,669 | ... 1124211 .............2,316,997 | .............2,061,000 | ......cc...... 2,062,375 | .vevvrcrrieerenn0 [ B7) [ o0 |0 | 8125 6.119 02/10/2003 | 02/15/2033
38141G CU 6| GOLDMAN SACHS GROUP INC.........cevorimirieerierierireeessessersssssnns | cvveene . ..7,820,330 | ...... 112421 ... , , s 7,819,211 | oo [ e (1) | iiiien0 |0 | 8125 6.119 X 02/10/2003 | 02/15/2033
391210 A* 1| GREAT RIVER ENERGY 2009B.........cccvurirerrnreienniemeeersssinssnssnnins | vvvnee | oo | vevenrene 2|...... L [ 2,720,930 | ...... 112216 | oo 3,053,305 | .ovovernnns 2,720,930 | .oovrrenen 2,720,930 | .oovevrrcrriieenn0 [0 [0 |0 | 5810 5811 [ | v 79,043 | oo 158,086 | 09/02/2009 | 07/01/2021
391210 AE 0 |GREAT RIVER ENERGY 144A........ccccovvmirmriininieinerissesessesessssinns | eveees 905,700 | ...... 102.319| ..ccoeer...r. 1,023,190 | ..............1,000,000 | oo 911,980 [ o0 [ i 1,329 | e [0 | 6254 | i, 7.011 ... 31,270 62,540 | 08/12/2008 | 07/01/2038
404119 AL 3{HCAINC...ovviieiericieice et ssssesessssssnns | srvees 929,400 | ...... 101.2501 .............1,012,500 | ..............1,000,000 | .................998,055 | ...ovvviiriviinin0 [ iviiiiinnnnn9,362 | o0 [0 5750 [ 6.747 |MS...... 06/08/2004 | 03/15/2014
406216 AV 3|HALLIBURTON CO.....ccovvrmrirerereereirerininins .|C..... ..49,992 | ... 115.708 ... 57,854 | 50,000 | ceoiind9,996 [ 0 [T | 0 [0 | . 5.900 [ 5.902 [MS...... 09/09/2008 | 09/15/2018
406216 AV 3 [HALLIBURTON CO....ccovvvririireriiieirnsieisssiesssssesesssssssssssesssssessenses | seveees 949,848 | ...... 115.708 ,099,226 | ..ot 950,000 | ...covvrrrirans 949,921 | o0 | i 14 | 0 0 | 5900 5.902 |MS...... 09/09/2008 | 09/15/2018
406216 BD 2| HALLIBURTON CO.......covvvrerimrirenrsrinserisrrnensensseesssssssnssessnsssnenene | sevenne | oo | eevverinene [ TFE | i 994,170 | oo 96.397 | ..o 963,970 | ..coooverrnnee 1,000,000 | ...coorverneene 994,364 | ...ovvvevvrrereens0 | i 194 | 0 0| 0 3.500 | e 3.570 FA....... 08/05/2013 | 08/01/2023
41242+ AJ 1 [HARDWOOD FUNDING LLC (NBA) SENIOR NOTES........ccooeevurvernee | wevveer | oo | everivennn | 2FE | ........... 3,000,000 | ...... 109.322f ..............3,279,663 | ..............3,000,000 | ......cc...... 3,000,000 | ..oevvrcnriveren0 [0 [0 |0 | 15670 | 5.670 |JD....... 06/07/2010 | 06/08/2020
416515 AT 1|HARTFORD FINL SVCS GRP.......cccovvvirnienrriserreriserineriseesssnisseessnnnns | vevnee | oo | evvnerinens [ w2FE | ciiiin4,942,355 | ... 110.2211 ... 4,976,463 | ..o | 8,548 | 0 |0 | 8375 | 5.538 |MS...... 02/12/2008 | 03/15/2017
416515 AU 8 |HARTFORD FINL SVCS GRP........ccccovvrervrinrirnnirernenerisniseerensssisssnnns | eovvee | oo [evvrievonnn [ W2FE | 1,499,955 | ... 115.020{ ..............1,725,300 | ..............1,500,000 | ......c....... 1,500,001 [ .oovvvrverinrinenn0 [0 | i [0 [ 6300 | e 6.300 [MS...... 02/28/2008 | 03/15/2018
421915 EC Q{HCP INC....oovoocvecveeieeeeciesees st sssssasssaenns | oeriea . 1,347,938 | .. 105.706 | .... 1,278,768 0 (23,732) 0 |0 | 08000 | .o 3.954 |MS...... 12/15/2010 | 03/01/2015
421915 ED 7 [HCP INC REITS....cccovviirierirsernrneisinsersnsesensssissssssssssssssessensnns | wonnne | oo [ evnnererens [ n2FE | ciiiiiiins 1,742,738 | ...... 111.588 | oo 1,952,790 | v 1,750,000 | ...ovvrrrnee 1,747,483 0 669 0 [0 [ 005625 i 5.673 |MN...... 04/22/2005 | 05/01/2017
421915 EG 0|HCP INC REITS - HEALTH CARE.......ccoriiiiirrierieeineeieniseessssinns | ovvenne ..3,284,418 | ..... 112.704 | ... ....3,250,000 ..3,261,475 0 (3,796) 0 | om0 | 1008300 | e 6.156 | MS...... 09/27/2006 | 09/15/2016
421915 EJ  4|HCP INC REITS.......ccovovirriricrirerinernsnisenveninnenesisssssssssesssessensene | vevnee | oo | eveverinens [ W 2FE | v 844,246 | ... 111.853] ... 0 615 0 | vevrirerirerenn0 | 008000 | .o 6.091 [JJ....... 01/17/2007 | 01/30/2017
42217K AM 8 |HEALTH CARE REIT INC REITS........ccostiimerierinrineniseissnisssissenienes | ceveee . cerenennn 3,998,625 | ... 106.704 | .... 3,999,820 0 122 0 | om0 | 05875 | e 5.878 |MN...... 06/15/2005 | 05/15/2015
422188 AC  2|HEALTH CARE SVCS CORP 144A...........coovnivirinninerinenirerieseinennes | v JAFES 2,068,300 | ... 103.173] ..............2,063,460 | ..............2,000,000 | .............. 2,053,028 0 (6,338) 0 |0 | e d700 | e 4.260 | JJ....... , 06/29/2011 | 01/15/2021
428236 BM 4 |HEWLETT-PACKARD CO.....cccoovrierinrirneeirieeisssieisesenessssissessanees | vevnne | oo [ eeveernnens L2FE| 4,320,695 | ... 101.298 0 (6,270) 0 |0 | e300 | e 4.095 | JD..ccces | cerirrirns 15,229 | cocovrennee 182,750 | 06/16/2011 | 06/01/2021
431282 AK  8|HIGHWOODS REALTY LP REITS.......ccoovviririciinirierirnresesissienns | ceveene . revrernen 997,018 | o 109.083 0 318 0 [ covrveveirirennd0 [ 00005850 | e 5.890 [MS...... 17,225 58,500 | 07/26/2007 | 03/15/2017
437076 AZ  5|HOME DEPOT INC......coooirerirrerirerirneesssisseesssssensesssseesssssssssessseenes | snvenns JGAFE] 998,440 | ... 92.111 0 100 0 | o0 | 102700 | e 2.718 |AO...c.. | o 6,750 | covvvrirnes 13,200 | 04/02/2013 | 04/01/2023
437076 BC  5|HOME DEPOT INC......ccovtvemirierirrinnieineiiesieenienesseessssssessesisnenes | coveene AFE] 1,989,620 | ... 99.455] .............1,989,100 | ..............2,000,000 | .............. 1,989,843 0 223 0 | ovvvmiverirencnn0 | 03750 | e 3.811|FA....... 09/03/2013 | 02/15/2024
441060 AJ 9| HOSPIRA INC......oiviiiimrireireiineiseisssssessesssseesessssssessessssessssines | sevenns . L1.847,077 | . 110.335 | .ovvirnee 1,848,870 0. 307 0 | om0 | 08050 | e 6.071|MS...... 03/20/2007 | 03/30/2017
44106M AG 7 |HOSPITALITY PROPERTIES REITS........covvirinirinrinerieneneesnineins | eveeen | e | everiens 1] .2FE | oo 3,923,520 | ...... 102.638 | ...ooovvenee 4,105,520 | ..oooonnnnn 4,000,000 | ..ovvernvene 3,988,958 | ... (V1 IO 9,310 | cooerreri 0 |0 | 5125 5.382 |FA..coooe| o 17444 | ........... 205,000 | 07/08/2005 | 02/15/2015




Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

oL

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 Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Accrued Year Acquired Date
44266R AC 1|HOWARD HUGHES MEDICAL IN.. .98.343 | . 1,000,000 96 0 07/16/2013 | 09/01/2023
443510 AF 9| HUBBELL INC......ccoviviiririeieineriineissnieniseessssissesensssssesssssesensenses | sovenne | oo | eevvverinene [ TFE | i 1,963,680 | ... 96.964 2,000,000 | .oovrirerern 1,970,677 | oo (V1 IO 2,722 | oo, 0 06/28/2011 | 11/15/2022
446437 AC 1 [HUNTINGTON NATIONAL BANK SUB NOTES.........ccocomerrmermerirneeinee | vvveee | oo | vevervrrens | o 2FE | i 124,380 | ... 100.175 0. 76 0 12/19/2003 | 01/15/2014
45138L AZ 6|IDAHO POWER CORP 94876 . 0 154 0 04/10/2012 | 04/01/2022
45326T AA 6 [INCITEC PIVOT FIN LLC......orverveeereereereseeesneessessrssessnsssnsssssennses | cenveee | oo | corveereiens | w2FE | 3,012,880 | ... 109.023 . 0f.. (1,276) 0 06/01/2010 | 12/10/2019
458140 AM 2| INTEL CORP......ccooovvrimiiniinrirncriisrineniseiseisnssessessessesessssssnsssssssensses | Coveer [ oo | evvvvevinens [ W AFE | 02,761,337 | oo 92.036 2,765,000 | ..ovvennene 2,761,681 0. 330 0 12/05/2012 | 12/15/2022
458140 AM  2|INTEL CORP. 192,036 . 885,000 883,938 0 106 0 12/05/2012 | 12/15/2022
459200 GJ  4|IBM CORP........cccoovvirriciinriicrinnissiessinniiesssisnsississssesssssssssnnns | vevene | oo [ evcesnioeens [ WTFE | viiiii..996,540 | ... 115.179 1,000,000 0 357 0 09/11/2007 | 09/14/2017
459200 GM 7 |IBM CORP.........ccoomirirrierrnerierisressseissssenienissesssssssssessessnesssensnnee | vevnee | oo | evveeeronens [ W TFE | viiiiiin.996,280 | ... 125.498 1,000,000 0 356 0 10/09/2008 | 10/15/2018
459200 HP 9|IBM CORP. v | Guoeee [ [eovsrcenn [ WTFE | 1i..3,957,980 | ... 97.593 3,960,000 0. 73 0 07/30/2013 | 08/01/2023
459200 HP  9|IBM CORP........cccmvrririnrrrerirenineereeissniensensssesssnssensessssssensssnsnee | vovenne | oo | eevenerinene [ TFE | iiiiiiiin00.39,980 | oo 97.593 07/30/2013 | 08/01/2023
459902 AS 1|INTERNATIONAL GAME TECHNOLOGY ....2,003,600 | ...... 106.095 06/03/2010 | 06/15/2020
46051M AD 4 | INTERNATIONAL TRANSMISSION CO 144A. IO I B - . ...1,248,588 | ... 110.205 . 03/25/2008 | 04/01/2018
461070 AC 8|INTERSTATE POWER AND LIGHT... (SRR OO I [ AFE] 3,865,855 | ...... 114.898 3,875,000 | ...covvenee 3,867,267 10/14/2003 | 10/15/2033
461202 AB Q| INTUIT INC...ouvvmrirerireererieiiesiseseesesissesssessessessesesssssssssessnenss | svvenns ol 1,991,120 | ...... 113.009 .2,260,180 2,000,000 ...1,996,597 03/07/2007 | 03/15/2017
46132F AB 6 [INVESCO FINANCE PLC........corivvririrriirniiersnieesie e | cevees [ [T . .. 1,491,200 | ........ 98.893 1,483,395 | .. 1,500,000 | ... ...1,491,246 11/06/2013 | 01/30/2024
465685 AC 9 |ITC HOLDINGS CORP 144A.........ccommruririrrrnerierieeesseisssssessessssenns | sovenne I [ V2FE 1,236,863 | ...... 109.204 | ...oovvvrnee 1,365,050 [ ..ooovereneee 1,250,000 | ..coovvrvnnee 1,245,576 10/25/2006 | 09/30/2016
46625H AX 8|JP MORGAN CHASE & CO SUB NOTES........ccoooomirmerimrieninsinriens [ e 132,058 | ..o 125,000 | e 125,113 12/12/2003 | 05/01/2015
46849E AP 2| JACKSON NATIONAL LIFE 144A GIC BACKED N......ccccocvvrerermeerenis | covens . . 79,490 | ....cocc0eeer...75,000 | ... 72,054 11/30/2004 | 06/01/2018
47102X AF 2 |JANUS CAPITAL GROUP SRR oo | 2FE | s 997,410 | ...... 112014 | oo 1,120,140 | ..ccorevnnen 1,000,000 | ..ooovrvrirenes 997147 | o0 | el 71 | 0 [ iiciiinnnl0 [ 8700 [ o 8,794 | D | s 2,978 | e 67,000 | 06/07/2007 | 06/15/2017
472319 AB 8|JEFFERIES GROUP INC SENIOR NOTES ...684,551 | ...... 107.780 ....154,460 ...700,000 | ....... 695,934 11,336 | . 38,500 | 10/28/2005 | 03/15/2016
476556 CM  5|JERSEY CENT PWR & LT CO 1ST MORTGAGE.........cccovtvmmriviriranis | oo . . 2,860,126 ,136,108 | .. 2,875,000 | ..ocvvrnvene 2871171 | 0].. . .0 0 [ 5625 .......5.687 [MNL...o. | e 26,953 | ..o 161,719 | 11/05/2004 | 05/01/2016
478366 AR 8|JOHNSON CONTROLS INC . Cuvee| e [ v [ w2FE | s 3,863,548 | ...... 108.805 | ...cvvvrrnee 4,200,961 | ..ovvorennne 3,861,000 | .coovvrrnees 3,861,632 | ..o (V1 I [P2:15) (V1 0 | oeee5.500 | 5491 [ Wi | s 97,919 | oo, 212,355 | 01/10/2006 | 01/15/2016
478366 AR 8|JOHNSON CONTROLS INC JESTTIRTON IO e | W2FE | 39,026 | .. 108.805 39,000 | ...... 39,006 0 e | rvrvrinriincieennd0 i | 00005500 | 5,491 | e | e, 989 2,145 | 01/10/2006 | 01/15/2016
480081 AH 1|JONES APPAREL GROUP....... SOOI O ol . ..242,013 | ...... 103.000 | ..oovvrrerrsnnn 257,500 | oo 250,000 | ..cvorrernene 249,079 | oo 0. .0 . 0 [ 51255565 [MNL..c [ e 1,637 | oo 12,813 | 06/16/2005 | 11/15/2014
481165 AF  5|JOY GLOBALINC......ccccovvvverimrirreniriniiiieiins Covver [ [ [ W 2FE | v 14,969 | ...... 110.867 | ..ocvvvveerennn 16,630 | oo 15,000 | ...... 14,990 {1 [ IR 3| {1 [ I 0 02/12/2007 | 11/15/2016
481165 AF  5{JOY GLOBAL INC.......coourveervrceeeeiessesssiessies e | oanieas ol 4,974,625 | ...... 110.867 4,985,000 | ... 4,981,525 | ..o (V1 IO 1,079 | oo 0 02/12/2007 | 11/15/2016
482480 AA 8 [KLA-TENCOR CORP........cocovrmiirerrmririrnnieinissiesssissssssesssssssessnnes | svvnees [ [T ...992,760 . 1,000,000 | ... ..996,248 0. 719 0 04/29/2008 | 05/01/2018
48305Q AA 1 |KAISER FOUNDATION HOSPITALS.......ccooveeimrirernnieiereneienineieiinns | wevees I [ VAFE 991,940 | ........96.000 .................960,000 | ......c.oo..c. 1,000,000 | ..coorvernene 993,131 0. 704 0 . 04/03/2012 | 04/01/2022
485260 BH 5[KANSAS GAS & ELEC........cccovvvvvvrviivinrirersenenssssissinersessnssssennes | eoneee | oo [ o1 [ W2FE | ciiiiinne...65,038 | ..o 104.106 65,038 | ...... 65,038 (V1 O (0 OO 0 | ovevmiverirencne0 | e 5647 | 1 5.B4T [MSe | 939 3,673 | 11/16/2005 | 03/29/2021
487836 BD 9|KELLOGG CO SOOI IOV . . ...997,100 | ...... 104.035] .............1,040,350 | .....cccoo.ce. 1,000,000 | ..coorvvernens 997,778 0f.. 272 0. 0 [ 4000 | ... 4037 [ID e | i 1,778 | o 40,000 | 07/01/2011 | 12/15/2020
489170 AC 4 [KENNAMETAL INC....cooovviiriinriirienieisnsenssisssessesssssessessssssessnnes | svveees T L2FE | i 2,678,885 | ........ 94122 oo 2,588,355 | ..ovevernnnd 2,750,000 | ...oovvnenen 2,682,371 | oo {1 [ I 3486 | oo {1 [ I 0 40,257 | . 53,281 | 07/01/2013 | 02/15/2022
492386 AT 4| KERR-MCGEE CORP........ccoooomiririmmiieiierinesienisseisssessssssssenssssenns | onvenne ...3,593,700 | ...... 124.621 .3,738,630 3,000,000 ...3,477,289 01/08/2003 | 09/15/2031
49327X AB 6|KEY BANK NA s | s B [ . ...1,967,045 | ...... 109.129 .2,280,796 | .. 2,090,000 | ... ...2,050,432 02/27/2008 | 03/03/2016
494368 BB 8| KIMBERLY-CLARK.......coooiiimrimerinreieriesisecssssissisesisessssessseissensnns | onvenne I [ AFE] 3,339,850 | ...... 115.840 | ..cvvorrrne 3,880,640 | ..oovrenncs 3,350,000 | .cooovrvrnees 3,345,644 07/25/2007 | 08/01/2017
494550 AY 2|KINDER MORGAN ENERGY PARTNERS.........cocourmrvmmriniiierinenirenins | ceveene ...5,002,250 | ...... 113.797 .5,689,850 5,000,000 02/06/2008 | 02/15/2018
49725V AB  8|KIOWA POWER PARTNERS LLC 144A SNR SECURE... IOV e . ....2,011,660 | ...... 101.345 .2,026,900 | .. 2,000,000 e 01/11/2005 | 03/30/2021
500255 AP 9|KOHLS CORPORATION . (SRR O o e | W2FE | 2,478,135 | ...... 114.801 | oo 2,870,025 | .....cooonce. 2,500,000 | ..cccererni2,490,008 | oo (V1 IO 2,159 | L (V1 0| .iee8.250 ....e0..8.366 | ID.coces | o 6,944 | ............ 156,250 | 02/22/2008 | 12/15/2017
500255 AT 1|KOHLS CORPORATION . [SSSTRT O ol ...997,500 | ...... 101.825 .1,018,250 | .. 1,000,000 | ..ocoveeeernn997,508 | ovooeiiiiirns (V1 L I 0 | overvmrrnerrnerenne0 | e 750 | e 4782 [ID e | e 2111 | s 12,271 | 09/05/2013 | 12/15/2023
50075N AS 3 |KRAFT FOODS INC............ SSTTURURSTTURRRTORRIOR IOV ol ..845,019 | ..... 116.658 ...991,593 | .. ...850,000 0 432 0 21,486 | . 55,250 | 08/08/2007 | 08/11/2017
50075N AU 8 |KRAFT FOODS INC............ Cuvee| e [erverrvenens | w2FE | i, 806,543 | ...... 115,531 [ v 918471 | oo 795,000 0].. (1,181) (V1 0| .eeeen8.125] 005928 | FALoot| o 20,289 | oo 48,694 | 01/17/2008 | 02/01/2018
50075N AU 8| KRAFT FOODS INC............ FSSTTORORSTURRRRTORRIOR IOV e | W2FE | 3,758,797 | ...... 115,531 | v 4,280,424 | .....ccoo..u. 3,705,000 | ..covvenecs 3,731,130 0].. (5,504) (V1 0 94,555 | ... 226,931 | 01/17/2008 | 02/01/2018
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501044 BM 2|KROGER CO. .2FE 78,417 0 (581)] . 5,100 | 11/30/2004 | 12/15/2018
501044 CQ 2[KROGER CO . .2FE]| ... 0 564 04/10/2012 | 04/15/2022
502413 AZ  0|L-3 COMMUNICATIONS CORP........cccevvrmerirmrrreermeniseennrinerisensnensane | vevnee | oo [ evveverinens [ w2FE | viriiiiinrn.996,790 | ... 103.666 0 276 05/18/2010 | 07/15/2020
50540R AL 6|LABORATORY CORP OF AMERICA HLD. 96,515 . 0 (1,118) 08/21/2012 | 08/23/2022
511546 AA 1|ENBRIDGE ENERGY PARTNERS LP SENIOR NOTES..........ccoccvevne | vevvie [ oo | vervvirinen | 2FE | ...c...4,862,033 | ... 115.657 0 833 10/01/1998 | 10/01/2018
52465# AD 7|LEGG MASON CAPITAL CORP HUNTINGTON NATL.....ccccvsvermvemnnns [ eevnene [ [ [ e | 5,113,379 | e 118.722 ....c0.......6,070,695 | ... 5,113,379 | i 5,113,379 | i (V1 0 12/16/1998 | 12/05/2020
524660 AW 7|LEGGET & PLATTINC... 95.199 . 0 203 08/08/2012 | 08/15/2022
526057 AS 3|LENNARCORP............... 5,000,000 | ...cccoeeern 4,997,961 | oo (V1 IR 1,336 | oo ..23,333 12/08/2005 | 05/31/2015
530715 AD 3|LIBERTY MEDIA CORP DEBENTURES.... 5,545,000 | .............5,509,269 | ....coorirrriririnnd (V1 IR 1,070 | oo 217,333 01/09/2002 | 07/15/2029
530715 AD 3|LIBERTY MEDIA CORP DEBENTURES.... . 1,605,000 | ... . 0 310 01/09/2002 | 07/15/2029
53079E AC 8 |LIBERTY MUTUAL GROUP 144A...... 4,035,480 | ..o 4,000,000 | ..ovrernvne 3,999,326 | ..o (V1 IO 3,258 | o0 [ 230,000 | 01/12/2006 | 03/15/2014
53117C AM 4 |LIBERTY PROPERTY LP 522,590 ...500,000 499,144 0 105 23,750 | 09/22/2010| 10/01/2020
53117C AN 2|LIBERTY PROPERTY LP . .976,940 1,004,736 | v (V1 I (481) | covvvrrvrrerrennn [0 [ 4125 [ 42058 [ D [ e 1,833 | 41,250 | 06/07/2012 | 06/15/2022
532716 AL 1|THE LIMITED BRANDS INC 5 1/4 11/01/14.....ccnvvsvinnieerverrnneinnee | eevenne [ oo | eevviinn [ W3FE | ciiiiinnr...866,843 | ......103.500 | ..ooovvvnvnncn 930,465 | .................899,000 | ....... 895,451 (V1 IO 4,061 | o0 |0 | 00 5.250 | e 5. T44 I MN L i 7,866 | 47,198 | 04/28/2005 | 11/01/2014
534187 AL 3|LINCOLN NATIONAL CORP......... . revenneennnn 1,054,680 | ... 116.278 1,162,780 | ..............1,000,000 | ...ccoonee. 1,027,518 0 (5,570) .70,000 | 05/15/2008 | 03/15/2018
540424 AN 8|LOEWS CORP SENIOR NOTES........ccccosivimiiiiinniieiiesisssississiieenes | covieae AAFE | il T1672 | e 109.270 81,953 | ...ccccverern.. 75,000 | ... 74,175 0 342 ...3,938 | 11/30/2004 | 03/15/2016
548661 CN 5|LOWES COMPANIES INC.......cocorvrerirrrieersrrnerierineeenisenssessnenes | vevnne [ oo [ eeveerinens .IFE] ..............5,026,500 | ...... 113.678 | v 5,683,900 | ...oocvernees 5,000,000 | .ooovvrrnees 5,011,656 0 (2,744) | o0 | 0 | 81001 ...o.....8.029 | MS... | eee..89,806 | e 305,000 | 09/11/2007 | 09/15/2017
548661 CT 2|LOWES COMPANIES INC... C..... .| AFE| ... 434,738 423,107 (V1 IO (11) .15,863 | 07/21/2011 | 04/15/2021
548661 CT  2|LOWES COMPANIES INC........ccoomreririmeiririnerieriesesenssssssessnsssenes | oevenne LFE] .593,012 ..577,146 (11 IO (14) . .21,637 | 07/21/2011 | 04/15/2021
5526J0 AB 4 |MDC HOLDINGS INC.......ccovrviireierniirnenniisisnisersssssssensssssssenssenssnns | vvvens | oo | eevseverens | e8FE | viiiiienn 1,996,960 | ... 105.071 | oo 2,101,420 | ..............2,000,000 | .....cccc.... 1,999,430 0 356 | oovverrvrrisniiennnc0 |0 | 008375 100005395 | s | i 53,750 | wcverirs 107,500 | 06/28/2005 | 07/01/2015
55448Q AS 5 [MACK-CALI REALTY LP.....oviiiiieeneeinirerssisreesieeenienesesseenens | eevees ..2,444,800 | ........ 87.277 12,181,925 +.2,500,000 | ....cc00.e.. 2,447,855 | oo (V1 IO 3,055 | e ...10,063 04/29/2013 | 05/15/2023
565849 AB 2 [MARATHON OlL.....couivririireriiiirirnnieissseiesssesssssssssssessessssessnssssenss | seveees . . ..10,730,832 12,493,428 | .. 0,475,000 0 (5,877) .209,733 12/08/2003 | 03/15/2032
571748 AP 7|MARSH & MCLENNAN HQ.....cccvvvrmrerirmerieneicnieniseessessnessensseesnes | vevnee | oo [ eevenerinens [ oo 2FE| oo 1,664,305 | ...... 108.015| oo 1,811,412 | oo 1,677,000 | ..oooovereen 1,674,297 | oo (V1 I TA70 | o0 | 10/05/2005 | 09/15/2015
573284 AK 2 [MARTIN MARIETTA MATERIAL.......cocrvrvrirrmnrneinrnnrennsisnennisersensnnns | eoneene | oo [evnriercrnn [ W3FE | v 751,478 | oo 112.438 ....843,285 750,000 | coovviirenen 750,746 | oo (1 [ I (G5 04/17/2008 | 04/15/2018
574599 BD 7| MASCO CORP......cooiviririerrierieriessisensesssssssssssessessssessssessssnes | sevenns ceevnennnn,973,580 | ... 111.627 ,697,620 | .. 6,000,000 | ... (V] I 2,894 10/04/2006 | 10/03/2016
574754 AL 1 |[MASHANTUCKET WESTERN PEQUOT 144A........c.cocovvmmrmvrmnireinnes | evneee | oo [eorerinrens [ s 51 v 603,138 | ........ 47262 oo 601,483 | .oovivinnee 1,272,650 | .ooovvorinnnd 603,138 [ .ovvverriernnnad {1 [ IR (0 OO | R SV 10/18/2013 | 07/01/2026
575767 AJ  7|MASS MUTUAL LIFE 144A.........oooiireiierineeneeiseisesissessessssesssens | ovvenne ...6,104,080 | ...... 101.449 .6,086,940 6,000,000 ...6,100,719 0 (1,629) 01/20/2012 | 12/01/2041
577081 AT 9| MATTEL INC...oovvvuiireiiiieiieeiseissssiesisesies s ssessssnsssssnss | sevenas . ....3,026,500 | ...... 104.303 .3,129,090 | .. 3,000,000 | ... ...3,019,059 0 (2,394) 09/23/2010 | 10/01/2020
577778 BF  9|MACYS RETAIL HLDGS INC.......cccosveirerrmrrnerrenirncernseesersssnsensenens | vevenne | oo | wevvnerinene [ w2FE | e, 1,121,960 | ...... 116.070 | oo 1,160,700 | ..cocovvveneee 1,000,000 | ..cooovvrennee 1,035,999 [ .ooovvrvcririns (V1 I (11,546) | oo | i 07/13/2004 | 10/15/2016
577778 BM 4 [MACYS RETAIL HLDGS INC......cccvmririrniiernnieeenieisniesesisseensnnes | srvees 6,187,900 | ...... 120.294 )| - 08/24/2004 | 06/01/2019
577778 BS 1|MACYS RETAIL HLDGS INC.......cccosrirerinerrerireirseeiseiseesssssenssseenns | oevenne . ...381,500 | ...... 102.562 . )| - 12/09/2011 | 07/15/2014
579780 AH 0|MCCORMICK & CO........cvvvuvrirrinirverirerisinisninnisesinesisenisnesnsisnnes | eevinee | oo [ evennien T [WTFE | i 996,460 | ...... 103.495| ..o 1,034,950 | ....ccooveneee 1,000,000 | ..cooevernnene 997,218 0 3 | o0 | 07/05/2011 | 07/15/2021
580645 AE 9| MCGRAW HILL COS INC.......ovomrieerirrieriseeiseisssisensenissessssssenee | onvenne ..4977,020 | ...... 108.621 .5,431,050 5,000,000 ...4,989,580 0| 2,395 10/31/2007 | 11/15/2017
58155Q AD 5 [MCKESSON CORP.......cccovtrimriieriririeiseinsriesieseeesesissssssesssesssenes | ceveene . ....3,556,185 | ...... 105.888 .3,706,080 | .. 3,500,000 | ... ...3,542,569 0].. (5,133) 03/24/2011 | 03/01/2021
585055 AP 1|MEDTRONIC INC......ccccvvrimriniernrierierinnisnennseessenssssesssssssssessssinnee | sevenne | oo | eevvnerinene | W TFE | e, 1,828,488 | ... 100.892 | ..vvovvrne 1,765,610 | ..oooovereneee 1,750,000 | ..coovvrennee 1,753,538 [ oo (11 I (17,275) | cvvovvererneriercenn0 | i 05/15/2009 | 03/15/2014
585055 AV 8| MEDTRONIC INC......ccooverirririririerieiiiesiesisseissiesesieseesesssssnienes | ooveene 3,989,600 | ...... 103.924 4,156,960 | .............. 4,000,000 | .......... 3,992,116 0 922 03/24/2011 | 03/15/2021
585515 AD  1|MELLON FUNDING CORP........ccccosurrmrrirmrernerrneirsersnnsneessensnssessnsanees | eennne | oo | evcvservnens [ W TFE | v 251,883 | e 104.250 ....260,625 250,000 | ....... 250,199 (V1 I (V207 . ....12,500 | 12/11/2003 | 12/01/2014
590188 JF  6|MERRILL LYNCH CO......cccocovmrrrmrirnrinriennrnerrerrneessnsnisesnnssinennes | vevvee | oo | evesrrivens [ WTFE | 11ii002..5,072,900 | ... 117.329 | v 5,866,450 | .....c....c.. 5,000,000 | ...covvenecs 5,028,975 0 (5,353) | .vvrrrirrrrerienn0 | cvvervriveiinend0 | 8500 | e 8.351 | U | e 149,861 | .coovvvees 325,000 | 10/04/2002 | 07/15/2018
59022C CS 0|MERRILL LYNCH & CO......cevumrrrerieirnerisrinerieriseessenssssessessssssnsssns | evnees | o [ eovevneens | #2FE | . 947,690 | ..o 111.051 21,110,510 978,499 | ..o (V1 IO 5,616 | cvevvrcenrrrneneen0 [0 [ 5,700 [ oo 6427 | MNL | 9,342 | oo 57,000 | 07/19/2007 | 05/02/2017
594918 AT 1|MICROSOFT CORP. C.... . ...1,973,643 0 395 7,837 23,381 | 04/25/2013 | 05/01/2023
594918 AT 1|MICROSOFT CORP.......ovvurireriniireriesireesssissssesssssssessssessssssssens | seeees | oo [ eereneenns 1 394 | 18,169 | 20,100 | e 20,036 (V1 A | 0 [ 80 | ... 237 | 04/25/2013 | 05/01/2023
59531# AB 6| MID-AMERICAN APARTMENTS SERIES B........cccoveverevenevnmninervenns | cvvene [ [rvverreens [ e | 002,000,000 | ... 107.603 | ...ooorenee 2,152,060 | ..ooocvernee. 2,000,000 | ..ovrernvne 2,000,000 | ..ovorrerriieiinnn (V1 0 | cvvervvrrrerreen0 |0 | 00005400 | o 5403 [ FALo | i 36,300 | .oovreren 108,000 | 07/29/2011 | 07/29/2021
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60040# AA 0|MILLENNIUM PIPELINE LLC SENIOR SECURED N .2FE 813,673 .0 120 43,369 | 08/26/2010 | 06/30/2027
605068 AA 3|MISSION HEALTH SYSTEM LAFE] 2,000,000 0. 7,073 11/08/2012 | 12/01/2034
608190 AH 7|MOHAWK INDUSTRIES INC (1,025) 117,583 01/12/2006 | 01/15/2016
615369 AB 1|MOODYS CORPORATION... (1,589) 08/16/2012 | 09/01/2022
61980A AC 7 [MOTIVA ENTERPRISES LLC 144A. ..998,694 176 01/06/2010 | 01/15/2020
620076 BB 4 |MOTOROLA SOLUTIONS INC......c.covvemirrrrineierneiseneeiseesseisserinnes | vevieee | oo [ e [ L2FE | ..........2,060,960 | ........97.502] ..............1,950,040 | ..............2,000,000 | .............. 2,053,404 (5,436) 07/31/2012 | 05/15/2022
626717 AD 4|MURPHY OIL CORP 696,674 (2,174) 07/17/2012 | 06/01/2022
628464 B* 9|MYERS INDUSTRIES INC SERIES B 12/19/2013 | 01/15/2024
629568 AQ 9[NABORS INDUSTRIES INC . 10/16/2008 | 02/15/2018
629568 AQ 9|NABORS INDUSTRIES INC . ...654,554 . ...650,000 | ... ..652,359 10/16/2008 | 02/15/2018
629568 AX 4|NABORS INDUSTRIES INC [SSSTUPUSTORTRNSTORTOURPPURRIOTOTR IURPPOOR VR VPPN V2FE 1,782,710 1,713,056 | ..oooovereneee 1,700,000 | ..ccoovvrvnnee 1,770,725 06/26/2012 | 09/15/2021
62963# AJ 0|NRP OPERATING LLC SERIES | (NO RIF16).......cvuieerrnivvinrirerinninees e [ [rrvirenni [ i 2 ....5,000,000 .5,150,250 5,000,000 ..5,000,000 | ..cooeriviiiinienn0 [, 0 04/20/2011 | 12/01/2026
636180 BG 5|NATIONAL FUEL GAS CO. . ...1,991,315 .2,255,300 | .. 2,000,000 | ... ...1,995,411 901 02/23/2009 | 04/15/2018
637432 KT 1 |[NATIONAL RURAL UTILITIES COOP........ccocrmriiririernrineererinersnneirens | evvvnes | oo [ eoverinnines AFE] v 1,995,540 2,252,160 | ..ooocvennee. 2,000,000 | ..cocvvrnvene 1,997,904 447 01/15/2008 | 02/01/2018
637432 MV 4|NATIONAL RURAL UTILITIES COOP.. .2,912,700 3,000,000 | .ooorveneee 2,997,723 | oo | s 33 10/29/2013 | 11/15/2023
638585 AN 9 |BANK OF AMERICA CORP (FORMERLY NATIONSBA. . 82,784 | .....ooeveeerrr. 75,000 | ... 77,718 (1,563) 11/30/2004 | 08/15/2015
638620 AD 6|NATIONWIDE HEALTH PROPERTIES REITS......c.coovvmevemreneniveinenes | vevnne [ oo [ cerveriens V2FE 3,019,480 3,207,420 | .............. 3,000,000 | .ooovvrnees 3,003,481 (2,349) 07/05/2005 | 05/20/2015
638671 AJ 6|NATIONWIDE MUTUAL INSURANCE 144A.........ccoconivnrnriririnnicirenns VAFE] ....4,568,390 4,553,235 4,500,000 | ... L A4512,361 |0 [ (12,305) 12/03/2008 | 12/15/2024
63946B AE 0|NBC UNIVERSAL MEDIA LLC oo | e | LIFE | .2,040,873 2,122,340 | .. 2,000,000 | ... ...2,032,223 (3,748) ..21,875 | .. 08/25/2011 | 04/01/2021
644239 AY 1 |[NEW ENGLAND TEL & TEL DEBENTURES.........cccccovvrevemiierrriiiirnns B [ .2FE 12,420,672 13,884,297 | oo 11,920,000 | ..ocvvrneee 12,317,370 | oo | i (12,746) | ooovvvvcvrverccenenn0 [0 [ e 7875 [l 7512 [ MNL | es 119,945 | ...l 938,700 | 05/07/2002 | 11/15/2029
645767 AW 4 |NJ BELL TEL DEBENTURES! 86,100 | ...cccovervrerr.. 75,000 | ... 85,640 | ..coovvevvrrirrnen0 [ oo (B78) | ovvvvriiriieeenn0 [0 [ 7850 [ 8412 [MNLL | s 752 5,888 | 11/30/2004 | 11/15/2029
650094 CJ 2|NY TELEPHONE DEBENTURES I [ 493,610 | .. 1,500,000 | ..cooovvrvenee 1,543,669 (1,880) | wovvververmrrirrnennn [0 [ 6,500 | oo n8.190 [AO.cc | e 20,583 | oo 97,500 | 03/02/2005 | 04/15/2028
651229 AG 1|NEWELL RUBBERMAID INC.......ccomiverieririmeimerinssieniesesseesssessnans B - V2FE 1,495,515 1,693,890 | ..cooovvveneee 1,500,000 | ..coovrrnnee 1,497,781 439 19,792 93,750 | 03/25/2008 | 04/15/2018
651229 AM 8 |NEWELL RUBBERMAID INC ....489,275 498,439 152 .20,000 | 06/12/2012 | 06/15/2022
651639 AN 6| NEWMONT MINING CORP ,263,898 | .. 1,466,166 | ..o 0 [ 1,934 .51,975 | 04/16/2012 | 03/15/2022
651639 AN 6| NEWMONT MINING CORP 12,767 | oo 15,000 | ...... 14,810 | o0 | s 20 04/16/2012 | 03/15/2022
652482 BX 7|NEWS AMERICA INC ...997,125 11,110,190 1,000,000 ..998,028 239 03/24/2010 | 08/15/2020
65339K 88 6 |NEXTERA ENERGY CAPITAL I [ 1,000,000 ...730,400 | .. 1,000,000 | ... 1,000,000 | .oooovrveriviiren0 [ v, 0 01/15/2013 | 01/15/2073
65364U AA 4| NIAGARA MOHAWK POWER 144A.........coooomirimirerierineeissinseeiansin B - .1FE 1,000,000 1,100,200 | ..cooovvveneee 1,000,000 | ..cooovvrennee 1,000,000 | .oovvreererneirnnn0 [ e 0 08/03/2009 | 08/15/2019
65473Q AQ 6 [NISOURCE FINANCE CORP ....3,719,360 4,420,120 ..61,833 01/30/2007 | 09/15/2017
654894 AF  1|NOBLE AFFILIATES INC SENIOR NOTES.........coocomiermmrieriseinnerenes ..10,725,066 13,214,656 | .. . . .208,000 11/30/2004 | 04/01/2027
655855 FA 7 |[NORFOLK SOUTHERN CORP DEBENTURES..........ccccovrmrverrvrnernns | wvvee | oo [evvevvnnn [ W 2FE | v 103,989 102,588 | .cooovvviinnns 75,000 | ...... 90,251 (1,891) 0 11/30/2004 | 06/15/2020
66416T AF 2|NORTHEAST GENERATION CO SENIOR SECURED S.. . ...6,442,188 .6,764,297 6,442,188 | ... 6,442,188 | o0 [ (1 T 0 02/07/2002 | 10/15/2026
665501 AJ 1|NORTHERN NATURAL GAS CO 144A | T LAFE | ....2,056,440 .2,055,280 | .. 2,000,000 | ... ...2,043,960 (5,213) 0 06/27/2011 | 06/01/2021
66586G CC 9 [NORTHERN TRUST COMPANY 144A B - .1FE 6,007,380 6,759,420 | ...ocvvvrnet 6,000,000 | ...cocvrnee 6,003,348 | ...coovvrinrriernn0 | i [045) | 0 11/07/2007 | 11/09/2017
666807 BG 6|NORTHROP GRUMMAN CORP. . . v 945,340 | ... 93127 931,270 | .......... 1,000,000 | i 4T 647 | .o [ e 2,307 0 06/26/2013 | 08/01/2023
66765R BF 2| NORTHWEST NATURAL GAS FIRST MORTGAGE SER LAFE] .. . reverrinriennnnn 19,000 | e 84,996 (1,413) 0 11/30/2004 | 12/09/2019
670346 AK 1| NUCOR CORP........cocommriiriririieninsrienieresnssissisessesssssssenisssssnsnes | vevnee | oo | covesrinens .2FE 1,741,513 1,980,878 | .....cccoooe 1,750,000 | ..ccovvrvenee 1,745,638 842 0 05/28/2008 | 06/01/2018
67059T AC 9|NUSTARLOGISTICS LP .3FE ....2,793,392 .2,494,604 2,800,000 | ... 2,794,424 553 0 01/30/2012 | 02/01/2022
670877 AA 7|OMXTIMBER FIN INVESTMENTS | 144A A-1G....ovvvvvvrvirrcrieriins AFE ....1,000,000 1,112,950 | .. 1,000,000 | ... 999,889 | .0 | s [65)) [ 0 12/13/2004 | 01/29/2020
67088C AA 5|OMXTIMBER FIN INVESTMENTS Il 144A A2 G.....oovvvvererrrinne 1] (S [ 130,000 407,880 | ...oovverneen 1,000,000 | ..coovvernens 130,000 | covvererirnrirnennn0 | i (1 T 0 12/13/2004 | 01/29/2020
67103H AC 1| O'REILLY AUTOMOTIVE INC.....cocvorrirrriririerierenenienirsseisenineninenens | eevveie | [ everirenens .2FE 1,011,150 964,440 | .......c...... 1,000,000 | ...coovvrvenee 1,009,871 | o0 [ s (946) | covonvvririieiind 0 08/17/2012 | 09/01/2022
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67612W AD 0|ODYSSEY RE HOLDINGS P/C / Reinsurance. 1,000,000 0. 790 11,458 | . 68,750 | 05/10/2005 | 05/01/2015
679574 AH 6|OLD DOMINION ELEC FIRST MORTGAGE I [ . . . 3,715,287 | ... 0].. (2,096) | ..evvrvvrrreineiennns0 | cveiriiciiinnnnd0 | 05,676 | 105476 | D | e 17,573 | oo 206,542 | 12/16/2005 | 12/01/2028
68268N AJ 2| ONEOK PARTNERS LP.. I (oo il I . . . .103,600 | oo 103,211 (V] 39 | o0 | eeeeeiceiiieeen0 | 03375 | 3425 | AOL | 874 3,671 | 09/10/2012| 10/01/2022
68268N AJ 2| ONEOK PARTNERSLP.. . . . . 893,035 0 7,564 | .. .31,767 | 09/10/2012 | 10/01/2022
690742 AA 9| OWENS CORNING e I [ I reveneennn5,023,608 | ... 111.207 0 27,083 325,000 | 06/22/2007 | 12/01/2016
69349L AA  B|{PNC BANKNA.......coosviiriinrierineneennsissenisssienissessessssessssssnssensnns | eennne | oo | evcvsnvvenns | WTFE | i 4,813,650 | ... 110.338] ..............5,516,900 | ..............5,000,000 | ..............4,927,409 | ...cc.ccevrrmrrrnrrn. 0 121,042 ...262,500 | 11/07/2007 | 01/15/2017
693506 AZ 0|PPG INDUSTRIES DEBENTURES . 17.7112] . 0 .195,689 18,000 | 01/31/2002 | 08/15/2019
693506 BB 2|PPG INDUSTRIES ceevrernnenssnsssssssssens | | o e | 2FE | . 334,482 | i 115.760 ..319,292 0 ...19,950 | 12/09/2009 | 03/15/2018
69362B AW 2 [PSEG POWER LLC......cooririereieierierieseseeienisesessesssessenssenens | | 2FE | 2,495,621 | ... 109.071 2,497,059 0 08/17/2010 | 04/15/2020
693659 AC 8|ARIZONA PUBLIC SERVICE....... [SSTTTRTORORTRPOROORN IOV ol . 14,380 | ...... 105.624 . 13,303 0 11/30/2004 | 12/30/2015
694476 AC 6| PACIFIC LIFECORP 144A.........cocomireriieninisssinsiiessneesesssssessesinns | ovvenne o e | W 2FE | e 1,043,380 | ...... 110430 | oo 1,104,300 | ..oooovvreneee 1,000,000 | ..coovvrvenee 1,029,926 05/24/2010 | 02/10/2020
70342@ AC 2|PATTERSON COMPANIES INC.......... SRR O ol ...1,000,000 | ...... 110.000 .1,100,000 1,000,000 ...1,000,000 . 03/19/2008 | 03/25/2018
703481 A* 2|PATTERSON-UTIENERGY INC........ [SSTTRTRRRI BOP ol . ....2,000,000 | ...... 108.007 .2,160,140 | .. 2,000,000 | ... ...2,000,000 0. .0 0 B 23,746 | . 99,400 | 10/05/2010 | 10/05/2020
707567 AA  1|PENN MUTUAL LIFE INSURANCE CO 144A........cccovvmmirmmrrniinnrirans | oeve | e | AFE | i 1,070,930 | ...... 110.039 | oo 1,100,390 | ..ccorvrnne 1,000,000 | ..ccovvveeee 1,067,513 (1,632) (V1 0| oo 6.650]......... 6.070 [AO...... | coovrverrn 16,625 | ..oooooenenec 66,500 | 08/26/2011| 06/15/2034
708696 BM 0 |PENNSLYVANIA ELECTRIC CO SERIES C SENIOR... | Cue 78,244 | ... 112.747 74,250 | ...... 76,120 (] - (295) 0 11/30/2004 | 04/01/2019
708696 BM 0 |PENNSLYVANIA ELECTRIC CO SERIES C SENIOR... IO B e | W 2FE [ i 790 | 112.747 ..846 | .. 750 | s 769 | oo 0 11/30/2004 | 04/01/2019
708696 BW 8|PENNSYLVANIA ELECTRIC CO.... . IO I e | | W2FE | i TAT,360 | e 107.692 [ ..ocvvvnrrrnens 807,690 | ..ccoverernne 750,000 | .ooovvvecrirns 748,262 0 09/28/2009 | 04/01/2020
713409 AC 4|PEPSI BOTTLING GROUP INC SR NOTE GTD BO.....cccoovvvvvriereiirenns | v AAFE | i 87,827 | e 125428 | ..covveveernnn 94,071 | i 75,000 | e 84,890 0 11/30/2004 | 03/01/2029
718172 AH 2| PHILIP MORRIS INTLINC.....oivurrirrierieriereseesssisessesssessenssssenes | svvenne . VAFE] 3,771,462 | 108.562 . 3,700,000 | .oovrrnees 3,749,242 0 07/01/2010 | 03/26/2020
72447X AC  1|PITNEY BOWES INC......ocoovvvvvrrirrrins Covvor [ [ v [ W 2FE | v 977,754 | ...... 110.634 | ..o 1,094,834 | ...ooovirnnn 989,600 | ...ccvvrvrirans 984,407 | ...cvvvrvrerinns 0 09/06/2007 | 09/15/2017
72447X AC 1 [PITNEY BOWES INC.......otvemerrrierierieieeissssessessseessssssessssssnees | wneees ol 10,276 | ..... 110.634 1506 | e 10,400 | ...... 10,345 0 598 | 09/06/2007 | 09/15/2017
72650R AW 2| PLAINS ALL AMERICAN PIPELINE s Cooir| | . 251413 | ... 113.877 .284,693 250,000 | ....... 250,986 0 [ ovrirreeeeed(136) | coveverevivciieeen0 | 0 | e 5.750 [ 5671 e | e 6,629 | 14,375 | 05/25/2010 | 01/15/2020
72650R AW 2| PLAINS ALL AMERICAN PIPELINE FSSSTORTRRIO PO o e | W2FE | 2,765,538 | ...... 113877 | v 3,131,618 | oo 2,750,000 | ..ccvvvenen. 2,760,850 0 | oo (1,493) | vviieiiieniieenn0 | cvececieeiieenn0 | 5,750 5,671 | e | i 72,914 | 158,125 | 05/25/2010 | 01/15/2020
72925P AB 1 |PLUM CREEK TIMBERLANDS.......cccovvirirrrirnrineisesiesessssssssesesssnns | veees ..2,219,270 | ...... 108.631 .2,444,198 12,242,139 | i 0 01/11/2007 | 11/15/2015
737679 DD 9|POTOMAC ELEC PWR CO I [ . ...1,495650 | ........ 96.761 1,451,415 | .. ...1,496,315 0 . 03/28/2012 | 04/01/2022
73932# AA 4| POWER MINN 9090 LLC SERIES A SENIOR SECU........cccovvvvrvrrers [ rrene [ I 2[.BFE| i 637,696 000 oo 637,696 | ..covvverirnnnd 850,261 | .ovevervrinen 637,696 | ...covvrerieriinns 0 | om0 [ eieienn212,665 | o0 | 7470 7.235 | JAJOL. | e 12,870 12/10/2004 | 07/15/2027
74170* AC 3 |PRIME PROPERTY FUND LLC SO RRRRIO PO ol 1,000,000 .987,190 1,000,000 ..1,000,000 | .oooereerircirnns 0 | om0 |0 0 | 4610 | 1 4810 | FAL | e 16,519 08/22/2013 | 08/22/2025
74251V AE 2 |PRINCIPAL FINANCIAL GROUP. FSSTRURRRSRRRI ISP ol . ...996,360 .948,560 | .. 1,000,000 0. L0 - 9,717 09/05/2012 | 09/15/2022
74273@ AB 9|PRIT CORE REALTY HLDGSLLC...... [T IOV e e [ [ 2,000,000 | ........ 94.266 | .....ccvvvne 1,885,314 | ..coovvvenee 2,000,000 | ..cccerern:2,000,000 | .ooorniincinnrinnn (V1 (1 T (V1 0 | oo 3.850]......... 3.850 |FA....... 29,303 02/14/2013 | 02/14/2023
743263 AL 9|PROGRESS ENERGY INC.............. B I ol ...3,994,220 | ...... 108.548 4,341,920 0 652 0 .103,750 01/10/2006 | 01/15/2016
743315 AJ 2|PROGRESSIVE CORP SENIOR NOTES [SOSTURRRIOT IOV ol ..10,388,300 | ...... 118.839 11,883,900 cerrnnnennn 10,294,730 | oo (V1 I (R RRCK ) I 0. L0 rerend creennnn 220,833 10/08/2002 | 03/01/2029
74340X AL 5|PROLOGIS TRUST FORMERLY SEC CAP IND......c.oovvvererveiirrainnes | vevees | v | W2FE | 2,996,833 | ... 117.031 | oo 3,510,930 | ..............3,000,000 | ......o..c.... ,998,151 0. 445 (V1 (V1 I 7.625]......... 7.645 |0 | v 114,375 06/08/2011 | 07/01/2017
74438G AE 1 |PRUDENTIAL HOLDINGS LLC 144A SOOI O |2 | VAFE | 89,732 | 121.515 87,230 | .oovvrrernnn 71,786 | . 81,214 (V1 I (KX 0 [ cverrenereend0 [ 8895 | 06121 [ID e | e 225 6,242 | 11/30/2004 | 12/18/2023
744538 AC 3| PUBLIC SVC NEW HAMP........covvmiriririirneiniriesiesinseesssisesiessennes | coveene e | WAFE | 1,514,835 | L 97.632 1,464,480 | ..............1,500,000 | .............. 1,512,198 0].. (1,391) 0 .. LU rereren3.080 [ MSe | e 16,000 | ..oooonrenen 48,000 | 01/19/2012 | 09/01/2021
74730 AJ 1| QUAD GRAPHICS INC......oevereiririeiieriseiiesieeiseesssssessesessesssnins | eoeeees 2] 3 | 3,261,402 | 107.888 | ..ooorvrne 3,518,655 | ...cc0rrr.n.3,261,402 | oo 3,261,402 | oo (V1 (1 TN (V1 0 | oo 8.000]......... 8.001 [MS...co. | covvrvrrnnns 86,971 | oo 260,912 | 09/28/1995 | 09/01/2020
74834L AP 5| QUEST DIAGNOSTICS........ccomrriririerniesiisisnsniesiseesssssessessssenens | coveene | | W2FE | ... 492,455 | L. 103.929 ....519,645 495,115 0. 674 0 9,962 | . 23,750 | 11/12/2009 | 01/30/2020
749685 AQ 6 [RPM INTERNATIONAL INC......coviiiriiieiinrierinieeeeriseresiseeesieienies | cevees v | | W 2FE | 1,981,820 | ... 113.668 .2,273,360 1,991,088 | oo (V1 IO 1,835 | oo 0 02/19/2008 | 02/15/2018
750236 AM 3| RADIAN GROUP INC.......ccooirimriierirririiissineiiesiesesssisssssessesssenins | ceveene | | VAFE | i 117,743 | 114.381 | oo 2,287,620 | ..............2,000,000 | ...cccoonee. 1,277,489 | oo, (V1 IO 104,746 | ..ovvorers 0 02/28/2013 | 06/15/2017
755111 AU 5|RAYTHEON CO DEBENTURES........cooommiierinerierineeneesssisseninsssens | ovvenne LAFE] 5,404,800 | ... 118.054 5,902,700 | ..............5,000,000 | .........c.... 5,172,679 0f.. (29,499) 0 01/12/2004 | 12/15/2018
758203 AA 1|REED ELSEVIER 144A RO IO e | 2FE | cinn...80,156 | ... 113.655| ..covviervennn.85,241 | 75,000 | e 78,374 (V1 I [V 0 11/30/2004 | 10/15/2023
75820Q AC 6 |REED ELSEVIER CAPITAL MTN.......... ISR DOV I [ V2FE | i 87,049 | 116.230 | .oovvveereeeenn 87,173 | 75,000 | e 83,435 (V1 I (G0 0 11/30/2004 | 05/15/2025
75884R AS 2| REGENCY CENTERSLP... SOOI OO I [ .2FE] .............1,001,880 | ...... 105.148 | ....oovvveneee 1,051,480 | ..............1,000,000 | .............. 1,001,406 | ...ocovveerrnrirns (V1 IR (1T 0 09/30/2010 | 04/15/2021
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75913M AB 5|REGIONS BANK............ WOFE| 1,010,140 | 118.429 ..1,005,334 0 (1,002) 05/12/2008 | 05/15/2018
759509 AD 4 |RELIANCE STEEL & ALUMINUM CO.......cccovrvrrerimrenenrneeserernninennes | vevnne [ oo | eevneivnens [ w2FE | 102,991,858 | ... 110.068 .... 885 04/02/2007 | 11/15/2016
75952A AF 4 |RELIANT ENERGY MID-ATLANTIC PW SERIES B.........coconvvvverivcres [ covres | oo | o2 | LAFE | oeccc....849,502 | ..... 104515 .... ....(440) 03/23/2001 | 07/02/2017
760761 AB 2|REPUBLIC SERVICES INC revrnensennsenssnsenessssssins | eeene [ [eoeeinnens [ 2FE | 002,002,979 | .. 112.938] .... . 08/03/2010 | 09/15/2019
76169# AG 8|REYES HOLDINGS LLC SERIES 2012A..........ovvvreerrerineeininceinns | cvvees 2,000,000 | ..ocoorrerrierienn 0 08/07/2012 | 07/31/2022
77340R AC 1|ROCKIES EXPRESS PIPELINE 144A.... ..2,480,744 0 06/24/2008 | 07/15/2018
77340R AC 1|ROCKIES EXPRESS PIPELINE 144A.........cccovvemmvmmnrrerrnrenerrsnenens [ eovvee | oo | everivenins | W3FE | 25,107 | ... 97104 | ... 24,276 | ... 25,000 | ... 25,058 0 0 ...1,713 | 06/24/2008 | 07/15/2018
776696 AC 0|ROPER INDUSTRIES.........ccoormirrmerirnrnnne 2,016,846 0 (2,427) 0 | oovvnrrerinnennn0 | 100006250 [ 18072 [MSe | e 41,667 | ............ 125,000 | 08/27/2009 | 09/01/2019
783549 AZ 1|RYDER SYSTEMINC................ . 1,076,774 0 (4,299) 0 5,792 69,500 | 06/13/2005 | 12/01/2025
783764 AK 9|RYLAND GROUP.............. 995,560 0 01/06/2005 | 01/15/2015
78387G AL 7 [AT&TINC...ocvoirercerrieierieriienienes 5,994,360 0 08/11/2004 | 06/15/2016
78403D AA 8|SBA TOWER TRUST 144A 500,000 500,000 0 04/08/2010 | 04/15/2015
78403D AC 4|SBA TOWER TRUST 144A 700,000 700,000 . 07/26/2012 | 12/15/2042
78403D AF 7|SBA TOWER TRUST 144A ...1,500,000 +..1,500,000 | .....ccoee..1,500,000 | .0 [ o0 | e 0 3722 3722 | MONLL | e 2481 | 36,910 | 04/04/2013 | 04/15/2023
78412D AN 9|SEMCO ENERGY............... 499,650 500,000 5,007 25,750 | 04/14/2010 | 04/21/2020
78442F AR 9| SLM CORP SENIOR NOTES SERIES MTNA.......coovivvmimernrniirennens [ vree | . 990,000 ...1,000,000 | .... 997,569 0 01/09/2004 | 04/25/2018
790849 AJ 2| ST JUDE MEDICAL INC......cooovvvrerirririeimsrinerienireseseesssnisssssesisessnes | sevnee | oo [ cereveeens 1| .2FE | oo 1,990,480 2,000,000 | .cooovvrrnees 1,991,108 0 03/21/2013 | 04/15/2023
808513 AD 7|CHARLES SCHWAB CORP 1,001,723 | oo, 0 07/20/2010 | 07/22/2020
80851Q DA 9 |CHARLES SCHWAB CORRP........ccoeovtrermerrineirernnieesnsseesnirensnnnneres | vevvens | oo | wovsvireens | WTFE | 2,991,570 | ......115.690 | ..............3,470,700 | ..............3,000,000 | .............. 2,996,230 0 09/11/2007 | 09/01/2017
808626 AE 5[SCIENCE APPLICATIONS INTL.....cccvvvrverierreererseseiesessiesnsnsesnenns | eveeeee | oo [ eovereerien | n2FE | o 85,175 | ... 112,651 | ...................84,488 | .................. 75,000 | ...... 83,440 0 11/30/2004 | 07/01/2032
812404 AX 9|SEARS ROEBUCK ACCEPTANCE.........cccommvmmeemmennrrnerrmnnnensneenees | vevnee | oo [ v [ LOFE | oo, 1,668,000 | ........59.973 ] ..............2,084,062 | ..............3,475,000 | .........c.... 1,726,364 | .ooovevecrecins 0 07/19/2002 | 10/15/2027
81721M 20 8| SENIOR HOUSING PROP TRUST.......cccovvvvirremnireisnrerssnseerensessnns | woveene | oo [ o1 [ L2FE ] ..........1,000,000 | ........81.080] .................810,800 | ..............1,000,000 | .............. 1,000,000 | ..oveverrirciinened {1 [ IR (V1 IR 0 07/17/2012 | 08/01/2042
824348 AL 0|SHERWIN-WILLIAMS CO DEBENTURES..........cocvomevimrerminneriniriens | cvvenne reverrienenn 95,674 | e 75,000 | 85,861 0 11/30/2004 | 02/01/2027
828783 AT 7 [SIMON PROPERTY INVESTORS REIT......cccccrvurermnreererneinnnnensnnnns [ eoveere | oo [evvrivvcrn [ WIFE | viiiiii..85,130 | oo 119.674 | ..o 89,756 | o 75,000 | oo 79,243 0 11/30/2004 | 06/15/2018
828807 BZ 9|SIMON PROPERTY GROUP INC.......ccorvvereervrinerieernerinenerneessninnens | vevnee | oo | evvvverinens [ AFE | 1,997,720 | .o 116.014| .............2,320,280 | ..............2,000,000 | .............. 1,998,856 0 220 0 05/12/2008 | 05/30/2018
82894* AS 6|J R SIMPLOT COMPANY J R SIMPLOT COMPANY........cocovvrerrvmrerns [ vrevee [ e | verrvrnrrs | v | ieieennnnn2,000,000 | ... 104.812] .... \ , s 2,000,000 | ..o (V1 [V T 0 ....122,800 | 03/01/2005 | 03/01/2015
82894* AT 4|JR SIMPLOT COMPANY veee [ e Lo [ [ o2 | ei0022.2,000,000 | .o 110.000 | ..vvvvrrnee 2,200,000 | .ooeverneen 2,000,000 | ..oovrernenne 2,000,000 | ..ooeonrereirerinnn (V1 (1 TN 0 05/08/2007 | 05/08/2017
82894* AV 9|J R SIMPLOT COMPANY SENIOR NOTES......c.coccomrmurvmmnerernninneinns | vvvnee | oo | vervvrvere | e | vvirnnnnnnn 2,000,000 | ... 93.633] ............1,872,658 | ..............2,000,000 | ...ccevonee. 2,000,000 | ...ovorrrireriined {1 [ IR (V1 IR 0 05/22/2012 | 05/22/2024
833034 AH 4| SNAP-ON INC.....cccovvimmrirerineineinnrinnrseniesesenssssisssssesssssssessssssssnses | sennne | oo | evcvsnrinens [ W TFE | 2,522,150 | ..o 112469 .... 08/14/2009 | 09/01/2021
837004 BY 5|SOUTH CAROLINA ELEC & GAS FIRST MORTGAGE.........cccoccnmiies | cuviene 126,526 | ...... 114337 ... 12/18/2003 | 11/01/2018
837004 CC 2|SOUTH CAROLINA ELEC & GAS...... .|C..... ...1,865,631 | ...... 120.054 | .... 09/25/2008 | 11/01/2018
837004 CC 2|SOUTH CAROLINA ELEC & GAS...... . v e | oo | e | AFE | i 876 ATT | 120.054 09/25/2008 | 11/01/2018
84055* AA 6 |SOUTH TEXAS ELECTRIC COOP SERIES A........oovvonvernnrineinninnens [ vvreee | oo | evvreeni2 | e | 2,647,059 | ... 110.860 .... 11/19/2009 | 01/01/2028
84265V AD 7 |SOUTHERN COPPER CORP........... . | Co | [ | 2FE | ... 1,486,480 | ... 107.090{ ..............1,590,287 | ..............1,485,000 | .............. 1,486,052 05/04/2010 | 04/16/2020
84265V AD 7 |SOUTHERN COPPER CORP........... ceeveeenesensenenines | veevee | oo | eevvneenens | n2FE | 15,015 | i 107.090 | ..ccvevvvrnenn 16,064 | ... 15,000 | ... 15,011 05/04/2010 | 04/16/2020
84314# AB 7|SOUTHERN ILLINOIS POWER COOP SENIOR SECU.......cccoovuvervevis | cove ..1,892,857 | ...... 108.443 | .............2,052,673 | .............1,892,857 | .....ccc....c. 1,892,857 07/01/2010 | 06/15/2040
84314# AC 5|SOUTHERN ILLINOIS POWER COOP SENIOR SECU.......cccovuumernes [ evveen e [ wverrn 2| Y2 I 884,615 | ...... 106.972 | ..oovvvevrn..946,288 | oo 884,615 | ..covvvrrins 884,615 07/01/2010 | 06/15/2025
844030 AA 4|SOUTHERN UNION CO SENIOR NOTES RSSO IOV ..1,927,380 | ...... 116.296 | .... ...2,000,000 | ..cooovrrnnee 1,951,800 [ .ooovvvervnrinen0 | v 3,025 | 0 [0 [ 1 7.600 oo 7.952 | FAL | 83,333 | 152,000 | 01/30/2002 | 02/01/2024
84489P AE 8|SOUTHWEST GAS COMPANY SERIES MTNA........cccommrenmmrrrerinennane | covvee | oo | vevernercane | AFE | iiiiii.80,624 | ... 1161471 | e 87,128 | 75,000 | ... 79,245 5,070 | 11/30/2004 | 09/24/2027
845743 BN 2| SOUTHWESTERN PUBLIC SERVICE..........ccccovuvmmremrrnnrinerrnnrinenns | vevene | oo | e [WAFE | 1,001,750 | ..o 96.844 ................968,440 | ..............1,000,000 | ............. 1,001,708 | o0 [ e (31 | o0 [0 [ 4500 | oo 4489 | FAL | 17,000 | s 45,000 | 08/24/2011 | 08/15/2041
852060 AT 9| SPRINT CAPITAL CORP......coourremirierieireriseeiessesiseesssississssienes | onvenne . v 96,625 | 107500 ...................80,625 | ...................75,000 | ...... 93,021 6,563 | 11/30/2004 | 03/15/2032
852891 AC 4| STANCORP FINANCIAL GROUP...........cccomuriirnrinerirerinernenisninnnes | eevnee | oo | eevevniinens [ o 2FE| oo 1,001,870 | ........ 98.244 | .....cooviennnnd 982,440 | .....cccvonne. 1,000,000 | ...coovvrvenee 1,001,665 | ...ocovvvvrierinen0 | e (151) | e [0 | 15,000 | ... 4976 | FALL | 18,889 | 50,694 | 08/06/2012 | 08/15/2022
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854502 70 5|STANLEY BLACK & DECKER 85,520 . 122,500 13 07/18/2012 | 07/25/2052
854502 70 5|STANLEY BLACK & DECKER.......cccoseerveenerimrrnnriereneernssisenissssnennns | cevenne | oo | eevneensd [ W 2FE | i 377,500 | oo 85.520 ..377,500 1,265 07/18/2012 | 07/25/2052
855244 AC 3| STARBUCKS CORP......c.coceuiriirrerinrrnerieriseessssssnsensenssessssninnnes | vevnee | oo | evveverinens [ W TFE | 5,175,600 | ... 115.9471 ............5,797,350 | ..............5,000,000 | .......c.o.... 5,078,086 .118,056 01/24/2008 | 08/15/2017
857473 AE 2|STATE STREET BOSTON 28.226| . 84,978 11/30/2004 | 06/15/2026
867914 AZ  6|SUNTRUST BANKS.......c.ooevrrrerrrririrs 113.743] ............3,412,290 | ..............3,000,000 | ......cc.o..c. 2,999,898 09/05/2007 | 09/11/2017
871503 AK 4|SYMANTEC CORP........cccovvummirrrinrirenes 96.199] .............1,250,587 | ..............1,300,000 | .............. 1,290,108 0 06/12/2012 | 06/15/2022
872287 AF 4| TCI COMMUNICATIONS INC 30.116 | . 85,304 0. .. (555) | ... 11/30/2004 | 02/15/2026
87236Y AA 6 |TD AMERITRADE HOLDING CO 115.203 .............1,728,045 | ..............1,500,000 | .............. 1,507,296 0f.. (1,020) | .0 | 0 | 005,600 | ... .5.502 | D | e 7,000 | i 84,000 | 03/02/2010| 12/01/2019
87236Y AB 4|TD AMERITRADE HOLDING CO 103.273] .................516,365 | .................500,000 | ................. 499,903 0 102 . 20,750 | 11/20/2009 | 12/01/2014
87243B AB 5 |BOARDWALK PIPELINES LLC ol . 106.839 80,129 | ..o 75,000 | ... 72,958 0f.. 394 L0 riereB.910 [ UD | 0325 | 3,900 | 11/30/2004 | 06/01/2018
872540 AP 4| TIX COMPANIES INC.......ovvvrirrrrimirierineriersseeesssessesssesssesssseessninns | svveene e T LAFE | 2,652,862 | ........ 90.527 | .ovovrrrne 2,398,966 | ..............2,650,000 | ..coocouneen. 2,652,702 | .oveorrierierinnn (V1 I [G11S) (V1 0| .en2.500] ... 2487 [MN...... 8,465 | ... 35,517 | 04/30/2013 | 05/15/2023
87265C AH 3| NORTHROP GRUMM SPACE SENIOR NOTES.........cccooovvveriniiranins [ s ...6,025,139 | ..... 124.873 .6,805,579 ..5,751,721 01/09/2002 | 06/04/2020
87408# AB 7|TAL INTERNATIONAL CONTAINER SENIOR SECUR. [T B - . ....1,000,000 | ...... 105.824 .1,058,240 | .. ...1,000,000 |.... 0. . 04/12/2012 | 04/30/2024
87612E AF 3| TARGET CORP DEBENTURES cevreeerienns [ e [P [T AFE | 5,555,050 | ...... 123914 | ... 6,195,700 | ..ovvovernnns 5,000,000 | .ccorvrrnenn 5,442,021 | oo (1 I (13,698) | ..ooovveiriiciinand 0 01/07/2003 | 07/15/2031
87612E AK 2|TARGET CORP DEBENTURES SRS O ol LAFE] ....5,025,248 | ...... 117.626 .5,734,268 4,875,000 0f.. (3,398) 0 01/06/2003 | 11/01/2032
87875U AK 8| TECO FINANCE INC........cocviiiiiiiiiniinnicsniiesiessseississiesienes | e ol . ..1,992,420 | ...... 109.686 2,193,720 | .. 2,000,000 0. 687 0 03/05/2010 | 03/15/2020
879868 AL 1| TEMPLE INLAND INC....c..ovvorierrieimerieenienieneneenns Cuvoe| e [rrverreens | #2FE | i, 228,572 | ..... 114787 | o 264,010 230,000 (V1 I (577 0 12/02/2005 | 01/15/2018
879868 AL 1 [ TEMPLE INLAND INC......covviiiirieiirisieisssiesssesesssssessssssesensssissssnns | seveees ol 2,752,798 | ...... 114.787 .3,179,600 2,770,000 0 (6,284) 0 ...84,620 12/02/2005 | 01/15/2018
88031J AB 2 |TENASKA GEORGIA PARTNERS SENIOR SECURED..........cooceneees [ worees ol . ..6,278,492 | ...... 120.539 .7,208,061 | .. 5,979,858 0 (9,523) 0 .236,703 01/10/2002 | 02/01/2030
88031Q AA 8| TENASKA VIRGINA PARTNERS 144A. cervreeesennins | s 2 | W2FE | i 3,569,800 | ........ 99.627 | ..o 3,556,485 | ..coovernn 3,569,800 | ..oorrrrernn3,569,800 | oo {1 [ I [V TN (V1 0 04/29/2004 | 03/30/2024
88031R AA 6| TENASKA ALABAMA Il PARTNERS 144A SENIOR........ccoveemvvenernens [ e ....1,627,860 7,596,819 ...7,613,579 0].. (1,553) 0 10/20/2003 | 03/30/2023
88162F B@ 3|TETRA TECHNOLOGIES... . . IO N [OOSR DO 2. ....1,000,000 1,000,000 | .............1,000,000 | ....ccooverrrmrurenns (V1 (U T 0 04/30/2008 | 04/30/2015
881685 AV 3| TEXACO CAPITAL INC......ooouieririrnirierieeisseesssissessesseeesessssssssssanens | sevenne I [ VAFE] s 101,279 | .....132.892 | .......oc00.er...99,669 | oo, 75,000 0 (1,533) 0 11/30/2004 | 09/01/2021
883203 BL 4|TEXTRON INC cevvrernreensssnsnnssssssnns | e | oo | oo | W2FE | . 490,265 | ... 111.049 ..500,000 | covvrerienenn 495,271 | i {1 [ I 1,046 | oo 0 2,333 | ... 28,000 | 08/20/2008 | 12/01/2017
883556 AX 0|THERMO FISHER SCIENTIFIC INC.. Cuooe| e [ e | - 2FE | .............3,570,895 | ...... 105.606 . 3,465,000 0 (9,737) 0 | oo | e 500 [ o 4113 [MSe | 51,975 | v 155,925 | 06/29/2011 | 03/01/2021
883556 AX 0| THERMO FISHER SCIENTIFIC INC......cccovvviiivirrieriieieinnissisniernnes | vevees e | W 2FE | 36,070 | e 105.606 [ ....covvvrernnne 36,962 35,000 {1 [ I (98) | v 0 [0 [ iirnd500 | e A3 [ MSe | s 525 | oo 1,575 | 06/29/2011 | 03/01/2021
884315 AG 7|THOMAS &BETTS CORP. SRR O ...495930 | ...... 112.208 ....561,040 ...500,000 . 0. 292 0 3,594 | . 28,125 | 11/16/2009 | 11/15/2021
88643@ AJ 5|TIDEWATER INC SENIOR NOTES SERIES | [T I ISR BV 2. 4,000,000 | ...... 101.378 ,055,124 | .. 4,000,000 | ... 4,000,000 | ...ovorriireriined {1 [ IR (V1 IR 0. 0 v B10 [ ID i | v 512 | v 184,400 | 10/15/2010 | 12/30/2022
887315 BJ 7|TIME WARNER INC DEBENTURES. SO DOV I [ V2FE 5,765,100 | ...... 119.054 | ..oovvvnne 5,952,700 | ..ooovrvrncs 5,000,000 | .ooovvrnees 5,273,156 | vervverirerinand (V1 I (G T0) (V1 0| .o 7.250 ] e 5.627 | AO...... | coovrrrere 76,528 | .oovvenees 362,500 | 02/20/2004 | 10/15/2017
891027 AF 1| TORCHMARK CORP.........ccevvirriiriririinniiesiesissssssissisesiesssenies | coveene ol ....5,096,666 | ...... 124.662 .6,077,273 15,016,252 | ..o {1 [ IO (10,128) [ cvoveverrieiininnd 0 49,055 | ... 383,906 | 08/01/2002 | 05/15/2023
89233P 4C 7[TOYOTA MOTOR CREDIT CORP....... SRS IOV ol ...1,034,250 | ...... 107.445 1,074,450 ...1,023,866 0f.. (3,170 0. 0 [ 4500 [ o 4076 [IDce | i 1,750 | oo 45,000 | 07/15/2010| 06/17/2020
89233P 7F 7[TOYOTA MOTOR CREDIT CORP....... [SSTRRIN PO v e | WAFE | 00 993,730 | 92.286 | ..o 922,860 | ..............1,000,000 | ....ccccoouue. 994,271 0. 541 (V1 0 {2,625 002,697 | Jdoiis | o 12,469 | oovvvnnee 13,125 | 01/07/2013 | 01/10/2023
893830 AF 6| TRANSOCEAN INC......oviieriirrrierieeiesiseeisessessssssessesissessssinns | oevenns o | e | W 2FE | i 88,675 | e 117.124 87,843 | ..o 75,000 | ... 86,119 0 1,188 5,625 | 11/30/2004 | 04/15/2031
89417E AC 3 |TRAVELERS COS INC OV I [ . ...958,230 | ...... 114.757 1,147,570 | ..............1,000,000 | ..ooovrrennnncd 979,345 | ...ovvveierins 0 | e 466 | 0 | 0 | 5,750 | 6,349 | D | 2,556 08/14/2008 | 12/15/2017
89417E AE 9|TRAVELERS COS INC [V I [ AFE] v 1,998,180 | ...... 115.318 | vvvrrrne 2,306,360 | .oocvennen 2,000,000 | ..oovrernenne 1,999,081 0 | e 180 | iiisiiciiienn0 | 0 | 000005800 | 10t 5812 | MNL | e 14,822 05/08/2008 | 05/15/2018
89566E AB 4 |TRISTATE GEN AND TRANS ASSN 144A PASS TH.......ccccccouvvervnnns [ vrvenes ol ...5,128,850 | ...... 118.544 .5,927,200 5,000,000 0 (5,275) 0 149,826 10/21/2003 | 07/31/2033
902494 AF 0| TYSON FOODS INC........coccmurrrrrinnee B ol . ....5,655,460 | ...... 116.500 .5,825,000 | .. 5,000,000 | ... 15,268,439 | oo (V] I (53,411) | covverreirerieninand 0. L0 I reverneennnD8,333 01/31/2005 | 05/01/2018
902911 AN B UST INC...ooiieriiiiciiniieiiesiiesieresseisssiess e seisssssessesssenins | ceveene e | W2FE | 747,240 | ...... 113532 v 851,490 | ..ccoovvrerne 750,000 | ..ocvveirirens 748,659 (VN 277 (V1 0 {5750 oo 5799 [MS...cc. | oo 14,375 02/26/2008 | 03/01/2018
90333W AC 2|US BANK NA SUB NOTES.... SOOI POV AGAFE | 122,936 | e 105.571 131,964 125,000 | oo 124,705 0f.. 217 0 1,267 12/18/2003 | 04/15/2015
904764 AH 0|UNILEVER CAPITAL CORP GUAR UNILEVER PLC OV oo | SIFE | i 16T | 122.668 92,001 | .. 75,000 | .o 76,789 (V1 I ((7 ) 0. 0 [ 5900 [ 1. 5692 [ MNL. | o 565 11/30/2004 | 11/15/2032
905641 AA 4| UNION CENTRAL LIFE 144A........cooniiineinniiineieeiseesseissssesssenens | sevenne I [ JIFE] ... 1,300,000 | ... 105.902 | ..vvonvrnee 2,118,040 | .ooovvvernees 2,000,000 | ..oovrernene 1,365,127 | covoovvrvcrierieens (V1 IO 17,955 | oo (V1 0] .n8.200] ... 13.463 | MN..... | covvrirneen 27,333 07/23/2009 | 11/01/2026
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908906 AC 4| UNIONBANCAL CORP........ocovvirrerrrimrinerierieseiesisenesenssessesseesniens ..2,297,353 06/12/2012 | 06/18/2022
90919@ AA 7|UNIPAC VI SENIOR SECURED NOTES . . 2,461,319 08/20/2007 | 05/31/2020
91155@ AA 8 |ARMY LODGING FUND SENIOR SECURED NOTES.........cccconvvrvverne [ worenes . . ..2,699,201 | ...... 109.572 .............2,957,574 | .............2,699,201 | ....cceoouues 2,699,201 09/23/2010 | 09/23/2030
91169# AA 0| UNITED STATES COLD STORAGE INC.......ccocoomrimrerriseiinniiserienes | cevene I [FRRTURPIY Bvo ...2,000,000 | ...... 110.000 .... 2,000,000 02/21/2008 | 02/21/2018
913017 BH 1|UNITED TECHNOLOGIES CORP..... ..1,769,963 05/27/2009 | 05/01/2015
913017 BV 0|UNITED TECHNOLOGIES CORP..... .989,344 o . 0. 3. . . . 05/24/2012 | 06/01/2022
913017 BV 0|UNITED TECHNOLOGIES CORP..... ceevrereneensninenees | veeeee | oo | eerorerenne | WTFE | 09,992 | 10000 98.214 | 9,821 | 10,000 | s 9,993 | 0 [T [ . 09 [IDu [ 26 | e 05/24/2012 | 06/01/2022
913026 AT 7 |UNITED TELEPHONE FLORIDA SERIES HH 1ST. 2,127,826 0f.. (8,864) 0 | oorvnrrenireinsn0 | 8375 [ 7326 [ | 76,193 | oo 165,239 | 04/24/2003 | 01/15/2025
91324P BC 5|UNITEDHEALTH GROUP INC............ 5,982,970 | .o (V1 IR 3797 | o 0 46,000 | .... 360,000 | 02/22/2008 | 11/15/2017
918204 AV 0|VF CORP......cccovmrimriirineirinrinnrins 0 [ orrrerineireenn28 | vvriniiiieiinenn0 | i | 00000003500 ... 3.507 |MSc | e 5,833 | e 17,500 | 08/17/2011 | 09/01/2021
92240@ AL 9|VECTREN CAPITAL CORP........cccocuvnnee ..3,000,000 135,900 | 12/15/2010 | 12/15/2025
92276M 20 4 |VENTAS REALTY LP...coovivirviriririreiirinns 1,000,000 | ... 02/28/2013 | 03/15/2043
925524 BB 5|VIACOM INC.......cooovmirimrrrcriririrerieinns . 12,996,732 | v 0 | e 1,266 | s 0 01/25/2007 | 04/30/2016
92553P AD 4 [VIACOM INC......coovrvirirrricririeierineins 997,830 0 0 |0 | 00005625 | ... 5653 [MS. | 16,563 | e 56,250 | 08/20/2009 | 09/15/2019
92553P AL 6 [VIACOM INC.......ocorvveiercrinirienrrenireenns . . . 490,315 0 0 7,750 | . 22,500 | 02/23/2012| 02/27/2042
92928Q AA 6 [WEAFINANCE LLC 144A.......coiiiirniencernsseessessssenssienns | ervees . .| IFE] ... ...1,984,400 . ,324,960 ....2,000,000 | ... 21,991,946 | 0 | e 1,553 | ) 0 om0 | 7125 [ 7236 [ AL | e 30,083 | oo 142,500 | 04/09/2008 | 04/15/2018
94403* AY 2 |WAWA INC SENIOR UNSECURED NOTES.........coccommurmerermerierirnrenns [ woreees I [ 2|22 | 635,000 | ......105.495| ................ 669,893 635,000 | ....... 635,000 (VI OO 1 ) ISP (V1 . 870 [MN..ooe | o 5,902 | .o 37,275 | 05/04/2005 | 05/04/2016
94874R AY 2| WEINGARTEN REALTY MTN SERIES A........ooovvviierniiensisernsinenns [ eveee . 5,748,729 0. (26,864) 0 | orverrneireeensn0 | e 6.640 | 105577 [MSe | e 102,643 | ..ccovvnees 348,600 | 06/09/2003 | 07/15/2026
94973V AM 9 [WELLPOINT INC....cvorriremrenerieeiesisseessesssesiesseesssesssssssessesssnenss. | woveees . . . s 1,019,945 0].. (5,143) 0 2,611 |. 58,750 | 08/27/2009 | 06/15/2017
958587 BH 9|WESTERN MASS ELECTRIC CO AFE| 498,230 | .....106.490 | ................532,450 | ................500,000 | ...oocvrririnens 498,800 0f.. 162 0 8,500 | . 25,500 | 03/03/2010 | 03/01/2020
960402 AS 4|CBS CORP WESTINGHOUSE ELEC CORP.........cccovmevmevermeenneiners | wevivee oo [ eervvrnves [ w2FE | viiiiiiii0.90,306 | ... 117,575 | ...ceovvve..88,181 | . 75,000 | e 84,961 (V1 I (TA1) | covrerered 0 .1,969 5,906 | 11/30/2004 | 09/01/2023
961548 AQ 7 [WESTVACO CORP DEBENTURES..........cocovvrvvrmennrrnnnerernnissernninns | evvnnes | oo [eoreiieni2 [ W2FE | o 41,527 | ... 104,453 | ..................38,648 | ...................37,000 | ...... 39,781 (V] I (156) [ ovvovererrrieereninns 0 11/30/2004 | 03/15/2027
962166 BR 4|WEYERHAEUSER CO DEBENTURES.........cccoouvvrmermnnenernnnincrvenins | vevinee | oo | vevvirinens [ 2FE | ...c......6,395,400 | ......123.567 | ..............7,414,020 | ..............6,000,000 | .............. 6,325,535 0].. (8,811) 0 01/02/2003 | 03/15/2032
969133 AK 3 [WEYERHAEUSER CO DEBENTURES.........cccocovermrvermnnerinnnererneens | wvvnnee | oo [eovervvnion [ 2FE | 88,154 | ... 118.989 | .....vvv.n.89,242 | ..o 75,000 | e 84,634 (V] I (493) [ covvrererreieiins 0 11/30/2004 | 07/01/2026
96950F AJ 3| WILLIAMS PARTNERLP............... v 1,843,100 | ..............2,000,000 | ..o 2,006,378 | ..oceorrrrerierinnn (V1 I (X 0 08/10/2012 | 08/15/2022
970648 AB 7 |WILLIS GROUP.........ccocviiverinnrrerisrinniinniseniesisenisnessisessssessenins | veveee | oo [ everniivens [ W 2FE | cii00000..2,012,808 | ... 106.492 | ..oovvvenee e 2,002,459 0].. (1,492) 0 ...112,500 | 06/29/2005 | 07/15/2015
98310W AB 4| WYNDHAM WORLDWIDE............cccoomevirerniserrnnenersneessnesenssssinenins | eennee | oo | eevnrrinens [ w2FE | i 4,716,022 | ... 109.956 | ...ooonvrne 5,222,910 | coovvrerens 4,750,000 | ..oovrernvne AT3TAT5 | e (V1 IO 3817 | e (V1 06/19/2007 | 12/01/2016
984121 BP 7| XEROX CORPORATION........cccoimrviirirrinmrinnireninenienisnissnsissssens | vevvee | oo | everniivens [ W 2FE | 110000000...2,020,000 | ... 110613 .............2,212,260 | ..............2,000,000 | .......c...... 2,005,949 01/25/2007 | 03/15/2016
G3424# AD 3| GAS PLC......oveeereeiseirseriinnriesiesiseessssissssssssssssensssesssssssssesssnnsns | sennne | oo [ ervvsnrinens [eenei2 | cvrnrennnnnn3,000,000 | oo 110.000 .... 3,000,000 07/15/2008 | 07/15/2018
008474 A@ 7 |AGNICO-EAGLE MINES LIMITED v | e [A L [ 02 | 00000.2,000,000 | e 110.000{ ..............2,200,000 | ..............2,000,000 | .............. 2,000,000 04/07/2010 | 04/07/2020
064149 C8 8|BANK OF NOVA SCOTIA............ ceevnereseeensenssinennne | eonnees | A oo | WIFE | 1,030,540 | ... 107.643 ] .... 06/09/2011 | 01/13/2021
067901 AL 2 [BARRICK GOLD CORP.........cocvvurmrieiirieierisieisesisissnienns Covee |Al v [ W 2FE | i 489,725 | e 89.874 06/14/2012 | 04/01/2022
067901 AL 2|BARRICK GOLD CORP........cocoovurrmrimrirnerrseirserinnesenseneseessssssssssnenes | vevenne | A ] oo [ n2FE | i 509,714 | oo 89.874 06/14/2012 | 04/01/2022
09784Y A* 9 |BONAVISTA ENERGY CORPORATION........ccocvmmrvmmrirmrenresnineiennns | woveeee | A covivriine | o2 | 1,000,000 | ..o 98.340 10/25/2011 | 10/25/2021
09784Y B* 8|BONAVISTA ENERGY CORPORATION SERIES B..........cocoomvrermrrnnnes [ s Al [ 2| e 1,500,000 | ... 101.305 1,500,000 . 10/04/2011 | 11/02/2020
13643E AG 0| CANADIAN OIL SANDS LTD 144A.........cccovvvcvmrimerimmrrnerivinrseineninens | cvven [ Ao 1] L2FE | ...........3,035,950 | ........ 97.936 .... ceeverenes 3,030,662 | ..oovvvvrriverenn0 [ eeiieirnend(3,200) [ e |0 | 4500 i 4346 [ AO. | 33,750 | e 135,000 | 04/24/2012 | 04/01/2022
13645R AH 7 [ CANADIAN PACIFIC RR CO.....ccoovvvrerireirnreinniserisnsinensnssisseesansinnnees | coeree | A s | L2FE | v 1,008,260 | ... 115.958 | oo 1,159,580 | ..............1,000,000 | ......coo..... 1,004,248 65,000 | 05/15/2008 | 05/15/2018
20825U AC 8| CONOCO FUNDING CO GUAR CONOCOPHILLIPS.........ccccoouvvmernns [ covvee [A ] v | WAFE | 17,122,910 | e 129.012] ... .19,190,535 ....16,671,028 v 1,078,438 | 12/19/2002 | 10/15/2031
22576C A@ O|CRESCENT POINT ENERGY CORP veee | e [A i [ 2 | eie0221,000,000 | .o 110.000 .... 1,000,000 | .oovvvreerrmrrnen0 [0 | 0 [0 [ 5480 | ... 5480 [ MS.c | i 14,766 | e 54,800 | 03/24/2010 | 03/24/2017
22576C C* 0|CRESCENT POINT ENERGY CORP SERIES H.......cccoovvvenrveirincinnns [ s ...3,000,000 | ...... 108457 .............3,253,710 | ..............3,000,000 | .......c.o.... 3,000,000 veerener 153,900 | 04/14/2011 | 04/14/2021
22576C D@ 7 |CRESCENT POINT ENERGY CORP SENIOR NOTES.......c.ccoeumerereres [ s ...1,000,000 | ........ 98.819] ... 1,000,000 | ... w0 [0 [ 4,000 .. 4,000 [MNGcc [ 4,333 | 40,000 | 05/22/2012 | 05/22/2022
29357# AC 8| ENSIGN US FINANCIAL LP......cooiririiriinineieninerieniieneseesesinnns | crvene Al | e Y2 I 3,000,000 | ...... 106.234 | ......ccoouce 3,187,020 | ...cccvevnee. 3,000,000 | .ooovvvenecs 3,000,000 | ...ovorverriierinnn (V1 [V N 0 |0 | e 4540 | o 4542 [MNL | i 11,728 | 136,200 | 02/22/2012 | 02/22/2022
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30217V AC 1|EXPRESSPIPELINELPLP 144A.... .2FE 1,246,800 1,246,800 | .............1,246,800 | ...coooovvrinriienn0 | o0 | 0 0 [ 7.390 | 7390 | D | e 256 92,139 | 02/06/1998 | 12/31/2017
448055 AB 9|HUSKY ENERGY INC... L2FE]| .. ....7,802,350 8,000,000 | cooereerrn 7,872,183 | o0 | 18,024 | 0 |0 | 8150 | 8493 | UD | 21,867 12/18/2008 | 06/15/2019
707064 AA 9| PENGROWTH CORPORATION ....4,000,000 112.068 .109,361 07/26/2007 | 07/26/2017
707886 B# 3|PENN WEST PETROLEUM LTD.... 2,000,000 10.000| . 05/29/2008 | 05/29/2018
707886 B@ 5|PENN WEST PETROLEUM LTD.... ....1,000,000 110.000 05/29/2008 | 05/29/2016
72605X AG 0 |PLACER DOME INC ....2,589,225 104.212 02/20/2002 | 01/26/2021
77509N AF 0| ROGERS COMMUNICATIONS.. 4,960,203 30.250 | . 06/28/2002 | 05/01/2032
86722T AA 0|SUNCOR ENERGY INC 08/21/2008 | 06/01/2018
87425E AG 8| TALISMAN ENERGY INC... 08/28/2009 | 05/15/2015
87425E AH 6 | TALISMAN ENERGY INC... . 04/13/2012 | 05/15/2035
87425E AM 5[ TALISMAN ENERGY INC......c.coconmirrmrrmerrinirsernnrrsernenerseesensennnnnes | Covene | A v 1L 2FE | i 493,464 | .......96.936 | ...coovvrnvnn 474,986 | ................490,000 | ..oouriunirnnen 492,925 06/21/2012 | 02/01/2021
87425E AM 5| TALISMAN ENERGY INC... 494374 | ......ee0in510,000 | o 513,045 06/21/2012 | 02/01/2021
878742 AY 1|TECKRESOURCES LTD... 834,563 | ...............900,750 | ....... 894,760 07/31/2012 | 02/01/2023
878742 AY 1|TECKRESOURCES LTD.....cccovvrvrmrrmmrineenneineisnsiesrsenisseessssssnsinsees | sovenne [ A ] i [L2FE | o0 24,089 | ....092.652 | oo 22,468 | ..o 24,250 | . 24,089 07/31/2012 | 02/01/2023
89153U AF 8| TOTAL CAPITAL CANADA LTD |.1FE| ... .391,700 . ..423,293 01/10/2013 | 07/15/2023
89153U AF 8| TOTAL CAPITAL CANADA LTD VAFE] . 532,120 | .. ...576,000 | ... ..575,040 01/10/2013 | 07/15/2023
89346D AC 1| TRANSALTA CORP......cocomirirerreneriserneriersneessenssenssesssssssensesseee | eevnees | A [ oveennens [ w2FE | i 2,011,680 112.046 | ........c.... 2,240,920 | ..ooovverneen 2,000,000 | .oovvrrneee 2,006,028 05/08/2008 | 05/15/2018
895945 B@ 1|TRICAN WELL SERVICE LTD SERIES G ....4,000,000 109.960 14,398,400 4,000,000 04/28/2011 | 04/28/2021
90388@ AB 7|ULTRARESOURCES INC 2] ....3,000,000 110.000 .3,300,000 | .. 3,000,000 | ... . 03/06/2008 | 03/01/2018
C0445# AM 8 ARC RESOURCES LTD SENIOR UNSEC NOTES SER........cccccoevvnns | covreee | A] v | v Y2 I 1,000,000 96.534 | ..o 965,340 | .....cccoouuee 1,000,000 | ..coooovrrenee 1,000,000 08/23/2012 | 08/23/2024
C4931* AU 7|KEYERA PARTNERSHIP SERIES P.........coevoveerrrinernerineeneniseenenns | wevenee [ A i [ 2 ....2,000,000 100.730 .2,014,600 2,000,000 ...2,000,000 ..10,819 11/20/2013 | 11/20/2025
007634 AA 6|AEGON FUNDING CORP... . . ...8,751,695 110.696 .9,685,900 | .. 8,750,000 | ... ...8,750,994 ..22,361 | .. 03,125 | 12/05/2005 | 12/15/2020
01959E AA 6 [ALLIED WORLD ASSURANCE.........cooomerirrererieenereserienieneseesenenns V2FE | 4,337,500 114.800 | ..ovvvnrrnee 4,592,000 | ..ooovvrvnnnn 4,000,000 | ..oovrernvene 4,111,897 | v [ eiieennd(38,721) [ 0 | 0 | e 7,500 | .coo...8.309 [ FAL | e 125,000 | vovvrernes 300,000 | 01/16/2007 | 08/01/2016
02343* AA 0[AMCOR FINANCE INC... ....1,000,000 110.000 .1,100,000 1,000,000 2,391 | .. 53,800 | 12/15/2009 | 12/15/2016
02343* AB 8|AMCOR FINANCE INC... . . ....2,000,000 110.000 .2,200,000 | .. 2,000,000 | ... 12,000,000 | .o [0 0 |0 [ 105690 [ 11005890 [ D | e 5,058 | .oovvirns 113,800 | 12/15/2009 | 12/15/2018
02364W AH 8| AMERICA MOVIL SA DE CV GUAR RADIOMOVIL D......cocovverervvvrnens | woveeee | F [ ovivviri [ VAFE | i 3,973,913 104.744 | .............. 4,189,760 | ..o 4,000,000 | ..cocvvrnnene 3,996,715 | oo [ 2,986 | a0 | 0 | 15750 | 5833 [ e | 106,056 | ............ 230,000 | 01/21/2005 | 01/15/2015
02364W AX 3| AMERICA MOVIL SADE CV....ccoovvvreriiereriseiserisesnessessssessesssesins ...992,420 108.812 .1,088,120 1,000,000 | ...coorverneene 994,839 | ...vvvvvrrerienns0 | v 749 | 0 [0 [ 5,000 oo 5104 | ADc. | i 10,417 | oo 50,000 | 08/31/2010 | 10/16/2019
034863 AD 2|ANGLO AMERICAN CAPITAL . ...502,678 100.544 ...502,720 | .. ...500,000 | ....... 501,925 5,810 22,250 | 09/21/2010| 09/27/2020
034863 AD 2| ANGLO AMERICAN CAPITAL.......cccosvemmrirserrmrernerrenersensnsniessssssnnnsns | vevenne | F | eevveiinen [ h2FE | e, 1,508,033 100.544 | ......ccoonc. 1,508,160 | ...ococvvnee 1,500,000 | ..coovvrennee 1,505,775 09/21/2010 | 09/27/2020
03938L AF 1 ....1,062,300 109.950 1,000,000 05/06/2010 | 06/01/2018
05070F A* 1| AUCKLAND INTERNATIONAL AIRPORT LIMITED S.......cccconevmmvernees [ eovvee | F v | s 1. ....4,000,000 104.855 . . 4,000,000 | ... . 02/15/2011 | 02/15/2021
05252A AM 3 | AUST & NZ BANKING GROUP 144A.. AFE | e 1,044,180 103.245| ......cooouce. 1,032,450 | ....cooveneee 1,000,000 | ..ccoovrrenee 1,011,001 09/10/2010 | 01/13/2015
05257TH AF 8 105.679 | ..cvvonrrrne 9,379,011 | covvvrens 8,875,000 | .coocovvrnees 8,871,377 470,375 | 09/22/2003 | 09/25/2015
054536 AA 5 . 123.094 92,321 75,000 | ...... 92,257 . ...6,450 | 11/30/2004 | 12/15/2030
054617 AA 5| AXIS CAPITAL HOLDINGS........ccocvriererinisnieseeeiersnssssessssssnssnsnns | oerene | R vevveienies | WAFE | i 3,999,785 104.218 | oo 4,168,720 | ..ovvonenns 4,000,000 | ..oovvernvne 3,999,992 | .ovvvvrirrineenn [ o8 0 |0 | 5750 [ 1 5750 [UD i | e 19,167 | 230,000 | 11/12/2004 | 12/01/2014
05530H A@ 9|BBA AVIATION PLC SERIES B ....2,000,000 109.244 .2,184,880 2,000,000 05/18/2011 | 05/18/2021
05530Q AF 7 [BRITISH AMER TOBACCO INTL FIN 144A.......c.cooviviireinrircinins . . ....2,989,040 95.190 .2,855,700 | .. 3,000,000 07/06/2012 | 06/07/2022
055451 AR 9 |BHP FINANCE USA BHP BILLITON FIN USA LTD. AFE] v 1,975,590 89.562 | ...oovvvene 1,791,240 | ..ooenee 2,000,000 02/22/2012 | 02/24/2042
05565Q BL 1|BP CAPITAL MARKETS PLC 3,937,800 101.135 4,045,400 4,000,000 06/05/2009 | 05/08/2014
05565Q CD 8 |BP CAPITAL MARKETS PLC . ...889,080 91.383 ...913,830 | .. 1,000,000 | ....... 891,859 09/12/2013 | 05/10/2023
05607M AA 5| BAA FUNDING LTD 144A........oooiirerineinneiineiseiissisessessssesssecssninns AFE| o 5,079,100 104.310 | .ovvorrrne 5,215,500 | coooovrerncs 5,000,000 | .cooovrvrnnes 5,066,960 02/22/2012 | 07/15/2021
06849U AC 9|BARRICK AUSTRALIA FINANCE.. V2FE 990,426 101.273 | oo 1,012,730 | oo 1,000,000 | ...coorvvernnne 993,677 12/30/2009 | 01/15/2020
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111013 AG 3|BRITITSH SKY BROADCASTING 144A. 2,500,000 2,505,044 (1,048) 02/08/2008 | 02/15/2018
12622N AB 8| CNPC HK OVERSEAS CAPITAL 144A.. 4,000,000 | oo 3,934,547 | 0 [ 04/21/2011 | 04/28/2021
146230 AD 9| CARTER HOLT HARVEY LTD DEBENTURES..........ccocvmirvmerirerircnns 2,875,000 Mo 11/13/2003 | 04/15/2015
15639K AA 0| CENTRICA PLC 144A ) 10/30/2013 | 10/16/2023
15639K AA 0| CENTRICA PLC 144A (] ... 10/30/2013 | 10/16/2023
191241 AD 0|COCA-COLA FEMSA SAB CV . ) 07/06/2011 | 02/15/2020
202712 AG 0| COMMONWEALTH BANK OF AUSTRALIA 144A SUB........c.ccocoeruvrnee | vevenee | R| oo [ AFE | 069,234 | .....105.066 | ..o 78,800 | evvviineeene 75,000 | i 72,626 | oo | eviviiicnenn89 [0 | 0 | 4650 | ..0..5.460 [ D | o, 11/30/2004 | 06/15/2018
21685W BT 3| RABOBANK NEDERLAND v | v | F | e [ LFE ] 10000002.2,990,160 | ......105.832] .............3,174,960 | ..............3,000,000 | ..............2,992,670 | coovvorvrvcrinnencc | o868 | 0 |0 | 500 | 4541 [ e | 63,750 | .......c.... 135,000 | 03/03/2011| 01/11/2021
22303Q AN 0 [COVIDIEN INTERNATIONAL FINANCE..........cccccoouvivivmniveiviininnens | Cuvee | F | il 1 LAFE | . 986,951 | ... 96.361 | .................9563,974 | .......990,000 | .o 987,380 | o0 | eiiiieeenn265 | ciiciennn0 [0 | 00000.3.200 | .03.236 [ D | e 1,408 | ..o 31,680 | 05/22/2012 | 06/15/2022
22303Q AN 0[COVIDIEN INTERNATIONAL FINANCE.... v e [F Lol T LAFE | 009,969 | 100096367 | v 9,836 | 10,000 | 8,974 | i [ i3 [ 05/22/2012 | 06/15/2022
23380Y AA 5(DAI-ICHI MUTUAL LIFE INSURANCE 144A SUB........cccccoomivirmrirnennns 0 | e (80) | o0 | e 11/30/2004 | 03/17/2014
23636T AA 8|DANONE 144A...........cccooeue. 0 05/30/2012 | 06/15/2022
25156P AR 4 [DEUTSCHE TELEKOM INTL FINANCE 144A........c.oovvmivinerrerrnnriens 4,000,000 0 02/29/2012 | 03/06/2042
25245B AB 3 |DIAGEO INVESTMENT CORP 1,000,000 0 | o286 | 0 | 05/09/2012 | 05/11/2022
26824K AA 2 |EADS FINANCE B.V. 144A............... 11,820,880 2,000,000 . 0 04/09/2013 | 04/17/2023
268317 AD 6|ELECTRICITE DE FRANCE 144A .3,213,900 | .. 3,000,000 | ... ...3,057,327 0 07/09/2010 | 01/27/2020
26835P AC 4 |EDP FINANCE BV........ccovvvmvrirrirnnee 2,431,663 | ...oovvernen 2,475,000 | .cooovvrenee 2,414,948 | o0 [ 8700 | 0 | 03/02/2010 | 10/01/2019
26835P AC 4 |EDP FINANCE BV 25,000 | ...... 24,393 | o0 | 03/02/2010 | 10/01/2019
292688 AE 1 [ENEL FINANCE INTL SA 144A........cocoonvimirnneinervnnrinerreeernsesssenserins | coneee | F | oo | L2FE | .c.e..3,982,400 | ......107.256 | ..............4,290,240 | .............. 4,000,000 | ..ovrernvene 3,988,779 | v . 09/30/2009 | 10/07/2019
302154 AX 7|EXPORT-IMPORT BANK OF KOREA. 3,063,990 | ..oocvernces 3,000,000 | ...covvenene 2,993,967 | .oveovvrvirineeen [ 723 [0 | 0 [ 4000 | e 4033 [ | 50,667 | ..covverens 120,000 | 10/14/2010| 01/29/2021
368266 AF 9|GAZ CAPITAL 144A......... 4,295,000 4,000,000 4,004,943 | ..o 82,460 | .... 260,400 | 03/02/2007 | 03/07/2022
377372 AH 0| GLAXOSMITHKLINE CAPITAL INC......coovvirrrirnireieririseresieissnienns ...926,150 | .. 1,000,000 | ... 990,615 | cooovvivircennd0 | 895 | 0 |0 | 002,800 | 2917 [ MSL | 8,011 | oo 14,000 | 03/13/2013 | 03/18/2023
377373 AD 7|GLAXOSMITHKLINE CAPITAL 2,850,270 | covovcvernes 3,000,000 | .ooovveneee 2,987,635 | ..o 12,587 85,500 | 05/03/2012 | 05/08/2022
37930E AA 4 |GLITNIR BANK HF......oooivviriiiciecicinnins . ....630,000 3,000,000 | ....... 300,000 0 | 07/28/2006 | 12/31/2013
423012 A@ 2|HEINEKEN NV SENIOR NOTES [SSSTURURPOURRTRRPIURTPOROON IVUPVRORS | N IUSPPORPIORY BV 2 ,300,000 | .. 3,000,000 | .ooovrenees 3,000,000 | .overrvrerrrnerenn0 [0 [0 |0 [ 6,340 | oo 8340 [ FAL | 71,853 | oo 190,200 | 08/15/2008 | 08/15/2018
448414 AC 6 [HUTCHISON WHAMPOA FIN 144A..........ccovvvirirnrreiininns AFE 11,719,400 | .ovvevnnes 10,000,000 | ..cvoveeee 10,074,767 | .ooovvvervvrineennd | e s(17,701) [ 0 |0 | e 7450 | 7209 [ FAL | e, 310,417 | ..., 745,000 | 06/12/2002 | 08/01/2017
45074G AB 6 |IBERDROLA FIN IRELAND 144A .3,684,730 3,500,000 3,487,631 09/02/2010 | 09/11/2019
48268E AB 1|KT CORP 144A.........cccoeone. . ...522,375 | .. ..500,000 | ... 498,196 | ... 07/11/2005 | 07/15/2015
49245P AA 4| KERRY GROUP FIN SERVICES 144A........cccoovimmirnerineinseiseinneins .2FE 1,786,920 | .....cccoonee 2,000,000 | ..oovrernene 1,856,210 [ .oooorvvncrrrerirnns 08/07/2013 | 04/09/2023
500631 AS 5|KOREAELECTRIC POWER CO 144A | IFE| . 11,821,094 04/19/2004 | 04/23/2034
50064Y AC 7 |KOREAHYDRO & NUCLEAR POWER 144A .|..1FE| ... 1,044,730 | .. . 980,787 | oo 07/06/2011 | 07/13/2021
50066A AA 1 |KOREA GAS CORP 144A AFE 2,047,020 | ..ocoovennee. 2,000,000 | ..coovernnne 1,993,433 811 (V1 13,931 85,000 | 10/26/2010 | 11/02/2020
505861 AB 0|LAFARGE SA.........ccccoounee. .2,206,460 2,000,000 ...1,997,376 922 0 07/13/2006 | 07/15/2016
52605# AC 0|LEND LEASE CAPITAL INC SERIES C......ccovvvvvreerririrerieeienireinns .2,214,066 | .. 2,000,000 | ... 12,000,000 | .oovvrnirieniennn0 [, [V TN 0 10/12/2005 | 10/12/2017
55608) AA 6 MACQUARIE GROUP LTD 144A........coooimiieineirinniseisesiseesesineens 2,069,740 | ..oovvvenneen 2,000,000 | ..oovrernenne 2,003,569 (5,817) 0 | overvmrrnerineennn0 | 107300 | ..oc.6.982 [ FALL | i 60,833 | .cooonvee. 146,000 | 07/31/2009 | 08/01/2014
55608) AB 4 |MACQUARIE GROUP LTD 144A 11,185,460 390 0 | ovvvnrinerirecnn | e 7625 [ 1 7688 [ FAL | e 29,229 | oo 76,250 | 08/06/2009 | 08/13/2019
59146Q A# 0|METCASH TRADING LIMITED SERIES C .2,055,884 | ..............2,000,000 | ...c..ce.0.e.2,000,000 | cooviririrriinnenn0 | i (1 T 0 31,049 99,800 | 09/09/2011| 09/11/2023
59934# AA 1| MILESTONE AVIATION HOLDCO NO 8 SERIES A-........cocvvervrcrinnns 2,057,240 | .oovvvernee. 2,000,000 | ..ccccc0ne2,000,000 | .ovorrinirrinrnc0 [ oo, [V TN 0 | om0 | e 4490 | e 4490 [UD i | o 2,993 | o 0 | 12/19/2013 | 12/19/2020
59934# AD 5|MILESTONE AVIATION HOLDCO NO 8 SERIES A-.......oovvvevercirnens .3,352,365 3,000,000 | ...ooereerrr. 3,000,000 | coooioncrierirneennc0 | (1 TN 0 | overvmrrnernenenne0 | eien6.120 [ 108120 [ID e | e [ VI RN 0 | 12/19/2013 | 12/19/2023
65504L AC 1|NOBLE HOLDING INTLLTD . ..123,699 | .. LA7,000 | e 116,772 | 0 | 29 0 2,389 5,733 | 07/21/2010 | 08/01/2020
65504L AC 1|NOBLE HOLDING INTLLTD V2FE | 381,947 [ 105726 404,931 | oo 383,000 | ..ovvverrirnns 382,254 | ..ovvvvrirrirnen0 | s 94 0 | overvmernerinenens0 | 4900 | oo 4935 [ FAL | i 7819 | v 18,767 | 07/21/2010 | 08/01/2020
65504L AJ 6|NOBLE HOLDING INTLLTD L2FE| 1,026,967 | ........97.225] ..l 962,528 | ...covverirns 990,000 | ...ooovrvenee 1,022,445 (3,364) 0 |0 | 100003950 | ... 3487 [MSe | 11,515 | oo 39,105 | 08/20/2012| 03/15/2022
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65504L AJ 6|NOBLE HOLDING INTLLTD. 10,328 08/20/2012 | 03/15/2022
65535H AA 7|NOMURAHOLDINGS INC................ ceevnerennennssensesens | veeeeee | F | eevovsecnn | W2FE | 1,008,130 | ......104.664 | .............1,046,640 | ..............1,000,000 | ...........c.. 1,002,079 02/26/2010 | 03/04/2015
68210* AC 7 |OMEGA LEASING LLC GUARANTOR ROLLS ROYCE 364,387 364,387 07/12/2009 | 07/12/2016
68278# AB 4| ONESTEEL US INVESTMENTS........ccovinrrrmrineineneesnniserisennennnnees | eovneen | B ovrieeiins | oo 3 ...3,000,000 07/09/2008 | 07/09/2018
705010 AB 2|PEARSON DOLLAR FINANCE PLC 144A.. 04/29/2008 | 05/06/2018
705011 AA  2|PEARSON FUNDING FOUR PLC 144A. ..2,991,135 05/01/2012 | 05/08/2022
71645W AP 6| PETROBRAS INTERNATIONAL FIN CO.... 2,500,026 10/26/2009 | 01/20/2020
71645W AR 2| PETROBRAS INTERNATIONAL FIN CO.....oovvuvrrvrireirerireiieinins ..2,088,485 02/06/2012 | 01/27/2021
71654Q AW 2 |PETROLEOS MEXICANOS........... 10/01/2010 | 03/05/2020
71654Q BH 4 |PETROLEOS MEXICANOS........... 1,996,268 | ....coooovcvvvriee0 | v 175 | a0 [0 [ 4875 ] 4899 | U | s 08/29/2013 | 01/18/2024
731011 AR 3|REPUBLIC OF POLAND... .1,622,755 07/22/2009 | 07/15/2019
73931@ AE 9|POWERCOR AUSTRALIALLC SERIES C 5,000,000 06/02/2011 | 06/03/2020
75625Q AB 5 |RECKITT BENCKISER TRSY SRV PLC 144A.........ccccovovvvvrnrercncnne | vevvee | F | il T LAFE | 493,725 | ... 98141 | ... 490,705 | ................500,000 | ..o 493,869 | o0 | e 144 | 0 [0 | 0000030625 | o BTTT [ MSL | 4,934 09/16/2013 | 09/21/2023
759470 A# 4 |RELIANCE INDUSTRIES LIMITED 22,000,000 | .o [0 0 |0 [ i 6.240 .. 6.240 [ MS.. ...124,800 | 03/26/2007 | 03/26/2017
759470 A* 8|RELIANCE INDUSTRIES LIMITED. 4,000,000 | ..cooorvenriiinenn0 [0 [0 |0 6510 . 8.510 [ MS. 260,400 | 09/18/2006 | 09/18/2016
761655 B* 9|REXAM PLC SENIOR NOTES SERIES C.. 3,000,000 | ..oovvricnricneiennd [0 0 |0 | 104300 | i 4.300 [ UD i [ e 4,658 | 129,000 | 12/18/2012 | 12/18/2024
780097 AY 7|ROYAL BANK OF SCOTLAND GRP PLC........cccconuvermerermrrmerrererneernens | Coveee [ F e [ W3FE | s 720,050 | ......102.261 | ..........c..... 736,279 | ... 720,000 | cooiornvrneens 720,050 | ..ooovvevvevereenns0 | e | 0 [0 | e 601001 ........6.099 | ID....... 06/10/2013 | 06/10/2023
780097 AY 7|ROYAL BANK OF SCOTLAND GRP PLC.......ccovuriieimiirerriirirnniennns ...2,280,160 12,280,160 | .o [0 0 |0 [ 6,100 6,099 [ UD. 06/10/2013 | 06/10/2023
78413H AA  T|SESSA144A.......ooovivviiierrcricens 985,228 | ........93.565] .................926,294 | ................990,000 | ...coorerrs0nn985,527 | o0 | 299 | 0 [0 | ene.3.600 .........3.658 | AO....... 03/26/2013 | 04/04/2023
78413H AA T SES SAT44A.......cooiivriviicrscinsrisnicssneriessessssissssessssssenene | v | F [ [ W2FE | 009,952 [ 11000093565 | e 9,357 [ 010,000 [ 9,955 | 0 [ i3 | e [0 [ 1003600 ... .3.658 | AO....... 03/26/2013 | 04/04/2023
78440P AC 2 [SKTELECOM 144A.........coconvvvmiriririrncnnns . 23,971,680 | .ovvvrcrivrrnnn0 [ 1,248 | 0 [0 [ 6625 . 8705 [ U 07/17/2007 | 07/20/2027
78467K A# 4 [SSE PLC SENIOR NOTES.......ccccosiimmrirmrinerneinnesssissssssnssssnssnssennss | senvee | F | eevivevcnans [ | eii000000..2,000,000 | ......103.002] .............. 2,060,040 | ...ccoonnee. 2,000,000 | ..cocvernnne 2,000,000 | ..ooovrrcvrriveen0 [0 [0 |0 38901 ...o....3.890 | AO....... 04/16/2012 | 04/16/2022
78467K B* 7 |SSE PLC SENIOR NOTES.......ccosvrvemrireinereisnsseesesssssssesssssssssnssessenes | sevens | F | evvereveiens [ oo | eviiinnn4,000,000 | ......101.489 | ..............4,059,560 | ..............4,000,000 | .............. 4,000,000 | .ooevvrerrrrerienn0 [0 [0 |0 | 4010 .oo..4.010 [ AO...... 04/16/2012 | 04/16/2024
789547 AD 8| WESTPAC BANKING CORP 144A...........ccocoovvivervnniverrnrinnnnsninenns | veveeee | R| v [ LFE | 7,983,120 | ......104.773 | ..............8,381,840 | ..............8,000,000 | .............. 7,996,767 | ..ovvovvvcvrivecenn0 [ i 1,684 | a0 |0 | 105300 ..oo....5.324 | AO...... 10/08/2003 | 10/15/2015
80105N AG 0| SANOFI-AVENTIS......ccovvreerinerieriseercrisennerienisssessensssssssessssssenssens | eovsens | F [overireens | WIFE | iniecnn.5,969,940 | ......105.101 | ..............6,306,060 | ..............6,000,000 | .......c.o.... 5,977,336 | .ovevvvrverveenn0 | i ,612 | 0 |0 | 4,000 .........4.060 | MS...... 06/10/2011 | 03/29/2021
806854 AB 1 [SCHLUMBERGER INVESTMENT 144A........c.ccocvvrviniinrinriininenns . e 4,072,034 | ..o [ (8,488) | 0 0 | 033001 .00 3.028 | MS...... 03/30/2012 | 09/14/2021
822582 AX 0|SHELL INTERNATIONAL FINANCE.........cccoomvrerremrreenrverienrsseresnns | evveene | F | eveerreens | WAFE | cirii000000.997,900 | ... 97,312 v 973,120 | oo 1,000,000 | ...coorverneene 997,969 | ...ovvvvrirrereenns0 | B9 | 0 [0 | . 3.400 o 3425 | FALLLL 08/07/2013 | 08/12/2023
82929R AC 0| SING TELECOMMUNICATIONS 144A. 12,712,800 | ............10,000,000 | .............. 9,932,829 | .o [ i 1750 | 0 | 0 | e 7375 7443 | UD. 06/07/2002 | 12/01/2031
833636 AC 7[SOC QUIMICA'Y MINERA DE CHILE 144A... 4,996,432 | ..o [l T3 0 | il | 80125 6,159 | AO....... 03/30/2006 | 04/15/2016
83363R AA 5|SOCIEDAD CONC AUTOPISTA CENTRA 144A SENI ..5,527,948 | .............5,757,500 | ...ccoouueen. 5,757,500 | ..vvevvrvvrrcveen0 [0 [0 |0 | 8223 ..0..6.223 | UD... 12/17/2003 | 12/15/2026
83368R AA 0|SOCIETE GENERALE 144A........... rernennn 3,294,180 2,999,747 | coovvvvevrrineeenn0 |30 | 0 |0 | 5200 ...o.....5.201 | AO....... 04/12/2011 | 04/15/2021
83545 AB 4 |SONIC HEALTHCARE INVESTMENTS SERIES B........cocovevemrvverrene | vvieee | F | e el 2| .. 1,000,000 | ......109.579 ... 1,095,790 | ..ooovvrenene 1,000,000 | ..ccoovrrenee 1,000,000 | .ooovrveriniirenn0 [0 | i 0 5730l 5730 | 01/12/2010 | 01/12/2020
853250 AA  6|STANDARD CHARTERED BANK 144A..........ccccovevmmrnmnrnerrnnnseennnns | wevnee | F v [ WIFE | 93,142 | ... 127.058 | ..................95,204 | .................. 75,000 | ...... 89,790 | .oovvvervverreneen0 [ oo (485) [ o0 |0 [ 8,000 ........6.140 [ MN...... 11/30/2004 | 05/30/2031
85771P AN 2 [STATOIL ASA cevvnernnnennsesnnnenensesnnnnnen | e | R [ v [ W TFE ] ii00000.999,270 | ........99.118 | .................991,180 | ..............1,000,000 | ..covvririnece 999,270 | ..oovvvvrireieenns0 | v | 0 [0 | 13,7001 ol 3709 | MS.L 11/05/2013 | 03/01/2024
873152 AC 6| TXU AUSTRALIA HOLDINGS 144A SENIOR NOTES.........cccccomeemmernne | wovnee | R| cevvvvvves [ WTFE | iiiiiii...85,303 | ......108.623 | .......cce........81,467 | v, 75,000 | e 78,167 | ovvevvvvrcinecenn0 [ e (974) | 0 | 0 | 7250 | .........5.658 | JD...... 11/30/2004 | 12/01/2016
87927V AQ 1|TELECOM ITALIA CAPITAL JFE] ... 4,547,150 | ......105.204 ] ..............5,260,200 | ..............5,000,000 | .............. 4,892,503 | ...ooooovvriirieenn0 [ 56,342 | 0 | 0 5250 L6574 | AO.L 07/11/2006 | 10/01/2015
87938W AP 8| TELEFONICA EMISIONES SAU L2FE| ... .998,745 | ...106.401 | ..............1,064,010 | ..............1,000,000 | ....cccoonneen. 999,039 | .ovvvvrrrrereenns0 | i 108 | 0 [0 | 5462 .. 5AT8 | FALL.... 02/08/2011 | 02/16/2021
879403 AS 2| TELEFONOS DE MEXICO SA......... AWAFE| 2,975,527 | ......104.683 ] ..............3,140,490 | ..............3,000,000 | ......cc.o.... 2,996,558 | ..oovvvevrirerienn0 [ 3,038 [ 0 |0 | 5500 .ol 5612 [ U 08/23/2005 | 01/27/2015
87969N AC 9|TELSTRA CORP LTD 144A........ccccomvunnee LAFE] 4,475,987 | ovvevvevrrineeenn0 | i 2,884 | 0 |0 | 4,800 | ...o....4.883 | AO....... 04/08/2011 | 10/12/2021
880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A..........ccooomiviriniinnrinirirerienns . ..36,704 | ...................35,909 | ...... 35,927 | oo [ (16) | i |0 | 6,124 ... 6,028 [ MN.L...... 01/10/2005 | 11/15/2014
88166 AA 1 |TEVA PHARMACEUTICAL INDUSTRIES AFE] . ,948,550 | ..ocvvinne 3,000,000 | .coovrvrnnes 3,032,328 | .oovovveirrrneienn0 [ eeiieinend(3,520) [ o0 | 0 [ 1003650 [ 1. 3492 [MNL | 15,513 | 109,500 | 03/22/2012 | 11/10/2021
89152U AD 4|TOTAL CAPITAL SA.... AFE] 4,062,840 | .....108.762 | .............. 4,350,480 | ......cvo..nn 4,000,000 | ..ovvernvne 4,043,745 | ... | iiiieed(5,752) | 0 |0 | e 4450 | 4255 [ UD i | 3,461 | v 178,000 | 06/28/2010 | 06/24/2020
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89675* AN 7 |TRITON CONTAINER INVEST LLC SERIES A-1 Flon2] 2| oie.en3,000,000 | ... 110.000 ..3,000,000 182,100 | 04/30/2010 | 04/30/2020
90261X GD  8|UBS AG STAMFORD CT.....coorivmirrieeieesesiseesesisssssessessssessssenes | eneees Flo| AFE] 2,009,780 | ... 111425 ... 2,006,949 07/29/2010 | 08/04/2020
91020Q AB 3 [UNITED ENERGY DISTRIBUTION 144A.........ccccovmvnirneriienererinnns | ceves Rl | 2FE | i 76,029 | ... 104.466 | .........cc....... 78,350 | ....cccooe.ee..... 75,000 | ... 75,260 11/30/2004 | 04/15/2016
91311Q AE 5 [UNITED UTILITIES PLC......coovvirerrircerresieneirenseireeesissisenissiesnsnins | veveee | R| v | L2FE | ... 10,567,824 | ... 106.339 ... ..10,800,000 | .....coenee 10,697,669 11/30/2004 | 02/01/2019
91911T AM 5| VALE OVERSEAS LIMITED..........ccocvrerrmerrererneesnninersersneenenssseesnnnes | Cuveee | F [ v | W2FE | ....3,012,728 | ........97.813 ] ..............2,905,046 | .............. 2,970,000 | ..oovvernvene 3,006,458 03/29/2012 | 01/11/2022
91911T AM 5| VALE OVERSEAS LIMITED 30,000 | .... 30,368 03/29/2012 | 01/11/2022
92852T AE 2| VIVENDI SA 144A.......oovvmirrrirnninerrerineenenisssesesssesisssssensennnses | wovsees | F [ oo | W2FE | ciin.2,989,860 | ........97.553 ] .............2,926,590 | .............. 3,000,000 | .oovvvenece 2,991,284 04/03/2012 | 04/12/2022
92857W AE 0|VODAFONE GROUP PLC. cevvrernnnsensssiensssessssnsssensens | G | R v | WIFE 68,701 | 1110130 | e 81,772 | i 74,250 | e 71,942 11/30/2004 | 07/15/2018
92857W AE 0|VODAFONE GROUP PLC ceevrereneensnnnenesesesesssssesessens | o | R [ oo | W IFE [ 894 | 110130 | 826 [ e 750 [ e 721 11/30/2004 | 07/15/2018
928670 AB 4 [VOLKSWAGEN INTL FIN NV 144A 4,046,582 06/30/2011 | 08/12/2020
92979@ AC 6|WACKER CHEMICAL CORP SERIES C ..2,000,000 04/23/2013 | 04/23/2023
947075 AD 9 [WEATHERFORD INTL LTD....... 1,994,657 03/19/2008 | 03/15/2018
964152 AA 0| WHITE MOUNTAINS RE GROUP 144A ceevnerenennnsssnes | oneeee | F | vvieniine | W2FE | 1,994,300 | ......108.254 ] ..............2,165,080 | ..............2,000,000 | .............. 1,997,767 03/14/2007 | 03/20/2017
980888 AF 8 | WOOLWORTHS LIMITED 144A.........cooiveiriirieinniieiseiersisinnine 3,995,597 04/06/2011 | 04/12/2021
98372P AF  5(XL CAPITAL LTD SENIOR NOTES........cccoccvmvrrrmerrerrneeseniseeseesinenis | coeeee | R| vevrvinns | L2FE | v, 1,988,640 | ......102.879 | ..............2,057,580 | ..............2,000,000 | .............. 1,999,009 | .oovvrvvvrernrernen0 [ v, 1,354 | oo 0 08/18/2004 | 09/15/2014
98372P AG 3| XL CAPITAL LTD SENIOR NOTES cevrnreensennisssnsinens | oveee | F oo | W2FE | i 1,581,975 | L 114.542 1,556,454 03/03/2005 | 11/15/2024
D5861# AA 7 |NUPLEX INDUSTRIES GMBH GTD SR NT SER A......cccovvvvvernverermennes [ eovven | F [ [ c0002 | 1iener1,000,000 | ... 110.000 | ..vvvnreneee 1,100,000 | ..coovvreneee 1,000,000 | ..ccovvrvnnee 1,000,000 07/30/2012 | 07/30/2019
D6574* AB 5| CLAAS KGAA MBH SENIOR UNSECURED NOTES..........cccovuvvuvenns | vorvne [ F | e [ 02 | eiis2.1,000,000 | ... 98.236 1,000,000 08/15/2012 | 08/15/2022
F5309# AC  1]|IPSOS.....coviiriieiriieiseriesinerienissesssssssressesssesssssssssssssssssnessnnne | eonnene | F [ oveeireens [ e | e 2,000,000 | e 106.834 | ..............2,136,688 | ..............2,000,000 | .......c...... 2,000,000 09/28/2010 | 09/28/2020
F6519# AG 6|NEOPOST SA SENIOR NOTES SERIES D........coovvevvrererermenvervnnicenns [ v [ F i [ e [ 100n221,000,000 | ... 104737 .............1,047,368 | ..............1,000,000 | .......c...... 1,000,000 06/20/2012 | 06/20/2022
G0646# AN 9|ASSOCIATED BRITISH FOODS revrneeneninsnssssnsnnennens | o | F [ [ e [ 00000002..2,000,000 | ... 110.000 \ ,000, s 2,000,000 03/29/2012 | 03/29/2024
G0754# AD 9|BABCOCK INTL GROUP PLC.......cccovvvermrnreririrerserscerenseirsnssnssnsnns | eoneeee | F [ [ 002 | 1ine..3,000,000 | ... 108.462 | .....cvvvee 3,253,860 | ..oocverneee 3,000,000 | ...covvenens 3,000,000 03/17/2011 | 03/17/2021
G1108# AE 8| THE BRITISH LAND COMPANY PLC.......cccconivemremmrrmerierirenenscnisnins | coveee Flon] e | i 3,000,000 | .....106.609 | ..............3,198,264 | ..............3,000,000 | .............. 3,000,000 ....139,050 | 09/01/2011| 09/01/2021
G1253* AD 7| BORD NAMONA.......oomiieriieininsiessissesiessssseeessssisessessssisnsensns | evenee Floin] 2 | viiiennn2,000,000 | ......103.451] .............2,069,020 | ..............2,000,000 | .............. 2,000,000 ....138,800 | 08/06/2009 | 08/06/2014
G1257* AE 1|BOREALIS FUNDING COMPANY LTD SERIES B........cccoosevvvrrrerirnes $.... Flo |2 | 2,000,000 | ........98.110 ..............1,962,200 | ..............2,000,000 | .............. 2,000,000 89,200 | 07/10/2012| 07/10/2022
G2163# AH 1| COOKSON PLC......coiiiiriiireirenieisissiersssiessessssessssesssssssensssessssenses | wnnene F . . s 2,002,375 12/16/2010 | 12/16/2020
G2615@ AB 0|DCC TREASURY IRELAND 2013 LMTD SERIES B......ccccvvverneervrines | cove [ OO IO Y I 3,000,000 | ........ 97.594 | ..........2,927,820 | oo 3,000,000 | .oovrvrnees 3,000,000 04/25/2013 | 04/25/2023
G2978# AJ 2|ELECTRICITY SUPPLY BOARD s | e F o] oo 2 ...2,500,000 | ...... 102.123 ] .... 2,500,000 ..2,500,000 06/25/2009 | 06/15/2014
G3157# AB 0|EUROPEAN METAL RECYCLING LMTD........cccoseuumrvmerrerirneerenmnseenes | ceveee F 818,182 | ...... 106.671] .... 818,182 12/17/2010 | 12/17/2022
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PIK........cccooomvvrerimriirnins | cvves F oo 6 360,471 | ........ 14.344] ..............360,471 | ..............2,513,102 | ....... 360,471 12/02/2011 | 12/02/2016
G3652@ AA 4| QUINN MANUFACTURING GROUP HOLD........cccosueererierrerineienirenes | e F 1,487,099 | ... 103.093 .... ,533,095 1,487,009 | e 1,487,099 127,192 | 12/02/2011 | 12/02/2016
G4622# AB 5|HOWARD DE WALDEN ESTATES LTD SENIOR NOTE........cccooovvcres | voniene Flon o L [ 4,000,000 | ...... 109.664 | .............. 4,386,544 | .............. 4,000,000 | ..oovvrnnne 4,000,000 209,200 | 08/25/2010 | 07/16/2025
G4939@ AA 7|IRISH FOOD PROCESSORS SENIOR GUARANTEED.. Flon2] 2 | 2,268,366 | ... 108.306 | .... 2,280,953 ....136,914 | 10/06/2006 | 12/22/2015
G4939@ AB 5|IRISH FOOD PROCESSORS SENIOR GUARANTEED.. Flo] 2 | oiiieenn2,000,000 | ... 108.557 | ..............2,171,140 | ..............2,000,000 | ......ccoo..c. 2,000,000 ...122,400 | 12/22/2005 | 12/22/2015
G6177# AA 1|INCHCAPE PLC e | eveene | F [ eoveeonen [ | i 1,671,429 | i 110.000 .... 1,571,429 ..93,343 | 05/23/2007 | 05/23/2017
G7866# AD 9|SAGE GROUP PLC SRNOTE........cocccommvvmrinerrmrrnerirerennnssnnsesnennes | vevivee | F [ ecvviive [ 002 | 01,000,000 | ..o 110.000 ... \ ,000, s 1,000,000 ..51,500 | 03/11/2010 | 03/11/2017
G9224* AE 4| UNITED DRUG FINANCE LIMITED SERIES B.........cccccovvvmerermeennennens | eovnen | F [ [ ce002 | 1ii00...1,000,000 | ... 106.635| ....ovvenee 1,066,350 | ..cooovevenee 1,000,000 | ..cooovvrennee 1,000,000 52,500 | 09/07/2010 | 09/07/2020
G9224* AF 1| UNITED DRUG FINANCE LIMITED SERIES A........ccocovevmmrvmervnvrnnns | covvene [ F [ [ 0002 | 1000020....3,000,000 | ... 97.193| ...c00eee.2,915,790 | .............3,000,000 | .....cceee 3,000,000 0 | 09/25/2013 | 09/25/2023
G9284# AY 3| VITOL FINANCE LTD SERIES K......cccovvveerenrrnerierencenseisenssninenns | vevvene | F e [ 00002 | 100000000....3,000,000 | ... 108.533 ] .... 3,000,000 172,200 | 07/28/2011 | 07/28/2021
K2162@ AA 4|DANISH CROWN A/S SENIOR NOTES SERIES A........covvveevvvvvvnees | St [ F [ [ 0002 | cie00022.1,000,000 | ... 103.612f .............1,036,122 | ..............1,000,000 | .......c...... 1,000,000 ..49,400 | 06/13/2012 | 06/13/2022
K2162@ AB 2|DANISH CROWN A/S SENIOR NOTES SERIES B.... ...1,000,000 | ...... 104.660 | ....oovvenee 1,000,000 ..50,900 | 06/13/2012 | 06/13/2024
K3752# AE 8| COPENHAGEN AIRPORTS A/S SENIOR UNSECURED.........cccourvens | covene F o] oo 2| s 2,000,000 | ...... 110.000 | ..covvvvenee 2,200,000 | ..oocverneee 2,000,000 | ..ovrernvne 2,000,000 | ..ovevrinriverenn0 | i [V N 0 120,000 | 06/29/2010 | 06/29/2020
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N1492@ AC 0|BOSKALIS FINANCE BV GUARANTEED SNR UNSEC Flo] 2 | e 1,000,000 | ... 110.144 ..1,000,000 25,882 | . 58,600 | 07/22/2010 | 07/22/2022
N3386# AG 4|FUGRON.V. SERIES C.....ccoovvurrernrrernrrnerieniseisneisenssenisssessenssssessenss | eonneee | F [ [ 00002 | iiii002.1,000,000 | ... 103.680 .... 1,000,000 | .ooovvrrerererrnen0 | 0 | 0 [0 [ 4880 | ... 4880 | FALoot| o 18,164 | ..oooorene 48,800 | 08/17/2011 | 08/17/2023
N4281@ BW 4 | KONINKLIJKE VOPAK N.V. SENIOR NOTES SERL.......cccoevemerrerernens | covreee | F | e |2 | eiii....2,000,000 | ........90.343 ] .............1,806,860 | ..............2,000,000 | .............. 2,000,000 2,760 | . 82,800 | 12/19/2012| 06/19/2027
N4281@ BX 2|KONINKLIJKE VOPAK N.V. SNR SUBORDINATED... . 2,000,000 101,000 | 12/19/2012| 12/19/2019
N4282* AE 6 |KONINKLIJKE FRIESLANDCAMPINA SENIOR NOTE........cccocenuvrnee | vereree [ F | e [ 002 | civevvrr..3,000,000 | ........98.308 | ..............2,949,240 | ..............3,000,000 | .........c.... 3,000,000 ....120,300 | 08/30/2012 | 08/30/2022
N6704@ AP 4 |OILTANKING FINANCE BV . ..3,000,000 148,200 | 10/23/2012 | 10/23/2032
N8783# AD 9| TRAFIGURA BEHEER BV SERIES A..........cocconvvnvvenervmirnerrenrsennnne | evve | F [ [ 002 | ri0..1,000,000 | ... 108.680 ..............1,086,800 | ..............1,000,000 | .......c.o.... 1,000,000 58,000 | 04/07/2011| 04/07/2016
N8783# AE 7| TRAFIGURA BEHEER BV SERIES B........cccoccovuivivrvinerinnnevenereninne | vveeee [ F | | 2 | ii0000...2,000,000 | ... 110.000 .... 2,000,000 ....130,000 | 04/07/2011 | 04/07/2018
N9146# AC 1|VAN OORD FINANCE BV SERIES G.......ccccovvveviverieeieneisssrsnsisenssnns [ evenn | F [ oveiiieins [ 0002 | 1innr.3,000,000 | oo 106.747 | .............3,202,404 | ..............3,000,000 | ......ccoo..c. 3,000,000 04/20/2011 | 04/20/2023
P7077@ AF 1|NASSAU AIRPORT DEVELOPMENT CO.......ccccorurmrmrrmrrerinnvernninees | woveeee | F [ o202 | evie...3,000,000 | ... 110.000 .... 3,000,000 11/30/2010 | 11/30/2033
QO0455# AF  5|APT PIPELINES LTD AUSTRALIAN PIPELINE LT.......cccoveveveemvrrverns | vevnee [ F e [ 0002 | c000002...2,000,000 | ... 109.959 ..2,000,000 05/15/2007 | 05/15/2017
Q0832* AB 2| AUSTRALIA PACIFIC AIRPORTS PTY SR SECURE ...2,000,000 | ...... 106.946 | .... 2,000,000 09/15/2011 | 09/15/2021
Q1629 AB 3 |BRISBANE AIRPORT CORP PTY LTD SERIES B.........coconsvurrririrnnes ...1,000,000 | ...... 107.302{ ..............1,073,020 | ..............1,000,000 | .......c.o.... 1,000,000 04/20/2011 | 07/14/2023
Q1798# AB 8|BROADCAST AUSTRALIA FINANCE..........ccconvvmmrimmrrmniverrneersnennens | verinne | F e [ 002 | ciii2..4,000,000 | ... 101.068 4,000,000 12/15/2010 | 12/15/2020
Q2107# AH 9|CONTACT ENERGY LTD SR NOTES SERIES B........cccooevrvvermvevnienne | wevnee [ F [ [ 0002 | 1000000...3,500,000 | ... 96.339] ..............3,371,865 | ..............3,500,000 | ....cccooneee. 3,500,000 09/19/2013 | 12/19/2023
Q2759 AP 2| CONSOLIDATED PRESS FINANCE LTD SERIES N....c.cvvvvverviirirns [ eoviene Flo] .2FE] ..............2,500,000 | ...... 109.595| ..........ce. 2,500,000 . 06/09/2005 | 06/09/2017
Q3079 AA  6|DBCT FINANCE PTY LIMITED SERIES A......c..ocoonvrenmrrerirereneensninns | e Flo] 2 | oiiiennn2,000,000 | ... 109.798 | ..vvovrrnee 2,195,960 | ..oovverneen 2,000,000 | .oovvrrneee 2,000,000 104,600 | 04/28/2011 | 04/28/2020
Q3629# AD 5|ETSA UTILITIES FINANCE PTY LTD...ccvvvvrriiiernnissinsiseinsineissiseeres | v Flo] o ] 2,000,000 | ... 110.000 2,000,000 117,800 | 09/16/2009 | 09/16/2016
Q3946* AC 7|FOXTEL MANAGEMENT PTY LIMITED SERIES C.....cecoovvvverermrerenis | crvene Fl.| .2FE] ..............1,000,000 | ...... 113153 .o 1,131,527 | ..........1,000,000 | oo 1,000,000 62,000 | 09/24/2009 | 09/24/2019
Q5516* AB 4 |LEIGHTON FINANCE (USA) PTY LTD GURANTD S. Flo] 2 | v 1,000,000 | ... 108.784 | .............1,087,840 | ..............1,000,000 | .............. 1,000,000 . 52,200 | 07/21/2010 | 07/21/2017
Q5516* AC 2|LEIGHTON FINANCE (USA) PTY LTD GURANTD S. Flo] 2 | v 1,000,000 | ... 109.841 | ..o s 1,000,000 | .oovvveerrineeinenn0 [0 | e [0 5,780 [ 1 5780 | I | 25,689 | i 57,800 | 07/21/2010 | 07/21/2020
Q6077# AA 1| MIGHTY RIVER POWER LIMITED......c.ccimirvimniernnieirenseisnssiisinns | v Flo |2 | viennn5,000,000 | ... 104.577 | oo 5,228,850 | ..ovvevernns 5,000,000 | .cocrvrrnenn 5,000,000 | ..ooovvrvvriinnieend [0 0 |0 [ 4250 [ 14250 [UD | 13,576 | oo 212,500 | 12/08/2010 | 12/08/2020
Q6270# AE 8|MURRAY GOULBURN CO-OP LTD SERIES C.....ccovvverrernirerneiiinns | crve Flo] 2 | oiieenn2,000,000 | ... 110.000{ ..............2,200,000 | ..............2,000,000 | .......c.o.... 2,000,000 ...116,200 | 10/27/2009 | 10/27/2019
Q6634@ AB 7|NEWCASTLE COAL INFRASTRUCTURE GROUP PTY....c.ccvrvvvvervnns [ wrveene Flo| .2FE] ..............3,000,000 | ........ 98.831] .............2,964,915 | ..............3,000,000 | .............. 3,000,000 ...141,993 | 12/13/2012 | 12/14/2022
Q7397# AM 6| PRATT FINANCE PTY LTD GUAR SERIES A.........oovvovreirinerrcrirnnes | crvee Fl.| .2FE] ..............3,000,000 | ...... 105.283 ..............3,158,481 | ..............3,000,000 | .......c.o..c. 3,000,000 ceerenen 159,600 | 07/13/2011 | 07/13/2023
Q9103# AC 9| TOLL FINANCE PTY LTD....ocvueriiieeeriiisernsieiseeesisssssssssssessssssesnnss. | wnnene Flo |2 | 1,000,000 | ... 101.005| ..ooovvvnnee e 1,000,000 | .oooovrverinrieen0 [ o0 | 0 [0 4340 | 04340 | D | 2,893 | 43,400 | 12/07/2010 | 12/07/2020
Q9749%# AF 2|WES TRAC PTY LTD SERIES A SOOI RRIRN U Fl.| .2FE] ..............1,000,000 | ...... 104.252 | ..o 1,042,521 | oo 1,000,000 | ..cooovrennee 1,000,000 | .oovvvvvrernrrnen0 [0 | e [0 5190 [ 15190 | D [ e 3,460 | e 51,900 | 06/07/2011 | 06/07/2023
Q9749 AG 0|WESTRAC PTY LTD SERIES B........ccoovviierririrriersniseessissesnsseninnss | v Fl.|..2FE] ..............2,000,000 | ...... 104.285] .............2,085,698 | ..............2,000,000 | .............. 2,000,000 | .ooevvrivriineieen0 [0 [0 |0 | 5190 [ 15190 [ | 50,170 | 103,800 | 07/07/2011 | 07/07/2023
R8047# AA 3|SOLVEIG GAS NORWAY AS $..... Fl....2[.1FE]| .........2,000,000 | ... 94.259 | .... . 80,000 | 06/27/2012 | 12/27/2027
W2469* AC 9|ELEKTA AB SERIES B et | ceninae Fl.|..2FE] ..............1,000,000 | ...... 105.584 | ..............1,055,840 | ..............1,000,000 | ..............1,000,000 | ...ccccoeeerirmriinei0 | o0 | e [0 5110l 5110 {MNG | .8,091 | e , 05/04/2011 | 05/04/2021
X4761* AB 1 |LANDSBANKI ISLANDS HF.......cooviiirireirnrinerieniesiseesssiseesssisnenes | eneees F JOVR OO ol IO 325,000 | .......... 6.500] .... +..5,000,000 | ..oovieee0ree325,000 [ o0 | o0 | 0 0 [ 5,740 1....92.065 | MS.... | el | 03/30/2006 | 12/31/2013
X5152* AD 1| MJ MAILLIS SA PACKAGING SYSTEM SENIOR C.....ccoevvvrvererniirnns [ vrenee Flo 2|...... ) [ 158,946 | ........ 83.000 | ..ovvvvernee 1,012,094 | .....ccoo... 1,219,390 10/10/2013 | 10/06/2016
X5152* AJ  8|MJ MAILLIS SA PACKAGING SYSTEM CONVERTIB.........ccosevvmrvnens [ s F 107,075 | ........ 12.292] .... 871,119 10/10/2013 | 10/06/2016
Y3915# AA 5|INDIAN RAIL FINANCE CORP........ I [ F ...1,000,000 | ...... 110.000 ... ...1,000,000 | ... 03/27/2007 | 03/27/2017
Y3915@ AA 7|INDIAN OIL CORPORATION LIMITED.......ccosvuririsienerssninsnsssneseess | eneees Flo. 2|.2Z] ... 3,000,000 | ...... 109.818 .ovvvrrenn 3,294,531 | ..............3,000,000 | ..ccooonne 3,000,000 07/02/2007 | 08/01/2018
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation s .1,526,015,122 | ... XXX........ 1,637,647,183 | ......1,526,541,424 | ....... 1,519,255444 | ....coovvvvieen0 | i (831,367) | o0 399,673 |0 [l XKX e [ XKX e [ XXX ] -020,540,811 | .......84,347,254 | ... XXX [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
000780 LC 8|ABN AMRO MORTGAGE GROUP 2003-9 Al........ccccmvrumerirerininiinins | ceveene I [ 2|.1FM 124,620 | ........ 99.508 ] .... 123,769 | oo 123,760 | o0 [ e (103) [ i . . 10/14/2009 | 08/25/2018
008414 AA  2|AGATE BAY MORTGAGE LOAN TRUST 2013-1 Al....ccooviverineinnens | v I I 2|.1FM ..1,870,071 | ........ 96.009| .... ..1,954991 | .. . . 08/21/2013 | 07/25/2043
02640C AF 2| AMERICAN GENERAL MORTG LOAN TR 2009-1 AB........ccvevemrvrener [ worenes I [ 2|.1FM 545,157 | ....... 99.723| ... 556,283 | ....... 553,523 R N . . 2, , 06/24/2010 | 09/25/2048
02640F AG 3| AMERICAN GEN MRTGE LOAN TR 2010-1A Ad......ovvvurrimrireriseerans | cevee I [ 2[AFM | ... ...2,020,000 | ........ 98.632] .... ,972,640 | ..oovvvnnnne 2,000,000 | .oovrernvene 2,007,045 . 02/02/2012 | 03/25/2058
02660T BU 6| AMERICAN HOME MORTGAGE INV TR 2004-3 BA5..........cccovevvrvenes | cove I [ 21 AFM | 828,800 | ........ 97.529 | oo 975,290 | ..cooovivineee 1,000,000 | ...coorvvernnne 828,800 | ....ocovvvrrrrieenc0 | e | . . 5, . 12/08/2004 | 10/25/2034
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03072S P9 0|AMERIQUEST MORTGAGE SECURITIES 2005-R9. AFM 1,900,000 93.274 | . 1,900,000 |.... .0 MON... 9,212 93,736 | 10/21/2005 | 11/25/2035
04542B MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4 ARM | 1,466,403 | . 102.514 ...1,473,634 0| 2,868 MON... 05/12/2011 | 06/25/2035
05949A EC 0 |BANK OF AMERICA MORTGAGE SEC 2004-4 1A2. AFM | 2,719,134 | 100.336 | ..............2,755,394 | .............2, 746,167 | ............. 2,734,937 0 382 MON...| .... 09/28/2004 | 05/25/2034
05955P AJ 7 |BANC OF AMERICA FUNDING CORP 2009-R15A AFM .99.863 | . 31,810 | ... 31,694 0 55 MON... 11/18/2009 | 06/26/2021
05955Q AE 6 |BANC OF AMERICA FUNDING CORP 2009-R17 3A AFRM | 403,216 | 103.697 | ..coovvv.n 416,042 | o 401,210 | oo 400,643 | ..ooovveennd (1 [ I (939) MON... 12/08/2009 | 02/26/2020
073914 VK 6|BEAR STEARNS MTGE SEC INC 1997-4 A4 ARM | 291,724 | 103.562 | ..o 313,073 | o 302,305 | ....... 296,413 (V1 IO 1,288 MON...| .... 12/04/2009 | 10/25/2025
12642M AQ 3 |CREDIT SUISSE MORT CAPITAL CER 2009-12R AFM 02.273| . 555,030 555,009 0 (1,164) MON... 11/05/2009 | 05/27/2037
126673 ZS 4|COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4.. ARM | 1,281,126 | ... 103911 ... 1,360,134 | Lo 1,308,941 | oo 1,297,855 | ...ocovvcriris (V1 IR 6,936 MON...| ... 05/07/2012 | 08/25/2035
12667F R5 6|COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2.. AFM 3,000,000 MON... 01/05/2005 | 02/25/2035
12667F VF 9|[COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C... 2| AFM . 3,332,305 MON... 08/13/2008 | 10/25/2034
12667F Y3 3| COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A......ccovvmvermerrns | verivee [ oo [ cerrernns 2|.1FM 867 v .868,670 | e 1,000,000 MON... 02/24/2005 | 03/25/2035
12667F YF 6| COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1.........cccoovvvvriene | cvrieae 2FM ..4,946,289 | ..... 100.365 .5,018,250 5,000,000 MON... 01/04/2005 | 01/25/2035
12668A MN 2| COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.. RO 2[1FM 2914176 | ........ 86.574 .3,098,267 | .. 3,578,750 MON... 03/07/2006 | 11/25/2035
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17.....covvmienveneirerneireninnins [ wovnee [ [ovirenena 2[.3FM | ................488,983 | ........ 93.691 | ..o 488,027 | ..coovvvenad 520,890 MON... 10/28/2010 | 10/25/2035
12669E S2 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8.........ooeemvrevernens | crvene AFM | ..............1,635,521 | ....... 99.855 .1,609,692 ...1,600,756 MON... | .... 01/02/2004 | 10/25/2033
12669F C7 6|COUNTRYWIDE HOME LOANS 2004-10 A7 v [ ARM | 179,742 | 99.861 ...185,043 | .. ..185,301 | ... 184,292 MON...| .... 12/03/2004 | 07/25/2034
12669G C8 2|COUNTRYWIDE HOME LOANS 2005-13 AB.......ccveremrrmerirererncerinins | ceveee AFM | ... 1,278,822 | .. 95.964 | ....covvvne 1,256,656 | .....cocovne 1,309,507 | .ovvovrrnnes 1,278,822 MON... 07/21/2005 | 06/25/2035
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2........c.coouvmevrmrirmriinnins | cvvens AFM 800,246 | ....coce0ern. 791,609 | oo 786,785 MON... 12/01/2004 | 08/25/2033
152314 MV 9| CENTEX HOME EQUITY LOAN TRUST 2005-B AF5 OO I 2[.1FM 495,045 | ................500,000 | ....... 500,000 MON... 03/22/2005 | 03/25/2035
152314 PH 7|CENTEX HOME EQUITY LOAN TRUST 2005-D AF5.......ccovuvvvurvvrerns [ wovnee [ [eorernrnna 2[.1FM B45 | 302,782 | ... 303,861 | ... 302,779 MON... 10/05/2005 | 11/25/2035
16165T AJ 2|CHASEFLEX TRUST 2005-1 2A4.... IV AFM ...1,591,626 | ...... 101.822 11,929,316 1,894,793 ..1,731,763 MON... | .... 08/28/2008 | 02/25/2035
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1A5.........ccovovrrvvrervnis [ v 2[AFM | .. ..2,781,929 | ........ 98.277 .2,863,589 | .. 2,913,793 | ... ..2,781,929 MON...| ... 02/08/2006 | 09/25/2035
172973 5F 2|CITICORP MORTGAGE SECURITIES 2006-1 2A1........oveuverrvrrverines [ v o [ wrrerirs 21 AFM | o 208,510 | ........ 97473 | v 207,256 | ..oocvvrerernen 212,629 | .o 210,536 MON... 06/14/2010 | 02/25/2021
17309N AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 Ad.......ccovvvrrvrnrrvrnie | crvnes AFM | ... 1,383,294 | LL..98.731 ........... 1,509,105 | ... 1,528,501 | .covvvvrienns 1,479,027 MON...| ... 06/02/2010 | 07/25/2036
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... IO I 2[AFM | ... . 857,589 | ....... 853,701 MON... | .... . 04/15/2011 | 09/25/2037
21075W BF 1| CONTI MTGE HOME EQUITY 1995-2 A5.......cocrvurrernnrreermrneirnnneninns [ wrvnee [ [ orirnnnns 2[5FM | oo 206,513 | ...... 103.869 [ ..ovvvvvrrenn 214,738 206,739 | ....... 206,739 MON... | cocireeeen 1,395 | e 16,746 | 05/23/1995 | 08/15/2025
22541N  5Z 8|CS FIRST BOSTON MTG SEC CORP 2003-10 2AT.......ccnevvveirrerirnes [ s AFM ...157,508 | ........ 99.783 ....154,845 ...155,182 ..155,436 MON... | .... ...7,759 | 10/28/2009 | 05/25/2018
22541Q VG 4|CS FIRST BOSTON MORTGAGE 2003-23 1A4 RO 2[AFM | .. 3,284,245 ,354,314 | .. 3,328,188 | ... 3,292,280 MON...| ... . 83,050 | 01/03/2006 | 10/25/2033
225458 AY 4|CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A.......coocumervmerines | wevrnee [ oo [ cerirrinns 21 AFM | o 2,948,717 | ........ 97.866 | .....cccevnc 2,935,980 | cooovrernens 3,000,000 | .ooovrvrneen 2,948,717 MON... | s 13,750 | o 165,000 | 03/04/2005 | 02/25/2035
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 BA1.........cccovvvemmrcvirverrnnes | v AFM 698,191 ..695,345 MON... 35,934 | 11/10/2010 | 10/25/2019
22943Y UB 3 |CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2 IO I AFM . .908,508 ..889,096 MON... 26,368 | 02/11/2010 | 08/27/2037
29977 AB 2| EVERBANK MTGE LOAN TRUST 2013-1 A2.......coovrrvinriseerininerinnines [ vvene AFM | ... 1,833,598 | 90.031 | ovvvvrinee 1,641,046 | .............1,822,767 | ............. 1,830,083 MON... 34,177 | 03/26/2013 | 03/25/2043
29977K AA 1 |EVERBANK MTGE LOAN TRUST 2013-2 A...cccoouevvmrirerineinerineinenes [ s AFM 2,811,855 | ........ 99.187 2811872 | v 2,834,931 | .oovvene 2,816,024 MON...| .... 49,611 | 06/04/2013 | 06/25/2043
32051D 3U 4|FIRST HORIZON ASSET SEC INC 2004-4 1A3 IO I AFM ..288,103 | ........ 99.802 ....298,106 298,697 | ....... 297,561 MON...| ... . .15,682 | 01/10/2005 | 09/25/2034
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1AT7......cconevemrvmerreeineens [ s AFM | 920,613 | .. 100401 | .oocvercirnnens 933,641 929,912 | ....... 926,136 MON... | w262 | o 51,145 | 11/15/2004 | 05/25/2034
36157R D9 3|GE CAPITAL MTG 1999-HE M [SSTTURTOSURTRTRRORTON BOVPION AFM | ... 788,657 | ... 98.750 ...914,940 MON... 62,123 | 04/16/2010 | 04/25/2029
36185N 5V 8| GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A IO IO 2[AFM | ... 2,545,513 | ... 100.688 .2,621,289 . MON... | s 11,932 | e 143,186 | 01/03/2005 | 02/25/2035
40432B AA  7|HSI ASSET LOAN OBLIGATION 2007-2 1AT.....ccvvevrimmrireremerireninnnns | wevivee oo [ e 2[AFM | 321,808 | .......98.502 | ..o 348,333 353,630 | ....... 337,233 0 (1,400) MON... | coovvvieeen 1,621 | e 19,450 | 06/15/2010 | 09/25/2037
437185 AC 5|RESIDENTIAL FUNDING MRTGE SEC 2006-HI2 A........cccoovvomremminns | crvenne AFM ...457,256 497,905 | .o 499,734 | oo 492,840 | ...ovvvrierins (V1 IO 5,268 MON... 28,935 | 07/26/2010 | 02/25/2036
45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A6. O 2[AFM | ... ...824,698 | ...... 102.025 .855,840 838,853 | ....... 827,923 0. 2,945 MON... | ciovireerenn3,088 | oo 37,946 | 04/14/2011| 08/25/2034
45660N QC 2 |RESIDENTIAL ASSET SEC TRUST 2003-A5 Ad.......ocovvmrerernrrenins | vvree [ e | vereerinee 21 AFM | o 185,695 | ...... 100.615| ..o 212,311 | s 211,014 | ....... 207,442 (V1 IO 1,106 MON... | cooevvrirseenn835 | e 10,023 | 10/01/2008 | 06/25/2033
45660N QF 5| RESIDENTIAL ASSET SEC TRUST 2003-A5 A7........oevenvveivinrivenns | vvvee | e [ verins 2[AFM | o 6,905,937 | ...... 102.850 | ..vvourenee 7,199,500 | .............. 7,000,000 | ...oovvenec 6,933,440 0 (2,042) MON... 32,083 385,000 | 05/06/2003 | 06/25/2033
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46639G AL 0[JP MORGAN MTGE TRUST 2013-1 1A2... 2[AFM 1,618,514 1,582,357 (11421 ... MON... .3,956 .31,647 | 03/26/2013 | 03/01/2043
46640B AC 8|JP MORGAN MORTGAGE TRUST 2013-2 A2.. 2[1FM ...4,670,229 4,611,860 (23,902) MON...| .... .94,159 | 05/29/2013 | 05/25/2043
52520M AE  3|LEHMAN MTG TRUST 2005-1 2A2.... 2[1FM ....1,706,234 MON... 01/09/2007 | 11/25/2035
52520M AG 8|LEHMAN MTG TRUST 2005-1 2A4. 2|.2FM MON... 11/07/2005 | 09/25/2035
55265K 2C 2 |MASTR ASSET SEC TRUST 2003-11 6A15.. 2[AFM MON...| .... 12/05/2003 | 12/25/2033
55265K 2X 6 |MASTR ASSET SEC TRUST 2003-11 10AT......ovvirenrernneincrirnniienes [ s 2| AFM 200,482 | ....... 200,117 MON... | o835 | i 07/22/2009 | 12/25/2018
55265K VE 6|MASTR ASSET SEC TRUST 2003-4 3A1.. 2[1FM 54,934 | ... 54,603 MON... 07/29/2009 | 05/25/2018
57643M JK 1|MASTR ASSET SEC TRUST 2004-11 5A3.... 2| AFM 1124194 | oo 1,057,669 MON... | oo 5,387 | 64,592 | 10/24/2008 | 12/25/2034
73316P CE 8|POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF........cccovevrivene [ wovenes 2| 1FM 250,000 | ....... 250,000 MON...| .... .13,201 | 03/28/2005 | 04/25/2035
73316P DP 2 |POPULAR ABS MORTGAGE PASS-THRO 2005-3 A.. [V 2[AFM | .. 2,000,000 | ..coovvrnvene 1,994,575 MON...| .... .99,721 | 06/09/2005 | 07/25/2035
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A......ccoconvevmernes | vveene | oo | verireens 2[AFM | oo, 1,790,824 | ........ 96.098 | ....ovvvvne 1,825,862 | ..cooovvrenee 1,900,000 | ..coovvrvnnee 1,803,235 MON... 92,260 | 12/01/2012| 01/25/2036
74160M BP 6|PRIME MORTGAGE TRUST 2003-2 1A10......ccoviverrrirerrrniernrnnirernnes [ coniine AFM ..2,129,676 | ........ 98.297 .2,189,900 2,227,840 ..2,197,315 MON...| .... 01/03/2006 | 10/25/2033
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 6A1... [T I 2[1FM 1,739,051 | ... 98.431 1,739,632 | .. 1,767,369 ...1,740,908 MON... | .... 04/20/2010 | 02/26/2036
74930E AM 1 |RBSSP RESECURITIZATION TRUST 2010-12 3Ad......ccvvvirvnneereins | vrvee | oo | verevrnnee 2[AFM | e 79,522 | 99.709 | ..o 78,652 | ooovvirriins 78,881 | ...... 78,881 MON... 02/15/2011 | 06/27/2032
74958D AH 1|RESIDENTIAL FUNDING MTG SEC | 2006-S10 2......ccouevererererrrenens [ e AFM | 352,905 | ... 99.373 ....368,907 .371,235 | ... 363,509 MON... 05/20/2010 | 10/25/2021
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5, OO IO 2| AFM X ,584,922 | .. 4,814,044 | ............ 4,180,035 MON... 222,285 | 07/20/2004 | 07/25/2034
760985 L6 6|RESIDENTIAL FDG SEC CORP 2003-RS11 AlBB..........coccnvveverrerirns | wevivee [ oo [ cerrirnns 2[AFM | 3,712,585 | . 99.034 | ...ovrvrne 3,676,784 | ............. 3,712,648 | cooovvvenes 3,702,637 MON... | ..ccco...... 18,254 | oo 219,046 | 12/17/2003 | 12/25/2033
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3........coovvverinmiiniriienes | oo AFM 66,973 | ...... 66,679 MON... 3,014 | 12/06/2004 | 05/25/2033
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7. [T 2[1FM | ..............8,069,636 | ......104.985] ..............8,508,967 | ............. 8,104,935 | ...covvvnees 8,054,433 MON... 565,514 | 03/01/2013 | 05/25/2031
76110H J7 5|RESIDENTIAL ACCREDIT LOANS INC 2004-QS16.........corvvvvrervermiens | vvvee [ o | verrrrnnee 2[AFM | e 1,878,000 | ........ 85912 v 1,718,240 | ......co..... 2,000,000 | ...oovrrenee 1,878,000 MON... | coovereern 9,167 | e 110,000 | 01/11/2005 | 12/25/2034
76110H KS 7 |RESIDENTIAL ACCREDIT LOANS INC 2003-QS19......ccovrevrercrenine [ e AFM 4,938,091 | ........ 97.319 4,865,950 | .....coouvn 5,000,000 | ..ccovverene 4,946,643 MON...| .... ...287,500 | 12/11/2003 | 10/25/2033
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2..........cocorvvererenrriens [ e ARM | . ..237,945 | ........ 90.536 ....226,340 250,000 | ....... 238,670 MON...| ... . ....13,750 | 03/08/2005 | 02/25/2035
76110H RW 1| RESIDENTIAL ACCREDIT LOANS INC 2004-QS4..........cccovevvmrmrrmrns [ eriee ARM | e 7,670,000 | ...... 102.036 | ...ovvvvnne 8,162,880 | ..coovvrnvnd 8,000,000 | ..ccovveren. 7,844,443 MON... | coooerrer. 36,667 | oo 440,000 | 04/29/2004 | 03/25/2034
76110H TW 9| RESIDENTIAL ACCREDIT LOANS INC 2004-QS7........ccovvvrevmrervernrns [ rrene AFM .926,930 . MON... 53,607 | 06/09/2004 | 05/01/2034
76111X QK 2 |RESIDENTIAL FUNDING MTG SEC 12004-S9 1A.... IOV I 2[.1FM . 746,136 ..743,768 MON... | s 3,423 | o 41,075 | 01/03/2005 | 12/25/2034
76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3.........coocrvrvverrvmrnens | vovreee | oo | cervrrane 2[1FM] ..............6,363,168 | ...... 103.626 | .............. 6,593,922 | ..............6,363,192 | ...cccceen. 6,349,696 MON... | ..o 29,965 | oo 359,701 | 11/05/2004 | 09/25/2034
805564 PA 3|SAXON ASSET SECURITIES TRUST 2003-3 AF5........ccoveermmreneriinns | cvvenne AFM 3,687,819 | ........ 97.744 .3,604,622 3,687,819 3,687,819 MON...| .... ...185,674 | 09/04/2003 | 12/25/2033
817447 AB 3| SEQUOIA MORTGAGE TRUST 2012-1 2A1 [T 2[AFM | ... LW3TATOT | 98.049 ....367,409 | .. ..374,720 | ... ..374,124 MON...| ... ...13,018 | 01/20/2012 | 01/25/2042
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5 A2......ccovvvuereieerinircnniirernnins | cevenee | e | vereeeine 21 AFM | o 2,953,061 | ........ 91.927 | oo 2,668,267 | ....ccooonc. 2,902,605 | ..ocvernene 2,952,175 MON... 58,052 | 04/08/2013 | 05/25/2043
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 AT....ovvvevrvicrinireins | e AFM L 1,788412 | L 97.225 A,777,734 1,828,474 MON...| ... 06/27/2013 | 07/25/2043
85171U AJ 6|SPRINGLEAF MORTGAGE LOAN TRUST 2011-1A A.. IO I 2[AFM | .. ..2,992,500 | ...... 105.572 .3,167,160 | .. 3,000,000 MON...| .... 02/07/2012 | 01/25/2058
85172G AB 3| SPRINGLEAF MORTGAGE LOAN TRUST 2013-2A M......ccovvrrvrrvnnnes | wevres | oo [ eorerrnns 2[AFM | e 1444841 | ........ 98.340 | oovvvvnnee 1,475,100 | ...occovreneee 1,500,000 MON... . 07/03/2013 | 12/25/2065
86359A X7 3 |STRUCTURED ASSET SECURITIES 2003-29 A2........coovvvmrererineines [ s AFM 2,636,423 | ...... 102.649 .2,995,517 2,918,213 MON... | coverers 12,767 | oo 153,206 | 05/11/2004 | 09/25/2033
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1.......cocovvvmerermrininnns [ e 2[AFM | ... ...382,829 | ........ 99.440 ..401,778 | .. ..404,041 | ....... 391,475 MON... 1,852 | .. 22,222 | 06/21/2010 | 02/25/2020
86359B E3 1 [STRUCTURED ASSET SECURITIES 2004-19XS A5.......oovoerernerrnnrens | cvveeee | oo | verireeens 2[AFM | o 6,981,688 | ...... 101.222 | oo 7,085,540 | .ooocrennes 7,000,000 | .ooovrvnnee 6,981,688 MON... | coooerers 31,267 | oo 375,200 | 09/24/2004 | 09/25/2034
86359B J8 5|STRUCTURED ASSET SECURITIES 2004-20 8A2.........cccovvvverernenns [ wvenes AFM ..987,026 . MON... 4,375 52,500 | 12/01/2004 | 11/25/2034
86359D GT 8|STRUCTURED ASSET SECURITIES 2005-10 5A9........ccoomerrmeerneens [ wreens 2[AFM | ... . . ..579,198 . .1,310 MON... 07/21/2005 | 12/25/2034
863590 JT 5|STRUCTURED ASSET SECURITIES 2005-14 2AT........cooovivnviermenes [ rovir | [ wverirs 21 AFM | oo 2,973,021 | ........ 98.505 | ...oovrrene 3,026,525 | .............. 3,072,458 | ......cccoe. 3,003,834 | ..o [ i 18,035 MON... 11/10/2005 | 07/25/2035
902638 HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2........ccccoscvvmrurmermmeirneeeseinnens [ s AFM ...2,041,682 | ........ 85.389 .1,864,569 2,183,617 12,041,682 | .ooovvrnciinienn0 [ e, 0 MON... 01/19/2000 | 04/15/2030
94980K AG 7 [WELLS FARGO MBS 2004-4 A7 IO IO 2[AFM | .. ..2,263,816 | ...... 100.265 2,425,178 2,418,769 | ... 22,391,173 | 0 | 2,034 MON... 05/26/2004 | 05/25/2034
94981B AA 9 [WELLS FARGO MBS 2004-T Al......ooorerrirerenrereriseesnensssesssssssssnes | reveee | oo | vevereeens 21 AFM | o 118,604 | ........ 99.487 | oo 136,018 | .o 136,720 | covovverriinnne 124,711 344 MON... 08/25/2009 | 09/25/2034
94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2AB...........oevenrvemrrnerirerinenirenennies | evvinee | oo | cererivens 2| AFM | o 2,923,716 | ........ 98.121 | v 3,003,762 | ....ccvovneee 3,061,283 | .......... 2,923,716 | ..ovvvvvvvircennd0 | 0 MON... 11/07/2005 | 09/25/2035
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94982W BB 9|WELLS FARGO MB TRST 2005-9 2A8 . AFM 2,990,187 2,957,796 3,148,601 .0 14,431 02/23/2006 | 10/25/2035
94984F AV 1| WELLS FARGO MBS 20068-11 A20.......ccoseurirenarsereesissensssesssnsssisans 3FM .2,285,546 .2,181,324 2,411,982 16,224 12,060 09/27/2006 | 09/25/2036

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities...........ccoooviennininns | ovinnnne 167,380,634 | ... XXXooow | covrenne 170,057,941 | .......... 173,822,624 | .......... 169,127,557 | oo 0] 573153 | 322,892 | .o 0 [ XXX [ XX | XXX ] s 747,890

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

05955R AA 2| BANC OF AMERICA LARGE LOAN 2009-FDG A.........cccocovvvvmevnrennes [ cvneie | [weveeenn | AFM [ 977,586 | ...... 109.044 | .............. 1,009,827 0. (1,329) 0 10/27/2010 | 01/25/2042
12646W  AH CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A. ...1,948,866 | ........ 92.738 1,777,819 0. (6,056) 0 04/17/2013 | 04/25/2043
173211 AA CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.. 2,424,466 97.2411 . ,406,651 0. 418 0 11/01/2013 | 10/25/2043

...2,894,063 | ..... 104.991 .3,149,730 3,000,000 04/07/2011 | 09/25/2045

7
7
30261X AA  6|FREMF MORTGAGE TRUST 2010-K9 B
9
7
7

30262B AL FREMF MORTGAGE TRUST 2011-K11 B. 1,782,346 | ...... 100.023 .2,000,460 2,000,000 03/21/2011 | 12/25/2048
30290D AN FREMF MORTGAGE TRUST 2012-K706 B... . ..956,974 | ...... 101.404 11,014,040 | .. 1,000,000 02/15/2012 | 11/25/2044
36198E AD GS MORTGAGE SECURITIES TRUST 2013-GC13 A.....cocovvvvnriinis [ v | oo | erieenn | AFM | 2524917 | ...... 100497 | .....cveeee 2,512,425 | .............. 2,500,000 07/17/2013 | 07/10/2046

92938C AD 9 |WFRBS COMM MORTG TRUST 2013-C15 A4.....cocovvvismrisnniisnniiinns [ e I 2|.1FM ....2,059,846 | ...... 102.446 2,048,920 08/06/2013 | 08/15/2046

..2,057,919 0].. (1,927) 0

3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s .15,569,064 | ... XXX........ 15,919,872

15,638,678 | ..o 0] s 26,820 | oo 0

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

TAUE

00213R AB  9|ARL FIRST LLC 2012-1A A2

N
T
m

11,420,455 ...1,498,874 0 | 51 0 12/06/2012 | 12/15/2042

00442Q AG 3|ACE SECURITIES CORP 2003-MH1 B1 R I . e AT4,496 | 100.138 ....449,847 456,183 0. (3,807) 0. L0 ceerens . . 10/12/2010 | 08/15/2030
009325 AD  3|ACBN 2003-TA D......cevvuriiriririiniinsissisiesisssssssssissssssssssssssnisns | oonieas ]2 | BAM | 174,627 | ...... 103.000 | ..oovvvvernees 197,114 | o 191372 | 191,372 | o (U IO 2431 | (V1 0] 6.455] ....... 11448 |MS...... | oo 3,466 | .............. 12,353 | 07/23/2009 | 09/20/2022
02005A CW  6|ALLY MASTER OWNER TRUST 2012-5A......ccocoovnriiinniinnriinnniinns | oo ....2,007,266 | ........ 99.058 .1,981,160 ...2,005,770 0].. (1,496) 0 12/28/2012 | 09/15/2019
03064) AE 5|AMERICREDIT AUTOMOBILE REC TR 2013-2 C. [N I I [ . ...1,249,607 | ........ 99.095 11,238,688 | .. 21,249,682 | .o (V1 75 | i 0. LU - . . .14,730 | 04/03/2013 | 03/08/2019
03064N AF 3| AMERICREDIT AUTOMOBILE REC 2011-2 C.....ccocovvvvvverriinnirerirenes [ s [ [ 2| AFE| 2,499,863 | ...... 101.954 | ............. 2,548,850 | .....ccccc.... 2,500,000 | .coocovveeee. 2,499,969 0| 36 (0 [ 0 [ 3190 (... 3213 MON... | cccovvvens 5,005 | oo 79,750 | 04/06/2011| 10/12/2016
03064Y AD 4 |AMERICREDIT AUTO REC TRUST 2013-1B.......covvomiverieciciniinns [ s o2 | VAFE | 999,748 | L 99.068 ....990,680 1,000,000 01/15/2013 | 03/08/2018
05377R BA 1 |AESOP FUNDING Il LLC 2012-2A B ceererne s [ s 2] . 1,500,000 03/15/2012 | 05/20/2018
054638 AA  5|AXIS EQUIPMENT FIN REC 2012-1A A.....covviirinicscniissienns [ s I [ 2 AFE]| . 55,978 | 100.035 | ..o 57,487 57,467 03/21/2012 | 03/20/2015
05606T AA 1 |BXG RECEIVABLES NOTE TRUST 2010-A A.......ccovvvinniiinniiinniians | e El. 12/14/2010 | 03/02/2026
05606U AA 8|BXG RECEIVABLES NOTE TRUST 2012-AA........ccooovrinmiinniiciinnis [ . . . . . ..763,366 09/06/2012 | 12/02/2027
123168 AA 4 |BUSH TRUCK LEASING LLC 2011-AA A ... | s e 2| AFE | 387,369 | ........ 99.531 | oo 386,464 388,285 | ....... 387,184 03/04/2011 | 09/25/2018
1248P8 AD 1|CREDIT-BASED ASSET SER & SECUR 2006-MH1.........cccccoovvvviienns | cvv 2|.1FE ..1,344,350 | ...... 103.235 .1,315,488 1,274,266 ...1,284,531 08/26/2011 | 10/25/2036
1248P8 AH 2 |CREDIT-BASED ASSET SER & SECUR 2006-MH1..........ccccooimmmviiinns | e e 2| AFE] L ....2,020,000 | ........ 92.720 11,854,400 | .. 2,000,000 | ... ...2,011,763 06/01/2010 | 10/25/2036
12502Y AP 8|CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.....cccocvvvvvrvcreris | cvv I [ 21 AFE]| e 2,000,000 | ...... 100.000 | ...ooeeee 2,000,000 | ....ccoonnee. 2,000,000 | ..cccovnnnee 2,000,000 07/06/2012 | 07/11/2022
125588 AE 6 |CIT EQUIPMENT COLLATERAL 2012-VT1 C...cocoooovvrrcriecnriiinns | s ..1,999,025 | ... 100.102 .2,002,040 2,000,000 04/19/2012 | 09/20/2016
125588 AF 3|CIT EQUIPMENT COLLATERAL 2012-VT1D... RO I . . ...2,880,289 | ...... 100.458 2,894,195 | .. 2,881,000 | ... . 04/19/2012 | 10/21/2019
126185 AA  5|CPS AUTO TRUST 2012-A A....ciiiiiineiiesiceienississiisesiesieninns | v |2 VAFE | 708,114 | ...... 101122 e 716,149 | .o 708,203 | ...ccovvvvrnns 708,156 03/13/2012 | 06/17/2019
126185 AB 3 |CPS AUTO TRUST 2012-AB.......ccooiiiriisciicriiciiecissicssiseiiesieninns | i 2|.2AM LT32775 | 103.139 755,866 ...732,861 ..732,816 (VN I 24 0 .36,716 | 03/13/2012| 06/17/2019
126186 AA 3 |CPSAUTO TRUST 2011-AA SO 2| AFE| ...490,479 496,227 | .. ...490,547 | ... 490,630 | ..oovirind (V1 R 12 | 0 . .13,833 | 04/21/2011| 04/16/2018
13056T AC 6| CALIFORNIA REPUBLIC AUTO REC 2013-2B.......ccoovuunviiciicciiciis | e I IR 21 AFE]| 2,487,500 | ........ 98.999 | ....cccovuue 2474975 | ....ccooouc. 2,500,000 | ..cocoonnves 2,487,584 | .....vvvirin (1 IR 84 | i) 0 om0 [ 100002310 [ 1102445 [MONLL. | o ,567 [ 0 | 12117/2013 | 07/15/2019
13975D AF 2| CAPITAL AUTO REC ASSET TRUST 2013-3 C.....ccooooovvvmvrrrnrriiiriiins | o 2|.1FE 2,999,591 2,999,619 0 | 28 0 .27,668 | 08/14/2013 | 10/22/2018
13975E AE 3| CAPITAL AUTO REC ASSET TRUST 2013-1B.... IO I e . . . 999,959 | ..ot (1 I 13 [ o 0 . .11,682 | 01/15/2013 | 04/20/2018
13975E  AF 0 |CAPITAL AUTO REC ASSET TRUST 2013-1 C..ccovvoovvrieciinriis | s || VAFE | 999,898 | ........ 99.448 | ................. 994,480 | .............. 1,000,000 | ..ooovvvvennens 999,921 0 [ o3 | vvrinriieiienn0 | i | e 1740 | T4 MONLL | 0532 | e 15,757 | 01/15/2013 | 10/22/2018
14041N BX 8 |CAPITAL ONE MULTI-ASSET 2005-B1 B1......ccccevvummiimiinriririnrinns [ s 2|.1FE ...842,500 | ...... 104.065 11,040,650 | ..ocoveae 1,000,000 | ..ccoovevvnnnee 962,606 | ....coocovrvieriinns 0 | 30,483 | 0 | 0 | 4900 ... 8551 |MON... | v 2,178 | 49,000 | 06/10/2009 | 12/15/2017
14366U AB 8| CARNOW AUTO RECEIVABLES TRUST 2012-1AB OO O 2| AFE| ...208,106 | ...... 100.120 ....208,365 208,116 | ....... 208,115 0 6,743 | 04/30/2012| 03/15/2016
14366U AC 6| CARNOW AUTO RECEIVABLES TRUST 2012-1AC......cooovvvvrvrrinens [ s I [ 2|.2AM | .............. 1,374,765 | ...... 1011478 | v 1,391,198 | ..occvveaee 1,375,000 | ..oooovvvenee 1,374,963 0 ] o107 | 0 | iiiiinnl0 | 49401 ... 5.000 |MON... | 3,019 | i 67,925 | 04/30/2012| 03/15/2016
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165182 BC 9| CHESAPEAKE FUNDING LLC 2012-1A C. IFE 2,000,000 2,000,000 05/10/2012 | 11/07/2023
17308B AL 2| CITIBANK OMNI MASTER TRUST 2009-A13 A13 LAFE] ....2,048,125 2,000,000 12/03/2009 | 08/15/2018
20846Q HE 1|CONSECO FINANCE SECURITIZATION 2001-2 M1 .6FE| .. ....1,738,611 06/13/2001 | 02/01/2033
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1 B1.... .1FE 2,747,401 04/03/2000 | 06/15/2028
22540A CP 1 [ASSOCIATES MANUF HOUSING 1997-2 CLASS M. CFE] ..1,507,522 | ...... 101.432 03/03/2000 | 03/15/2028
301655 AC 0|EXETER AUTOMOBILE REC TRUST 2012-1A B.. LAFE] ...1,699,595 | ... 101.417 02/23/2012 | 03/15/2017
301657 AA 0|EXETER AUTOMOBILE REC TRUST 2013-1A A.. 1FE .99.850 . .12,152 | 05/01/2013 | 10/16/2017
302910 AB  2|FRSLLC 2013-1TAA2.....ooiiriiieirereiiies AFE| 999,733 | L 97.660 .20,271 | 04/10/2013 | 04/15/2043
31331F AL 5|FED EXPRESS CORP A-2 VFE] ....1,000,000 | ...... 118.322 ...1,000,000 08/21/1995 | 01/05/2016
320588 AE 9 |FIRST INVESTORS AUTO OWNER TR 2013-3A C.. |2 LAFE| ..1,999,537 | ........ 99.265 . . 2,000,000 | ... ...1,999,585 | ... L0 . L0 L0 R . . 11/06/2013 | 01/15/2020
33843B AC 1 |FLAGSHIP CREDIT AUTO TRUST 2012-1 B.....covvvrevrreemerinerierirenens [ e I [ 2 AFE]| s 1,535,688 | ...... 101.444 | .............. 1,557,894 | ..ooovvrenne 1,535,718 | oo 1,635,707 [ ovvevvvrerineinenn0 [ v 13 | i [ . . 06/26/2012 | 10/16/2017
33843C AA 3| FLAGSHIP CREDIT AUTO TRUST 2013-1 A....ovvvieirnieeeiierienens [ s LAFE] . 2,135,111 | ... 99.408 2,122,728 2,135,369 2135874 | 0 [ B2 | L0 . SR B 04/10/2013 | 04/16/2018
34528Q AT 1|FORD CREDIT FLOORPLAN MSTR TR 2010-3 C [ I 2| AFE] ...1,995,938 | ...... 104.159 .2,083,180 | .. 2,000,000 | ... ...1,998,973 03/24/2010 | 02/15/2017
34528Q CG 7 [FORD CREDIT FLOORPLAN MSTR TR 2013-1 C....ccc.ovvvurrinriniirens | e [ T 2[AFE]| e 1,999,647 | ........ 99.545| ... 1,990,900 | ..ocorerenee 2,000,000 | .oovrerncne 1,999,812 0. 165 (V1 24,508 | 01/15/2013 | 01/15/2018
36159J DM 0 |GE CAPITAL CREDIT CARD MSTR 2012-7 B......cccoovuvrererrerieincrirnes [ wrreees LAFE] 2,499,239 | ........ 93.977 .2,349,425 2,500,000 | ... 2,499,343 0| 87 0 55,250 | 10/10/2012| 09/15/2022
39153V AZ 7 |GREAT AMERICA LEASING REC 2011-1 C. JRTR IO 2| AFE | ..999,928 | ...... 102.993 1,029,930 | .. 1,000,000 | ... .999,955 | .. (V1 IR 10 [ oo 0. L0 - 33,800 | 02/16/2011| 02/15/2018
39153V BF 0 |GREAT AMERICA LEASING REC 2012-1 C....ocovvvrrireireercerncrirnnes [ s I [ 2| AFE]| 999,925 | ... 102.940 | ..coorrrneee 1,029,400 | ...ooovvveneee 1,000,000 | ..cooreernnene 999,942 | ..o (V1 T | e (V1 . 03/21/2012 | 11/15/2018
393505 CF 7|GREEN TREE FINANCIAL CORP 1994-2 AB..........ocooommvivmmineiinnincnins | coviene VAFES 212,869 [ i 12,688 | 12,688 {1 IR I I 0 05/10/1994 | 05/15/2019
393505 KX 9|GREEN TREE FINANCIAL CORP 1995-10 M1. [T N2 | LIFE 671,680 | .. 867,070 | oo 665,339 0. 295 0. 07/18/2001 | 02/15/2027
42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 2012-1A A....ovvvvvivvinrirennn | e [ I 2[.1FE] ..............1,385,259 | ...... 100.438 | ..o 1,391,326 | ..ccovernne 1,385,259 | ...ooovrrnne 1,385,259 [ ..o {1 [ I (0 R {1 [ I 45,985 | 12/12/2012| 12/16/2017
46616M AA 8| HENDERSON RECEIVABLES LLC 2010-3A A....cocoovvvmevmrrinerirerirenes [ s LAFE] ...1,086,194 | ...... 104.801 11,145,502 1,093,026 ...1,087,668 0. 964 0 41,754 | 06/01/2011 | 12/15/2048
50187V AF 8 |LEAF || RECEIVABLES FNDG LLC 2013-1C.... OO IR 2| AFE] ...1,499,692 | ...... 100.743 4,511,145 | . 1,500,000 | ... 499710 | (V1 TR 18 [ oo 0. . 111,389 | 09/19/2013 | 09/15/2021
53688Q AA 8|[LITIGATION SETTLEMENT MONETIZE 2002-4A A.......cooovvvmereerenenns | ceveene I [ 2 2AM | oo 552,816 | ...... 102.544 | ....oovvvvnevn 570,445 556,292 | ....... 555,446 (V1 I 1415 | (V1 X . . 29,317 | 01/06/2012 | 10/25/2032
552647 CN 9| MBNA CREDIT CARD MASTER NT TR 2004-B1 B1.....cccovvvvvrvvrernnes [ rver VAFE] 3,429,731 | ... 100.749 .3,823,425 L3TTET14 | ) (V1 IO 85,357 | ..o 0 B [ 7,506 | ...coonee 168,878 | 06/02/2009 | 08/15/2016
55313U AD 1| MMAF EQUIPMENT FINANCE LLC 2009-AA A4, RO IR 2| AFE] ...1,662,489 | ...... 102.348 1,701,845 | .. ...1,662,735 (| 37 0. 0 - 2,594 | ... 58,364 | 12/02/2009 | 01/15/2030
57164X AA 7 |MARRIOTT VACATION CLUB OWNR TR 2009-2A A.....c.cvvvvvernvirenns | crvees [ I 2[AFE | oo 354,381 | ...... 102.886 [ ..oovvvirnene 364,613 354,386 | ....... 354,384 (V1 1| {1 [ I X | e 521 | v 17,042 | 10/16/2009 | 07/20/2031
57165A AA 6 |MARRIOTT VACATION CLUB OWNR TR 2012-1A A....ccoovvvvrcrirnnes [ s LFE] ..1,332,185 | ...... 101.650 .1,354,354 1,332,369 ...1,332,239 1,022 | ... 33,442 | 06/20/2012 | 05/20/2030
57165A AB 4 |MARRIOTT VACATION CLUB OWNR TR 2012-1A B... JRT I 2| 2AM | 1,332,275 | ... 102.205 1,361,748 | .. 1,332,369 | ... ...1,332,305 B [ 1425 | oo 46,633 | 06/20/2012 | 05/20/2030
59549N AD 5| MID-STATE TRUST B Ad.......coonivirireirneinerienieeiseesseisessessesssenss | eneees I [ 2[AAM | 642,884 | ...... 104490 [ ..cvvrrrnnens 707,105 | .oovvrerienns 676,720 | ....covvernvcne 655,228 | ....ovovrrireiieenns0 | 2,918 | 0 [ 52,717 | 06/09/2010 | 07/01/2035
59549W AA 1| MID STATE TRUST SERIES 11 Al.....coooiiiriinnreiernenssisnicsninns | cvvens 1AM 1,379,296 | ...... 106.580 .1,551,508 ...1,400,541 .70,806 | 04/22/2010 | 07/15/2038
59560U AA 9| MID-STATE TRUST 2004-1 A. OO 2| 3AM | ....1,204,008 | ...... 109.712 11,290,885 | .. ...1,199,685 .70,656 | 04/19/2011 | 08/15/2037
59560W AC 1|MID-STATE TRUST 2010-1 M et | s [ I 2[AFM | oo 1,623,056 | ...... 104.344 | .............. 1,695,910 | ..oocvvrenene 1,625,307 | oo 1,622,869 | ..oovvvvrerverennn0 [ ervvrviiirienenn(80) | e [ 85,329 | 11/12/2010 | 12/15/2045
685049 AA 6| ORANGE LAKE TIMESHARE TRUST 2012-AA A......ovvvmrrvrineeineines | cevenne LAFE] 1,031,534 | ...... 102.672 .1,059,157 1,031,593 ...1,031,549 .35,590 | 02/29/2012 | 03/10/2027
685049 AB 4| ORANGE LAKE TIMESHARE TRUST 2012-AA B RO I 2| 2AM | ..773546 | ...... 102.136 ..790,221 | .. L. T73,695 | ... 773,585 .37,679 | 02/29/2012 | 03/10/2027
68619A BK 2|ORIGIN MANUFACTURED HOUSING 2005-5 A Ad........cccoovvmmrermeeans [ v I [ 2 AFE]| o, 1,638,000 | ...... 104.978 | ..o 1,679,648 | ....covvnnee 1,600,000 | ..cooovvrennee 1,629,575 | o0 [ eiiriieennn(2,950) | oo [ 86,560 | 02/11/2011| 06/15/2036
69138V AB 7|OXBOW RESOURCES LLC 2011-1A A2 CAFE] 1,999,912 | ...... 100.000 21,999,950 | .0 [T 0 |0 [ 4969 | ... .5.000 [ FMAN. | ............. 16,563 | ... 99,380 | 03/25/2011| 05/01/2036
69144X AA 7 |OXFORD FINANCE FUNDING TRUST 2012-1A A...ovvvrveriecineeinns [ s N2 | LIFE | ...838,159 | ...... 100.875 . . . 837,335 32,546 | 12/14/2012| 03/15/2017
74112V AJ O |PRESTIGE AUTO REC TRUST 2012-1A C...cccovvvrrreerinnrrenineerneinns [ s I [ 2| AFE| o 999,900 | ...... 101147 | v 1,011,470 | oo 1,000,000 | ..coorevernnne 999,944 | ...vvvvvviieenn0 | 29 | 0 [ 32,500 | 03/21/2012| 07/15/2019
74112W AG 4 |PRESTIGE AUTO REC TRUST 2013-TAB......cooumrrrerirneerneiseerscrinens | cevee ol LAFE] ..1,999,541 | ....... 96.544 .1,930,880 2,000,000 ...1,999,628 23,683 | 04/04/2013 | 05/15/2019
78392N AC 5|SNAAC AUTO REC TRUST 2013-1A B et [ s 2| LIFE | ..1,999,735 | ........ 99.608 11,992,160 2,000,000 | ... ...1,999,822 28,447 | 04/02/2013 | 07/16/2018
78446D AB 5|SLM STUDENT LOAN TRUST 2011-A A2.....ovvvrrireienrnneiserierinees | s I [ 2| AFE| o 999,992 | ...... 106.572 [ ..cvvorrrne 1,065,720 | ..oooovvreneee 1,000,000 | ..coovvernens 999,998 | ....vvvurierirenns (V1 (1 T 0 | ovevnrrnerineeenne0 | 8370 | 1o 4410 [MONLL. | o 1,942 | 43,700 | 04/14/2011 | 04/17/2028
78446V AB  5|SLM STUDENT LOAN TRUST 2012-A A2.......coomrvririrenrrinniseriinnns | s I [ 2| AFE| 999,985 | ...... 105.209 | ...oovvreneee 1,052,090 | ..oovvrenene 1,000,000 | ...coorvvernnne 999,989 | ..o (V1 2 | (V1 38,300 | 02/03/2012| 01/17/2045
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Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. of of Paid Accrued Year Acquired Date
78447B AB 8 |SLM STUDENT LOAN TRUST 2012-C A2. IFE 1,999,837 57 2,942 .66,200 | 05/23/2012 | 10/15/2046
78459T AC 2|SNAAC AUTO RECEIVABLES TRUST 2012-1A LAFE] . 0. 11 1,382 .31,100 | 06/06/2012 | 06/15/2017
78487Y AA 1[SVO VOI MORTGAGE CORP 2010-AA A.. AFE] i 721,444 | 101.977 2,194 26,333 | 08/23/2010 | 07/20/2027
784888 AA 0[SVO VOI MORTGAGE CORP 2012-AA A.. .1FE 99428 . 1132 .13,579 | 10/16/2012 | 09/20/2029
80281A AE 9 [SANTANDER DRIVE AUTO REC TRUST 2012-1C.. VAFE] 2,589,708 | ... 103.327 4,351 .97,902 | 01/11/2012 | 11/15/2017
80282P AE 5[SANTANDER DRIVE AUTO REC TRUST 2011-1C.. AFE] 1,499,841 | 101.775 2,073 46,650 | 04/28/2011 | 05/16/2016
80282V AE 2 |SANTANDER DRIVE AUTO REC TR 2012-2 C. 1FE 02.879| . 48,000 | 03/14/2012 | 02/15/2018
80283F AD 8|SANTANDER DRIVE AUTO REC TRUST 2013-1B.. WFE] .10,601 | 01/09/2013 | 01/15/2019
81783R AA 1|SETTLEMENT FEE FINANCE LLC 2013-1A A VFE] 2,500,000 11/15/2013 | 01/25/2044
82651L AA 1|SIERRA RECEIVABLES FUNDING CO 2010-1A A1. 2| .1FE] ... . . ..310,721 | ... 113,920 | 03/12/2010 | 07/20/2026
82651N AA 7| SIERRA RECEIVABLES FUNDING CO 2010-3A A.....ovvomevereernenernenns [ v e [ v 2| AFE]| o 246,837 | ... 103.234 | oo 254,844 | .......vvvnnve. 246,860 | .....cocoornven. 246,850 8,665 | 10/14/2010| 11/20/2025
82651P AA  2|SIERRA RECEIVABLES FUNDING CO 2010-2A A....ccocovovrvernrvianins | e WFE] 366,181 | covverris 362,580 | ..ooovrrirnnns 362,562 113,923 | 07/16/2010 | 11/15/2025
82651R AA 8| SIERRA RECEIVABLES FUNDING CO 2011-1A A.....cvvvmereerernceirenens [ e 2| AFE] .. .398,382 387,174 | ....... 387,156 . .12,970 | 03/16/2011 | 06/20/2018
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-1A A...ovvvverrvienvirennes | cerein | o [ evvirenns 2| AFE]| i 379,787 | 101,958 | i 387,304 | ..oovrviens 379,866 | ...oovvvvrnns 379,818 | oo | v 15 |0 |0 [ 10 2.840 | 1. 2.862 | MONLL. | 0330 [ i 10,788 | 03/14/2012| 11/20/2028
826671 AD 1|SIGNAL SEC CORP MFD HSG 1998-2 A......cccvvvvmerrrrenerierieeeneeins | ovvenne 3AM | .. ...476,732 ...475,662 474,996 2,941 | . 35,300 | 04/30/1998 | 04/15/2030
82838U AA 7 |[SILVERLEAF FINANCE LLC 2012-D A....cvvoiriienrieeeiesiisseiineenes | e 2| .1FE] .. 425512 | .. . 21,428,662 | 0 [ 578 | 0 0| 1003.000 [ 3125 [MONLL. | s 1,909 | oo 42,956 | 11/09/2012 | 03/17/2025
82838U AB 5| SILVERLEAF FINANCE LLC 2012-D B.....ccccovvverrereneereeineinneninennes [ evveen | [ evevins 2[.2AM | ......c00e.....572,633 | ......100.025 | ..oocvvrrrne 572,897 | oo 572,753 | coovvrrerienns 572,653 25,488 | 11/09/2012| 03/17/2025
82838W AA 3| SILVERLEAF FINANCE LLC 2010-B A.....c..cooverriernirernninsernniserinnines [ v AFE| 938,478 | oo 908,577 | .vvvvvirvrirenns 907,688 . 54,515 | 12/23/2010 | 05/16/2022
82838W AB 1|SILVERLEAF FINANCE LLC 2010-B B.......coovuerererercrirrerneeiseinerirens | cevees 2|.2AM .238,706 227144 | ....... 226,891 1,604 | .. .19,251 | 12/23/2010 | 05/16/2022
844741 AS 7 [SOUTHWEST AIR 95 Ad......ccvvvviirieinirnrirernnissisniseissnssssensssssesnnns | evvnne | oo [ eorernenns 2[.2AM | ..............5,000,000 | ...... 105.974 | .o 5,298,700 | ...ccovvvnean 5,000,000 | .cccevirnne 5,000,000 | ..ooovrerrivrieeennc {0 | 0 [0 [ 7.840 | 7842 [ U | e 191,000 | .oovvvvvene 382,000 | 10/04/1995| 01/01/2018
86365L AB 7|STRUCTURED RECEIVABLES FINANCE 2010-B B.......ccccovvvvevririns | cvvenne LAFE] ...3,095,625 | ...... 123.556 .3,706,680 3,000,000 ...3,090,149 10,627 239,100 | 02/08/2012 | 08/15/2036
872162 AF 9| TAL ADVANTAGE LLC 2011-TA Ao sssnnns | evvees 2(.1FE] .. .. 1,770,833 | ........ 99.778 1,766,902 | .. 1,770,833 | ... ...1,770,833 .2,036 82,590 | 01/14/2011 | 01/20/2026
87407P AE 0| TAL ADVANTAGE LLC 2013-2A A....ccvvvmrirrerenicenerinsrseniessseninseens | veeie | oo | vevereeens 2| AFE]| o, 2,478,101 | ........ 99.370 | ..o 2,463,548 | .............. 2,479,167 | oo 2,478,112 | oo [ 1 [0 |0 | 103550 | ... 3.580 [MON... | cooocirnnee 2,689 | .o 10,512 | 10/31/2013 | 11/20/2038
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1A A...ovvvvvrcrerererinninnns | v AFE] .............1,500,000 | ........99.744 | ..............1,496,160 | ..............1,500,000 | .............1,500,000 | ...ccoeevrirverrenc0 | o0 | 0 |0 | e 4700 | o 4746 |MONL.L | s 3133 | v 71,283 | 06/17/2011 | 06/15/2026
88314R AA 4| TEXTAINER MARINE CONTAINERS 2013-1A A....coovvverireercrinnines [ e 2| AFE] .. . 1,162 8,978 | 09/13/2013 | 09/20/2038
88641U AE 3| TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C.....coovvvvvrvveernnns [ vvvee [ e | verrernnee 2 AFE] i 999,763 | ...... 100.545 | ....covveuee 1,005,450 | ..oovvvvennn 1,000,000 | oo 999,860 11/19/2012 | 10/15/2019
89656C AA 1| TRINITY RAIL LEASING LP 2010-1A A [SSSTRRRN O LFE] 1,770,848 | ... 98.036 .1,736,069 1,770,848 ...1,770,848 10/18/2010 | 10/16/2040
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-1A A...cvvvvvieceienieins [ v 2|.1FE] .. ....1,683,125 | ...... 100.528 1,692,221 | .. 1,683,333 | ... ...1,683,152 .70,869 | 05/16/2012 | 05/14/2027
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC 2011-1A A2......cocovrrremnrrncrirnees | vveee | oo | verireeens 2 AFE]| o 2,000,000 | ...... 111.079 | v 2,221,580 | cooocrirnen 2,000,000 | ..oovrernene 2,000,000 06/29/2011 | 07/15/2041
949456 AA 5 [WELK RESORTS LLC 2013-A A....oviiiricieiernsisessienssssssessesines | svvees e AFE] ...2,902,329 | ....... 99.523 .2,888,879 ...2,902,356 11/21/2013 | 03/15/2029
96032T AA 4| WESTGATE RESORTS 2012-2A A...ccevvomeineirerineriesiseesesiseisssinnns | ceveee E|. LAFE] L A144145 100.781 11,153,081 ...1,144,145 . 09/14/2012 | 01/20/2025
96328U AL O|WHEELS SPV LLC 2012-1 B....oovvvrrireererieisersisesseiesssnssssessesssesens | evenee AFE | e 1,499,535 | ...... 102.096 | ....coveueee 1,531,440 | ..............1,500,000 | .............. 1,499,620 | ..ooovovvvviveen0 | v 51 | 0 0 2,300 .. 2.318 |MONLL | e 1,054 | 34,500 | 04/18/2012 | 03/20/2021
96328U AM 8| WHEELS SPV LLC 2012-1C SOOI PO LAFE] ..3,964,949 | ... 102.658 14,070,390 13,964,955 | o0 [ [ 0 |0 [ 1000.2.820 000 2.837 [MONLL. | e 347 | s 111,813 | 04/18/2012 | 03/20/2021
981464 CW 8| WORLD FINANCIAL NETWORK 2012-A A.....cccoovvvverirrerniinnrierieenes | ceveene e | LAFE| ..1,999,952 | ...... 103.353 .2,067,060 ...1,999,959 2,442 62,800 | 04/05/2012| 01/17/2023
227170 AC 1|CRONOS CONTAINERS PROGRAM LTD 2012-1A A...ovvvvverceincins | evvenne Floen 2 AFE]| o, 1,683,126 | ...... 100.541 | ..cooorrrne 1,692,440 | .............1,683,333 | .cooovvvnnec 1,683,152 [ o0 [ e 19 | 0 [0 [ 4210 oo 4250 |MONLL. | o 2,559 | oo 70,869 | 05/18/2012 | 05/18/2027
227170 AD 9|CRONOS CONTAINERS PROGRAM LTD 2012-2A A....cccoovvvvvinirns | cvviene Fl. FE] ....867,895 874,675 1,204 | . 33,337 | 09/21/2012| 09/18/2027
37952U AA 1| SEACO CONTAINER 2012-TA A...ouevmirreneiiciieeieeseeisessssisensens | eneees Flo.2| AFE] .. 1,716,326 .1,763,446 D AT16,365 |0 [ 3T [0 |0 | 4110 [ 4150 [MONLL. | e 2744 | e 70,555 | 07/25/2012 | 07/17/2027
92848E AA O[VITALITY REIIILTD s | s Flo 2AM | 2,000,000 | .....102.110] ....ccooveve. 2,042,200 | ..............2,000,000 | .....ccceen. 2,000,000 21,005 85,193 | 01/23/2012 01/07/2015
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...............cccccvveeereerieeerecvceens | covernne 153,627,109 | .. XXX....o.. | oerernene 157,353,923 ...158,751,886 | .......... 154,200,916 96,610 | o0 [0 XXX [ XK XX 627,745 | ......... 5,650,178 |..... XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............rrerrreririerimierssiesssnnssssnessssressssnesssssssssssssnssnns | eesee 1,862,591,929 | ... XXX.oooowr [ v 1,980,978,919 .1,874,933,979 | ....... 1,858,222,595 .(134,784) ....21,962,968 .99,278,543 |..... XXXeiwoo | e XXX..oo.
Hybrid Securities - Issuer Obligation:
22303Q AN 0| COVIDIEN INTERNATIONAL FINANCE ... [Coe JF] ot [ AFE] 986,021 | ....... 96.361] oo 1,017,146 [ s 990,000 | e 989,226 0] 347 | 0 o 0 3.200].......3.236] JD......| 25,073 55,717 | 05122/2012 ] 06/15/2022




Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

8c0l3d

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.JA.C.V. of of Paid Accrued Year Acquired Date
22303Q AN 0 |COVIDIEN INTERNATIONAL FINANCE. Fl. IFE 19,992 .3.236 [UD.oes | e 253 | ... 563 | 05/22/2012 | 06/15/2022
05565A AA 1 |BNP PARIBAS 144A..... . (ORI | 5 1|.2FE]| ... . ..4,218,521 1,228 | ... 220,975 | 03/09/2006 | 06/29/2015
05565A AA 1 |BNP PARIBAS 144A..... . USROS IOV Flo 1|.2FE| .................606,929 | ...... 102.267 | ...cocovvvvr...653,486 | ..ovvrirrrrs639,000 | cooiiiirennnn832,630 | o0 [ 3,972 | 0 [0 [ 05186 [ 15894 [UD . [ e 184 | . 33,139 | 03/09/2006 | 06/29/2015
456837 AC 7|ING GROEP NV FLOATING PERPETUAL DEBT........ccccoovuurirnrirnnninns (ORI | 5 O 1|.3FE| .............3,998,214 | ... 103.500 .... 14,610 | .... 228,690 | 01/25/2006 | 12/08/2049
456837 AC 7|ING GROEP NV FLOATING PERPETUAL DEBT.........cccomrvumrrerierins | cereene Flo 1|.3FE| ... 40,386 | ... 103.500 ... 01/25/2006 | 12/08/2049
65557A AB 3 |NORDEA BANK AB 144A... Fl. L2FE| i 4,713,408 | ... 102.818 . 03/23/2006 | 04/20/2015
4299999. Hybrid Securities - Issuer Obligation: . . .. .15,216,585 XXX XXX 93,913 ] i807,170 XXXeoveo [ o XXX.oone
4899999.  TOtal = HYDFIA SEBOUMTIES. .....tvvueitierisieitssis sttt e XK | s 15,216,585 XXX XXX | 93,913 ] .ll...807,170 | XXXeovoo [ e XXX......
Totals
7799999. Total - ISSUEr OBlIGAtONS. .........ueuieiiiiiiisi i .1,785,985,006 | ... XXX..ooooo. | o 1,890,781,737 | ...... 1,786,691,231 1,779,745,635 | ...coovvvrinrinnn, (V)] [ (826,144) | ............... 399,673 XXX | e 23,205,831 | ....... 93,544,287
7899999. Total - Residential Mortgage-Backed Securities . . 263,027,374 |.... 262,828,890 265,463,156 ..264,691,345 0]. 288,353 322,892 XXX | 1,052,484 | ......12,144,475
7999999. Total - Commercial Mortgage-Backed Securities . s 66,571,062 [ ... XXX.ooooooo | covrierin 64,768,857 | ........... 64,476,608 | ............66,576,162 | ..o [ i, (30477) | v 176,247 XXX [ e 200,588 | ......... 2,286,572
8099999. Total - Other Loan-Backed and Structured Securities. [ 0 I 153,627,109 | ... XXXoovvee | ovrvnnns 157,353,923 ....158,751,886 | .......... 154,200,916 ....96,610 XXX [ e 627,745 | ......... 5,650,178
8399999. Grand Total - BONGS............cc.cviriiiiiiiiiicii s 2,269,210,551 | .. XXX........ | ..ece. 2,375,733,407 .2,275,382,881 | ...... 2,265,214,058 .(471,358) XXX | e 25,086,648 | ... 113,625,512
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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
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CUSsIP 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)
02005N 60 5| ALLY FINANCIAL INC 144A.........oovomrrirneinneserissineniens | crieees OO IO 8.000 | ......... 1,000.00 | 1,000.000 | ...cvovrerncernncns 7,641 |...955.094 7,641 | ... 8,000 .0 (217) 0 0 (217) 0 | PALFE... | 02/16/2012
064058 20 9|BANK OF NEW YORK MELLON PFD 5.20%.......cccveverevernees | cvvveree [ eore | cvves 70,000.000 |..............25.00 | ...... 0.000 | ..............1,750,000 |..... 20.750 | oo 1,452,500 | ...cooovvvenee 1,750,000 .0 0 0 0 0 0 | P2LFE... | 09/12/2012
101121 40 8|BOSTON PROPERTIES INC PFD 5.25% . JOOTRN I 20,000.000 |..............25.00 | ...... 0.000 | .................500,000 |..... 19.020 380,400 | ..... 500,000 .0 0 0 0 0 0 | P2LFE... | 03/18/2013
49446R 74 5|KIMCO REALTY CORP SER K 5.625% REITS.. I [ <. | ..1,500,000.000 ......0.786 ...1,500,000 .0 0 0 0 0 0 | P2UFE... | 11/28/2012
55261F 70 8|M&T BANK CORPORATION PFD SER C 5%. +err..1,000.000 914.850 | . ,000,000 .0 0 0 0 0 0 | P2LFE... | 08/17/2012
74460W 80 0|PUBLIC STORAGE SERIES V.......crvvuiirvrinerirerineerenisenns | cvevees [ eone [ cvven 40,000.000 |..............25.00 | ......0.000 | ..............1,000,000 |..... 19.530 ....781,200 | ... ...1,000,000 .0 0 0 0 0 0 | PILFE... | 09/11/2012
74460W 87 5|PUBLIC STORAGE PFD 5.20%........cccnvuemrinriinnineiiveninnns | eevies [ eee [ v 80,000.000 |.... . ....2,000,000 |..... 1,508,000 | ...... 2,000,000 0 | oo 99,956 .0 0 0 0 0 0 | P1LFE... | 01/07/2013
78407R 20 4|SCE TRUST Il PFD 5.1% . RO IO 5,400.000 | ....ccocc00t.25.00 | ovvevrrvcrns | v 132,500 [.....18.000 | oo 97,732 | o 132,500 0 ... 5,931 .0 0 0 0 0 0 | P2LFE... | 01/23/2013
78407R 20 4| SCE TRUST Il PFD 5.1%......cccriinrieiierieriiniiisiiseiirenienes | cvvenes v | e 34,600.000 |......c......25.00 | .oooviivcriiens | vrrviiiennnn. 867,500 | .o 18.000 639,868 | ..... 867,500 0 ... 38,835 .0 0 0 0 0 0 |P2LFE... | 01/23/2013
929042 84 4|VORNADO REALTY TRUST PFD 5.4%. 1 I 100,000.000 . cennnnnnn2,500,000 | ... 18.750 | .ovovirin 1,875,000 | ...... 2,500,000 0. 92,250 .0 0 0 0 0 0 |P2LFE... | 01/17/2013
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) . s . XXX [ 8,836,191 | s 11,258,000 0. 521,069 .0 (217) 0 0 (217) 0 [.XXX.... [..XXX.......
8999999. Total - Preferred SIOCKS...........cuuiriieerireirereciscesese e [ [ 11,257,641 | .. XXX.ooo. | v 8,836,191 | ..cocoonee 11,258,000 0. 521,069 .0 (217) 0 0 (217) 0 |.XXX.... [..XXX.......
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3 |4 7 10 11 12 13 14 15 16
F
o Rate Per Current Total
r Share Year's Total Foreign
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CusIpP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
C on Stocks - Industrial and Miscell (Unaffiliated)
747301 10 9| QUAD GRAPHICS INC......cocovvvirirriieinricreiiscieeinnies C..cee 119.000 5,240 .0 143 | oo 814 | oo 814 | ... | I 02/23/2012
747301 10 9[QUAD GRAPHICS INC.......cootveriiieiiieineieiesiseiesiesrsesesiesssssesesissssssenes. | onvie JETR I 2.000 88 ] 2 | e 14| 14 ... | I 02/23/2012
000000 00 O|MJ MAILLIS SA INDUSTRIAL . Fol v 1,636,140.000 0 .0 0 Ui, 10/06/2011
000000 00 0[QUINN MANUFACTURING GROUP HOLD.. Fol s 19,407.000 ..0. 0 0 .0 0 U 12/02/2011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 116,189 |....... XXX ovooio | e 116,189 | ..... 5,328 .0 145 XXX XXX
9799999. Total - COMMON SHOCK.....vvrrerersiissirieri e 116,189 |...... . S 116,189 | ..... 5,328 .0 145 XXX XXX
9899999. Total ComMON aNd Preferred STOCK.............cviiiiiiiiiieii e 11,373,830 |....... XXX....... 8,952,380 11,263,328 .0 521,214 8,792 XXX..... XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....2, the total $ value (included in Column 8) of all such issues $.....112,894.
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1 2 3 4 5 6 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

3132H3 7A 5| FREDDIE MAC GOLD POOL U9088Y..........cccrerurimmrinrireesssisensssissessesssessssesssssssinn 04/23/2013 | GOIAMAN SACHS & CO....vvvvrereirnriuseireiieeeie i sseiseessess et es bbb esstees | oesbseeesees e s sb et es bbb sb st | Hhieebsees b e bbbt 5,185,084 | ..oovoriirrireeieeee s 4,857,933 | oo 5,668

3136AA 3R 4 [FANNIE MAE 2012-149 LV.....cviriiriiririrrceirissresiesiees s 0171072013 | Gl vvevvvererrercesseieereeesee sttt | eebsee b ettt | Hheeeb et 4,993,358 | ..o 4,847,920 |........... 5,656

3136AB P9 8|FANNIE MAE 2013-6 VN  3.500% 01/25/30 01/25/2013 | BANK Of AMEIICA. .....vveorvvritreisciseeisseise st ess st ssb s s enssees | aebbsessssessss s ss b s st essssssssssseninns | cossianes ...2,127,500 2,000,000 | +eeurenerreriereees e 5,639

3136AB  YJ 6[FANNIE MAE 2013-1 VB 3.000% 02/25/33.........ccoevvmrrierirererieiirireriserienienes 01/10/2013 | Barclays Capital INC...........cuuuevumererrermieimeiseiierseeesessseessessssssessessesesssssssssessnes | sessseessesssesesssssssssssssesssessssssssssssssssessns | onessees ...5,131,250 5,000,000 12,083

3136AB ZF 3 |FANNIE MAE 2013-1VD 3.000% 01/25/33 01/24/12013 | BarClays Capital INC...........vuuuevruerereereeiseiseisesisseesesisse s sssssssesssessssesssssssssssssses | nesssessssssssesssssssesssesssessssessssssssssssssesssns | sesmssssssssassssssssesssssssesssssssnsess 3,892,820 |...... 3,776,000 | .cvoureeevreriereseesseise e 9,125

3136AC GJ 4 |FANNIE MAE-ACES 2013-MS A2.......cccovirimmrimrrierirnresresnseienians 04/25/2013 | Barclays Capital INC...........cuuurvurererremieimieiseiiersieeesessseessessssssessessesessessssssessnes | sesssessesssssessssssssssessesssessssssssssssesssessns | onessones 5,000,000 ..10,104

38376G F4 7 [GNMA2011-16 C 4.000% O/ 1B/4B...........coourermrerrricrireeireeiseisesesesisesisessseesessesssees 01/10/2013 | RBS SECUMHES COMP.......vvuvvvveerrirueiseiseieseisesssssesseesssissessesssessssess s e ssesssens | aesssssssssssssssessssssssssesssessssssssssssssssssns | oossinns 5,000,000 |........... 7,778

38376G ZU 7 |GNMA 2011-9C  3.635% 09/16/41... ... ivorireririniiisinisese s 01/10/2013 [ FTN FINANCIAL....1..cvevreteisnississens et enssness | senssessssensssnesssssssnsssnsssensenssssnsssnsssnsensnns | coessena 5,000,000 | ..o 7,128

0599999. TOHAl = BONAS = U.S. GOVEIMIMENL. ...ttt sttt tes st s 8k 88 eE 8 £ R 888 £EE 8oL 84£EE 4848 eEE11EE811EE  £E8oeEEHoLEoEEEHeEE LR 8 4EEE oL 4EEE4LE1 L8 4HEE oL EHELE 4814 E 1L 4L R LA 4EEE1eLE 44 L84 EE 4L EHEEE A48 1L 4L EEEEeLE LA L84 E e LE oA E bbb eeE sttt | eekfeetens ettt 37,411,263 | o 35,481,853 63,181

Bonds - U.S. States, Territories and Pc

011770 2D 5|STATE OF ALASKA  3.858% 08/01/37.......ccoremrrenerrerireeereeiseissisesssessessssissssssesnns O1/1B/2013 | Cil.ovovvvrerirei ettt ssnns | eessssisnessssssessssssnssssessensssssssesssesssannsas | senesssesssnsssnsssenssesssessssssenseesss 1,000,000 | cevnee 1,000,000 | oo 0

052451 AP 6| CITY OF AUSTIN CONRAC 20713......cvumririrrerrississiressesisesessesssssessesssssssssessssssssssssnssnns 01/30/2013 | WEllS FArgo SECUNMEIES. ......vvurerrerrrirerieriieriesicesesessssssesssessseesssssssssessssenins | neeessesssssssessnsssessessssssssssnsssesssensnsses | sonnensnsssessessssnessessenssseneneers 8,000,000 | e 4,000,000

130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A 04/19/2013 | BANK Of AMEIICA. ......vvovvveitreireiseeeseise sttt seees | aebbseesseess bbbt eess s bsesnseniaas | consiins . LA734579 | 1,734,579

199098 BS 2|COLUMBUS FRANKLIN CNTY OH FIN AUTH RES & 0772512013 | KEY BANK........oevereireisiieiinesiesise st ss ettt | oeebseessees s sb et n st | Hhieebs st 3,000,000 | ... 3,000,000

246395 YC 5|DELAWARE ST HSG AUTH REV 2013-1.....oiuiiiiiirieiriieiesieissienssssesessssi s 02/07/2013 | GEOIGE BAUM.......cocviuiiiriiiiiiiiiiiii i | eesbisss bbbt | coesians 2,295,000 | ...... 2,295,000

249218 BA 5|DENVER COLORADO PUBLIC SCHOOL DISTRICT C........cccconue. 04/18/2013 | RBC CaPItal MATKELS............covoocveeoceiecseeeseses s essesssssssssssssssssssssssssssness | sosesesssssssssssssssssssssssssssssssssssssssssssss | arvseinnes 2,200,000 |...... 2,200,000

249218 BC 1|DENVER COLORADO PUBLIC SCHOOL DISTRICT C..........c...... 04/18/2013 | RBC CAPItal MATKELS..........oevuviveiiiiiieiiseiseisseisise st eessnees | eesssesssssssss s sssssses st ssesssssssesssestses | fosnsssessssesss s ss bbbt 1,000,000 |...... 1,000,000

372546 AS 0| GEORGE WASHINGTON UNIVERSITY ......ovvuiemeimirieriiessessssesssssssessesssssssesssssessesens 02/05/2013 | Barclays CapItAl INC...........cuuuererrereermeriaeiseriersseesesssseessessssessessesssessssssssssssessses | sesssesssessssssssesssssssesssesssessssssssssssesssessss | toomsssesssesssssssssssessssssessssesssessas 1,000,000 |...... 1,000,000

373384 J6 4 |STATE OF GEORGIA SErigS E......ovvvvvriririiseieiiesieceseseisssiesiienes 0672812013 | Cll..v.vvvvvvereeseeise sttt | eebbsee sttt | frnsiins 2,500,000 | ... 2,500,000

452152 QV  6ILLINOIS ST GOV OBLIGATION..... 04/02/2013 | BANK Of AMEIICA. ......vvoevesrerreseesseesersenisesssees s ss st ses et esssees | oesbseessesssss s ss st ses s ss st ensss | Hoseessestsessseee bbbt 1,000,000 |...... 1,000,000

47770V AZ 3|JOBS OHIO BEVERAGE SYSTEM..... . 01/29/2013 | J P MOIGaN & CO.....cuvvuiiriiiieirericisissieissiee st ssssssssessssssssessssssssss | sessssssssosssesssssessessasenes 5,000,000

49130T PS 9|KENTUCKY ST HSG CORP HSG REV 2013 SERIES 0471912013 | Gl evnvvrrereereeseesereseees et es sttt | feebie e 2,790,000

514136 AY 6|LANCASTER COUNTY SCHOOL DISTR SERIES A... 04/25/2013 | BANK Of AMEIICA. .....vvovivriisiriisesisesieseseesss sttt sssssessns | ensssssissssesssesssensssnssas 1,505,000

574218 NU 3|MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH..... 03/14/2013 | Citi 1,000,000

59334D HN 7| MIAMI DADE CNTY FL WTR & SWR REV 2013 SE. 07/19/2013 | MOrgan StANIEY & CO.......c.uvvurerrriiniriereriiieiesie s sssssssessessssssessssssssssssesssssns | sesssssssssosssesssssesessasenes 5,000,000

594612 BK 8|MICHIGAN ST ULT GO 3.800% 05/15/33 0430/2013 | Gl vvvvvrrereerseiseeseeeseees et es sttt | ees et 4,000,000 |.....c.....

602245 ZA 3 |MILWAUKEE COUNTY G.O. 3.862% 12/01/30 01/25/2013 | J P Morgan & Co.... 2,000,000

60637B CN 8 |MISSOURI HOUSING 2013 SERIES A.......cooevimrirmirimeimerisessesseseseesessesssssssessessssesns 01/18/2013 | GEOIGE BAUM......couuvirrirermeiaiie it sssas st snsses | reessssssessessseesssensssesas 1,750,000

60637B CP 3 |MISSOURI HOUSING 2013 SERIES B.........covvuiireriiiieieisiiseiesieissssiessssiessssssssssenenes 01/18/2013 | GEOIGE BAUM.......oviuieririeiiciei i snnss | ressssssessessesssnsessessanenes 1,830,000

658289 B7 7|NORTH CAROLINA ST UNIVERSITY. 02/13/2013 | WellS FArgo SECUIHIES. ......cvuuverrereerreriseiseeiseise i eeisesssessessessse st esssssessssens 500,000

678553 AS 7 [OKLAHOMA CITY ECONOMIC DEV 2013A.......ooiiririeiieineieieriseesenssisesssiessseensssanes 03/27/2013 | BANK Of AMEIICA. .....vvoivviririissisesisesiseesse sttt sssssessns | enssssssssssesssessssssssnssas 1,000,000

678553 AT 5| OKLAHOMA CITY ECONOMIC DEV 2013A......civimrireereirersersiessesisseessssssessesssssnssenes 03/27/2013 | BANK OF AMEIICA. ......vooveoeeeeeseeesveeee e es s esss s essesssessssesssesssssesssnssesesenns | coresesssessseessssessssesssseeas 2,000,000

678553 AU 2| OKLAHOMA CITY ECONOMIC DEV 2013A. 03/27/2013 | Bank of America 1,000,000

678553 AV 0| OKLAHOMA CITY ECONOMIC DEV 2013A. OO TOSRPRROON 03/27/2013 | BaNK Of AMETICA. .......veoeeeveeeceevees st seeesessessssessssssssesssssssssssesssesssessessssss | oesssssesssessosssssssssnseanesns 1,000,000

67910H NR 7| OKLAHOMA ST MUNI PWR AUTH 2013 SERIES B.. 07/24/2013 | RBC Capital MATKELS..............ooorveriiiriiiiseisseisse s sssssnnss | sosnesssnssssssssssnsssssnsnses 2,000,000 | ovvoveririeicen e 0

735000 QX 2|PORT OF OAKLAND CA 4.500% 05/01/32 07/01/2013 | Bank of America 3,500,000 28,000

798186 YY 2|SAN JOSE CA UNIFIED SCHOOL DIS ELECTION.......ccvtvuuireerieririeirrisieeniienirenesneens 01/17/2013 | SHFEl NICOIAUS.......vvvvvrereeeieiieeiii et | esisnsssessesss s enssenesas 3,000,000 | oo s 0

83712T DA 6|SOUTH CAROLINA ST HOUSING FIN 2013-1......courirrireeineireiiserienieeessensseisesissnsens 0471212013 | Gl ovovvvrereereeeseis et es bbb | et 2,750,000

88271H FL 8|TEXAS ST AFFORDABLE HSG CORP 2013A.. 02/01/2013 | Raymond James & Associates... 2,100,000

91412G QL 2 [UNIVERSITY OF CALIFORNIA........ccooiirirneieiienieseiesisssesssssssnsenes 02/28/2013 | J P MOIGAN & CO...euvvoriireirnireeesseiseeisesiseesssisesssss st ess s ssssssisss | oeessssssssssssssessssssssesas 1,000,000

956704 YL 8|WEST VIRGINIA ST UNIV REVENUES TXBL-REF&.......... 01/30/2013 | Wells FArgo SECUNIES........vvueieiiursirisiiiiiisiiienesiessisssnisssns e enesssnessssssenssssnsenens | oessssesssssessssssssenssseses 2,000,000 | oo 0

1799999. Total - BoNdS - U.S. Sates, TEITIHOMES & POSSESSIONS...........c.ocvevieiveieiieteterctetetieeteteetetetesasesesesstesessaesessssesesassssesasies  etessssesessssesesassssesassssesesassesesassesesessssesesssesessssesesessssssasesetesasessesanses et et s ses et s ses et s e setes s ses et e setetesessetansnsetetesansesansrseen 66,454,579 34,333

Bonds - U.S. Political Subdivisions of States

004284 BB 1|ACALANES CA UNION HIGH SCH DIS........coomirirrirriiniireriesernesssisessseisessssesesssssens 05/03/2013 | PIPEI JATAY INC.....cvvoveieiiriicie ettt essssissnsenses | eesssssssessssssssssessnsssssssnsssnsssesssessssnssas | senesssesssnsssnssssessesssesssessnseessn 2y 399,000 | voveae 2,355,000

213248 BB 2|COOK CNTY IL SALES TAX REV.......cocuvririmriririirinerierinerienes 07/12/2013 | Raymond James & ASSOCIALES.............cuuuruurrimerirrerieiniiieiiessiesiesissisesiessinenins | coeessesisssssessnsssessesssssssssssnsssessenssnsses | senenssnssnssensssnensessenennnneres 1,445,000 | e 1,445,000

623040 HH 8|MT SAN ANTONIO CA CMNTY CLG DI 2013 SERI.. 07/10/2013 | RBC Capital MAKES.............oocveecvieciieceecssseesseessiessessesessssessssesssssssesssssssnnss | eevsssssssssaessssesssesssesssssssssssessssssssessssssnns | svsessssssssssissssensssssssnssassssssennsenns 190,000 | vovivneeas 750,000 | oooorriieerieeee e 0
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CUsIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
890125 WX 1| TOMS RIVER NJ BOARD OF EDUL......ccouitiiimiiriiisinissinsssnssssnssensseessnisssssssssssnssenseees 05/01/2013 | RBC Capital MAKELS. ........uveuieeiieisiiiienissississsensssns e sensssesssnss s ssessenes | sesssessssensssssssssssssssssssensenssssssssssssnsensnns | conessen 2,380,000 | ...... 2,380,000
2499999, Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES.............c.cocuiiiiiiiieiiciciiictete ettt ettt etes et eretetee evttetessssetesesassseessesetesessetesssesesessssesasssseses s setes s seeesaesesetesessetes e sesesessesesesssseses s setesesseses s e tetesesaesensnsetesassstesansssesessnsetesssassessnsnsets | tesetesissetesassesassssesesassnsesansssesssasad 6,930,000 |...... 6,930,000
Bonds - U.S. Special Revenue and Special A t
3136AE TT 4 |FANNIE MAE 2013-54 BA  3.000% 06/25/43..........ccoomermerireirnrineiierinenienes 042612013 | Gl vveverrereeseiseese et bbbk | eebbsee bt bbbt | creriins 4,881,948
3136AG HV 7 |FANNIE MAE 2013-94 CV  3.500% 07/25/33. 08/14/2013 | WElIS FAgo SECUNIES........cvuuvirrerceisrireiseiseriesieeieessesssssesssesssessssssssssssens | sessseessessssssssssssssssessesssessssssssssssesssessnns | onessees . 2,470,705
3137B1 U7 5|FHLMC MULTIFAM STRU PASS THRU KSO1 A2 SO 05/02/2013 | WEIIS FANGO SECUIHIES. ......vvvuverrerserseiseisseise i sessssessse st st esssssssssns | aesssesssesssssessesssessssessesssesssassssssssessssnsssns | fhsesssssssesssaessss e ssessssessssssssssas 3,059,937 | ...... 3,000,000
3137B3 4W 5 |FHLMC MULTIFAM STRU PASS THRU 4215 LV......cccovirimirerirereissicriessisessesesseenns 082112013 | Gl v.euvvvverrerceiseieerisersseesi et es sttt | eeebs sttt | dieriees 2,934,683 2,947,116
3138L4 EQ 2|FANNIE MAE AM3742  3.150% 09/01/25 08/15/2013 | DEULSCNE BANK SECUMHES........vvoeveiveeieieiiseeiseete ettt sssssse s nbsens | oetssessssess s s sb et s bbbt | Hhieebseess et s bbbt 1,873,125 2,000,000
3138L4 J3 8|FANNIE MAE AM3881 3.830% 08/01/25 09/05/2013 | BANK Of AMEIICA. .....cevevvvrerrercesseiseriesisesesees st ssssse s esssees | oesssess st st ss st ss et | choeessesssessseees bbbt 1,970,234 | oo 2,000,000
3138L4 S2 0|FANNIE MAE AM4136  3.370% 08/01/23 . 09/05/2013 | BANK Of AMEIICA. .....cevovvveiireireiseeeseisesise st sss st sss s esssees | oesssesesee s s bbbt bs b st | Hhieessee s b e s s bbbt 1,928,438 2,000,000
31398Q TQ O[FREDDIE MAC 3747 HX  4.500% 11/15/39.....c.vumrrimirierierircriseinsriserisenisessesesssesenns | cevnsrieninens 11/01/2013 | Wells FArgo SECUMHES...........cvuurveirieiriiriiciiiesiiciissssisisssssssssssssssssssssisinns | cosiessssisssssssssss s sssssssssssssnssssssnns | esssinnes 5,284,375 5,000,000
31398Q UG 0 [FREDDIE MAC 3747 PW  4.000% 10/15/39.......cccuummiimrirriieiieriinsiiesisseissssissssssssessins | eevseisseenns 12/18/2013 | WEIIS FAIGO SECUMHES........vvoveveeeeiraiesieseiiseeisseisseeseessesssesssee s sesssesessssssesnssens | cesieeissesssssessseessses s s b s b s s st eessnes | eestseesssessans bbbt 2,080,000 | coooverrirrirenineiserieeieeeeens 2,000,000
74529 NX 9 |PUERTO RICO SALES TAX FIN CORP... 08/20/2013 | Cilll..vvvvvvrererseeseessereseseseesssesees sttt | et 897,930 | ...... 1,000,000
841215 AA  4|SOUTHAVEN CMBD CYCLE GENLLC.... s 08/06/2013 [ BANK Of AMEIICA. 1...-1vetetitstesseissesessesss st sesss sttt nens | oeeteeetsee skttt | Hhineb sttt 3,000,000 | ...... 3,000,000
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... .vuureureerreisteseesesaeseeseessesesseseesesassesseesseseseesseseesseanss | £eessessesssesessesessessesassesseesessesessessesassessesssesesessessesaesseseessssessesaesessessessesessessesaeseesessseseseesessessessesesssesessesassessessessesessessesansassesssssnsanses | eesesassessessssnsassessessssansessessessnsas 30,515,179 | oo 30,299,769
Bonds - Industrial and Miscellaneous
00101y AF  3|[ADT CORP  3.500% 07/15/22........ccmvreerrmeeieririeireriserrensienienes 06/25/2013 | FTN FINANCIAL ......vvvoereeieeissreseetsessssisees st ess s ses st sbsetes | eeessess bbbttt | Sebseee bbbt 733,056 | ..coovvrnnee 800,000
00101J AF 3 |ADT CORP  3.500% 07/15/22........crmrvririmrrirerinierenrsissereniesinnens 05/03/2013 | TaX FIEE EXCRANGE. ... ... cvuieuiireriiieiseiiisisie ettt sssnts | esbsebssss bbb st bbbttt | Sbsebses b e b es bbbt 2,005,816 |...... 2,000,000
008414 AA  2|AGATE BAY MORTGAGE LOAN TRUST 2013-1 AT....couivmerinrrienicereeissisesieessenssenens 08/21/2013 | BANK Of AMEIICA. .....vveevvvrtrriseiseieerieseesss et sissssees st sessse s enssees | eesbsessssesssssesssssssssssssestsesssssssssssssssensnns | sonessines ...1,870,071 1,954,991
00912X A# 1 |AIR LEASE CORPORATION SENIOR UNSEC NOTES........coocrmiirriieiierieeesneissisnnis 10/01/2013 | Citi GIODAI MATKEES INC.....covvvvviveiriiiieiee s sssssisssses | cessesssssisssses et enssnns | enesaeees . ...3,000,000 3,000,000
03027W AJ 1|AMERICAN TOWER TRUST | 144A... 03/06/2013 | Barclays CapItal INC...........cuuuererrereermrimeiserisersseesesssseessessssesssesssesssessssssssssssessses | sesssssssessssssssesssssssesssesssessssssssssssesssesssns | tooesssesssesssasssssssessessseesssesssessas 1,700,000 |...... 1,700,000
03064) AE 5|AMERICREDIT AUTOMOBILE REC TR 2013-2C........ 04/03/2013 | J P Morgan & Co. bbb bees | Heiebe bbbt | oetsee bbb 1,249,607 |...... 1,250,000
03064Y AD 4 |AMERICREDIT AUTO REC TRUST 2013-1 B RN 01/15/2013 | DEUSCNE BANK SECUMHIES........vvuveervesririresceisiseiessieseniseeseesssss s sessas | ressssssesssssssessesssseesns 999,748 | ...... 1,000,000
03076C AF 3| AMERIPRISE FINANCIAL INC.......cocrvvvirriiierinrissiresicinnienns 09/04/2013 | VAIIOUS. ......voovvoiererirseissississs sttt sttt ssssnnes | esssssssssssesssessssssssssssas 2,650,000
045604 A@ 4|ASSOCIATED ESTATES REALTY CORP SERIES B 01/22/2013 | Bank of America . - 2,000,000
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14 08/02/2013 | GOlAMAN SACKS & C0.....vvvvvieirriinirieiseie it sesssssssessssssesss | rersssisssessessnsssesesssssessssssssssssessssssesenss | onnsessssssnssnensnnssessessssseseeneens 3,000,000 | 1o, 3,000,000
053332 AP 7|AUTOZONE INC = 3.125% 07/15/23........cvereeririrerieiieeiesiseseeissssesiesssesssssssssssssans 0471812013 | SUMTUSL. ...ttt | feeisesse s ees st 500,000
053611 AG 4 |AVERY DENNISON CORP  3.350% 04/15/23 04/03/2013 | Bank of America . . 600,000
084423 40 9|BERKLEY (WR) CORPORATION.......cottvuuirmmrimreseesseiseesesssessesssessessssssssssenssensssins 0412512013 | BANK OF AMEIICA. ......voooveeeereeeseeeseseseeseeseessse s esssssssssssssssssssesssesssssssssansssnesesns | covesesssessssssssessssssssisssssssesssesssssnssesssssss | sovesessssssssesssesnsissssnnssneenneensn2,000,000 | . 2,000,000
12527G AC 7 |CF INDUSTRIES INC  3.450% 06/01/23.........ccovurreernrireirneiieinnieinninnins 08/27/2013 | Sterne Agee OSSPSR STPTORE OORP RPN 1,500,000
12646W AH 7|CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.... 04/17/2013 | Credit Suisse First Boston.. . .1,917,040
12673P AE  5|CAINC  4.500% 08/15/23.......ccrirmririireririisiriieissisiessssesssssssessseenes 08/13/2013 | Bank of America bbb | enetne et et 995,390 1,000,000
13056T AC 6|CALIFORNIA REPUBLIC AUTO REC 2013-2B......... 12/17/2013 | Credit SUISSE FIrSt BOSION.........cvvureuiricrirririesseieisesiesssessssissesssssssssessesessees | cessesssssssesssessssesssessssesssssssssssesssessssessnns | nesssessssessssssessesssnesssesssssesnssne 2,487,500 | ...... 2,500,000
13975D AF 2 |CAPITAL AUTO REC ASSET TRUST 2013-3 C... 08/14/2013 | Credit Suisse First Boston.. 2,999,591 | ...... 3,000,000
13975E AE 3| CAPITAL AUTO REC ASSET TRUST 2013-1 B 01/15/2013 | Bank of America MerFill LYNCH..........ccriuiririeiieeiseieeisssiesieeesesssessesssssssenes | reessssssessssssnesssesssssesns 999,946 | ...... 1,000,000
13975 AF 0| CAPITAL AUTO REC ASSET TRUST 2013-1C.......... 01/15/2013 | Bank of America MEITIll LYNCN.........ccviuririiriiciecisinsiesssseesssssssssssssssessens. | rersssesssssssesssssessessssens 999,898 | ...... 1,000,000
14912L 5X 5|CATERPILLAR FINL SERV CORP. e 11/19/2013 | Bank of America . 650,000
17321L AA  7|CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A TA/0172013 | Gl snnienes | srbiaesisens st 2,474,932
19416Q EC 0|COLGATE-PALMOLIVE CO  2.100% 05/01/23.......ccomvereirrrirerrererneennerinennns 042912013 | Gl vv.vvvrereereeiseisereseseseesse s es s | et 2,500,000
224044 CA 3|COX COMMUNICATIONS INC 144A 04/26/2013 | Wells Fargo Securities...... 1,650,000
23157# AG 4 |CURTISS-WRIGHT CORPORATION.......ccotrimimmirmerineineeseeiseesssssensessssessssisesssssans 02/26/2013 | BANK Of AMEIICA. .....cvvovvvririseeeseiiesssesesees st snbaes | reesassissssesss st sseenas . 2,000,000
256747 A@ 5|DOLLAR TREE INC SERIES B . 09/16/2013 | WEIIS FAGO SECUNEIES........cvvuvirererreirrisiisriee e sssessssessssesssess | eessssssesssesesssssessssessesssessssssessssesssessses | sioesssesssesssetsses e ssessesesssenssesees 2,000,000 | ... 2,000,000 | oo s 0
268648 AN 2|EMC CORP  3.375% 06/01/23........ccuurveerireererineisessseissessessseesssisssssssssssssssssssssenns 081972013 | Gl v vvvvereeereeiaeisseresesesesse s es bbb bbb | eeb bbbt 961,020 | ...... 1,000,000 | oeouvererircirerineieiseseeeeseesseisenian 7,125
29977J AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2......ovvumiimirieririeiirinsiesinesienes 03/26/2013 | BANK Of AMEIICA. ......ooorvivrirriracisneiseiiesiesesees s sssssss st essss bt nesees | eessssasessses s tase bbbt | dhoesseesb et 1,833,598 | ..o 1,822,767 | oot 3,418
29977K AA  1|EVERBANK MTGE LOAN TRUST 2013-2 A....ovvormireiniieseinesiesissessse s ssesssesssesessesas 06/04/2013 | Barclays Capital INC...........cuuurvuuererrereereiseisesiseeeseessseseesssssssssesssssessssssssssssans | sesssssssesssnssssssssssssssssesssessssessnssssssssssns | ossssnns ...2,811,855 2,834,931 | oo s 8,505
301657 AA  0|EXETER AUTOMOBILE REC TRUST 2013-1A A....cvvorrirrinnieriericeieseneeens 05/01/2013 | Cll.vveovvvrerrereiseieiiesi ittt | eesbseee ettt | i . ...1,569,967 1,570,032 | oo 0
30251B AD O |FMRLLC 144A  4.950% 02/01/33.....c.couirirmririeineireiiseiiesiesisesiseesssssesses st 0173172013 | VAIOUS. ...t ees bbb bbbt | oebbiee et e b st bbbt | Hhieebs e st ee s bbb BT45,244 | ..o 3,710,000 | oo 1,491
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30291D AB  2|FRSLLC 2013-1A A2 3.080% 04/15/43..........ccomeeerriririerieeeienisse s 04/10/2013 | WElIS FArgo SECUNLIES........vvrvereerrrereiesrrieriesecess st eeessssisssssssssssssenens. | oessssssesssssssnesssenssssesns 999,733 | ..o 999,742
313747 AU 1| FEDERAL REALTY INVS TRST......coiiiiiieimeeineie st iseessssssssesssssssssisssssssans 1210472013 | WEIIS FArGO SECUMHES.......vvvuevevriesieseereeiseeeseesseiseseseseessseesssissessesssssssssssssessans | seessssssesssnsssssissessnssnns 1,732,815 | ... 1,750,000
320588 AE 9 |FIRST INVESTORS AUTO OWNER TR 2013-3A C.....cooeoourvmrirerireerrerireenne 11/06/2013 | Credit SUISSE FirSt BOSION.........ccuuiieirirririiiieirieiiesieseiessesissssessessssensenesnees. | cessessssessessessssesssessssssssssesessessesssssssnes | oesssessseessssssessessseesssenssasessssns 1,999,537 | ...... 2,000,000
33843C AA 3 |FLAGSHIP CREDIT AUTO TRUST 2013-1 A 04/10/2013 | WEIIS FAGO SECUIHIES. .....vvuuverrerecetseiseiseeiseisesisee e eseessessessessssesssssisssssssans | aesssesssesssssssssssssssssssesssesssssssssssssssessnns | aessons 2,135,111 | ... 2,135,369
34528Q CG 7 |FORD CREDIT FLOORPLAN MSTR TR 2013-1 C....cooeoourvmrrirereeiniereriesieessenesseesenins 01/15/2013 | Barclays Capital INC...........cuuuevurererrermieisieimeiiesseeesessseessessssssessessesesssssssssessnes | sessseessesssssesssessssssnsssesssesssssssssssssssessns | onessones . ..1,999,647 | ...... 2,000,000
36198E AD 7 |GS MORTGAGE SECURITIES TRUST 2013-GC13 A....oueemmreeerrierereesseisessssssensenes 07/17/2013 | GOIAMAN SACHS & C0....vvvvvvveirreineiriiriieisesiseis s sseessess et es bbb esstens | eetbseessees s s sb bbb b bt sb st | Hhieebseess et s bbbt 2,524,917 | oo 2,500,000
406216 BD 2|HALLIBURTON CO  3.500% 08/01/23..........evvrmrermrerririeissssssssesissessssssssssssssesssssssnens 08/05/2013 | BANK OF AMEIICA. ......veovvreeeeeseeesveeeeeseseneesseessseessssssssessssssssssssesessenssanssssssnns | covesessessssssssssessnsssneens 994,170 | ...... 1,000,000
437076 AZ 5[HOME DEPOT INC  2.700% 04/01/23........oevererrieireierieeiesiesiesiesissssiss s sssans 04/02/2013 | BANK Of AMEIICA. ......voocveveerceeeseiessee e eeessses s s s sassssnns | ceressssesssiesssesseeesssseas 998,440 | ...... 1,000,000 | oo 0
437076 BC 5|HOME DEPOT INC  3.750% 02/15/24.........covvvmereerrieriieinseissiseriesisesssenisssssessesssiens 09/03/2013 | BANK Of AMEIICA. ......evvrvevresrereesseiseriesisesesees sttt esssens | oesssessessses s ss et ses s ss e stensrs | choeessessseseseeas bbbt 1,989,620 | ...... 2,000,000 | coovernerniie s 0
44266R AC 1|HOWARD HUGHES MEDICAL IN.....c..covoieirircriniinniies 07/16/2013 | GOIAMAN SACHS & CO0......vvvvuiveirniiiiieiieeis sttt essnis | eeesssissessssss et ssssesas 997,930 | ...... 1,000,000 | ©oouierirerierireie e 0
459200 HP  9|IBM CORP = 3.375% 08/01/23......cccvvvmirieriiercriieineriessienieneseenns 07/30/2013 | GOIAMAN SACHS & CO......ouvvuiriiearireiieeieriseiieiessseess st esseniens | resssssssessessssensensssesns 3,997,960 | ...... 4,000,000 | ... 375
46132F AB 6 |INVESCO FINANCE PLC  4.000% O1/30/24..........coooniroiiieiierineiiesiseseieesise s T1/0B/2013 | VAIIOUS. ....vvvvvveriisis ittt nbes | cebiee bbb bbbt bbbt sb s | eeeb et s bbbt 1,491,200 | ...... 1,500,000 | ovurerirerierieeise e 0
46639G AL 0|JP MORGAN MTGE TRUST 2013-1 TA2Z......ccoiumirierirereieeiesieesessessiensesessensesssssssenes 03/26/2013 | J P MOIGAN & CO.....ocvvurirrircermeiairiesireseiesssesessssessssessesssesssssessssssesssessesssssssnns | reesssessssssssesssnsssessesssssssssssnsssesssesssnsses | senensssssssssnesssessessenssnennneeres 1,018,814 | 1iina. 1,582,357 | cvoerverieriereeiee et 0
46640B AC  8|JP MORGAN MORTGAGE TRUST 2013-2 A2.......ccouriiriierieeiieeieisseiseisenissesesiseenas 05/29/2013 [ J P MOIGAN & CO0...cuvvvuvvrniireirciseeiseisesses et sses bbb esssees | aebbsessseessss e ss s ssses st sessssissssssnines | coesiins . ..4,670,229 | ...... 4,611,860 ..13,451
489170 AC 4|KENNAMETAL INC 3.875% 02/15/22 s 07/01/2013 [ KEY BANK........oevervireiriieiiiesiesise st es st nt s | oeebseeesess s eb ettt sss st | Hhieebs st 2,678,885 | ...... 2,750,000 41,441
500255 AT 1|KOHLS CORPORATION = 4.750% 12/15/23........cvvvumririeirneiseiissisesisesisssessssissssssssenss | oeesiesesenes 09/05/2013 | MOTgan StaNIBY & CO.........cuuvvuieriireiiriisiise it sess s isnss | esessssssasssssssesssssssssssas 997,500 | ...... 1,000,000
50187V AF 8 |LEAF Il RECEIVABLES FNDG LLC 2013-1C 09/19/2013 | Credit SUISSE FIrst BOSION..........cvurrerurieiiiiieiiseeieeiseesesiesse s sssssssssesies | oessieessesssssesesssesssse st esssesessssssssssesssensss | cooesssesssessssess s ssseessenssenses 1,499,692 | ...... 1,500,000
55448Q AS 5|MACK-CALIREALTY LP  3.150% 05/15/23.........ccvvemiriveririniississiesieciienes 04/29/2013 | BANK Of AMETICA. .....v.cvvuvrviiciseriisessis sttt nssnis | esbsebsess bbb st b s bbbt | Sbsebsesbeb s s bbbt 2,444.800 | ...... 2,500,000 | .ooveriririiie s 0
574754 AL 1|MASHANTUCKET WESTERN PEQUOT 144A........ccconireirmrrnerierineeienirennns 10/18/2013 | Interest CAPIAlIZALION. .........cvuuererereieeireirseeseeie et ssesnens | cebseesees sttt | eebsesst st 3,138 | o 3,138
574754 AL 1 [MASHANTUCKET WESTERN PEQUOT 144A.........cccooviereieriresieseieieeienns 07/01/2013 [ TaX FTEE EXCRANGE. ......vucveieieeieeieieeiee ettt sessssessesseses | ssessesssessesssssssssessessssassessesssssssessessesnsns | sesssessessnsansns 600,000 |...... 1,269,512
594918 AT 1|MICROSOFT CORP = 2.375% 05/01/23.......comtrmrirmeriererierinissssissinseesessesssssesesssssssens 0472512013 | BANK Of AMEIICA. .....cvvvrvieriseiseesseessersesisesssees s ss st ses st esssees | oeesssess st es s s st ss st | Hhiessssessees e bbbt 1,993,280 | ...... 2,000,000 | coovernereieini s 0
628464 B* 9[MYERS INDUSTRIES INC SERIES B......ccovuiiiririiiisiicieissiesisisssseesssessssssssssenes 121912013 [US BANCOIP. ....vrveeiaererisiaissisesissisesse s s ss st ss s sssesssssnss. | asssessesssssssssessssssasssessessasssessssssssesssessensns | oessesssesesssssnssosssessasssessessanssssos 4,000,000 |...... 4,000,000
637432 MV 4| NATIONAL RURAL UTILITIES COOP 10/29/2013 | RBS SECUMHES COM......ouvvuiriuseisurisisieisesiseeseessssssessesssseesssssssssssesssesssesssssssenes | cessesssssssesssssssssssesssesesssssnsssesssesssssssnns | sosesneees 2,997,690 | ...... 3,000,000
65339K 88 6|NEXTERA ENERGY CAPITAL.......... s 01/15/2013 | WEIS FArGO SECUIIES. ... vvevrresiiscereieseessiiesisssseisesssssisesssssssssssessss st sssenssens | esssessssssessessasssesssssssasssessessssssessassssssanss | seessesssessssssssesssssssssssesssssessenss 1,000,000 |...... 1,000,000
666807 BG 6|NORTHROP GRUMMAN CORP  3.250% 08/01/23 o | 06/26/2013 [ BaNK Of AMETICA.........cvuuiverrireereeseiasesiesiseses et ssssess st ssssssssessessss | sosessssessessssess s sesss st sesssensesisenes | oesssssssessnenes 945,340 1,000,000
74112W AG 4| PRESTIGE AUTO REC TRUST 2013-TA Bu..o.oouiiiieieriseeieiseessisseesseisnse s 04/04/2013 | WEIS FATGO SECUIIES.....v.vvurvreresiescirieseessissesissseesesssssesessessssssssesssssessesssssesssens | esssesssssssssesssssesssssssssasssessessssssessasssnssanss | sseessmsssessnsssssesssssssssssesssssessesss 1,999,541 | ...... 2,000,000
74170 AC 3 |PRIME PROPERTY FUND LLC.......cooivinirierirerireemeiserisessssssessssessesssssans 08/22/2013 | J P MOIGAN & CO.....cvvuvirrircernriirieriesiseesssisessesssssssesssesssssesssssssesssesssssssssnss. | seeesssssssssssssssssessesssssssenssnsssessesssnnsses | sovnesssnsssssssosssssessssssensssssssseeres 1,000,000 | veveee 1,000,000
74273@ AB 9|PRIT CORE REALTY HLDGSLLC.... . | 02/14/2013 | J P Morgan & Co.... 2,000,000
750236 AM 3| RADIAN GROUP INC = 9.000% 06/15/17.......ocvoueremerierireeseeisessesssseiesesessssessesssesssens 02/28/2013 | TaX FTEE EXCRANGE........cvuuivirrircirceinirierieeieeeseeis s ssesssesssessssssssssssssesssessns | eeessssssssssssssssssessessssssssssssesssesssessssnsses | senessssssssssssesssesssessnenssssnnseenes 1, 112, 743 | v 2,000,000
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7................ 03/01/2013 | Interest CapitaliZatIoN.............ererviiiiiiieieieessessie e | rerssseessessesssssesessasenes 140,198 | ........c.... 140,198
78392N AC 5|SNAAC AUTO REC TRUST 2013-1A B 04/02/2013 | WEllS FArgo SECUIHIES. ......cvuuvvrrerrereriieiseeeseise et enssssessssens 1,999,735 2,000,000
78403D AF 7|SBA TOWER TRUST 144A  3.722% 04/15/23........cveveirerereeiererresieseieines 04/04/2013 | DEUSCNE BANK SECUMLIES. .......vvovereriiisirierissiiesis s seiensssssssenin | rersssessessessssssssssssasssessessssssessesssssensenss | onsseses . ..1,500,000 | ...... 1,500,000
790849 AJ 2|ST JUDE MEDICAL INC 3.250% 04/15/23 03/21/2013 | BANK Of AMEIICA. .....cvvervesriseerseeseessessesisessse sttt sss st enssees | oesbsessess e ese s b et sss s bt | Hhieebsnes b st bbbt 1,990,480 | ...... 2,000,000
80283F AD 8|SANTANDER DRIVE AUTO REC TRUST 2013-1 B. | 0170972013 | CHIGIOUP. ... vvoveerriseisereiseisessesse s ss st | eebsessas s st ss et b bbb ens s nsrenes | ersenssessensanene 999,834 1,000,000
81745A AB 3 |SEQUOIA MORTGAGE TRUST 2013-5 A2 04/08/2013 | RBS SECUMHES COMP.......vvuevvreersesseesseesasissesssesssasesessssesssessesssesssesssssssssssssesssesssss | sesssesssessssssssssssesssnesssesssassssssssnsssssssesssns | toomsssssssesssessssssessesssnssssesssnsas 2,953,061 | ...... 2,902,605
81783R AA  1|SETTLEMENT FEE FINANCE LLC 2013-TA A...ooiriicieicssiesseensssss s 11/15/2013 [ Barclays Capital INC............vvvurireriiiririieiniiessieiesssssssssssssssessessssssesssssssses | aeressessssssssesssseessessnes 2,500,000 2,500,000
822804 AA 8|SHELLPOINT ASSET FUNDING TRUST 2013-1 A1 06/27/2013 | Credit Suisse First Boston.. 1,828,474
85172G AB 3 |SPRINGLEAF MORTGAGE LOAN TRUST 2013-2AM 07/03/2013 | BANK Of AMEIICA. ......vvuverereriiiniieeiieriereseei et ssessnises | resisenssesssessseessenssesesas .1,500,000
872540 AP 4 |TJX COMPANIES INC 2.500% 05/15/23. 04/30/2013 | VAIOUS. .....cveoveerereerseiseeseesasesse s es s ss st ssbsnnes | fesbinsiseesesss st ssseenas 2,650,000
87407P AE 0 |TAL ADVANTAGE LLC 2013-2A A s 10/31/2013 | Nomura Securities 2,479,167
88314R AA 4| TEXTAINER MARINE CONTAINERS 2013-1A A............... 09/13/2013 | BANK Of AMEIICA. .....cvvvvvreirireeiieeieeiseeesees bbb ssbies | resssnsisssssesss st sseesas 975,000
89233P 7F 7|TOYOTAMOTOR CREDIT CORP........cccovvuiririiirireiieniienirenereeans 01/07/2013 | RBC Capital MArKetS...........ccueierriiiiriiiiiieiiesieessissiessssssessessssesessssens | oesssssssessesssnessenssssesns 993,730 | ...... 1,000,000
92276M 20 4 |VENTAS REALTY LP  5.450% 03/15/43........cccmrurerireireeiseiserissessisessssisessesssssssssens 0212812013 [ U B S..ooveoieeieeiie itttk be | ettt Rttt | Hhieeb et 1,000,000 |...... 1,000,000
92938C AD 9|WFRBS COMM MORTG TRUST 2013-C15 Ad.......cccoovvvvirinirirnes 08/06/2013 | RBS SECUMHES COMP........vuvvvreerrriririaaiisiiinsisesesesessesssssse s sesesssssissssssesssessies | oesssssssesssesestsssesssessesssessssssenssssesssensses | tioesssnesssesssatssssssesssessssesssesssenees 2,059,846 | ..o 2,000,000
949456 AA 5|WELK RESORTS LLC 2013-AA....... 11/21/2013 | BB&T CaPItl MATKELS.........ouceveeieieiiiiieeieeiseisssiasisessseseseessseisesssssssessesssees | cessesssssssessesssessssessssssssssssessssssessssessnes | eessssssssessnssssssesssessssesssasssnssan 2,902,329 | ...... 2,902,725
89153U AF 8| TOTAL CAPITAL CANADALTD......... A 01/10/2013 | Barclays Capital INC...........cuuueverreririiiieiierieeiesiseiesssssiess s siessseseses. | oessssssesssesssnesssessssesns 998,190 | ...... 1,000,000
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C4931* AU 7|KEYERA PARTNERSHIP SERIESP........... A 11/20/2013 | RBC Capital MATKELS...........cvuucvirererrcrircisieiiriesiesieeesesisessesssssssesssenssssssssssenins | cessessssssesssessssesssessssssssesssssssesssessssssssnns | oesssesssssssssssesssesssnesssesssnsesasssnnn 2,000,000 | ... 2,000,000 | coovercerieien s 0
05565Q CD 8 BP CAPITAL MARKETS PLC.......oouuuiirimeineiiseiiesseeesseesssisesses s ssssssssssaenes F 0971272013 | Gl vvvevvrrerereeiseiseeeseseseesse s es e | ettt 889,080 | ...... 1,000,000

15639K AA 0| CENTRICAPLC 144A 4.000% 10/16/23 |F 10/30/2013 | RBC Capital MATKELS.............covvverireiiseiisiissiisiiesisesisss s ssessssessssssssssssesssns | sossisssssssssssssssessssssssasssssssssssessssesssasssnns | tossssesssassssssssssssnsssessssssssssssssns 1,009,960 | ...oouvvmrierierieriierieeeseeinei 1,000,000

26824K AA 2| EADS FINANCE B.V. 144A ..o F 04/09/2013 | J P MOIGAN & CO.....cvvuurvrurireiseisneesseisessses st ssissesssssses st ess s ss s ssssssesssesssens | aessssssesssss s ssesssee st st ss s s sesssessesssas | fhieesssesssesssaess bbbt 1,994,960 | ...... 2,000,000

377372 AH 0| GLAXOSMITHKLINE CAPITAL INC.......evuuieerirmirierireesesiseesessesessesisesesesssssssessessenens XS 03/13/2013 | J P MOIGAN & CO....oovvrrirrerueiniiaeriesiesesessssesessessiess s ssessssesessessessseessnsses | oessssssesssesssnesssenssssesns 989,920 | ...... 1,000,000

49245P AA 4| KERRY GROUP FIN SERVICES 144A...........cooomeiieiriineineieiesiesiesesssiseisssssssssssssesens S 08/07/2013 | Cil.vvvvvvvrereereeraeisereseeess s esssssssss st sbs st esnnns | nessssissesssssesssessssssssssssisssnsesssesssnnsas | senesssesssnsssnssseessnnsssenssesssnseeenss 1,891,200 | vovnae 2,000,000

59934# AA 1| MILESTONE AVIATION HOLDCO NO 8 SERIES A-........cvvvmmrirrririierieriseesesisseiesienes F 12/19/2013 | Bank of America MerTill LYNCN...........couuevirriririirineiinsieriecenesissienisssienienenns | cesnersessnsssenssssesssssssssessesssssssnsnsses | soneesnessessesssseessnessessnnnsessn: 2,000,000 | oo 2,000,000

59934# AD 5|MILESTONE AVIATION HOLDCO NO 8 SERIES A-........ooiiviiiiiieiiesiseisseiseisesias F 12/19/2013 | Bank of AMErica MEITIl LYNCN...........cvuuiiiriirrireiiseiseiissiissiesiseesssissessssisssssns | cesesissessessssssesssssssssesssssessssesssesssesssnns | oesssneees . ...3,000,000 |...... 3,000,000

71654Q BH 4 |PETROLEOS MEXICANOS 4.875% 01/18/24 F 08/29/2013 | TaX FTEE EXCRANGE........cvuurvervirrircereiaiiiesiesieeesesiss s ssse st sssssssassssesises | oesssessesssssessessse st ensseesssssesssssestsensses | shoeessesssessseees st senees 1,996,093 |...... 2,000,000 | coovernerniie s 0

75625Q AB 5 |RECKITT BENCKISER TRSY SRV PLC 144A F 0971672013 | Cil.vvovvvrerereeiaeisereieeesees s | eeb bbbt 493,725 500,000 | ovvovereirerineieieni e 0

780097 AY 7|ROYAL BANK OF SCOTLAND GRP PLC F 06/10/2013 | DEUtSCNE BANK SECUMHIES..........uveevreeeriarircereiiiiestiesiesiseesessssss s | reesssssessessssessenssesesns ...3,000,210 3,000,000 | +.voureeeririrrereesniee s 1,525

78413H AA 7|SES SA 144A  3.600% 04/04/23 e F 03/26/2013 | BANK Of AMEIICA. ......voovvvririreeiaseisesieeis st nne | eees e bbbt | eebsestssssseenas 995,180 | ...... 1,000,000 | oo 0

822582 AX 0|SHELL INTERNATIONAL FINANCE . s F 08/07/2013 | Barclays Capital INC............cvueverrermreeurerierieriieesesiseisesssessesssesesssssssssessesssesesss. | oesssssssesssesssesssesssesesns 997,900 | ...... 1,000,000

85771P AN 2 |STATOILASA 3.700% 03/01/24. R 11/05/2013 | DEULSCHE BANK SECUMHES...........cvuevvrririreeieiiciiesiieeiesieisseisssssesssesessssssinnss | seesssssessssessssissessnseaes 999,270 | ...... 1,000,000

92979@ AC 6|WACKER CHEMICAL CORP SERIES C . F 047232013 | HSBC SECUHIES.......vveeverereseessesseeseeseessssseessessssese s sssse st ssessssssse s ssses | oessseessessssssssesssssssse st enssessssssssssssesssenssos | chsesssesssesssaessssssessessseesssesssensas 2,000,000 | ... 2,000,000
G2615@ AB 0|DCC TREASURY IRELAND 2013 LMTD SERIES B..... F 04/25/2013 | Barclays Capital INCu.........cueriuiveririiririiieiiesisieisssis s ssssssenss | rersessessessessssssssesssassessessssssessssssssessenss | onssenes ...3,000,000 |...... 3,000,000

G9224* AF 1| UNITED DRUG FINANCE LIMITED SERIESA..... s F 09/25/2013 | HSBC SECUMHIES.......vvevvesrirreseesseiseisesssessseessseesseissessssssse s sessssesssssssssesssess | sessssssesssssssssssssssssssesssessssssssssssssssessnns | nessons ...3,000,000 |...... 3,000,000

Q2107# AH 9|CONTACT ENERGY LTD SR NOTES SERIES B.......ccevvevrrmiiervriceniicirniienns F 09/19/2013 | ComMONWEAIth AUSHTANIA SEC.........vuveiiriirerieireriirie e ssrssenins | ersesbes bbb sssensenes | coessenes 3,500,000 | ...... 3,500,000

X5152* AD 1 |MJ MAILLIS SA PACKAGING SYSTEM SENIOR C... F 10/10/2013 | Interest CapitaliZation..............cvuervrevrririrrriiieriesesiseeisssssesiessseesssssssssssssens | sersessessssessesessesssssnes 82,146 82,146

X5152* AJ 8| MJ MAILLIS SA PACKAGING SYSTEM CONVERTIB..........ccocoverereiiriirierieieiesissieniencienes | 10/10/2013 | Interest CapitaliZation. ... ..o ensensans | aerssssessssssssessssssensensases s 82,033 82,033 .
3899999. Total - Bonds - INAUSHTIAl AN IMISCEIINEOUS. ...ttt ettt ReeE s feeEeEEoeE SR e o8 eEE oL E £ 0 E o8 £E SRR E£EEEEfEEoEE 0 fEEE LR £ E 08 SEE 0 R LR E S EE R EE o0 E eS8 E et E st ent s | Hoentsessens e sttt snes 172,964,380 | ..o 175,229,019 187,280
8399997. TOHAI = BONMAS = PAIM 3.ttt etttk 1 8888088808 E 8o e 8okttt 1ee feeLE1eeEfeeEEoeeE oL 8oL 8oL oL E oL 1oL 84 LR oL E 1oL E oL 1L E 4L E oL LAttt 314,527,581 .314,395,220 331,425
8399998. Total - Bonds - SUMMANY HEM fIOM P 5.ttt et e se et esees et eeseeaesseseeseeeeaee | fef1eEeseeseeseeseEeeseeseeeeeeEeeaeEseEseEeeEoeAeEaeEoeEeEAeE oo 4eE4E8 o0 A LEAeEHeE 421 e E e e 48 S E8 e e LA 28408428 £EeE A28 4082 E e EeeE e e At se s et e e et sesen et OSSR 87,958,679 ...87,994,291 670,894
8399999, Ol = BONGAS.......cueveiiiieietiiteiet ettt ettt ettt ettt seeet e ebebetse s et et e s e st eseseben st es et esesebanseseseesesebessssesesansesesessese  esesssesesesssesesassetesessssesesassesesetsesete s e se s et e se b et e s R e Rt et ekt e Re R et L e E et et e s e R et e s eE et e e he kbR et et et e b ek LA h ettt e s et e st etensete st esetesensetesensetere | Lheretietetetistetetessetete et et etsetetes 402,486,260 | ..o 402,389,511 | oo 1,002,319

Preferred Stocks - Industrial and Miscellaneous

101121 40 8|BOSTON PROPERTIES INC PFD 5.25%......vuerviireririnirnnieiinsieisssississesessssissssssessnsenes 03/18/2013 | Wells FArgo SECUMHES.......vrvvrveirsirrisirerisisisssie s sesssssessnes 20,000.000 | ...cevrerreriiriieirieieeee s 500,000 | .oooverranne 0.00 [ oo 0
74460W 87 5| PUBLIC STORAGE PFD 5.20%........c0umeverieririmeenerieessesenssssessssssnans 01/07/2013 | Morgan Stanley & CO...........cuuverrmerirerereereriseiseisessssenseseseenns 80,000.000 0.00

78407R 20 4|SCE TRUST I PFD 5.1%........... 01/23/12013 | Wells FArgo SECUMHES.......vrvvrveirsiirrisireiisisiseie s sesssssessnes 40,000.000 0.00

929042 84 4|VORNADO REALTY TRUST PFD 5.4% 01/17/2013 | Morgan Stanley & C0.......cvuruureririssirsieriiersseessssssssrsssrssssssenssssssessssssssnssensssssssess | sessssesenes .100,000.000 0.00
8499999. Total - Preferred Stocks - INAUSHIAl BNA MISCEIIANEOUS. .........vvuiveirieseissiisersssiisissseersssisessessssssssssessssssessessssssssssessessssssnsss | 4eesessossaessesssessesssesessasssessessaeeseesses o0t aeeeesoeE o0t o8 eE 808084 E 4808448 E L b0 E bbbt
8999997. Total - Preferred Stocks - Part 3
8999999, TORAl = PTEIEITEA SOCKS..........cvoieoieitciictcieei ettt ettt s b s s s s essebseaesesssesessesenseseessesessassessns  sessesassessesssssessssssessssassessssses et essesses e s e sesses e b e s esse b e s et e s e s e b e s e s b s e s s e s e b et e s s e b s e s e s s e s e b et st ebe s se s st st ebsssnsessessetntnes
9899999. Total - Preferred AN COMMON STOCKS. .. ... vuutusreerserssteseresiss s sers s ere e ees e 8 f e E Rk eEfeEE s eEEEE oL sEE R E e EE e E SRR E bbbttt enseninnnsenssnsenssnssnsenseensenssneensennsnnsensnens | snsnerenssneenssnsnnsensenssnenenensenesess 0,000,000 | siviiiinisninsninnreens s XXX ssissismissrsnissienns | oorerersssssse s senssnsssesenen 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............occiiciiiiiieeiieeietese sttt sttt st et es et s e st sastessassasessesesessetas s1ssetesassssessssesesesaseeses s s ea et s s eaetessne e s s s s et et s e neeses s et et e b nessen s set et s s s et esansesessnees 1,002,319
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Bonds - U.S. Government
36202B U9 4 |GNMA Il SF POOL# 001508.... ver | 12/01/2013. | PAYAOWN......oveuvvrircrirrirciieninns [ ceveerierieseneeinnins | v 81 | oo 81 81 | .. 81 0 81 08/30/2017.
36202B UP 8|GNMA Il SF POOL# 001490.... v | e | 12/01/2013. | Paydown.... 2149 | .. 149 149 149 | oo 0 [ oo [0 | ] |0 | 149 09/27/2017.
36202B VT 9 |GNMA Il SF POOL# 001526..........ccververmcrrrrirerinns v | 12/01/2013. | PaYAOWN.......ovvvirirreicriereneeieens | e 597 | ... 597 2809 | 601 (VI [PUURPPRRPORRPOO (<) ESVURRPOORPOPPOO o I ESVOPPORRPOORPPOON (c) i PRUORPORPOROR | IO 597 12/10/2014.
CANTON LEASE FINANCE TRUST-GSA US
36235* AB 7|GOVTL ... | 12/15/2013. | Redemption ~ 100.0000.........cccoev. | coreremrrmrerirerirnrens | crrerinnes 227,925 | ........... 227,925 227,925 | ... 227,925 0 227,925 06/15/2030.
38373M 2F 6|GNMA 2008-80 IO 1.246% 04/16/50 | 12001/2013. [ PaydOWN........coucvreiriirnircinnreriens [ e | v 0 | 0 | i 151,061 | cooverene 147,508 | ..o 0 0 07/28/2033.
38373M 3S 7|GNMA 2008-86 10 0.570% 10/16/48 ... | 12/01/2013. | Paydown.... 310,950 | ... 366,623 0 0 01/13/2032.
38373M 7D 6| GNMA 2009-37 10  1.010% 05/16/49 ... | 12/01/2013. | Paydown.... 227,783 | ... 314,958 0 10/20/2032.
383738 TM 9| GNMA 2003-20 MA  5.500% 06/16/32 .| 12/01/2013. | Paydown 12/27/2014.
38373V PY 0|GNMA2002-64 ZH 6.000% 09/16/32.... ... | 12/01/2013. | Paydown.... 1,230,872 | ... 02/18/2018.
38374) F3 5|GNMA2004-97 C 4.522% 02/16/28 <. | 02/01/2013. | PaYdOWN.......ooeverereeeieriierisnnines | cevveerverineeinseennnnns | e 1,850,000 | ........1,650,000 | ........1,600,859 | ..........1,692,592 | ..ccooovvivenn0 | ceers(42,592) | o0 | cen(82,592) | o0 [, 1,550,000 02/16/2028.
38374N JX 6|GNMA 2006-42B 5.161% 08/16/46 ..| 12/01/2013. | Paydown.... 450,105 10/02/2034.
38376G AN 0[GNMA 2009-86 A 3.536% 03/16/35.. v | 12/01/2013. | PaYdOWN.......oouveerveierincrrenines | cevveerverineeerseeennnns | 1,539,685 | ........1,639,585 | ........1,541,509 | ..........1,541,094 | ..oooiiiiin0 | v (1,509) | o0 [ iieieecn(1,509) | o0 [, 1,539,585 12/24/2025.
831641 EM 3| SMALL BUSINESS ADMIN 2008-10B.. .. | 11/10/2013. | Redemption ...21,892 08/10/2018.
0599999. Total - Bonds - U.S. Government s s | e 10,909,728 +.....10,909,728 | ......11,663,202 | ........11,801,199 | ..ol | L (748,180) | ... 143,288 | .........(891,468) | ...coviiinnn0 | e 10,909,728 |...oooovcieee0 | o0 | .0 ] 1..540,106 | ... XXX......
Bonds - All Other Government
683078 FY 0|ONTARIO ELECTRICITY FIN.....ccoivinirinrirnnirinens IA.|03/31/2013. MaRUFY v [ | e 75,000 | oo 75,000 | .o 89,312 | oo 75,500 | oo 0 [ oo [10[0) ) I (0 I (500) 0 ....75,000 0 (] [ [ 2,794 | 03/31/2013.
1099999. Total - BONdS = All OthEr GOVEIMIMENL. .........uiuuiiseieesisseieseisesisesss st etes | eessess et e skt 75,000 | oo 75,000 | oo 89,312 | oo, 75,500 | oo, [ I [(10[0)) [ 0 | o (500) 0 ....75,000 0 (V] [ [ 2,7% |..... XXX......
Bonds - U.S. States, Territories and Pc i
CITY OF COLUMBUS OHIO BUILD AMERICA
199491 R4 5|BOND ... | 06/17/2013.{ Call  100.0000..........ceerrrmerireres | ervrerrrrerirerirseesineins | e 1,000,000 0 0 0. 21,000,000 [ ..oevereenns0 | e |0 | 22,377 | 06/01/2021.
CONNECTICUT ST HSG FIN PROGRAM 2012
207758 YZ 3|SERI ... | 07/18/2013. | Redemption  100.0000... 885,000 | ... 885,000 (V1 0 0 0 0 .885,000 0 (V1 IO 0| e 24,791 | 05/15/2042.
373539 MA 0 |GEORGIA ST HSG & FIN AUTH REV 2006 SERIE. | ... | 05/15/2013. | Redemption ~ 100.0000..........ccoev. | corrrerrererrermnnnrerins | wvrirereneennn3,000 | i 5,000 | oo 5019 | ... 5,013 0 (2) (0 IO (2) {0 S 5,012 0 (12)] .. (12) 112 | 12/01/2031.
45201Y YJ O]ILLINOIS ST HSG DEV AUTH REV 2012A.............. ... | 12/01/2013. | Redemption ~ 100.0000..........ccover | covvrrrmerrerirnrernrnns | coreeenn 481,127 | i 481127 | 481,127 | oo 481,127 | oo (V1 0 0 0 0 481,127 0 (V1 IO 0 | e 7,691 | 12/01/2042.
KENTUCKY ST HSG CORP HSG REV 2012
49130T PQ 3|[SERIES ... 09/10/2013. | Redemption ~ 100.0000..........ccover | cormrrrmrrreminrernnnins | cerrerirnnd 60,000 | ..ocoornene 60,000 | ..o 60,000 | ..coovrerrnnc 60,000 | ..oorvreerrens (V10 0 0 0 0 ....60,000 0 (V1 IO (110 I 1,736 | 07/01/2021.
57586P R4 0|MASSACHUSETTS ST HSG FIN AGY SERIES 157 ... | 09/01/2013. | Redemption ~ 100.0000...........cccv. | ovrerevremirmeerneeiinns | evrerenns 260,000 | ........... 260,000 260,000 | ... 260,000 (V1 0 0 0 0 .260,000 0 12/01/2027.
60416Q EP 5|MINNESOTA ST HSG FIN AGY 2011 SERIESE.... | ... | 12/01/2013. | Redemption ~ 100.0000... .125,000 125,000 0 0 0 .125,000 0 07/01/2031.
647200 W8 3|NEW MEXICO ST MTGE FIN AUTH 2012 B-3........ ... | 09/01/2013. | Redemption  100.0000... . .120,000 | ... 120,000 0 0 0 .120,000 0 09/01/2032.
76221R RB 1|RHODE ISLAND HSG & MTG FIN COR SERIES 63| ... | 10/01/2013. | Redemption ~ 100.0000...........coov. | verrverrvmmrirenirenirns | cvverienes 265,000 | ........... 265,000 280,842 | ..........i280,552 | o0 [ eiiieennn(930) | i LU (930) 0 279,622 0 10/01/2021.
SOUTH DAKOTA HSG DEV AUTH MTGE 2012
83756C AY 1|SERI ... | 09/15/2013. | Redemption  100.0000..........ccooe. | coverrrrrerienirnriiniins | v 1,355,000 | ........1,355,000 | ........1,355,000 | ...........1,355,000 | .....ccocorneee. (V18 0 0 0 0 [ e 1,385,000 [ ovvvvirirenn0 | v | il | e 28,470 | 11/01/2042.
92812Q NU 7 |VIRGINIA ST HSG AUTH DEV AUTH 2006 SERIE. | ... | 11/05/2013. | Call ~ 100.0000 re | e | s 1,085,000 | ........ - 0 32 0 32 0. . X 1,218 | . 71,477 | 01/01/2033.
92812Q NU 7|VIRGINIA ST HSG AUTH DEV AUTH 2006 SERIE. | ... | 09/01/2013. | Redemption ~ 100.0000..........cccco. | ovrvrrrrerermrernrnienns | woeverenns 850,000 | ........... 850,000 848,938 | ... 849,021 0 .14 0 14 0 .849,035 (V1 IS 965 | oo 965 | ........ 40,833 |01/01/2033.
WASHINGTON ST HSG FIN COMMN 2011
93978X EM 8|SERIES ... | 11/01/2013. | Redemption  100.0000.........cccruee | corrrenimmnnnnnirnnins | cvvneiin 450,000 | ........... 450,000 | ........... 450,000 | ...coovernnes 450,000 | ..cooovrinniin {01 0 0 0 0 .450,000 0 (] [ 0| 18,611 | 10/01/2033.
1799999. Total - Bonds - U.S. States, TErritories & POSSESSIONS. ......ueruriiriririiins  irrsesesiessissessessssssssssssess st sees st ssnsens 6,941,127 | ... 6,941,127 | ........ 6,954,570 | ...coo..c 6,954,463 | ..ocooiiiniin [ (L)) - 0 | oo (L)) I 0 [ 6,953,578 | ..oovriiniinnn 0 [ (12,451) | ..ooos (12,451)| ...... 242,006 |..... XXX..ooo
Bonds - U.S. Special Revenue and Special A t
076523 AA 7|CITY OF BEDFORD VIRGINIA LESSEE - APPALA | ... | 11/01/2013. | Redemption  100.0000... ...80,000 ..80,000 0 0 0 ....80,000 0 0 05/01/2026.
31340Y 4Z 9|FHLMC REMIC 93H 8.500% 11/15/20..... .| 12/01/2013. | Paydown 0 (66) 0 ....12,586 0 0 07/21/2015.
31358P HV 2 |FNMA REMIC G92-35EB 7.500% 07/25/22......... ... | 12/01/2013. | Paydown.... 0 28 0 ...10,139 0 0 07/04/2017.
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31358Q EU 5|FNMAREMIC 1992-162D 7.000% 09/25/22........ v | 12/01/2013. | PAYAOWN......ovvnrverireiieeiseiiinrines | cevineereeniseiseesnnins | cereerenr88,868 | covvncn..68,868 | oooevncs 66,737 | v 68,018 | ..ovverrirens (V1 850 | v (1 850 0 ....68,868 06/30/2017.
3136A8 DP 2 |FANNIE MAE 2012-104 V  3.500% 02/25/38 ... | 12/01/2013. | Paydown 200,747 200,211 0 .(14,870) | ... (14,870) 0 .185,341 07/28/2020.
3137AR WS 1|FHR 4073 HC 3.500% 03/15/35... ... | 12/01/2013. | Paydown. 141,121 152,675 | oo 152,193 (11,072) (11,072) A41,121 10/13/2018.
31392D 2B 7|FNMA 2002-59 ZB 6.000% 09/25/32... ... | 12/01/2013. | Paydown .2,387,612 2,295,121 2,353,040 | coovvvriveiennnd0 | 34,572 | 0 ] 34,572 |0 | 2,387,612 07/16/2016.
31392R WT 4|FHLMC 2492 Z 5.500% 08/15/32 v | 12/01/2013. | PAYAOWN......coveirirriieeiseisniinns | e | s 1,173,817 1,173,817 | ... 1,059,104 ..1,138,747 1,173,817 04/25/2015.
31393A 5P 8|FNMA 2003-43 PE  5.500% 05/25/33. ... | 12/01/2013. | Paydown. 1,922,851 1,922,851 | ........1,888,299 ..1,908,982 1,922,851 12/27/2015.
31393N 4A 4|FHLMC 2589 GM  5.500% 03/15/33 v | 12/01/2013. | PAYAOWN......cooevrirriieeiseinniinns | e | e 2,918,742 2,918,742 | ....... 2,895,939 ..2,908,729 2,918,742 01/05/2016.
31405W QT 5|FNMA POOL 801566 5.000% 01/01/20.... ... | 12/01/2013. | Paydown 14,418 14,418 | v 14,504 14,443 ...14,418 03/20/2017.
452024 HG 0|ILLINOIS MUNICIPAL ELEC AGENCY... ... | 12/31/2013. | KENW REINS TRUST 3,143,520 .3,000,000 | ........3,000,000 ..3,000,000 .3,000,000 0] e 143,520 02/01/2022.
476565 AA 4|JERSEY CITY MEDICAL CNTR 2012..... | | 1172012013, ] PaYdOWN. ... | e | cenerenns 145,000 | .......... 145,000 | ........... 145,000 | .. 145,000 .145,000 0 0 11/20/2028.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.........uuuiereriiiiinieisirserssnisseseessssssssns s sensssssnsssssensssssenssnees | eoeees 12,204,015 | ...... 12,060,495 | ...... 11,821,455 | ......... 11,992,126 (L] 12,060,495 |................ 0.... 143,520 | .......143,520 | ......489,907 |..... XXX......
Bonds - Industrial and Miscellaneous
000780 HW 9 |ABN AMRO MORTGAGE GROUP 2003-8 A3......... | ... | 12/01/2013. | PAYAOWN........covrviinrieineiererinees | vverereriseirennnienens | vrennenn B47,682 | i 447,682 | ........... 428,673 | oo 445,406 0 447,682 0 12/25/2013.
000780 LC 8|ABN AMRO MORTGAGE GROUP 2003-9 A1. ... | 12/01/2013. | Paydown 107,438 | . 108,177 107,521 0 107,438 0 07/21/2015.
00101y AB 2|ADT CORP 3.500% 07/15/22 . | ...| 05/03/2013. | Tax Free Exchange. 12,000,000 | ... 2,006,240 | ...........2,005,995 (V[ I 2,005,816 | ...ccoovvernen 0 07/15/2022.
00228# AA 0|AV CINGULAR LLC CINGULAR WIRELESS LLC... | ... | 12/15/2013.|Redemption ~ 100.0000...........coee. | correrrmrrmerirerirneenns | crvrernn 180,028 | oo 180,028 | .ocvvreee 189,030 | .ovvvvernees 185,549 0 .185,265 0 08/15/2021.
00442Q AG 3 |ACE SECURITIES CORP 2003-MH1 B1..........cc0..e. ... | 12/01/2013. | Paydown ....229,476 242,384 | ... 234,974 0 229,476 0 04/02/2015.
008548 AE 9|AGUA CALIENTE BAND OF CAHUILLA INDIANS 1| ... | 10/01/2013. | Redemption ~ 100.0000... ceerenenn 117,000 | e, 117,000 | .oooovrernees 117,000 0 .117,000 0 10/01/2016.
00855L AC 3 |AGUA CALIENTE BAND OF CAHUILLA 144A........ ...|10/01/2013. | Redemption ~ 100.0000.........cccrews | corrrerererrermrnninrirns | vrrnnenn 128,000 | oo 128,000 | .oooeveeee 128,000 | ...ccovvrne. 128,000 0 .128,000 0 10/01/2015.
009325 AD 3|ACBN 2003-1AD 6.455% 09/20/22.. ... | 09/20/2013. | Paydown. ....759,125 692,702 .749,483 0 759,125 0 09/20/2022.
020002 AC 5|ALLSTATE CORP 7.500% 06/15/13. ... | 06/15/2013. | Maturity... 75,000 | ... 75,000 | .. ..88,451 | .. ...75,861 0 ....75,000 0 06/15/2013.
025816 AQ 2|AMERICAN EXPRESS 4.875% 07/15/13............. o[ 07/15/2013. | MAIUIIY......cvooveerirerereereeiseiieries | errinensenseeesseeines | ceeeneees 125,000 | .ovvvrneee 125,000 | wovrernees 125,451 | oo 125,031 0 .125,000 0 07/15/2013.
02640C AF 2| AMERICAN GENERAL MTG LOAN TR 2009-1 A6.. | ... [ 12/01/2013. | PaydOWN.......c.ocrvurvrvmrnrieinniininns | covereiineeessnsiisinnes | vovvenee 2,943,717 | ... 2943717 | ........ 2,884,843 .2,916,338 ] 2,943,717 .0 03/24/2014.
037411 AT 2|APACHE CORP  5.250% 04/15/13........cccccrvvermncn. ... | 04/15/2013. | Maturity... reen | e | s 1,750,000 | ........ 1,750,000 | ........ 1,847,475 | ...........1,757,594 .0 .1,750,000 .0 04/15/2013.
04542B MS 8| ASSET BACKED FUNDING CERT 2005-AQ1 A4....| ... | 12/01/2013. | PAYOWN........ccrervrririirnniiriiiirerinns [ oreimierisnsssennnins | cvernnnees 171,509 | oo 171,509 | oo 169,258 | ...ovvveee 169,762 0 171,509 0 04/20/2016.
04626R AA 4|ASTORIA POWER PROJECT SERIES A 144A....... ... | 12/01/2013. | Redemption  100.0000... ...462,051 ....462,051 462,051 0 462,051 0 02/28/2015.
049164 AK 2[ATLASAIRINC 7.336% 01/02/18........ccorvvrivrecs ... | 12/07/2013. | Redemption  100.0000... 434,834 | ..........434,834 436,084 0 436,065 0 01/02/2018.
049164 BE 5|ATLAS AIR INC 2000-1 PASS THROUGH CERT.... | ... | 12/02/2013. | Redemption ~ 100.0000..........cccees | corrrememeermmmmmrrnenes | cervrvernns 315,861 | ........... 315,861 315,861 315,861 0 .315,861 0 07/02/2021.
054303 A@ 1|AVON PRODUCTS INC  4.030% 11/23/20... . 03/29/2013. | Redemption ~ 100.0000..........ccoev | coreenrrvmmrrerireririnns | e 5,000,000 | ....... 5,000,000 | ........ 5,000,000 ..5,000,000 0 .5,000,000 .0 11/23/2020.
05463S AA 5|AXIS EQUIPMENT FIN REC 2012-1A A, ... | 12/20/2013. | Paydown ceon [ | 1,124,725 | ........ 1,124,725 | ........ 1,095,572 ..1,106,901 0 1,124,725 .0 03/20/2015.
05606T AA 1|BXG RECEIVABLES NOTE TRUST 2010-AA........ E. | 12/02/2013. [ PQYOWN......ccvvvriirreierinrireriniinns [ vverenivsiisisseiennnis | oersnnens 362,120 | ........... 362,120 361,843 361,672 0 .362,120 0 06/21/2016.
05606U AA 8|BXG RECEIVABLES NOTE TRUST 2012-A A. ... | 12/02/2013. | Paydown ...195,625 195,625 | ... 195,624 195,624 0 195,625 0 04/01/2017.
05949A EC 0|BANK OF AMERICA MTG SEC 2004-4 1A2... ... | 12/01/2013. | Paydown 3,624,959 3,624,959 | ........ 3,589,276 | .. ..3,609,632 (1 I 3,624,959 | .....ccocouee. 0 07/07/2014.
05955P AJ 7 |BANC OF AMERICA FNDG CORP 2009-R15A....... v | 12/01/2013. | PAYAOWN......ccounverenrercriseineeienns | cevneineineninseinnens | cereeeenn 134,679 | i 134,679 | e 133,501 | oo 133,957 0 134,679 0 02/10/2014.
05955Q AE 6 |BANC OF AMERICA FNDG CORP 2009-R17 3A.... | ... | 12/01/2013. | Paydown 259,535 258,483 0 .258,244 0 04/07/2015.
05955R AA 2| BANC OF AMERICA LARGE LOAN 2009-FDG A.... | ... | 12/01/2013. | PaydOown........ccccosvvenerrnmrimnrnennnees [ evmeirseessniisnrnnnnns | cevnrennenn22,889 | 122,889 | o 24,162 | oo 24,094 0 ....22,889 0 06/06/2031.
05956T AA 7|BANC OF AMERICA FNDG CORP 2011-R1 Af1...... ... | 09/01/2013. | Paydown 654,215 655,822 0 657,915 0 05/26/2036.
060505 BD 5|BANK OF AMERICA CORP SUB NOTES... ... | 08/15/2013. | Maturity... ....125,000 122,718 124,820 0 .125,000 0 08/15/2013.
06423A AS 2 |BANK ONE CORP SUB NOTES .| ... | 01/30/2013. | Maturity... . ceevener. 125,000 127,933 125,031 0 .125,000 0 01/30/2013.
073914 VK 6|BEAR STEARNS MTGE SEC INC 19974 A4......... 1o | 12/01/2013. | PAYAOWN......cvevieieeieiieriseiines [ ceeeiesiseniesissins | cvveein 232,107 | e 232,107 223,983 226,594 0 232,107 0 12/09/2017.
097023 AT 2|BOEING CO SENIOR NOTES ... | 02/15/2013. | Maturity. 252,130 250,035 0 .250,000 0 02/15/2013.
099738 AA 4 |BORGER ENERGY ASSOCIATED LP .| 12/31/2013. | Redemption  100.0000... 286,350 286,350 0 .286,350 0 12/31/2022.
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10138M AF 2 |BOTTLING GROUP LLC 5.000% 11/15/13........... v | 1171512013, | MALUIIEY. ..o [ e | ceveeines 125,000 | .ovvvrne 125,000 | woovrenne 126,036 | oo 125,113 | o0 | e (113) [ (U (113) 0 .125,000 0 11/15/2013.
10623* AA 4|BRAZOS SANDY CREEK ELEC COOP.. ... | 12/30/2013. | Redemption  100.0000... 91,667 ...91,667 0 0 0 ....91,667 0 06/30/2024.
116663 AC 9|BRUCE MANSFIELD 6.850% 06/01/34 ... | 06/01/2013. | Redemption  100.0000. 08,253 .108,253 0 0 0 .108,253 0 06/01/2034.
123168 AA 4|BUSH TRUCK LEASING LLC 2011-AAA... ... | 12/01/2013. | Paydown ceenenn. 449,919 . . v 1,203 | s (U I 1,203 0 449,919 0 01/09/2015.
12542R  B* O[CHSINC 6.180% 10/04/17......ovvovrerrrrcrierirns ... | 10/04/2013. | Redemption ~ 100.0000.........cccoee. | corerrmrrmerrnerirneins | cereienns 800,000 800,000 | ... 800,000 (V10 0 0 0 0 .800,000 0 10/04/2017.
12557Y AE 7|CIT EQUIPMENT COLLATERAL 2010-VT1A C......| ... | 06/15/2013. | Paydown. 1,684,786 .......1,684,620 ..1,684,748 0 .38 0 38 0 .1,684,786 .0 03/15/2014.
125634 AA 3| CLI FUNDING LLC 2011-1ANOTE......cocovvrvrererens oo | 06/18/2013. | PAYAOWN......covuvvnrirriieriseinniinnns | e | cereeens 1,255,340 | .......1,255,340 | ........ 1,255,340 1,255,340 | oo (V1 0 0 0 0 1,255,340 .0 03/18/2026.
12612B AE 0| CNH EQUIPMENT TRUST 2010-A B.......ccccvvvvrnecer oo | 09/15/2013. | PAYAOWN......cvvvvirvreeierirenneines | et | s 1,000,000 999,791 | ... 999,890 0 ...0 0 .1,000,000 .0 09/15/2016.
126168 AB 9|RIO TINTO FIN USALTD 7.125% 12/01/13. v | 12/01/2013. | MALUIIEY......oovvvevirrercireeiseiieerienes | e | 203,000,000 | .......3,000,000 | ........ 2,982,600 ..2,998,570 | .. . 0 .3,000,000 .0 12/01/2013.
126185 AA 5|CPS AUTO TRUST 2012-A A v | 12/15/2013. | PaYAOWN.......oourereeeicriceneeienns | e | e 446,682 | ...........446,682 | ........... 446,626 | .. 446,639 0 .43 0 43 0 446,682 0 09/28/2015.
126185 AB 3|CPS AUTO TRUST 2012-A B.. ... | 12115/2013. 267,106 | ... 267,112 0 .25 0 25 0 267,137 0 07/14/2015.
126186 AA 3|CPSAUTO TRUST 2011-AA.. .| ...| 12/16/2013. | Paydown. 393,509 | ... 393,540 0 .23 0 23 0 393,563 0 09/29/2014.
12642M AQ 3| CREDIT SUISSE MORT CAPITAL CER 2009-12R. | ... | 12/01/2013. | Paydown 321,094 | ... 318,177 (V[ I (654) [ .vvrerrrernnnd (V1 I (654) 0 317,522 0 11/21/2014.
COUNTRYWIDE ASSET-BACKED CERT 2005-3
126673 ZS 4|AF4 1| 12/01/2013. | PAYAOWN.......voviviiiireieeiseiines [ e | cvveeiennes 218,69 | ........... 218,696 214,049 | ... 215,685 0. 3,011 (U IO 3,011 0 218,696 0 (V[ IO 0| o 6,640 | 07/24/2014.
COUNTRYWIDE ALTERNATIVE LOAN 2004-J10
12667F VF 9|4C ... | 12/01/2013. | Paydown ...475,555 ....475,555 433,442 0 475,555 0 0 08/14/2019.
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB
12668A MN 2|A 1o | 12/01/2013. | PAYAOWN......cvvviviiiiieniieriseiinns | coneiiissiesinesinninns | cvveesins 707,756 | ooooee. 707,756 576,325 | ... 583,554 0 707,756 0 (11 IS 0| e 14,310 | 09/25/2021.
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB
12668A MN 2|A ... | 03/31/2013. | Security WIthdraw...........cccovveereees | coveerrerineiiniienins [ e 0| oo 24,496 | e 19,947 | oo, 20,198 0 ....20,210 0 (20,210) | ........ (20,210) 09/25/2021.
126694 CV 8| COUNTRYWIDE HOME LOANS 2005-21 A17........ v | 12/01/2013. | PAYAOWN......cveevenrerierieniseirinns [ e | ceveeins 520,970 | ...........520,970 | ........... 489,058 | ... 509,318 0 520,970 0 0].. 0 07/07/2014.
12669E S2 3| COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8 ... [ 12/01/2013. | PaydOWN.......cc.cvvvrivmriniieriniiininns | coveereeississsssrisnnnes | vvvees 1,386,935 | .......1,386,935 | ........ 1,321,110 | v 1,375,297 (1 I 1,386,935 | ..o (01 IO 0 .0 09/06/2014.
12669F C7 6|COUNTRYWIDE HOME LOANS 2004-10 A7.. ... | 12/01/2013. | Paydown 178,635 .182,730 0 .184,160 0 0 0 08/09/2014.
12669G 4J 7|COUNTRYWIDE HOME LOANS 2005-J3 1A1 ..| 02/01/2013. | Paydown. ..71,240 ...71,546 0 ...71,823 0 0 0 09/25/2035.
12669G C8 2|COUNTRYWIDE HOME LOANS 2005-13 A8.......... | ... | 12/01/2013. | Paydown 308,227 | ... 308,871 0 .313,465 0 0 .0 04/13/2016.
12669G EZ 0|COUNTRYWIDE HOME LOANS 2004-28R A2........ ... | 12/01/2013. 205,337 | ... 206,834 0 .208,391 0 0 ...0 12/07/2014.
133131 AL 6|CAMDEN PROPERTY TRUST 5.375% 12/15/13. | ... | 12/15/2013. .125,091 125,011 0 .125,000 0 0 0 12/15/2013.
134429 AS 8|CAMPBELL SOUP COMPANY 4.875% 10/01/13. | ... | 10/01/2013. | Maturity... 123,980 124,905 0 .125,000 0 0 ...0 10/01/2013.
14366U AB 8|CARNOW AUTO REC TRUST 2012-1A B............... ... | 12/15/2013. | Paydown. 791,847 .791,865 0 791,884 0 0 .0 01/30/2014.
144285 AH 6|CARPENTER TECHNOLOGY 6.625% 05/15/13.. | ... | 05/15/2013. | Maturity... 77,267 0 ....15,000 0 0 0 05/15/2013.
14754D A@ 9 |CASH AMERICA INTERNATIONAL INC SERIES A | ... | 12/19/2013. | Redemption  100.0000... .400,000 0 .400,000 0 0 .0 12/19/2016.
152314 PH 7|CENTEX HOME EQUITY LOAN TR 2005-D AF5.... | ... | 12/01/2013. | Paydown 174,112 173,560 0 174112 0 0 .0 02/25/2014.
161546 FW 1| CHASE FUNDING MORTGAGE LOAN 2003-4 1A6 | ... | 08/01/2013. | Paydown. 185,59 | . 188,934 0 .190,846 0 0 0 10/25/2014.
16162W BV 0| CHASE MTG FINANCE CORP 2003-S12 1A1........ ... | 02/01/2013. | Paydown 335,628 | ... 333,194 0 .332,305 0 0 ...0 12/25/2018.
16165T AJ 2|CHASEFLEX TRUST 2005-1 2A4. ... | 12/01/2013. | Paydown 367,112 | ... 395,077 0 437,038 0 0 .0 04/17/2018.
165069 AS 4|VERIZON MARYLAND INC .|...| 06/17/2013.| Call  100.0000. 0 ....75,000 0 0 0 05/01/2023.
17290D AD 6 | CITIFINANCIAL AUTO ISSUANCE TR 2009-1 A4... | ... | 05/15/2013. | Paydown (V18 IO 1,415,759 | ..coovvviren. (V1 I 0 .0 08/15/2016.
172973 2R 9| CITICORP MORTGAGE SECURITIES 2005-6 1AS. | ... | 12/01/2013. | Paydown 0 814,216 0 0 .0 04/11/2016.
172973 5F 2|CITICORP MORTGAGE SECURITIES 2006-1 2A1. | ... | 12/01/2013. | Paydown. .160,998 0 162,777 0 0 0 02/01/2016.
17309N AD 3 |CITICORP RESIDENTIAL MORT SEC 2006-1 A4... | ... | 12/01/2013. | Paydown . 409,798 0 435,478 0 0 .0 04/27/2015.
17312D AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3. | ... | 12/01/2013. | Paydown. 357,839 | ... 357,955 0 .359,637 0 0 .0 09/01/2016.
195891 AE 6| COLONIAL REALTY LP SENIOR NOTES... .| 04/15/2013. | Maturity. ...76,430 ...75,061 0 ....75,000 0 0 0 04/15/2013.
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208245 AA  8|CONN FUNDING IILP 2012-AA A.....covvvrcrrnns <. | 04/15/2013. | PAYAOWN......covvvvrirrirerineineiiinne | e 0 739,494 0 04/15/2016.
20846Q HE 1|CONSECO FINANCE SEC 2001-2 M1 MH.. ... | 12/01/2013. | Paydown.... 0 ....44,565 0 02/01/2033.
209115 A* 5|CONSOLIDATED EDISON INC weee | e | 12/30/2013. | Various 0 ....17,936 0 06/30/2022.
21075W BF 1|CONTI MTGE HOME EQUITY 1995-2 A5.............. ... | 12/01/2013. | Paydown 0 ....36,146 0 12/31/2013.
22540A AJ 7 |ASSOCIATES MANUF HOUSING 1997-1B1.......... v | 12/15/2013. | PAYAOWN......ccoovvererireiinrineienne [ e | creerrnnn086,712 | 1ir.686,712 | ..........820,186 | coooveeeennd 661,973 | oo 0 0 686,712 0 01/08/2017.
22540A CP 1 |ASSOCIATES MANUF HOUSING 1997-2 CL M...... ... | 12/15/2013. | Paydown.... .549,049 530,256 0 0 .549,049 0 03/28/2019.
22541N 5Z 8|CS FIRST BOSTON MTG SEC CORP 2003-10 2A1|... | 12/01/2013. | Paydown.... 179,808 | ...........179,808 | ........... 182,503 | ...oocvvveees 180,387 | coovvercirens 0 0 179,808 0 05/08/2015.
22541Q VG 4|CSFIRST BOSTON MORTGAGE 2003-23 1A4..... ... | 12/01/2013. | Paydown.... .953,640 941,049 946,839 0 0 .953,640 0 08/22/2025.
2254W0 KD 6|CS FIRST BOSTON MRTGE SEC 2004-7 6A1....... 1o | 12/01/2013. | PAYAOWN......cvoveierineiierineiines [ i | ceveeins 307,558 304,167 0 0 .300,791 0 02/19/2016.
226829 AA 7|CROCKET COGENERATION 144A..........ccccrnuvenns ... | 12/30/2013. | Redemption ~ 100.0000..........ccoee. | corrrrrrrerermrermerinnns | cerrennnn51,244 | 51,244 | 51,244 | .o 51,244 | ..o, 0 0 ...51,244 0 03/30/2025.
22943Y UB 3| CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2. | ... | 12/01/2013. | Paydown 395,010 | ... 396,044 0 0 406,964 0 09/08/2028.
23336E AC 0|DT AUTO OWNER TRUST 2011-1A C....cocoovvvrrnnne v | 10/15/2013. | PaYdOWN........oovvverercriirincriinnines | cereernenirseisseisnnnns | e 1,850,361 1 ..., 1,850,361 | ........ 1,850,141 | .ocveeeee 1,850,327 0 .34 0 34 (V18 IO 1,850,361 | ..ccoovverneene 0 08/15/2015.
244217 BK 0|JOHN DEERE CAPITAL CORP DEBENTURES...... ... | 01/15/2013. | Maturity. . 254,353 | ... 250,022 (V1 IO (22) 0 (22) 0 .250,000 0 01/15/2013.
24702R AQ 4|DELLINC 4.625% 04/01/21......cooverrerirererrcrircenne ver | 03/06/2013. | VAIIOUS.......eouererveerererererereerneinnes | ceveerierienisseesneins | cerveees 2,465,000 | ........ 2,500,000 | ........ 2,488,525 | ........... 2,490,179 | oo (V1 149 | oo (1 [ 149 | oo (V1N OO 2,490,328 | .coovrrrinnne 0 04/01/2021.
254683 AH 8 [DISCOVER CARD MASTER TRUST 2008-A4 A4... | ... | 06/15/2013. | Paydown.... ..2,000,000 .2,033,281 2,004,142 | 0 | e (@142) | 0 [ (4142) | 0 | 2,000,000 |..cocrvrrerenn (0 OO o N ESUORPRRUOPPORPON N OO 56,500 | 12/15/2015.
264411 AC 3|DUKE REALTYLP 4.625% 05/15/13........ccccnvvvene ... | 05/15/2013. | Maturity. . 125,000 ....121,066 124,809 .125,000 0 [ veveererreen0 [0 | e 2,891 | 05/15/2013.
291011 AT 1|EMERSON ELECTRIC CO 4.500% 05/01/13....... 10 05/01/2013. [ MAEUFIY.....vovvoerviicienieiseieieies [ v | eerennines 250,000 245,825 249,820 .250,000 0 [ o0 [0 | s 5,625 | 05/01/2013.
ENTERPRISE PRODUCTS OPERATING GUAR
293791 AD 1|ENTER .1 02/01/2013. | Maturity. 0 0 ....75,000 0 02/01/2013.
29379V AJ 2 |ENTERPRISE PRODUCTS OPERATING... ... | 02/01/2013. | Maturity.. 0 0 ....75,000 0 02/01/2013.
302508 BA 3 |FMRLLC 144A 4.750% 03/01/13 ... | 03/01/2013. | Maturity.. . 0 0 400,000 0 03/01/2013.
30256Y AA 1|FPL ENERGY MARCUS HOOK LP 144A.... ... | 07/10/2013. | Redemption ~ 100.0000..........ccover | covmrrrmmrrermncirnnnins | cerrerirees 27,537 0 0 ....21,537 0 07/10/2018.
303250 A@ 3 |FAIR ISAAC CORPORATION SERIES A. oo | 05/07/2013. | MALUFItY......ovveerveririricnnieeiiens [ e | s 1,000,000 0 (V[ I 1,000,000 | ...covvrvened 0 05/07/2013.
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A ... | 11/15/2013. | Redemption  100.0000... 0 0 ....85,888 0 10/15/2027.
31953 AM 4| BNSF RAILWAY COMPANY SERIES B v | o | 11/15/2013. | Redemption ~ 100.0000... 0 (01 IR 8,631 | .o 0 10/15/2027.
31953* AN 2 |BNSF RAILWAY COMPANY SERIES C.................. ... | 11/15/2013. | Redemption  100.0000. 0 0 ....54,621 0 10/15/2027.
31953 AP 7|BNSF RAILWAY COMPANY SERIES D v | o | 11/15/2013. | Redemption ~ 100.0000... 0 0 ..22,121 0 10/15/2027.
31953* AQ 5|BNSF RAILWAY COMPANY SERIES E wuer | | 11/15/2013. | Redemption ~ 100.0000... rerrneennn 29,343 0 0 ....29,343 0 10/15/2027.
32051D 3U 4|FIRST HORIZON ASSET SEC INC 2004-4 1A3...... 1 | 12/01/2013. [ PAYAOWN......cvvrvriirierieierisnienes [ vveeernsieisnsernnns | ereees 1,561,899 .0 .0 . .0 01/25/2014.
32051D X5 6|FIRST HORIZON ASSET SEC INC 2004-2 1AT7...... ... | 12/01/2013. | Paydown.... weon [ | e 1,028,240 .0 0 1,028,240 | .... 0 06/18/2014.
32051D Z3 9|FIRST HORIZON ASSET SEC INC 2004-3 1A2...... 1| 08/01/2013. [ PAYAOWN......covrvrirnreieiieierinsiines [ vreerrenieisnserinnins | ereees 1,806,710 L350 | o 0 [ 1,806,710 | ..ovvrrcrnnns 0 06/25/2034.
32051G CN 3 |FIRST HORIZON MTG PASS-THRU TR 2004-7 1A | ... | 08/01/2013. | Paydown .254,205 251,345 | ... 252,836 | .ovvvveriernn0 | e 1,369 | (U I 1,369 0 .254,205 0 01/25/2035.
33761N A* 0|FIRST SERVICE CORP SR SECURED.................. ... | 04/01/2013. | Redemption ~ 100.0000... .400,000 400,000 | ..coovvnenn 400,000 0 0 0 .400,000 0 04/01/2015.
33843B AC 1|FLAGSHIP CREDIT AUTO TRUST 2012-1 B.......... ... | 12/15/2013. | Paydown.... 464,282 464,273 L ABA275 | (V10 7 0 7 0 464,282 0 08/27/2014.
341099 CC 1|FLORIDA POWER CORP FIRST MORTGAGE....... ... | 03/01/2013. | Maturity. . 125,000 | ... 125120 | ... ...125,003 0 (3) (V1 I (3) 0 .125,000 0 03/01/2013.
34529G AG 0|FORD CREDIT AUTO OWNER TRUST 2009-D A4 | ... [ 08/15/2013. [ PAYdOWN.........ccovveurverrernerieeineins | ceversersseessnsnseseees | eevvene 1,336,402 | ........ 1,336,402 | ........ 1,336,182 | ..ocevenee 1,336,382 0 .20 0 20 (V18 IO 1,336,402 | ....coocernen. 0 08/15/2014.
35669# AA 2|FREEPORT LNG DEVELOPMENT LP SR NOTE....|... | 12/31/2013.| Redemption ~ 100.0000...........coov. | vorrvemrvmmrirerirenins | cvverienes 246,082 | ........... 246,082 246,082 246,082 (V18 0 0 0 0 .246,082 0 12/19/2025.
SYSTEM ENERGY RESOURCES GG1C
361561 AA 1|FUNDING COR ... | 01/15/2013. | Redemption  100.0000... (V1N I 8,052 | .o 0 01/15/2014.
36157R D9 3|GE CAPITAL MTG 1999-HE M......ccosvvvrrireriniirns ... | 12/01/2013. | Paydown 0 .219,686 0 12/26/2021.
36185N 5V 8| GMAC MORTGAGE CORP LOAN TR 2004-J6 2A.. | ... | 12/01/2013. | Paydown.... .396,623 387,807 391,544 0 .396,623 0 07/20/2019.
362341 4B 2|GSR MORTGAGE LOAN TRUST 2006-AR1 2A2.... | ... | 10/01/2013. | Paydown .602,856 583,261 598,932 0 602,856 0 01/25/2036.
362341 DK 2|GSR MORTGAGE LOAN TRUST 2005-6F 1A1....... ... | 07/01/2013. | Paydown.... .248,615 250,480 248,215 0 .248,615 0 07/25/2035.
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36962G ZY 3|GENERAL ELECTRIC CAPITAL CORP.................. 1o | 01/15/2013. | MALUFItY...c.eoovvnvreircreeieiicris 260,520 250,054 0 (54) 0 .250,000 01/15/2013.
37048@ AB 0|GENERAL PARTS INTL INC ... | 11/01/2013. | Redemption  100.0000... 500,000 501,466 LV (230) 0 501,235 10/29/2016.
39121y A* 1|GREAT RIVER ENERGY 2009B.. ...| 07/01/2013. | Redemption  100.0000. . .139,535 .139,535 .139,535 07/01/2021.
39153V AR 5|GREAT AMERICA LEASING REC 2009-1 A4. .+ | 04/15/2013. | PaYdOWN........ooovveerercriirinrrrnniinns | covververirseenneennnns | 1,546,437 | ... 1,646,437 | ........ 1,546,310 ..1,546,432 12/15/2013.
39153V AS 3 |GREAT AMERICA LEASING REC 2009-1 B... ... | 04/15/2013. | Paydown 999,774 999,908 11/15/2014.
393505 CF 7|GREEN TREE FINANCIAL CORP 1994-2 AS5. ... | 12/15/2013. | Paydown. 12/31/2013.
393505 KX 9|GREEN TREE FINANCIAL CORP 1995-10 M1...... ... | 12/15/2013. | Paydown . . 12/07/2016.
40432B AA 7|HSI ASSET LOAN OBLIGATION 2007-2 1A1. ... | 12/01/2013. | Paydown. 220,724 232,265 242,551 11/03/2016.
421946 AF 1 |HEALTH CARE REALTY TR REIT.. e | 0411812013, [ VAMOUS......coooeeerririeieiernnincienes | veverneirenssnenennnes | e, 257,927 | ........4,075,000 | ........ 3,908,168 .4,044,472 4,051,449 | ..o l0 | 206,477 04/01/2014.
42710T AA 7 |HERCULES CAPITAL FUNDING TR 2012-1A A..... ... | 12/16/2013. | Paydown. 614,741 614,741 614,741 0 12/16/2017.
42805R AU 3|HERTZ VEHICLE FINANCING LLC 2009-2A A1..... ... | 03/25/2013. [ PaydOWN......c.ocvvviiernricinrinerinines | vevveriersnrerisssees | cvreenee 190,000 | e 750,000 | oo 749,955 749,997 | .o .750,000 0 03/25/2014.
42805R AW 9| HERTZ VEHICLE FINANCING LLC 2009-2A B1..... ... | 03/25/2013. | Paydown. 1,250,000 ..1,249,736 ..1,249,936 .1,250,000 .0 03/25/2016.
431116 AA 0 [HIGHMARK INC 144A  6.800% 08/15/13 v [ e [ 0871572013, | MALUTIEY......oovvvercieririeienieinns [ e | e 5,000,000 | ........5,000,000 | ........ 4,988,600 4,999,042 | oo .5,000,000 .0 08/15/2013.
437185 AC 5|RESIDENTIAL FUNDING MRTGE SEC 2006-HI2 A | ... [ 12/01/2013. | PAYdOWN.......c..evvrivemieercrinrrnerines | cevirenirseesssnssesinenes | seveneeons 507,142 | ..........507,142 | .......... 464,035 494,800 507,142 0 05/26/2014.
43718W AB 8|RESIDENTIAL FUNDING MRTGE SECU 2007-HI1 | ... [ 01/01/2013. | Paydown 411 0].. 03/25/2037.
443510 AF 9|HUBBELL INC 3.625% 11/15/22.......ccnvvernierrens ... | 12/31/2013. | KENW REINS TRUST........cccomvvrrens [ corrrrrmerirerineenneins | e 1,943,560 | ........2,000,000 | ........1,977,380 | ...........1,980,686 | .....cccceren.0 | corierec 1,646 | o0 | 1,646 | 0 [ 1,982,332 | e 0 e (38,772) | ........ (38,772) | ........ 81,764 | 11/15/2022.
44921A AD 3 |HYUNDAI AUTO REC TRUST 2009-A Ad............... ... | 10/15/2013. | Paydown. 03/15/2016.
449909 AL 4|ICIWILMINGTON GUAR IMPERIAL CHEM INDUS] ... | 12/01/2013. | Maturity... 12/01/2013.
45254T PM 0| IMPAC SEC ASSETS CMN OWNER 2004-2 A6..... L[ 12/01/2013. | Paydown........c.oovvevneeeernricirnninnns 542,949 543,134 552,269 12/03/2019.
45660N QC 2|RESIDENTIAL ASSET SEC TRUST 2003-A5 A4.. |... | 12/01/2013. | Paydown ..436,914 .A36914 | 384,491 427,229 436,914 . 07/25/2014.
45820E AH 5|[INTELSAT LTD SENIOR NOTES.........cccovvervrrrrinns ...| 05/23/2013. [ Call ~ 102.6573. v 1,639,859 | ........1,500,000 | ........ 1,558,607 | ...........1,506,414 0 (2979 [0 [ 1,503,436 | ....coovvveened (V[ I 36,423 . 4,708 | 11/01/2013.
459200 AL 5|IBM CORP  7.500% 06/15/13........cecvrermrerrrrerirenes ver | 06/15/2013. | MALUIIEY.......ocvvevrrerircererinnirerienes [ e | cereees 3,000,000 | ....... 3,000,000 | ....... 3,135,840 | ..ooevvnee 3,005,699 | ..ooovvrirrinnn (V18 (5,699) [ +ovverncernnnnad (U R (5,699) [ .ovvereernnne (V18 IO 3,000,000 | .coouvvennnne (V1 I (V1 IO 0 ... 112,500 | 06/15/2013.
465685 AA 3|ITC HOLDINGS CORP 144A DEBENTURES.......... ... | 07/15/2013. | Maturity... 75,000 75,000 72,921 | 74840 | 0 | i 160 [ (V1 I 160 | .oveverirens (V[ I 75,000 |.oorirrnnnnn (0 I 0 .3,938 | 07/15/2013.
46616M AA 8|HENDERSON RECEIVABLES LLC 2010-3AA........ ... | 12/15/2013. | Paydown. e 142,686 | .......... 142,686 | .. 141,794 | . . 0 ... 825 0 142,686 0 09/02/2021.
46625M RC 5|JP MORGAN CHASE CMMRCL MOR 2002-C3 B... | ... [ 01/01/2013. | PaydOWN.........ccovurivrmrnrirerinninnins | eoveemsississsssrinnsnnes | cvvvnrneens 145934 | ........... 145934 | ........... 152,250 | ..ovoerenee 145934 | oo, (V1 IO 0 0 0 0 145,934 0 07/12/2035.
46628C AC 2|JP MORGAN ALT LOAN TRUST 2006-S2 A2......... |... | 04/01/2013. | Paydown. ..164,148 | ........... 161,276 | coovvverneen 163,407 | coovvvvrrcriens 0 [ o 74T [ (1 [ 741 0 164,148 0 05/25/2036.
484168 AC 3 |KANEB PIPELINE OPERATING PART v | .| 06/01/2013. | Maturity... 250,458 250,035 0 0 (35) 0 .250,000 0 06/01/2013.
485260 BH 5|KANSAS GAS & ELEC 5.647% 03/29/21.............. ... 1 03/29/2013. | Redemption ~ 100.0000.........cccrewe | corererrererrererrerennns | cveererreenn0,564 | 6,564 | o 6,564 | ..o 6,564 | ..o 0 0 0 (V1 6,564 | ... 0 09/29/2015.
49327H AE 5|KEYCORP STUDENT LOAN TRUST 2006-A 2A2... | ... | 06/27/2013. | Paydown 337,930 | ... 349,504 0 0 .354,782 0 06/27/2025.
494492 AA 9 |KINCAID GENERATION LLC 144A..........cccovvvrnnec. ... | 05/21/2013. | Redemption  100.0000... 3,557,231 | ........3,557,231 | ... 3,566,049 | ........... 3,561,000 | .oooovrvcrinne (V18 (K74) ) I 0 | v (321) i | i 3,560,679 | .coovvvennne 0 06/15/2020.
494550 AR 7 [KINDER MORGAN ENERGY PARTNERS SR NT... | ... | 12/15/2013. | MAUItY........ocvvrrrrirerrnrirrirnniieiinnns | ververineienesissisnnns | cevierinens 125,000 | .o 125,000 | oovereees 123,404 | ...ccoevone 124,812 | v, (V1 IO 188 | oo 0 .125,000 0 12/15/2013.
501044 CQ 2|KROGER CO 3.400% 04/15/22.........cocovvercernrene ... 12/31/2013. | KENW REINS TRUST......coovvvervres [ o | e 1,939,960 | ........ 2,000,000 | ....... 1,999,110 ..1,999,158 0 .63 0 11,999,221 04/15/2022.
52176Y AD 6 |LEAF Il RECEIVABLES FUNDING LL 20104 B...... 1] 03/20/2013. [ PAYAOWN......cvvvvvirrierieierisniines [ vvereerenieisnsnerinnis | ereees 1,339,320 | ........ 1,339,320 | ........ 1,302,623 21,310,749 | (0[N I 28,571 | oo 0 11,339,320 . 01/20/2019.
52177A AB 1 |LEAF Il RECEIVABLES FNDG LLC 2010-3 B.......... 1| 05/20/2013. | PAYAOWN......ccouvienrerrereiierineinnes [ cernerinssisesiesinsins | ceveein 970,325 | .......... 970,325 960,622 969,390 (V1 935 | e 0 .970,325 0 02/20/2022.
LEGG MASON CAPITAL CORP HUNTINGTON
52465# AD T7|NATL ... | 12/05/2013. | Redemption ~ 100.0000..........ccoue. | covrrrvmrrrmrirneirsnins | crreern 194,220 | ... 194,220 | oo 194,220 | ...ocoeonee. 194,220 0 194,220 12/05/2020.
52520M AE 3 |LEHMAN MTG TRUST 2005-1 2A2. ... | 12/01/2013. | Paydown 170,878 170,878 . 0 .182,065 12/25/2016.
52520M AG 8|LEHMAN MTG TRUST 2005-1 2A4. . 12/01/2013. | Paydown 655,332 ..29,445 0 684,777 12/25/2016.
53688Q AA 8 |LITIGATION SETTLEMENT MONETIZE 2002-4A A | ... | 10/25/2013. | PaYdOWN.........coevuiecrniirinrineiiens [ eerererireieensirerenins | oeveees 1,431,805 | ........ 1,431,805 | ........ 1,422,857 ..1,425,984 1,431,805 10/25/2032.
55265K 2C 2 |MASTR ASSET SEC TRUST 2003-11 6A15............ v | 12/01/2013. | PAYAOWN......cvevirieiierisrinriienns | e | s 2,665,808 | ........ 2,665,808 | ........ 2,568,756 ..2,648,272 .2,665,808 02/24/2014.
55265K 2X 6|MASTR ASSET SEC TRUST 2003-11 10A1........... 1o | 12/01/2013. | PAYAOWN......cveieierieiieriseines [ cereriissiseeiesissins | cvveeinns 127,180 | v 127,180 | oovvvree 127,657 | oo 127,091 127,180 01/18/2015.
55265K VE 6|MASTR ASSET SEC TRUST 2003-4 3A1............... [ 1210172013, | PAYAOWN. ... | eerienienenseisnines | cereeesenens 38,436 | ..cooouvn. 38,436 | ..o 37,908 | oo 38,127 | coververieennd0 | 310 | 0 | 310 |0 [ 38,436 05/28/2015.
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55313U AD 1|MMAF EQUIPMENT FINANCE LLC 2009-AA Ad.... | ... | 12/15/2013. | PayOWN........overrerrererrerineriieees [ eoreerneesseessssissnies | oneenne 1,188,464 | ........ 1,188,464 | ........ 1,188,240 | ....cc..... 1,188,390 0 .74 0 74 (V1N IO 1,188,464 |............... (V1 I (V1 IO (I T 20,927 |12/19/2014.
MARRIOTT VACATION CLUB OWNR TR 2009-2A
57164X AA T|(A [ 1212072013 | PAYAOWN. ... | eereeeeiesississesinne | veveneens 196,477 | oovvvrne 196,477 | ovvvennes 196,474 | ...ccooonce. 196,475 | coovvvercirens (V18 1 0 1 0 196,477 0 (V1 IO 0 | oo 4,924 | 02/17/2015.
MARRIOTT VACATION CLUB OWNR TR 2012-1A
57165A AA 6(A [ 1212072013 | PAYAOWN. ... | eeeeeeesesississeiinnns | eveneens 436,103 | ........... 436,103 | ........... 436,043 | ....ccoonuv 436,048 0 .55 0 55 0 436,103 0 (V1 IO 0 | oo 5,567 | 04/28/2017.
MARRIOTT VACATION CLUB OWNR TR 2012-1A
57165A AB 4(B 1o | 12/20/2013. | PAYAOWN.......cooveierireiieriseiines [ e | ceveeins 436,103 ..436,103 | .cooonees 436,073 436,077 0 436,103 0 (V1 IO 0| s 7,763 | 04/28/2017.
571748 AP 7|MARSH & MCLENNAN HQ 5.750% 09/15/15 ... | 10/24/2013.| Call ~ 109.6920. 1,999,685 .1,823,000 | ........1,811,745 ..1,819,300 .0 11,820,349 .0 09/15/2015.
574599 AN 6 |MASCO CORP  7.125% 08/15/13.......ccovvvvvernrrnn ... | 08/15/2013. | Maturity. 75,000 | ..ooounnad 85,321 75,897 0 ....75,000 0 08/15/2013.
574754 AC 1|MASHANTUCKET WESTERN PEQUOT 144A. ... | 07/01/2013. | Tax Free Exchange .1,000,000 600,000 600,000 0 .600,000 0 09/01/2021.
57643M JK 1[MASTR ASSET SEC TRUST 2004-11 5A3 v || 12/01/2013. | Paydown ceeen460,894 373,324 394,463 0 460,894 0 08/18/2015.
58013M DU 5|MCDONALDS CORPORATION MTN SERIES H..... | ... [ 06/01/2013. | MALUTItY........coovvererrrrrrerierinieniens | vevserisseesssnsnsnnenes | sevveveenns 250,000 | ........... 250,000 236,045 249,248 0 .250,000 0 06/01/2013.
59156R AG 3|METLIFE INC SENIOR NOTES ... | 11/24/2013. | Maturity... ...250,000 ....250,000 250,283 | ... 250,032 0 .250,000 0 11/24/2013.
59549N AD 5|MID-STATE TRUST 6 A4  7.790% 07/01/35. | [ 10/01/2013. [ PAYAOWN......ocvvvvereirircireriserines | eevveeirenirscennsniinenes | veverneenen86,503 | 86,503 | oo 82,178 | oo 83,382 0 ....86,503 0 08/04/2017.
59549W AA 1| MID STATE TRUST SERIES 11 Al...coovvvivvririiinnne o | 1211512013, [ PAYOWN......cooveieiieineiernnienes [ vvereensieeinnennnne | vevreneernrnn 82,308 | 182,308 | oo 77,987 0 ...82,308 0 11/16/2018.
59560U AA 9|MID-STATE TRUST 2004-1 A. ... | 12/01/2013. | Paydown ...90,232 0 ....88,179 0 12/12/2020.
59560W AC 1|MID-STATE TRUST 2010-1 M. .|...1 12/01/2013. | Paydown 151,671 0 .151,881 0 01/13/2022.
60040# AA 0| MILLENNIUM PIPELINE LLC......ccovvvererrrirrrrirennns ... | 12/30/2013. | Redemption ~ 100.0000..........ccoves | corrmrrrrerirmeememennns | verreennend3,121 | 053,121 | i 53,121 0 ....53,121 0 06/30/2027.
617446 HR 3 |MORGAN STANLEY GROUP SENIOR NOTES...... ... | 03/01/2013. | Maturity. 256,275 | .. 250,137 0 .250,000 0 03/01/2013.
629568 AX 4|NABORS INDUSTRIES INC 4.625% 09/15/21..... ... | 12/31/2013. | KENW REINS TRUST 102,000,000 | ....... 1,993,406 | ........... 1,993,968 (V18 IO 1,994,543 | ....ovvvnnen. 0 09/15/2021.
64952W AM 5|NEW YORK LIFE GLOBAL FDG 144A.................... v | 04/15/2013. [ MALUFIY......ovvoircverieirerieisirsienns [ e | verienins 750,000 | ........... 750,000 | ........... 745575 | ..coceenne 749,651 0 .750,000 0 04/15/2013.
66416T AF 2|NORTHEAST GENERATION CO ... | 10/15/2013. | Redemption  100.0000... ...118,750 ....118,750 .118,750 .118,750 0 118,750 0 0 .7,848 | 10/15/2026.
676220 AF 3 |OFFICE DEPOTINC 6.250% 08/15/13 wer | . | 08/15/2013. | Maturity. 23,000 | ... 23,000 | .. ..24,275 | .. ..23,112 0 ....23,000 0 0 L0 .1,438 | 08/15/2013.
677415 CJ 8|OHIO POWER CO SENIOR NOTES........cccccovuvinr ... 08/12/2013. | Call  100.0000...........coemrrmerireres | crrrrrrerirerirneerneis | s 1,875,000 | ........ 1,875,000 | ........ 1,859,625 | ....ccooeue 1,861,863 (V18 IO 1,862,059 | .....oocernene 0| oo 12,941 | ..., 12,941 | ... 128,496 | 07/15/2033.
679574 AH 6|OLD DOMINION ELEC FIRST MORTGAGE........... ...| 12/01/2013. | Redemption  100.0000... 251,695 250,816 .250,528 0 12/01/2028.
685049 AA 6| ORANGE LAKE TIMESHARE TRUST 2012-AA A... | ... | 12/10/2013. | Paydown S 353,262 353,264 .353,282 0 05/18/2016.
685049 AB 4 |ORANGE LAKE TIMESHARE TRUST 2012-AA B... | ... | 12/10/2013. | PAYOWN........ccovermriernereinrinnirens | vevversseienssisseennns | ceverinees 264,962 | ........... 264,962 264,911 264,917 .264,962 0 05/18/2016.
69144X AA 7 |OXFORD FINANCE FUNDING TRUST 2012-1A A. | ... | 12/15/2013. | Paydown 1,104,622 1,104,622 | ........ 1,109,455 ..1,109,372 1,104,622 .0 03/15/2017.
693659 AC 8|ARIZONA PUBLIC SERVICE..........ccocovvrerrriiiirnnns ... | 12/30/2013. | Redemption ~ 100.0000... .0 12/30/2015.
694032 AX 1|PACIFIC BELL TELEPHONE DEBENTURES.......... ... 10/15/2013. | Call ~ 101.1200.........cocrvrrrrcrrrs 0 10/15/2034.
714046 A@ 8|PERKIN ELMER INC 6.000% 05/30/15.... ... | 12/26/2013. | Redemption ~ 100.0000.........cccrers [ orererrrrrrermnrrerinnns | ervees 1,000,000 .0 05/30/2015.
714290 A# 0|PERRIGO COMPANY 6.370% 05/29/18.. .| ... [ 12/23/2013. | Redemption ~ 100.0000..........ccoees | covrrrrrmmrmrineerinnes | cerneens 1,000,000 .0 05/29/2018.
718546 AA 2 |PHILLIPS 66 144A  4.300% 04/01/22.........cccvvvnne ... 01/29/2013. | Tax Free EXChaNGe.........ccovvrvevrvres [ overermnvecirnnverinnns | veveees 1,496,737 0 [ 1,496,737 | i 0 04/01/2022.
7244TW AN 9|PITNEY BOWES INC MTN  3.875% 06/15/13....... ... | 06/15/2013. | Maturity... ...125,000 0 .125,000 0 06/15/2013.
73651E AA 6 |PORTLAND GENERAL ELEC CO 144A.................. ... | 08/01/2013. | Maturity... e . 0 ....75,000 0 08/01/2013.
73932# AA 4| POWER MINN 9090 LLC SERIES A.......cccovverrrenne ... | 10/15/2013. | Redemption ~ 100.0000..........ccoues | covmrrmrrrrmrrncesnnns | cerrerernend0,281 | 140,281 | 40,281 | 40,281 | (V10 0 0 0 0 ....40,281 0 07/15/2027.
74005P AL 8|PRAXAIRINC 3.950% 06/01/13 ... | 06/01/2013. | Maturity... (V1 I 355 0 .125,000 0 06/01/2013.
74112R AA 8|PRESTIGE AUTO REC TRUST 2009-1A A. ... | 06/15/2013. | Paydown. 0 4 0 615,198 0 04/15/2017.
74160M BP 6|PRIME MORTGAGE TRUST 2003-2 1A10............. oo | 12/01/2013. | Paydown.........ccvvevvnevrererseinnienns | crvrriiverirenvseiinnnes | 1,229,676 | ........ 1,229,676 | ........1,175,493 | ..........1,208,285 | ..cooovviivccn0 | 21,391 | i (U IR 21,391 | 0 [ 1,229,676 |....oocconnn. 0 03/01/2016.
74254P YE 6 |PRINCIPAL LIFE INC FDG ... | 04/24/2013. | Maturity... ...500,000 +.500,000 | voererere 491,750 | ciiiieennid99,273 | 0 | 727 | (1 721 0 .500,000 0 04/24/2013.
74340X AB 7 |PROLOGIS 5.500% 03/01/13 . | ...] 03/01/2013. | Maturity... ...125,000 ....125,000 0 (75) 0 .125,000 0 03/01/2013.
74432Q AB 1 |PRUDENTIAL FINANCIAL INC MTN SERIES B...... 1o | 07/15/2013. | MALUIIEY. ..o [ e | ceveeinns 125,000 | .ovvvrne 125,000 | .o 120,083 | oo 124,658 | i [ 342 | (1 342 0 .125,000 0 07/15/2013.
74438G AE 1|PRUDENTIAL HOLDINGS LLC 144A........cccccocvurn ... | 12/18/2013. | Redemption ~ 100.0000..........cccoes | corrrrvererernrernmniennnes | verirererenes 3214 | o 3,214 0 (53) (V1 3,620 | .o 0 12/18/2023.




9'vi3

Annual Statement for the year 2013 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
¢} 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) BJA.CV. Date Disposal Disposal Disposal Year Date
74730* AJ 1|QUAD GRAPHICS INC 8.000% 09/01/20............. ... 09/01/2013. | Redemption ~ 100.0000................ 357,310 | ... 357,310 (V10 0 0 0 0 .357,310 0 09/01/2020.
74927D AL 0|RBSSP RESECURITIZATION TRUST 2010-4 6A1. | ... | 12/01/2013. | PaydOown.........cccevvvermrrmerrerrneernnns | covvervnnrverrenrncens | cvvvenee 179757 | il 179,757 | e 178,331 | oo 179,757 1,426 0 179,757 0 05/26/2018.
74930E AM 1 |RBSSP RESECURITIZATION TR 2010-12 3A4...... ... | 12/01/2013. | Paydown. 524,072 | ... 519,313 0 519,848 0 12/31/2013.
74958D AH 1|RESIDENTIAL FUNDING MTG SEC | 2006-S10 2.. | ... | 12/01/2013. | Paydown..........ccovvvrmrrmerrerrneernnes | eerverivnnrvenverrncens | cvrereei204775 | i 204775 | e 194,664 | ............. 199,204 0 204,775 0 10/29/2015.
750236 AJ 0 |RADIAN GROUP INC 06/15/15........cvverererrirerins ... | 01/04/2013. | Tax Free EXxchange...........ccccocvcveeee | covrrvnriineinscnnnins | 21,135,546 | ........2,000,000 | ........... 925,000 | ........... 1,133,446 (V10 IO 1,135,546 | ....coovernn. 0 06/15/2015.
75952A AF 4 |RELIANT ENERGY MID-ATLANTIC PW SERIES B | ... | 07/02/2013. | Redemption  100.0000 209,627 208,465 0 208,351 0 12/29/2015.
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5...... w. | 10/01/2013. | PAYAOWN......ccoourvrirnciieisciineinns | cevinnineeiseiseennnis | cerrerrnen85,216 | 45,216 | o 39,261 | oo 39,261 (V18 O 45216 | ..o 0 08/16/2018.
760985 7E 5|RESIDENTIAL FDG SEC CORP 2004-RS7 Al5...... ... | 03/31/2013. | Security Withdraw...........cccovevereeens | corvmrrrerrneerneeonnns | covvvrrnerneninnens0 | v 40,095 | o 34,815 | v 34,815 (V18 O 34,815 | .o 0 e (34,815) | ........( 08/16/2018.
760985 L6 6|RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B.. | ... | 12/01/2013. | Paydown 231,613 | ... 231,102 0 231,617 0 04/20/2017.
760985 UX 7|RESIDENTIAL FDG SEC CORP 2003-RM2 Al3...... v | 12/01/2013. | PaYdOWN.......cvouveervcrierinersneinns | cervnerrerreneseeenenes | evrinennnn 100,377 | 1000 100,377 | o 95,468 | ...cooveverens 99,534 0 .100,377 0 03/22/2014.
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7.. |...|12/01/2013. | Paydown 776,752 0 781,730 0 01/18/2023.
76110H TW 9| RESIDENTIAL ACCREDIT LOANS INC 2004-QS7. | ... | 12/01/2013. | Paydown. .103,633 .104,440 0 .106,461 0 11/06/2021.
76111X HD 8|RESIDENTIAL FUNDING MTG SEC | 2004-S4 1A.. | ... | 09/01/2013. | Paydown 926,230 972,897 0 978,197 0 04/25/2034.
76111X QK 2| RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A.. | ... | 12/01/2013. | Paydown 1,291,614 | ........ 1,278,697 .1,285,815 (V18 IR 1,291,614 | .. (V1 I 06/25/2014.
76112B EN 6 |RESIDENTIAL ASSET MTG PROD 2004-SP3........ ... | 12/01/2013. | Paydown cerrrnn.036,808 | ... 636,805 | .. 634,897 0 636,808 0 04/16/2019.
76176L EQ 0|REYNOLDS METAL 8.100% 02/04/13.................. vor | 02/04/2013. | MALUIIEY.......ovvverirrercereriserreriienes [ e | vevererrne 79,0000 | v 75,000 | .ovvonnennd 88,455 | ...coovvveree 75,190 (V18 IO 75,000 | ..oovvorcrinne 0 [ o0 [ 02/04/2013.
78442F AG 3|SLM CORP MTN SERIES A 5.375% 01/15/13..... .| 01/15/2013. | Maturity... 257,700 250,040 0 .250,000 0 01/15/2013.
78487Y AA 1|SVO VOI MORTGAGE CORP 2010-AA A. v | - | 12/01/2013. | Paydown. reevenenen. 266,751 266,749 266,521 0 .266,751 0 03/03/2016.
78488B AA 0|SVO VOI MORTGAGE CORP 2012-AAA............... 1| 12/01/2013. [ PAYOWN......covviriieiicinniernninees | ervereriseisennninnens | vveennnni256,325 | v 256,325 256,295 256,298 0 .256,325 (01 OO | I RO 09/09/2017.
805564 PA 3|SAXON ASSET SECURITIES TRUST 2003-3 AF5. | ... | 12/01/2013. | Paydown. ...332,997 ....332,997 332,997 327,365 0 .332,997 0 03/21/2022.
806605 AE 1|MERCK& COINC 5.300% 12/01/13.......cccoevennee ... | 12/01/2013. | Maturity... ...250,000 | ...........250,000 254273 | ... 250,487 0 .250,000 0 12/01/2013.
81683R AB 0|SEMINOLE TRIBE OF FLORIDA 144A................... .. 10/01/2013. | Redemption ~ 100.0000..........ccces | corrrerereermmmmernenes | vevrveenne 120,000 | .ovvvvneee 120,000 | wovrernee 120,000 | ..ooovvernee. 120,000 0 .120,000 0 [ o0 [ 10/01/2013.
81744T AB 3|SEQUOIA MORTGAGE TRUST 2012-1 2A1.......... ... | 12/01/2013. | Paydown 353,751 | ... 353,544 (V1 219 | o (V1 I 219 0 .353,763 0 11/10/2014.
82651L AA 1|SIERRA RECEIVABLES FUNDING CO 2010-1A A1| ... | 12/20/2013. | Paydown v, 163,984 | i 163,954 | ...oovvevnee. 163,967 0 .163,984 0 08/03/2016.
82651N AA 7|SIERRA RECEIVABLES FUNDING CO 2010-3A A. | ... [ 12/20/2013. | PaydOWN.......cc.ccovrrieernrirnrinniinins | coreemsissisnsnerisnsnnes | covvnrnnens 163,924 | ....coo.e. 163,924 | ........... 163,909 | ..ooorirrne 163,914 0 .163,924 (01 TR | I RO 04/26/2016.
82651P AA 2 |SIERRA RECEIVABLES FUNDING CO 2010-2A A. | ... | 12/20/2013. | Paydown ...206,525 ....206,525 206,503 206,512 0 .206,525 0 07/14/2016.
82651R AA 8|SIERRA RECEIVABLES FUNDING CO 2011-1A A | ... | 12/20/2013. | Paydown ...310,086 | ...........310,086 310,055 310,067 0 .310,086 0 11/23/2015.
82652A AA 4 |SIERRA RECEIVABLES FUNDING CO 2012-1A A. | ... | 12/20/2013. | PAYAOWN.........ccouuverrirerimrirseniiniies | oeevsnensensssesnseinns | eoneerenes 255584 | ........... 255,584 255,530 255,541 0 .255,584 (V1 PPN | B ISR 06/07/2016.
826671 AD 1|SIGNAL SEC CORP MFD HSG 1998-2 A.. ... | 12/01/2013. | Paydown 209,952 209,791 0 .210,071 0 04/15/2030.
82838U AA 7 |SILVERLEAF FINANCE LLC 2012-D A. . | ...| 12/15/2013. | Paydown 881,675 881,732 0 884,077 0 03/29/2016.
82838U AB 5|SILVERLEAF FINANCE LLC 2012-D B........cccoveuee v | 12/115/2013. [ PAYOWN......cvoriiiieierisierinniinns [ vveeeissiisisssienenis | cverinnins 353,631 | .oooveee 353,631 353,556 353,557 0 .353,631 (01 OO | I RO 07/08/2016.
82838W AA 3 |SILVERLEAF FINANCE LLC 2010-B A... ... | 12/01/2013. | Paydown ...603,745 ....603,745 0 603,745 0 06/08/2018.
82838W AB 1|SILVERLEAF FINANCE LLC 2010-B B... ... | 12/01/2013. | Paydown ...150,936 ....150,936 0 .150,936 0 06/08/2018.
84055* AA 6 |SOUTH TEXAS ELECTRIC COOP SERIESA......... ... | 01/01/2013. | Redemption  100.0000. 0 176,471 0 [ o0 [ 01/01/2028.
84314# AB 7|SOUTHERN ILLINOIS POWER COOP SR SEC..... ... | 12/15/2013. | Redemption ~ 100.0000... 0 .0 06/15/2040.
84314# AC 5|SOUTHERN ILLINOIS POWER COOP SR SEC..... ... | 12/15/2013. | Redemption ~ 100.0000... 0 .0 06/15/2025.
855707 AB 1|STATE AUTO FINANCIAL CORP SENIOR NOTES | ... | 07/18/2013. | Redemption ~ 101.9790. 0 [ oo 75,009 [ oo 0| oo 1475 | e 11/15/2013.
86359A X7 3|STRUCTURED ASSET SECURITIES 2003-29 A2.. | ... | 12/01/2013. [ PAYAOWN........ccoriemrrinrinriienineinns | ceeererissisnensesinees | eereene 1,916,323 1,916,323 | ... 1,731,279 | 1,883,379 | 0 | 32,944 | 0 [ 32,944 | 0 [ iiernn1,916,323 | i (V1 I 11/12/12014.
86359B 3A 7 |STRUCTURED ASSET SECURITIES 2005-1 5A1.. | ... | 12/01/2013. | PAYdOWN........ccveerimriieririririniinnis | ovrireerienisnesseinns | onveienes 167,337 ....167,337 0 167,337 0 0 ceneni4,163 | 03/19/2017.
86359B 5G 2 |STRUCTURED ASSET SEC 2005-4XS 3A4............ ... | 10/01/2013. | Paydown 839,884 0 842,692 0 0 | cerrerrereen0 [ 13,788 | 10/31/2013.
86359D GT 8|STRUCTURED ASSET SEC 2005-10 5A9. ... | 12/01/2013. | Paydown 538,717 0 544,081 0 0 02/18/2015.
86359D JT 5|STRUCTURED ASSET SEC 2005-14 2A1. [ 1200172013 | PaydOWN........ccoovererciieciseiennins | eeevseiseenieeesenenne | verernenes (82,897 | 00 782,897 | . 757,559 | e 760,815 0 782,897 0 0 02/26/2017.
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872162 AD 4|TAL ADVANTAGE LLC 2010-2A A....ccccoonvvvrirrinnns v | 11720/2013. | PAYAOWN......ccouuvervncereriseineeinns | cevveeiinenineeinseissnns | cereeeenn 783,333 | 1100 783,333 | e 783,333 | oo 783,333 0 0 0 783,333 06/05/2020.
872162 AF 9| TAL ADVANTAGE LLC 2011-1A A..oovvvnviicri ... | 12/23/2013. | Paydown 250,000 250,000 0 0 0 .250,000 11/03/2016.
88031J AB 2 |TENASKA GEORGIA PARTNERS SR SECURED.. |... | 08/01/2013. | Redemption ~ 100.0000 153,566 | ...ocvvvnen 151,286 0 (65) 0 151,221 02/01/2030.
88031Q AA 8|TENASKA VIRGINA PARTNERS 144A...........c....... ... | 12/30/2013. | Redemption  100.0000... 217,335 217,335 0 0 0 217,335 03/30/2024.
88031R AA 6| TENASKA ALABAMA Il PARTNERS 144A SR........ ... | 12/30/2013. | Various.... 542,270 541,365 0 (89) 0 541,276 03/30/2023.
883145 AJ 3| TEXTAINER MARINE CONTAINERS 2011-1AA.... | ... | 12/16/2013. | Paydown. 200,000 200,000 0 0 0 .200,000 10/27/2020.
89420G AJ 8|TRAVELERS PROPERTY CASUALTY SRNT........ ... | 03/15/2013. | Maturity... 251,693 250,046 0 (486) 0 .250,000 03/15/2013.
89656C AA 1| TRINITY RAIL LEASING LP 2010-1A A....ccccovvvneve. ... | 12/16/2013. | Paydown ...79,199 0 0 0 ...719,199 12/20/2023.
89678D AA 3| TRITON CONTAINER FINANCE LLC 2012-1AA.... | ... | 12/14/2013. | Paydown. 00,000 200,000 199,975 0 24 0 .200,000 04/26/2018.
902905 AM 0 |USX CORPORATION  9.125% 01/15/13............... ... | 01/15/2013. | Maturity... 3,000,000 .3,000,000 3,254,700 (V1N IR 3,000,000 01/15/2013.
91155@ AA 8|ARMY LODGING FUND SENIOR SEC NOTES...... ... | 12/23/2013. | Redemption  100.0000... 98,065 | ............. 98,065 0 ....98,065 0 09/23/2030.
913026 AS 9|UNITED TELE FLORIDA SERIES FF 1ST MTGE... | ... | 07/15/2013. | Maturity... .2,269,000 ..2,088,501 ..2,256,296 .0 .2,269,000 .0 07/15/2013.
91324P AE 2| UNITEDHEALTH GROUP INC SENIOR NOTES..... oo | 04/01/2013. [ MALUFIY.....oocvvricieierenscrerinnins | ververiennsireriensees | cerenenen 125,000 | oo 125,000 | oo 127,053 125,067 0 .125,000 0 04/01/2013.
919138 AD 9|VALERO ENERGY SENIOR NOTES ... | 01/15/2013. | Maturity... ...82,693 ...75,043 0 ....75,000 0 01/15/2013.
91914C AC 1|VALERO LOGISTICS 6.050% 03/15/13... .| ... | 03/15/2013. | Maturity... ..78,520 | .. ...75,105 0 ....75,000 0 03/15/2013.
92344R AB 8| VERIZON NEW ENGLAND SENIOR NOTES.......... v | 10/01/2013. | MALUIIEY......ovvvericrircercrisrirerinenns [ e | crreeenne 125,000 | vvnerrn125,000 | oo 121,301 | v 124,650 0 .125,000 0 10/01/2013.
92922F VE 5|WASHINGTON MUTUAL 2004-S3 3A1 ... | 10/01/2013. | Paydown. 211,953 210,788 0 211,293 0 07/25/2034.
931142 BT 9|WAL-MART STORES 4.550% 05/01/13... wee | .. | 05/01/2013. | Maturity... 247,958 | .. 249,913 . 0 .250,000 0 05/01/2013.
94403* AY 2|WAWA INC SENIOR UNSECURED NOTES........... ... | 05/04/2013. | Redemption ~ 100.0000.........cccrvws [ overerrrmrrmrnmnrennnins | wrerrnries 145,000 | ..oooveeee 145,000 | .oooveee 145,000 | ...ccrerrne. 145,000 | cooovvvrrrirns (V1 IO 0 0 0 0 .145,000 0 05/04/2016.
949746 FJ 5|WELLS FARGO & COMPANY SUB NOTES ... | 10/16/2013. | Maturity... ...125,000 ....125,000 | .....c..ee. 124,013 124,903 0 .97 0 .125,000 0 10/16/2013.
94980K AG 7|WELLS FARGO MBS 2004-4 A7 . |...| 12/01/2013. | Paydown. w2, 156,759 | .......2,756,759 | ........ 2,580,154 22,722,989 | ..o 0 [ oo 33,771 0 [ 2,756,759 |...ccccvrennee. 0 01/12/2015.
94981A AA 1 |WELLS FARGO MBS 2003-14 1AT.......ccocvrvverennne vo | 04/01/2013. | PAYAOWN.......couvverirrrierieriseiinns [ e | cvveeinn 218,036 | ..oouceeee 218,036 218,377 217,736 (V1 300 0 .218,036 0 12/25/2018.
94981B AA 9| WELLS FARGO MBS 2004-T A1 ... | 12/01/2013. | Paydown 54,962 54,962 ...47,680 0 ....54,962 0 01/18/2021.
94982C AF 5|WELLS FARGO MB TRST 2004-DD 2A5 ... | 02/01/2013. | Paydown v 135,598 | ...........135,598 .132,886 0 .135,598 0 01/25/2035.
94982) AA 1| WELLS FARGO MTG BACKED SEC 2005-6 A1..... |... | 03/01/2013. | PAYdOWN........cccvrvnvirmenerieinrirerinns [ ovnerneienneiennnies | coernnnenn 301,445 | .......... 301,445 306,343 300,951 0 [ s 494 0 .301,445 0 08/25/2035.
94982W AZ 7|WELLS FARGO MB TRST 2005-9 2A6... ... | 12/01/2013. | Paydown ...756,581 ....156,581 722,582 0]... 33,999 0 756,581 0 05/18/2017.
94982W BB 9 |WELLS FARGO MB TRST 2005-9 2A8. . |...|12/01/2013. | Paydown e 137,683 | ... 737,683 | .......... 700,568 | .......0..... 721,436 | oo 0 [ oo 16,247 0 .737,683 0 06/11/2017.
94984F AV 1|WELLS FARGO MBS 2006-11 A20..........ccocvrevenner v | 12/01/2013. | PAYAOWN......vcvveverieeierieniseirinns [ e | ceveein 822,379 | ..o 822,379 | ... 766,635 | ..oooevenee 766,662 | ...ooovvrnnned 0 | v 55,717 0 822,379 0 05/16/2016.
94984F AV 1|WELLS FARGO MBS 2006-11 A20 ... | 02/01/2013. | Security Withdraw. 0].. (24,828) (23,145) | .. (1 (23,321) 0 05/16/2016.
96032T AA 4| WESTGATE RESORTS 2012-2A A. E.| 12/01/2013. | Paydown ceon [ | e 626,024 | .......... 626,024 | ........... 626,024 0 626,024 0 03/10/2015.
961548 AQ 7 |WESTVACO CORP DEBENTURES.........ccccocnvvrnn ...| 03/15/2013. | Redemption ~ 100.0000.........crvve | corrrerrrrrrriernninneres {01 S 7,543 | .o 0 03/15/2027.
973582 AA 7|WINDSOR FINANCING LLC 144A.. ... | 01/09/2013. | Redemption ~ 100.0000..........ccover | covrrvmnrrnerrncirnenns | weeeeena 1,072,837 | ... 1,072,837 | ... 1,072,837 | 1,072,837 | a0 | e (V1N IO 1,072,837 | .o 0 07/15/2017.
976656 BX 5|WISCONSIN ELECTRIC POWER... ... | 05/15/2013. | Maturity. 0 .125,000 0 05/15/2013.
983024 AE O|WYETH 5.500% 02/01/14.......ccoovrorriririreirnerins .| 12/16/2013. | Call  100.6510......ccourerrrerrrrcnes | correrimeiinerieeirseenns 0 124,996 0 02/01/2014.
013716 AS 4|RIO TINTO ALCAN INC  4.500% 05/15/13... A.|05/15/2013. | Maturity... 243378 | ... 249,680 0 .250,000 0 05/15/2013.
064149 A5 6|BANK OF NOVA SCOTIA  2.250% 01/22/13. A.|01/22/2013. | Maturity... e 402,000,000 | ....... 2,009,520 | ..ccvvnee 2,000,200 (V18 IO 2,000,000 | .cooveeeeenne 0 01/22/2013.
30217V AC 1|EXPRESSPIPELINELP LP 144A..........ccccocrmun A.[12/31/2013. | Redemption ~ 100.0000.........cccee | coverrermmeemimmrirenes | vevireeians 336,000 | ........... 336,000 336,000 336,000 0 0 0 .336,000 0 12/31/2019.
65334H 50 8|NEXEN INC SUB NOTES 7.350% 11/01/43. 1. 03/28/2013. | Call  100.0000..........ceerremrrrrerer | crrrrrrmerrrerirseerineins | eerneens 4,500,000 | ........ 4,500,000 | ........ 4,500,000 ..4,500,000 0 0 0 14,500,000 11/01/2043.
75944R  A* 2| RELIANCE LP SENIOR SECURED NOTE A. | 04/03/2013. [ MAIUTIY.......ooveervenricrierineeinnines | vevereeieninenienienes | cevie 2,000,000 | ........ 2,000,000 | ....... 2,000,000 | ...........2,000,000 0 0 0. .2,000,000 . 04/03/2013.
C2107# AA 9 |CANFOR PULP FINANCE INC........cocconmrirrrinrirnns 1| 11/30/2013. | MALUIIEY...c..ovveevvcrircireeiseineiienes [ e | e 2,000,000 | ........ 2,000,000 | ........ 2,000,000 | ..oovrnee 2,000,000 0 0 (V1 IO 2,000,000 | .coovveeennne 0 11/30/2013.
04530D AB 8| ASPEN INSURANCE HOLDINGS LTD SR NOTE... |F.| 12/16/2013.| Call = 103.7188........cccccomurrmrrmruns [ ererirerirnreirerinnines | v 4,148,750 14,000,000 | ........ 4,088,342 4,018,690 | ..oovvvvreeen0 [ i (10,830) | o (U I (10,830) | ..ooveveernvene (V1N IO 4,007,860 |......cccoonnu 0 08/15/2014.
055451 AA 6|BHP FINANCE USA  4.800% 04/15/13.................. F. | 04/15/2013. | MALUIItY.......cooorvrrreeireirerinrineie [ e | ceeeeiens 125,000 | .......... 125,000 | ..ccoooeee 126,716 | .. 125,064 0 (64) 0 .125,000 0 (V1 IO 0 | oo 3,000 | 04/15/2013.
227170 AC 1|CRONOS CONTAINERS PROGRAM 2012-1A A.... | F. | 12/18/2013. | PaydOWN.......c..cevveveirerircnnincines | vevierirsresnssinininenes | vevieninns 200,000 | ........... 200,000 | ........... 199,975 | oo 199,976 0 24 0 .200,000 0 (V1 IO 0 | oo 4,561 | 04/30/2018.
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227170 AD 9|CRONOS CONTAINERS PROGRAM 2012-2A A.... | F. [ 12/18/2013. | PaydOWN..........ccovnrermreneinerirneiinns | cervnerivseirseisssisnnnns | seereenenn 100,000 | ...........100,000 | <oovvnecs 99,958 0 41 0 41 0 .100,000 0 0 08/16/2018.
37952U AA 1|SEACO CONTAINER 2012-1A A. .| F. | 12/17/2013. | Paydown .199,960 0 0 39 0 .200,000 0 0 05/30/2018.
68210* AC 7 |OMEGA LEASING LLC.... . |R [ 10/12/2013. | Redemption ...31,946 0 0 0 0 ....31,946 0 0 07/12/2016.
69319H AA 1|PCCW-HKTC CAPITAL LTD 144A.. R | 07/15/2013. | Various .6,500,000 | ........6,505,925 | ...........6,501,036 | ...cccccoorreie0 | cirierecs(1,036) | oo (U IR (1,036) [ ..o (V1N I 6,500,000 | ...vvvenrnne (V1 I 0 07/15/2013.
71912N AA 5| PHOENIX PARK FUNDING LTD F. | 04/01/2013. | Redemption ....237,500 0 0 0 .237,500 0 0 04/01/2013.
780097 AM 3| ROYAL BANK OF SCOTLAND GRP PLC . | F. | 06/10/2013. | RBS Securities Corp .0 0 ...12,844 0 2,245 2,245 3,329 | 07/03/2018.
80105N AG 0|SANOFI-AVENTIS 4.000% 03/29/21 . |F.| 12/31/2013.| KENW REINS TRUST 0 | oirernen2,212 [ (V18 IO 1,980,903 03/29/2021.
83363R AA 5|SOCIEDAD CONC AUTOPISTA CENTRA 144A..... |R | 12/15/2013. | Redemption  100.0000... ..29,375 0 0 0 ....29,375 12/15/2026.
880334 AA 5| TENGIZCHEVROIL FINANCE CO 144A..... F.|11/15/2013. | Redemption  100.0000 .35,682 ..35,682 0 (13) 0 ....35,702 11/15/2014.
950840 AA 6|WESFARMERS LTD 144A  6.998% 04/10/1 F. | 04/10/2013. | Maturity. 2,000,000 .2,000,000 0 0 (0 [ I 2,000,000 04/10/2013.
96008Y AB 1|WESTFIELD CAPITAL CORP 144A. R |07/16/2013. | Redemption ~ 106.1980... 79,649 | .o 75,000 | i 73,274 | i T804 | 0 | i 110 | (V1 I 110 0 14714 11/15/2014.
G3157# AB 0|EUROPEAN METAL RECYCLING LMTD .| F.|12/17/2013. | Redemption  100.0000. .90,909 0 0 0 ....90,909 12/17/2022.
G3651@ AA 5| QUINN MANUFACTURING GROUP HOLD PIK...... F.|11/07/2013. | Redemption ~ 100.0000... ...351,390 0 54 0 ....50,457 12/02/2016.
G3652@ AA 4|QUINN MANUFACTURING GROUP HOLD............ F.| 03/06/2013. | Redemption  100.0000... 14,643 0 0 0 ....14,643 12/02/2016.
G4939@ AA 7|IRISH FOOD PROCESSORS SR GUARANTEED... |F. | 12/22/2013. | Redemption ~ 100.0000... v 1,142,857 | ... 1,142,857 | ... 1,134,183 | oo 1,139,739 | 0 | 1,522 | (V1 I 1,522 | v (V[ I 1,141,261 12/22/2015.
(G9020* AA 8| TRAVIS PERKINS PLC SR UNSECURED NOTE... | F.| 01/26/2013. | MAtUFItY.........covvreverererneerierserinnnes [ eeveerinerienensessennes | cereees 2,000,000 | ......... 2,000,000 | ........ 2,000,000 | ..ocvenee 2,000,000 | ..ooerirrinne 0 0 0 (V18 IO 2,000,000 01/26/2013.
P4948@ AE 8|GRUPO CEMENTOS DE CHIHUAHUA...........ccco.... F.102/08/2013. | Redemption ~ 100.0000.........cccruws [ orererrmmrmemrrrerinnns | eres 2,251,734 | ....... 2,251,734 2,251,734 | ..........2,321,646 0 | coereen(69,912) | e (V1 I (69,912) [ ..o 0 2,251,734 " 05/27/2015.
Q275% AL 1| CONSOLIDATED PRESS FINANCE LTD SERK.... | F. [ 06/09/2013. | MAtUFItY......ovvrererireneeninisnnnsniinnes | crvinnrssnsssessnsssnees | cereees 2,500,000 | ........ 2,500,000 | ........ 2,500,000 | ........... 2,500,000 | .ooovrinii 0]. 0 0 0].. .2,500,000 L0 ] L0 .0 | .......68,125 | 06/09/2013.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. .........evuuiiuiisiieiiisieriisiisisss errssisssessssesssssssssss s ens st sssenssssansenssssans | sree 194,384,881 |..... 195,184,369 |..... 191,546,602 | ....... 192,623,123 | oo 54 | ... 930,297 [ .ovrnnene 1,977 | o 928,374 | .o 0 | 193,551,495 [ ..o 0 . 833,384 | ....... 833,384 | ..8,430,404 |..... XXX......
8399997. Total - BONAS = PaMt 4.t cesenssnsessnsenes v | 224514751 | ... 225,170,719 |..... 222,065,141 | ....... 223446411 | oo 54 | 249,100 | ....... 145,265 103,889 0 223,550,296 0] ... 964,453 | ...... 964,453 | ...9,705,217 |..... XXX......
8399998. Total - Bonds - Summary Item from Part 5. oo N 87,018,610 | ...... 87,994,291 | ...... 87,958,679 | ..o (V1 IO 1 IO 13,627 | oo 0. 3627 |, (U] 87,972,309 | ..o 0 [ . (953,699)| ...... (953,699) | ...... 997,468 | ... XXX......
8399999. TOHAI = BOMAS. .ttt fEE Rt | s 311,533,361 |..... 313,165,010 |..... 310,023,820 | ...... 223446411 | oo 54 | ... 262,727 | ... 145,265 | .......... 117,516 | oo 0 o 311,522,605 | ..o, 0 [ 10,754 | ......... 10,754 | 10,702,685 |..... XXX......
Common Stocks - Industrial and Miscellaneous
71709* 11 3|PHHOLDING LLC CLASS A....ccoovvviiiniriinninsrienes | | 11/18/2013. | Seaport Group.........ccveveererseeesnens | weveens 62,540.310 | ..ot 766,119 0 0 (] I 0 0 0 0 0 [V 766,119 | ...... 766,119 | oo 0. XXX......
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS................cc.cciieirs oviirieiiieicieeeieiee ettt sssensenes | ovneniesans 766,119 0 0 (L [ 0 0 0 0 .0 0] ... 766,119 | ....... 766,119 [ ..o 0]... XXX......
9799997. Total - Common Stocks - Part 4 e e ...766,119 0 0 0 0 0 0 0 [V 766,119 | ....... 766,119 | .0 | XXX......
9799998 Total - Common Stocks - Summary Item from Part 5.........cccoeviniiiiiniiins ovinninsiisnnninns ...136,912 0 0 0 0 0 0 0 0. 136,912 | ....... 136,912 L0 XXX......
9799999. TOtal = COMMON SHOCKS. ...tttk o8£8Rkt 903,031 0 0 (1 I 0 0 0 0 0 0] ... 903,031 | ...... 903,031 | oo 0 ... XXX,
9899999, Total - Preferred and Common StOCKS.............ccoeviiieieiieiiieieieieiiees everieieieisines 903,031 0].. 0 (U] [P 0 0 0 0 .0 0 [ . 903,031 | ....... 903,031 | .o 0 ... XXX......
9999999. Total - Bonds, Preferred and COmMMON SOCKS...........corveecveieeieeeeiiennes eeveeeseesseeessienns .|....312,436,392 310,023,820 | ....... 223446411 | oo, 54 | ......262,727 | ...... 145,265 | .......... 117,516 | oo (V)] 311,522,605 |....ccoooenee 0] ... 913,785 | ....... 913,785 | .10,702,685 |..... XXX......
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1 2 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 21
12 14 15 16
Par Value Current

(Bonds) Book/ Year's Total Foreign Paid for
or Adjusted Unrealized Other-Than- Total Foreign | Exchange Accrued
Number of Carrying Valuation Temporary Change in Exchange Gain Interest

CUsIP Disposal Shares Actual Value at Increase/ Impairment B./A.C.V. Change in | (Loss)on and

Identification Description Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Recognized | (12+13-14) B./A.C.V. | Disposal Dividends
Bonds - U.S. Government

3132H3 7A 5|FREDDIE MAC GOLD POOL U90889 Goldman Sachs & Co 12/01/2013 | Paydown.. ...121,326 ....121,326

3136AA 3R 4 |FANNIE MAE 2012-149 LV.. 12/01/2013 | Paydown.. ....139,580 139,580
0599999. Total - Bonds - U.S. GOVEIMMENT. ...t sisiiss | eosissteess sttt enrees 260,906 ....260,906
Bonds - U.S. States, Territories and Pc

057507 HV 0|BAKERSFIELD SCHOOL DISTRICT QSCB 2012. |... MONT Redundant Reserves 12/31/2013 | KENW REINS TRUST. cerenn2,028,500 2,028,500

130333 CA 3| CALIFORNIA HOUSING 2013 SERIES A.............. Bank of America...........ccccveuvnne 12/01/2013 | Redemption ~ 100.0000............ | ............265,421 | ............ 265,421

246395 YC 5|DELAWARE ST HSG AUTH REV 2013-1 George Baum.........ccccvevererennens 11/01/2013 | Redemption ~ 100.0000............ | .cec0.....205,000 | ..ooconece 205,000 ....205,000

29270C YU 3|ENERGY NORTHWEST 3.503% 07/01/26.. MONT Redundant Reserves 12/31/2013 | KENW REINS TRUST 1,741,000 11,741,000

47770V AY 6|JOBS OHIO BEVERAGE SYSTEM MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST....

491189 FX 9|KENTUCKY ASSET/LIABILITY COMMIL................ MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST....

49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013. 11/01/2013 | Redemption ~ 100.0000.

60637B CN 8 | MISSOURI HOUSING 2013 SERIES A................. 12/01/2013 | Redemption ~ 100.0000....

60637B CP 3 |MISSOURI HOUSING 2013 SERIES B George Baum.........ccccovereerennens 12/01/2013 | Redemption ~ 100.0000.

649883 TM 7 [NEW YORK HOUSING 2012 SERIES 172. | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST.... o | 2000..2,000,000 | ... 1,906,680

791078 BB 3|ST LAWRENCE CNTY NY IDACDC.......cconevuvennne MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST......ccoovvvene | wovrrnnee 1,500,000 | ......... 1,406,925 | ......... 1,406,925

798186 YW 6|SAN JOSE CA UNIFIED SCHOOL DIS ELECTION(... MONT Economic Reserves......... | 12/31/2013 | KENW REINS TRUST.... .1,000,000 ..887,360

83712T DA 6|SOUTH CAROLINA ST HOUSING FIN 2013-1...... 12/01/2013 | Redemption ~ 100.0000. v | eerernnn 250,000 | . ..250,000

88271H FL 8| TEXAS ST AFFORDABLE HSG CORP 2013A...... 12/02/2013 [ Redemption  100.0000........ccc. [ coovrvareres 400,000 | ............ 400,000
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........iiiuiiiriiiiis  oorieiisrisessisrses e serssss e ess st sns ettt snssneenss | seniae 12,750,421 11,527,176
Bonds - U.S. Political Subdivisions of States

213248 BB 2|COOK CNTY IL SALES TAX REV.......cocoovvrirvrrrns MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST.......ccoovvvne | worrrnnee 2,500,000 | ......... 2,434,075 | ......... 2,434,075 2,434,075 (0 IRRPORRPOROON | B ISP (V1 PR | I IR (U I 0 0]....17,103 |.... 17,103

MT SAN ANTONIO CA CMNTY CLG DI 2013

623040 HH 8|SERI MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST......ccooviee | onnrnnas 1,250,000 | ......... 1,220,363 | ......... 1,220,363 1,220,363 | ..o [0 IO | ) [P {01 IO o I I 0 | oo 0 0]....21,370 | ... 21,370
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of SEAEES. ......ruriiriiiiiiiiiiie woititissssisssss s ess sttt enssnsnnsns | anisera 3,750,000 | ......... 3,654,438 | ......... 3,654,438 3,654,438 | .o (O IO | I IR {0 I | I IO 0 | oo 0 0]...38473 |... 38,473
Bonds - U.S. Special Revenue and Special A t

3136AE TT 4 |FANNIE MAE 2013-54 BA 3.000% 06/25/43....... Gl 12/01/2013 [ PaydOWN......ccovervvrerrirnriernninees | cverinreres 118,052 | ...coovvnee 122,147 | oo 118,052 | oo 118,052 | oo 0 [ cerereee(d,095) | oo (V] IR [C0LS) ) (0 0 [ o0 [0 | el 1,470 | s 285

3136AG HV 7 |FANNIE MAE 2013-94 CV  3.500% 07/25/33...... Wells Fargo Securities................ 12/25/2013 | Paydown.........c......... . 29,295 | oo 29,110 | covvrerenens 29,295 | ..ocvvvrirrnn 29,295 | oo 0 | e 184 | s (V1 I 184 | o, (U T 0 | oo |0 214 | 83

3137B1 UG 5|FHLMC MULTIFAM STRU PASS THRU K027 A2. | ... MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST.......ccccooves | crvrrvernns 500,000

3137B3 4W 5|FHLMC MULTIFAM STRU PASS THRU 4215 LV. |... 12/15/2013 | Paydown................... 35,359

OREGON SCHOOL BOARD ASSN TAXABLE-

686053 HE 2|PENSION . 12/31/2013 | KENW REINS TRUST......ccooviee | onnrnnas 1,000,000 | ......... 1,043,910 | ........ 1,043,910 1,043,910 | .ooviviinnnnad [0 IO | ) [P {0 EOON o I I 0 | oo 0 [ |0 [0 | s 0
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES..........uuiurrirsiriersersisesarsisssssssssssersasesenssssssssasssessasssessessssssasssssssssssssessessasssenssssssssessessansens | ovsieres 1,682,706 | ......... 1,699,942 | ......... 1,696,181 1,696,181 | oo [V I G o) ] [ 0 | (3,762) | coovrerrnn. [V I 0] e |0 3,041 ] 1,553
Bonds - Industrial and Miscellaneous

00038A AB 9|ABB TREASURY CENTER USA 144A.................. MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST......cc.ccovviee | wovrrinee 1,000,000 | ......... 1,025,720 | ......... 1,025,720 1,025,720 | .ovvvvvcercen0 | eviiiienend0 0 | i | 0 | 0 |0 | 0 [ TT8 1,778

001055 AJ 1|AFLACINC 4.000% 02/15/22.........ccomvverrrrrerene MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST......ccooovvvrne | woverrnee 1,000,000 | ......... 1,006,470 | ......... 1,006,470 1,006,470 | ..oovevverrevnenc0 | eiiiinirncn0 i | 0 | 0 |0 | 0 [ 015,111 | 15,111

008414 AA 2|AGATE BAY MRTGE LOAN TRUST 2013-1 A1.... |... Bank of America .. | 12/25/2013 | Paydown............c...... . 45,009 | ............43,054 | ............ 45,009 | ......c........45,009 | o0 | 1,955 |0 | 1,955 | 0 | 0 | 0 [0 322 | 118

031162 BG 4|AMGEN INC  4.100% 06/15/21........ccevvvrrrererirnnes MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST.........ccce. | woneeens 1,000,000 P 1,042,070 | 0 [0 | 0 | 0 | 0| 0 0 | 0 | 1,822 | 1,822

035242 AA 4| ANHEUSER-BUSCH INBEV FIN........ccccovvrerirne. Deutsche Bank Securities........... 12/31/2013 | KENW REINS TRUST......c.ccovvive | wvrrunes 2,000,000 | ......... 1,986,940 | ......... 1,836,700 1,988,040 | ..ocooovvivren0 | e 1,100 | 0 [ 1,100 | 0 | 0|10 (151,340) | .....(151,340) | .......50,167 | ............. 0

037833 AK 6|APPLE INC 2.400% 05/03/23.........cccoscervrenernnes Goldman Sachs & Co .. | 12/31/2013 | KENW REINS TRUST.... 14,000,000 | ......... 3,994,680 .3,596,840 3,994,994 | o0 | 314 |0 314 | 0| 0] (398,154) | .....(398,154) | .......63,467 | ... 0

084664 BN 0|BERSHIRE HATHAWAY FIN  2.450% 12/15/15.. | ... MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST.... v | 201,000,000 | ... 1,036,330 | .........1,036,330 1,036,330 | .oovvvverernen0 | erviiirennnd0 0 | i | 0 | 0 |0 | 01,089 1,089

09247X AD 3 |BLACKROCK INC.....coovvrurrereirerineinerieniienienes MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST......cocoovvee | wovrrrnae 1,000,000 | ......... 1,029,220 | ......... 1,029,220 1,029,220 | .ocvvvvrreneen0 | 0 i | 0 | 0 | 0 |0 | 0 2,042 | 2,042

12189L AE 1|BURLINGTON NORTHERN SANTA FE................ MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST......cc.ccovvive | wvrrenee 2,000,000 2,074,440 2,074,440 2,074,440 | oo | 0 | 0 | 0 | 0 | 0 |0 | 0 109,000 9,000
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12646W AH 7|CREDIT SUISSE COM MTGE TR 2013-IVR2 A.... | ... | 04/17/2013 | Credit Suisse First Boston.......... 12/01/2013 | Paydown................... 82,960
13975E AD 5| CAPITAL AUTO REC ASSET TR 2013-1 A4........ ...| 01/15/2013 | Bank of America Merrill Lynch..... 05/16/2013 | Morgan Stanley & CO.........coevervee | cerneene 1,500,000
17321L AA  7|CITIGROUP MRTGE LOAN TR INC 2013-J1 A. .. | 11/01/2013 | Citi. 12/25/2013 | Paydown................... 25,068
216871 AF 0|COOPERUSINC 2.375% 01/15/16..........ccco.cc.. ...| 12/31/2013 | MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST........ccccccee | wereeene 1,000,000
224044 CA  3|COX COMMUNICATIONS INC 144A.. 04/26/2013 | Various 12/31/2013 | KENW REINS TRUST.... 1,992,795
25179M AK 9 |DEVON ENERGY CORPORATION.... 12/31/2013 | MONT Economic Reserves.. 12/31/2013 | KENW REINS TRUST .1,017,380
26884T AD 4 |ERAC USA FINANCE COMPANY 144A. 12/31/2013 | MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST.... 1,042,150
29977J AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2. 03/26/2013 | Bank of America 12/01/2013 | Paydown.. .. 177,233
29977K AA 1|EVERBANK MTGE LOAN TRUST 2013-2 .. | 06/04/2013 | Barclays Capital Inc.. 12/25/2013 | Paydown.. 165,069
301657 AA 0|EXETER AUTOMOBILE REC TRUST 2013-1AA.. | ... | 05/01/2013 .| 12/15/2013 | Paydown.. ....679,968
30291D AB 2|FRSLLC 2013-1AA2 3.080% 04/15/43.............. ... | 04/10/2013 | Wells Fargo Securities................ 07/15/2013 | Paydown..........c.cc.... 258
32058E AC 7|FIRST INVESTORS AUTO OWNER TR 2013-1A A ... | 01/15/2013 | Wells Fargo Securities................ 05/15/2013 | Wells Fargo Securities.........cocve. | veveeres 2,000,000 | ......... 1,999,886 | ......... 2,000,703 | ....coo.co. 1,999,897
33843C AA 3| FLAGSHIP CREDIT AUTO TRUST 2013-1A........ ... | 04/10/2013 | Wells Fargo Securities................ 12/15/2013 | Paydown ...864,631 | .o 864,527 ....864,631 ....864,631
431116 AB 8 [HIGHMARK INC 144A 4.750% 05/15/21............ ... | 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST. .2,000,000 | ......... 1,880,460 .1,880,460
437076 AV 4 |HOME DEPOT INC 5.950% 04/01/41................. ...| 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST.......cccovvvrne | worernnen 2,000,000 2,322,160 2,322,160
46639G AL 0|JP MORGAN MTGE TRUST 2013-1 1A2.............. ... | 03/26/2013 | J P Morgan & Co.. 12/01/2013 | Paydown.. ....353,784 ..361,868 ....353,784
46640B AC 8|JP MORGAN MORTGAGE TRUST 2013-2 A2...... ...| 05/29/2013 | J P Morgan & Co.. .. | 12/01/2013 | Paydown.. | 388,140 | . ..393,052 | ............388,140 ....388,140
49326E ED 1|[KEYCORP 5.100% 03/24/21........cocorvrvririrnrrns ... | 12/31/2013 | MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST.....ovvvrvns | v 1,000,000 | ......... 1,092,910 | ......... 1,092,910 | ........... 1,092,910
49338C AA 1|KEYSPAN GAS EAST 144A  5.819% 04/01/41....] ... | 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST.... 2,500,000 2,804,700 2,804,700 2,804,700
534187 BD 0 [LINCOLN NATIONAL CORP  4.000% 09/01/23... | ... | 08/13/2013 | Bank of America.............cccrvvvnee 10/07/2013 | Wells Fargo Securities.... JRTR I 1,000,000 | ............ 991,900 | ..ovvrnnnnd 998,810 | ...oocvvvenee 991,990
539830 AZ 2|LOCKHEED MARTIN CORP  4.850% 09/15/41... ... | 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST......coccvvvne | wvernnes 2,000,000 | ......... 1,965,480 | ......... 1,965,480 | ........... 1,965,480
548661 CS 4 |LOWES COMPANIES INC 2.125% 04/15/16...... ... | 12/31/2013 | MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST.... .1,000,000 | ......... 1,025,680 .1,025,680 1,025,680
59560U AA 9| MID-STATE TRUST 2004-1 A....coccovvvrrrrrrrrerins ...| 12/31/2013 | MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST.... 1,592,349 | ......... 1,669,482 .1,669,482 1,669,482
631005 BC 8|NARRAGANSETT ELECTRIC 144A.........cccevrvnnne ... | 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST.........cc0ouu. 2,500,000 2,676,100 2,676,100 2,676,100
65339K AA 8 |NEXTERA ENERGY CAPITAL.......ccoovvmerirrirennns ...| 12/31/2013 | Various ... | 12/31/2013 | Various .2,000,000 | ......... 2,062,780 .2,062,780 2,062,780
674599 BZ 7|OCCIDENTAL PETE CORP 2.500% 02/01/16.... ... | 12/31/2013 | MONT Economic Reserves......... | 12/31/2013 | KENW REINS TRUST. .1,000,000 | ......... 1,036,340 | .........1,036,340 | ........... 1,036,340
694308 GS 0|PACIFIC GAS & ELEC  5.400% 01/15/40............ ...| 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST......cooovvvrne | wverrnes 3,000,000 | ......... 3,189,510 | ......... 3,189,510 | ..ccvvnnee 3,189,510
718546 AC 8 |PHILLIPS 66 4.300% 04/01/22........cccrvvvrirvirrene ... | 01/29/2013 | Tax Free Exchange.. 12/31/2013 | KENW REINS TRUST........ccccover | vvveer 1,500,000 | ... 1,496,737 11,524,330 .1,497,082
750236 AL 5|RADIAN GROUP INC 144A  9.000% 06/15/17.... |... | 01/04/2013 | Tax Free Exchange.. 02/28/2013 | Tax Free Exchange.........cccccoever | +00....2,000,000 | ......... 1,135,546 1,172,743 1,172,743
76110G ZD 6 |RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7 |... | 03/01/2013 | Interest Capitalization 12/01/2013 | Paydown...........co...... 0
790849 AH 6|ST JUDE MEDICAL INC 2.500% 01/15/16.. 12/31/2013 | MONT Economic Reserves.. 12/31/2013 | KENW REINS TRUST .1,025,740 0
81745A AB 3| SEQUOIA MORTGAGE TRUST 2013-5 A2........... | ... | 04/08/2013 | RBS Securities Corp. 12/01/2013 | Paydown...........coo..... 97,395 97,395 0
822804 AA 8|SHELLPOINT ASSET FUNDING TR 2013-1 A1.... | ... | 06/27/2013 | Credit Suisse First Boston.... 12/25/2013 | Paydown ...171,526 0
854502 AC 5|STANLEY BLACK & DECKER.... 12/31/2013 | MONT Economic Reserves.. 12/31/2013 | KENW REINS TRUST 000,000 0
857477 AH 6|STATE STREET CORP 2.875% 03/07/16. 12/31/2013 | MONT Economic Reserves 12/31/2013 | KENW REINS TRUST.... .1,000,000 . 0 ..
872540 AP 4| TJX COMPANIES INC  2.500% 05/15/23. 04/30/2013 | Various 12/31/2013 | KENW REINS TRUST......c.ccovvive | wvrrenee 2,000,000 2,009,786 | .coovrevreeen0 [ evviieena(814) | 0 | e (814) | 0 | 0 ] 199,206)
87407P AE 0|TAL ADVANTAGE LLC 2013-2A A.. .. | 10/31/2013 | Nomura Securities. 12/20/2013 | Paydown................... 20,833 ..20,833 .
88314R AA 4| TEXTAINER MARINE CONTAINERS 2013-1A A.. | ... | 09/13/2013 | Bank of America 12/20/2013 | Paydown................... . 0
883556 AZ 5| THERMO FISHER SCIENTIFIC INC... 12/31/2013 | MONT Economic Reserves 12/31/2013 | KENW REINS TRUST.... 991,040 | o0 [0 | 0 | 0 | 0 | 0 |0 | 0 | 113,600 13,600
89233P 7F 7|TOYOTA MOTOR CREDIT CORP.. 12/31/2013 | MONT Economic Reserves.. 12/31/2013 | KENW REINS TRUST ....695,438 ..9,352
91159H HA 1|US BANCORP 4.125% 05/24/21.. woo | e | 12/31/2013 | Various ... | 12/31/2013 | Various 2,125,500 | oo [0 | 0 0 | 0 | 0 [0 | 0 | 8479 | 8,479
918204 AV 0|VF CORP 3.500% 09/01/21.......cevvmerrererrerrnens ...| 12/31/2013 | MONT Economic Reserves......... 12/31/2013 | KENW REINS TRUST.........cccoeo | +.ve...1,500,000 | .........1,499,370 | ........1,499,370 | ........... 1,499,370 | ..ovvevveinen0 | eiviniencn0 | i | 0 | 0 | 0 | 0 | 0|0 17,500 17,500
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931142 DB 6|WAL-MART STORES 5.625% 04/15/41............. ...| 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST......cocovvvree | wvernnee 2,000,000 2,270,940 2,270,940 | covovvrerreeen0 [ 0 | 0 | o0 | v (1 T 0 | om0 |0 | 023,750 e 23,750
949456 AA 5| WELK RESORTS LLC 2013-A A....coooevirrircirnens ...| 11/21/2013 | BB&T Capital Markets. ...| 122172013 | Paydown................... 97,275 97,275 97,275 | o0 | 13 |0 i 13 | 0 |0 | 0 [0 | 189 | 0
064149 C8 8|BANK OF NOVA SCOTIA 4.375% 01/13/21 .| 12/31/2013 | MONT Economic Reserves.. 12/31/2013 | KENW REINS TRUST 1,000,000 .1,076,300 1,076,300
73755L AK  3|POTASH CORP OF SASKATCHEWAN................ A.| 12/31/2013 | MONT Redundant Reserves....... 12/31/2013 | KENW REINS TRUST.... .3,185,760 3,185,760
35177P AW 7 |FRANCE TELECOM 4.125% 09/14/21 .| 12/31/2013 | MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST ....506,205 ....506,205
71656L AQ 4|PETROLEOS MEXICANOS 144A, F.| 07/12/2013 | Various.. 08/29/2013 | Tax Free Exchange. .1,996,093 .1,996,093
980888 AF 8| WOOLWORTHS LIMITED 144A .|F.| 12/31/2013 | MONT Economic Reserves.........| 12/31/2013 | KENW REINS TRUST v 1,056,620 | .. 1,056,620
3899999. Total - Bonds - Industrial and MISCEIIANEOUS...........vuuiiiiiiiiiiiiieiisiiiiies it ssnssnssnsenssnssnsenssssssnsennnns | eenen:09,990,208 | ..., 70,803,859 | ... 69,879,909 | ........ 70,833,608 ...494,108
8399998. Total - Bonds.. 87,972,309 ...670,89%4

C on Stocks - Industrial and Mi

71709* 11 3|PHHOLDING LLC CLASS A.....ooviiiiiiiiiiissianiis | l 10/01/2013 | NO BroKer........ovcivivsiissiisiinns 11/18/2013 | Seaport Group.........coc.evveereennes .0 .0
9099999. Total - Common Stocks - Industrial and MISCElANEOUS..........ciiiiiiiiis i .0 0
9799998. Total - COMMON SHOCKS. ..o bbbkt .0 .0 .
9899999. Total - Preferred and COMMON SOCKS. ...t atesess sttt enssnssenenssnesenssnnsnsensensenssnsenssnnsnnsenses | onnnnneensnssenennesed | conenerennes 186,912 | coviiiiiinisnieninninns 0 .0 L0 0] 100136,912 | 136912 |0 0
9999999, Total - Bonds, Preferred and COMMON SEOCKS..........c.vriiirieieiiieiiies ovieiieieisssssse et ssse sttt s st sttt bt snse s s sssastesssssssesssssessnsnsessessnssnsensessessnsenenns | aeienn81,998,679 | .......87,155,522 | ......... 87,972,309 .0 .0 ...670,894
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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

E16, E17, E18, E19, E20, E21, E22, E23



Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 1

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

Common Stocks - Money Market Mutual Funds

000000 00 O|MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO.......oiuiiiniinirieisisniseisssisssissesensesens u 78,790,310 78,790,310 | ..oovovriinciiens
7499999. Total - Common Stocks - Money Market Mutual Funds, 78,790,310 78,790,310 | ..... XXX
7599999. TOHAI = COMIMON SEOCK. .1ttt etttk 8 8 E bbb 78,790,310 78,790,310 |..... XXX
7699999. Total - Preferred and Common Stock...............ccccevvecunenen.e. 78,790,310 78,790,310 |..... XXX.........
9999999. TOAIS. ..ottt 78,790,310 78,790,310 | ..... XXX

General Interrogatories:

1. The activity for the year:  Fair Value §.....78,790,310  Book/Adjusted Carrying Value $.....78,790,310

2. Average balance for the year:  Fair Value

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

General Interrogatories:

1.
2.

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

NONE
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Annual Statement for the year 2013 of the

OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories
U.S. Bank NA........corvvnrvrnineennneiennsssnsnssessnnsssesssssessersees . GINCINNAL, OH oot eensssiesens | vernnsns 0.000 0 XXX
0199999, Total - OPEN DEPOSIOMES. ... .. eeereereeeseesieseeeeseeseeseeseseessesesseseeseeseseeseeseeseseesseses et eeseeseeseseeseeses et eesee et sesee e st ensenee et snnensntsnnas XXXeo | e D S 0 XXX..
0399999.  TOtAl CASN ON DEPOSIL. ...veereeerstesresersersste sttt XXXoo | o XXX [ e 0 XXX..
0599999. Total Cash.. XXX | e )90 SO IR 0 XXX..

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

1. January (8,377,364) | 4. April (5,155,959) | 7. July. (6,306,802) | 10. October. (7,346,107)
2. February. (8,102,468) | 5. May. (5,140,466) | 8. August (13,806,586) | 11. November. (11,123,578)
3. March (5,202,030) | 6. June (7,831,313) | 9. September. (8,717,875) | 12. December (4,531,710
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Annual Statement for the year 2013 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2

Description Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

XA

NONE




Annual Statement for the year 2013 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1. Alabama..........ccoeriireierniiniennen 0
2. Alaska 0
3. ANZONA....ccernee e AZ | 0
4, ArKansas..........oovevrenerernenenene AR [ L ST.. | State regulatory requirement 200,691
5. California.........coccoevverevenrrereec CA | i 0
6. Colorado.........cccovmvvreriiniiieennCO | i 0
7. ConneCtiCUt.......cvurvererriireind CT]|.. 0
8.  Del DE|.. 0
9. District of Columbia.................... DC .o 0
10 Florida......ccoovvverenieverenccne FL | i 0
1. Georgi LGA ... ST.. | State regulatory requirement 60,207
12, Hawaii 1 I 0
13.  Idaho.. D|.. 0
14, HNOIS ..o ILi. 0
15, Indiana.......c.cocovvvveicniies IN{ e 0
16.  lowa.......... IA].. 0
17.  Kansas. KS|.. 0
18, Kentucky......ooovveereeereercieieicens KY | oo 0
19.  Louisiana LA|.. 0
20.  Maine ME|.. 0
21.  Maryland MD | .covvene 0
22.  Massachusetts...........cocrerrreennee MA]..... ST.. | State regulatory requirement 100,345
23.  Michigan Ml 0
24, Minnesota MN | .. 0 .0
25.  Mississippi MS|.. 0 0
26.  Missouri 0 .0
27.  Montana 0 (]
28.  Nebraska 0 0
29.  Nevada 0 (]
30.  New Hampshire. 0 .0
31, New Jersey . 0 wereeene0
32, New Mexico... . | State regulatory requirement 100,598 117,704
33.  New York 0
34.  North Carolina . | State regulatory requirement 401,381
35. 0
36. . | State regulatory requirement 1,625,415
37.  Oklahoma.. 0
38, Oregon......cccoveeeeeniereeereinnenns 0
39.  Pennsylvania. 0
40.  Rhode Island.. . 0
41, South Carolina..........cc.ceceeeuerene SC|...... ST.. | State regulatory requirement. 175,604
42.  South Dakota. 0
43.  Tennessee 0
44, TeXaS...cowroerrerrreriseieersnnieneee TX [ s 0
45, 0
46.  Vermont. . . . 0
47, Virginia.....ooveveereeeeerescseeieenns VA|...... ST.. | State regulatory requirement 250,863
48.  Washington.... 0
49.  West Virginia.. . 0
50.  WiIsConSin.......ccvveevnreceeemnnee WH 0
51. Wyoming 0
52. 0
53, GUAM...ccovrvirrrrrernrneirernnennnGU [ 0
54.  Puerto Rico..... PR B.... | State regulatory requirement 1,170,663
55.  US Virgin Islands............ccccccouue. AV 0
56.  Northern Mariana Islands........... MP | .o 0
57.  Canada......c.cooevvrvererrneen . CAN | e 0
58.  Aggregate Alien and Other XXX... XXX ettt 0 R
59.  Total XXX XXXttt 4,085,767 AT44533 | o0 | 0
DETAILS OF WRITE-INS
5801. 0
5802. ... 0
5803, i | e (1 I 0 | o0 [ i 0
5898. Summary of remaining write-ins for
line 58 from overflow page L XXX... XXX ottt (0 N 0 [ o0 | e 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)....... L XXX XXX 0
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