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Annual Statement for the year 2014 of the  C@NItU ry Su rety Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES......o.vvuveeieeceeneieeeieeieesseisesssiseesseesse s sesseessnsss | soesssessssseens 1,554,032 |............ 0.3 | o 1,554,032 | ..o | e 1,554,032 |............ 0.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccccee. | woevverevunnnn 9,723,509 |............ 19 | e 9,723,509 | ..o | e 9,723,509 |............ 1.9
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccoveerrurrereeneerserninens | ovirrinienas 64,858,364 |........12.4 | ..ol 64,858,364 |.....cooverrerrinireinns | e 64,858,364
1.43 Revenue and assessment obligations 123,107,712 123,107,712 123,107,712
1.44 Industrial development and similar obligations..............cccoeveveiverceees | eevvievenesiieieseeiieens | ervereeeeed0.0 [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........cccoooovsioniens | v 24,015,960 |............ 46 | o 24,015,960 | ..o | e 24,015,960 |............ 4.6
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceevevevennn. 2,095,160 |............ 04 | o 2,095,160 | ..eovvrrererrierennirenns | cveeeienennns 2,095,160 |............ 0.4
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All OtNEI...cvveeeecieieiecise s snsnsnssens | seesessnsens 10,767,826 |............ 2.1 | s 10,767,826 | ..o | ovverinninns 10,767,826 |............ 2.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 124,670,680 |.......... 238 | v 124,670,680 |[....coovvrerreirniireies | e 124,670,680

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
43
44
45
46
Real estate investments:

3.3

34

3.5

Multifamily residential properties.

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i

5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONrACE I0ANS.......oocviieieciceecet s
DBIIVAIVES. ...ttt nnn

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

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

............. 48,709,480
............. 70,739,064

Single family residential Properties..........covvevereernrenririnrnreseessssseseeeseenens

COMMENCIAl IOBNS........coeveeieciereiese et
Mezzanine real estate [0ans...........cccoueveirieeseieniese s

.16,007,834 |....

.............. 48,709,480
.............. 70,739,064

..16,007,834 | ...

.............. 48,709,480
.............. 70,739,064

.16,007,834 |..

........................................... 0.0 | i [ | 0 0.0
........................................... 0.0 | i s | 0 0.0
........................................... 0.0 | i | | 0 0.0
........................................... 0.0 | | evereeeenessesnsinenes | everersssssensesseienenn0 [ eeiinenn0.0
........................................... 0.0 | oo | | om0 [ 0.0

............ 0.0 | [ everereeenesssnnnenes | everersssnsenssessenenenn0 [ eeiinenn0.0

............ (VXU NSRRI PRINY. 0, ¢, SN PR, 0.0, GRS ID, 0.0, 8
............. 17,052,500 |....ccce0i3.3 | 17,052,500 | | 17,062,500 1...c......3.3
............. 10,660,176 |.........2.0 | c0000........ 10,660,176 | ..o | e 10,660,176 |............2.0
........... 523,962,294 |.......1000 | ..........523,962,294 |........ccceee.....0 | ............523,962,294 |........100.0
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Annual Statement for the year 2014 of the  C@NItU ry Su rety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

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

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas

8.2 Totals, Part 3, COIUMN ...t
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans

3.2 Totals, Part 3, COIUMN 1. ...ttt
4. ACCIUAI OF GISCOUNL......evvvestseee bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......ouieieiiiriiieeeeeeeccc o L B e

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

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

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

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

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........co ittt bbbt
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Annual Statement for the year 2014 of the  C@NItU ry Su rety Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 6,901,251

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 2,078,046 2,078,046

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 1,680,880

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 1,680,880
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 10,660,177
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 10,660,177

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 515,817,401
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 36,137,961
BT Yol (= o o101 SO TR 75,921
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12..c.ceceiiieiieei ettt (175,790)

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen

4.3 Part 2, SECHON 2, COIUMN 3. 7,813,921

A4 Part 4, COIUMN Tttt sttt s st (3,314,975) 4,323,156
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt 5,908,536
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 62,520,627
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 3,489,344
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15,

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et

8.4 Part 4, COIUMN 5. ...ttt ettt bbbt s s bbb b b s bbbt sttt s sttt b s st st naee 0
9. Deduct current year's other-than-temporary impairment recognized:

.1 Part 1, COIUMN ..ottt ettt bbbt b bbbt b bbb e sttt s a et et s s s et et esnnee

9.2 Part2, SECtON 1, COIUMN 7.ttt

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 3,385

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 3,385
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 496,249,620
11, Deduct total NONAAMITEEA BMOUNES........c..v. ittt bbbttt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 496,249,620
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Annual Statement for the year 2014 of the  C@NItU ry Su rety Com pany

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. KSTGT: 3 I 3,273,936 | oo 311,924 | oo 3,086,376
Governments (Including all obligations 2. €aNAdA. ... [ [ [ [ e
guaranteed by governments) 3. Other CoUNrES. .....cvvvirrriies o | e | eresrsessseeenseeensssnssseeesnes | seeesssessssesassenssessesssssssnees
4. 3,094,581 3,273,936 3,111,924 3,086,376
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....ooiiiiniiniins [ e 9,723,509 [ .o, 10,356,996 [ ..o 10,388,079 [ .o 9,300,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals....oooovoainiiiiininns | v 64,858,364 | ..o 67,062,581 | ..oooviiiiinnns 68,352,420 | ..o 59,755,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals............. 147,678,283 .151,162,178 153,433,981 136,298,996
Industrial and Miscellaneous and Hybrid 8. United States 135,438,505 ..136,290,851 136,305,750 ...134,701,534
Securities (Unaffiliated) 9. Canada........cocomeermeenerneenens | eerreinriieineis 5,131,234 | oo 571,592 | oo 5,134,291 | v 5,130,000
10._Other Countries......coocoowereee [ cenrvinnninnens 10,876,600 [ ..coooovvrrenne. 10,779,187 | oo, 11,587,578 | .o, 11,472,943
11, TotalS. oo | e 151,446,338 | ..o 152,241,630 | oo 153,027,619 | oo 151,304,477
Parent, Subsidiaries and Affiliates 12, TOtAIS......oveveeeeeeeeierereees | oo Lo | eeeeieieceeeeeeeeeeeeeeieie L oo,
13. Total Bonds.......ooueesienseens | v 376,801,075 | ..o 384,007,321 | .o 388,314,022 | ....cooovvenes 359,744,850
PREFERRED STOCKS 14, UNited StatES......ovvvveverreins [ | e ssissens | s
Industrial and Miscellaneous (Unaffiliated) 15, €aNAdA. ..o [ | s | s
16. Other CoUNHES. . ....ovvvvres [ oo [ e ssessessesses | reensesse s snesseees
17, TotalS...coovieciiiiii | e 0 [ 0 i 0
Parent, Subsidiaries and Affiliates 18, TotalS.......veveeeeeeeverreeeeens Lo Lo oo
19. Total Preferred Stocks..... [ ..o, 0 [ 0 s 0
COMMON STOCKS 20. United States.......ccovvvrveenees | woveererrneirnienns 70,739,064 | ..oovvveirinn 70,739,064 | .oooevvririnne 59,946,825
Industrial and Miscellaneous (Unaffiliated) 21, CaANAGA........ o | s [ e | e
22, Other COUNTES.....ovciverrnis | crrnrnrsrsnsrsnsnsnernsriennes | eovsrenensenserssssssnsssssssesssses | conmessssesssesssssssssssssssssessens
23. Totals.....oooconiiiiniiiiniinns | i 70,739,064 | ..o 70,739,064 | ..coovvvovinininns 59,946,825
Parent, Subsidiaries and Affiliates 24, TotalS.....ccoovreeeereerercceies | e 48,709,481 | ......c.......... 48,709,481 | ... 36,508,484
25. Total Common Stocks......| ..o, 119,448,545 | ..o, 119,448,545 | ..o 96,455,309
26. Total Stocks......cormrmmrmmrnnes | coviciiincens 119,448,545 | oo 119,448,545 | oo 96,455,309
27. Total Bonds and Stocks...| ................ 496,249,620 | .....ccveevrnen 503,545,866 | ......cooerrenes 484,769,331
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Annual Statement for the year 2014 ofthe C@NtU ry Su rety Com pany

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. U.S. Governments

T NAIC Tt esesiennens | cvresineninns 11,871,833 | oo 2,212,219 | oo 17,369 | oo [ | e 14,101,421 [ oo K I 14,848,397 | ..oovvviririiienins 36 | v 14,101,421 | oo
1.2 NAIC 2.ttt s sssssssens | cosssesssesssssssssasssnsssnnss | serisssnessssnssssssnessnssnens | enesesesessnssssssnsssessnssns | sesessessssssnssssenssessensss | sesssssesssssessnssssssessones | sresseseesseseessansnsss (1 0.0 [ | e 0.0 [ | e
1.3 NAIC 3iree e niesensssens | coessnenesenensssnesesinenns | s | e | e | s | e (1 SR 0.0 [ | e 0.0 [ | e
T4 NAIC 4ot ensssnens | cesstsssessssnsstsessssnenns | serissinesssinessssnessssnens [ rerseiesseenessssesseses | cnesssesessesessesesseenns | seriesssesessenessesesieens | s (1 S 0.0 [ | e 0.0 [ | e
1.5 NAIC 5. sse st ssssssesssssnns | eonssassssssssssnssnsssnssnnsss | serinssnssnssnsssssnsssnssnnes | enesessnessessnsssnssessnnsns | senessesssessessssssessesssnsss | sessssssssnsssssnsssssessones | sressesssessansessansnsss (V1 [0 SRR IS 0.0

0.0

3.6

0.0
0.0
0.0
0.0
0.0
0.0

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

GoIs

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

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

SRR O [ o000 [ | o020 [
cr | s | | s 929,515 |... . ...929,615 |....
8,097,227 | .............32,007,071 | ............. 24,754,065 | ...cooocovrvvcciinnnn |0 [ 64,858,364 | ... 6.7 | i 68,660,149 | ..o 16.8 | i 64,858,364

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
24,727,164 | ............53,017,321 | ............ 64,659,042 | ..............4,749,100 | ..................405,536 |............147,558,163 | ......ceoe0re0e0ee.37.9 [ 160,717,737

....2,165,929 |.

............ 147,558,163 | ..o

.................. 120,120 | ..o | [ | o | oneseenn: 120,120 [ 000 [

.................. 120,120 [ .o

24847284 | ............. 53,017,321 | ............. 64,659,042 | .............. 4,749,100 | oo 405,536 |............ 147,678,283 | ......ccoocvvvvinnnnn 379 | 162,883,666 | ..o 40.0 [ 147,678,283 | ..o, 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
8.1 NAIC 1 sienns | eniesesiens 4,453,953 | ..o 62,192,685 | ....covvenee 32,446,052 | .o 95,401 [ oo 474,144 | ............. 99,662,234 | ....covviiiiiiii 256 | v 93,774,262 | ..oovvvvvrirniriinn 23.0 | e 95,284,352
6.2 NAIC 2. | evieneniens 1,964,610 | .covvrvenee 16,482,662 | ............. 33,367,340 | ..o | e | e 51,814,612 | .oovvvvvrieirinne 133 | v 55,884,891 | ...ovvverirniiriii 137 | e 51,814,612

...516,000 |.... .516,000 |... ..621,323 |. ...516,000 |....

.................................................................................................................... 21,604 363,300 ceevnrrereeneeenn 21,804 [
.................................................. 145,526 | .......c........ 701,114 | ..................846,965 2 | ... 24,582 e 145,851 | .. 701,114
66,329,392 | .....cccoenenee 240,926 | .......cc...... 1,175,258 | ........... 152,861,416 . 150,668,358 | .....ccooviiniiiiinns 37.0 [ 147,782,420 | ............... 5,078,996

90IS
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
......... 49,150,177 |............157,322,403 | ........... 122,777,415 | ...............4,844,501 cernnnn 330,596,293
..1,964,610 | ..... ....16,482,662 | . ...33,367,340 ...51,814,612
..... 0]... 0] 516,000 516,000
s 0]... w0 ] (O [OOSR N SV o ) NSO B SSUSURRRPRRRRRt X B INSD 9, 0, GRS ISTND ¢ ¢, CHRR ST 0
................ 21,604 | o0 |0 ceveereereereenennn 21,604
.............. 120,446 | ..ooooeoe0929515 | 0 i 145526 | ol 701,114 e 1,195,486 | ................. 701,114
. ..51,256,837 . 174,734,581 . ....4,990,026 ...1,580,794 .384,143,997 | ... ....5,078,996
9.8 Line9.7858 % 0f COL B.....ooovviviiiiieiiscsiseeseneseeens | e, 132 [ 449 [ o402 | 1.3 04 | 10000 [ XXX | e e XX [t XK e [ i 98.7 | oo, 1.3
10. Total Bonds Prior Year
101 NAIC 1o ssnssnsnes | oessesenens 32,958,194 | ........... 173,386,769 |............132,356,855 | .............. 7,025,877 | .o 2,885,747 | oo D..0 RN R ) 0.9 G R 348,613,442 5,264,752
.15,725,804 W XXX i ..58,050,820
........... W XXX ..621,323
.............. XXX v SRR |
.............. ) 9.9 SR cevreeneennn 363,301
Ao . .. ....24 582 .
10.7 TOHAIS.....voiveeciceeie et | e 33,945,850 |............189,131,798 | ............174,260,824 | ...............7,120,420 | ............... 3,214,576 |.............. D00 RN U XXX oo (b).......407,673,468 | ......ceovvrrrrnne. 100.0 |.oovvnvee 402,179,207 | ..coovvnve. 5,494,258
10.8 Line 10.7858 % Of COL 8....vovvviieiccissisisiesieienes | cvveiesieieneienieiae 83 [ e84 | e B27 [l LT | 0.8 [, DS S I .S S [ 100.0 | .o XXX oo | v, 98.7 | oo, 1.3
1. Total Publicly Traded Bonds
11.1 NAIC 1.. ..49,079,820 |............153,287,859 |... 122,777,415 | ..............4,835890 | ..................615,308 | ............ 330,596,292 ....343,348,688 .330,596,292 |.... XXX...
11.2 NAIC 2.. ....1,964,610 16,482,662 ...33,367,340 | ... ....51,814,612 ..58,050,820 51,814,612 |.... XXX
11.3 NAIC 3o sssssnns | sevessesesesessssssssssess | sinssessesesesessesesiesiess | esesesesiens 516,000 | vvovverrererereieirenieines [ rrrrinnsnesenesenenens | e 516,000 | cooveereerrrreinireee 01 | 621,323 | 0.2 [ XXX
............................. 0 IS 4.9, G
...21,604 XXX...
118 NAIC B esnees | erenssseeseeeens 120,446 | ..o 929,515 | oo | e 145,526 | ..ovovvovreinnencnnnninns | veeneennennenns 1,195,487 [ 03 | 24582 | i 00 | 1195487 | XXX i
117 TOHAIS. oo essessensenes | oeereeneeees 51,186,480 | ............ 170,700,036 |............156,660,755 | ............... 4,981,416 | oo 615,308 XXX
11.8 Line 11.7a5@ % 0f COl. B.....coovvvereiereeveeveeseeseesnens | eveenreisiieiennenen 133 | e84 | 808 | el 13 0.2 XXX
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......................... .0.2 XXX
12. Total Privately Placed Bonds

TOtAIS ... | s 70,356

12.8 Line 12.785@ % OF COl. B....evveveeiererereireiseeseensincrseenenns | cerveenesesseneneeennes 14

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

(@) Includes $.....5,078,996 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) Includes$.....21,604 current year, $.....133,794 prior year of bonds with 5* designations and $.....1,886,253 current year, $..........0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....12,421,917; NAIC 2§......... 0; NAIC3S...... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Annual Statement for the year 2014 ofthe C@NtU ry Su rety Com pany

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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 Issuer Obligations............ccerveererineernrineererineesnsesssseesesssenssnssessenes | evenenenenn 11,232,233 | i, 1,328,839 | .ocvreerererinererineienes | e | e | e 12,560,872 [ ..o 32| 12,477,694 | oo 3.0

1.2 Residential Mortgage-Backed Securities............ccocvevievieinieiniees | vvvnieennnnn. 108,948 [ v 230,458 | oo 5,912 | e [ | 345318 [ oo (015 I [ 468,177 | v 0.1
1.3 Commercial Mortgage-Backed Securities..........c.ooovvnivnivniiecniiees | vverneennnnnn530,653 [ oo 653,122 B 2,202,526 | oo 0.5
1.4 Other Loan-Backed and Structured SECUNEIES.........cceevveeeceeiiieies | eoreiereeiececeeeieieees | eeeieieeeeeeeeeecieienas 0.0 [ ..0.0
15 TOtAlS. ..o 2,212,219 36| . 14,848,397 3.6

All Other Governments
2.1 ISSUET OblIGAtioNS.........uevireeeieieieieieie e
2.2 Residential Mortgage-Backed Securities
2.3 Commercial Mortgage-Backed SECUtIES...........ourierierieviieercenenen | v [
2.4 Other Loan-Backed and Structured SeCUrities...........corevvvrrrverernes [ernisiniscinsnnn [,

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations...........cccveeurieerieirienns
3.2 Residential Mortgage-Backed Securities......
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured SECUNHES.........cccovveeveeiiiirecens [ oo | e

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations...........ccccceveveriererereieeieeeeeeeesseesessesesesnens | evvereerennnnnn8,097,227 | i, Y A 68,660,149
4.2 Residential Mortgage-Backed Securities.............ccoovieerienininieninas s s - .
4.3 Commercial Mortgage-Backed Securities.........
4.4 Other Loan-Backed and Structured Securities......

4.5 TOAIS. ..o nsssenrene | enresieniesias 97,227 007,071 [ oo 24754,065 | o0 |0 64,858,364 | el 167 60,149 | oo 168 | 58,364
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUEr OBlIGAtioNS.......c..vvreereeeeeirrireieirereereeeee e eeeeeseeseeseennes | oeeeereenees 20,782,353 | .ovvvrnnn 42,180,295 | .....coov..n. 58,145,064 | ............. 2,000,000 | .cooveveeereereeneenernnnes | venrneenn 123,407,712 [ oo (G - 132,505,400 | oooovvrereienes B 123,107,712
5.2 Residential Mortgage-Backed SecuUrities............covvrrererereeireinns ..4,064,931 | ..... ...10,837,026 | ............... 6,513,978 | ............ 2,749,100 . .28,766,977 Al 24,570,571
5.3 Commercial Mortgage-Backed Securities............ccccoviverieririrninnenn. e —————— v | e e —————— ..1,611,288 04 e,

5.4 Other Loan-Backed and Structured Securities..

. Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET OblIGAtioNS.........cvirciireieieieieie s B 137,708,257
6.2 Residential Mortgage-Backed Securities...........ccccovrvnrnrenennes O] e 1,795,091
6.3 Commercial Mortgage-Backed Securities . . . .

6.4 Other Loan-Backed and Structured Securities.............ccocoevvricveuennne

Hybrid Securities
7.1 IsSUEr OblIgations..........ccevireiriveiiieiiieiee e
7.2 Residential Mortgage-Backed Securities......
7.3 Commercial Mortgage-Backed Securities.........
7.4 Other Loan-Backed and Structured Securities..

7.5 TOMAIS. ...ttt

Parent, Subsidiaries and Affiliates
8.1 IsSuer OblIgations..........cceuiuruiieiiiriieieee e
8.2 Residential Mortgage-Backed Securities......
8.3 Commercial Mortgage-Backed Securities.........
8.4 Other Loan-Backed and Structured Securities..

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 IsSUEr OblIgations........c.cveuiveiieeiiieieeeiee e ssiesssenes | eerseresineas 44,041,430 |............ 157,964,108 |............ 146,964,157 | ............. 2,199,094 | ........... 1,175,257 |............ 352,344,047 | ovveviiiieeeennn 905 | e XXX [ )0, 0, SR DO 347,528,800 | ............. 4,815,247
9.2 Residential Mortgage-Backed SeCUrities............ccovevrrernininenneins [ evieiiin, 4178270 | .cvvnee. 11,092,339 | cooviee 6,523,321 | .ocvrrne 2,780,911 | ............... 405,536 | ............. 24,980,377 | e84 |k XXX | XXX eovvvne | e 24,971,766 | ..coovverieenn 8,611
9.3 Commercial Mortgage-Backed Securities............cooeurrerrunenrnnenns [ corviieinieiens 530,653 | ..ccoevevee. 2,709,697 | .coovvereee 373,276 | oo O 0 | 6,413,626 | c.cvoveveeeeieieene 18 | el XXX | e ). 0.0 G I 6,413,626 | ..o 0
9.4 Other Loan-Backed and Structured Securities..........ccccovvvvvveeevcices | oo 2,506,486 | ............... 2,968,435 | ..o [V 10,022 | oo 0 | i 5484943 | oo A XXX i | XXXeoovovooe | e 5229806 | ................ 255,137
9.5 TOtAIS.....cuiieicic e 51,256,839 174,734,579 |...........156,660,754 | ............4,990,027 | .............1,580,793 | ............ 389,222,993 | .o 1000 e XXX [l XK 384,143,997 | ... 5,078,996
9.6 Line 9.5a58 % 0f GOl B...evvieiiiiiiiiiisiieiseiseisei s | seneisnssisnssisessieens 13.2
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.......cvuereercerecireireieeeeee e eeeeeeeeeeeseeeeseesennnes | eeeeneenees 28,692,820 |............ 165,269,972 | ............ 163,155,992 | ............ 3,000,000 | ...ccconnene 1,945,613 | .o ) 9.9, GO RO )0, 0, GO 361,664,397 | oo 88.7 [ 356,640,012 | ............. 5,024,385
10.2 Residential Mortgage-Backed Securities............cccevuereeneeneinniens | vevieieinn, 4,471,044 | ............. 13,005,083 | ............... 7,789,687 | ............. 4,095,467 | ............. 1,668,963 |.............. ),9,9, SN BT ),9,9, GO NS 31,030,244 | ..ooovre 76| oo 31,022,447 | oo 7,798
10.3 Commercial Mortgage-Backed Securities.............oovurnienienienens | coveeinieininns 599,497 | ...cooveen. 5,304,716 | ..o 3,291,406 | oo 697 [ .o [ e 9,00, SO S )0, SO 9,196,316 | oo 2.3 | s 9,051,887 | ..ovovvinnn 144,430
10.4 Other Loan-Backed and Structured Securities............cccoeeereerrernecns [ coniiiiiannnes 182,488 | .o 5,552,026 | ..o, 23,738 | oo 24,256 | .o | e D00, S I 0.0, S 5,782,508 | .o 14 5,464,863 | ....cccoe. 317,646
10.5 TOHAIS. ..ottt | ereeeneenes 33,945,849 | ............ 189,131,797 |............ 174,260,823 | ............. 7,120,420 | ............. 3,214,576 | .............. 9,00, GO T XXX [ e 407,673,465 | ..coovvine. 100.0 | .o 402,179,209 | ......cc..... 5,494,259
10.6 Line 10.5a5@ % 0f GOl 8.....cviiiiiieiisiieisiicisicisieseissiseisnsesnne | cereesessieesesesseseenees 8.3 | i 464 | oo LY I 17 | i 0.8 | e 20,9, S I 0.9, ST RN 100.0 [ .o 0.9, ST [T 98.7 [ i 1.3
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS.......vverericerireieeeee s eeeeeeeeeseeseesensnsnnes | eeseeneeens 44,041,429 |............ 154,114,345 | ............ 146,964,158 | ............ 2,199,094 | ....ccooeenee 209,772 | .o 347,528,798 | oo 89.3 | 356,640,012 | ..o 87.5 [ 347,528,798 |....coovuee. XXX
11.2 Residential Mortgage-Backed SECUNtES...........cvvwerrrrnnrererenees | veeveereineens 4178270 | oo 11,092,340 | .ccovvennnee 6,523,321 | .ovvienee 2,772,300 | v 405,536 | ..o 24,971,767 | oo 6.4 | v 31,022,447 | oo 76| o 24,971,767 | ... XXX i
11.3 Commercial Mortgage-Backed Securities.............cccvuerienierieenens | evieiiieiienns 530,653 [ .covernvee. 2,709,697 | .covvnnne 373,276 | oo | e | e 6,413,626 | ..coovveriee, 16 [ o 9,051,887 | woveveeeein 2.2 | i 6,413,626 | .............. XXX
11.4 Other Loan-Backed and Structured Securities............ccocveeevevecvvveies | covrerernan 2,436,129 | ............... 2,783,654 | e | e 10,022 | oo | e, 5,229,805 | ... 13 oo 5,464,863 | .....ccovven.... 13 | o 5,229,805 |.............. XXX.........
115 TOMAIS. ...ttt | eeeeeneees 51,186,481 | ........... 170,700,036 |............ 156,660,755 | ............. 4,981,416 | oo, 615,308 |............ 384,143,996 | ..covvverieine 98.7 | 402,179,209 | ..oooovvverieies 98.7 [ 384,143,996 | .............. XXX
11.6 Line 11.5a5@ % 0f COl. B.....couviiiirreeseesee e | e, 133 | s 444 | o 408 | oo 13| 0.2 | v 100.0 | .o XXX [ e XXX [ XXX eovevee | e 100.0 | .o, XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9.......c.cocceverninriainon [ e, 13.2 | o 43.9 | o 40.2 | oo 1.3 | i 0.2 | v 98.7 | 20,9, S I 20,9, S IR 0.9, S [T 98.7 [ XXX
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ......vvevrrrireireieieieeeiseieieississe e ssessenss | sesesssssessessessesennsessenes | ovessensennens 3,849,762 | ... e [ e 965,485 | ...covvvinnn 4,815,247 | oo, 12 | 5,024,385 | oo 1.2 [ )%, G [ 4,815,247
12.2 Residential Mortgage-Backed SECUMIES.............ccccvivevriereicreiieiees [ e [ | e | evevesssesennns 8,611 | veevvreeeerinienee | cevreieeeiisnienns 8,611 | oo, [0 [ T798 | oo 0.0 [ ) 0.0, GO 8,611
12.3 Commercial Mortgage-Backed SECUMHES..........cvururrrereererneininiees | reereerrenreneeneennnnnnenns [ e | eonenensnsensenssnsnsnsens | seeseensensensensenssnssnssnns | veeveeneessensensenssnssnssens | sesnesessessassemesesneenns (O IR 0.0 | oo 144,430 | oo 0.0 [ ) .0 GO 0
12.4 Other Loan-Backed and Structured Securities............ccoveveevveeveveies | cvovvreererenns 70,356 | .................. 184,781 | oo | eeeeeeeeeeeeeceeereree | eeecserereeeiscserenenenn | cvererereninnns 255,137 [ oo (O [ 317,646 [ ... 01 ... XXX oo | v, 255,137
12.5 TOtAIS....cvvecieicece st ntes | e 70,356 | covorrene 4,034,543 | oo (1N I 8,611 | oo, 965,485 | ...cvvvevnnee 5,078,995 | ..cvovvrieieeien 13 [ e 5,494,259 | oo 13 [ ) SO, S S 5,078,995
12.6 Line 12.5a5@ % Of COL ..o | v 14 | 794 | i, 0.0 | o 0.2 | v 19.0 | v 100.0 | .o 9.0, SO S XXX [ v )0, 0, SO I )00, SO [ 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9........ccooevieninnninnces [ coviiniiiiiin, 0.0 | o, 1.0 [ 0.0 | v 0.0 | oo 0.2 ] oo 1.3 [ 20,9, S IR 20,9, S IR XXX [ .09, S [ 1.3
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of PHOT YE@I........vvuierrerrenrnininineie e ssessessesssssssssessesssssesses | sereesesssssssssssssssssssssssssessns 11,426,578 | ..o TA426,578 | ..ot [ et | bbb
2. Cost of short-term iNVeStMENS ACAUINE............cviriuiiieiiciriciieseree e ss e snns | ebsssessssesssses st ssses s snsns 117,443,415 [ oo A 1 T O T (SO
3. ACCTUAL OF GISCOUNL......eueeeisisisee bbbttt | ettt bbbttt 0 [ e | et | bbbt ens | eeaee e s
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 ettt | eehere ettt st | fetseb et bbbttt bbbttt bbbt bes | dhebebe bbbt
5. Total gain (I0SS) ON QISPOSAIS..........cviiriviriiiisciiietsiets ettt bbb s s s s s snsenas | oebessssessssesssses st e bbb et bbbt st sntns 0 | oot | eeeriee ettt aenens | essebessetes et st es st s st ensebentebentesentebens | srebeste s ettt bbb bbbt st
6. Deduct consideration reCeived 0N diISPOSAIS..........cc.iuriiuriieeiiieiieieieteeie ettt | etsssessstes e sttt ntes 116,448,076 | ...ovvvvereeeececee e T 0 T O T (SOOI
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 ettt | oeteteiet ettt benet | fetsebets et ets bt s bt b bttt s b b st b stk enbebentebens | chebtteb ettt ettt bbbttt
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 ettt | eehere ettt | etseb et bt bbbttt bt bbbttt bes | dhebebe bbbttt
9. Deduct current year's other-than-temporary impairment reCOGNIZEA.........ccvurvieererrririeresseieeeeeisissssesessssssses | creessssssseesessssssrseessssssnsersesssssssssssesanas L0 P IO U I P TP
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........c.ccrmiirirninriniienienniens [ e 12,421,917 | o 12,421,917 | oo 0 | o 0 | o 0
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 L e | e en e en e snr e | seeeeeene et entenen e e e ettt | Shienier e e
12. Statement value at end of current period (Line 10 mMINUS LINE 11).......ciiiiiiiiiiiceicce et | et 12,421,917 | oo 12,421,917 | oo 0 ] o 0 ] e 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign
NAIC Date Type Carrying Value Valuation (Depreciation) or|  Temporary Capitalized Exchange Commitment for | Percentage
Desig- | Originally and Less Increase (Amortization) / Impairment | Deferred Interest] ~ Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy| Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other B/AC.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
GEORGE TOWN,
AQULINE FINANCIAL SERVICES FUND II, L.P M...... GRAND CAYMAN [ CYM | AQULINE CAPITAL PARTNERS Il GP (OFFSHORE) Ltd.... | ............ 1107/2012 ] e | e 8501432 | ........ 10,660,176 | ......... 10,660,176 | ......... 1,680,880 | .ooooovvocovecvcceees | Lo foviiiiiiiin Lo | 1,498,569 | .......... 1.3
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........coooe oottt enens_ssissensenssesessesessensensensensensnsnss | crsesiasaas 8,501,432 | ......... 10,660,176 | ......... 10,660,176 | ......... 1,680,880 0 0 0 0 0. 1,498,569 XXX
4499999. Subtotal - UNffiliAted. .. ....ooiiiiiesiiies s s | s 8501432 | ... 10,660,176 | ......... 10,660,176 | ......... 1,680,880 0 0 0 0 0 . 1,498,569 XXX
A899999.  TOHAIS. ... trveeieees et R4 1oEEEE L1 E LRttt | cessinneies 8,501,432 | ........ 10,660,176 | ......... 10,660,176 | ......... 1,680,880 0 0 0 0 0§ 1,498,569 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership |
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
AQUILINE FINANCIAL SERVCES FUNDII, L.P GEORGE TOWN, GRAND CAYMAN | CYM........ | AQUILINE CAPITAL PARTNERS Il GP (OFFSHORE) LTD. | VARIOUS.. | 2,078,046 13
2199999, Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 2,078,046 XXX
4499999. Subtotal - Unaffiliated. 2,078,046 XXX
4699999. Totals. 2,078,046 XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other-Than- Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change in]  Exchange Less Exchange Gain| Realized Gain Total Gain
Originally Dispoal Encumbrances, Increase (Amortization) /|  Impairment Interest and B.J/A.C.V. Changein | Encumbrances on (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./A.C.V Disposal Consideration Disposal Disposal Disposal Income

NONE




Annual Statement for the year 2014 ofthe C@NtU ry Su rety Com pany

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

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 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due & | Amount Rec. Maturity
CUSIP Identification Description Code| n] CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of Rate of | Paid Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912810 ED 6 | US TREASURY N/B SD.. [ f e [ ] 75,961 | ..... 129.203 96,902 75,000 75,327 (57) 8125 | 8.010 [FA..... 6,094 | 02/14/1991 08/15/2019.
912828 GS 3 |US TREASURY N/B SD.. 217,250 | ..... 108.531 238,769 220,000 219,230 301 4500 | ....... 4.650 | MN..... 9,900 | 05/14/2007 | 05/15/2017.
912828 HZ 6 |US TREASURY N/B SD.. 799,816 | ..... 108.687 869,500 800,000 799,941 16 3.875 ..3.870 [ MN..... 07/08/2008 | 05/15/2018.
912828 JH 4 |US TREASURY N/B SD.. .240,207 | ..... 109.609 252,102 230,000 234,141 (1,055) 4000 | ... 3460 [FA...... 09/16/2008 | 08/15/2018.
912828 NP 1 JUSTREASURY N/B....coooovverieiiic i | e | o | e v, 1N I 228,252 | ..... 100.921 227,074 225,000 225,393 | oo | e (668) 750 ] s 1440 | JJ....... 08/12/2010] 07/31/2015.
0199999. U.S. Government - Issuer Obligation 1,561,486 XXX 1,684,347 1,550,000 f .ooooionneee. 1,554,032 (1,463) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38374B LQ 4 [GNR2003-60 MA.........oooorviereenrcerereenenisenesnenssenssssenssesessensssensssnensnn | avvonee | oo | correeenc2 | evvvve s 41434 | ... 103.600 44,418 42,874 41,7117 295 [ oo [ e [ 0000003500 | e 4.600 [ MON...| coovvrerrrirs 125 | s 1,501 | 10/02/2003 | 07/16/2033.
38374K  DC__ 4 [GNR2004-104 GA......ooooiiieiiisiii e | e 300,669 | ..... 103.867 322,373 310,368 303,602 2826 | oo e | 500 | 5.530 | MON... 1,164 13,967 | 03/26/2007 | 11/20/2034.
0299999. U.S. Government - Residential Mortgage-Backed Securitie 342,103 XXX 366,791 353,242 345,318 3,121 0 0 XXX XXX 1,289 15,468 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38373M 5G| GNR2009-7 C....ooooovvrvernrrererrerensanernesssnensssasessssssensssssessssssssensssssssessees | coveees | oo [ wooeeees 2 [ L] [ 615,987 | ..... 105.719 624,667 590,875 603,673 (5,635) 5275 | ....... 4160 | MON...| ccoovvvrrrnneee 2,598 | oo 31,174 | 02/01/2010 | 07/16/2043.
38373M  5U 0 | GNR2009-5B.......correeerrrrrcrmenreessensesssssssssssesssssssssssssssssssssssssssssness | svveees | oo | oseenee Y [ L[] [ 109,915 | ..... 101.191 113,052 111,721 110,802 1,318 5.070 5.690 [ MON... 472 5,664 | 02/03/2009 | 08/16/2049.
38376G_ VZ 0 JGNR2010-122C...ovcveeii e | i | e | e 2 o 1 482,434 | ... 100.945 485,079 480,538 480,756 (737) 2875 | ....... 2.660 [ MON... 1,151 13,815 | 09/21/2010] 11/16/2037.
0399999. U.S. Government - Commercial Mortgage-Backed Securities 1,208,336 XXX 1,222,798 1183134 | .o 1,195,231 (5,054) 0 0 XXX XXX XXX 4,221 50,653 XXX XXX
0599999. Total - U.S. Government 3,111,925 XXX s 3,273,936 3,086,376 | .............. 3,094,581 (3,396) 0 0 XXX XXX XXX 18245 | ............ 126,253 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
373383 5B 0 | GEORGIA ST.....oiricrirrrerinsesisesinsssssesissssssssssssssssnessssssssssssssssssees | veveene | oo | weeerenenee [ cevees L131= 1,950,725 | ..... 110.379 | e 1,931,633 [ .ooovvrevns 1,750,000 | covvvorenne 1,805,532 (23,327) 5.000 3520 [AO.....| coovvvvrien 21,875 02/08/2008 | 04/01/2019.
373383 5B 0 | GEORGIAST. SD.. .836,025 | ..... 110.379 827,843 750,000 773,800 (9,997) 5.000 9,375 02/08/2008 | 04/01/2019.
644682  XT 8 | NEW HAMPSHIRE ST.......cooomiriiririeriieniiesiiesisesessesssesssssssssessssssssens. | vevvens ,239,280 | ..... 112.839 2,256,780 2,000,000 ....2,084,301 (24,721) 5.000 | ....... 3.570 3,333 01/11/2008 | 03/01/2019.
658256 WW 8 | NORTH CAROLINA ST......coooriiriirrierineniinerinensisssinsessissssssessssessssessens | vevve [ oo | eovvereenes [ eveees 1FE ..1,656,630 | ..... 106.517 | oo 1,597,755 | .oovos 1,500,000 1,529,779 (20,153) 5.000 6,250 01/04/2008 | 06/01/2018.
882721 NR 0 | TEXAS ST.oosiiriiicrriirseereiiseenesseesssssnesssssssessssssessssssesssssssssssssessssns | veneene | oo [ eoveneereens [ cveene {153 - 1,139,114 | ..... 109.567 | covvevveee 1,150,454 | ..o 1,050,000 | ...ooverreeee 1,074,777 (10,346) 5.000 3.890 [AO......| voovrrvrraens 13,125 | covvevs 52,500 | 01/10/2008 | 04/01/2023.
93974B  3M 2 [WASHINGTON ST....ceeovrivrrrrircrriinnnnsresnensessnssssesssessessnsessesssssssssnnes | evves | oo [ coverriiens | v L15=] [ 1,659,615 | ..... 111.940 [ oo 1,679,100 | covvvvvees 1,500,000 | ..o 1,554,433 (16,851) 5.000 | ....... KA VN VNS I 37,500 | oo 75,000 | 01/10/2008 | 01/01/2020.
97705L 6P 7 | WISCONSIN ST.....oooiiiieiii s | v ] o] s | e 1FE 906,690 | ..... 121.791 913,433 750,000 900,887 (5,803) ..5.000 ] ...... 2.190 | MN..... 6,250 6,042 | 08/06/2014 | 11/01/2022.
1199999. U.S. States, Territories & Possessions - Issuer Obligations ....10,388,079 XXX ...10,356,998 9,300,000 ) 0 0 XXX XXX XXX 127,708 433542 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 10,388,079 XXX 0,356,998 9,300,000 ) 0 0 XXX XXX XXX 127,708 433,542 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
005482 2P 8 | ADAMS & ARAPAHOE CNTYS COJT S (O Y L 1FE] oo 2,477,540 | ..... 118.644 2,372,880 2,000,000 | ..oovvvvveens 2,363,274 (41,086) 5.000 | ....... 2460 | JD....... 02/16/2012 | 12/01/2025.
005518 SB 2 | ADAMS & WELD CNTYS CO SCH DIST (G0N VN (SRR IO L131=] 2,643,632 | ..... 108.373 | cveoeeverneee 2,649,720 | ...oovvvvnee 2,445,000 [ ..voooeeennee 2,489,641 (21,988) 5.000 | ....... 4.000 | JD....... 12/21/2006 | 12/01/2023.
034132 AY 6 | ANDERSON TWP OH (510100 VN (SRR IO 1FE| s 1,093,080 | ..... 110124 | oo 1,101,240 [ ..ccovvvece. 1,000,000 | .covvorenne 1,027,460 (10,655) 5.000 | ....... 3.790 [JD....... 02/14/2008 | 12/01/2019.
041826 K8 0 | ARLINGTON TX INDEP SCH DIST.......cvvrermnrrererermererernrseresesesseneseseens [ veeees | o | evvmereene [ onenennd 6* .933,896 | ..... 105.168 967,545 920,000 929,515 (8,080) 5.000 | ....... 4.040 [FA...... 06/17/2014 | 02/15/2020.
041826 L8 9 | ARLINGTON TX INDEP SCH DIST......ocrmmmrrerrmmerrernnneresnnsenressnesssssnsennes | veveene | oo | wveneend v 1FE ..81,208 | ..... 103.864 83,090 80,000 80,827 (703) 5.000 | ...... 4.040 | FA...... 06/17/2014 | 02/15/2020.
059189 RJ 1 | BALTIMORE MD Covee [ o o L15=] [ 1,020,520 | ..... 121.259 970,071 800,000 980,009 (21,269) 5.000 | ....... 1.880 | AO...... 01/16/2013 | 10/15/2022.
073900 SP 8 | BEAUFORT CNTY SC SCH DIST......oeuvvvererrerrnerresnnenresssensessseesessenses | veveene | oo [ evvemeereens | cvene {153 [ 1,811,401 | ..... 109.840 [ .ovveovene 1,740,963 | ...oooovvs 1,585,000 | ...oovereeee 1,645,203 (26,343) 5.250 | ....... 3410 [MS...... 01/10/2008 | 03/01/2017.
091212 CA 6 | BIRMINGHAM MI PUBLIC SCHS........cooconmmmrremmnrrrirmncnrennnerresssenssssssennes | veveene | oo [ eevveereens | coneee L1513 [— 299,270 | ... 112.715 281,787 250,000 282,525 (9,545) 5.000 | ....... 1.020 | MN..... 02/27/2013 | 05/01/2018.
116421  ZA 9 [ BROWNSVILLE TX INDEP SCH DIST.......cvvvvreeranrrrenenreerenenresensisnenes | eovenns [ oo [ covevverens | v L151=] [— 1,411,994 | ... 105.168 | .covvoveree 1,382,959 | ..o AICEXVVVN - 1,330,388 (13,168) 5.000 3.920 [FA...... 01/18/2008 | 02/15/2023.
132375 LD 6 [ CAMBRIDGE MN INDEP SCH DIST #9.......ccvvvvemreerverisenrerisennnesisenneniinns | o [ oo | corrrn | 1FE 624,506 | ..... 101.144 571,464 565,000 566,746 (6,856) 5.000 | ....... 3.740 [AO...... 01/26/2005 | 04/01/2016.
161681 SN 2 [ CHASKA MN INDEP SCH DIST #112........cevvvrvererenreersenrerisenmnesesenneninns | coveen [ oo [ corevveriens | v 1FE 455,820 | ..... 109.170 436,680 400,000 435,845 (11,378) 4000 | ....... 1.030 | FA...... 03/20/2013 | 02/01/2018.
167505 AD 8 [ CHICAGO IL BRD OF EDU......ovvvommvrrerrnenrisssnrissssessessssssssssessessnsenses | avvees [ oo | vvvvvenns 1] 1FE| oo 1,080,320 | ..... 106.323 | oo 1,063,230 | ..ccovevevn. 1,000,000 | .oovvorvennn 1,027,267 (8,649) 5.000 | ....... 4.000 |JD....... 4,167 50,000 | 02/12/2008 | 12/01/2020.
180847 G7 4 |CLARKCNTY NV, SD.. | f s | e 1FE] oo 1,613,126 | ..... 100.715 | coooverirnee 1,510,725 | oovvevevns 1,500,000 | .coovvvrrenne 1,502,343 (13,824) 5.000 | ....... 4.040 |MS......| oo 25,000 | .oveverreerns 75,000 | 07/18/2005 | 03/01/2015.
181059 FU 5 [CLARK CNTY NV SCH DIST [ORNN FY 1] 1FE| o 2,738,600 | ..... 109.022 2,725,550 2,500,000 | ...ooovveeeen 2,570,461 (26,890) 5.000 | ....... 3.780 [UD.ic] i 5,556 | ..o 125,000 | 01/04/2008 | 06/15/2019.
238388 PC 0 | DAVENPORT IA.....coommirriimnnnrinnsnrrensensesssssssesssessssssssssssssessessssessess | voneene | oo | evvneereens | o FE] o 1,411,987 | ..... 119.878 | covvvvvv 1,420,554 | ..oooooevs 1,185,000 | ..ocoverneces 1,388,009 (23,978) 5.000 | ....... 2120 | Decve | o 4,938 | oo 43,779 | 02/19/2014 | 06/01/2021.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due & | Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of Rate of | Paid Accrued During Year Acquired Date
249164 UM 7 | DENVER CITY & CNTY CO...covvvvviriririrrierirensiesisenesssessesssssssssesssenee | oveeves | o | veveneens 1] 1FE| oo 1,075,830 | ..... 114.735 | oo 1,147,350 | .coovenecen. 1,000,000 | .covvoreene 1,029,686 (7,544) 5.000 | ....... 4100 [FA..cc. | v 20,833 | oo 50,000 | 02/07/2008 | 08/01/2025.
250325 RV 1 | DESCHUTES CNTY OR ADMIN SCH Dl.....ccvvvumrreercreenneeneisnennrinnens | veveene | oo [ eovinvereins | v TFE | e 617,006 | ..... 115.993 608,963 525,000 600,492 (16,201) 5.000 | ....... 1.640 | JD....... 1,167 26,250 | 12/19/2013 | 06/15/2019.
258885 WB 4 | DOUGLAS CNTY CO SCH DIST #RE-1.......oovvvvmerrinrirnenrinneinenninneinnnnes [ eevies [ oo | e [ e 1FE ..2,120,400 | ..... 109.068 2,181,360 2,000,000 | ..ooooereeneee 2,033,110 (15,944) 5.000 | ....... 4110 [ D] o 4444 | ............ 100,000 | 12/09/2008 | 12/15/2016.
269696 DV 9 | EAGLE MOUNTAIN & SAGINAW TX IN 991,700 | ..... 120.541 994,463 825,000 983,082 (8,618) 5.000 2250 | FA...... 18,792 06/26/2014 | 08/15/2022.
346604 HH 7 | FORSYTH CNTY GA SCHDIST. C.... ,351,600 | ..... 122.444 2,448,880 2,000,000 | ...cocvueueee 2,303,764 (32,932) 5.000 | ....... 2.880 [FA..... | oo 41,667 | ......cco... 100,000 | 07/10/2013 | 02/01/2023.
366119 SV 8 | GARLAND TX Co || v 1] 1FE| oo 2,013,714 | .... 108.361 | ..ocovvvnee 1,950,498 | ............. 1,800,000 | ...oooueee 1,856,229 (25,119) 5.000 | ...... 3.460 | FA...... 34,000 90,000 | 01/23/2008 | 02/15/2019.
414004  5E 7 [HARRIS CNTY TX...covvieriririinrienieninssissessssissssssssssssssssssssssssssssnses | ooneene [ oo | eovenvienns [ oo TFE| s 1,721,775 | ... 17928 | .o 1,768,920 | .............. 1,500,000 | ...oooonvvee 1,602,429 (19,405) 5250 | ...... 3.670 |AO......| coovvven. 19,688 | ....cco...c. 78,750 | 02/11/2008 | 10/01/2019.
414005 QQ 4 |HARRIS CNTY TX...ovioiriiereiriieceiscinsenssissessssssssssssisssssssssssssnnss | connees | o | covneens 1] 1FE| s 1,915,605 | ... 120723 | oo 1,810,845 | .............. 1,500,000 | ....coovvveee 1,834,746 (39,748) 5.000 | ...... 1.890 |AO......| oo 18,750 | 75,000 | 11/14/2012 | 10/01/2024.
426362 KA 6 | HENRY CNTY GA SCH DIST.....coouirerrermererrermereseesssssrsssesssssssssssssaneses | veeeens 651,327 | ... 118.257 650,414 550,000 615,756 (10,780) 5.000 | ....... 2680 | FA...... ...27,500 | 08/02/2011 | 08/01/2020.
495080 SM 6 | KING CNTY WA SCH DIST #403 REN C.... ,543,700 | ..... 121173 2,423,460 2,000,000 ....2,437,806 (54,635) 5.000 01/14/2013 | 12/01/2022.
513174 RC 8 | LAMAR TX CONSOL INDEP SCH DIST. Cove || v | e 1FE ..1,389,587 | ..... 120512 | oo 1,337,683 | ..oooceves 1,110,000 1,325,135 (27,772) 5.000 08/21/2012 | 02/15/2022.
517840 3D 4 | LAS VEGAS VLY NV WTR DIST. [CR VY I 1] 1FE| s 3,004,909 | ..... 118108 | .ooovevennee 2,846,403 | .....cooouec. 2,410,000 | .ooooereeneee 2,867,300 (66,529) 5.000 11/26/2012| 06/01/2022.
549187 7B 2 | LUBBOCK TX....coiiuurieriiecriieesieesisaesisensssesssenssssssssesssssssssessssssssssennns | connies | oo | coveneees 1] 1FE| s 1,099,620 | ..... 106.725 | ..oocvcvennee 1,067,250 | ............. 1,000,000 | ..coooonvene 1,026,513 (11,803) 5.000 01/17/2008 | 02/15/2020.
549187  7C 0 |LUBBOCK TX....coovvirrrieereieriicrnienieeseicnisssssssenssssssssesssssssnesssnssssennns | oonnien [ oo | evveene T [ il IFE | i 546,600 | ..... 106.191 530,955 500,000 512,434 (5,528) 5.000 01/17/2008 | 02/15/2021.
564300 FZ 9 | MANSFIELD OH CITY SCH DIST......coneviiniiiimriiseiiieneiscsiiesiiesiieseiiens [ ceriens ..1,059,020 | ... 101.960 | ..... .1,019,600 ..1,000,000 ....1,003,367 (7,861) 5.000 10/24/2006 | 12/01/2022.
586145 ST 2 | MEMPHIS TN .2,135322 | ..... 109.671 .2,149,552 ,960,000 2,008,586 (20,306) 5.000 24,500 01/04/2008 | 04/01/2019.
592112 LW 4 | MET GOVT NASHVILLE & DAVIDSONC C.... .4,466,805 | ... 122.234 4,278,190 3,500,000 ....4,307,639 (86,218) 5.000 87,500 | ............ 175,000 | 01/30/2013 | 07/01/2023.
64966) MQ 6 |NEW YORKNY...cooooiiirrisriinrisniinnisnesenissnssssnssssssssnssssssssnssnness | sovenes | oo [ eeveennees | et IFE [ i 585,655 | ..... 116.053 580,265 500,000 570,081 (14,539) 5.000 10,417 25,000 | 12/02/2013 | 08/01/2019.
655867 NH 8 | NORFOLK VA C.... 2,574,629 | ..... 120.352 2,479,251 2,060,000 | ....cccooeeee 2,481,538 (68,299) 5.000 25,750 | ..ovveene 103,000 | 05/20/2013 | 10/01/2021.
660266 FR 3 | NORTH KANSAS CITY MO SCH DIST......cvvcuereemerermrermerermeenmenessensnrene | vevrnen [ oo | eeremrenrnee [ overinnns L1 [ 257,036 | ..... 109.451 273,628 250,000 255,215 (1,822) 5.000 6,250 | 03/12/2014 03/01/2021.
660266 FS 1 | NORTH KANSAS CITY MO SCH DIST.......cocommrermmrrirererrnerersereisenisensennens | vevveee oo | wovrrns [ 1FE 771,109 | ... 107.013 802,598 750,000 765,644 (5,465) 5.000 18,750 | 03/12/2014 | 03/01/2021.
718814 XT 8 | PHOENIX AZ C.... ,191,223 | ... 110.574 | oo 2,183,837 | ..o 1,975,000 | .covvvnvene 2,039,587 (24,256) 5.000 98,750 | 01/17/2008 | 07/01/2021.
720362 BQ 4 | PIERCE CNTY WA FIRE PROT DIST......ccoonuvrmmrrimnniirnniinennireneinsnniennins [ eevvis [ oo | eeverienns [ v AFE| e 531,416 | ..... 108.636 516,021 475,000 516,571 (13,992) ..4.000 | .......0.950 | Do | e 1,583 | 18,578 | 11/22/2013 | 12/01/2017.
746673 WE 8 | PUTNAMCNTY TN Coo || v | AFE 2,162,820 | ... 107.556 2,151,120 2,000,000 | ...ococveeueee 2,044,962 (18,759) 5.000 | .......3.940 |AO......{ ....c.......25,000 | oo 100,000 | 12/07/2007 | 04/01/2020.
76222R GV 8 | RHODE ISLAND ST & PROVIDENCE P.........cccocoovvvemmrimnmrvncnivnnicncniinens | eovevee | wo [ evvicnen |l IFE ] cici..554,240 | ... 118.284 561,849 475,000 528,270 (8,407) 5.000 | .......2.870 |AO......| ccccveeeen.5,938 | oo 23,750 | 10/19/2011| 10/01/2020.
763665 UA 2 | RICHLAND CNTY SC SCH DIST #1 Coo || e | AFE 1,080,050 | ... 100.757 | oo 1,007,570 [ ..ccooonuve. 1,000,000 | ...oooouvee 1,002,091 (12,353) 5.000 16,667 50,000 | 12/12/2007 | 03/01/2017.
798360 ET 6 | SAN JUAN CNTY NM UNR CLG DIST.......covvvvnrrinnrinnisnniiscnisnsiesnnisnnes [ covv [ oo | et [l IFE 1,300,848 ] ... 106.519 | .ooocovveeneee 1,278,228 | .............. 1,200,000 | ...oooovvee 1,222,938 (10,155) 5.000 22,667 60,000 | 01/17/2006 | 08/15/2020.
806347  KS = 8 | SCHAUMBURG IL.........ccocvvrviininniinninnisnniissesssiisnssssnisssssssssssnnnns [ coneees [ oo | eovvereiens [ oo IFE | i 351,741 | 111.739 335,217 300,000 337,737 (5,031) ..4.000 | ......2.040 | JD...co| v 1,000 | oo 12,000 | 02/08/2012 | 12/01/2021.
820642 LD 6 | SHAWNEE CNTY KS UNIF SCH DIST. Coo || v | e IFE ] 2,193,794 | ... 114.268 2,336,781 2,045,000 | ...cccovveneee 2,103,462 (14,479) 5.000 34,083 | ............ 102,250 | 12/05/2007 | 09/01/2023.
836030 LG 9 | SOUDERTON PA AREA SCH DIST......comevuemrrerererereirenesreenisenssseenssensens | evveeen [ o | vereneens 1] L131=3 [P 544,200 | ..... 101.506 507,530 500,000 501,971 (5,170) 5.000 3,194 25,000 | 05/05/2005 | 11/15/2017.
840610 LQ 0 | SOUTH WASHINGTON CNTY MN INDEP.........ccconuvrermeruenne SD. || v 1] 1FE| oo 2,204,220 | ..... 102.373 2,047,460 2,000,000 (29,813) 5.000 41,667 | ..oooen. 100,000 | 01/29/2008 | 02/01/2018.
969887  TT 5 | WILLIAMSON CNTY TX..oioooiiiiiiiiniiiciiicsiiseicessseicescssicessicssienses | e [ o] v e 1FE 1,648,020 | ..... 100.532 1,507,980 1,500,000 (23,121) ....5.000 01/23/2008 | 02/15/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ..68,352,421 XXX ...67,062,579 59,755,000 0 ..(947,016) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........coocouiiiiiiiiiiiiiiii | e, 68,352,421 XXX ...67,062,579 | ............59,755,000 | .. ..64,858,364 0 (947,016) 0 0 XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
040654  VF 9 | ARIZONA ST TRANSPRTN BRD HIGHW..........cocoumrrincriinniccricnnniisnnins [ veris [ | i 1] 1FE| s 1,006,720 | ..... 120.169 961,352 800,000 967,595 (20,532) 5.000 | ...... 1.980 | o [ e 20,000 | ..coooeuees 40,000 | 01/17/2013 | 07/01/2023.
040654 VG 7 | ARIZONA ST TRANSPRTN BRD HIGHW..........ccocvoimriiinriinniiccricnnniecnins [ veris [ | i 1] L131= 1,604,057 | ..... 120.646 | .............. 1,568,398 | .............. 1,300,000 | ..ooouueee 1,547,390 (29,984) 5.000 2.230 | ....... 32,500 65,000 | 01/30/2013 | 07/01/2024.
057849  FZ 9 | BALDWIN CNTY AL BRD OF EDU.......ooooervviervsrniinrisnnirenisneieniiennnes [ oo oo | e 1FE .2,163,140 | ..... 108.124 2,162,480 2,000,000 ...2,049,522 (18,492) 5.000 3.950 | Jdoooees | s 50,000 | ...ooceuc 100,000 | 02/12/2008 | 07/01/2019.
058508 BK 7 | BALL IN ST UNIV UNIV REVENUE Co || oo | 1FE ..1,094,900 | ..... 108.327 | ..... .1,083,270 ..1,000,000 1,032,552 (10,051) 5.000 ..3.840 25,000 50,000 | 01/10/2008 | 07/01/2021.
13066Y MY 2 | CALIFORNIA ST DEPT OF WTR RESO Co || o | 1FE .2,105,120 | ..... 113.202 2,264,040 2,000,000 2,039,957 (10,916) 5.000 | ....... 4.340 [MN..... | oo 16,667 | ..cooovvrnne 100,000 | 03/27/2008 | 05/01/2021.
152708 AN 3 [ CENTRL BROWN CNTY WIWTR AUTH.......cccoovvviinnrviiinenneisseneiisnnnnies | o [ oo [ coverviiiens | v TFE] oo 2,743,075 | ..... 104.356 2,608,900 2,500,000 | ..ooooerevneee 2,531,903 (33,666) 5.000 | ....... 3.570 | Do | e 10,417 | v 125,000 | 01/14/2008 | 12/01/2017.
15504R  FE 4 | CENTRL PUGET SOUND WA REGL TRA.......cccomervimrrirerrncrisennieensinenns | evveien [ o | veveneens 1] 1FE| oo 2,501,760 | ..... 121.162 2,423,240 2,000,000 | ..covvvveeeee 2,396,034 (45,786) 5.000 2.230 [MN..coo | o 16,667 | ...occvvvnee 100,000 | 08/23/2012| 11/01/2023.
160069 PL 8 [ CHARLESTON CNTY SC......ccovruumrriueriincriieneisenieeenieeneisesssssssssssssessses | eenins | oo | evvericeene v 1FE] o 2,222,940 | ..... 111.667 2,233,340 2,000,000 | ....cccvveueee 2,072,736 (23,958) 5.000 | ....... 3.630 | MN..... | e 16,667 | ............ 100,000 | 01/10/2008 | 11/01/2020.
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167736  ZF 7 | CHICAGO IL WTR REVENUE. [OF FY [ 1. TFE [ oo 596,100 | ..... 111.526 557,630 500,000 574,597 (8,384) 5.000 | ......2.860 | MN..... 4,167 25,000 | 05/11/2012 | 11/01/2025.
196632 PD 9 | COLORADO SPRINGS CO UTILITIES. [OF FY [ 1. TFE | o 3,426,995 | ..... 119.148 3,276,570 2,750,000 3,273,111 (59,857) 5.000 | .....2.340 | MN..... | v 17,569 | ............137,500 | 05/15/2012 | 11/15/2024.
198504 RY 0 | COLUMBIA SC WTRWKS & SWR SYS......cooovvivirrnernerneseeseisessesssensensnes | vveies | oo | eovnvvnninns [ s 1FE | e 1,066,030 | ..... 100.345 | ..coovvvenee. 1,003,450 1,000,000 1,000,685 (8,105) 5.000 L A160 | FALL] e 20,833 | oo 50,000 | 05/31/2005 | 02/01/2029.
207758 DA 8 | CONNECTICUT ST SPL TAX OBLIGR Co [ ] v oo 1FE | v 1,080,390 | ..... 106.924 | ......c...... 1,069,240 1,000,000 1,013,697 (8,685) 5.000 4040 [ | 25,000 | oo 50,000 | 01/09/2006 | 07/01/2020.
250119 CC 6 | DESMOINES IA MET WSTWTR RECLA........coovemrinrineineineineeseesennsennnes | evinene | o] v 1] 1FE | c 1,371,161 | ..... 103.626 | .ccoovvvneee. 1,321,232 1,275,000 1,291,845 (11,336) 5.000 4030 [IDi | 8,313 | 63,750 | 12/21/2006 | 06/01/2023.
25477G  BG 9 [ DIST OF COLUMBIA INCOME TAX SE.......covvummerrremeerriscnnresmeenssssssessins | vvveeee [ oo| cvvivinns 1. AFE | oo 1,272,408 | ..... 119122 | s 1,429,464 1,200,000 1,237,320 (6,684) 5.000 [ ......4.290 | D.ccco | v 5,000 | oo 60,000 | 03/12/2009 | 12/01/2020.
25477G DA 0 [ DIST OF COLUMBIA INCOME TAX SE.......ccoovemmerrrvemmermrermeenensnmeensesmsseeninn | ovvvene [ oo | cereens | i 1FE ...1,000,000 | ..... 117523 | oo 1,175,230 1,000,000 1,000,000 5.093 | .....5.090 | JD....... ...50,930 | 12/09/2009 | 12/01/2024.
25477G KV 6 | DIST OF COLUMBIA INCOME TAX SE......cevvvvrrmmrrrirsennriismnssssssmsmssssssnsnssns | Covee [ oo| cvvenna | e 1FE ,562,660 118.945 2,378,900 2,000,000 2,453,690 (52,629) 5.000 ..100,000 | 11/19/2012 | 12/01/2025.
313381 H2 4 | FEDERAL HOME LOAN BANK.......ccooovvvemmrrrerrenrenrsnnrnssinennesssnnssssssnensennns | Cuvee | oo [ evvvvviienes | v 1 ..2,996,400 | ..... 100.005 3,000,173 3,000,000 2,999,929 1,706 0.250 12/04/2012 | 01/16/2015.
34160W KF 0 | FLORIDA ST DEPT ENVRNMNTL PROT.......cvvvermrvrrremrneresnennensseenssrennens | wvives | o | cervvieninns [ e J151=3) [ 2,160,200 | ..... 103.376 2,067,520 2,000,000 2,029,601 (18,487) 5.000 23980 | | i 50,000 ...100,000 | 12/21/2006 | 07/01/2020.
360066 NE 0 | FULTON CNTY GAWTR & SWR REVEN.......ccccovvommmrvvrirmenversennenerisnnnnrinns | Coee | o e | oo TFE | e 3,617,370 | ..... 114.445 3,433,350 3,000,000 3,444,963 | .oooooovienc | s (107,975) 5.000 1190 | o] v 75,000 ...150,000 | 05/21/2013 ] 01/01/2019.
387874 WD 8 [ GRANT CNTY WA PUBLIC UTILITY D...coovvvrrierericrienieerieeniennieniennenne | Cuve || v 1] TFE | s 3,768,240 | ..... 116.624 3,498,720 3,000,000 3,581,314 (91,595) 5.000 1.600 | Jdevria| vt 75,000 ....150,000 | 12/05/2012 | 01/01/2022.
396586 TV 1 [ GREENVILLE SC WTRWKS REVENUE..........ccoocvsirnererncrnersereernersnnnns | oo | oo | e [ e 6| o 123,781 | ... 100.345 120,414 120,000 120,120 (1,421) 5.000 6,000 | 05/03/2012 | 02/01/2016.
396586 UE 7 | GREENVILLE SC WTRWKS REVENUE..........ccooevvvirnrrrersenrisssessissssnsss | ovveres 391,972 | ... 100.345 381,311 380,000 380,380 (4,500) 5.000 ...19,000 | 05/03/2012 | 02/01/2016.
408441 AV 5 | HAMMOND IN SCH BLDG CORP ,296,969 100.123 2,142,632 2,140,000 2,140,981 (24,948) 5.000 ..107,000 | 01/04/2008 | 07/15/2019.
455060  DJ 1 [ INDIANA ST FIN AUTH REVENUE..........ccooovvviimmenrinecrrirnnenreissesseseneeneeens | G [ o] vt | e 1FE ..1,357,89% | ..... 112.031 | oo 1,299,560 1,160,000 1,321,174 (18,097) [ ovvvvverrererreerrenine | orreerriireceeiineeenns | v 4.000 11/28/2012 | 02/01/2026.
455280 UG 7 | INDIANAPOLIS IN LOCAL PUBLIC l....oooerreereerrerrnenreensennessseenessssennessns | cvvvene [ oo | vnsvesvins | o AFE [ e 407,124 | ..... 114.026 399,091 350,000 394,468 (10,654) 5.000 09/26/2013 | 01/01/2019.
468473  CW 1 | JACKSON MS WTR & SWR SYS REVEN........ceecvveemrrriermnenresrnnenresssennesnnes [ evvvees | oo [ o 1. AFE | e 819,473 | ..... 102.660 769,950 750,000 755,464 (7,950) 5.000 07/13/2005 | 09/01/2017.
469359 DS 9 | JACKSONVILLE FL CAPITAL IMPT R...ccovuvvvererriersnnrrirsensessnsesssnnsensesens | evvveen | oo | eeverrirnees | oo AFE | oo 1,528,008 | ..... 119.950 | oo 1,439,400 1,200,000 1,471,380 (27,906) 5.000 11/29/2012 | 10/01/2023.
485424  NE 1 | KANSAS ST DEPT OF TRANSPRTN Hl.....ovvvvierriernnerrirnenresnnnensesssenneenens | evvvee | oo | eevvvriiriens | oo TFE | e 1,167,580 | ..... 17612 | s 1,176,120 1,000,000 1,095,257 (15,130) 5.000 11/19/2009 | 09/01/2020.
485429 CW 2 | KANSAS ST DEV FIN AUTH REVENUE..........cccccommmrvrrmermreienenrisenennsnnenns | vevves | oo | o 1. TFE | e 286,893 | ..... 116.492 273,756 235,000 270,811 (6,539) 5.000 06/28/2012 | 03/01/2022.
49151E XD 0 [ KENTUCKY ST PROPERTY & BLDGS C........cceeevvvvermmrreesenrveissennerssenneins | wivees | oo | covveven [ TFE | 22,252,860 | ... 115.303 2,306,060 2,000,000 2,115,665 (21,918) 5.000 01/10/2008 | 10/01/2019.
544712 5H 1 [LOS ANGELES CNTY CA MET TRANSP C.. 123.889 3,716,670 3,000,000 3,692,396 (73,917) 5.000 05/21/2013 1 07/01/2023.
546398 TG 3 | LOUISIANA ST PUBLIC FACS AUTH Cowe [ | v | IFE | ee...2,250,640 | ... 109.043 2,180,860 2,000,000 2,076,315 (27,787) 5.000 01/23/2008 | 08/01/2019.
546475 MY 7 [LOUISIANA ST GAS & FUELS TAXR Coo | o] v 1. TFE| e 2,406,240 | ..... 119.510 2,390,200 2,000,000 2,309,855 (37,793) 5.000 ....100,000 | 05/03/2012 | 05/01/2025.
546475 NQ 3 | LOUISIANA ST GAS & FUELS TAXR SR PN [ 1] {153 [ 1,238,530 | ..... 119.960 | woovovecreens 1,199,600 1,000,000 1,184,921 (22,949) 5.000 [ ......2.250 | MN..oo. | cooiriienennn8,333 | s 50,000 | 08/14/2012 | 05/01/2024.
546589 MS 8 | LOUISVILLE & JEFFERSON CNTY KY.....oocommurrrimermriimseenrieessssneessnssnennnes | eevvee | oo | evveeens 1] J15I=3) [ 1,671,324 | ..... 112.035 | coocorecnens 1,708,534 1,525,000 1,573,077 (15,552) 5.000 | ......3.830 | MN..oo. | v 9743 | ot 76,250 | 11/29/2007 | 05/15/2018.
555412 JG 1 | MACOMB TWP MIBLDG AUTH.......comuurvvermrrrrirrrvsnesseseeesissssessssensseens | evvvee | oo | eoveeene 1] AFE [ i 219,640 | ..... 110.700 221,400 200,000 215,114 (1,853) | v | reerrvineeseiieenees | e 4.000 8,000 | 05/17/2012 | 04/01/2023.
574204 XN 8 | MARYLAND ST DEPT OF TRANSPRTNC G PN [ 1. J151=3) [ 3,340,123 | ..... 117.374 3,227,785 2,750,000 3,216,187 (70,798) 5.000 2.040 | FA..ooo| oo 51,944 ...137,500 | 03/21/2013 | 02/15/2024.
575579  GA 9 | MASSACHUSETTS ST BAY TRANSPRTN........cccouvvverrmnreermmmrressseennesssennens | evvveen | oo [ eevvvririens | oo 1FE ..1,388,975 | ..... 102.584 | oo 1,282,300 1,250,000 1,261,665 (22,714) 5.500 3600 | v | i 34375 | 68,750 | 11/07/2008 [ 07/01/2015.
575832 NW 6 | MASSACHUSETTS ST CLG BLDG AUTH ..514,630 101.564 507,820 500,000 500,782 (2,286) 5.000 MN..... 4,167 25,000 | 01/31/2008 | 05/01/2023.
575832  NX 4 | MASSACHUSETTS ST CLG BLDG AUTH........oooommmrrerirrniiiesnerianensesiennns [ ovveres ,228/416 | ..... 101.564 | .ocoveees 1,218,768 1,200,000 1,201,524 (4,454) 5.000 MN..... 10,000 60,000 | 01/31/2008 | 05/01/2024.
592481 DN 2 [ MET SAINT LOUIS MO SWR DISTWS.....cccoevimirmernernernsinsssssssssssssssnsnens | evvvene | oo | ererenns 1] TFE | cinee 2,405,680 | ..... 117.200 2,344,000 2,000,000 2,317,028 (38,749) 5.000 MNLcoo | 16,667 ...100,000 | 08/29/2012 | 05/01/2031.
59259N  R5 4 [ MET TRANSPRTN AUTH NY DEDICATE.........ccccommevmmrnnnrinnerirneesinensersennens | oveene | oo | ceviieens 1] TFE | v 1,218,070 | ..... 119728 | v 1,197,280 1,000,000 1,175,267 (19,884) 5.000 MN.cooo | 6,389 | .o 50,000 | 10/17/2012 | 11/15/2026.
60534T  GQ 2 | MISSISSIPPI ST DEV BANK SPL OB........ccoveveumrrinerineriseniisenienereieneninene. | cvvene [ oo | ovevies 1] 1FE | v 2,367,680 | ..... 115.677 2,313,540 2,000,000 2,288,673 (36,959) 5.000 [UVRURONS [RR 50,000 ....100,000 | 10/11/2012 | 01/01/2027.
61212U AL 3 | MONTANA ST DEPT OF TRANSPRTN R.....cvvvvverriemecnrienneenrinsnsnnsssnenns | wveveee | o covevenecins [ e J15I=3) [ 1,930,880 | ..... 102.064 | ..o 1,786,120 1,750,000 1,761,818 (27,699) 5.250 [U[JSONN [ 7,656 | coovvvvenne 91,875 | 03/27/2008 | 06/01/2016.
626207 ZH 0 | MUNI ELEC AUTH OF GEORGIA. Covee || v | oo FE | 2,430,940 | ..... 116.025 2,320,500 2,000,000 2,321,105 (63,520) 5.000 MN.cooo | s 16,667 ....100,000 | 04/02/2013 | 11/01/2019.
644693  KS 1 | NEWHAMPSHIRE ST TURNPIKE SYS......covvemrreirerreisneereesisessessseessesens | eveenes ...1,000,000 | ..... 113.118 1,131,180 1,000,000 1,000,000 5277 MNLcooo | s 8,795 | covvvve 52,770 | 11/18/2009 | 11/01/2022.
644802 EA 4 | NEWHANOVER CNTY NC COPS. ,110,480 110.879 1,108,790 1,000,000 1,028,849 (10,088) 5.000 MS...... 16,667 50,000 | 07/07/2005 | 09/01/2017.
645918 U9 2 | NEW JERSEY ST ECON DEV AUTH RE ...3,697,830 | ..... 113.122 3,393,660 3,000,000 3,577,619 (63,338) 5.000 2.390 | MS...... 50,000 ...150,000 | 01/24/2013 | 03/01/2023.
646136 E7 2 | NEW JERSEY ST TRANSPRTN TRUST.......cccovvvevmmmmreirmnmrmernennensssennesssseens | Covee | oo [ eovvvivencs | eeett IFE | 2,441,400 | ..... 114.212 2,284,240 2,000,000 2,347,113 (49,687) 5.000 2110 [ D[ 4,444 ...100,000 | 01/29/2013 | 06/15/2021.
64971M  S3 7 [ NEW YORK CITY NY TRANSITIONAL........ccouererimricmienieniemienieniennennens | oveiee | oo | cvveeees 1] TFE| e 2,000,000 | ..... 106.498 2,129,960 2,000,000 2,000,000 3.823 3.820 | MN..... | v 12,743 | ) 76,460 | 05/19/2010 | 05/01/2017.
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64986A L7 4 [NEW YORK ST ENVRNMNTL FACS COR.......cvvvemerernerinmrernerirnereiinenins | evriee [ oo | orrvinne 1] 1FE| oo 2,000,000 | ..... 119.479 2,389,580 2,000,000 | .ooevvvrnnnee 2,000,000 5.239 5230 | Duoe| e 4,657 | oo 104,780 | 02/02/2010 | 06/15/2026.
65820Q DS 9 | NORTH CAROLINA ST INFRASTRUCTU......covvvrucrrermenrennesenrenmsennsesenes | evvveee | oo | evrevineens [ AFE] oo 2,142,760 | ..... 108.084 2,161,680 2,000,000 | .ocvrvrvenee 2,033,926 (15,289) 5.000 | ...... 4140 | FA o | s 41,667 | oo 100,000 | 09/29/2006 | 02/01/2023.
677561 HS 4 | OHIO ST HOSP FAC REVENUE.........coooviumerreimenrenisensessssessesssesssinnees | ceveies ..1,589,235 | ..... 115.218 | ..... 11,728,270 ..1,500,000 ....1,562,133 (8,927) 5.000 | ....... 4210 | dJ....... 37,500 10/13/2011] 01/01/2025.
677632 ZU 8 | OHIO ST UNIV. C.... .1,439,831 | ... 121.543 1,367,359 ,125,000 1,386,099 (28,228) 5.000 ..1.990 4,688 01/16/2013 | 06/01/2023.
681793 7V 1 | OMAHA NE PUBLIC PWR DIST. C.... .1,211,980 | ..... 117.980 | ..... .1,179,800 ,000,000 1,165,538 (21,163) 5.000 | ....... 2440 [FA..... 20,833 09/21/2012 | 02/01/2026.
68607H M4 5 [OREGON ST DEPT OF ADMIN SVCS C....oovvverrrrreernenrverisenressseensessnes | evvens [ oo [ coverviinns | v L151=] [— 1,447,960 | ..... 110.256 | covvvvvenee 1,482,943 | ..o 1,345,000 | ..oocovereeene 1,373,765 (11,537) 5.000 | ....... 4.030 |MN..coo | oo 11,208 09/20/2007 | 05/01/2018.
686507 FX 7 | ORLANDO FL UTILITIES COMMISSIO........oovveeemmerrerreereerenennenesneneeins | veveene | oo [ eorveereens | o AFE] o 1,249,740 | ..... 120.374 | oo 1,203,740 | c.ovovernes 1,000,000 | ..o 1,201,817 (27,868) 5.000 | ....... 1.810 | AO...... 12,500 04/03/2013 | 10/01/2021.
72130P  BW 5 [ PIKE TWP IN MULTI-SCH BLDG COR.........coevvveeerreeerenrrersermnreeinnennenns | evvvi [ oo [ oveerviies | el TFE [ s 538,146 | ..... 110.676 536,779 485,000 529,570 (8,299) ..4.000 | ...... 2.070 12/05/2013 | 01/15/2020.
721876 SD 3 | PIMA CNTY AZ SWR REVENUE...........conmmrrrirmnrrrirnnnrisssensissssssssssnsnnens | vvveees 181,655 | ... 116.588 174,882 150,000 174,857 (4,259) 5.000 | ....... 1.820 05/20/2013 | 07/01/2020.
72205R  BY 7 [ PINAL CNTY AZ REVENUE OBLGS 433,742 | ... 120.536 433,930 360,000 433,441 (301) 5.000 2.350 12/04/2014 | 08/01/2023.
73358W  AG 9 [PORT AUTH OF NEW YORK & NEW JE........commerrierermeirenrersenneissnennes | crvenns .600,000 | ..... 114.443 686,658 600,000 600,000 5.309 5.300 | Do | e 2,655 | o 31,854 | 06/18/2009 | 12/01/2019.
736742 RN 9 | PORTLAND OR SWR SYS REVENUE [CR VY I 1] 1FE| s 2,161,100 | ..... 113.408 2,268,160 2,000,000 | ..oooereeneee 2,082,938 (22,103) 5.000 | ....... 3710 (D] i 4444 | ... 100,000 | 04/07/2011 | 06/15/2022.
759136 QV 9 | REGL TRANSPRTN DIST CO SALES T (G Y L AFE] v 3,054,100 | ..... 118.433 2,960,825 2,500,000 | .oocvrrrvenee 2,955,650 (52,210) 5.000 | ....... 2430 |MN..co. | e 20,833 | oo 125,000 | 01/31/2013 | 11/01/2027.
792072 CZ 1 | SAINT LUCIE CNTY FL SALES TAX.....coovimmmerrermnenrenmnserresmsensessnsensennnee | veveene | oo [ eoveneereens | cveens L1513 [ 1,397,088 | ..... 103.539 | covvvvvere 1,346,007 | ..ovoovvvs 1,300,000 | ..o 1,308,630 (11,125) 5.000 | ....... 4.090 | AO...... 16,250 65,000 | 08/18/2005 | 10/01/2020.
79642B TP 8 [ SAN ANTONIO TX WTR REVENUE Co || o | 1FE .1,216,980 | ..... 118692 | ..... 11,186,920 ..1,000,000 ...1,162,216 (19,746) 5.000 | ....... 2570 | MN..... 6,389 50,000 | 02/08/2012 | 05/15/2027.
797412 AU 7 | SAN DIEGO CNTY CALIF WTR AUTH Coee [ | ot | 1FE ..1,196,920 | ..... 119.718 11,197,180 ,000,000 1,135,510 (19,400) 5.000 ..2.660 [ MN..... 8,333 50,000 | 09/08/2011 | 05/01/2022.
875124 CP 2 | TAMPA BAY FL WTR REGL WTR SPLY Covee [ | o | o 1FE ..3,624,180 | ..... 114.342 3,430,260 3,000,000 13,440,534 | oo | s (114,729) 5.000 | ....... 1,000 | AO..c.. | oo 37,500 | oo 150,000 | 05/20/2013 | 10/01/2018.
882135 F9 2 | TEXAS STA&MUNIV REVENUE.......oooimmmrveenrereersenneisssennesisennnsisnes | cevvvne | oo [ v (I AFE] o 1,090,540 | ..... EREAT(VN [— 1,131,700 | covvevs 1,000,000 | ..o 1,033,753 (9,191) 5.000 3.920 [ MN..... 6,389 50,000 | 01/24/2008 | 05/15/2022.
882756  UX 5 | TEXAS ST PUBLIC FIN AUTH......coorvmrvviinnnnriinnnreeisnesnessssnsessssessssnens | eovvene | oo [ wovvrenns L L1513 [ 756,378 | ..... 100.385 702,695 700,000 700,000 (4,026) 5.000 | ....... 3.990 [FA..... 14,583 35,000 | 11/10/2004 | 02/01/2016.
91417K  TZ 4 [UNIV OF COLORADO CO ENTERPRISE..........cooccommrmerinmerreersennnirneneenes | o [ oo [ o | e L131=] 1,013,223 | ... 101.975 1,009,553 990,000 993,117 (7,277) 5.000 | ....... 4220 | Ducvv | o 4125 | o 49,500 | 02/14/2012 | 06/01/2022.
91417K  UE 9 [UNIV OF COLORADO CO ENTERPRISE........cccovemmerreermenreeemenneenenneenns | evverns [ o | corrrn | s 1FE ..10,235 | ... 101.150 10,115 10,000 10,031 (74) 5.000 | ....... 4.220 | JD....... 42 500 | 02/14/2012 | 06/01/2022.
91428 CB 0 | UNIV OF HAWAII HI REVENUE.........coooommmmrvirnnniinsenrisnssssssssssssessssssenss | cvvnees ,604,764 | ..... 107.437 | oo 1,590,068 | .............. 1,480,000 | ..covovnvene 1,505,980 (14,076) 5.000 | ....... 3.950 |AO......| coovrrerrnene 18,500 | ..oovvvernee 74,000 | 12/21/2006 | 10/01/2020.
914455 LB 4 | UNIV OF MICHIGAN Ml....covevvvvvuerriirerreienmenerisesssssssssssssssessissssssssns | vevvene | oo [ wovneenns 1] L1513 [ 500,000 | ..... 103.300 516,500 500,000 500,000 3.356 3.350 [AO......| vrerrrerranac 4,195 | oo 16,780 | 10/28/2010 | 04/01/2019.
914455 LC 2 | UNIV OF MICHIGAN MI (G Y [ L L1513 [ 450,000 | ..... 102.636 461,862 450,000 450,000 3456 | ...... 3450 [AO......] oo 3,888 | oo 15,552 | 10/28/2010 | 04/01/2020.
914468  BC 6 | UNIV OF MINNESOTA MN.....orvverrrmmrircnrisnnnnnisnensesnsessesssenssssnsennes | veveene | oo [ woeveenne 1] L1513 [ 735,776 | ..... 107.119 744477 695,000 703,640 (5,175) 5.000 | ....... 4180 | FA..ooo | s 14479 | oo 34,750 | 12/19/2007 | 08/01/2023.
924211 3D 5 | VERMONT ST MUNI BOND BANK........ccomurvveermnrirenmreerenmenisnennsessennenes | veveene | oo [ eevveereens [ coeene L151=] [— 1,176,889 | ..... 104.300 | covvvvvene 1,121,225 | oo 1,075,000 | ..oovverneens 1,085,724 (11,283) 5.000 | ....... 3.880 [UD.oon] oo 4479 | oo 53,750 | 07/15/2005 | 12/01/2017.
927793 XD 6 | VIRGINIA ST CMWLTH TRANSPRTN B.......ccovvrvvvrriemrnnririnnennirsneenisnnnns | veveene | oo [ wovveerie | e 1FE .269,863 | ..... 119.401 268,652 225,000 265,780 (4,083) 5.000 | ....... 1.960 | MN..... | oo 1,438 | 8,313 | 04/22/2014 | 05/15/2021.
928172 QB 4 |VIRGINIA ST PUBLIC BLDG AUTH P........orvicriinncinrinnceinnenneiienins e oo | i e 1FE 582,279 | ... 110.873 587,627 530,000 546,046 (5,810) 5.000 | ....... 3.750 [FA...... 11,042 26,500 | 01/03/2008 | 08/01/2019.
92818A QM 1 [VIRGINIA ST RESOURCES AUTH INF Covee [ | o | o AFE] o 2,566,420 | ... 122.091 2,441,820 2,000,000 | ..oovvvveeene 2,445,928 (52,275) 5.000 | ....... 1.920 | MN..... | oo 16,667 | ...oovvevs 100,000 | 08/29/2012 | 11/01/2022.
967338 PK 4 | WICHITAKS WTR & SWR UTILITY Ruccovvvvrrricrrecrirnenneerissnnsssienennes | ovveeen [ oo | vevneens 1] L131= 1,055,652 | ..... 106.273 1,025,534 965,000 991,449 (9,105) 5.000 3.920 [AO.....| voovvvirrienns 12,083 | .ooooverne 48,250 | 12/01/2006 | 10/01/2024.
977092 FE 0 | WISCONSIN ST CLEAN WTR REVENUE..........ccconuvvmrrimerrieeninenrieeeinens [ eevves [ oo | e [ e L131= 1,339,158 | ..... 111.332 | e 1,313,718 | oo 1,180,000 | .ccvvvvrevene 1,226,191 (17,926) 5.500 | ....... 3.780 [UD.ocr] i 5408 | ..oooovrrennt 64,900 | 12/12/2007 | 06/01/2017.
977100 CQ 7 | WISCONSIN ST GEN FUND ANNUAL Ao | | o] v e 1FE 450,000 | ..... 100.746 453,357 450,000 450,000 L1644 ] 1.640 | MN..... 1,233 7,398 | 11/06/2012 ] 05/01/2018.
2599999. U.S. Special Revenue & Assessment Obligations - ISSuer Obligations.........co.ccccivvvveecccioocciiiiiiiciiossiicciicssiiiin | s 128,749,334 XXX | 126,601,876 | .......... 112,450,000 | ..........123,107,712 0]....(1,799,991) 0 0 XXX XXX XXX | e 1,448,046 | ........5,413,252 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31292L 5D 3 |FG CO4444..........oomeirerrrerrrirenrriirnenerinessssissesssissssssisssssesssssssssssssens | ooveene | oo | vvveeen | eveve | eviiinn.3,634,887 | ..e. 101.315 [ covveeres 3,529,393 | coovvvernnn 3,483,570 | coocvvvrnene. 3,617,572 (18,168) 3.000 | ....... 2450 | MON...[ ccocvvvvrernc 8,709 | v 104,507 | 01/14/2013 | 01/01/2043.
31294K  RE 7 [FGEQ1385......coviivrrrecrriesrrrisenerissnsnesssnssssssessessssssssssessesnnennes | v [ | cveeni | [ eoviiiiiinen.68,387 | ..o 105.214 72,452 68,861 68,593 168 4500 | ... 4.670 | MON... 258 3,099 | 07/06/2005 | 06/01/2018.
31294K  ZT 5 [FGEOQ1654.......oooeeereriecrriesrrrrnenerisssnsnisssnsisssessessssssssssesssssnsesnes | v [ | cvveni | oo 86,517 | 105.880 70,439 66,527 66,517 4 5.000 | ....... 4.890 | MON... 217 3,326 | 05/27/2004 | 06/01/2019.
312962 6K 4 |FGB10BTA......oocvverrerecrrirerenriscenssssessisssssssssesssssssssssssnsssssnees | ooveene | oo | vvveeen | oo 85,491 | e 105.214 69,177 65,748 65,572 82 4500 | ... 4.560 | MON... 247 2,959 | 10/03/2003 | 11/01/2018.
312962 WC 3 |FGB10BA3........cvveerercereenrenriescnnisssesnsseesssssnessissssssssssnessssonnes | eoveene | oo | vvvrenn | oo i 96,413 | 105.630 100,121 94,784 95,426 (439) 5.000 ..4.380 | MON.. 11/26/2003 | 11/01/2018.
312964  BW 4 | FGB12685.......ovvvererrrrerrrrirnseniissensssssnenssssnssssssssesssssssssssssssssssssnens | soveene | oo | cvvnneen | oovrcen v 233,211 | e 105.630 243,866 230,866 231,801 (565) 5.000 | ....... 4.580 [ MON... 04/23/2004 | 02/01/2019.
312964 UH 0 [FGB12384.......occvecrricrieerireniinsniseeissniessssssisssssessiessssssssssssssssens | oovvnen [ oo | vvvverni [ v | v 104,279 | o 105.214 108,664 103,278 103,725 (280) 4500 | ....... 4.070 [ MON... 01/16/2004 | 02/01/2019.
312968 5L 0 [ FGB1B251.....coccicrrecieniiesrisnieesiensiessisesssessssessiessssssssssssssssens | oonvien [ oo | eveverini [ o] | v 228,117 | e 105.630 237,932 225,249 226,677 (792) 5.000 | ....... 4.460 [ MON... 01/05/2005 | 07/01/2019.
31207TH YK 9 [FGA29714.....cciviccirecrriecerrneensisssssninsessissssssissesssssssssssssessses | oo || vveein | [ i, 168,815 | 111.026 188,668 169,931 168,816 58 5.000 | ....... 5.170 [ MON... 04/19/2005 | 01/01/2030.
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31207U Y8 7 [FG A3BB3E.........orerrverrerrineesisssssisssssissssssssssssssssssssssssssssssssensens | cvennns ] 2 | LI [ 147,677 | ..... 110.620 165,508 149,618 147,678 591 5.000 | ....... 5540 [ MON... 04/18/2005 | 05/01/2035.
BM3TIK 2R 1 [FN254684.......oueveeceiiceiiceniissssisessssssssssissssssssssssssssssessssnsenns | cvvenes ] 2 [ ] 63,678 | ..... 105.733 66,202 62,613 62,833 (241) 5.000 | ...... 4.430 | MON... 01/21/2003 | 03/01/2018.
BM3TIK Y4 T [FN254B31...ccoiiviicrriieceriecesiissssissssssssssssisssssssssssssssssssssssnsenss | cvvvnns w2 [ | 57,524 ] 105.564 59,654 56,510 56,712 (231) [ oo [ oo | 005,000 | e 4.410 | MON... 01/17/2003 | 02/01/2018.
31376K B3 9 [FNB57458........crvvecerriecrrrieenrisenssissssissssssesssssssssssssssssssssssens | o [ o [ cvvercni | oo d [ oo 26,976 | o 105.401 28,305 26,855 26,857 (21) .4.280 | MON.. 12/12/2003 | 11/01/2018.
31385X  GU 5 [FNB55BTT...cocooerveeireriiecnniseesniseessissesssissessssssssssssssssssssssesssssenens | covenns ] 2 [ 22,894 ] 105.401 24,023 22,792 22,792 (13)] covveererreimeeneiinnes | e | evernen 500 | v 4.270 | MON... 12/12/2003 | 07/01/2018.
31390V K3 7 [FNB57414.....coovceceenreniecssissssissesssssssssssessssssssesssssenns | cvvinns w2 [ 61,256 ] 105.956 62,711 59,186 59,630 (460) | vvvveernrreerecreries | eerrrireerrriirseneiis | c0eernn5.500 | e 4.490 | MON... 12/12/2002 | 11/01/2017.
B139TH  2X 1 [FNBB7790......ccmvveerreriicreeiseenisesesissesessissseesssssesssssssssssssesssssseess | covenes 2 e 32,318 ] 105.901 33,621 31,748 31,874 (142) | covvvvreerrerrerrerines | eevrrireeesiirinneiins | 100e5.000 | e 4.380 | MON... 01/17/2003 | 02/01/2018.
3139 BW 3 [FNBB13BT...ocooeceeereeeceeieeiiecesissessisessssssessssssesssssssessssnenss | cvvenes 2 [ ] 46,193 ) L 105.901 48,049 45,371 45,584 (212) | oo | e | 100e5.000 | e 4.330 | MON... 08/08/2003 | 03/01/2018.
31393E B3 2 [FNR2003-94 CE.........coooouerreerimereenenisesessensssesessesssesesssessssessssesssesssnes. | coveee 2 [ ] 45,898 ] 106.717 47,903 44,888 45,657 (285) | covvvvevecvrecriiens | e | 000005.000 | 4.010 [ MON... 01/27/2004 | 10/25/2033.
31394C  CH 3 |FNR2005-3 HC....cooovvvrrieieierersrssissisieiessensensssssssssssesessensensenssnsssssesses | vvvinne [ oo | cvviveni2 oot | o 312,572 | e 104.672 337,976 322,889 316,263 3,086 ..5.400 | MON.. 01/09/2007 | 01/25/2035.
31395P  EM 0 [ FHR 2952 PA......oooiriinirieriinesieseiesisessssessiessssesssssssssssssssssesssissnss | covees ] 2 e 192,547 | 107.515 212,463 197,611 192,692 1,561 | cooeriereirenines | eevnerineninnesinenins | e 5,000 | i 6.210 [ MON... 03/28/2007 | 02/15/2035.
314000 GV 5 [FNBBBBI2. ...t | oo o 2 [l 61,388 ] 105.733 63,821 60,360 60,583 (206) [ cvovovveveereneeieeiees | oo 2005000 | 4.410 | MON... 01/21/2003 | 02/01/2018.
31400P  BE 4 [FNBO3137...cccoiiiiecrriiecnriieessiisesssisesssssssssssssssssssssssssssssesssssenns | svvenns 2 [ 89,549 | L 105.901 93,160 87,968 88,317 (364) | cvvvvvererreirrerreinnes | e | 105,000 | e 4.410 | MON... 01/17/2003 | 03/01/2018.
31401B P58 [FNT703444.........coveecreviecreiecenieessiessssiessssssssssssesssssssssssssssenns | covinns w2 [ 19,272 ] 106.070 19,980 18,837 18,964 (99) ] covvveverreireerniinnes | e | 105,000 | e 4.220 | MON... 07/21/2003 | 05/01/2018.
31401L BB 6 | FN 711257 cccoicceceeecreiiecesiseseesisessssssssssssssssssssssssssssssssssssssssnnns | seeeies ] 2 [ i 45,204 ] 106.722 47,973 44,951 44,951 (19)] covvvrrerreireerriiinnes | eerrrirneereiineecsin | e0erend5.000 | e 4.750 | MON... 08/18/2003 | 07/01/2018.
31401M  CE 9 | FN 712069........cmmerrreeeererereecnriinsnsrisenesesssssssessenessssssssssssssssssssssessns | voveene | oo [ vvneern [ eoervcees | oo 197,139 | i 106.820 210,716 197,262 197,139 59 .4.810 | MON... 08/14/2003 | 07/01/2018.
314020 2C 0 | FN 73077 cccomciiieceeiirceeriieresissssssssssessssssssssssssesssssssssssssssssssssssssss | e 2 [ 91,666 ] 106.070 95,734 90,256 90,606 (B97) | cevvvvererrrirerreiies | e | e0eenn5.000 | e 4.460 | MON... 09/23/2003 | 08/01/2018.
31402Q 4B 4 |FNT735318....ciicciisesineeisssnssssss s | s ] 2 e 113,487 | 105.401 120,901 114,706 113,919 402 | e | | e 4500 | 4.750 | MON... 07/15/2005 | 11/01/2019.
31402R LY 3 [FNT7B5743....cciiieiiereiinesssssissssssisssssssssssssssssssssssssssssenss | cvvines 2 [ ] 224779 ] 105.463 239,644 227,229 225421 795 [ oo [ e [ e 4500 | e 4.780 | MON... 07/15/2005 | 08/01/2020.
314040  ED 6 [ FN 765232.......comvoeeceeereeoeceeeseceessses s ssssssssesssssssssessssssssssessssssssssns | sovins 2 [ ] 59,960 ] . 105.401 62,728 59,514 59,611 (106) | vvvvveverrerirerreriens | eerreeieeenireeneiis | e 8500 | e 4.190 [ MON... 02/23/2004 | 02/01/2019.
314048 TP 0 [FNT777358.....ccrriiecreiieereienesiisssssesessssssssssssssssssssssssssssssssssssenss | svevnns w2 [ i 64,799 | 105.401 68,913 65,381 64,990 199 [ v [ e | e .500 | i 4.680 [ MON... 07/05/2005 | 05/01/2019.
314058 HL 1 [FN 797735, ccciiiierriiesesissssssssssisssssssssssssssssssssssssssssssssssssssenss | svevnes w2 [ ] 248,505 | 106.195 259,771 244,616 246,165 (849) [ ..o [ e | 105,000 | i 4.480 [ MON... 01/28/2005 | 02/01/2020.
31417C MW 2 [FNABST72...ccooocrviiceriieesiisessssissssssissesssssssssssssssssssssssssssssssss | cvvenns w2 [ ] 3,314,014 | L 104.335 | covvevven 3,290,338 | .o 3,153,623 | covcvrvrnenee 3,298,364 (32,566) | «vvvvvoverreeirerreirnens | eervirnereriinensniinns | 100 3.000 [ e 1.760 | MON... | covoovecreene 7,884 02/21/2013 | 08/01/2027.
BMTE  CK 5 [FNABT273..cccoriceieeiiecseiissessiseesssisssssessssssssssssssssssssssns | covenns o] 2 [ LI [ 2,759,026 | ..... 101.532 2,683,481 2,642,983 | ..oocvvvnnnnne 2,746,679 (12,600) | cvveeevrrrevrrerriiirees | eerviireereriinennniins | e 3.000 | e 2420 | MON...| ccovrvvvrnn 6,607 01/24/2013 | 12/01/2042.
BMTE VQ 1 [FNABTB22.....ooirviicreeeeiieeesiieessissssssisesssisssssssssssssssssssssssns | covenns o] 2 [ LI [ 4,191,367 | ..... 102.207 | covveerer 4,134,662 | ....oovoonen 4,045,355 | .............. 4,168,885 (27,677 ] covvevvevreecrnerrriinees | eerviinnerrrisnessniin | 102,500 [ 1.760 | MON... [ coveoovrens 8,428 02/21/2013 | 02/01/2028.
B1417F NN 4 | FNABBADD..........ooomrvveerrniiirerisssssisssssesssessssssssssssssssssssssssssessses | cveenes ] 2 [ L [ 4,267,434 | ..... 102.207 | covvevvenn 4,208,430 | .cvvvernene 4,117,530 | .covovernee 4,244,417 (27,802) | cvvvvorrrrvreereririens | e | 2,500 [ v 1.760 | MON... [ coveoovreens 8,578 02/21/2013 | 02/01/2028.
31418A  PX 0 [FNMAT337..ccooiriiecreiisensesisessssssessssssessssssssssssssessssssnsesssssnees | cvvenns . 2,498,936 | ..... 102.207 | covvvvver 2,464,384 | .......conunn 2,411,155 | oo 2,486,066 (15,802) | cvvvvvvrrreveerrriiens | evvvrreeneririenernis | eeeernn2.500 [ e 1.740 | MON... 5,023 01/31/2013 | 02/01/2028.
314194 K2 2 [FNAEDS12...coieiceceeceeiisessiisssesisesesssssssssssssssssssesnssn | covenes . AT3424 | ... 107.332 493,448 459,740 473,424 (3,224) | oo | e | 4000 | 2.980 | MON... 1,532 08/23/2010 | 09/01/2040.
31419G XX 7 [FNAEB093....coioiieoosiicic e | I I 2 o 1 289044 | ... 105.905 295,093 278,639 288,799 (2184 e | e | 0. 3500 | 2.270 | MON... 813 10/06/2010 | 10/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 24,684,643 XXX 24,560,304 | ............ 23,849,000 24,570,571 (V] I (138,699) 0 0 XXX XXX 60,716 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........c...cooovooiiioiiviiniiin | 153,433,977 XXX e 151,162,180 | .......... 136,299,000 | ..........147,678,283 0. (1,938,690 0 0 XXX XXX | 1,508,762 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00037B  AB 8 [ABB FINANCE USA INC.......covvvummrreermerrensenneinseeseesssessssessssssssssssssssns | wvvenns ] e [ 1FE .391,332 | ..... 100.334 401,339 400,000 393,372 790 2875 | ....... 3120 [MN..o | i LI JN [— 11,500 | 05/03/2012 | 05/08/2022.
00101 AF 3 [ ADT CORP......cvvirmrriirmenritisssssisessssssssssssssessssssesssssssessssssesssssssessess | onnees ] et 3FE 598,688 | ....... 86.000 516,000 600,000 516,000 (6,124) 124 3.500 3520 [W....... 9,683 21,000 | 05/03/2013 | 07/15/2022.
021441 AD 2 | ALTERA CORP.....covuumrrviemrrniisesssisessssssessssssesssssssssssssssssssssssssssnes. | ceeeies ] e 1] 2FE ] i 299,541 | ..... 100.170 300,513 300,000 299,778 91 v 1750 | 1.780 | MN.cco. [ oo SYAT [~ 5,250 | 05/01/2012] 05/15/2017.
031162 BF 6 | AMGEN INC......ovvveerrrreirenriecesisnessisessssssessssisessssssssessssssssssssnens | cvveees ] e 1] 2FE ] e 498,840 | ..... 101.765 508,828 500,000 499,645 237 2.300 | ....... 2.350 D] e AR [P 11,500 | 06/27/2011 | 06/15/2016.
039483 BB 7 | ARCHER-DANIELS-MIDLAND C (G Y I L L1513 [ 870,368 | ..... 110.474 828,558 750,000 841,431 (13,629) e BATY | 2.340 [MS...... 11,198 33,593 | 11/01/2012] 03/01/2021.
052769 AA 4 | AUTODESK INC......corvverrerrerimereesieesesssssessssensesssessessssessessssessssseees | cveeees ] e 2FE .1,415,486 | ..... 100.326 | .covvovenve 1,434,662 | ..ooooovves 1,430,000 | ..oooveveees 1,421,242 2,839 v 1950 | e 2160 | JDuvveee | i 1,239 | oo 27,885 | 12/10/2012 12/15/2017.
053807 AN 3 | AVNET INC. 9,545 | ..... 108.171 108,171 100,000 99,900 54 6.625 .6.680 |MS...... 1,951 6,625 | 09/07/2006 | 09/15/2016.
06406H BY 4 [ BANK OF NEW YORK MELLON C.... ,868,993 | ..... 104.534 | ..o 2,874,698 | ... 2,750,000 | ..vooorenneee 2,865,111 (3,882) 3550 | ....... 2.850 | MS...... 26,576 09/29/2014 | 09/23/2021.
071813  BJ 7 | BAXTER INTERNATIONAL INC [ORN FY 1] TFE| s 4,034,016 | ....... 99.554 | .............. 4,007,065 | ...oovvenee 4,025,000 | ..oocrvvnnes 4,031,859 (1,907) vireere1.850 | e 1.790 | ID.coo | o RICITH [ 74,462 | 11/05/2013 | 06/15/2018.
096630 AC 2 | BOARDWALK PIPELINES LP.........cvviuicrriiinriiiissnricissssisisessssssnsiiees | cvveies Y [ 1] 2FE] i 999,730 | ....... 91.349 913,494 1,000,000 999,856 15 3375 | ....... 3.370 | FA..co | v 14,063 | .oovooveees 33,750 | 11/05/2012 ] 02/01/2023.
115637 AN 0 [ BROWN-FORMAN CORP. Cowe | f v 1] AFE] o 1,071,442 | ....... 98.222 | .o 1,055,887 | ..oooovees 1,075,000 | ..oooovereeene 1,072,855 691 ceeeer1.000 | e 1,060 | e | crviirnns 4,957 | oo 10,750 | 12/10/2012| 01/15/2018.
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133131 AT 9 [ CAMDEN PROPERTY TRUST.......ceevumrrimrrriereirnenneeneirenssenessenseressssenss | evvvee oo | overeene 1] 2FE| i 1,014,186 | ....... 97.544 | ..o 999,834 | .cccovvveenn. 1,025,000 | .covvoreenn 1,016,159 967 2.950 | ....... 3.070 [JD....... 1,344 30,237 | 12/04/2012 | 12/15/2022.
134429 AT 6 [ CAMPBELL SOUP CO......covvvrrrriirerrinsnesresssensessnsssessssessesssssssssssesnes | aovees [ oo | vvervenns L L1213 I 99,285 | ..... 107.782 107,783 100,000 99,669 71 4500 | ....... 4580 | FA.cooo [ oo 1,700 | oo 4,500 | 01/14/2009 | 02/15/2019.
142339 AF 7 [CARLISLE COS INC......covvvrrrrrerrnnrisrsssnrinssseesnnsessessssssssssessssssessssnns. | eovens [ oo | cvvvvone i 2FE [ 1,694,679 | ... 101.812 [ oo 1,730,816 | covvvvvvees 1,700,000 | ..oooovevne 1,695,639 467 [ v [ e [ 03750 | i 3.780 [ MN..... 11/15/2012 | 11/15/2022.
143658 AY 8 | CARNIVAL CORP .|E 99.197 967,172 975,000 973,773 400 ..1.910 | JD. 11/29/2012 | 12/15/2017.
14912L  4E 8 | CATERPILLAR FINANCIAL SE Coo || e | AFE 1,996,600 | ... 119.558 2,391,176 2,000,000 | .ooevvvvvenne 1,998,317 340 [ oo [ e | e 7450 | s 7.170 [FA..... 02/05/2009 | 02/15/2019.
166764 AA 8 | CHEVRON CORP. (G Y L 1FE 1,996,900 99.539 2,015,669 2,025,000 | ..ocvvvvrenns 2,005,519 8,425 [ oo [ oo e 1104 | i 1.430 | JD....... 08/22/2013 | 12/05/2017.
191216 BF 6 [ COCA-COLA CO/THE (G Y [ [ 1FE 2,989,620 99.835 2,995,065 3,000,000 | ..ocvvvevenns 2,991,921 2,026 [ .o [ e [ e 1650 | e 1.720 | MN..... 11/06/2013 | 11/01/2018.
19416Q ED 8 [ COLGATE-PALMOLIVE CO. Coo || v 1] 1FE 2,961,821 99.503 2,960,228 2,975,000 [ ...occevveeee 2,964,748 2,578 [ oo [ o [ e 1500 | i 1.590 | MN..... 11/06/2013 | 11/01/2018.
207597 EE 1 | CONNECTICUT LIGHT & PWR C.... 498,005 567,440 500,000 499,044 203 5550 [FA...... 02/09/2009 | 02/01/2019.
20826F AB 2 | CONOCOPHILLIPS COMPANY. .573,683 567,818 575,000 574,217 259 | oevvveeerevenerireniiens | eveeeiiieniisesiieniin | 1,050 | e 1.090 12/04/2012| 12/15/2017.
22160K AE 5 [ COSTCO WHOLESALE CORP. C.... ,999,400 | ....... 99.39%4 | ... 2,981,839 | ..ovvrrrnec 3,000,000 [ ..oooouevnnen 2,999,644 18 [ v [ e e 1125 | 1.120 | JD....... 11/28/2012| 12/15/2017.
23311V AC 1 [DCP MIDSTREAM OPERATING........ccomuvrrvernrrrirannnnesnsensesssnsessssensessns | evvees [ oo | ceereenns 1] 2FE | oo 1,991,931 | ...... 99.927 1,998,558 2,000,000 [ ..oooovreennee 1,995,178 1,569 | coooveereereireninns | e | e 2.500 | e 2.580 | JD....... 11/28/2012 12/01/2017.
233851 AT 1 | DAIMLER FINANCE NA LLC (G Y L AFE] v 3,852,348 | ..... 100.431 3,864,597 3,848,000 | ...cvvvvvenns 3,849,762 (1,694) 1.250 | ... 1.200 | dJ....... 06/13/2013 | 01/11/2016.
235851  AH 5 | DANAHER CORP.......oovurrvercrrirmnnerrinsensessnssssssssesssssssessssssessessssessssens | soevens | oo [ wooneenns 1] L1513 [ 1,249,150 | ..... 112,781 | o 1,409,766 | ...oooovvs 1,250,000 | ..o 1,249,585 87 5.400 | ....... 5400 [MS...... 02/26/2009 | 03/01/2019.
25179M AP 8 | DEVON ENERGY CORPORATION.......covvuuuurreesmmmrressmsersesssenressssesssisnes | wveeees .621,300 | ....... 98.108 613,178 625,000 622,159 335 3.250 3.320 [ MN..... 05/07/2012 | 05/15/2022.
25468P CV 6 [ WALT DISNEY COMPANY/THE 575,876 576,779 580,000 577,565 815 [ e [ e e 1100 | e 1.240 11/27/2012 | 12/01/2017.
25746U  BJ 7 [ DOMINION RESOURCES INC.......ccooumrrviimcrrerirnnriesrsnesrisssesissenennesns | v 124,818 126,094 125,000 124,974 38 2.250 2.280 [MS...... 08/30/2010 | 09/01/2015.
260543 CH 4 | DOW CHEMICAL CO/THE........oouvvrveimrmrrennnrrernmnresrmsenssssneenssssssenssssnns | vovveee | oo | weeveed [ eeeie 2FE ] 540,463 538,130 550,000 542,249 853 3.000 3.200 [MN... | coorriirnnnn 2,108 | oo 16,500 | 11/06/2012 | 11/15/2022.
26138E AR 0 [ DR PEPPER SNAPPLE GROUP.........coocovcimmmnreisnnnreiisnnneerssensessssessesenss | evvvi [ oo [ coverrt | it FE [ 622,669 | ....... 97.679 610,496 625,000 623,110 212 22.700 | ....... 2740 |MN..ooo [ oo 2,156 | oo 16,875 | 11/13/2012 | 11/15/2022.
26441C  AH 8 [ DUKE ENERGY CORP.......cccovverirmrrvirrnnrerrnenrerisnnneesssnsnessenenssssennssss | vevve [ oo [ coverrn | et FE [ il 996,710 | ..... 100.074 1,000,746 1,000,000 998,239 651 1625 | ....... 1.690 | FA oo [ v AR - 16,250 | 08/13/2012 | 08/15/2017.
278062 AC 8 | EATON CORP.......comvveerricrieerrieniiessiensiessisenssesessesssnsssssessssesssssesses | oevvns [ oo | wveneeens [ e 2FE 3,067,609 | ....... 98171 [ s 3,018,765 | ..o 3,075,000 [ .oveovneennes 3,068,460 750 11/14/2013 | 11/02/2022.
29364W AR 9 [ENTERGY LOUISIANALLC Co || v | 1FE 997,890 | ..... 102.138 1,021,385 1,000,000 998,271 188 } | 11/28/2012 | 12/01/2022.
313747 AS 6 | FEDERAL REALTY INVS TRST. (G Y [ 1] TFE| e 962,744 | ..... 100.377 978,678 975,000 965,399 1,105 | oo | e | 2000 3.0000 | i 3.140 | FA...... 12,188 29,250 | 07/16/2012 | 08/01/2022.
31428X  AS 5 [FEDEX CORP.......cosverreererrirsenriirsenrisisesssssssessesisessessesessessnssssssesenees | sovins [ oo | veevvenne 1] 2FE ] e 199,492 | ....... 97.916 195,832 200,000 199,604 AT | oo | e | 20000 2.625 | e 2650 | FA..cooo [ covvrveir 2,188 | i 5,250 | 07/24/2012] 08/01/2022.
337738 AM 0 | FISERV INC.....overriircreiicrreiieereeseesseessessessennesseeenesssessssessssssssnns | sevvene | oo [ woeneenne 1] 2FE ] i 547,465 | ..... 100.917 555,044 550,000 547,965 224 3.550 [AO......| ovrrerrerrenac 4813 | oo 19,250 | 09/18/2012 | 10/01/2022.
369550 AU 2 | GENERAL DYNAMICS CORP.......ccovveerrriernrerisrrnnsisssesesssnsssssnsessessns | vovvene | oo [ v (I L1513 [— 989,870 | ....... 96.597 965,977 1,000,000 991,852 931 [ e [ e [ 0000 2.250 | e 2360 | MN..... 2,875 22,500 | 11/01/2012| 11/15/2022.
36962G  3U 6 | GENERAL ELEC CAP CORP Covee || o | 1FE]. .1,384,787 | ... 112476 | oo 1,360,968 | .......co.. 1,210,000 ...1,334,136 (35,377) | cvvveeerrrerrnerreiriens | evvvvirneneriisenennis | v 5.625 | e 2400 | MN..... 11,344 68,063 | 08/22/2013 | 05/01/2018.
375558 AQ 6 | GILEAD SCIENCES INC Co || i | 1FE|. .2,297,040 | ..... 110.906 2,218,135 2,000,000 2,224,326 (34,265) | ...oovvrenciierins | e | e 4500 | 2470 | AO...... 22,500 90,000 | 11/01/2012 | 04/01/2021.
377372 AD 9 | GLAXOSMITHKLINE CAP INC........covovvvremnnereinncnrersssnnnsssnessissesennesinns | eevvene | oo [ wovvrenns (I L15{=] [ 1,786,464 | ..... 112,630 | covvvvven 1,636,520 | .oovoovevs 1,453,000 | ...ccooevveeee 1,659,409 (59,/484) | cvvvvoovvvrereerrriiiens | evveriveenerireenenii | 005,650 | e 1.320 | MN..... 10,490 82,095 | 11/01/2012 05/15/2018.
38141E A5 8 [ GOLDMAN SACHS GROUP INC.........cocovvvvimmrmririsrniiinncniiressenieissnnsies | v [ oo [ covevviiens | s L1213 [ 242,831 | ... 112.103 235,416 210,000 234,952 (4,381) | oo | e | v 5375 | i 2.890 [MS...c.] oo 3324 | s 11,288 | 03/01/2013 | 03/15/2020.
38147M  AA 3 | GOLDMAN SACHS GROUP INC Cooe | o | e 1FE] oo 2,997,510 | ..... 102.369 3,071,096 3,000,000 [ ..oooonevenen 2,998,196 A76 | oo | e | 100000 2.900 | e 2.910 [ | v 39,150 | vvverreenns 87,000 | 07/16/2013 07/19/2018.
40414L  AH 2 |HCP INC...cvioicriiircreciiseessiiseseessesssessessesssesssssssensssssesnsssssenssssssenne | senvens | oo [ vneenee 1] 2FE| i 1,994,580 | ....... 99.016 1,980,327 2,000,000 | .oocvvvvvenne 1,996,038 719 [ oo [ e [ 20000002.625 | i 2.660 11/14/2012 02/01/2020.
42217K  BA 3 [HEALTH CARE REIT INC....oocvvrvevrrreircnrerseennersensesseensesssensessssessenns. | evvens [ oo [ cverrn | i 2FE 1,992,620 | ..... 101.237 2,024,751 2,000,000 | .oocvvvvrenne 1,994,130 600 [ v [ e 003750 | i 3.790 11/27/2012| 03/15/2023.
428236 BC 6 | HEWLETT-PACKARD CO......ccoeuvrvurmerrernmnrnisnsenressneessssssensessnsessessneenes | veveene | oo | ovnneend [ o 2FE 499,435 | ..... 100.778 503,891 500,000 499,917 116 | o | e | e 2.125 | 2.140 10,625 | 09/08/2010 | 09/13/2015.
428236 BW 2 | HEWLETT-PACKARD CO......ceeerreermrrrirmenreisnsersesssensesseneensessnensessesesees | sevvene | oo [ woeneenne 1] 2FE ] e 624,906 | ..... 101.918 636,988 625,000 624,953 A7 | e | eevvirneensinneeenin | e 2.600 | e 2.600 |MS......| oo 785 | 16,250 | 03/07/2012 | 09/15/2017.
437076 AW 2 | HOME DEPOT INC....oorvverrerieerrenrisensesnsessessssnssesssesssesssensesssnenssses | seveene | oo | wovveenne L L15=] [ 1,476,588 | ..... 110.759 | covvvvves 1,384,496 | ...oooooeves 1,250,000 | ..oooverveees 1,420,693 (26,264) | covvooovrvireerriirens | e | e 4400 | e 1.990 | AO...... 13,750 55,000 | 11/01/2012 | 04/01/2021.
438516 BA 3 | HONEYWELL INTERNATIONAL (G Y I L L151=] [ 1,300,255 | ..... AR (- 1,229,489 | ...ocovevrnes 1,100,000 | ..o 1,251,388 (22,950) | cvvvevvrrreieerreiiens | e | e 4.250 | 1.870 | MS..cooo| e 15,583 | .ovoooeee 46,750 | 11/01/2012| 03/01/2021.
444859 BA 9 | HUMANA INC.....ovvvrverrerrerisnnrnissnsnesssssssssssenssssssessssssssssssesessssssessssses | voveene | oo [ wvvneend [ oo 2FE ] oo 298,830 | ....... 97.438 292,316 300,000 299,041 105 | coveeeerreereenrerinees | eeverineeneiriencenins | e 3150 | i 3.190 12/05/2012 | 12/01/2022.
458140 AL 4 |INTEL CORP.....oovverreeercreeierreriseneeiisnsssssensssssesnssssessssssssnsssssesnsses | vovvene | oo | wovvnend o 1FE 1,248,675 99.840 1,248,005 1,250,000 1,249,208 261 .1.370 12/04/2012 | 12/15/2017.
458140 AM 2 | INTEL CORP Co || o | 1FE| oo 1,991,460 | ....... 99.405 1,988,107 2,000,000 1,993,032 T4 | v | s | 002,700 | e 2.740 12/04/2012 | 12/15/2022.
46625H GY 0 | JPMORGAN CHASE & CO......cccoovvvivininriiinnnviiissnssisinsssiesssesssssssssssssenns | ovenne oo | evvviiiieens [ i L121=3 [ 239,006 | ..... 111.716 223,433 200,000 224,808 (7,875) | coooevvereinerireriens | e | 10008000 | e 1.780 | v [ e 5,533 | oo 12,000 | 03/04/2013 | 01/15/2018.
46625H  JA 9 | JPMORGAN CHASE & CO......coccovvvivinnnriiinnnsiiisssnsisisssssisssessssssssssssenns | ovenne oo | evvviivieens [ 1FE| s 1,025,960 | ..... 102.746 | ..ooovcvenneee 1,027,465 | .........c.... 1,000,000 | .covvorennn 1,009,240 (5,925) | covoevveerrirerireriins | e | 3,150 | i 2520 | oo | e 15,400 | covvvvvenecs 31,500 | 02/07/2012 | 07/05/2016.
478366  BA 4 | JOHNSON CONTROLS INC......cooomerrrimmerniirenneisnnsesisneensssssssssssnesseens | ovveene | oo | v 1] 2FE ] i 571,067 | ..... 104.111 598,640 575,000 572,124 357 | e | e | 3750 | 3.830 [UD.ccco] i 1797 | oo 21,563 | 11/29/2011 12/01/2021.
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489170 AC 4 | KENNAMETAL INC.....oovvvrmrmrriinreriernnesrisneesssssnessssssessessssesssssnesssssnsessens. | vvvvees | oo [ coveenns 1. 2FE | oo 499,385 514,431 500,000 499,539 55 3.875 | .....3.880 | FA...| v 7319 | e 19,375 | 02/09/2012 | 02/15/2022.
489170 AD 2 | KENNAMETAL INC.....oovvomrmnriinneriinnesiisnsssesssnsssssssssessssesssssnessssssnsssssns. | vvvve | oo [ coveenns 1. 2FE | coov 1,997,340 | ......98.905 | .............. 1,978,111 2,000,000 1,998,103 363 2650 | .....2.670 | MN..... 8,833 53,000 | 11/02/2012 | 11/01/2019.
49327TM  2A 1 | KEY BANKNA Cov [ ] v e TFE | oo 844,189 840,237 845,000 844,492 159 | oo | e | e 1.650 ...1.670 | FA...... 01/29/2013 ] 02/01/2018.
494550 BG 0 | KINDER MORGAN ENER PART......cccoviimririerineineieniesisneisessesssenssenssenssens | evinens | oo | evirnnes 11..... 2FE | oo 249,955 255,655 250,000 249,989 9 3.500 ....3.500 | MS...... 02/23/2011 ] 03/01/2016.
494550 BM 7 [ KINDER MORGAN ENER PART......cocoeiiiiimiimrineineinniseineisseisseesseessenssessens | evvnens | oo | evevnees 1. 2FE | 722,086 694,013 725,000 722,658 245 | s | | 3.450 ...3.490 | FA..... 08/08/2012 | 02/15/2023.
524660 AW 7 | LEGGETT & PLATT INC...oomerrvircrrierenneisssensrissessssssesssssssesssssssssssssssnnes | eenveen | oo [ evvvenns 1. 2FE | oo 573,309 579,837 575,000 573,661 X [FUUURTTRTIRRTIOR VPPN ISV 3400 | .....3.430 | FA...... 08/08/2012 | 08/15/2022.
53117C  AM 4 [ LIBERTY PROPERTY LP.......ccommurrriimmerrimmenreiinsensenissssissssssssssessssnssensens | wvvnne || cvnern [ 2FE ..324,229 352,178 325,000 324,515 {72 [FSOTTITISPTON IFRORTIOTOTTY IO 4750 | .....4.780 [ AO...... 09/22/2010 | 10/01/2020.
53117C AP 7 [ LIBERTY PROPERTY LP.......coomerrrrmmrrremmerreinsennensnnsnsssssssssssssesssssssennens | wvvnee || cvver [ e 2FE ..669,349 653,667 670,000 669,462 54 3.375 12/05/2012 | 06/15/2023.
55448Q AR 7 [ MACK-CALIREALTY LP....oooimrrriirmrenrinnnrnissessisssnensesssssssssssssssssssssssssns | ovnneee [ oo | evveeens T | i 2FE ..397,635 400,612 400,000 398,587 454 2.500 2.620 | JD....... 444 10,000 | 11/13/2012 ] 12/15/2017.
55616X AH 0 [ MACYS RETAIL HLDGS INC......ccvvverrrreerrcrrerrnnnresrsnensessenssssssenssssseennens | veveee | oo | cvevvenes 1. 2FE| oo 1,997,239 | .....97.038 | ..cccoovnennn. 1,940,775 2,000,000 1,997,704 247 2.875 2890 | FA..ooo| v 21,722 | s 57,500 | 11/14/2012 | 02/15/2023.
571903  AJ 2 | MARRIOTT INTERNATIONAL.......ooocmmmrmrrirmrnnriirsnneeisssessissnssssssssesssssensenes | svvve | oo [ coveenns 1. 2FE| cn 296,759 307,853 300,000 297,990 445 3.000 3.170 | MS...... 3,000 9,000 | 02/22/2012 | 03/01/2019.
581557  AY 1 [ MCKESSON CORP........cccovvrrieriririrnirinirenienisnienissississssssssssssssssssinenss | evinene | oo | vvenens 1] 2FE | 424,562 426,034 425,000 424,864 146 0.950 0.980 [JD.coci | v 303 | 4,038 | 11/29/2012 | 12/04/2015.
59156R  BF 4 [ METLIFE INC....ccooviiviiriicrieerisecieerinessisesiessssesssesssesesssssssssssssssssssesess. | sveene 522,206 525,000 527,590 (284) 09/27/2012 | 12/15/2022.
594918 AP 9 | MICROSOFT CORP......coouiriuriimerireriiserisesssssessssesssssessssssssssssssssssssssssnss | covnes 198,092 200,000 199,333 228 11/02/2012 | 11/15/2017.
594918 AQ 7 | MICROSOFT CORP. 704,495 725,000 721,664 384 11/02/2012 | 11/15/2022.
611662 BM 8 | MONSANTO CO...oouurvevummrriimmmcreiisnesessssesssssssessssssesssssssssssssssssssssssssesnns | soeeees 562,566 550,000 549,682 239 04/12/2011 | 04/15/2016.
63254A  AB 4 | NATIONAL AUSTRALIA BK LT....couerriuvuerrimmmennesmmessisseeessessnessssssnesssssnnes | sevenes E 514,889 500,000 499,589 180 03/01/2012 | 03/09/2017.
637071 AJ 0 | NATIONAL OILWELL VARCO | [GR PN [ 1. 1FE | s 3,007,171 | ....... 94.203 2,826,099 3,000,000 3,005,740 (695) 11/16/2012 | 12/01/2022.
637417  AD 8 | NATL RETAIL PROPERTIES.......oocoereerrreeneerenessneessneesneesssesssnssseneessnnens | cvvvene [ oo | vveeen 1. 2FE | wooviens 1,971,540 | ..... 113.611 2,272,233 2,000,000 1,979,714 2,498 06/28/2011 | 07/15/2021.
64110D  AC 8 [ NETAPP INC.....coosirrreinrreereerresisessessnsssssssessssssssssssssensssssssssssssesssssssens. | vvveee | oo | cvevvenes 1. 2FE | coens 984,991 | ..... 100.583 995,772 990,000 986,981 980 12/05/2012 | 12/15/2017.
674599 CE 3 | OCCIDENTAL PETROLEUM COR........oovvvveeucrrerimcreeisnennessnsensssssennssssnens | vevve | oo | woveenne 1. TFE | 772,977 | ....... 94.979 736,088 775,000 773,427 171 06/19/2012 | 02/15/2023.
69349L AN 8 | PNC BANKNA.....ccoooirreecreieenreissnssisnssssssnnsssssssssssssnesssssesssssssenenns | ovvneen | oo | wvveeed | v 1FE| o 1,398,712 | ... 100443 | oo 1,406,215 1,400,000 1,399,271 41 08/20/2013 | 10/03/2016.
695156 AP 4 [ PACKAGING CORP OF AMERIC.........ccccovvvmrvmirrirnirninninninnirnnsnnnsnnnns | eviven | oo | vt | il 2FE 102.639 205,279 200,000 199,859 16 06/21/2012 | 06/15/2022.
717081 DB 6 | PFIZER INC....oivicriirrincriierieneisenirsensssesssesssesenssssssssesssessssssesssnssssenss | svoveee [ oo | vereend [ i FE| v 724,268 | ... 116.433 844,141 725,000 724,629 75 03/17/2009 | 03/15/2019.
718546  AJ 3 [ PHILLIPS B6.........veuiieririiiseineississiesiesissississsssssssssssessssssssssssssesssnsns | evinens | oo | evirenes 11..... 2FE | oo 324,961 | ..... 103.209 335,432 325,000 324,983 7 1,598 9,588 | 01/29/2013 | 05/01/2017.
724479 AH 3 | PITNEY BOWES INC....cvvvvrrrrriiscriisssesrissessesssssssssessessssessssssessessssenes | sesveen | oo | eoveeens 1. 2FE | oo 873,434 | ..... 112.855 987,489 875,000 874,236 154 | v | e | 00000006250 | 108270 [ MSe | e 16,102 | wooverrvvnnnnd 54,688 | 03/02/2009 | 03/15/2019.
72650R  AF 9 [ PLAINS ALL AMER PIPELINE.........ccoovveorrenreererrereneesseneeeneessnnssssnnssssnsessnness | vnnene | oo | crveveens 1. 2FE | cooeenns 391,600 | ... 106.871 427,484 400,000 398,025 1,125 8,878 23,500 | 04/10/2008 | 08/15/2016.
72650R BB 7 [ PLAINS ALL AMER PIPELINE........ccoovveorrernrrerrrersneersseessneesssnssssssessensessnnens | vnneee | oo | cevennens 1. 2FE | cooeenns 543,648 | ....... 94.550 515,302 545,000 543,909 118 | e | e | 100002850 | 10000 2.870 [ Wi | v 6,515 | wovveerenns 15,533 | 12/03/2012 | 01/31/2023.
740189 AK 1 | PRECISION CASTPARTS CORP G PN [ 1. J151=3) [ 2,002,340 | ....... 98.607 | oo 1,972,146 2,000,000 2,001,424 (457) | oo [ e | e 1250 | 00001.220 | Wi | v 11,528 | o 25,000 | 12/18/2012 [ 01/15/2018.
74251V AH 5 | PRINCIPAL FINANCIAL GROU........cceevvveeermerernnnrrimenneeenennnessnnnssssnseeseons | wvvvee || corer [ 2FE ..843,800 | ....... 98.556 832,804 845,000 844,012 102 11/13/2012 | 05/15/2023.
74456Q AW 6 [ PUB SVC ELEC & GAS.........commvvverrerreriinnrrvesennsrisseesssesessssssesssssessssssnens | ovvveee [ oo | cvveens | e 1FE ..549,021 554,023 550,000 549,930 208 05/17/2010 | 05/01/2015.
74913G  AK 1 [ QWEST CORP.......cocommrrriirerrerinereeisssessisnssssssnsssssnssssssnssssssessssssennens. | oveneee [ oo | cvveens T | s 2FE ..102,000 | ..... 103.030 103,031 100,000 100,150 (314) ..339 08/09/2007 | 06/15/2015.
756109 AN 4 [ REALTY INCOME CORP.......coevviirmrieriinriesiesisssissisesssesssssssssssssssssssensssssens. | evinens | oo | ceverenns 11.... 2FE | oo 3,020,772 | ....... 98.482 3,043,119 3,090,000 3,032,753 6,286 | ..ovoverereerereiens | v | 0000003250 | 1003520 [ AO..o | v 21,201 01/28/2013 | 10/15/2022.
776696 AE 6 | ROPER INDUSTRIES INC........oonsriierireriinerirereinenissssssensssssssessssssssenees | cvvvnee [ oo | wovevinne 1] 2FE | 3,168,626 | ....... 97.347 3,066,441 3,150,000 3,165,028 (1,727) | ovvvverveenrerirnenns | e | 03125 | 10003050 | MN.cccs | v 12,578 11/16/2012 | 11/15/2022.
78355H  JR 1 | RYDER SYSTEM INC......ooiiiiriiriniinrieeieeieeiseiseiseessseessssssesssessesssesnsensene | vneees | oo | evvvenens 1] 2FE | oo 274,511 | ... 104.109 286,302 275,000 274,792 81 | oo | e | 00000003500 | 100003530 | D | v 802 05/17/2011 | 06/01/2017.
824348 AP 1 | SHERWIN-WILLIAMS CO.....cooevvrrvvrerrirrenrisnnsesressessssssssssessesessesssessessens | vevvee | oo | woveenns 1] J15I=3) [ 1,248,363 | ....... 99.354 | oo 1,241,926 1,250,000 1,249,024 322 | oo | e | 1,350 | 11370 [ D | 750 12/04/2012 | 12/15/2017.
828807 CJ 4 | SIMON PROPERTY GROUP LP.......coumrrreimenriesnenneesneenssssessssssessssssees | vevveen | oo | eovreenns 1 AFE [ i 998,140 | ..... 101.932 | oo 1,019,323 1,000,000 999,059 334 | s | e | 02,150 | 102180 [ MSe | 6,330 03/08/2012 | 09/15/2017.
828807 CN 5 | SIMON PROPERTY GROUP LP.......coocmmrreiimerrerieereesnmennesseenssssenssssnees | evvveen | oo | woveneed | o 1FE 691,150 98.262 682,922 695,000 691,857 342 12/10/2012 | 02/01/2023.
845467 AE 9 | SOUTHWESTERN ENERGY CO......cvvveerrrirmrnnrisnrerinnensssssnsssisssesssens | evvveen | oo | cveneend | o 2FE ...25,000 | ..... 112.250 28,063 25,000 25,000 09/25/2009 | 02/01/2018.
84755T AD 9 | SPECTRAENERGY CAPITAL.......covmvvvrermnrrrvinrnerisnnesssnsesssssnsssssensssssens | evvvnen | oo | coveneen | o 2FE .598,728 | ..... 111.099 666,596 600,000 599,284 116 11,300 08/25/2009 | 03/01/2020.
854502 AD 3 | STANLEY BLACK & DECKER L.......covvvveeurrreeierreiieereeieseseenissensesssennessns | vvvves | oo [ coveeens 1. TFE | oo 1,011,860 | ....... 98.728 987,287 1,000,000 1,009,587 (1,082) 4,832 11/07/2012 | 11/01/2022.
87612E  AZ 9 | TARGET CORP.......covvvivrirrinrisnseireininisssssssssssssssssssssessessessesssssssssssssssessense | sonnene | oo | evevenns 1. TFE] e 2,734903 | ..... 101.246 2,784,291 2,750,000 2,735,424 520 36,773 09/29/2014 | 01/15/2022.
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87875U AH 5 [TECO FINANCE INC.......cccooovviinrnriiinnnniiissseniiissensisissssssssenssssssenssssnens | v [ oo | covvveees 1] 2FE] oo 100,000 112,335 100,000 100,000 6.572 | ....... 6.570 12/27/2007 | 11/01/2017.
88166H AD 9 [ TEVAPHARMA FIN IV LLC.....ooooirrvireerrinienrensseennesssenssssesennessnennesnes | evvins [ oo | ceevvenne 1] L1213 [ 599,730 589,274 600,000 599,795 37 2.250 2.250 12/13/2012 | 03/18/2020.
883556 AS 1 | THERMO FISHER SCIENTIFIC.......cvvveummrrriemerrrinmeeessssessisssssssssssensens | veveres .224,071 226,881 225,000 224,934 195 3.200 3.290 04/20/2010 | 05/01/2015.
883556 BB 7 | THERMO FISHER SCIENTIFIC .999,850 994,031 1,000,000 999,910 28 1.850 ..1.850 08/15/2012 | 01/15/2018.
89233 7E 0 [TOYOTA MOTOR CREDIT CORP C.... ,496,025 | ....... 99.517 2,487,938 2,500,000 | ..ocvrvvrenns 2,497,562 784 L1375 | e 1.400 01/07/2013 | 01/10/2018.
907818 DG 0 | UNION PACIFIC CORP.........cevvvverrrrriernrrrirmsseresssensesssssssssssessesssssssssens | sevvene | oo [ wovveenns L L151=] [— 1,127,890 | ..... 109.140 | covvvvvvr 1,091,400 | .oovones 1,000,000 | ..ooooreeee 1,095,647 (15,180) ..4.000 | ....... 2240 11/01/2012 02/01/2021.
913017 BM 0 | UNITED TECHNOLOGIES CORP. (G Y [ [ L1513 [— 207,814 | ... 111.245 222,491 200,000 202,957 (910) 5375 | ....... 4.830 12/29/2008 | 12/15/2017.
91324P  CB 6 [UNITEDHEALTH GROUP INC........ooooerrerirnnreeiecneerssennnisisennesaennsssnnes | evvins [ oo | covvvenne (I 1FE 250,585 98.539 246,350 250,000 250,415 (95) 1625 | 1.580 03/05/2013 | 03/15/2019.
92276M  AZ 8 [ VENTAS REALTY LP/CAP CRP.......coecormvrrrerrrnenrrecrnnenrrsensnsssisssssnsnsens | veveees [ oo | orvens [ eeeni2FE ] eceienr.. 1,980,540 | ... 98.643 1,972,878 2,000,000 | coovvrvvrnnne 1,984,656 1,739 3.250 3.360 07/31/2012 | 08/15/2022.
92276M  BA 2 [ VENTAS REALTY LP/CAP CRP.......coeevrmerrrerrrrnerrrncrnenrrsensnsssissnsssnnens | vevvees [ oo | ovverees [ e 2FE ] e 568,512 | ... 100.015 570,089 570,000 569,092 279 2.000 | ....... 2.050 12/06/2012 | 02/15/2018.
92343V BJ 2 [ VERIZON COMMUNICATIONS.........ccorsmrvemerirmrnirserirnerinersssssssenesensnine | evvvee | oo [ cvervend | ein2FE ] iiiiii..599,370 | ... 94.089 564,538 600,000 599,492 58 2450 | ....... 2.460 11/02/2012 | 11/01/2022.
92553P  AK 8 [VIACOMINC........ccooorviirrriiinnrsiisncsscsnsssissessiessessisssssisssssssssssnssins | covi [ oo | conveeees 1] 2FE | e 249,473 | ..... 100.084 250,210 250,000 249,972 178 1250 | e 1.320 02/23/2012 | 02/27/2015.
942683  AF 0 [ ACTAVIS INC.....ooiieriereiieeieseieeeiseisesessseesessssnsssesssssnsssesssssnsssens | seneees | o | ceneneens 1] 2FE ]| oo 198,330 | ....... 97.427 194,855 200,000 198,659 149 3250 | ....... 3.340 09/27/2012 | 10/01/2022.
94973V AX 5 [ANTHEM INC...ociiicrriircrriinsenrisseesssssessessssesssssessessessessssssensessnsennes | wonins [ oo | veevvenne 1] 2FE 746,160 99.939 749,548 750,000 747,064 348 3425 | 3.180 05/02/2012 | 05/15/2022.
94974B  FG 0 [ WELLS FARGO & COMPANY Covee [ | v | e 1FE 2,979,323 99.296 2,993,779 3,015,000 | .ovevvrerenns 2,990,173 7,829 1500 | e 1.770 08/27/2013 | 01/16/2018.
959802 AQ 2 | WESTERN UNION CO/THE 339,374 | ..... 100.922 343,136 340,000 339,799 209 2.375 ..2.430 12/05/2012 | 12/10/2015.
969457  BU 3 | WILLIAMS COMPANIES INC......cvvvoerrreeimrreesmeneesssennessssensssssnessesss | covenes 508,582 | ....... 89.808 458,024 510,000 508,840 121 3700 | 3.730 12/13/2012 01/15/2023.
984121 BQ 5 | XEROX CORPORATION.........ommrrveemmrreriemmeersnnnressnnssssnenssssnsessssnnee | voveene | oo | vvneed | oot FE | s 49,69 | ..... 110.255 55,128 50,000 49,921 33 8750 | ... 6.830 08/15/2006 | 02/01/2017.
984121 CF 8 | XEROX CORPORATION.........ccommrveerenrerimmrrerrmnnnnnssnenssssnsnnsssssssssonns | vonvens | oo | cvvenend [ eiect FE ] 674,156 | ..... 102.839 694,164 675,000 674,613 167 2.950 | ....... 2970 03/08/2012 | 03/15/2017.
064159 BE 5 | BANK OF NOVA SCOTIA C.... 2,627,081 | ....... 99.252 2,610,342 2,630,000 | .............. 2,628,245 576 LA375 1.390 12/11/2012 12/18/2017.
136069 FA 4 [ CANADIAN IMPERIAL BANK. C... | Al et | AFET oo 1,998,380 | ... 99.451 1,989,030 2,000,000 [ ..oooorevnnee 1,998,993 319 .. 1.550 | ....... 1.560 01/17/2013 | 01/23/2018.
89352H  AF 6 [ TRANS-CANADA PIPELINES.........ocrmmmrreirrerrirsnnreessesnenssensesssensessees | cvvvnns Al e | AFE] ennn...508,830 | . 114.443 572,219 500,000 503,996 (955) 6.500 | ....... 6.250 02/18/2009 | 08/15/2018.
01448P  AA 0 [ALESCIIIH [©1 1] [ L1 =3 I 27,250 | ....... 68.453 18,653 27,250 27,250 03/09/2005 | 03/09/2034.
01448P AB 8 [ALESCIIB @ [F oo | oo AFE] s 36,340 | ....... 68.453 52,230 76,300 36,340 04/19/2004 | 04/25/2034.
014480 AB 7 [ALESC VIPFD FNDG @ [ Ff e | e (51l OO 290,343 | ....... 56.013 135,504 241,915 135,504 36,181 12/08/2004 | 12/23/2034.
01448U  AD 3 [ALESC BAPPNF .......coostvvvierrriinrrriieensisnsssssisnssssesssssssssssssssssssssesnnns | cvvenns Flo [ oo L1513 [ 264,372 | ....... 60.587 135,964 224,412 264,372 | coovvverreireenee | e s [ [ | | . 03/11/2005 | 03/23/2035.
01449A AD 6 [ALESC 7APPN1 @ [Ff oo | o 6* 679,799 56.013 407,483 727,479 407,483 (271,568) N/A..... 04/05/2005 | 07/23/2035.
02364W BC 8 [ AMERICA MOVIL SAB DE CV. Coee [ Ff vt | L15{=] [ 1,140,662 | ..... 101.917 [ oo 1,172,057 | oo 1,150,000 | ..o 1,146,719 1,881 2375 | ...... 2540 [MS......| oo 8,573 | oo 27,313 | 08/31/2011| 09/08/2016.
05565Q CB 2 | BP CAPITAL MARKETS PLC Coo |Ff o 1] TFE] o 993,080 | ....... 93.107 931,075 1,000,000 994,423 633 2.500 | ....... 2570 | MN..... 3,819 25,000 | 11/01/2012 | 11/06/2022.
05565Q CE 6 | BP CAPITAL MARKETS PLC Coooe [Ff v 1] L1213 [ 978,580 | ....... 98.243 982,434 1,000,000 985,054 4,276 L1375 1.830 | MN..... [ e 1,948 | oo 13,750 | 06/19/2013 | 05/10/2018.
219868 BS 4 | CORP ANDINA DE FOMENTO Cooee [ Fl oo s L1513 [ 755,349 | ... 107.759 754,315 700,000 744,045 (5,107) L A3T5 3410 | JD....... 1,361 30,625 | 09/18/2012 | 06/15/2022.
348663  AC 9 | FTSHR 2005-1A PPN2........ovvuirriirmrrriinenseesesssssssssssssessssssssssssssneens | coveees Floe [ oo {123 [ 209,772 | ....... 60.587 127,095 209,771 209,771 03/17/2005 | 11/05/2041.
46132F  AA 8 [INVESCO FINANCE PLC........oooieeeeeeeeeeeseeeeseeeseeeesseessseeseseesssessseenns | v Fl o |t IFE] cii22999,210 | ..o 99.017 990,178 1,000,000 999,372 69 3125 | 3.130 11/05/2012 | 11/30/2022.
709629  AF 6 | PENTAIR FINANCE SA.......coovimmerreiienniiieessisnssssisssssssssessssssssssss | ceevees Fl oood [ 2FE] 1,347,001 ] ... (SRCICTAN I 1,334,976 | ..oooos 1,350,000 | ..o 1,347,733 426 2.650 | ....... 2680 04/25/2013 | 12/01/2019.
80105N  AG 0 [ SANOF . .ourverurriiierreisierrisssessessiessessesssssessessesssssssssesessesssessssseeens | covenes Fl o L L1513 [ 520,187 | ..... 108.759 489,416 450,000 503,282 (7,942) 4000 | ... 1.970 11/01/2012 03/29/2021.
857T1P  AF 9 [STATOIL ASA.....oiirieerreiiereeiserssieeesesessssisesssssssssssssessssssnnees | cvvenns Fl o L AFE] oo 698,810 | ..... 101.023 707,166 700,000 699,120 110 3150 | 3.170 11/16/2011 01/23/2022.
85771S  AA 4 | STATOILASA Cooee [ Ff v L {151 [ 2,162,180 | ..... 112.350 2,247,011 2,000,000 | ..ocvvvvrenns 2,082,497 (17,222) 5.250 | ....... 4.180 12/16/2009 | 04/15/2019.
87330L  AG 6 | TBRNA 2005-TAPPN2.......oooooiivceeiiceeeiccc i | e Floo o 6* 484643 | ....... 60.587 293,631 484,643 293,631 64,125 03/08/2005 | 07/05/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ..141,832,695 XXX ....141,401.410 ....140,678 513 ...(177,386) (201,917) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00253C  HW 0 [AMT 2002-2 A2.......cooiimrmrviinnicisssssisssnsisisssssssssssssssssssssssssssssnsssssnes. | sosi [ oo | convveees 2 ... 15 4,000 | ..... 101.568 4,063 4,000 4,000 v 4500 | 3.830 | MON... [ covvoorivrrir 7] [ 180 | 12/19/2002 | 03/25/2033.
291701 CS 7 | EFLOT 1998-2 M2.......covouriinrrireriinerireresnesisessssesssessssssssesssesesssssssens | oveeeen | o | vevneens 2 ... (5121=3 [ 326 | ....... 15.338 4,998 32,587 326 v 1930 | 7.930 | MON... 3,958 | 06/17/1998 | 06/25/2024.
31846L BT 2 | FAMLT 1998-1F NOTE......ccomeerveererrierecneessesesisnnsssssssssssssssssssesssssnns | oeveene | oo | v 2 .. AFM | s 10,121 | ..... 102.233 10,013 9,794 9,858 (31) v 110 | 6.820 | MON...| ..ovcrrverccrrenns 58 | v 665 | 01/22/2003 | 06/20/2029.
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456606 DD 1 | INHEL 2001-C M2........ooverrierereiieneeiisncerisssessisnesssssssssssssessssssssssssnss | vvvve | oo | coveenes 2. LT [ 28,572 | ....... 81.203 25,885 31,876 23,199 2344 | ... 2.344 | MON... 03/28/2006 | 12/25/2032.
68389F  EY 6 | OOMLT 2004-1 M7.....ccvvevrmrreermerressmenressesesssssnesssssssensssssensesseeessssssenness. | sesveen | oo | wooneeree 2 ... LSV [— 148,440 | ......... 5.118 8,611 168,235 8,611 JIRSICICINN [FUOUPUORRPRROROPTOOY IVOURPPSTUOROSPPRROTTORY VPTOUPPPTOORPTOORRN ISVPROO 5419 | ... 5.419 | MON... 10/17/2006 | 01/25/2034.
86358R _ EA 1 | SASC 2001-SB1 BT, | s | o] oo, 2. 1FM 31,447 83.378 32,648 39,156 18,494 (6,350) 3375 [ ... 3.375 [MON...| oo 110 | o, 1,321 ] 05/01/2002 | 08/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 222,906 XXX 86,218 285,648 64,488 1,596 (6,381) 0 0 XXX XXX PSS 183 | oo 6,124 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12624Q AR 4 | COMM 2012-CR4 A3 [CR PN [ 2. M| 2,611,225 | L 99.801 2,445,124 2,450,000 2,498,759 (5,927) MON... 11/02/2012 | 10/17/2045.
92890N AT 6 [ WFRBS 2012-C10 A2........oiverrrveresnsrirsssnriisssssisssssssssssssssssssssssssssssssssssnnnss | sovvene | oo | verveeni [ coves 1FM ..384,364 | ..... 100.250 375,937 375,000 380,393 (1,965) MON... 11/30/2012 | 12/15/2045.
92890N AU 3 [WFRBS 2012-C10 A3.......ooovverrerereessisssiesssssssssesssssssssssssssssnssssssssssnssens | covneie | oo | crvieenni [ oo 1FM 666,200 99.816 648,804 650,000 663,061 (1,565) MON... 11/30/2012 | 12/15/2045.
92937F  AB 7 | WFRBS 2013-C12 A2.....cevvvvverrrrreneereirnsensessssesnssssessessssessssssessssssssessssen. | ooveene | oo | vvveenni2 | e LY [ 1,694,279 | ..... 100.848 | oo 1,658,950 1,645,000 1,676,182 (10,221) MON... 03/06/2013 | 03/17/2048.
50180A  AB 0 [LBSBN 2005-2A N2.......ooeuiieeeiieieiie e sesiesesessesssssssssssssssssssssssssssssness | ersees Fl e 2 ... 1AM 131,171 MON... 12/19/2005 | 09/27/2030.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 5,256,068 XXX 5,128,815 5,251,171 5,218,395 0 (19,678) 0 0 XXX | o 10774 | ... 129,611 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00110A AD 6 [ AEPTC 2006-A A4 [GRN PN [ 2| TFE | oo 3,364,453 | ..... 106.864 3,205,927 3,000,000 3,199,117 [ oo | s (RT0SKEHTC) ) [FSOTUR (SRR IO 5170 | ...... 1.370 | oo | v 77,550 | oo 155,100 | 06/26/2013 | 01/01/2020.
00441R  AJ 6 [ ACERV 2001-RV1 E...ccooorrrvrcrrrierrnriecrerisensssisssssssssssssssssssssssnsesssnns | svveee | oo | cveveeens 2 | (Sl [ 21,604 | ....... 99.754 27,994 28,064 21,804 | oo [ e | s | e | e 8.700 | ....... 8.700 | MON... 75 2,645 | 04/25/2005 | 09/20/2021.
161571 FR 0 | CHAIT 2012-A8 AB.....ooeorvvveeereresenseeviissesssisessssissssesssssssssssssssssssssssssssssnnes | cvvss | oo | seoeenees 2 | 1= [ 1,996,797 | ....... 99.823 | oo 1,996,480 2,000,000 1,999,061 1,183 0.540 | ....... 0.590 | MON... | wocrveerrcrreens 480 | oo 10,800 | 01/25/2013 | 10/16/2017.
32054Y  AC 7 [FIB2000-1 A....ooovoiverirreerssereessessesssssssssssssssssssssssssssssssssssssssssessessneene | vvene | oo | cvvvveees 2 ... (611 = R 20,365 | ....... 17.000 16,791 98,767 | oo | covrrreiisnnnsesisesnenns | v | e | e | e 1.300 | ....... 1.300 | MON... 02/16/2006 | 07/15/2026.
466157  AC 8 | WENT5 2001-AA A2.......oorrrvirssereessnsssssssssssssssssssssssssssssssssssssssssssssssnssess. | avssens | oo | sooeeees 2 | L= [ 66,254 | ..... 106.191 69,998 65,917 65,917 6.395 6.390 | MON... 187 4,215 | 03/27/2002 | 08/15/2026.
68619A  AG 2 [ ORGN 2001-A MT...coirvvirirrirsenresnessesnssssssssssssssssesssnmssessssssesssssssessees | vvvnne | oo | ovevvenns 2| 6FE 57,949 92.097 109,225 118,598 10,022 [ covoooerrerreereerenes | v | e [ e | s 7820 | ... 7.820 | MON... 10/04/2005 | 03/15/2032.
88576P  AB 9 | HENDR 2003-AANOTE. ......cccoouiiiiiiiiniiii s | evnnee | o] cosveeees 2. FE| o 188,529 | ... 105.426 198,770 188,539 189,221 | oo | v | i | | 4.855 | ... 4.680 | MON... | oo LI 9,153 | 11/14/2003 | 11/15/2033.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 5,715,951 XXX 5,625,185 5,499,885 5,484,942 (I [ (108,633) 0 0 XXX XXX XXX | oo 78,699 | oo 181,913 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... ssssssnessnesssnsssnse | _sseseeenee 153,027,620 XXX | s 152,241,628 | .......... 151,304,474 | ... 151,446,338 | ........... (175,790) (336,609) XXX XXX XXX | e 1,088,438 | ......... 4,068,897 XXX XXX
Totals
7799999. Total - Issuer Obligation ...350,884,015 XXX 347,107,210 323,322,770 339,922,130 ..(177,386) (3,061,585) 0 0 XXX XXX XXX .3,382,325 | ....... 12,565,301 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 25,249,652 XXX 25,013,313 24,487,890 24,980,377 1,596 | ... (141,959) 0 0 XXX XXX XXX | 62,188 | s 750,214 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 6,464,404 XXX 6,351,613 6,434,305 6,413,626 0 (24,732) 0 0 XXX XXX XXX | 14,995 | e, 180,264 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 5,715,951 XXX 5,625,185 5,499,885 5,484,942 0] e, (108,633) 0 0 XXX XXX XXX | oo 78,699 | s 181,913 XXX XXX
8399999. Grand Total - Bond 388,314,022 XXX | s 384,097,321 | .......... 359,744,850 | .......... 376,801,075 | ........... (175,790) ....... (3,336,909) 0 0 XXX XXX XXX | s 3,538,207 | ... 13,677,692 XXX XXX
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CUSIP Identification Description Code | n |Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJAC.V. nation | Acquired

NONE




Annual Statement for the year 2014 ofthe C@NtU ry Su rety Com pany

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

cil3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | - Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired

Common Stocks - Industrial and Miscell (Unaffiliated)

00206R 10 2 [ATETINC...icicietssercssessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | svvevens | oo | cerneennssni83,812.000 | coviivsssisices 1,471,645 33.590 1,471,645 1,526,286 73,689 (53,213) 3,385 (56,598) L | 12/02/2014.
00287Y 10 9 [ABBVIEINC.......cooiiciieriiiiiimsimssmsssssssssmsssssssssssssssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssnns | sosssons | ooe | sevseersssss225820.000 | coviivssicssscs 1,467,165 | .........65.440 1,467,165 858,999 36,727 282,256 282,256 L | 09/02/2014.
022098 10 3 [ALTRIA GROUP INC.......cococvmvmvvrimmrmrcnmsmsmsssmsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssosnnes | sovosone | woe | serseessssss30,199.000 | coviiisiicscces 1,517,467 | ........49.270 1,517,467 1,056,350 16,015 60,221 335,676 335,676 L | 03/03/2014.
032654 10 5 | ANALOG DEVICES INC 11,632,010 55.520 1,632,010 1,428,015 41,614 134,794 134,794 L | 12/02/2014.
053015 10 3 | AUTOMATIC DATA PROCESSING 11,493,490 83.370 1,493,490 1,019,767 8,778 29,745 187,009 187,009 L | 10/10/2014.
071813 10 9 |BAXTER INTERNATIONAL INC 11,635,939 | .........73.290 1,535,939 1,454,816 10,371 39,274 71474 71474 L | 12/02/2014.
097023 10 5 | BOEING COITHE......oimriiiicuiimnesiesiessisisessessssissssssesssssssssassssssssssssssss st ssssssssss et ssssssssesssenss | covenens O I 11,287.000 | oo, 1,467,084 | ... 129.980 1,467,084 1,443,209 22,784 23,875 23,875 L | 09/02/2014.
12572Q 10 5 [ CME GROUP INC......ucioummrivnmmerresienesiseessssssssssssesssssessssssssssssssssssssssssessssssssssssssssssssssssssssssenees | seronees [ IR 18,277.000 | ..oovoevvrenene 1,620,256 | .........88.650 1,620,256 1,127,007 36,554 72,779 203,589 203,589 L [ 06/02/2014.
166764 10 0 | CHEVRON CORP......coocoueviviiireriviiesisesisssssssssesssssssssssssssssssesssssssssssssesssssssssssssessssssssssssssssssssssssssssssssies | evesees [ I 12,916.000 | ..ooovvvvevennnns 1448917 | ... 112.180 1,448,917 1,504,576 48,296 (140,062) (140,062) L | 12/02/2014.
17275R 10 2 | CISCO SYSTEMS INC....occoeitiresssetesssssesssssesssssssesesssesesssesesssssesesssesesssssesssssesesssssesssssssesssssesssssiss | sevesee 56,143.000 1,561,618 | ........27.815 1,561,618 1,558,041 3576 3576 L | 12/02/2014.
189054 10 9 | CLOROX COMPANY......ccooviuureveiiussesesssesesssesssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssnes | verees [ I 15,285.000 | ..ooovvevevnnnnns 1,592,850 | ....... 104.210 1,592,850 1,325,416 32,240 267,433 267,433 L | 09/02/2014.
191216 10 0 | COCA-COLA CO/THE 1,445,824 1,445,824 1,318,940 41,418 36,115 36,115 L | 09/02/2014.
194162 10 3 | COLGATE-PALMOLIVE CO 11,545,359 1,545,359 1,261,255 29,206 93,455 93,455 L | 09/02/2014.
263534 10 9 |DUPONT (E.I) DE NEMOURS. 1,071.000 11,557,990 1,557,990 1,039,337 36,232 187,002 187,002 L | 09/02/2014.
291011 10 4 [EMERSON ELECTRIC CO.....coourreireeinrecemsseeesssesssssseresssssesssssesessssssessssssssssssssssssssssssssssseses | sesnees [OOSR 23,115.000 | oo 1,426,889 1,426,889 1,337,399 37,808 (179,643) (179,643) L [ 12/02/2014.
30231G 10 2 | EXXON MOBIL CORP.......coccuvummmmrrerreesmssesnesssesesssaessssssssssssssssesssssssssssesessesssssssssesansessssssssssnneses | covevies RO I, 15,896.000 | ..ot 1,469,585 1,469,585 1,437,697 39,167 (129,734) (129,734) L | 12/02/2014.
370334 10 4 [ GENERAL MILLS INC.....oiivirrereirirereesisesiisssssissssssssssensssssssssssssssssssssssssssesssssssssssssssssssssssssssnnns | sernees JRO ISR 29,535.000 | ..ccoovvvi 1,575,102 1,575,102 1,315,788 42,625 89,821 89,821 L | 12/02/2014.
427866 10 8 [HERSHEY CO/THE 1,635,962 | ....... 103.930 1,635,962 1,443,379 8,421 192,583 192,583 L | 09/02/2014.
452308 10 9 |ILLINOIS TOOL WORKS 1,497,491 | .......94.700 1,497,491 1,397,199 7,669 7,669 100,292 100,292 L | 09/02/2014.
458140 10 0 |INTEL CORP. 11,520,805 36.290 1,520,805 897,074 37,716 432,899 432,899 L | 12/02/2013.
459200 10 1 |INTL BUSINESS MACHINES CORP 1,501,558 | ....... 160.440 1,501,558 1,639,517 32,093 (212,229) (212,229) L | 12/02/2014.
478160 10 4 | JOHNSON & JOHNSON 1,487,090 | ...... 104.570 1,487,090 1,088,304 38,311 180,698 180,698 L | 09/02/2014.
494368 10 3 | KIMBERLY-CLARK CORP. 1,652,164 | ....... 115.540 1,552,164 1,494,645 11,839 57,519 57,519 L | 11/05/2014.
50076Q 10 6 |KRAFT FOODS GROUP INC. 1,615,813 62.660 1,615,813 1,416,569 14,183 52,136 217,612 217,612 L | 12/02/2014.
532457 10 8 |ELILILLY &CO 1,565,038 | .........68.990 1,565,038 1,216,547 43,394 398,838 398,838 L | 06/02/2014.
539830 10 9 |LOCKHEED MARTIN CORP 1,549,226 | ... 192.570 1,549,226 734,014 43,021 346,593 346,593 L | 06/02/2014.
577081 10 2 [MATTELINC 588,698 30.945 588,698 652,921 10,387 (64,223) (64,223) L | 12/02/2014.
580135 10 1 | MCDONALDS CORP. 1,463,688 93.700 1,463,688 1,484,996 46,313 (43,114) (43,114) L | 09/02/2014.
58933Y 10 5 | MERCK & CO. INC.....ccioiveeoermsreereeeeessse s sessessssssesessssssssss s ssssss s sssssssssssssense | seneeees [ 25,728.000 | ..ooovvevevrnenns 1,461,093 56.790 1,461,093 1,113,422 11,578 42971 157,575 157,575 L | 12/02/2014.
594918 10 4 | MICROSOFT CORP.......cooiieiiimieieieienesecttesee ettt sttt sssssssssssssss | seseree [0 R 31,796.000 | .ocooocvcveeee. 1,476,924 | ........46.450 1,476,924 898,914 36,423 286,622 286,622 L | 03/03/2014.
674599 10 5 | OCCIDENTAL PETROLEUM CORP.......ccccomieririsisesssessesesisssasasssesasssssesssssasasssanes | severee [ I 17,600.000 | ..oooovvvvvvnnnns 1,418,736 | ........80.610 1,418,736 1,471,905 12,380 40,036 (153,604) (153,604) L | 12/16/2014.
681919 10 6 | OMNICOM GROUP.........cooieuruuiuummimmmmmamsmamsssmsmmsssssasssssasssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssmnsnsnnns | soreree [ I 19,942.000 | ..oooovevvvnnnnns 1,544,907 | ....... 77470 1,544,907 1,427,445 9,971 19,673 117,462 117,462 L | 09/02/2014.
713448 10 8 | PEPSICO INC......coovvvvrrvrivrrrrniennnesessssssssesssssssssssssssss s | sosere [ I 15,381.000 | ..ooovvvvvvvnnnns 1,454,427 | .......94.560 1,454,427 1,151,344 10,472 37,152 181,448 181,448 L | 03/03/2014.
717081 10 3 |PFIZERINC 11,565,848 1,565,848 1,582,321 47 412 34,531 34,531 L | 09/02/2014.
718172 10 9 [PHILIP MORRIS INTERNATIONAL 1,427,981 1,427,981 1,545,470 17,532 32,543 (117,489) (117,489) L [ 12/02/2014.
742718 10 9 | PROCTER & GAMBLE CO/THE 1,673,215 ..91.090 1,573,215 1,319,610 42,519 171,736 171,736 L [ 09/02/2014.
755111 50 7 | RAYTHEON COMPANY. 1,542,180 | ....... 108.170 1,542,180 830,983 31,459 239,148 239,148 L | 09/02/2014.
773903 10 9 | ROCKWELL AUTOMATION INC 1477514 | ... 111.200 1,477,514 1,532,310 (54,796) (54,796) L | 12/02/2014.
871829 10 7 |SYSCO CORP 1,527,311 39.690 1,527,311 1,298,390 11,544 43,707 135,923 135,923 L [ 09/02/2014.
87612E 10 6 | TARGET CORP 1,610,127 | .......75.910 1,610,127 1,314,896 37,339 291,086 291,086 L | 06/02/2014.
882508 10 4 | TEXAS INSTRUMENTS INC 1,537,653 | .........53.465 1,537,653 1,005,876 35,156 272,587 272,587 L | 09/02/2014.
88579y 10 1 [3MCO 1,561,369 164.320 1,561,369 1,259,157 23,948 302,213 302,213 L | 09/02/2014.
911312 10 6 |UNITED PARCEL SERVICE-CLB 1,572,500 | ....... 111.170 1,572,500 1,190,634 34,462 104,358 104,358 L | 09/02/2014.




A=

Annual Statement for the year 2014 ofthe C@NtU ry Su rety Com pany
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | - Indicator Date
CUSIP Identification Description Code [ n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
913017 10 9 | UNITED TECHNOLOGIES CORP........cocoomerevimirevimirerisisssessssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssens | severee ..13,978.000 | oo 1,607,470 | ...... 115.000 1,607,470 1,312,549 28,950 22,888 22,888 L | 12/02/2014.
92343V 10 4 | VERIZON COMMUNICATIONS INC.......ooomevuummmmeiimmmniimsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sovevens ...30,743.000 | .ovvinnnnns 1,438,158 | ........46.780 1,438,158 1,402,001 61,220 (72,176) (72,176) L | 12/02/2014.
931142 10 3 | WAL-MART STORES INC.........coeieieieiiieieiccciescsssesessiesesssesesssossssssssssssasasssssssasssosssssossssnssassnnnes | sovesee ..17,849.000 | i 1,632,872 85.880 1,532,872 1,284,535 9,408 31,088 138,693 138,693 L | 09/02/2014.
94106L 10 9 | WASTE MANAGEMENT INC.......ooovovmirininssisicisssccsssscssssssssscssssssssssssssssssssss s | o ..31.217.000 | oo, 1,602,056 | ........51.320 1,602,056 1,527,001 11,706 75,055 75,055 L | 12/02/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 70,739,064 XXX 70,739,064 59,946,826 188,294 1,641,050 0 5,154,151 3,385 5,150,766 0 XXX XXX
Common Stocks - Parent, Jiaries and Affiliates
99C000 16 5 | PROCENTURY INSURANCE COMPANY. | | .......... 138,500.000 | ............... 48,709,481 | ....... 351.690 48,709,481 36,508,484 2,659,770 2,659,770 K | 09/01/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 48,709,481 XXX 48,709,481 36,508,484 0 0 0 2,659,770 0 2,659,770 0 XXX XXX
9799999, TOtal = COMMON SHOCK. ......vvuiiisiiiseitseeise s istesas s stttk kst et es sisbssssesssssssensssanss e ssssssnnssnnsses || sssssssssins 119,448,545 XXX | i 119,448,545 96,455,310 188,294 1,641,050 | i 0 ....7,813,921 3,385 7,810,536 0 XXX XXX
9899999. Total ComMON AN PrEfErTEd STOCK.........ooooieesoese oo i | oeeeneneenes 119,448,545 XXX [ e 119,448,545 96,455,310 188,294 1,641,050 | oo 0 ....7,813,921 3,385 7,810,536 0 XXX XXX

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P
97705L 6P 7 | WISCONSIN ST. | 08/06/2014 DAIN BOSWORTH 906,690 750,000
1799999. Total - Bonds - U.S. States, Territories & Possession 906,690 750,000 0
Bonds - U.S. Political Subdivisions of States
238388 PC 0 | DAVENPORT IA 02/19/2014......... BARCLAYS AMERICAN 1,411,986 ...1,185,000
269696 DV 9 | EAGLE MOUNTAIN & SAGINAW TX IN 06/26/2014........ FIRST SOUTHWEST 991,700 825,000
660266 FR 3 | NORTH KANSAS CITY MO SCH DIST. 03/12/2014......... EXCHANGE. 257,036 250,000 382
660266 FS 1 | NORTH KANSAS CITY MO SCH DIST. 03/12/2014......... EXCHANGE. 771,109 750,000 1,146
2499999. Total - Bonds - U.S. Political Subdivisions of States 3,431,831 3,010,000 1,528
Bonds - U.S. Special R and Special A
72205R  BY 7 |PINAL CNTY AZ REVENUE OBLGS. STIFEL NICOLAUS & CO. 433,742 360,000
927793 XD 6 | VIRGINIA ST CMWLTH TRANSPRTN B DIRECT. 269,863 225,000 2,063
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt 703,605 585,000 2,063
Bonds - Industrial and Miscell
06406H  BY 4 | BANK OF NEW YORK MELLON 09/29/2014......... US BANCORP INVESTMENTS INC 2,868,993 2,750,000 2,440
87612E  AZ 9 | TARGET CORP. 09/29/2014......... NOMURA SECURITIES DOMESTIC 2,734,903 2,750,000 17,058
3899999. Total - Bonds - Industrial and Miscellaneous 5,603,896 5,500,000 19,498
8399997. Total - Bonds - Part 3. 10,646,022 9,845,000 23,089
8399999. Total - Bond 10,646,022 9,845,000 23,089
Common Stocks - Industrial and Miscell
00206R 10 2 [AT&TINC 12/02/2014......... BARCLAYS AMERICAN 6,887.000 229,960 XXX
00287Y 10 9 [ABBVIEINC 09/02/2014......... BARCLAYS AMERICAN 395.000 21,769 XXX
02209S 10 3 |ALTRIA GROUP INC 03/03/2014......... BARCLAYS AMERICAN 302.000 11,011 XXX
032654 10 5 | ANALOG DEVICES INC 12/02/2014......... BARCLAYS AMERICAN 2,527.000 128,829 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING 10/10/2014......... BARCLAYS AMERICAN 3,006.000 222,932 XXX
071813 10 9 | BAXTER INTERNATIONAL INC. 12/02/12014......... BARCLAYS AMERICAN 1,688.000 124,306 XXX
097023 10 5 | BOEING CO/THE. 09/02/2014......... BARCLAYS AMERICAN 11,949.000 1,528,097 XXX
125720 10 5 |CME GROUP INC BARCLAYS AMERICAN 3,218.000 235,138 XXX
166764 10 0 | CHEVRON CORP. BARCLAYS AMERICAN 1,978.000 222,713 XXX
17275R 10 2 | CISCO SYSTEMS INC BARCLAYS AMERICAN 56,143.000 1,558,041 XXX
189054 10 9 | CLOROX COMPANY. 09/02/2014........ BARCLAYS AMERICAN 16,771.000 1,454,054 XXX
191216 10 0 | COCA-COLA CO/THE 09/02/2014......... BARCLAYS AMERICAN 2,212.000 86,426 XXX
194162 10 3 | COLGATE-PALMOLIVE CO 09/02/2014......... BARCLAYS AMERICAN 3,004.000 191,330 XXX
263534 10 9 | DU PONT (E.l.) DE NEMOURS. 09/02/2014......... BARCLAYS AMERICAN 1,876.000 123,888 XXX
291011 10 4 | EMERSON ELECTRIC CO 12/02/2014......... BARCLAYS AMERICAN 2,742.000 176,755 XXX
30231G 10 2 | EXXON MOBIL CORP. 12/02/12014......... BARCLAYS AMERICAN 1,606.000 153,171 XXX
370334 10 4 | GENERAL MILLS INC. BARCLAYS AMERICAN 3,508.000 186,273 XXX
427866 10 8 |HERSHEY CO/THE BARCLAYS AMERICAN 16,217.000 1,487,026 XXX
452308 10 9 |ILLINOIS TOOL WORKS, BARCLAYS AMERICAN 16,809.000 1,485,203 XXX
459200 10 1 | INTL BUSINESS MACHINES CORP. 12/02/2014......... BARCLAYS AMERICAN 1,991.000 331,771 XXX
478160 10 4 | JOHNSON & JOHNSON, 09/02/2014........ BARCLAYS AMERICAN 716.000 69,469 XXX
494368 10 3 | KIMBERLY-CLARK CORP. 11/05/2014......... BARCLAYS AMERICAN 14,094.000 1,567,916 XXX
50076Q 10 6 | KRAFT FOODS GROUP INC 12/02/2014......... BARCLAYS AMERICAN 1,543.000 90,965 XXX
532457 10 8 |ELILILLY &CO 06/02/2014......... BARCLAYS AMERICAN 1,090.000 64,855 XXX
539830 10 9 | LOCKHEED MARTIN CORP. 06/02/2014......... BARCLAYS AMERICAN 431.000 70,736 XXX
577081 10 2 |MATTEL INC BARCLAYS AMERICAN 19,024.000 652,921 XXX
580135 10 1 |MCDONALDS CORP. BARCLAYS AMERICAN 2,179.000 202,524 XXX
58933Y 10 5 |MERCK&CO. INC. BARCLAYS AMERICAN 1,659.000 98,865 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
594918 10 4 [ MICROSOFT CORP 03/03/2014........ BARCLAYS AMERICAN 509.000 19,230 XXX
674599 10 5 [ OCCIDENTAL PETROLEUM CORP. 12/16/2014........ BARCLAYS AMERICAN 3,428.000 276,206 XXX
681919 10 6 [ OMNICOM GROUP. 09/02/2014........ BARCLAYS AMERICAN 20,579.000 1,473,031 XXX
713448 10 8 |PEPSICOINC 03/03/2014........ BARCLAYS AMERICAN 798.000 63,465 XXX
717081 10 3 |PFIZERINC 09/02/2014........ BARCLAYS AMERICAN 8,116.000 240,201 XXX
718172 10 9 [ PHILIP MORRIS INTERNATIONAL 12/02/2014........ BARCLAYS AMERICAN 17,532,000 | ..o 1,545,470 XXX
742718 10 9 | PROCTER & GAMBLE CO/THE 09/02/2014........ BARCLAYS AMERICAN 1,509.000 | ..o 118,295 XXX
755111 50 7 [ RAYTHEON COMPANY 09/02/2014........ BARCLAYS AMERICAN 1,537,000 | .oovvernrerrererereeereeeeereseeneees 149,328 XXX
773903 10 9 [ ROCKWELL AUTOMATION INC 12/02/2014........ BARCLAYS AMERICAN 13,287.000 | ..oovorierniinierecenns 1,532,309 XXX
871829 10 7 [SYSCO CORP 09/02/2014........ | BARCLAYS AMERICAN 1,164.000 44,243 XXX
87612E 10 6 | TARGET CORP 06/02/2014........ BARCLAYS AMERICAN 3,525.000 200,049 XXX
882508 10 4 [ TEXAS INSTRUMENTS INC. 09/02/2014........ BARCLAYS AMERICAN 563.000 26,935 XXX
88579y 10 1]3MCO 09/02/2014........ BARCLAYS AMERICAN 10,537.000 | ..o 1,395,988 XXX
911312 10 6 [ UNITED PARCEL SERVICE-CL B 09/02/2014........ BARCLAYS AMERICAN 2,307.000 224,206 XXX
913017 10 9 [ UNITED TECHNOLOGIES CORP. 12/02/2014........ BARCLAYS AMERICAN 2,351.000 261,430 XXX
92343V 10 4| VERIZON COMMUNICATIONS INC 12/02/2014........ BARCLAYS AMERICAN 3,220.000 157,854 XXX
931142 10 3 [ WAL-MART STORES INC 09/02/2014........ | BARCLAYS AMERICAN 2,775.000 208,007 XXX
94106L 10 9 [ WASTE MANAGEMENT INC 12/02/2014........ BARCLAYS AMERICAN 31,217.000 1,527,001 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 22,240,192 XXX 0
9799997. Total - Common Stocks - Part 3 22,240,192 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5. 3,251,747 XXX
9799999. Total - Common Stocks 25,491,939 XXX 0
9899999. Total - Preferred and Common Stocks 25,491,939 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 36,137,961 XXX 23,089
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Other- Total Interest /
r Unrealized Than- Foreign Foreign Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.JA.C.V. | Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal [ Disposal Disposal | During Year Date
Bonds - U.S. Government
38373M 5G 1 | GNR2009-7C .112/01/2014. [ MBS PAYMENT. .......ovvvrvirrnnnninnenrisnssnnnsssensessnnens | cevvnneeneineessinineens | coveineens 169,605 | ..vvooveeee 169,605 170,210 (605) (605) 169,605 0 3,945 |07/16/2043.
38373M 5U 0 | GNR2009-5B .112/01/2014. | MBS PAYMENT. 111,195 111,195 111,049 146 146 111,195 (1 2,006 | 08/16/2049.
38374B LQ 4 [ GNR2003-60 MA. .112/01/2014. | MBS PAYMENT. 7,155 7,155 17,102 53 53 17,155 0 274 |07/16/2033.
38374K DC 4 | GNR 2004-104 GA .112/01/2014. | MBS PAYMENT. 109,314 .109,314 108,878 437 437 109,314 (VN [ 2,605 |11/20/2034.
38376G EZ 9 |GNR2010-13AB .104/01/2014. | MBS PAYMENT. 201,121 201,121 202,661 201,121 0 201,121 (U [ 1,172 | 02/16/2030.
38376G__VZ 0 |GNR2010-122C .112/01/2014. MBS PAYMENT......ccoooovvciiiiinciiinicrisiinnicsii e | 519462 | ........... 519462 | ........... 521,511 519,861 (399) (399) 519,462 0. 10,325 | 11/16/2037.
0599999. Total - BONdS - U.S. GOVEIMMENE......ivveeeiiei ey e | 1127852 | ........ 1,127,852 | ........ 1,132,859 ....1,128,221 0 (368) 0 (368) Of e 1,127,852 0 0 0 20,327 XXX
Bonds - U.S. States, Territories and Possessions
604129 ED 4 |MINNESOTA ST. .108/01/2014. | MATURITY ....1,100,000 .1,100,000 .1,201,970 ....1,109,880 (9,880) .1,100,000 0. 55,000 | 08/01/2014.
93974A _H7 2 | WASHINGTON ST .101/02/2014. | CALLED BY ISSUER at 100.000......cccocvvvccescvvvccssinie Lo | e 575,000 .575,000 607,792 575,000 0 575,000 0 ... 14,375 | 01/01/2015.
1799999. Total - Bonds - U.S. States, Territories & Possessions -..1,675000 | ........ 1,675,000 ....1,809,762 ....1,684,880 0 (9.880) 0 (9,880) 0 ....1,675,000 0 0 0 69,375 XXX
Bonds - U.S. Political Subdivisions of States
018105 Y8 3 | ALLEN TX INDEP SCH DIST .102/18/2014. | CALLED BY ISSUER at 100.000..........cvveeeumerreerercrnens | wevrrerreiireereieinenns | v 1,000,000 | ........ 1,000,000 | ........ 1,108,420 11,001,584 | oo | e (1,584) | e | e (1,584) | cooovcrrerneene | e 1,000,000 0. 25,000 | 02/15/2017.
425200 Q5 4 |HENDERSON NV. .104/01/2014. | CALLED BY ISSUER at 103.000..........cvvveemmrreerenereens | wevererreiseenriennenns | veveenna 2,152,700 ..2,090,000 2,280,817 2,158,427 (5,727) .2,152,700 0 52,250 | 04/01/2020.
660266 BG 1 | N KANSAS CITY MO SCH DIST #74 .103/12/2014. | EXCHANGE... ..1,028,145 ..1,000,000 .1,084,150 ....1,029,8%4 (1,748) .1,028,145 0. 26,528 | 03/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States.........cciieiruiiosii s e | 4,180,845 ..4,090,000 4,473,387 ....4,189,905 (9,059) 0 4,180,845 0 0 0]... 103,778 XXX
Bonds - U.S. Special Revenue and Special Assessment
31292L 5D 3 |FG C04444 .112/01/2014. [ MBS PAYMENT........ccvvvvinrerienninrisrsnensssssessessnsens | e | coviiinnns 306,844 | ........... 306,844 320,172 307,606 (762) (762) 306,844 0. 5,457 |01/01/2043.
31294K RE 7 |FGE01385. .112/01/2014. | MBS PAYMENT. 38,813 39,040 41 4 39,081 0 908 |06/01/2018.
31294K  ZT 5 |FGE01654 .112/01/2014. | MBS PAYMENT. 30,656 30,660 1 1 30,661 0 06/01/2019.
312962 6K 4 |FGB10874. .112/01/2014. | MBS PAYMENT. 29,208 29,307 15 15 29,322 0 11/01/2018.
312962 WC 3 |FGB10643. .1 12/01/2014. [ MBS PAYMENT.......covvvvvrrnenrinnnesnsrnsessessnsssssssenss | eoneeneisnessesseenes | coveennneenns 41,254 | ............. 41,254 | ............. 41,963 41,335 (80) (80) 41,254 0 11/01/2018.
312964 6W 4 |FG B12685. .1 12/01/2014. [ MBS PAYMENT.......covvvrvirnenrinnnnrniissessesssssssssssenns | eoneeneiinesseiseenes | coveevnneenns 70,483 | coocvvere 70,483 | coovvvereenee 71,199 70,561 (79) (79) 70,483 0. 1,917 | 02/01/2019.
312964 UH 0 |FGB12384. .1 12/01/2014. [ MBS PAYMENT.......covvvvvirnnnrinnnernesnsensessnssssssssenns | eeneeneisnnenssiseenes | coveesnneenns 44,253 | v 44,253 | oo 44,682 44,302 (48) (48) 44,253 0 896 |02/01/2019.
312968 5L 0 |FGB16251 .1 12/01/2014. [ MBS PAYMENT........oevvvvernnnrienereisnensisssnensssssenns | eoneemessonenesisseenes | coveevsneenes 77,282 | oo 77,282 | oo 78,266 77,401 (119) (119) 77,282 07/01/2019.
31297TH YK 9 |FG A29714. .112/01/2014. | MBS PAYMENT. 8,825 8,825 8,767 8,823 1 1 8,825 01/01/2030.
31297U Y8 7 |FG A38835. .1 12/01/2014. [ MBS PAYMENT.........cvvvvenreriirnnenrersnesresssnsnnsssenns | eoneeneeinenesisnnnnes | cvveessnnnns 51,969 | coovvvreennd 51,969 51,295 51,885 84 84 51,969 05/01/2035.
31371K 2R 1 | FN 254684 .1 12/01/2014. [ MBS PAYMENT.........cvvvverrnrriirnneerinnneresssnensesssenns | eevnereeienseeiisnenns | cvvvenes 35399 | oo 35,399 | oo 36,002 35,458 (59) (59) 35,399 03/01/2018.
31371K Y4 7 [FN 254631 .112/01/2014. | MBS PAYMENT ......oovirvrerienriinrinennnerenesssnssesens | cosreenenisnsesnenssens | cevneresnnes 34,002 | oo 34,002 34,613 34,064 (62) (62) 34,002 02/01/2018.
31376K B3 9 | FN 357458 .112/01/2014. [ MBS PAYMENT. .......oevvrrirnnnnriinnenressnnensesnsensssnnens | cevnenneinnseneeiinenns | vevvveiene 14,255 | i 14,255 | e 14,320 14,260 (5) (5) 14,255 11/01/2018.
31385X GU 5 |FN 555611 .112/01/2014. | MBS PAYMENT..........ovvivirrinnrinnrinnnrinerinnsnsinesisens | vverireneiseninsnenones | cvvveneneen 12,781 | i 12,781 | 12,839 12,786 (4) (4) 12,781 07/01/2018.
31390V K3 7 |FN 657414 .112/01/2014. | MBS PAYMENT. 35,519 34,439 (120) (120) 34,318 11/01/2017.
31391H  2X 1 | FN 667790, .112/01/2014. [ MBS PAYMENT........oovvvrriimnnnnrircniesnnensessnessnssnsens | seensensinnensenonsees | vverveiene 19,542 | i 19,542 | i, 19,893 19,580 (38) (38) 19,542 02/01/2018.
31391Y 5W 3 |FN 681361 .1 12/01/2014. [ MBS PAYMENT........ovtvvvirrnnrinnnenneinsensessnssssssssenns | eovneeneissnenseiseenes | coveevnnenes 27,097 | e 27,097 27,588 27,151 (54) (54) 27,097 03/01/2018.
31393E B3 2 |FNR2003-94 CE .1 12/01/2014. [ MBS PAYMENT.......coevvvverenrinneriersensessssessesssenns | eovneeneisnnenssiseenes | coveevsneenns 12,834 | oo 12,834 12,864 (31) (31) 12,834 0 337 | 10/25/2033.
31394C CH 3 |FNR2005-3HC .1 12/01/2014. [ MBS PAYMENT........oevvvvirnnriennenrisrnnnnnssnnensessssnens | eevnmenneiineenseinnenns | coveinenns 180,538 | covvovvene 180,538 179,781 757 757 180,538 (U [ 4,000 | 01/25/2035.
31395P EM 0 [FHR 2952 PA .112/01/2014. | MBS PAYMENT. ...65,519 ..65,519 65,302 217 217 65,519 (U [ 1,639 | 02/15/2035.
31398N  XW 9 | FNA2010-M5 A1 .112/01/2014. | MBS PAYMENT. ..1,608,716 ..1,608,716 ...1,611,288 (2,572) (2,572) .1,608,716 0f..... 49,575 | 07/25/2020.
31400 GV 5 [FN 688812 .112/01/2014. | MBS PAYMENT. 25,783 (40) (40) 25,743 0 681 102/01/2018.
31400P BE 4 |FN 693137 .112/01/2014. | MBS PAYMENT .......oovvivinrieninriennieriessssesinnens | onreinenissseineniiens | coveereonens 49,382 | oo 49,382 49,475 (93) (93) 49,382 0. 1,383 | 03/01/2018.
31401B  P5 8 |FN 703444 .112/01/2014. | MBS PAYMENT. 9,009 9,009 9,029 (21) (21) 9,009 0 234 |05/01/2018.
31401L E6 6 |FN 711257 . 112/01/2014. [ MBS PAYMENT.......ooevvvvvirnerriisnsnnirnsensisssssssssnsenss | eooneeneiinnesssisneenes | coveevneenns 15,061 | covvvvvrec 15,061 15,066 (5) (5) 15,061 (V] [ 412 |07/01/2018.
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31401M CE 9 | FN 712069 .112/01/2014. [ MBS PAYMENT ......covvvvvernnrernnenressnsnsssssensessnnens | eennnenneeneensinnnenns | cvvennenns 116,389 | ccvvvvee 116,389 | oovvvvec 116,317 116,376 14 14 116,389 (1] (R 2,487 |07/01/2018.
314020 2C 0 |FN 730771 .1 12/01/2014. [ MBS PAYMENT.......covvvvvirncnrirnnernernsensissssesssssenss | oneeneisnesssisneenes | coveennneennd 60,751 | covvoenennd 60,751 | coocvvvvennee 61,701 60,858 (106) (106) 60,751 (V) 1,359 | 08/01/2018.
31402Q 4B 4 |FN 735318 .112/01/2014. | MBS PAYMENT. 53,695 54,189 83 83 54,271 0 ... 1,290 | 11/01/2019.
31402R LY 3 |FN 735743 .112/01/2014. | MBS PAYMENT. 95,001 95,892 144 144 96,036 0 2,215 | 08/01/2020.
31404D ED 6 |FN 765232 .112/01/2014. | MBS PAYMENT. 31,281 31,071 (23) (23) 31,048 (V] [ 681 |02/01/2019.
31404S TP 0 |FN 777358 .112/01/2014. [ MBS PAYMENT. .......ovvvvrinnnnrimecnriisnnenrisnsensssnsens | eevvnnensinneneensnnens | seevveiene 30,608 | ivirrernnn30,605 | e 30,332 30,566 39 39 30,605 0 678 |05/01/2019.
314058 HL 1 |FN 797735 .112/01/2014. | MBS PAYMENT. 87,167 85,924 85,803 (U (S 2,104 {02/01/2020.
31417C MW 2 | FN AB5772 .112/01/2014. | MBS PAYMENT. 554,970 554,970 583,195 557,706 554,970 0. 10,183 | 08/01/2027.
31417E CK 5 [FNAB7273 .112/01/2014. | MBS PAYMENT. 202,730 202,730 211,632 203,191 202,730 0 3,514 |12/01/2042.
31417E VQ 1 [FNAB7822 .112/01/2014. | MBS PAYMENT. 548,478 568,275 550,232 548,478 0 02/01/2028.
31417F NN 4 | FN AB8496 .112/01/2014. | MBS PAYMENT. 541,973 561,704 543,648 541,973 0 02/01/2028.
31418A PX 0 [FNMA1337 .112/01/2014. | MBS PAYMENT. 301,436 301,436 | ........... 312,410 302,356 301,436 0 02/01/2028.
31419A K2 2 |FNAE0312 .1 12/01/2014. [ MBS PAYMENT........oevvrvirinriennenrisnsensnsssensessnnens | cevnneeneineensiinnenns | cvviineens 126,280 | ... 126,280 | ...t 130,039 126,669 126,280 0 09/01/2040.
31419G XX 7 | FN AE6093 .112/01/2014. | MBS PAYMENT.........ooiiiinriiriieniienissiiesssissssinsens | oereieeniieniisenisiens | cevnerinnd 62,870 63,071 62,870 0 10/01/2025.
586200 KW 6 | MEMPHIS TN SANTN SWR SYS REVEN........cooourrvermrerrirrnnnrienns ..| 10/01/2014. | CALLED BY ISSUER at 100.000. 500,000 505,303 (5,303) (5,303) 500,000 0 10/01/2017.
60415N  XR 8 | MINNESOTA ST HSG FIN AGY .110/01/2014. | CALLED BY ISSUER at 100.000. 130,000 130,631 (631) (631) 130,000 0 01/01/2036.
64970K  ZY 6 [ NEW YORK CITY NY MUNIWTR FIN. ..o ..| 06/16/2014. | CALLED BY ISSUER at 100.000..........cvveceuerreeremmreens | weremermeieeereiiiienns | wevi 1,000,000 21,008,214 | oo | s (6,214) ((SJPAT)T [T I 1,000,000 0 06/15/2018.
64985Y BL 3 [ NEW YORK ST ENVRNMNTL FACS COR.......coevvvvvermcrrerrnrrnnnns ..| 12/15/2014. | CALLED BY ISSUER at 100.000..........cvveeeuerreeremmreens | wevererrerrrecneeisnenns | wevvenna 2,000,000 | ........ 2,000,000 | ........ 2,045,740 2,007,391 | oo | s (EZICH)) TR I (7,391) | oo | e 2,000,000 0 12/15/2022.
65821F CM 6 | NORTH CAROLINA ST HSG FIN AGY......cvvvvirrerrirrerrerrsneneenns ..101/02/2014. | CALLED BY ISSUER at 100.000..........c.ccmmmreeremmreens | woremrmevieennieiinnnns | cvvvviiennnd 65,000 | .ovevennnd 65,000 67,010 65,000 0 65,000 0 07/01/2034.
677704 UG 1 | OHIO UNIV GEN RECPTS ATHENS........cccoonmvrermmrerrerersereerrenene | - | 06/02/2014. | CALLED BY ISSUER at 100.000..........cccoueveemmevernreens | cvvrmererereimenirenees | vevevenns 705,000 | ...ce.e. 705,000 | ... 768,478 708,282 ) (3,282) 705,000 0 12/01/2015.
68607V KT 1 | OREGON ST DEPT OF ADMIN SVCS L. . 104/01/2014. [ MATURITY .....ooriinnnriiiinnreiisssnreissssssiissssniiens | coiveenniiiineensiisnnnns | v 900,000 .900,000 11,022,796 903,561 ) (3,561) 900,000 0 04/01/2014.
857320 2K 0 | ST PUBLIC SCH BLDG AUTH PA, .104/21/2014. | CALLED BY ISSUER at 100.000. ....1,000,000 ,000,000 ,078,140 ....1,001,568 )] [ [ (RIRCIGE:) T U I 1,000,000 0 03/01/2020.
880459 X2 3 | TENNESSEE ST HSG DEV AGY......coocrvevmrreivsrnrnrisnesssssennes .107/01/2014. | CALLED BY ISSUER at 100.000.........ccvvevummerrermmerrenns | eorrerreiinenneisneenes | ceveevnneenns 50,000 | coovrrrvrennd 50,000 52,915 50,186 ) (186) 50,000 0 07/01/2034.
914119  GA 4 | UNIV OF CINCINNATI OH RECPTS......cevveuumerrernerreiinenseesienes ..] 06/02/2014. | CALLED BY ISSUER at 100.000..........coveeemerveemeereens | wevemerreerecreeanenns | vevie 1,000,000 | ........ 1,000,000 | ........ 1,117,540 ....1,005,685 ) (G111 SR I 1,000,000 0. 25,000 | 06/01/2017.
914233 LM 1 | UNIV OF CONNECTICUT CT. .104/22/2014. | CALLED BY ISSUER at 100.000. 250,000 250,000 279,670 250,138 (138) (138) 250,000 0 9,618 |01/15/2015.
92778R  BL 0 [VIRGINIA ST CMWLTH UNIV. .105/01/2014. | CALLED BY ISSUER at 101.000..........cvvveummrreermmcrnens | weverrermerreerriirnenns | coveirenns 540,350 | covvveene. 535,000 609,472 543,023 (2,673) (2,673) 540,350 0. 13,375 | 05/01/2016.
93978K 3L 0 | WASHINGTON ST HSG FIN COMMISSI .101/29/2014. | CALLED BY ISSUER at 100.000..........covecuerrerrmmmrenns | worreemrieeenreiireenns | cvvvviireenns 10,000 | covvvovreve 10,000 | covvvvvrev 10,261 10,014 (14) (14) 10,000 0 68 | 12/01/2025.
982674 DN 0 | WYANDOTTE CNTY/KANSAS CITY KS .109/02/2014. | CALLED BY ISSUER at 100.000. 2,205,000 2,205,000 2,256,134 2211001 | o (6,001) (8,000 ] oo | e 2,205,000 ... 110,250 | 09/01/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS. .......vuu.iiiieeiiiiiiiiiiiis oo | e 16,013,160 | ...... 16,007,810 | ...... 16,893907 | ......... 16,066,992 0. (53,830) (O (53,830 Ofn 16,013,160 0 0 0]... 515,927 XXX
Bonds - Industrial and Miscellaneous
00253C HW 0 [AMT 2002-2 A2 .111/01/2014. | MBS PAYMENT. 750 750 750 750 0 750 0 14 103/25/2033.
00441R  AJ 6 [ACERV 2001-RV1E 112/20/2014. [ VARIOUS.......ocvvvecrriienreiisereeinenssinsssseissessesnns. | eenvneereisneessiinnenns | coviineees 145,734 | ........... 145,734 | ........... 112,190 112,190 0 112,190 33544 | ... 33,544 | ......... 6,897 |09/20/2021.
12572Q AD 7 |CME GROUP INC .102/15/2014. | MATURITY 200,000 200,000 199,678 199,991 9 9 200,000 (V] [ 5,750 |02/15/2014.
126380 AB 0 | CSMC 2006-9 2A1 .109/25/2014. [ VARIOUS.......ccvvvveerriiieerreinesseiineessisssessssseesssins. | senneessisinsessessinenns | vevenns 1,101,865 | ........ 1,134,438 105,368 | ...........1,089,115 (2,622) (VX721 [ I 1,086,493 | ..ocvvvvrrecres | v 15,372 | e 15,372 | ........ 50,533 | 02/01/2038.
22541N  UA 5 | CSFB 2002-30 DB1 .109/25/2014. | VARIOUS. 208,049 201,976 205,763 203,277 (161) (161) 203,117 | covvervverreens [ s 4,932 | oo 4,932 | ... 11,935 | 11/25/2032.
225458 PD 4 | CSFB 2005-AGE1 B3 .108/05/2014. | VARIOUS. 326,852 295,716 268,478 183,087 | ......... 78811 | o | e | s 78,811 261,897 | covveeveerrins [ e 64,955 | ......... 64,955 | ....oooonec 533 |02/25/2032.
31846L BT 2 | FAMLT 1998-1F NOTE .112/01/2014. | MBS PAYMENT. 1,354 1,354 1,399 1,356 (2) 2 1,354 0 53 | 06/20/2029.
32054Y AC 7 |FIB2000-1A .1 12/15/2014. [ MBS PAYMENT........ccvvvvimnenrinrerrirsnessessssessssssenns | weneeresisenesssnnenes | coveesnneenns 13,769 | covvveer 13,769 2,839 (U] [FUUURURRIORROORY ISPSPPOORRTIORRPTIORN IVPPPTOORPPRTORN (OO 13,768 | ......... LRI (— 07/15/2026.
456606 DD 1 | INHEL 2001-C M2 .1 12/30/2014. | VARIOUS 6,637 6,637 5,948 6,635 0 6,637 0 12/25/2032.
466157 AC 8 | WENT5 2001-AA A2 . 112/15/2014. | MBS PAYMENT ........ovvrvrerirnrernrisnnnnerensesssnesssnns | coneessereneeesnnenssens | cevmnerennee 24,286 | ..o 24,286 24,409 24,284 0 24,286 (1] [ 786 |08/15/2026.
478366 AV 9 | JOHNSON CONTROLS INC .103/01/2014. | MATURITY 850,000 850,000 | ........... 849,720 849,985 15 15 850,000 (V] [ 7,438 |03/01/2014.
55265K T4 1 [ MASTR 2003-10 3A1 .109/25/2014. | VARIOUS. 229,817 225,792 228,227 227,813 (381) (381) 227,432 2,387 2,387 9,516 | 11/25/2033.
68389F EY 6 | OOMLT 2004-1 M7. .112/30/2014. | VARIOUS. 4,099 4,099 3,616 783 3,315 3,315 4,098 0 01/25/2034.




Annual Statement for the year 2014 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 19 20 21
12 13 14 15
E
0 Current Bond
r Year's Other- Total Interest /
e Than- Foreign Foreign Stock Stated
i Prior Year Current Year's| Temporary | Total Change | Exchange Book/Adjusted | Exchange Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted (Amortization)| Impairment | inBJ/A.C.V. | Changein | Carrying Value at | Gain (Loss) (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value / Accretion | Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal Disposal During Year Date
68619A AG 2 | ORGN 2001-A M1 12/30/2014 [ VARIOUS.........oooeeeeiereieeeieseieeissessssssesssnessnnes | coieneiiensisssiinnsis | coieneinnns 14,234 | .............14,234 6,954 14,234 0 14,234 0 03/15/2032
86358R EA 1 [ SASC 2001-SB1B1 12/01/2014 [ MBS PAYMENT.........oovviiniinninniinniisnisssiisnies | e [ s 11,930 | .............11,930 9,581 13,002 | oo | e (1,072) | oo | e (1,072) 11,930 0 219 | 08/25/2031
86359A ME 0 [ SASC 2003-AL1A. 09/25/2014 | VARIOUS.........ccoouriieriiieriineniereinesieeseisesisssesnes | eevoseeionesisssssnenes | covenions 144,139 144,430 750 750 145,180 | ..covvevcrccnns | weveeeene(1,040) | e (1,040) | ......... 3,851 | 04/25/2031
88576P AB 9 | HENDR 2003-AA NOTE 12/15/2014 | MBS PAYMENT. 38,293 38,224 69 69 38,293 0 926 | 11/15/2033
88166D AA 4 | TEVAPHARMFIN III 03/21/2014 | MATURITY. .400,000 399,982 18 18 400,000 (1 I 3,400 | 03/21/2014
3899999. Total - Bonds - Industrial and Miscellaneous. ,721,808 ....3,509,138 0 0 3,587,891 0 133918 | ...... 101,851 XXX
8399997. Total - Bonds - Part 4. ..o | 26,718,665 | ..... 26,618,003 | ..... 27,915,015 26,579,136 0 5,612 0 26,584,748 0 133918 | ...... 811,258 XXX
8399999. Tl = BOMAS e e e | e 26,718,665 | ...... 26,618,003 | ...... 27,915,015 | ......... 26,579,136 0 f 5,612 0 .26,584,748 0 133918 | ...... 811,258 XXX
Preferred Stocks - Industrial and Miscellaneous
02005N 60 5 [ALLY FINANCIAL INC. I . | 02/04/2014 | BARCLAYS AMERICAN 27.000 | ............. 26,021 | .......... 1,000.00 8,454 8,454 0 8,454 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 26,021 XXX 8,454 8,454 0 0 0 0 8,454 0 XXX
8999997. Total - Preferred Stocks - Part 4 26,021 XXX 8,454 8.454 0 0 0 0 8,454 0 XXX
8999999. Total - Preferred Stocks 26,021 XXX 8,454 8,454 0 0 0 0 8,454 0 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 [AT&TINC 06/02/2014 | BARCLAYS AMERICAN.........cccoovmmvinniieniiseniennies | v 2,199.000 | ..oocceveene 77,909 XXX 77,757 77,317 440 77,757 152 2,023 XXX
002824 10 0 | ABBOTT LABORATORIES 12/02/2014 | BARCLAYS AMERICAN........coocvomrvierrirnienrieenies | cveveens 35,749.000 | ........ 1,605,751 XXX v 1,363,538 | s 1,370,259 (6,721) 1,363,538 | oo 242,213 | ........ 30,468 XXX
00287Y 10 9 [ABBVIEINC 12/02/2014 [ BARCLAYS AMERICAN.........cccooirvinniinnirenienniins [ v 6,161.000 | ........... 395,951 XXX 233,009 325,362 (92,353) 233,009 162,942 | ......... 8,333 XXX
02209S 10 3 [ ALTRIA GROUP INC 12/02/2014 | BARCLAYS AMERICAN 6,392.000 295,746 XXX ] 218,542 [ 245,389 (26,846) 218,542 | oo | e 71,204 | e 77,204 | ......... 9,757 XXX
032654 10 5 | ANALOG DEVICES INC 03/03/2014 | BARCLAYS AMERICAN. ..1,447.000 73,174 XXX 73,696 (3,727) 69,969 3,205 535 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING 12/02/2014 | VARIOUS 2,243.000 327,637 XXX 258,528 | ... 293,926 | ........(43,896) [ ...ccvvvvericenis | e | e (43,896) 258,528 69,110 | ......... 4,165 XXX
071813 10 9 | BAXTER INTERNATIONAL INC 06/02/2014 | BARCLAYS AMERICAN 655.000 | ............. 47,389 XXX | d5,169 | 45,555 (386) 45,169 2,220 530 XXX
097023 10 5 | BOEING CO/THE 12/02/2014 | BARCLAYS AMERICAN.........ccoovvrvinniinniinniiieniens | e 662.000 | ............. 88,022 XXX 0 84,888 3,133 XXX
12572Q 10 5 [ CME GROUP INC 12/02/2014 [ BARCLAYS AMERICAN.........ccooorrvreniincnireniincninns | v 1,635.000 | ........... 133,779 XXX 96,481 [ 128,282 | ..cooos(31,801) | oo [ e | e (31,801) 96,481 | oo | 2000 37,298 | e 37,298 XXX
166764 10 0 | CHEVRON CORP. 09/02/2014 | BARCLAYS AMERICAN 222,000 27,517 XXX 27,730 (2,018) 25712 | oo | 01,805 | 1,805 XXX
189054 10 9 | CLOROX COMPANY 12/02/2014 [ BARCLAYS AMERICAN.........cccooovrvvienienniienieniiins | v 1,486.000 | ........... 149,473 XXX 0 128,638 20,835 XXX
191216 10 0 | COCA-COLA CO/THE 12/02/2014 | BARCLAYS AMERICAN 2,031.000 87,763 XXX (6,418) 77,483 | oo | 00 10,280 | e 10,280 XXX
194162 10 3 | COLGATE-PALMOLIVE CO. 12/02/2014 [ BARCLAYS AMERICAN.........ccoooimvvnnicnniienieniiins [ v 1,582.000 | ........... 108,801 XXX 203,162 [ e (18,571) [ s | i [ e (16,571) 86,591 22,210 XXX
219350 10 5 | CORNING INC 06/02/2014 | BARCLAYS AMERICAN..........cocvvemrrineriiecniseniirenines | s 79,815.000 | ........ 1,680,893 XXX 976,310 1,422,303 | ......(445,993) | oooovvrveeriencns [ e | (445,993) 976,310 704,583 XXX
260543 10 3 | DOW CHEMICAL CO/THE 03/03/2014 | BARCLAYS AMERICAN.........cmvrrirrrerenrirecrnnenrerennens | erreens 34,021.000 | ........ 1,647,523 XXX e 1173421 [ 1,510,532 [ e (BB7 1) | e | v [ e (R TAG KD [P LAT3421 474,102 XXX
263534 10 9 | DU PONT (E.l.) DE NEMOURS 12/02/2014 | BARCLAYS AMERICAN 2,913.000 | ........... 199,409 XXX ] 138,688 [ 189,258 [ ..eii(50,570) | oo | i [ e (50,570) 138,688 | ...ccoooovrvcecns | 080,721 | i 60,721 XXX
30231G 10 2 | EXXON MOBIL CORP. 03/03/2014 | BARCLAYS AMERICAN 307.000 29,315 XXX (3,515) 27,553 | oo | e 1,762 [ 1,762 XXX
369550 10 8 | GENERAL DYNAMICS CORP 09/02/2014 | BARCLAYS AMERICAN. B [ 14,921.000 ..1,798,021 XXX ] 982,429 | ... 1,425,702 | ... (443,272) | oo | e [ e (443,272) 982,429 815,591 XXX
370334 10 4 | GENERAL MILLS INC 06/02/2014 | BARCLAYS AMERICAN. B [ 1,155.000 XXX (8,974) 48,672 | oo | el 14737 | 14,737 XXX
427866 10 8 | HERSHEY CO/THE 12/02/2014 | BARCLAYS AMERICAN........coooovmrvvmnniinninniiinniiens | i 476.000 XXX 0 43,647 3,975 XXX
438516 10 6 | HONEYWELL INTERNATIONAL INC........cooevvvierii 03/03/2014 | BARCLAYS AMERICAN.........ccoovvimmrvimmnieniiinnireninns | v 15,462.000 XXX ...1,088,158 | ........... 1,412,763 | ......(324,605) | ..ooovvveericncns [ e | e (324,605) [ ..oocvveirac ....1,088,158 358,913 XXX
452308 10 9 | ILLINOIS TOOL WORKS 12/02/2014 | BARCLAYS AMERICAN........occverrverrierienrieenines | cveveens 18,139.000 | ........ 1,582,754 XXX ...1,166,103 | ........... 1,441,383 | ......(363,285) | .ccooerveerrincns [ v | e (363,285) [ c.vouvvvvnrirne 1,166,103 | ..o 416,651 XXX
458140 10 0 | INTEL CORP 12/02/2014 | BARCLAYS AMERICAN.........ccccoovmmvvnriieniisniiinnines | e 15,714.000 | ........... 502,344 XXX 332,980 | ..o 407,935 | ..ccooo(74,956) | oovvverriercns | o [ e (74,956) 332,980 169,364 XXX
459200 10 1 | INTL BUSINESS MACHINES CORP.........ccccoucrvumrrrinne 03/03/2014 | BARCLAYS AMERICAN 309.000 56,932 XXX (3,115) 54,844 2,088 XXX
478160 10 4 | JOHNSON & JOHNSON 12/02/2014 | BARCLAYS AMERICAN 959.000 98,657 XXX 16,226) 71,609 | oo | 027,049 | e 27,049 1,472 XXX
494368 10 3 | KIMBERLY-CLARK CORP 12/02/2014 | BARCLAYS AMERICAN.........cccoomrvvnrieniisenireniines | e 13,412.000 | ........ 1,529,038 XXX ] 1,236,556 | ...........1,332,074 | ......(168,789) | ...covooriccicns | e | e (168,789) | e ....1,236,556 292,482 | ........ 42,484 XXX
50076Q 10 6 | KRAFT FOODS GROUP INC 06/02/2014 | BARCLAYS AMERICAN........covvvverrrienrieniiennireennes | cvereenens 1,486.000 | ....ooovr 83,538 XXX 81,656 | 80,125 | 1,531 | 81,656 | oovooeveeeris | erieernn 1,882 | 1,882 | .ooeeee 1,007 XXX
532457 10 8 | ELILILLY & CO. 12/02/2014 | BARCLAYS AMERICAN 5,506.000 334,446 XXX 297,930 ..............280,806 | ... 17,124 | oo 297,930 36,517 | ......... 4,361 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

E

0 Current Bond

r Year's Other- Total Interest /

e Unrealized Than- Foreign Foreign Stock Stated

i Prior Year Valuation | Current Year's| Temporary | Total Change | Exchange Book/Adjusted | Exchange Realized Total Gain Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss)| Gain (Loss) (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) / Accretion | Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal Disposal During Year Date
539830 10 9 | LOCKHEED MARTIN CORP. 12/02/2014 [ BARCLAYS AMERICAN.........coooomervierrinnniirennineniinns | v 2,110.000 | ........... 359,949 XXX 183,612 | .o 313,673 | ...... (130,080) [ .eoovverrrienis | e | e (130,060) 183,612 | oo | e 176,337 | ....... 176,337 | ......... 5,325 XXX
577081 10 2 | MATTEL INC 12/30/2014 | BARCLAYS AMERICAN.........ccocoomrvvnniiniivenienniies | e 29,771.000 | ........... 914,676 XXX 1,215,291 | 1,416,504 | (201,213) [ oo | i | s (201,213) [ oo e 1,215,291 | i | (300,615) | ......(300,615) | ........ 45,252 XXX
580135 10 1 | MCDONALDS CORP. 12/02/2014 | BARCLAYS AMERICAN 697.000 68,720 XXX 66,159 | ...............67,630 | .......... (TAT) | o [ e | e (1,471) 66,159 2,561 2,561 | .o 1,715 XXX
58933y 10 5 [ MERCK&CO.INC 03/03/2014 | BARCLAYS AMERICAN 3,091.000 | ..ooovene 174,360 XXX 128,091 | ..cooevv.r. 154,705 | ... (26,614) (26,614) 128,001 | oo | v 46,269 | ......... 46,269 | ... 1,360 XXX
594918 10 4 | MICROSOFT CORP 12/02/2014 | BARCLAYS AMERICAN. B [ 4,221.000 .190,421 XXX 116,120 ... 157,992 | ........ (41,872) . (41,872) 116,120 | oo | e 74,302 | ......... 74,302 | ... 3,653 XXX
655844 10 8 | NORFOLK SOUTHERN CORP 03/03/2014 | BARCLAYS AMERICAN. B 15,375.000 XXX .1,076,861 | ...........1,427,261 | ...... (350,400 | . .(350,400) 11,076,861 333,732 333,732 8,303 XXX
670346 10 5 | NUCOR CORP 09/02/2014 | BARCLAYS AMERICAN 26,914.000 XXX .1,235,608 | ...........1,436,669 | ...... (201,061) | . (201,061) 1,235,608 | ....ooovvvean XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP........cccccourvumrrireriins 12/01/2014 | VARIOUS..........ooiriiirriieriiseriieniinesiseseiseniseseinenes | i 186.000 | ............. 69,487 XXX 68,070 | ...............68,038 | .......... (1,242) | covvocrieriinene [ e | e (1,242) 68,070 XXX
681919 10 6 | OMNICOM GROUP 12/02/2014 | BARCLAYS AMERICAN 637.000 | .oovvvvvnnnd 49,166 XXX s 45,586 0 45,586 XXX
713448 10 8 | PEPSICO INC. 12/02/2014 [ BARCLAYS AMERICAN.........cccoovrrveniennireniieniinns | v 1,677.000 | ........... 155,991 XX 122,689 | ..o 139,090 | ........ (16,401) [ ovvoecvvericeene [ e | e (16,401) 122,689 XXX
717081 10 3 | PFIZERINC 12/02/2014 | BARCLAYS AMERICAN........cccoommrvimeriieriinenireniiees | i 711.000 | .ooooneens 22,598 XXX 22,638 21,778 860 860 22,638 XXX
742718 10 9 | PROCTER & GAMBLE CO/THE 12/02/2014 | BARCLAYS AMERICAN 614.000 55,529 XXX 46,486 49,986 (3,500) (3,500) 46,486 XXX
755111 50 7 | RAYTHEON COMPANY 12/02/2014 [ BARCLAYS AMERICAN.........cocoomrrvinriinnnireniinnninns | v 2,826.000 | ........... 286,766 XXX 151,248 | 256,318 | ...... (105,071) [ oo | v | e (105,071) 151,248 XXX
761713 10 6 | REYNOLDS AMERICAN INC 06/02/2014 | BARCLAYS AMERICAN..........ccoocvemmiinninnniinniienines | v 27,193.000 | ........ 1,592,561 XXX ... 1,205,248 | ........... 1,359,378 | ...... ([ETORECIO)H (NSO ISR [ (154,130) [ <vvooveviriennn v 1,206,248 | XXX
871829 10 7 | SYSCO CORP 12/02/2014 [ BARCLAYS AMERICAN.........cocoommrvieniiinnireniieniinns | v 3,424.000 | ........... 124,966 XXX 115,073 | .o 123,606 | .......... (8,533) (8,533) 115,073 XXX
87612E 10 6 | TARGET CORP 12/02/2014 [ BARCLAYS AMERICAN.........oooveerrierieenrieniineniies | v 4,066.000 | ........... 288,051 XXX 253,759 257,256 (3,497) (3,497) 253,759 | cooveeeveriveni | v 34292 | ......... 34,292 XXX
882508 10 4 | TEXAS INSTRUMENTS INC 12/02/2014 [ BARCLAYS AMERICAN.........ccoooimvvnniinnieniienniins | v 3,695.000 | ........... 186,806 XXX 127,587 | .o 162,247 | ........ (34,661) [ vvvovveerienns [ e | e (34,661) 127,587 59,219 59,219 XXX
88579y 10 1 [3MCO 12/02/2014 | BARCLAYS AMERICAN. ..1,035.000 .160,178 XXX ....136,831 0 136,831 23,347 23,347 XXX
911312 10 6 | UNITED PARCEL SERVICE-CL B 12/02/2014 | BARCLAYS AMERICAN. ..1,484.000 .160,396 XXX 119,921 (36,018) ) 119,922 40,474 40,474 XXX
913017 10 9 | UNITED TECHNOLOGIES CORP.........ccooomirirriirrriins 03/03/2014 | BARCLAYS AMERICAN. XXX 64,542 ...(17,736) ) 64,542 | oo | 19,866 | ......... 19,866 XXX
92343V 10 4 | VERIZON COMMUNICATIONS INC......ccooovvvrirrririnrirnenes 06/02/2014 | BARCLAYS AMERICAN.........ovtveerrirrieniireenineniins | coveeeiinns 177.000 | ..oovvvercne 8,860 XXX 7,889 8,698 (809) ) 7,888 97 97 XXX
931142 10 3 | WAL-MART STORES INC 12/02/2014 | BARCLAYS AMERICAN. ......ooooovvoincesicicsiciiees | e, 1,753.000 | ........... 151,210 XXX | 124,077 137944 | ........ (13,866) ) 124077 | | e 27133 | ... 27,133 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS. ...t e | e 22,488,037 XXX ... 17,120,247 | ......... 20,308,958 | ...(3,799,348) 0 0 (3,799,348) 0. 17,120,247 0] ..5367,789 | ...5,367,789 XXX
Common Stocks - Mutual Funds
4812C0_ 80 3 | JPMORGAN HIGH YIELD-SEL I . | 05/01/2014 | DIRECT ..1,158477.187 | ........ 9,383,665 XXX 9,646,895 | ...........9.244648 | ...... 402247 | .o | | 402,247 9646895 | ..o | (263,229) ] ......(263,229) | ...... 228,220 XXX
9299999. Total - Common Stocks - Mutual Fund: 9,383,665 XXX .9,646,895 02,247 0 0 ..402,247 (VI I 9,646,895 0. (263,229) | ......(263,229) | ...... 228,220 XXX
9799997. Total - Common StOCKS - Part4.. ... i | 31,871,702 XXX .. 26,767,142 ..(3,397,101) 0 0] ...(3397.101) 0 26,767,142 0]..5104560 |..5104560 |..... 593,870 XXX
9799998 Total - Common Stocks - Summary Hem from Part 5.ttt e | s 3,904,239 XXX ......3,251,747 0 v 320V TAT | e | 652,491 | ....... 652,491 | ........ 42,030 XXX
9799999. T0tal = COMIMON SHOCKS. ...ttt ettt bt ALt EL Lt LAttt | o 35,775,941 XXX ... 30,018,889 | ......... 29,553,606 | ...(3,397,101) 0 0] ....(3397,101) 0 .30,018,889 0]..5757,051 | ...5757,051 | ... 635,900 XXX
9899999. Total - Preferred and Common Stocks 35,801,962 XXX ... 30,027,343 | ......... 29,562,060 | ...(3,397,101) 0 0] ....(3397,101) 0. 30,027,343 0]..5774618 | ...5774618 | ... 636,388 XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ... rrueuuiiieeesieiiiess et eeies s ses 100 ehees ettt e | seneed 62,520,627 XXX | 57,942,358 | ........ 56,141,196 | ...(3,314,975)] ......... 76,514) | oo 0] ....(3,391.489) 0 56,612,091 0 |...5908,536 | ....5908,536 | ...1,447,646 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F
0
r Year's Other- Total Paid for
e Par Value Unrealized Current Than- Foreign Foreign Interest and| Accrued
i (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change | Exchange | Exchange Realized Total Gain | Dividends | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Gain (Loss)| Gain (Loss) (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) B./A.CV. | on Disposal| on Disposal Disposal | During Year| Dividends
Common Stocks - Industrial and Miscellaneous
002824 10 0 | ABBOTT LABORATORIES 06/02/2014 | BARCLAYS AMERICAN 12/02/2014 | BARCLAYS AMERICAN ....1,442.000 57,406 65,162 57,406 0
039483 10 2 | ARCHER-DANIELS-MIDLAND CO.... 03/03/2014 | BARCLAYS AMERICAN. .1 09/02/2014 | BARCLAYS AMERICAN. 4,114.000 ..1,696,358 11,360,214 0
12508E 10 1 | CDK GLOBAL INC 10/01/2014 | SPIN OFF 10/21/2014 | VARIOUS ....5,915.670 153,745 135,808 0
13057Q 10 7 [ CALIFORNIA RESOURCES CORP........cccconuvrimnrrinens 12/01/2014 | SPIN OFF ..o 12/15/2014 | BARCLAYS AMERICAN.........cocovvrmrriinns crerennn5,794.000 51,624 30,538 51,624 (V) EUOUPPORPROROTR [DVPRRPORION IPPPOON (21,086) | ........ TPATVEIC)H [FOORO SR
437076 10 2 | HOME DEPOT INC 06/02/2014 | BARCLAYS AMERICAN.........ccccovvrvinnnc 12/02/2014 | BARCLAYS AMERICAN.........ccccoovvvviveni | v 17,673.000 | ......... 1,428,583 | ......... 1,727,970 ....1,428,583 0 ...299,387 | ....... 299,387 | ...... 24276 | .o
494368 10 3 | KIMBERLY-CLARK CORP 09/02/2014 | BARCLAYS AMERICAN.........cocovomrrianan 10/31/2014 | BARCLAYS AMERICAN.........cccoormrrvin e 1,312.000 | oo 143,013 [ oo 149,624 143,013 0
670346 10 5 | NUCOR CORP 06/02/2014 | BARCLAYS AMERICAN 09/02/2014 | BARCLAYS AMERICAN .........1,498.000 75,100 80,842 75,100 0
9099999. Total - Common Stocks - Industrial and Miscellaneous. 3,251,748 ..3,904,239 .3,251,748 0 0 0 0 0 0
9799998. Total - Common Stocks 3,251,748 ..3,904,239 ....3,251,748 0 0 0 0 0 0]...652,491 652,491 ,
9899999. Total - Preferred and Common Stocks. 3,251,748 3,904,239 ....3,251,748 0 0 0 0 0 0]...652491 | ... 652,491 | ...... 42,030 [ ... 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS.......... i bttt st b bbb bt Lt b L f b f b LE bbb bbbttt snsssnisens | isieaas 3,251,748 3,904,239 3,251,748 0 0 0 0 0 0]....652491 | ....... 652,491 | ...... 42,030 | ............ 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien |  Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such Book/Adjusted % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office)| Company's Stock? Intangible Assets Carrying Value Number of Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
99C000 165 [ PROCENTURY INSURANCE COMPANY 21903 2ciB1 YES 48,709,481 138,500.000 ....100.0
1199999, Total - Common Stocks - U.S. Property and Casualty Insurer 0 48,709,481 XXX XXX
1899999. Total - Common Stocks. 0 48,709,481 XXX XXX
1999999. Total - Preferred and Common Stock 0 48,709,481 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....166,264,821.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

Total Amount of Indirectly by Insurer on Statement Date

Intangible Assets 5 6

Included in Amount

Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

NTS Owned December 31 of Current Year

Showing all SHORT-TERM INVESTME
6 7 8

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Year on [ Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) /|  Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid | During Year Interest
Exempt Money Market Mutual Funds
38142B 70 8 | GOLDMAN SACH FIN SQ TR IN-SV. .1 12/30/2014. | DIRECT.... 18,750 18,750 | covvvvrerereereriennns | v | e 0.010 |......0.010 | MAT...| ..
4812C2 68 4 | JPMORGAN US GOVT MMKT-INST.. .1 12/30/2014. | DIRECT... .10,988,090 .10,988,090 149 | | s 0.010 MAT... | ..
8899999. Total - Exempt Money Market Mutual FUNGS..............cccoovoiiiviriiiecee e .11,006,840 .11,006,840 149 0 XXX XXX 0 0
Class One Money Market Mutual Funds
00142W 86 8 | INVESCO ADV PREMIER PORTFOLIO-INST CL....... | .......... | . | 12/30/2014. | DIRECT .....cooiiiiiiirensissisnssisnsssesensneas | ceeees XXXoooo [ o 1,415,077 Lo | L Lo [ | oo 1,415,077 9 | | 0.030 | ......0.030 | MAT... | .o [
8999999. Total - Class One Money Market MULUAH FUNGS. ..o eiesiee eessessesssessessessssensessessessnsessesssssssssssssesssensessssnsensessessesense | sersessesss 1415077 | .o (U I (U I (L I 0. DO 1,415,077 9 0 XXX XXX XXX 0 0
9199999. Total - ShOM-TEIM INVESHMENES. ...ttt ebseesseess e ees bt eee e ss s et ensisseisesssensinssiens | conseiins 12,421,917 | oo (U (V) (O I 0], XXX | v 12,421,917 158 0 XXX XXX XXX 0 0
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A ColUMBUS, OH......oouiiricieieie s ssessessssssssssssssennes | oeeneens 4,630,583 | XXX
0199999. Total - Open Depositories XXX XXX 0 0 4,630,583 [ XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 4,630,583 [XXX
0599999. Total Cash XXX XXX 0 0 4,630,583 [XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4,712,462 (4. April...... 775,587 (7. July 5,858,629 | 10. October. 2,824,967
2. February. 3,458,538 |5. May. 5,319,155 | 8. August 6,220,399 | 11. November 4,344,340
3.March....ccoooiiiin, 4,712,462 [6. June 4,108,122 |9. September......coccvvviiee | wovveriniiineninennas 4,008,307 [12. December. 4,630,583

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama..........ccoocveciiniiiciinniaa AL i
2. Aaska......in AK|
3. AMZONA..... AZ] e
4. Arkansas..........coooerrceene AR |
5. California.......ccccooevvrmriinnniiraniens (07, [
6. Colorado..........verrererierieniand (G{0] IS
7. Connecticut.........cccooooeuriinrrinnacs
8. Delaware......
9.
10.
1.
12.
13.
14.
15.
16.
17.
18 Kentucky.....coooevevirerniiniircins KY .o
19, Louisiana........ccccccourveennriinnenecd LA
20.  Maine.....ocveiierieicicicnind ME
21, Maryland.......cccoooeiervrniiinnnnnd MD | .o
22.  Massachusetts. Statutory Deposit 799,941 | ...................869,500
23.  Michigan MI]. Statutory Deposit 75,327 96,902
24.  Minnesota. .MN
25.  Mississippi MS].
26. Missouri MO | .o
27, Montana.........cccooerveenmreiinninnnns MT
28.  Nebraska........ccccoovmrinrinninniins NE
29.  Nevada.......cooomriiinniinnnnnnad NV
30.  New Hampshire.........cccccoerrrnn NH ..o
31, New Jersey......coowvrrvnrnrrriens [\ I
32, New MeXiCo.......covrvivernirerrinnns NM| ...... B.... | Statutory Deposit. 234,142 252,102
33, New YOrK.....ooooovoeeeveveiereiernnnns NY [ ...... B....| Statutory Deposit. 2,791,648 | oo 2,875,303
34, North Carolina.........c.cccceceeeneee NC | oo
35.
36, ONi0.oevieiiecieieieeeen OH | B.... | Statutory Deposit. 2,529,803 2,611,965
37.
38.
39.
40.  Rhode Island....
41. South Carolina...........cccoouruence SC...... B.... | Statutory Deposit. 219,230 238,769
42.  South Dakota..........ccceeverrrvennn 10
43, Tennessee........cocververivcnens TN
44, TexaS...orierecieriivnnneeen IX | i
45, Utah.eecns uT
46.  Vermont........cccoeeriveriiieniens VT
47, Virginia......ooevevveeieeeeiseenns VAL ..o
48.  Washington.........cccceeervrrrnnnns. WA e
49.  West Virginia.........cccoooeerennees. WV e
50.  WISCONSIN.......cooovvuriicriinrniaans WH e
51, WYOMING...ooivevieereieieiereied WY [
52.  American Samoa..
53.  Guam...
54.  Puerto Rico..
55.  US Virgin Islands..
56.  Northern Mariana Islands........... MP{ ...
57.  Canada.......cooimiiienie CAN
58.  Aggregate Alien and Other......... OT| XXX XXX 0 (U I 161,119,025 | ........... 175,208,844
59.  Total XXX XXX 2,529,803 2,611,965 | ........... 165,239,313 | ............ 179,541,420
DETAILS OF WRITE-INS
5801, e | s B.... | Reinsurance Collateral Deposit (NSIC, State National Insurance COMPENIES.............coevverereeneies | ervvrreerieneeseseisieniens | covevienesiesiesssissiesienes | cveieenens 161,119,025 | ............ 175,208,844
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............. | XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0] e 161,119,025 | ........... 175,208,844
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