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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY
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. treasury SECUNMHES. .........eveveieererereee ettt sessesaenes | eveeseseseenas 1,698,559 |............ 0.7 | oo 1,698,559 | oo | e 1,698,559 |........... 0.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCIES...........cceievriricrerireesnsreiesiees | coveeresssesesssesessssssesens | evesserennd 0.0 [ oo [ | e {1 0.0
1.22 lIssued by U.S. government sponsored agencies...........co.cveevvveverens | cevvervevennen. 3,236,267 |............ 14 | 3,236,267 | ..o | e 3,236,267 |............ 14
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......ouveeeveecirciiiisiieiiiie ettt esstesssennies | eeressnssnees 1,493,132 | ..ccouueee. 0.6 | oo 1,493,132 | o | v 1,493,132 | .ot 0.6
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. | vevvevvivennee. 9,438,992 |............ 4 | e, 9,438,992 | ... | e 9,438,992 |............ 4.1
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............cccccceververviervervcsiienes | e, 10,864,498 |............ 47 | e, 10,864,498 | ...cocvveeveeeeieiees | e 10,864,498 |............ 4.7
1.43 Revenue and assessment obligations..............cccocveeeeviveeiecveiniens | cevverevninns 25,861,445 |.......... 2 | e 25,861,445 | ....ooovvirevieeieee | e 25,861,445 |.......... 11.2
1.44 Industrial development and similar obligations.............cccocevervieieiec [ [ e 0.0 [ e | e (0] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........cc.cooriunrinincncreieeneenes
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al O ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| v 6,460,523 |............ 28 | e, 6,460,523 | ... | e 6,460,523 |............ 28
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........cccoeviereereeerveseesenens | oo 5544 |..... 0.0 | oo 5,544 | ..o | e 5544 | ... 0.0
1.523 Al ONET ...t sssisnins | eeesenseees 51,497,672 |.......... 22.3 | e 51,497,672 | ..o | ceveereenens 51,497,672 |.......... 22.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES)........eveveercereeeieee et | eeeseeeseeenns 74877247 |.......324 | oo 74,877,247 74,877,247

© o N o

2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMEIES. .....c.. vt
Equity interests:
3.1 Investments in mutual funds..........coorieneneininceees
3.2 Preferred stocks:

3.21 Affiliated

3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated

3.32 Unaffiliated
3.4 Other equity securities:

341 AFIlIAEE. ...

3.42 Unaffiliated
3.5 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 AGICURUIAL ...
4.3 Single family residential properties...........cccceviveerereeesiesniee e
4.4 Multifamily residential properties...........ccoeeriereriieieiicseeiee e
4.5 ComMMETCIAl I0ANS.......ccvuuiririiiieiieiie ittt
4.6 Mezzanine real estate I0aNns..........cocueiiereeeeiineeneeee e
Real estate investments:
5.1 Property occupied by COMPENY........ccceueiieiieeinieeeeieiessse e
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............ccccoeviveiviceiiicscens
5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)
CONTACE IOANS........veiriceci et
DEIIVALIVES. ...eevveecrie ettt
Receivables for SECUMLIES..........vuuvrrieniiereineiseeieieins

Securities lending (Line 10, Asset Page reinvested collateral)..............cccoecn.....

. Cash, cash equivalents and short-term investments..........cccocooeovverinieieniinnnns
. Other invested assets
. TOtal INVESIEA @SSOLS......cvevveerierieicieie et snrenae

.......... 12,305,195

..15,945,849 | ....

..... 2,335434 |....

.............. 12,305,195

...15,945,849 | ...

..... 2,335,434 |...

..15,945,849

........ 231,245,225

231,245,225
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI.........cueuuererurrireiereeieisesess e iseesssssssses st ess s ss sttt sttt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ceririerreririrrreieseeseseese sttt sssssenens

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........c.oviirierriencreesceese et enaees 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ...

3.2 Totals, Part 3, COMUMN 1. ... bbb 0
4. Total gain (105s) 0N diSPOSAIS, PaArt 3, COIUMN 18........coiiieiiiiieieicie ettt sttt bbb AR bbbt s bbbttt
5. Deduct amounts received on disposals, Part 3, Column 15..........cccceveunee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........ieirieinceiresieeiseesi s es s

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

7. Totals, PArt 1, COIUMN 2.ttt s et bbb s sttt s et s e senean

7.2 Totals, Part 3, COIUMN 10........ceiieeieieieeie ettt ettt s s bttt s et sesennan 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ...

8.2 Totals, Part 3, COIUMN O........ouiiiiiiiiisr s 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccceueriiiriieieiieieies sttt bbb nas 0
10.  Deduct total NONAAMITIEA @MOUNTS...........cuuiiiiiiii bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiuiuiiieiieie ettt ss sttt bbbt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHOT YEAI ..ot naes 2,855,579

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cc.eueieieicieiesse ettt bbb ens e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)............cceueiueieieieeseeise s 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbttt
3.2 Totals, Part 3, COIUMN 1. ...ttt sttt 0
4, ACCTUAL OF QISCOUNL.....vvurvuveirsisieie sttt sttt s a8t s eSS E £S48 e8RS0 AR ettt

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ouveececreete ettt s st a s bbbttt s et n s naes

5.2 Totals, Part 3, COIUMN ..ottt bbb bbb bbb bbbt saes 0
6. Total gain (I0sS) On diSPOSAIS, Part 3, COIUMN 18........ccuiuiiririierireie ettt s s E bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 15. ...ttt bbb bbbttt bbbt s st 149,155
8. Deduct amortization of premium and mortgage interest points and COMMITMENT FEES...........c.oieiiiiieieiceee et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...t es st

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

10,1 Totals, Part 1, COIUMN 1. ..ot

10.2  Totals, Part 3, COIUMN 10........ccimreierieeeieeiiesessees st ess st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........couvverrrninrnrmnirineseeeseeeseseeseseessenees 2,706,425
12, TOLAl VAIUGLON GIOWEANCE..........oveeceerereiiceeireise ettt sse ettt s e85 8 248882 E £ E8 e84 R 28RS e e s s et ensnen
13, SUDLOLAL (LINE 11 PIUS LINE 12)....ceuueeeueerreeeeseesseeeseeesseesseessseessseessssesssesessseesss st ees et e84 8 8588858858881 2,706,425
14, Deduct total NONAAMITIEA @MOUNTS...........cvuuiieiiiiii ittt bbbt
15.  Statement value at end of current period (LiNE 13 MINUS LINE T4).........o ittt es st st bbb f bbb bbb 2,706,425
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PIIOT YEAI..........ccviieieietecee ettt sttt s bbb et st s bt es bt en s sae s sntenas 2,450,506
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........oeriirrrrirrrreireseee ettt sess s

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccovuirinriinrerrseeese st essesaees 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coeiieieeieieteie ettt bbbt bbb bbb st e
3.2 Totals, Part 3, COUMN 12.......c.iiiiiieieietete ettt bbb bt bbb bbbt st ns et 0

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...

5.2 Totals, Part 3, COIUMN 9.t 0
Total gain (10Ss) 0N diSPOSalS, Part 3, COIUMN 19........ciieiiririerssieie sttt ettt Rttt

Deduct amounts received on disposals, Part 3, COIUMN 16...........c.ccuiviiueierireice ettt ettt tes s a et s ettt b a sttt s et es bt n s e stenses e 109,056
Deduct amortization of Premium @Nd AEPIECIAtION. ...........evireieeririreirereseiseieesseee e ess sttt st ens e s s sttt 6,015

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbb bbb bbb ns e

9.2 Totals, Part 3, COIUMN 1. bbb 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........oiiiiiiii it

10.2 Totals, Part 3, COIUMN T1...... bbb 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerrriiiriireriieieiesse ettt st e 2,335,434
Deduct total NONAAMItEA BMOUNES.............iiiriiiiiiirri bbb bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cveiuiieiieiiriiicisississiesesiessss s s ssess st ss st s st s bbb es s sses s ssessessansens 2,335,434

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........cccuiiiieeieieieese ettt sttt bbb bbb bbb bbb bbbttt 210,708,448
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.ciuieiicicie ettt bbb bbb st s bbb st st s 22,389,623
ACCTUAI OF QISCOUNL.......vooeveveiereris ettt 1,095,958
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121 .t 134
4.2 Part2, SECtion 1, COIUMN 5.ttt
4.3 Part2, SECON 2, COUMN 13.......coieieicceeiceteee ettt bbbt et sa s st s (429,861)
T 0o 1741 OO SSTTON 71 (429,656)
Total gain (10Ss) 0N diSPOSAIS, PArt 4, COIUMN 1.ttt as s s st s s8££t 60,358
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiuiiiiiiiiieicieieieie ettt bbb bbbt anaes 20,318,418
Deduct @aMOTHZALION O PIEMIUM........c.couiiiicteiei ettt bbb bbb bbb s bbb s bbb s e b e bbbt b s bbb bbbt 1,281,214
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part 2, SECHON 1, COIUMN 19.......cuuiiiiiiririeirieeeisseeiseesi bbb

8.3 Part 2, SECHON 2, COIUMN 16..........iuuuiriririrerieeeiieeiseesiseees st es bbbt

8.4 Part 4, COIUMN 15.....couiiriieiiserieseesesi et 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 ..ot 374,356
9.2 Part2, SECHON 1, COIUMN 17 ... es et
9.3 Part2, SECHON 2, COIUMN 1.ttt sttt bbbttt s et n s saes 762,127
9.4 Partd, COIUMN 13 oot ces ettt 1,136,483
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-TH8-9)........cruuriurimriiriireiriineire et ss sttt s sttt bbbt 211,088,617
Deduct total NONAAMItEA BMOUNES.............riiriiriiriiririer bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11). ...ttt bbb bbb bbb s bbb 211,088,617
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 5,774,667 6,304,991
Governments (Including all obligations 2. CANAA......ceirreiererreis | e | s | s
guaranteed by governments) 3. Other Countries......ccooeveeies | coveririeriiiian, 1,493,132 [ oo 1,761,246 [ oo 1,491,990 | oo 1,500,000
4. TotalS..oooveiersieisciciiiens | v, 7,267,799 | oo, 7,846,728 | oo, 7,796,981 | oo, 6,876,671
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...oooeeeieieeeciiieceeies | oo, 9,438,992 | .o 10,318,068 [ ..o 9,423,967 | ..o, 9,620,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....cooeieeiiiierieiieiiees | e 10,864,498 [ ....ocoevcrennen. 11,828,312 | .o 10,693,853 [ ...ocoverernnnen. 15,060,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals..ooniinsiisinsciisiinns | v 34,034,681 [ ..o, 37,930,718 | oo, 35223192 [ .o, 32,162,048
Industrial and Miscellaneous and Hybrid 8. United States........cooccrverrrnee | overrrnevrirnnnnne 124,334,350 | .cooovvvrrerirneee 141,489,149 | ..o 123,382,445 | ..ovvvvvri 130,462,542
Securities (Unaffiliated) 9. CaANAUA......cvieereeeieieies [ e | s | e | erter et
10._Other Countries........ccoccvveene | covviiiviiinenn, 15,947,714 | oo 18,079,816 | .coooovvrriiiiencn, 16,072,161 | oo 16,113,028
1. Totals. ..o | v 140,282,064 | .......ccoocooeece 159,568,965 | ....cooovvvveeece 139,454,606 | .....cooooocveeeee 146,575,570
Parent, Subsidiaries and Affiliates 12, TotalS. .o | [ | e | s
13. Total Bonds......ooesssseessssenes | o, 201,888,035 | ...ooovverrcnenes 227,492,791 | oo, 202,592,600 | ...cocoovreernnenee 210,294,289
PREFERRED STOCKS 14. United States.......coocovmvecrrvees [ corverevneerierennnns 2,000,000 | ceoooverrrerrrernnes 2,009,600 | ovoooverrrierrennne 2,000,000
Industrial and Miscellaneous (Unaffiliated) 15, CaNAAA......eveeeeeeeeinrieiees [ [ s | et
16. Other Countries........ccoocevscee | wovrnreissiiinnrinnnes 1,500,487 | oo 1,448,749 | oo 1,500,650
17. Totals.. 3,500,487 .3,458,349 ...3,500,650
Parent, Subsidiaries and Affiliates 18, TOtalS......ecveveveeeereeceeereeeees Lo ] e L e
19. Total Preferred Stocks....... | ..o, 3,500,487 | .ooovvriiiiinnn, 3,458,349 | .o, 3,500,650
COMMON STOCKS 20. United States.......c.coueceverrnee | cvvverrerrireceencnens 3,867,903 | ooooocvirrinne 3,867,903 | oooooreirirnnne 4,516,736
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ccveierseeeieieies | et | et | st et
22. Other Countries......ccocccvvuiens | covvevviiiiniiinen, 1,832,191 | v 1,832,191 | v 2,363,848
23. TotalS....coovevcreiieicriciceciens | v, 5,700,094 | .o, 5,700,094 | .o, 6,880,584
Parent, Subsidiaries and Affiliates 24, TotalS. ..o | | e | s
25. Total Common Stocks...uu. | coccvvvvveiiennceee. 5,700,094 | oo, 5,700,094 | .o, 6,880,584
26. Total StOCKS...ooouseenissirnssse | covviriciien, 9,200,582 | ..ooovvriririinnnenn: 9,158,443 | ..o, 10,381,234
27. Total Bonds and Stocks.... | .......cccccc...... 211,088,617 | oovvovrvereenne 236,651,234 | oo, 212,973,834
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
262,875 | covvvererrins 386,855 | .oocverrriernns 479,252 | covvireeeeen 7,171,030 |81 | 11,203,617 |83 | 17,171,030

SoIs

3.7 TOfAlS. ..o | e, 0 e, 204,524 | ... 4,402,433 | ... 4,832,035 | oo (O I 9,438,992 | ..o 44 | 8,583,485 | ..o 41 o, 9,438,992 | oo 0

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
A NAIC ot ssssessssssssssssssenss | cvevssssessissssssessesssesssssins | eeveesesssessessessessessessasnaas | ceereersensennens 1,999,984 | ...ccoone.e.. 3,861,454 | ooevereen 5,003,060
B2 NAIC 2ot tes s sses s sasssssssssanns | svesssssisssssssssssssssesssnsons | eevessasssesssssessessssssesssssas | sessessssssessissssssessessensssses | seessessessessenssssssssssssanss | svsessessisssssssssesssssssssnsans
B3 NAIC 3ottt sssssses s saesssssssanns | svesssssisssssssssssssssesssnsns | eevessasssesssssessessesssssssssas | resseessessessisssessessesssnsseses | sressensessessasssssssssssnsaens | svsessessiessesssssessessasssnsas
B NAIC Ao vesee e esss s sssssses s ssssssssssanns | cvesssssessissssssessssssesssssens | eevessasssessisssessessessessessas | cesseessessessisssessessessssssesss | ssessessessessesssssessessnsanss | svsessessissssssessesssssssssnsas
A5 NAIC Sttt sssssses s sssssesssssanss | svesssssisssssssssssssssesssssens | eevessssssessesssessessssssesssssas | ceeseessessessissssssessessensssses | sressessessessesssssesssssnsaess | svsessessiessesssssessassasssnsas
4.6 NAICS6. e | eevesesiessssesssess s seessensas | esreessessessessssenseeseessanes | srssesssestansenseensensssasstas ettt neas

4.7 Totals... 1,999,984 861,454 003,060

3

..10,881,831 ..10,864,498

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC oot sesssssess s saessnsns | cervesiessassaens 2,585,005 | ..covverennnns 4,249,725 | .......ouc..... 8,462,619 | ..ccvverenn 8,957,119 | oo 9,780,212 | oo 34,034,681 | .coooveeeerereerenns 16.0 [ .o 31,607,482 [ ..cooveeeerereene. 15.0 [ oo 34,034,681 [ ..ooooveereeeeeeeee
52
53
5.5 NAIC 5ot st esssss s sassssssssensns | evsesssesssssssssnssesssesssens | cervesssesssesssssssesssesssesssns | stessseessessessssssssesssenss | sevsesssesssesssesssessssssnssans | ceessessinssessesssssnnssnnsas | eesieesissiesies s seenseas (0 [ 0.0 | oo [ e 0.0 | oo [ e
BB NAIC Bt st ess s ssss s saesssesssenses | erssssssssssssesssesssssssesssans | eossessssesssosssssssesssasssenssas | otoesssesssensssnssesssssssonssonss | aossossssssosssnssesssnesssnsssns | osmsssnssosssosssssssssssssssanses | tesssssssssssssssesssssssnnseas (O O 0.0 oo [ 0.0 oo | e

5.7 TOfalS....ooieisi i | s 2,585,005 | ..o 4,249,725 | oo 8,462,619 | .....occoooo.... 8,957,119 | oo 9,780,212 | ..ccoovvuve. 34,034,681 [...ccooovviiinn. 16.0 | ., 31,607,482 |...ocoovviinn, 15.0 |, 34,034,681 | oo, 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

8.6

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

B.1 NAIC 1ot sssissisnes | oesseessnsseees 5,238,402 | ....covvune 38,479,934 | ...cccvvvennee 28,789,757 | ..ovvvvrene 16,352,935 | ..ccoovvrrnne. 12,293,995 | ...ccovvvene. 101,155,023 ..o d74 | e 101,054,400 63,090,598 | ........cco..c. 38,064,425
6.2 ..588,017 | .... 7,156,813 | .... 12,721,164 5,149,505 | .... 7,057,278 | .... 32,672,777 |. ..38,847,722 . ..22,640,859 .10,031,917
8.3 NAIC 3.t essessessenes | sernesnesnesesessessesss | e 232,621 | oo 1,074,021 [ oo | e 495918 | ..oovvvvrrnns 1,802,560 |...coovvvervrrrirrininnnnn0.8 | 2,301,594 [ 1 | 1,006,679 | ..oocvvvrrrrrnns 795,881
B.4 NAIC 4. sissienes | cosnessnensensene 94,836 | ...ocovrvrenene 2,293,506 | ..coovvreererneeeeneeneen [ s | s | . 2,388,342 | ..o T 3417566 | e 1B | [ e, 2,388,342
B.5 NAIC 5.t sssnsns | evsesssssssssssnseans 33120 [ oo 110,745 [ oo 374,017 | oo 50,446 | ..oovvvrvrrirrins 3,925 | oo 572,253 | o033 [0 527,084 |02 [ 000000 572,252 |
6.6 620,025 691,112 685,568
6.7 48,893,643 139,282,064 51,966,133
71

7.2

7.3

74

75

7.6

7.7

8.1

8.2

8.3

8.4

8.5
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
............... 43,917,668 | ..............34,390,398 | ...............27,556,519 v 134,599,799
............... 12,721,164 | ................6,642,637 | .................8,057,278 — A K1
...495,918
.0
,925
............................... 0
T TORAIS .ottt snstenasnsnns | seerrennnnn 2204 78,256 | .............. 55,522,151 | ...............58,086,870 | ..............41,083,481 | ............... 36,113,640
9.8 Line 9.785a % Of COlL B.....ovoviviieieiiciieieessi e ssesesssienienseiens | crenesseesessssessesneas 105 [ o260 o 272 i 193 | 16.9
10. Total Bonds Prior Year
101 NAIC 1ottt sssasssnsanns | oevassiesseeses 14,014,440 | ..............42,291,687 | ..............47,534,331 | ............. 34,602,552 | ...oovvneae 24,887,804 163,330,815 | oo 714 | 124,300,943 | ............... 39,029,871
1,735,592 8,657,144 ..10,535,975 |. ..41,340,599 ..30,774,592 ..10,566,007

110,521

..495,916 |.

10.8 Line 10.7 252 % 0f COL 8.....voeieiiiiece e | e 76245 [ 304 205 [ 70 [ XXX e el XXX i 1000 [ XXX i e TAB |
11. Total Publicly Traded Bonds
T4 NAIC et sssses s ssssssssnsanes | oevenseesaneses 19,719,923 | ...ooueee.. 28,076,394 |....cconc.. 32,982,137 | oo 30,195,088 | ............... 23,626,257 124,300,943
112 NAIC 2. sens | evvessessessesanss 499,820 | ..ccverrrnnes 5,658,127 | ccovevvirernnn 8,471,926 | .occevirrne 3,587,586 | ...ccoverenn 4,423,400 | ..............22,640,859 | ...coeevvrvreienennn 106 [ o 30,774,592
T1.3 NAIC 3ottt sesse s s sessns | crsssesssssssssesesssssessesessens | crevesessesssssessssssessessnsens | eveesessessesanns 1,006,679 [ ..o f e [ e 1,006,679 | ool 05 | 1,505,699
11.4 NAIC 4 ...300,836
11.5 NAIC5 527,084
11,8 NAIC Bt ssesssssessssssssssessens | erverisssssssssessensssdy @00 | cvrerrisrsesssssessienss ;DTS | osveersisrsssessesssessessenssens | eevessessssssessesssssessesssnsens | eosssssessensssssesssnssssessonss | sereessensenseesensense Dy A4 | viiiisiesiisiissieninnnn0.0 | i 8,638
11.7 Totals 157,417,791
11.8 Line 11.7@52 % Of COL. B....ovvereercrcrreesrenseseeesssiseisesienns | sverivnieiissisninennene 128 | o213 [ e 27.0 | 213 | b A7 |0 100.0 [ XXX | XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccocoeveeveeecices | e85 | o159 | 200 | 159 | 132 | e 745 | b XXX | e, XXX
12. Total Privately Placed Bonds

............... 10,935,532
4,249,238

................. 4,195,310
3,055,051

............... 38,064,425
.12,525,049

............... 39,029,871
..10,566,007

............... 38,064,425
.12,525,049

67,342 495918 .795,881 .795,881
................... 2,388,342 2,388,342
........................................................................................................................................ 0 revvererreeriesessensenneenna0
.................... B18,448 | ... [ e | e ensensssens | sssessessesienses: 089,008 085,568
...21,675,310 ..54,459,265 ..54,459,265
Line 12.7.@5@ % Of COl. B.....coeverrerereererreeienssnisesessssssisenens | cvneverissensssesnend T | e, 398 [ 280 | i 133 | 148 100.0 | ovveveeee XXX e e e XXX e [ e XXX [ e XK e | e 100.0
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccceveveeiieces | covereeeeeisiieienenenn 1.0 | o 102 | oo 72 i3 |38 | i 25.5 | XXX | XK | e e XK | e XK | e 25.5
(@) Includes $.....53,236,331 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....1,212,365 current year, $.....1,596,575 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes$.......... 0 current year, $ 0 prior year of bonds with 5* designations and $.....5,544 current year, $.....8,638 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§$.....11,396,363; NAIC2§......... 0; NAIC3S... 0; NAIC4S... 0; NAIC5S....... 0; NAIC6S....... 0.
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

Total
Current Year

Column 6 as

a

% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

1.1
1.2
13
1.4
1.5

U.S. Governments

ISSUET OblIGALIONS......vveverereiseriesieisesesissseessesss et snsenenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..........ccoeveveveereerereereeennn.
Other Loan-Backed and Structured Securities...........coccverirrirereinennne.

............... 13,679,856
....187,933

................. 1,762,306
..411,953

.................. 320,385
...66,469

.................. 470,675
...8,576

16,331,189
...839,840

............... 10,143,136
1,060,481

.......................... 4.8
0.5
0.0

............... 16,331,190

839,840 |...

21

22
2.3
24
25

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

3.1

3.2
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGALIONS......veevererireirerieiseiseesseeessesss s ssesssssnenns
Residential Mortgage-Backed SeCUNHES..........ccevverevrieierciresieeinne
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ceurerverernrrennnns

4.1
42
43
44
45

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

Issuer Obligations...........cccccevevene.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........cccoccuevverrirercrennee.
TOHAIS. .t

..10,881,831

10,864,498

............... 10,881,831

5.1
5.2
53
54
55

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

ISSUET OBlIGALIONS.......eeoverereriierieieeeeeseeeseesee e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUNies.........oc.rureereererreneeneireieienns
Other Loan-Backed and Structured Securities..........c.oc.ervrerrerersrrennns

974,987
610,018

................. 1,149,180
3,100,545

................. 5,601,184
2,861,436

............... 2,999,888

6,443

.................. 990,518

21,871,039
8,173,236

..3,990,406

............... 20,356,305
..10,260,875

990,301

............... 21,871,039

8,173,235 |...

................. 3,990,406

............... 8,957,119

............... 9,780,212

34,034,681

............... 31,607,482

............... 34,034,681

6.1

6.2
6.3
6.4
6.5

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

.................... 518,452

.................. 770,373

..90,523,605
..26,141,580
..22,129,807
................. 7,362,013

..22,793,491
.10,707,818
v 12,624,371
............... 5,840,452

................. 6,025,462

............. 21,552,886

............. 146,157,004

............. 51,966,133

741

7.2
73
74
75

Hybrid Securities

IssuEr OblIGAtIONS........c.cviveiecictieie et
Residential Mortgage-Backed SeCUNtiEs..........ocevevevreveverereesieeinne
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCurities..........ccoovervrerrernrnrernenns

................. 1,000,000

............... 1,000,000

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
IssuEr OblIGAtIONS........c.cuvvevrcicteieie e
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.
TOHAIS. ..ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIgAtiONS........ourveerirrieriieiieiieeieeieeieeiss e sesseessnees | ceeeissesanees 16,848,826 | ............... 24,630,029 | .....coooenne 40,888,948 | ............. 30,000,253 | ...cocvuneee 32,613,441 2144981496 | o880 | e XXX i [ XX [ 119,694,872 | ............. 25,286,624
9.2 Residential Mortgage-Backed Securities.. 4,771,893 14,973,611 10,216,123 | .... ...7,209,535 ..2,165,076 .39,336,239 ....28,628,421 ..10,707,818
9.3 Commercial Mortgage-Backed SeCUNtIES..........ccc.orwerivrreineerniiniieeiiens | e 339,085 12,384,018 | ..cooveeennvne. 5,964,665 | ....ccooovrenne 103,432 344,604 19,135,804 | ..o 30 [ XXX e | e XXX i | i 6,511,432 12,624,371
9.4 Other Loan-Backed and Structured Securities...........coc.orermierneenernenns [ onnisiisiiinnnnns 518,452 | coovvveis 3534494 | .o 1,017,134 [ 3,770,261 | .o 990,518 | oo 9,830,859 | .oovoviiniinniinennn B [ XX | XXX i | i 3,990,406 | ...cocooves 5,840,452
9.5 TOtalS....ovveieiiceieieeee s 55,522,152 ..58,086,870 41,083,480 36,113,639 213,284,398 ..158,825,133 ...54,459,265
9.6 Line 9.5a58 % 0f COL. B.....oovuiiiriiiiiiiiiiniiniinississississiseisenssnssnisns | evnsnssssssnsssnssens 105 [ oo, 26.0 | oo 272 | i, 19.3 [ 16.9 [, 100.0 i XXX s [ XXX [ e XK | i T45 | i, 255
10. Total Bonds Prior Year
101 ISSUET ODlGAtIONS........ooieeieiiii et 22,393,901 45,305,916 142,981,237 118,587,285 24,393,952
10.2 Residential Mortgage-Backed Securities 12,920,014 10,775,478 | oo 7,994,532 | 01,840,095 | e XXX [ e XX [ e 37,462,936 N 29,490,494 | ....ccccooone 7,972,442
10.3 Commercial Mortgage-Backed SECUMHES...........covvvrerrirnirriiniiscines | v 2,831,265 | ..cooovvenne. 11,836,717 | oovvrene. 7,005,223 | oo 97,862 | o 358,739 [ o e XXX [ e XK i | s 22,129,807 | oo 105 [ e 8,349,710 | .covvnnvnn. 13,780,097
10.4 Other Loan-Backed and Structured Securities. ...4,475,166 ....1,109,545 8,352,314 7,362,013
10.5 TOHAIS. ..ottt 51,625,797 64,196,162
10.6 Line 10.5858 % 0f COL 8.....oiiiiiiiiiieiiciisiieississississississsisssnssnnsnes | consrenssesssensssssennens LB | covirnsisssnsssessensnees 245 | i 304 | 205 | il 1720 |l XK X s [ XK | i 100.0 i XXX [ TAB [
11. Total Publicly Traded Bonds
11,1 1SSUET ODlGALIONS........oovvririrciieriie ittt ssssssesesssisssssnas | eseesinneens 16,581,353 | .ccoovvrnne. 18,943,596 | ....coovon. 34,445,082 | .....ccconce. 24,992,461 | ............ 24,732,380 | ...cccoune. 119,694,873
11.2 Residential Mortgage-Backed SeCUrities............ccoeveevciererrereerersnns | o 3,675,475 | .cvvvvnn. 10,343,487 | ..oovvrerrnnes 6,886,040 28,628,421
11.3 Commercial Mortgage-Backed Securities. ...4,559,760 ....1,503,637 ...6,511,432
11.4 Other Loan-Backed and Structured Securities 3,990,406
11.5 TOtAIS ..o ssssssenenies | s 20,256,828 | ... 33,846,843 | ............. 42,834,759 | .............33,833,119 | .............28,053,583 | ............. 158,825,133
11.6 Line 11.5 as a % of Col. 6. ..21.3
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9 ..15.9
12. Total Privately Placed Bonds
12,1 1SSUET ODlGAtIONS. ..ot 5,686,432 6,443,867 5,007,791 7,881,061 25,286,624
12.2 Residential Mortgage-Backed Securities 4,630,125 3,330,083 1,472,197 178,995 10,707,818
12.3 Commercial Mortgage-Backed SECUNtIES.........cccvvvrrrerereririeriesiseienenns 7,824,258 | coovvvrernns 4,461,028 12,624,371
12.4 Other Loan-Backed and Structured Securities. ...3,534,494 ...1,017,134 ...5,840,452
12.5 TORAIS ..ot 21,675,309 15,252,112
12.6 Line 12.585@ % Of COL. B.....coveumeereireieineineeeeeeseiseseseeeeseenees
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Loans Assets (a) and Affiliates

oLIs

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuation increase (decrease)

. Total gain (loss) on disposals

. Deduct consideration received 0N dISPOSAIS...........c.euiuiieireiiiieisieieeissie et

. Deduct amortization of premium

. Total foreign exchange change in book/adjusted carrying value

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

5,089,813

53,729,300

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts
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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

Si11, SI12, SI13, SI14, SI15, E01, E02, E03
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other-Than- Date of Last
Date Investment Excluding Unrealized Valuation Current Year (Amortization)| ~ Temporary Impairment Capitalized Deferred Total Foreign Exchange Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book Value | Value of Land and Buildings| Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other

2005-03-1104....cocooveiescresccesssssssssssssssssssssssssssssssiiss | v Lenexa KS...... .09/26/2005 5.665 99,117 168,480 |.07/29/2005
2005-03-1106.....ccccevercrcrercsessssssssssssssssssssssssssssssssis | o Charlotte NC.... .10/03/2005 5.855 67,476 126,360 |.08/05/2005
2005-03-1108....ccocvevereccrescsssssssssssssssssssssssssssssssssiss | o Albuquerque. NM..... .10/28/2005 6.005 66,862 129,519 |.09/21/2005
2005-03-1100....cccceverereresesessesssssssssssssssssssssssssssssis | covveviiiens Albuquerque. NM...... .11/04/2005 6.145 113,742 266,936 |.10/12/2005
2005-03-1110...ccccvececsescsesssssssssssssssssssssssssssssssiis | e Albuquerque. NM..... .11/04/2005 6.145 73,382 157,950 |.10/12/2005
2005-03-1111 Concord .09/26/2005 5.855 116,259 200,597 |.08/25/2005
2005-03-1113, Bakersfield 111712005 5.785 133,447 294,840 |.10/12/2005
2005-03-1115, Naples .11/02/2005 5.855 204,316 379,080 | .10/12/2005
2005-03-1116. Escondido. .11/30/2005 5.585 132,705 305,370 | .09/28/2005
2005-03-1117 s | o Naples FL... .12/05/2005 5.845 114,317 185,855 | .11/16/2005
2005-04-1118..ccoseecessssssssssssssssssssssssisiis | o Kansas City MO..... .12/05/2005 6.125 244,368 406,350 |.11/16/2005
2005-04-1120.....cooooveiererescsssssesssscsssssssssssssssssisisiiis | o Prattville AL.. .12/21/2005 6.205 419,680 686,925 |.11/16/2005
2005-04-1121.coorossesssssssssssssssssssssssssssssssiis | v Shakopee. MN.. .02/09/2006 6.105 315,906 599,850 | .01/31/2006
2005-04-1123...ccooooesessccssssssssssssssssssssssssissiis | o Pocatello ID..... .02/01/2006 6.035 248,405 454,725 (.01/11/2006
2005-04-1124..ccooovoieescesssssssssssssssssssssisisiiis | e Tulsa OK.. .02/28/2006 6.065 99,743 193,500 |.01/18/2006
2005-04-1125.....cooooieiecessccsssscsssssssssssssssssssessiis | o Tulsa OK.. .03/17/2006 6.105 68,748 141,255 | .03/03/2006
2005-04-1126.......ccoivvciien | e Columbus. OH.. .03/02/2006 6.145 187,950 313,470 | .02/20/2006

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 2,706,425 0 0 0 5,011,061 XXX

0899999. Total - Mortgages in Good Standing 2,706,425 0 0 0 5,011,061 XXX

3399999, Total 2,706,425 0 0 0 5,011,061 XXX

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $

....0 unpaid taxes $.
0 unpaid taxes $....

0 interest due and unpai
0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §..........
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

d.

0 interest due and unpaid.
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

4

Loan Number City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

03

NONE
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SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value/Recorded Book Value/Recorded
Investment Excluding Current Year's Current Year's Other- Total Change in Book Total Foreign Investment Excluding
Loan Date Disposal | Accrued Interest Prior | Unrealized Valuation (Amortization) Than-Temporary Capitalized Deferred Value Exchange Changein | Accrued Interest on Foreign Exchange Gain| Realized Gain (Loss) | Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Year Increase (Decrease) Accretion Impairment Recognized| _Interest and Other (8+9-10+11) Book Value Disposal Consideration (Loss) on Disposal on Disposal Disposal

Mortgages Closed by Repayment
2005-04-1127. | Quicy. | MAL. |, I 03/16/2006. | 04/07/2014. 49,743 0 49,743 49,743 0
0199999. Total - Mortgages Closed by Repayment 49,743 0 0 0 0 49,743 49,743 0 0
Mortgages With Partial Repayments
2005-03-1104. Lenexa [T (- 09/26/2005. | 12/03/2014. 3,719 0 3,719 3,719 0
2005-03-1106. Charlotte [N[GH O 10/03/2005. | 12/15/2014. 2,466 0 2,466 2,466 0
2005-03-1108. Albuquerque [N/ O 10/28/2005. | 12/08/2014. 4177 0 4177 4177 0
2005-03-1109. Albuquerque NM..oo [ oo 11/04/2005. | 12/03/2014. 6,968 0 6,968 6,968 0
2005-03-1110. Albuquerque NM.... [ e 11/04/2005. | 12/03/2014. 4,496 0 4,496 4,496 0
2005-03-1111 Concord NC..oo.| v 09/26/2005. | 12/15/2014. 4,284 0 4,284 4,284 0
2005-03-1113, Bakersfield. CA.ce | e 11/17/2005. | 12/08/2014. 4,871 0 4,871 4,871 0
2005-03-1115, Naples FLuooo [ o 11/02/2005. | 11/26/2014. 7,408 0 7408 7,408 0
2005-03-1116. Escondido. 11/30/2005. | 12/02/2014. 4,939 0 4,939 4,939 0
2005-03-1117. Naples 12/05/2005. | 12/02/2014. 3218 0 3218 3,218 0
2005-04-1118, Kansas City. 12/05/2005. | 12/03/2014. 8,560 0 8,560 8,560 0
2005-04-1120. Prattvill 12/21/2005. | 12/11/2014. 8,274 0 8,274 8,274 0
2005-04-1121 Shakopee .| 02/09/2006. | 12/09/2014. 10,907 0 10,907 10,907 0
2005-04-1123, Pocatello [[DJ5P000 (PSR 02/01/2006. | 12/08/2014. 8,707 0 8,707 8,707 0
2005-04-1124. Tulsa OKeeee | s 02/28/2006. | 12/10/2014. 5,955 0 5,955 5,955 0
2005-04-1125. Tulsa OKeeee | s 03/17/2006. | 12/03/2014. 4,052 0 4,052 4,052 0
2005-04-1126. Columbus OH.. |..... 03/02/2006. | 12/02/2014. 6411 0 6411 6,411 0
0299999. Total - Mortgages With Partial Repayment 99,412 0 0 0 0 0 99,412 99412 0 0 0
0599999. Total Mortgage: 149,155 0 0 0 0 0 149,155 149,155 0 0 0
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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./A.C.V. Income Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0 J NYLIM-CCR 112002 Limited Partnership R....... | Wilmington | DE.... I New York Life Investment I 10/03/2006. 334,249 303,169 334,249
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated... 334,249 303,169 334,249 0 0 0 0 0 0 0
Surplus Debentures - Unaffiliated
29452P  AB 2 | Equitable Life Assurance SOS USC Surplus Note..............cccewwwveeeeeees | ceveierens New York...........cccwewene NY.... | EQuitable Life...........cooooooocieoiiiiiisiciisisisisisiscsscccssscsssccsscssssscssssiiiis [ o 1 112/29/2006. | ....cccvcse | v 1,005,970 | ..ocvvveven 1,061,537 ....1,005,970 (6,063) 77,000 0.5
638671 AK 3 | Nationwide Mutual Insurance Company Surplus Note.............cccveernee f coverees Wilmington DE.... | Transfer from Schedule D........c..cooocoiioniinisnsissnsiisssssissssiees | conseeenes 1 108/07/2009. | ............. 995216 | ..oocceeea. 1,589,714 995,216 48 93,750 | .o | e 0.1
2399999. Total - Surplus Debentures - Unaffiliated 2,001,187 2,651,251 2,001,185 0 (6,015) 0 0 O 170,750 0 XXX
4499999. Subtotal - Unaffiliated............ e s | e 2,335,436 2954420 | ..........2335434 | ... 0 (6,015) 0 0 0 170,750 0 XXX
4699999. Totals. 2,335,436 2,954,420 2,335,434 0 (6,015) 0 0 0 f e, 170,750 | oo 0 XXX
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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
3 4
Date Type and Actual Cost at Additional Investment Made After
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances

NONE
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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 BJ/ACV. 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) BJ/A.C.V Disposal Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0 | NYLIM-CCR I1 2002 Limited Partnership |Wi|mington IDE... INew York Life Investment | 10/03/2006. | 08/26/2014. 109,056 0 109,056 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 109,056 0 0 0 0 0 109,056 0 0 0 0
4499999. Subtotal - Unaffiliated 109,056 0 0 0 0 0 109,056 0 0 0 0
4699999. Total 109,056 0 0 0 0 0 109,056 ....109,056 0 0 0 0




Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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

0l3

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
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
478045 AA 5 | TVA JOHN SEVIER COMB 4.626 01/15/2042...........cccoommmmmmmmmmmmmmmmnmemnmemenenenennns | veverene IO [ 1] AFE| 966,973 | ....113.626 1,098,732 966,973 966,970 0 correeeen 826 | 4626 | M| e 20,627 | coovrererens 44,732 | 01/10/2012 | 01/15/2042.
742651 DB 5 | PRIVATE EXPT FDG 4.95 11/15/2015........coovivevesesesesesesersseserssesesesssssssssssssssie | vevevens o[ || i1..969,787 | .....103.990 1,008,704 970,000 969,976 27 cerreeennh950 | 14953 | MNLccc | 6,135 | .oooorvrrrnnnn 48,015 | 11/15/2005 | 11/15/2015.
880591 DY 5 | TENN VALLEY AUTH B 4.375 06/15/2015. SD.. | oo [ | e | 1,287,858 | .....101.896 1,324,653 1,300,000 1,299,321 1,445 correeennb 375 | 492 | D | e 2528 | oo 85,313 | 06/15/2005 | 06/15/2015.
912810 DW 5 | US TREASURY BONDS 7.25 5/15/2016. SD.. | oo [ | e | 1,949,063 | .....109.156 1,637,344 1,500,000 1,562,301 (43,364) covveeeenil 250 | 100 | MNccc | e 28,619 | ccovovenene 108,750 | 03/12/2004 | 05/15/2016.
912810 DX 3 | US TREASURY BONDS 7.50 11/15/2016 SD. e | 164,166 | .....112.656 146,453 130,000 136,259 (3,129) w0 .500 | ... 4777 |MN..... 1,266 9,750 | 10/09/2003 | 11/15/2016.
0199999. U.S. Government - Issuer Obligations 5,337,846 XXX 5,215,885 4,866,973 4,934,827 0 (45,021) 0 0 XXX XXX XXX 59,175 296,560 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
3128GL WV 0 | FGCI E84260 PT 6.0 7/01/20716.......ccouuuememememmmemmiimsmssisisssssesssssesssssesssssssssssesssssees | seveses . ..102.116 5,311 5,201 3,935 (66) MON... 07/10/2001 | 07/01/2016.
31298W FC 4 [FGLMC C59163 PT 7.0 10/01/2031 ...116.083 151,831 130,796 131,422 (149) MON... 01/07/2002 | 10/01/2031.
31388T QZ 9 | FNCL 614372 PT 7.0 1/01/2032 113514 28,117 24,770 25,095 (34) MON... 01/25/2002 | 01/01/2032.
31389C FZ 7 [FNCL 621284 PT6.50 12/01/2031 .116.658 42,258 36,224 37,045 (81) MON... 02/28/2003 | 12/01/2031.
31389N N7 6 [FNCL 630514 PT 6.0 1/1/2032 ...114.000 57,968 50,849 50,286 72 MON... 10/31/2002 | 01/01/2032.
36203R  TF 6 [ GNSF 357050 PT 8.0 5/15/2023........cccvmmmmesserivereensessssiisssessesssssssssssseessssss | coviins . ....100.421 29,762 29,637 30,097 (125) MON... 01/31/1999 | 05/15/2023.
36204C  J6 9 [ GNSF 365785 PT 7.0 1/15/2024..........ccooovveverermrermrnrnrnnsssssssssssssssssssssssssssssssssens | coves . ..104.217 3,246 3,115 3,027 (12) MON... 01/31/1999 | 01/15/2024.
36204H EF 3 [GNSF 370134 PT 6.50 12/15/2023.......ccccmmmmmrsissssesessssssssssssssssssssssssssssnes | covee . ..114.110 22,748 19,935 19,807 (92) MON... 01/31/1999 | 12/15/2023.
36205C KY 5 [ GNSF 386511 PT 7.50 5/15/2024..........cccocommmmmmmmmimmmimimmmsmimmmmsssssssssssssssssssssssnns | enene . ...110.806 48,315 43,603 43,790 (288) MON... 01/31/1999 | 05/15/2024.
36205F  YX 5 | GNSF 389626 PT 8.00 10/15/2024...........ccocoorermrerermrmrereresesnsnnssssesssssssssssssssssenes | vovevens . ..101.718 13,141 12,919 12,918 (96) MON... 01/31/1999 | 10/15/2024.
36206A HZ 9 [ GNSF 405348 PT 8.00 11/15/2024...........cocommmmmmmmmmmmmimmmmmimmmmsmmmsssssssssssssssssssssssnes | crens . ...112.035 16,471 14,702 14,902 (159) MON... 01/31/1999 | 11/15/2024.
36209C  6Y 7 [ GNSF 468087 PT 7.0 7/15/2028.........ccocvovevererererenennnnnenennnesesssssesssssessssseseeeneees | covses . ..112.398 27,476 24,445 24,649 (36) MON... 01/31/1999 | 07/15/2028.
36209U AE 6 [ GNSF 481605 PT 7.0 7/15/2029........cccccuvmvererereverermresesesesssssesssssesssssessssssseseseees | sovsns . ...104.175 3516 3,375 3,323 10 MON... 07/19/1999 | 07/15/2029.
36224T NQ 9 | GNSF 337999 PT 7.0 3/15/2023. ...103.628 25,635 24,738 24,690 (226) MON... 01/31/1999 | 03/15/2023.
36225B PV 4 [ GNSF 781336 PT 6.00 10/15/2031 .115.593 83,078 71,871 70,089 (170) MON... 09/19/2002 | 10/15/2031.
36241K  BU 1 [ GNSF 781851 PT 7.50 12/15/2028 ...114.386 15,463 13,518 13,232 47 MON... 12/31/2004 | 12/15/2028.
38378F  YC 8 | GNR 2013-28 IA 10 3.50 02/20/2043.........ooooooieiiiiiiiii | Y 234 |t 446,250 | ......12.132 295,260 331,535 (62,978) MON... 7,098 92,634 | 02/20/2013 | 02/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed Securities 967,145 XXX 869,597 509,698 839,840 0 (64,383) 0 0 XXX 10013 | s 127,611 XXX XXX
0599999. Total - U.S. Government 6,304,991 XXX 6,085,482 5,376,671 5,774,667 (V] (109,404) 0 0 XXX 69,188 | ............. 424171 XXX XXX
All Other Governments - Issuer Obligations
056732 AG__ 5 | BAHAMAS-COMMONWEALTH 6.95 11/20/2029 | ........ | Rl .......... 1 | .....2FE 1,491,990 | ....117.416 1,761,246 1,500,000 1,493,132 256 ....6.950 | .......7.000 | MN..... 1873 | oo 104,250 | 11/17/2009 | 11/20/2029.
0699999. All Other Governments - Issuer Obligations 1,491,990 XXX 1,761,246 1,500,000 1,493,132 0 256 0 0 XXX XXX XXX 1873 | o 104,250 XXX XXX
1099999. Total - All Other Government: 1,491,990 XXX 1,761,246 1,500,000 1,493,132 0 256 0 0 XXX XXX XXX 1873 | oo 104,250 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
452151 LE 1 |ILLINOIS ST 4.95 6/01/2023 ....105.029 1,701,470 1,620,000 1,606,975 1,581 .6,683 .80,190 | 07/08/2003 | 06/01/2023.
546415 E7 1 |LASTA4.0008/01/2029 ..108.630 543,150 500,000 481,695 886 .8,333 .20,000 | 08/21/2013 | 08/01/2029.
546415 E8 9 | LAST A4.0008/01/2030 ..108.062 540,310 500,000 472,212 1,212 .8,333 .20,000 | 08/22/2013 | 08/01/2030.
57582P R4 4 [ MASSACHUSETTS ST E 4.00 08/01/2032 ....107.489 537,445 500,000 465,803 1,247 19,667 | 08/21/2013 | 08/01/2032.
594610  6Q 5 | MIST 4.14 11/01/2020.........cccccieiiiiieviveveverereveseverivcscssssmsssssssssssssssssssssssssnsnnnns | vovevens [ [ ....109.367 1,093,670 1,000,000 1,000,000 [ ..oovvvvvvvvrvrnrmrnrnrnnnns | cvererereresenesesesesesenes [ v oo | e 8140 | i 4140 | MNL | i 8,900 ] o 41,400 | 10/14/2010 | 11/01/2020.
604129  6U 5 | MINNESOTA ST-A-PREREF 3.00 8/1/2032...........cccccmmmmmmmmivmmmmmmmmmmmmmmmmssssnsnsnnnns | vovevens . ....108.744 65,246 60,000 51,160 95 09/22/2014 | 08/01/2032.
604129 7N 0 | MINNESOTA ST-A-UNREF 3.00 8/1/32.........cccceeeeevevemevvvcvvvcscvsscsssssssssssssssissiie | vovevens Y [— 1]...FE| ..ceveve......800,025 | .....100.147 941,382 940,000 801,513 1,488 09/22/2014 | 08/01/2032.
605580 6K 0 | MISSISSIPPI ST D 4.131 11/01/2022.........ccooscicicrcscscscscscsccccscsiscssscsssssisisssisisis | v [ [— 1]..1FE| .............1,000,000 | ....108.474 1,084,740 1,000,000 999,993 1 s [ e | e 131 | 131 [ MN | 6,885 | 41,310 | 10/21/2010 | 11/01/2022.
605580  6S 3 | MS ST SER C 3.243 10/01/2021.........coooommrmrermrmmmimmmmmmmmmsmmmmmssmmsmsmmmssmmsssmsssssssssenes | vovevens [ [— 1]..1FE| .............1,000,000 | ....102.619 1,026,190 1,000,000 999,989 1 s [ e, | e 3.243 | 100.3.243 [ AO.ccie | v 8,108 | 32,430 | 10/06/2011 | 10/01/2021.
677521 SX 5 | OH STSERA4.00 02/01/2031.......oovvvvvirieicicicieieinseinicsesesssesssssssssssssssssssssssssssss | v Y [— 1] AFE| 471,500 | .....105.804 529,020 500,000 473,027 1128 | o | i 4000 | 4474 [FAL ] 8,333 | 20,000 | 08/20/2013 [ 02/01/2031.
882723 JR 1| TX ST PREREFUNDED 4.50 4/01/2033...........cccoeeeeeveveveveveverevevevevevevevevereveserans | vovevens [N 1 ] 34,745 | ....108.460 37,961 35,000 34,752 Tl i L [ 10004500 | ... 4558 | AO.oos | o394 | 788 | 05/20/2014 | 04/01/2033.
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
882723 KK 4 | TX ST UNREFUNDED 4.50 4/1/2033........covovvvvvrrrrrnrrrnnnnnnensennensnssessesessssssssssseses | veverens IO [ 1] AFE| 461,615 | ....106.316 494,369 465,000 461,709 94 cevreeeeed 500 | 4558 | AO.cc | e 5,231 | coririnnns 10,463 | 05/20/2014 [ 04/01/2033.
93974C  RF 9 [ WA STMTR VHCLE FUEL F 5.09 8/01/2033..........ccoovevererevererererererereresesssesenees | crerene IO [ 1] AFE| 596,215 | ....116.705 583,525 500,000 589,668 (3,291) 5.090 | ... 3.742 | FAccooo | v 10,604 | ..oovvvve 25450 | 12/14/2012 | 08/01/2033.
97705L _ WR 4 | WISCONSIN ST BABS 5.50 05/01/29.........cvmssiesserccesscssss s, | v I I 1]....1FE 1,000,710 | ....113.959 1,139,590 1,000,000 1,000,495 (78) ....5.500 | .......5.489 | MN..... 9,167 55,000 | 09/01/2009 | 05/01/2029.
1199999. U.S. States, Territories & Possessions - Issuer Obligations 9,423,967 XXX ] s 10,318,068 9,620,000 9,438,992 0 4,370 0 0 XXX XXX XXX 99,804 366,697 XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed) 9,423,967 XXX ] s 10,318,068 9,620,000 9,438,992 0 4,370 0 0 XXX XXX XXX 99,804 366,697 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
126775 TJ 4 [ CABARRUS CNTY NC 5.10 04/01/2023.........cocvvveverrrnrerencnenenennnenenenenenesesesesenees | v IO [ 1]...1FE[ ..............1,000,000 | ....110.934 1,109,340 1,000,000 999,984 2 03/31/2011 | 04/01/2023.
167486 HM 4 [ CHICAGO TXB C BAB 6.207 01/01/2036.........cococrcrerercrerercrcrcrcrcnescsesencnescncseness | v oY [ 1] AFE| 945,438 | .....99.743 847,816 850,000 941,124 (2,308) 01/22/2013 | 01/01/2036.
399262 HD 9 | GROSSMONT CA SCH 5.479 08/01/2025...........ccovvvcussereverenseesssssnsssnnsssssssis | ceveee | | e TFE] i 541,710 | ...112.892 564,460 500,000 534,610 (2,483) 12/21/2011] 08/01/2025.
463632 4P 1 | IRVINE RANCH CA WTR DIST 6.622 5/01/2040 ...134.465 1,344,650 1,000,000 1,351,840 (7,536) 11/29/2012 | 05/01/2040.
64966H 4J 6 | NEW YORK NY 4.297 10/01/2021 ..108.240 1,082,400 1,000,000 1,000,000 10/07/2010 | 10/01/2021.
655867 JF 7 | NORFOLK BLD AMER TX SR B 5.45 3/1/25 .120.641 1,206,410 1,000,000 1,027,219 (1,999) 01/27/2010 | 03/01/2025.
675383 LB 7 | OCEANSIDE CA SCH DIST C 0.00 8/1/2049.........coooomiimiimmmmrmrerererercscssscsesesese ... 18.925 378,500 2,000,000 273,195 15,282 04/12/2012 | 08/01/2049.
717883 LV 2 | PHILADELPHIA SD A 5.995 09/01/2030........ccccceeeesesesesssesssssesssssesesesssesesesesesess | vevevens oY [ 1] AFE| 935,000 | .....110.683 1,034,886 935,000 935,199 (22) 5.995 | ......5.993 | MS...... 18,684 56,053 | 11/23/2011| 09/01/2030.
73723R SQ 7 [ PORTSMOUTH VA REF B 4.541 02/01/2037.........ccoovvvvvererernrnennennnnnennsseensennsees [ v oY [ 1]..1FE[ ..............1,000,000 | ....102.572 1,025,720 1,000,000 1,000,049 3 oo 8541 | 4540 | FA | e (LA — 49,699 | 06/05/2013 [ 02/01/2037.
796269 VA 3 | SAN ANTONIO ISD TX 4.006 08/15/2028...........ccoovvvvrererererererererenesesesesesesesssenes | vevevens IO [ 1. 1FE| ............1,000,000 | ....105.619 1,056,190 1,000,000 999,987 1 coereeennb.006 | 4006 | FA oo [ o 15,134 | oo 40,060 | 08/24/2011 | 08/15/2028.
798755 DQ 4 | SAN MARCOS CA SCH DIST B 0.00 8/1/2051.........ccccvevevevereveveverevevevevereveverens | vevevens IO [ 2 |l AFE] 260,549 | ......19.271 473,103 2,455,000 303,144 16,847 2005800 | FAL.... 04/26/2012 | 08/01/2051.
799017 JX 7 | SAN MATEO CA UNION HIGH A 0 09/01/2037........cccouummmmemmmmmmmmmmmmmmnenevenenenenes | wevevens oY [ 1] AFE| 113,175 | ......30.905 154,525 500,000 133,846 7,561 205900 | MS...... 01/26/2012 | 09/01/2037.
941247 N2 0 | WATERBURY CT 7.089 12/01/2038..........coooemererereresesesssesesisssessssssssssssssssssssesass | vevevens IO [P 2 | e IFE] eieeeiii1,000,000 | .....113.226 1,132,260 1,000,000 999,863 2 ceeeeeeennT.089 | 1 7.090 | IDoiiis | e 5,908 | .oooovverrnnns 70,890 | 09/02/2009 | 12/01/2038.
969078 QM 9 | WILL CNTY IL SD 0.00 11/01/2027......ooooveveveieiiviieiiiisiieieicscsessssssssssssssssssssssesss | e ol | AFE 260,481 | ......50.982 418,052 820,000 364,439 22,317 ......0.420 |MS...... 09/02/2009 | 11/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............ccvvvseeeiovinrisssssiccnnisisssien | s 10,693,853 XXX ] s 11,828,312 | ............ 15,060,000 | ............ 10,864,498 0 47,668 0 0 XXX XXX XXX | .............149,137 511,546 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........c.cuuweweverersiesiiessisisisisisissessssssssssssssssss | s 10,693,853 XXX ] s 11,828,312 | ............ 15,060,000 | ............ 10,864,498 0 47,668 0 0 XXX XXX XXX | ............149,137 511,546 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
040627 DX 6 | AZ ST PWR AUTH 4.918 10/01/2045.........ccoovevereremcrircrcncncncnescscscscscscscscscsssessiss | v oY [ 1]...1FE ...500,000 | .....112.371 561,855 500,000 500,003 3 coereeenn8.918 | 4918 | AO. | e 6,148 | ..o 12,568 | 03/19/2014 | 10/01/2045.
09089T  AY 7 | BIRMINGHAM AL B 6.00 04/01/2022............cccoommvmveremevererereverenesessssssssssssssssssnnes | vevevens oY [ 1] FE| ...855,000 | ....113.513 970,536 855,000 855,065 (14) 6.000 5.998 | AO...... [ ccocvoceccccs 12,825 | oo 51,300 | 02/16/2011 | 04/01/2022.
167725 AC 4 [ CHICAGO TRANSIT SER A 6.899 12/01/2040..........cccovvvvvvvrvvvrmrerererevssesesssesnnes [ e [N [ 1] AFE| ...625,500 | .....126.002 630,010 500,000 619,280 (3,996) 6.899 | ......4.901 [ JD.ccccc | oo 2,875 | oo 34,495 | 05/29/2013 | 12/01/2040.
167725 AF 7 [ CHICAGO TRANSIT SER B 6.899 12/01/2040...........ccocvvvvvervvmrmreverereenrernssresnnes [ e [N [ 1] AFE| 625,720 | ....126.223 631,115 500,000 619,488 (4,005) 6.899 | .....4.898 | JD..cccc. | oo 2,875 | v 34,495 | 05/29/2013 | 12/01/2040.
196338 AB 9 | CO ST BRIDGE ENT BAB A 6.078 12/01/2040.........ccoovvvvvvrrrerrrernrencscscscrcnscccass | v [N [— 1]...9FE[ .............1,263,870 | .....132.481 1,324,810 1,000,000 1,251,642 (7,789) 6.078 | ......4214 | ID.cccccc | oo 5,065 | ..oooovvvnnnnn 60,780 | 05/23/2013 | 12/01/2040.
213248 BB 2 | COOK CO IL SALE TAX 5.354 11/15/2035.........ccoovermvcrercrcvcscscsescssacsssssssssssssises | oo Y [ 1] AFE| 750,000 | .....104.320 782,400 750,000 749,941 2 5.354 5.355 | MN..oo. [ e 5,131 | e 40,155 | 07/12/2013 | 11/15/2035.
34160P  DF 3 [ FLORIDA ST 6.825 08/01/2029............ccccmmmmmmmmmimirmmesmssmssssssssssssssssssssssssssssssssssens | seveens Y [ 1]...1FE| ..............1,000,000 | .....116.686 1,166,860 1,000,000 999,885 5 6.825 6.826 | FA...... 28,438 68,250 | 10/29/2009 | 08/01/2029.
358266 CA 0 | FRESNO PENSION A 0.00 8/15/2023...........ccocvmvmrmrmvmrerererssesesssssesssesesessssssseseens | vovevens | | e IFE] ieeaeae.n..560,850 | ......63.840 638,400 1,000,000 643,473 32,080 04/19/2012 | 08/15/2023.
38611T  AJ 6 | GRAND PARKWAY TX TOLL 0/5.30 10/1/2032.........cccocvvvmvevererererevmvmvsvsssnsnennns | vovevens . ......587,530 | .......75.369 753,690 1,000,000 632,817 32,276 07/17/2013 | 10/01/2032.
38611T AV 9 | GRAND PARKWAY TX E 5.184 10/01/2042 ...500,000 | .....121.852 609,260 500,000 499,964 1 25,920 | 07/17/2013 | 10/01/2042.
438701 RE 6 | HONOLULU HIWSTEWTR B 5.193 07/01/2024.. 1,000,000 | .....106.844 1,068,440 1,000,000 1,000,076 (12) 51,930 | 10/27/2010] 07/01/2024.
54473E NS 9 [LACNTY CA PUB WKS BAB 7.618 08/01/2040 1,000,390 | .....145.685 1,092,638 750,000 991,774 (4,381) 57,135 | 12/14/2012 | 08/01/2040.
575832 UG 3 | MA ST BAB 5.788 05/01/2025 1,000,000 | .....120.729 1,207,290 1,000,000 999,939 4 57,880 | 12/10/2010 | 05/01/2025.
592098 G5 0 | MET GOVT NASH TN 6.568 07/01/2037...........coccceeveveveveveveveveveveseveveveveveseverans | oo . ...1,000,000 | .....132.411 1,324,110 1,000,000 1,000,044 (1) 65,680 | 12/09/2010 | 07/01/2037.
598022 FC 0 | MIDPENINSULA CA OPEN SPACE 0.00 9/1/2041........coovvvvvevevnnerennrcrcricscscsecss | v [ [— 1. AFE| 401,620 | .......23.260 543,121 2,335,000 477,709 27,598 01/20/2012 | 09/01/2041.
646139 D7 7 | NJTPKAUTH REV 4.252 1/01/2016.........ccocrerermrerermrmrermsmsnsssssssssssssssssssssssssnsnsns | sovevens [ |l TFE ] 75,000 | .....100.000 75,000 75,000 75,000 0) coerenennih 252 | 8252 | M| 159 | ............3,189 | 07/21/2005 | 01/01/2016.
649902 7P 2 | NY DORM AUTH-F 3.05 08/15/2021..........cccocsisvccsicveccicicvcsscescssscsssssssssisssisssiiie | oo | | e TFE ] 2.2992,990 | .....101.159 1,011,590 1,000,000 995,033 665 3.050 | .....3.134 | FA... | oo 11,522 | oo 30,500 | 10/05/2011 | 08/15/2021.
709223 UA 7 | PATPK TXB SER B-26.70 06/01/2018...........coooommemmemmmmmmmmmmemmmmmsmmmsmmmmsssssssnsssnnns | vovevens | | AFE] 1,151,340 | 111,489 1,114,890 1,000,000 1,074,180 (19,736) 6.700 | ......4.340 | D..cccc. | oo 5583 | oo 67,000 | 10/20/2010 | 06/01/2018.
71781L AT 6 | PHILADELPHIA PA PENSION B 0.0 4/15/15...........ccccoooeveveviicvcvcvcvcvcviscscscsisinass | oo i L AFE] 592,030 | .....99.750 997,500 1,000,000 974,987 82,591 +9.050 | AO...... 05/08/2009 | 04/15/2015.
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73358W  EK 6 [ PORT AUTH NY&NJ 168 4.926 10/1/2051.......cocvoveveveverevererererererereresesenenesesenene | sussenes [ oo | covsvire 2 | IFE] ciieen. 512,845 | ....113.034 565,170 500,000 512,522 (124) ..4.926 781 AO | i 6,158 | oo 24,630 | 12/21/2011] 10/01/2051.
783186 NH 8 | RUTGERS NJ ST UNIV BAB 5.665 5/1/2040..........ccccouvmrmrmvmmmrmmmmmmmmmmmmmmmmnininenns | evveeens | oo [ eovivinnns 1] AFE| c.628,885 | ....128.078 640,390 500,000 623,449 (2,738) 5.665 | .......4.091 | MN..... 4721 28,325 | 12/13/2012 | 05/01/2040.
79768H  AK 4 [ SAN FRAN CITY PUC BABS 5.75 10/01/2035.......covvcveesrervvermnrecssssmnnsennnesesses | voveee | oo [ cvvsriis 1] AFE| 256,640 | .....125.005 312,513 250,000 256,438 (162) 5.750 1.5.540 | AO .o | coovevrrrieienc 3594 | s 14,375 | 08/19/2013 | 10/01/2035.
89602N VD 3 [ TRIBORO BRDG NY BABS 4.05 11/15/2021........ceveverveesecrararcescersssssnssssssssanss | ovvenes [ oo | coveriis 1]..1FE| ..............1,000,000 | ....106.724 1,067,240 1,000,000 1,000,000 ...4.050 050 | MNLc | 575 | oo 40,500 | 10/21/2010 | 11/15/2021.
913366 EQ 9 | UNIV OF CALIFORNIA CA 6.398 05/15/2031........ccocvevevevevevenenenenensnnnsnsnsssssnsnnns | evvvenes | oo [ wovvvinnns 1] AFE| 594,120 | .....125.349 626,745 500,000 584,897 (3,325) 6.398 | .......4.880 | MN..... | coooorererereren 4,088 | oo 31,990 | 01/27/2012| 05/15/2031.
91412G VC 6 | UNIV OF CALIFORNIA AN 4.765 05/15/2044............ccoovvvvvrvrrnrnnnrrrscseneeeeneneeeenss | evvveeee | oo | e 1]...1FE[ ..............1,000,000 | ....104.978 1,049,780 1,000,000 1,000,060 60 o BT65 | 764 | MN L | 6,089 | ..oooovrvnen 28,458 | 04/04/2014 | 05/15/2044.
914440  KZ 4 | UNIV MABLDG AUTH 3.95 11/01/2022........cccereesiersssrsssssscrmsmsmsmsmnmnnnnns | wvvevens | oo [ covvvinnns 1]..1FE| ..............1,000,000 | .....105.759 1,057,590 1,000,000 999,989 1 3.950 13950 | MN.coooo | o 6,583 | ..oovovrvrennns 39,500 | 10/22/2010| 11/01/2022.
91476P  FW 3 [UNIVOKREV A 5.526 07/01/2033.........ccoovvvrervrnrnnnnnnnnnnnnnnsnneensnenescnesssessssssssseees | covsenes | oo | covessies 1] . AFE| 500,000 | ....107.148 535,740 500,000 499,955 1 5.526 XA NI 13,815 | v 21,106 | 08/23/2013 | 07/01/2033.
91528N  AA 9 [ UNM SANDOVAL REG MD 4.50 07/20/2036.............ccccerevmmmmmmmsmmmmmmmmmmmsmsmsmmmssnes | sovmsnes [ oo | corsrirs 1] AFE| 945,000 | .....104.480 987,336 945,000 944,954 8 ...4.500 4500 | M| s (O E— 42,100 | 10/07/2010 | 07/20/2036.
927781 L4 4 | VA ST CLG BLDG AUTH B 4.00 02/01/2027.......ccoovovevevevevenenenensnesnesssssesssessseees | cvveeees | oo | v 1]....1FE 487,500 | .....110.881 554,405 500,000 488,476 719 ....4.000 ...4.246 | FA..... 8,333 20,000 | 08/20/2013 | 02/01/2027.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 21,406,830 XXX 23,900,423 23,460,000 21,871,039 0 0 XXX XXX XXX 258,366 952,261 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
31340Y  FN 4 [ FHR 19 F PAC 8.50 3/15/20......ccccuuuummmmmmmmmimiiivemenimisssesssesesesssssesssssesesssssssssssssssens | svsseses | oo | covessses 2 . ... 104.773 9,168 8,750 8,399 (19) MON... | oo 97 | vt 755 | 01/31/1999 | 03/15/2020.
3136A9  7F 9 [FNR2012-136 1D 10 3.50 09/25/2041........ccivevcresescrssesesesssesessssssesesesesesesesesasans [ e [ oo | v 234 el | 2,467,813 | ......12.000 2,376,961 1,500,566 | .....cocvvvevevevererererens | s (446,983) MON... | oo LY KT — 747,772 | 11/14/12012 | 09/25/2041.
3136A9  HL 5 [ FNR2012-110 NIIO 3.50 10/25/2042........ooooeoeeecereeeeesesesssesessssssssssssssssssssssssss | e [ oo | o 234 A ....348,048 | .....14.203 399,494 183,028 (48,100) MON... | oo 8204 | ..oooverenen 111,254 | 11/27/2012 | 10/25/2042.
3136AC  FK 2 | FNR2013-4 GI10 3.0 02/25/2043..........ccoovvvvvemrrererenenencncncncnenenenencncsesesesessssssssss | sevveeee | oo | e 234 . ...467,081 ...10.938 370,812 327,529 (80,048) MON... | oo 8476 | ..ooovevenen 107,608 | 04/29/2013 | 02/25/2043.
3136AC  HE 4 | FNR2013-17 MI10 3.00 10/25/2041..........ccccccccccvvvvvvcvsvsvsvivscscsvmmsmmmsmmsensssnnns | sevesees | oo [ v 234 A ...627,603 | .....11.017 530,369 443,902 (99,812) MON... | oo 12,035 | oo 152,678 | 02/25/2013 | 10/25/2041.
3136AE  E6 0 | FNR 2013-59 CI 0 PAC 2.50 06/25/2028..............cccvvvvrvvernvcvnnnnnnnenncnnnnnnennnenenes | seveeeee | oo | e 234 . ...345,078 | ......10.677 310,568 250,416 (61,184) MON... | oo 6,060 | ..oooovvvnenens 78,471 | 05/02/2013 | 06/25/2028.
3137AX  R9 6 | FHR 4153 DI10 2.5 05/15/2041......cococveverenmvercrencrcnnnescsssssssssssssssssssesssssssssssssssssns | svvveees | oo | v 234 . ..447,046 | .....11.380 422,206 321,895 (64,098) MON... | oot YAV I — 96,471 | 01/09/2013 | 05/15/2041.
3137B1  ZL 9 [FHR 4204 QI 10 PAC 3.0 07/15/2042........cooovvvvvvvrrrrvrrrnrnnnenrnensnsesesnsssesesssssssenenes | sssssnes | oo | wovees 234 . ...520,000 | ......12.750 458,604 387,240 (82,966) MON... | oo 8,992 | ..oooverenen 113,446 | 05/02/2013 | 07/15/2042.
31392E 4T 4 [ FNR 2002-72 DB SEQ 4.50 11/25/2017......cccocvevevevererererererenenenesssesssssssssssssssssens | cvsseses | oo | covevsres 2 e | 61,792 | ....103.365 66,070 63,919 61,482 (1,235) MON... 10/04/2002 | 11/25/2017.
31393A V6 1 [ FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE ....105.000 2,016,881 1,920,839 2,044,248 (19,527) MON... 12/14/2012 | 09/26/2033.
31393Q  YC 0 |FHR 2611 UH SEQ 4.50 5/15/2018. .104.737 274,041 261,646 258,158 2,199 MON... 12/01/2003 | 05/15/2018.
31393V MS 7 [FHR 2628 AD NSJ ZX 4.0 6/15/2018 ....104.000 71,297 68,554 69,034 (334) MON... N ..2,742 | 12/31/2007 | 06/15/2018.
31394B  7J 7 [FNR2005-32 AE SEQ 5.0 4/25/2025..........cccoommmmmmmmmiimimmiiiiiisissninsssssssssssnsssssnsnss | svssenes | oo | covevsis 2 A ....768,538 | .....109.505 878,372 802,128 778,966 1,195 MON... | 3,342 | o 40,106 | 10/11/2005 | 04/25/2025.
31394H LY 5 [FHR 2663 BC SEQ 4.0 8/15/2018.........oocvvvvvvvvrvnrennncncnnncnenenenenencncnencsenenesesessssses | i [ oo | coviviins 2 . ...375,075 | .....103.980 444,684 427,665 417,976 5725 MON... | oo 1,426 | o 17,107 | 08/20/2003 | 08/15/2018.
31394) YA 9 | FHR 2697 LG SEQ 4.50 10/15/2023...........ccoommmememmrivimirininenenssssensnsssssssssssssssnenes | sesvses oo | ceveeeeee 2 . ...467,767 | .....106.733 552,436 517,585 498,437 3932 MON... 23,291 | 10/07/2003 | 10/15/2023.
31394K  BC 7 [FHR 2690 DK SEQ 4.0 10/15/2018.........cocvvvvvvvcrvrnrnncnnnnnnnnnsennnnnenssesssssesesesesesenes | osisnes [ oo | coveiiis 2 . ...319,243 | .....103.841 362,733 349,317 343,447 3272 MON... | v 1,164 | e 13,973 | 10/02/2003 | 10/15/2018.
31394y LP 7 [FHR 2802 BC SEQ 5.0 5/15/2019....ccccvcvvvvivininiiiccceieiiess | v | o] e, 2 .. 264,791 | ....104.724 294,949 281,646 278,513 2,160 MON... 14,082 | 05/10/2004 | 05/15/2019.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie 9,826,362 XXX 9,839,645 4,702,048 8,173,235 (885,822) 0 0 XXX ..121593 | .........1,638,265 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 - Other Loan-Backed and Structured Securities
56052E 7N 2 [ MAINE HSG AUTH A-2 4.50 11/15/2034.........covvovvvincncncncncncicncicscscscscscscscscsisins [ i [ o | v 1 JAFE] ..............1,000,000 | .....107.825 1,078,250 1,000,000 999,941 (59) 5,750 32,250 | 01/29/2014 | 11/15/2034.
59465M C9 4 | MISTHSG DEV AUTH B2 5.622 10/01/2036 ...990,000 | .....104.402 1,044,020 1,000,000 990,518 216 | oo | e [ 00000005622 | 100005699 [ AO.ucec. | v 14,055 | oo 56,220 | 02/08/2012 | 10/01/2036.
646127 BJ 8 |NJHSG & MTGE FIN G 4.25 12/01/2031 1,000,000 | .....105.199 1,051,990 1,000,000 999,953 (46) 3,542 35,535 | 01/24/2014 | 12/01/2031.
92812V CB 0 [ VIRGINIA ST HSG C 4.366 11/01/2034 1,000,000 | .....101.639 1,016,390 1,000,000 999,995 (6) 4972 10/29/2014 ] 11/01/2034.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 3,990,000 XXX 4,190,650 4,000,000 3,990,406 105 0 0 28319 | ... 124,005 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligation: 35,223,192 XXX 37,930,718 32,162,048 34,034681 | ..o 0 f (755,986) 0 0 ...408,278 2,714,531 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations i
001055 AJ 1 | AFLAC INC 4.00 02/15/2022 LA AFE] 998,200 ] 105871 1,058,710 1,000,000 998,653 160 cierennn4.000 4.022 | FA oo | i 15,111 | o 40,000 | 02/08/2012 | 02/15/2022.
020002 30 9 | ALLSTATE CORP 5.1 1/15/2053 LA 2FE 500,000 25.330 506,600 500,000 499,994 (3) 5132 | s | v 6,375 | . 25,500 | 01/03/2013 [ 01/15/2053.
02361D AG 5 [AMEREN ILLINOIS 9.75 11/15/2018 LA AFE] 1,476,315 ] L127.950 1,919,245 1,500,000 1,488,206 2,390 9.750 | ..... 10.000 |MN...... | ccoccccccceas 18,688 | ............. 146,250 | 10/20/2008 | 11/15/2018.
05523R  AB 3 [ BAE SYSTEMS PLC 4.75 10/11/2021......oovvvierrierciriricicicsnscsesnissesssssssssssssssesisss | v 39 p— 1]...2FE[ ..........998,980 | ....110.161 1,101,608 1,000,000 999,258 91 e 4750 4763 |AO...... | e 10,556 | ..covvvvv 47,500 | 10/05/2011 | 10/11/2021.
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06406H BY 4 [ BANK OF NY MELLON 3.55 09/23/2021........ocveveverermsmsmsmssesssssessssssssssssssssssssses | cornenes [ oo | coveriree 1] AFE| 999,330 | .....104.534 1,045,345 1,000,000 999,524 62 3.550 103558 | MS.coo. | e 9,664 | ..oooovvvrennns 35,500 | 09/16/2011 | 09/23/2021.
06423A AV 5 [ BANK ONE CORP 4.90 04/30/2015.........ccomuvummveveverereverererereseresesesesesesssssesessness | venens AFE] 1,292,135 ] ...101.347 1,317,513 1,300,000 1,299,719 827 ..4.900 4967 | AO oo | v LA — 63,700 | 04/07/2003 | 04/30/2015.
06739G  BP 3 | BARCLAYS BK PLC 5.14 10/14/2020..........cccmmrmrmrmrmrmrmesmsssmsmsmsssssmsssssssssssssnns | seveiene 2 [— 1] 2FE| 999,300 | .....108.638 1,086,382 1,000,000 999,553 65 5.140 .5.149 | AO..coo. | v 10,994 | oo 51,400 | 10/06/2010 | 10/14/2020.
06740L  8C 2 | BARCLAYS BKPLC 7.625 11/21/2022 (COCO)......cvsmsesssesesesesssssssssssssssiars | veverene R[.. 3FE] ciiin513,750 | .....109.585 547,926 500,000 511,783 (1,076) 1625 | 7228 | MN.c | 4,236 | cooorernns 38,125 | 01/11/2013 | 11/21/2022.
073902 KF 4 | BEAR STEARNS CO 5.30 10/30/2015........ccccuumummmemmmmmmmmmmrmmmmmmsmmsmsmsmsmsssnsnsnnens | veverene e AFE ] 89,697 | ....103.636 93,273 90,000 89,971 34 5.300 ...5.341 | AO..... ...808 A4770 | 10/24/2005 | 10/30/2015.
084423  AC 6 | BERKLEY W.R. 8.70 01/01/2022........cccceeececeeeeeeeeseeessesesesessssssessssrssesssisssiriis | severene W 2FE| 977,500 | .....128.091 1,280,913 1,000,000 984,591 1,524 8.700 29.001 | Wi | s 43,500 | oo 87,000 | 06/08/2009 [ 01/01/2022.
097023 AX 3 |BOEINGCO6 03/15/39 5107008 IV [OSP 1 AFE] 997,040 | .....145.829 1,458,287 1,000,000 997,310 42 6.875 | .......6.898 | MS...... | oo 20,243 | e 68,750 | 03/30/2009 | 03/15/2039.
09751TW  AA 9 [ BOLDINILTD 3.6 07/19/35.....ccccrceisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | v [ (- 1 AFE ...1,000,000 | .....107.414 1,074,143 1,000,000 999,982 1 3.600 ...3.600 | JJ....... 16,200 36,000 | 12/13/2011| 07/19/2035.
162809 AA 5 [ CHECKERS DRIVE-IN 11.00 12/01/2017.....cccoeeerermmmmemmmmmmmmmmmmmmmmmmmmmmmmmmmmnmnmnnnans | evvvenes [ oo | coveveres 1 A4FE ......505,625 | .....107.000 535,000 500,000 503,042 (1,364) | coovoeveveseeesessscecsseeees | v | 011,000 | ... 10.641 | ID.ccccee | o 4,583 | o 55,000 | 11/27/2012| 12/01/2017.
16876A AA 2 | CHILDREN'S HOSP 4.268 05/15/2044. ..104.712 1,047,121 1,000,000 1,000,003 3 10/30/2014 | 05/15/2044.
172967 AR 2 | CITIGROUP INC 6.625 01/15/2028 .126.752 1,647,779 1,300,000 1,474,096 (9,143) 86,125 | 06/18/2003 | 01/15/2028.
172967 BU 4 | CITIGROUP INC 5.875 02/22/2033 .114.938 1,149,376 1,000,000 882,150 3,143 58,750 | 05/22/2008 | 02/22/2033.
172967 CT 6 | CITIGROUP INC 5.85 12/11/2034 ..121.418 332,684 274,000 262,324 290 116,029 | 05/01/2006 | 12/11/2034.
186108  CJ 3 [ CLEVE ELEC ILLUM 5.50 08/15/24...........cccevevevevevevcccseccvcscsescsessscsesssssssssssssssns | wovevans [ oo | covereres 1]...2FE ......994,660 | .....118.403 1,184,029 1,000,000 996,090 300 55,000 | 08/13/2009 | 08/15/2024.
201615 CY 5| COMM CREDIT CO 7.875 02/01/2025...........cccoceececevevevevevevevevsvevevsvsvevsssssnnnnes | ceveeeee | o [ oo AFE ......599,010 | .....130.942 851,126 650,000 680,788 (2,020) .1.875 7206 | FA. oo | oo 21,328 | cooos 51,188 | 04/24/2001 | 02/01/2025.
22546D AA 4 | CREDIT SUISSE 6.50 08/08/2023 (COCO)......coovvvvvvrvmvmrnrnennnnnsssnssssenssssssssesssens | seveeees R[.. ..2FE ....1,000,000 | .....108.808 1,088,077 1,000,000 1,000,000 6.500 6.500 | FA....... 25,819 65,000 | 08/01/2013 | 08/08/2023.
25250  AA 2 | DIALOG TELECOM TL 14.00 1/17/2018.......oovvvvvvvrvnvnnnnennnnnencnnnnnneneceeeseeesesesesees [ i [ o | ceveviis 1 .47 ...874,862 | .....100.490 879,009 874,721 874,865 14.000 | ...... 14.243 | MJSD.. 340 | 121,836 | 12/31/2014| 01/17/2018.
25468P CN 4 [DISNEY (WALT) CO 2.75 08/16/2021.......cocvcvevcrererercrcrcrencrercsenenesesssesesesssssssssses | e [ o | coveiiies 1]...1FE ...987,170 | .....101.673 1,016,732 1,000,000 991,080 1,205 2.750 2899 | FA.oo | i 10,313 | oo 27,500 | 08/17/2011 | 08/16/2021.
260543 BX 0 | DOW CHEMICAL CO 8.55 05/15/2019.......ccccouuuuuruemcececrcecrcncecncncnceescscsesessseseeess | weveeees | oo [ v 1 ..2FE ...392,190 | .....124.341 488,661 393,000 392,565 79 8.550 8.581 | MN...... 4,294 33,602 | 05/07/2009 | 05/15/2019.
26483E  AG 5 [ DUN & BRADSTREET 4.375 12/01/2022......cccceesesesssesssssesssssssssssssssssssssssssssss | vvesnne [ oo | coversren 1]...2FE ...495,135 | .....102.558 512,790 500,000 495,976 415 .4.375 4497 D | e 1,823 11/28/2012 | 12/01/2022.
268789  AB 0 | EONINTL FIN BV 6.65 04/30/2038...........cccovvvrvvvrrrnrnrnnnnnennnnnnnsssssssssssssssssssssnens | wevevens [ [p— 1 AFE ...995,720 | ....132.577 1,325,768 1,000,000 996,124 68 6.650 6.683 | AO...... 11,268 04/15/2008 | 04/30/2038.
26884L AA 7 |EQTCORP8 06/01/19 ...120.484 1,204,838 1,000,000 998,252 317 6,771 05/12/2009 | 06/01/2019.
283677 AX 0 |ELPASOELECCO7 03/15/38 .141.144 1,411,436 1,000,000 991,966 125 2,083 05/29/2008 | 03/15/2038.
29265W AA 6 [ ENEL SPA 8.75 09/24/2073 ..116.125 580,625 500,000 495,918 2 8.750 8.822 | MS...... 11,788 43,750 | 09/17/2013 | 09/24/2073.
29364N AP 3 | ENTERGY MISSISSIPPI 6.64 07/01/2019........cccovvvvvveverererernrnnnnnsesssssssssssssssnsnns | sesseene | oo | ceveeeeee 1 AFE ...999,360 | ....116.727 1,167,274 1,000,000 999,694 57 6.640 6648 | .o | i 33,200 | s 66,400 | 06/09/2009 | 07/01/2019.
29365P AP 7 [ENTERGY GULF ST 5.59 10/01/24..........ccoomeriverirerererererirenenenesssssssssssssssssssssssnss | svsssnes | oo | coveviies 1 AFE ...999,200 | .....118.347 1,183,467 1,000,000 999,407 45 5.590 5.598 | AO...... 13,975 55,900 | 09/29/2009 | 10/01/2024.
29365P  AQ 5 [ ENTERGY GULF STATES 3.95 10/01/2020.........cooocruvcrercrercrcrcrcrcrerencscncsesenesens [ v [ oo | coviviie 1 AFE ...998,610 | .....106.985 1,069,849 1,000,000 999,135 132 3.950 3.967 |AO...... 9,875 39,500 | 09/27/2010| 10/01/2020.
30251B  AB 4 [ FMRLLC 6.45 11/15/2039........cccomvmvvrerererermverererssssssssssssssssssssssssssssssssssssssssssssnss | susssses | oo | covevsies 1 AFE ...997,720 | .....132.096 1,320,963 1,000,000 997,910 33 .6.450 8467 | MN.oooo [ o 8,242 | .. 64,500 | 10/28/2009 | 11/15/2039.
30251B  AD 0 [ FMRLLC 4.9502/01/2033..........ccocmmrmrmrmvmrererererermnmsmsssssssssssssssssssssssssssssssssssssssnes | cosssnes | oo | coveveiee 1 AFE] 499,370 | L.111.059 555,297 500,000 499,407 20 ..4.950 4.960 |FA..ooo | o 10,313 | oo 24,750 | 01/29/2013 | 02/01/2033.
316773 CH 1 | FIFTH THIRD BANK 8  03/01/38..........cocuvuemmvermmmmmmermnmnesesssssssesssesssssssssssesssssssens | ceveeees | oo [ covvevivens L2FE] ..............1,000,460 | ....151.342 1,513,423 1,000,000 1,000,415 (6) 8.250 8.246 [MS..... | oo 27,500 | oo 82,500 | 02/28/2008 | 03/01/2038.
362251  AA 8 | GRD HOLDING Il 10.75 06/01/2019.......ococvevevevemercmscsnsssnsssssssesssssssssssssssssssssises | v | oo [ i 1 LAFE] ...............503,750 | .....109.500 547,500 500,000 502,526 (438) 10.750 | ...... 10.570 | JD.ccvces | o 4479 | e 53,750 | 12/07/2012 | 06/01/2019.
36962G  XZ 2 | GEN ELEC CAP CRP MTNA 6.75 03/15/2032...........cccocmmmmmmmmivmmmmmmmnsnsnsnsssnnnnnns | sevisene | oo | ceveeeeee 1 LAFE] 1,408,992 ] L.136.232 1,771,018 1,300,000 1,389,109 (2,868) 6.750 6101 [MS. | 25,838 | oo 87,750 | 04/20/2006 | 03/15/2032.
39121J AG 5 | GREAT RIVER ENERGY 7.233 07/01/38 ...135.158 1,212,022 896,745 896,634 5 AN 164,862 | 04/23/2008 | 07/01/2038.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020. ..103.981 311,943 300,000 299,963 (17) 119,900 | 11/04/2013 | 12/15/2020.
404280 AJ 8 |HSBC HLDGS PLC 6.8006/01/2038 .131.690 1,316,896 1,000,000 998,028 34 5,667 68,000 | 05/19/2008 | 06/01/2038.
449786  AY 8 | ING BANKNV 5.80 09/25/2023. ...111.005 555,024 500,000 497,937 177 7,733 29,000 | 09/16/2013 | 09/25/2023.
458140 AN 0 | INTEL CORP 4.00 12/15/2032.........ccccccevevevevevevevcvevevcvivisivisssmsssmmmsmsssmsssssssnnnes | svvvvees | oo [ covvvennns 1 WAFE ...495,575 | .....102.666 513,329 500,000 495,886 153 889 20,000 | 12/04/2012| 12/15/2032.
472319 AL 6 | JEFFERIES GROUP 5.125 01/20/2023.........ccccrisisisisisssismmsmmmmmsmsmsmsmnnnnns | eeverees | oo [ covvvnnnns 1]...2FE ...498,605 | .....100.332 501,660 500,000 498,826 115 5.125 5.161 | JJ...... 11,460 25,625 | 01/15/2013 | 01/20/2023.
478160 AL 8 | JOHNSON&JOHNSON 4.95 05/15/2033.........coovvvvvvvevrrcrcvncrnnnncrnnnnennnnsennneneseses | cevveees | oo [ v AFE ...634,615 | .....120.672 784,368 650,000 638,081 384 .4.950 5105 | MN..oooo | oo AN s 32,175 | 06/27/2003 | 05/15/2033.
53079E  AM 6 [LIBERTY MUTUAL 7.50 08/15/2036.........cccoovvrermrmrmscrcscscscscsessscsescssscsssesssssssssies | oo [ o | o 1 ..2FE ...887,230 | .....135.252 1,352,522 1,000,000 896,032 1,631 ..7.500 8.564 | FA...oe. | oo 28,333 | s 75,000 | 05/22/2008 | 08/15/2036.
534187 AW 9 | LINCOLN NATL CRP 6.30 10/09/2037...........cococumvevermmmrererermnesmnmsssssssssssssssssnsnns | wvvevees | oo [ covevneens 1]....2FE ...934,410 | ....126.316 1,263,162 1,000,000 940,422 1,072 .6.300 6819 |AO...... | o 14,350 | oo 63,000 | 05/22/2008 | 10/09/2037.
539830 AY 5 | LOCKHEED MARTIN 3.35 09/15/2021............ccccoevevevevmvevevivcvivsvevcvsvcssmnmnmnnnnns | evveveee | oo | v 1]...1FE ...994,440 | .....104.053 1,040,529 1,000,000 996,076 513 3.350 L3416 [MS.. | e 9,864 | .......oceceees 33,500 | 09/07/2011 | 09/15/2021.
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55608X AA 5 [ MACQUARIE BK LTD 6.625 04/07/2021.......cccocurermrmrmmmrmrmvevssevesssesesssasssssssins | e R[.. ..2FE ...998,050 | .....115.440 1,154,403 1,000,000 998,634 171 6.625 | ......6.652 | AO...... 15,458 66,250 | 03/31/2011 | 04/07/2021.
59748T  AA 7 | MIDLAND COGEN 6.00 03/15/2025.........ccoovvvuvcrerererenercrerencrencnesesesssssssessssssssssss | svvevees | oo [ wovvvinnns 1]....2FE ...903,072 | .....106.857 964,993 903,072 903,109 (5) 6.000 ..5.999 |MS..o. | coovvians 15,954 | .oooovvve 54,184 | 08/17/2011| 03/15/2025.
617446 V7 1 | MORGAN STANLEY SER F 6.25 08/28/2017 MTN........cocvevevevermverererenensnenennnens | wvvvrnns | oo [ wovivinnns 1]...1FE ...835,000 | .....111.018 1,110,178 1,000,000 936,872 20,205 6.250 8974 | FA | s 21,354 | e 62,500 | 09/19/2008 | 08/28/2017.
62914Q  AA 5 | NIIINTL TELECOM 11.375 08/15/2019.......cccuurrrerererererererereresevesevevesesesevesins | ceveeees [ (- 1 .62 ...372,500 | .......72.000 360,000 500,000 337,500 35,000 11.375 FA..... 02/28/2014 | 08/15/2019.
629568 AX 4 | NABORS INDS INC 4.625 09/15/2021.......ccocrvvevevererererererererennrenssssnsssnssssssesssenss | svvveees | oo [ wovvvennns 1]...2FE ...996,540 | .......93.954 939,542 1,000,000 997,547 305 4625 | ... 4668 |MS.... | oo 13,618 | 46,250 | 08/16/2011 | 09/15/2021.
638612 AL 5 | NATIONWIDE FIN 5.30 11/18/2044..........ccoveccvmmimcererceessssierennsssssssssnesnseses | werereee | oo | ovevenes 1]...2FE ...996,430 | .....105.282 1,052,822 1,000,000 996,435 5 5.300 5.324 11/17/2014 | 11/18/2044.
650119  AA 8 | NEW YORKUNIV 5.236 07/01/32......coooovvvvrerrrerrernennennnnneneeeeeneeenseenseeeseesssenssenss | ceveiees | oo [ v 1 AFE ...1,085,000 | ....115.752 1,157,517 1,000,000 1,064,550 (5,177) 5.236 | .......4.416 09/28/2010 | 07/01/2032.
652478 BC 1 | NEWS AMER HLDGS 7.43 10/01/2026..........cceceveresevesesssessssssssssssssssssssssisins | vevevene ..2FE ...2,095,519 | ....126.229 2,461,461 1,950,000 2,044,238 (5,098) 7430 ...6.825 01/31/1999 | 10/01/2026.
653640  AA 4 | NIAGARA MOHAWK 4.881 08/15/2019.......covvvecssermverernecssssssmserenseessssssnssenens | wevesss [ oo | wrvveven 1 AFE ...1,000,000 | .....111.595 1,115,950 1,000,000 1,000,000 .4.881 ..4.881 08/03/2009 | 08/15/2019.
65557C  AJ 2 | NORDEA BANK AB 4.875 01/27/2020. ..111.095 1,110,950 1,000,000 1,046,536 (8,159) 09/27/2010 | 01/27/2020.
67740Q AG 1 | OHIO NAT FINAN 6.625 05/01/2031 .122.291 1,222,911 1,000,000 997,238 92 04/19/2011 | 05/01/2031.
69318F AB 4 | PBF HOLDING CO LLC 8.25 02/15/2020 ..100.000 500,000 500,000 494,896 767 01/27/2012 | 02/15/2020.
69351U AP 8 | PPL ELECTRIC UTIL 3.00 09/15/2021 ...101.615 1,016,152 1,000,000 994,347 748 08/18/2011 | 09/15/2021.
694476  AD 4 | PACIFIC LIFECORP 5.125 01/30/2043..........csesesesesesesesssssssssssssssssmsmssssssssssssss | o | oo [ v 1]...2FE ...493,875 | ....110.776 553,880 500,000 494,057 92 5.125 5.206 | JJ........ 10,748 01/16/2013 | 01/30/2043.
713448  BW 7 | PEPSICO INC 3.00 08/25/2021.........ccceeesesereseresesesesesesesesesesesisesesssesssssssesssssssenes | seveveee | oo [ v 1 AFE ...993,930 | .....102.891 1,028,908 1,000,000 995,756 567 3.000 3.071 | FA..... 10,500 08/22/2011 | 08/25/2021.
714239 AA 8 | PERMIAN HOLDINGS INC 10.50 01/15/2018.........ccosiveemvcecsresessiessresesesescsesenes | e | oo [ i 1 A4FE ..511,875 | ......78.500 392,500 500,000 507,909 (2,626) 10.500 9781 | e | i 24,208 05/29/2013 | 01/15/2018.
717081  CY 7 | PFIZER INC 7.20 03/15/2039 SD.. | o[ e 1] AFE| 1,069,960 | ....145.412 1,454,124 1,000,000 1,064,724 (1,057) ..7.200 6.658 | MS...... | oo 21,200 03/30/2009 | 03/15/2039.
718507  BH 8 | PHILLIPS PETE 6.65 07/15/2018...........ccooosesesesiscsissesssesesesesesesesssesesesesesssssssines | v | oo [ v 1] AFE| 1,991,387 | ....115.808 2,258,250 1,950,000 1,961,769 (2,874) 6.650 8456 | e [ s 59,795 01/31/1999 | 07/15/2018.
72650R AT 9 [PLAINS ALL AMER PIPELINE 6.50 05/01/2018..........ccccevevcvcvsvcvsvmmenenemenenenes | eovvnens | oo | cevrereenees ..2FE ...1,505,000 | ....113.467 2,269,335 2,000,000 1,769,409 54,990 6.500 | ..... 10.707 | MN.coooo [ oo 21,667 10/16/2008 | 05/01/2018.
742651 DM 1 | PRIVATE EXPT FDG 2.80 05/15/2022........ccceresesesssssssssssssssssssssssssssssssssssssssin | vovevene AFE ...2,990,610 | .....101.438 3,043,147 3,000,000 2,993,263 811 09/26/2011 | 05/15/2022.
754730  AD 1 | RAYMOND JAMES 5 04/01/24..........ccoovvvvvvvrnnnnennnenenencncnencnennnencccnccceeeeeeneeseeees | cvvvveee | oo [ i 1 ..2FE ......500,380 | .....113.898 569,491 500,000 500,320 (26) 28,125 | 03/23/2012 | 04/01/2024.
75884R  AS 2 [REGENCY CENTERS 4.80 04/15/2021 ....109.480 1,094,797 1,000,000 999,089 121 /48,000 | 09/30/2010 | 04/15/2021.
767201  AD 8 | RIO TINTO FINANCE 7.125 07/15/2028 ..131.609 1,316,092 1,000,000 994,519 233 .71,250 | 06/24/2008 | 07/15/2028.
771196 AU 6 | ROCHE HLDGS INC 7.00 03/01/2039 ...145.903 1,459,027 1,000,000 1,047,990 (793) .70,000 | 03/30/2009 | 03/01/2039.
806854 AB 1 | SCHLUMBERGER INV 3.30 09/14/2021..........ccocommmmmmmmiivmimiimimiimiminissmsnsssssssssnnns | wovevens X [p— 1 AFE ...996,790 | .....101.898 1,018,981 1,000,000 997,734 297 33,000 | 09/07/2011| 09/14/2021.
813084  A* 1| SEBRING 11.50 4/25/2018..........ccoommmvmmmviiriviiinimisissnsnsssssssssssssssssssssssssssssssssssesenes | sovevens .6 ....668,862 | .......50.000 350,625 701,250 348,068 2433 320,669 35,726 | 12/27/2013 | 04/25/2018.
828807 BT 3 | SIMON PROP GP LP 6.10 05/01/2016..........ccovvvvvvvvvrvnvnrnrnnnnnrnnnnnsnnnnssnsnsssssnnnnss | wvvevees | oo [ v 1 AFE ...647,147 | .....105.643 686,680 650,000 649,508 344 | oo | s [ 08100 | ....8.160 [ MNL..... 39,650 | 05/12/2006 | 05/01/2016.
83614K  AA 7 [ SOURCE GAS 5.90 04/01/2017.....ccocoevevevercrescscsnsesescsssssssssssssssssessssssssssssssssssssss | i [ o | o 1 ..2FE ....996,850 | .....106.500 1,065,000 1,000,000 999,115 357 14,750 59,000 | 04/11/2007 | 04/01/2017.
837004 CB 4 | SOUTH CAROLINA E&G 6.05 01/15/2038..........cococvcvcrcrcrcccrcscrcscrcscncsescscsescsens | o | oo [ i 1]...1FE ...951,220 | .....130.187 1,301,873 1,000,000 955,809 823 27,897 60,500 | 06/17/2008 [ 01/15/2038.
84755T AD 9 | SPECTRA ENERGY 5.65 03/01/20.........ccovvvvvvvvrrvrnnnrcncrnncncncnennnennnencneeenensneseeeees | evvvvees | oo [ v 1 ..2FE ...997,880 | .....111.099 1,110,993 1,000,000 998,807 194 5.650 18,833 56,500 | 08/25/2009 | 03/01/2020.
853254 AK 6 | STANDARD CHARTERED 5.30 01/09/2043.............ccccoeoevevevevevevevevivevivivevivirins | vovevens R[.. AFE ...499,480 | .....100.747 503,734 500,000 499,493 8 5.300 | .....5307 | o [ v 12,661 | oo 26,500 | 01/08/2013 [ 01/09/2043.
860630 30 0 | STIFEL FINANCIAL 5.375 12/31/2022.........cooovvvvvvvvrvrcrrnncnnncvnnnnnnnccnnneesneneneneseess | cvveveee | oo [ v 1]...2FE] ..............1,000,000 | .......25.620 1,024,800 1,000,000 1,001,128 (UIV2Z5)) (Y [N [SSOOOPOOO [DOPPOOON .4 & A [OOOOTN ISP 13,438 | oo 53,750 | 12/18/2012 | 12/31/2022.
86614R  AB 3 [ SUMMIT MATERIALS 10.50 01/31/2020 ...110.750 332,250 300,000 300,661 (174) ......10.500 .13213 .31,500 | 01/24/2012] 01/31/2020.
86764P AE 9 [ SUNOCO INC 9.625 04/15/2015 ..102.295 511,475 500,000 499,820 593 9.625 0,160 48,125 | 03/26/2009 | 04/15/2015.
872540 AM 1 | TUXCOSINC 6.9504/15/2019 .118.940 1,189,398 1,000,000 999,050 184 6.950 14,672 69,500 | 04/02/2009 | 04/15/2019.
89054X AA 3 [ TOPAZ SOLAR FARM 5.75 09/30/2039 ..112.847 1,410,588 1,250,000 1,250,102 (6) 5.750 | ......5.749 |MS..... | ccccocccccccc (LRI — 71,875 | 02/16/2012 [ 09/30/2039.
90261X GD 8 [ UBS AG STAMFORD 4.875 08/04/20...........cooovvvvcrercrmrcicsercsesessscsesssssssssssssssssiss | v R[.. AFE] 519,642 | 111412 543,690 488,000 507,543 (3,055) o A8T5 | 4067 | FA o | e 9,714 | v 23,790 | 10/05/2010 | 08/04/2020.
911308 AA 2 | UPS OF AMER INC 8.375 04/01/2020..........ccoovvvvvvvvvrrrrrrnrrnrnnnnnnnnnnnnnnnnesnennenenes | vovevens AFE] ... 664,922 | L..128.692 669,196 520,000 574,260 (8,555) 8.375 | ......6.026 [AO...... | oo 10,888 | ...oovvvvv 43,550 | 01/31/1999 | 04/01/2020.
913017  BQ 1 | UNITED TECH CORP 6.125 02/01/2019........ocoovemercrcscscscscscscscssscscscsisisisisisisins | v | oo [ v 1 JAFE] .....e2,240,100 | .....116.151 2,323,029 2,000,000 2,116,013 (25,312) 8125 | . 4552 | FA o | v 51,042 | oo 122,500 | 08/04/2009 | 02/01/2019.
91324P  BK 7 [UNITEDHEALTH GRP 6.875 02/15/2038...........coooovevcrcrcvcscscscscicscscsiscscsssesisisiss | e [ o | o 1 AFE ...984,750 | .....141.205 1,412,048 1,000,000 986,120 236 6.875 | ......6.997 |FA... | i 25972 | coonnd 68,750 | 02/04/2008 | 02/15/2038.
920355  AF 1 | VALSPAR CORP 7.25 06/15/2019..........ccoooivmiiiisisisiscscscicsiccscsisssissscssicsisisissiins | ceveveee | oo [ s 1]....2FE ...497,870 | ....117.346 586,730 500,000 498,857 210 ....1.250 1611 36,250 | 06/16/2009 | 06/15/2019.
92334N AC 7 [ VEOLIA ENVIRONMENT 6.7506/01/2038...........ccovvvrrrerererercrnscieseieiescissesesesess [ e 3 [p— 1 ..2FE ....989,710 | .....128.107 1,281,065 1,000,000 990,603 160 6.750 | .......6.831 [ ID.ccccc | oo 5625 | oo 67,500 | 05/21/2008 | 06/01/2038.
927804 EZ 3 | VIRGINIA EL&PWR A 5.40 01/15/2016 SD.. | 1]...1FE ...648,310 | .....104.811 681,270 650,000 649,780 201 ...5400 | .....5434 | M| v 16,185 | .oovvvve 35,100 | 01/10/2006 | 01/15/2016.
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94874R AU 0 [ WEINGARTEN RLTY MTNA 6.88 06/25/2027.........coovvvevermreseimsesssssssssssssssssssssss | oo i 2FE] ... 066,315 | .....122.371 795,414 650,000 661,199 (561) cirreresn8.880 | e 8.674 |MS.coooo [ o LERLI — 44,720 | 08/02/2001 | 06/25/2027.
957576  AA 9 | WESTERN & SOUTHERN FIN 5.75 07/15/2033.........ccoovvvvvvermrennceneccnnnenenennnenes | weverene | oo [ v 1] AFE| 901,030 | .....116.997 1,169,974 1,000,000 909,955 2,427 5.750 | .eee8.599 | Wi [ o 26,514 | cooovens 57,500 | 12/20/2010| 07/15/2033.
966629 AA 5 | WHITNEY NATL BK BKNT 5.875 04/01/2017.....oooovvvvvivininnisssisisssssssssssisn | e ...2FE 1,996,500 | ....104.569 2,091,373 2,000,000 1,999,045 387 ...5875 | ......5.898 [AO...... 29375 | .o 117,500 | 03/15/2007 | 04/01/2017.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 84,353,219 XXX 97,391,856 | ............ 84,540,787 83,982,644 0 21,833 355,669 0 XXX XXX XXX | .......1,417.671 5,014,462 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
001990  AJ 9 | ASG 2010-2 G70 SEQ CSTR 01/28/2037 RE........ccoovurcrererererercrercrerererenceeserenens | wvvvvree | oo [ wovivins 2 | 1FM 602,250 92.926 766,643 825,000 667,113 23,906 ...1.822 MON... | oo 1,253 | o 15,242 | 02/23/2012 | 01/28/2037.
02146P  AF 2 [ CWALT 2006-HY12 A5 NAS CSTR 08/25/2036.............cccccuermmmmmrmmmmmmmmmmmmmmmmnnnns | evvvenes [ oo | o 2 | 1FM ...962,156 | ......97.750 1,466,250 1,500,000 969,479 11,836 3.557 MON... 4,447 55,554 | 01/19/2012 | 08/25/2036.
02149M  AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........ccovevvervevresssesesssssssssssessssssseseins | ceveeeee | oo | e 2 | 1FM ...619,607 | .......91.531 685,360 748,771 639,051 2,068 5.750 MON... | oo 3,588 | .ooouvurnnnnn 44,185 | 09/13/2013 | 03/25/2037.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37..........cceveverevererererererararaserereraranans | evvvvene | oo [ v 2 | 1FM ...236,804 | .......81.906 267,067 326,064 240,228 (13,545) 6.000 MON... | overerrreress 1,630 | oo 19,811 | 09/18/2013 | 06/25/2037.
05948X L9 0 [BOAMS 2003-10 1B1 SUB 5.50 1/25/34 ...95.500 600,101 628,378 593,999 5,539 5.500 MON... | overerrrerene 2,880 | .oovvvverinnns 34,561 | 01/23/2004 | 01/25/2034.
05952B  AB 8 [ BAFC 2009-R5 1A2 MEZ 5.25 08/26/2035 RE.. .102.938 1,194,075 1,160,000 903,615 24,878 5.250 MON... 5,075 60,900 | 02/14/2012 | 08/26/2035.
12647G  BZ 0 | CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043. .101.397 937,870 924,948 904,045 1,528 3.507 MON... 03/06/2014 | 07/25/2043.
12667G AC 7 | CWALT 2005-13CB A3 SEQ 5.5 5/25/35 ....100.429 687,374 684,437 581,358 4,627 5.500 MON... 09/06/2011 | 05/25/2035.
12668B PN 7 | CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36.............ccccevevererevevevevevevnnnns | evvevene | oo [ v 2 | 1FM 2,239,029 85.250 2,334,889 2,738,873 2,252,586 (29,617) 6.000 MON... 07/25/2013 | 04/25/2036.
152314 KJ 8 [ CXHE 2004-C AF5 SEQ STP 6/25/2034............ccccvcvcvcvcvcvcvsvsivcvsvesesesessseseses [ wovveens [ oo | cevereis 2 | 1FM] ..vennn,995,000 | .......99.016 1,980,322 2,000,000 1,993,889 (302) 5.759 MON... 08/11/2010 | 06/25/2034.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37.........cccovvevmvenrnnncnnncnnncnnncnnneneeeeeees | ceveeees | oo [ v 2 | 1FM ...884,827 | .....79.844 906,125 1,134,873 876,239 (22,168) ...4.263 MON... | e 4,032 | coos 54,415 | 10/03/2013 | 08/25/2037.
17309L  AD 7 [ CMLTI2006-HE2 A2C SEQ FLT 08/25/2036..........cccocvvvevererererereneneresenenesssssesens | wovsenes [ oo | covevirs 2 | 1FM ...537,683 | .....99.740 651,029 652,726 620,213 20,081 0.320 MON.... | oo 41 ................2,018 | 11/30/2010 | 08/25/2036.
17312H  AF 6 | CRMSI 2007-2 AB NAS 6.265 6/25/2037...........ccceccccccevcvevivcvcvsvsvsvsvsvssssssssssisins | wvvveeee | oo [ v 2 | 1FM ...480,149 | .....105.020 521,866 496,921 481,825 1,030 5.662 MON... | oo 2,345 | ..o 28,574 | 10/01/2010 | 06/25/2037.
17315Q AV 8 | CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE.........cccoceeuvururememerererererererereranans | eoveveee | oo [ v 2 | 1FM ...628,000 | .......96.710 773,680 800,000 626,102 4,766 6.216 MON... | o 4144 | 51,009 | 01/30/2012| 10/25/2035.
241912 AA 2 | DWMC 1 P-O SEQ 6.50 12/1/2016.......coovvvvvrrrrrrrrrnrenenenecenenenenenenesenesesesescssssssssss | cevevees | oo [ i 2 | (Sl 116 | ....103.231 119 116 13 (3) 6.500 MON... 1 8 | 01/31/1999 | 12/01/2016.
40432B  AZ 2 | HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037..........ccccevevevevevevevevevevcvivrnsnnnnnns .....91.406 834,257 912,692 768,245 (11,956) 6.000 MON... | oo 4,563 | oo 54,762 | 09/03/2013 | 09/25/2037.
46632T AA 3 [ JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37. .....94.250 393,252 417,243 325,737 5,748 ...2.140 MON... | w744 | .........9,418 | 09/14/2009 | 07/27/2037.
46633K AY 9 | JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37. ..100.500 92,388 91,928 91,333 2,699 2.585 MON... 198 3,056 | 08/14/2009 | 05/26/2037.
46635F AU 6 [ JPMRR 2010-8 2A10 SUB CSTR 11/26/2034 RE. .....98.000 667,421 681,042 490,327 6,475 ...2.425 MON... | oo 1377 | 30,223 | 04/03/2012 | 11/26/2034.
47232C AW 4 | JMAC 2009-R1 5A4 SUB CSTR 05/21/2036 RE............ccccccvcvcvvcemmmmmemnneninnnns | svvrvene | oo | ceveeeec 2 | 1FM 885,000 96.920 969,200 1,000,000 909,084 8,907 ...4.845 MON... | oo 4,038 | e 53,181 | 02/02/2012 | 05/21/2036.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37.........cocvervrurercrcrcrcrcrcrcrenencnens | cevinene | oo | e 2 | 1FM] ...............261,813 | ......99.750 283,009 283,808 272,195 4,314 2.353 MON... | cocoiiiiiceeeeen 857 | ccc........6,818 | 08/21/2009 | 03/26/2037.
472330  AA 9 | JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36..........cccecccecccscccscccicscscsisiieies | covenene | oo | e 2 | 1FM] ... 1,263,991 | .....104.000 1,398,458 1,344,671 1,324,161 13,556 6.000 MON... | oo N PCT 87,628 | 08/10/2009 | 09/26/2036.
472330  AB 7 | JMAC 2009-R11 1A2 MEZ 6.00 9/26/36............cccoovvveveveveveievsnsnennesnsssssnsssssssssnns | sesssens | oo | ceveeeeec 2 | 1FM ..141,750 | .......92.500 647,500 700,000 289,243 51,492 6.000 MON... 3,500 45,500 | 08/10/2009 | 09/26/2036.
52520M  FR 9 | LMT 2006-1 AX10 5.50 02/25/2036.............cccccerererereveveveveveveveveresivevevevevevesinns | weveseee | oo | v 234 | .....5FE ...339,381 | ......21.625 298,521 271,590 (49,243) 5.500 MON... | oo 6,327 | .o 85,576 | 10/01/2013 | 02/25/2036.
61690P AV 3 [ MSRR 2013-R7 10B SUB 6.0 12/26/2046 RE............cccoooesesesercrescncscsiscscscsiaiaias [ v [ o | covivias 2 | 1FM ...499,375 | .....103.000 515,000 500,000 499,188 (154) 6.000 MON... 2,500 35,000 | 10/15/2013 | 12/26/2046.
63860L AC 4 | NSTR 2007-B 2AV2 SEQ FLT 04/25/2037........cococvuvururerencrcncncncncrcrenenenenesenenenens | cvvevees | oo [ v 2 | 1FM ...429,452 | .......96.656 465,741 481,853 443,629 24,018 0.350 MON... | oo 33 .....1,636 | 09/06/2013 [ 04/25/2037.
73316P GG 9 [ POPLR 2005-5 AF3 SEQ SNR AFC 11/25/2035...........ccocuvvmvvvmvmvvemevvvsmmnenssnnnnes [ wovssens [ oo | v ) 1FM] ..............1,428,616 | ....100.463 1,421,906 1,415,347 1,424,250 (5,561) ...4.608 MON... 50,002 | 03/11/2014 | 11/25/2035.
74928U BP 1 [RBSSP 2009-12 14A2 SEQ SNR CSTR 03/23 RE.........ccocvvvvveverevereverssnsesnnesenens ....96.656 966,563 1,000,000 935,100 3,850 5.500 MON... 41,250 | 03/03/2014 | 03/25/2023.
74928X BB 6 [ RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE. 687,912 765,676 516,341 14,671 5.054 MON... 140,356 | 01/26/2012 | 01/26/2036.
74928X GD 7 [RBSSP 2009-6 12A4 MEZ SEQ 5.5 05/2035 RE.. 865,899 1,000,000 899,684 3,371 18,687 5.500 MON... 45,833 | 01/30/2014 | 05/26/2035.
74930E BB 4 [RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE ...94.487 755,898 800,000 566,916 27,115 5.500 MON... 43,990 | 01/27/2012 ] 12/27/2035.
76111X  HN 6 [ RFMSI 2004-S4 2A6 PAC 4.50 4/25/2019.........ccoovvvvvvvvvcnnvcrcvcscicscscscsnsesnsesnsesess [ s [ o | v 2 | 1FM ...238,915 | .....101.024 244,489 242,012 210,968 5313 ...4.500 MON... 10,891 | 03/29/2004 | 04/25/2019.
76111X  J4 6 [ RFMSI2006-S1 1A3 SSNR NAS 5.75 01/36........coovvvvvvvcvcvcrnvnrnvernvnsnsssnsnsnsssnsnes | wovesnns | oo | covevies ) 1FM ...665,563 | .....101.807 680,998 668,908 637,921 5.750 MON... 38,462 | 01/11/2006 | 01/25/2036.
77876N  AK 4 [LFR6 1 PAC 9.4 08/20/2019.........ccccieieveieveicvevcvcvcvssissssscssssssssssssssssssssssssssssssnns [ sosesnns [ oo | covevsins 2 | Ll [ 5,800 | ....100.917 5,481 5431 5431 134 (309) ...9.400 MON... 60 520 | 01/31/1999 | 08/20/2019.
80382S AP 3 [ SAILN 2003-3 ASEQ 7.75 4127/33.........cocvvverermvmvcrmrmrmrssssesssssssssssssssssssssssssssnssens | vovene 39— ) 1FM 31,141 0.022 7 31,301 3 ...1.750 MON... 05/21/2003 | 04/27/2033.
80382S AR 9 [ SAILN 2003-5 A SEQ 0.00 6/27/2033...........cccccccevcvcccvcvcvcrmmmmmmmmmmmsmmmsmsmsssmsnsnnes | e 39— ) . 1FM 18,722 0.010 2 18,727 1,862 ....1.350 MON... 06/12/2003 | 06/27/2033.
81375W  JE 7 [ SABR 2006-OP1 A2C SEQ FLT 10/25/2035............cccmmmmmrmmmmmmmmmmmmmmmmmmmmmmmmmsnens | eovennee | o | v 2 | 1FM ...431,942 ] .....100.390 490,146 488,242 461,075 15,008 ...0.470 ...6.612 | MON... 45 2,250 | 09/20/2011] 10/25/2035.
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81441N  AC 0 [ SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036..........cccvvveveveveverereverereresenenenens | ererene IO [ 2 | 1FM] ......c.......485,994 | .....100.000 482,975 482,975 485,769 (321) 6.310 | .......6.012 | MON... | .oovererererere 2,540 | oo 27,936 | 01/09/2014 | 10/25/2036.
83611M  JX 7 | SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035.........oovovevevereverererereneneseseseseseseneees | ceveie IO [P 2 | 1FM] ... 382,500 ] ......79.750 398,750 500,000 403,353 17,250 cireeeenn0.505 | 1971 | MONL. | v 49 | ..ccccceee......2,560 | 10/09/2013 | 12/25/2035.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036.........cccuuummmvmevmmmmemmmensmmmenssssenssssssesesesenenens | vevevens o 2 | 1FM]| .occciee... 770,585 | ......87.250 2,279,104 2,612,153 1,364,018 | .ooovvvvvvrrrrrnrrrnrrnnnnns | v 105,806 5.950 | ...... 16.454 | MON... [ ccccoovecceen. 12,952 | oo 123,258 | 03/20/2009 | 11/25/2036.
872227  AK 9 | TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37.......coovvveverercrerencrenenesesescsesenesess | voverene IO [P 2 | 1FM] .ovevenennn2,669,185 | .......76.750 2,695,526 3,512,086 2,593,370 (34,829) 6.015 | .....5.794 | MON... | ccoovvrvvcccccs 17,603 | oo 140,540 | 03/06/2014 | 07/25/2037.
949832  AA 7 | WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.......cccoummmmmmmmmmmmmmmmmmmmmmsmmssmssssnnnennns | veverens IO [P 2 | 1FM] ................663,672 | .....103.188 710,989 689,026 663,744 1,080 5.500 | ......5.712 | MON... [ s 3,158 | oo 37,896 | 11/10/2005 | 12/25/2035.
94983Q AL 0 | WFMBS 2006-3 A11 SSNR NAS 5.50 03/36........covvvvvvrrrrrrrrrnrrnenennsnsnsnsssssessnnees | cevese IO [P 2 | 1FM] .coeeeee... 728,430 | .....103.574 779,019 752,140 728,222 913 5.500 | .......5.672 | MON... [ ccooverercnccc 3447 | 41,363 | 02/03/2006 | 03/25/2036.
949837 AJ 9 | WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.......coccevvvececeiciicciiiss | e I I 2. 1FM 395,835 | ......99.094 442,592 446,640 390,550 9,245 2.615 | .......5.784 | MON... 973 11,676 | 10/11/2011 | 03/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: 29,444 271 XXX 34245860 | ............. 36,465,008 30,323,164 134 253,080 18,687 0 XXX XXX XXX {.........1563,087 | .........1,797,228 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07330T AA 0 | BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40. ....109.500 998,469 911,844 883,677 9,843 MON... 59,270 | 07/30/2009 | 07/17/2040.
12527E  AD 0 | CFCRE 2011-C1 A4 SEQ CSTR 04/15/44. .111.665 2,233,296 2,000,000 2,033,059 (5,263) MON... 199,226 | 08/04/2011 | 04/15/2044.
12639C AA 5 | CSMC 2009-RR4 A4A SEQ 5.695 09/15/40.. .105.391 1,053,907 1,000,000 959,597 22,406 MON... 56,950 | 09/18/2009 | 09/15/2040.
126410 AG 8 | CSMC 2009-RR2 IQA SEQ 5.6945 04/16/49. ...106.319 1,063,192 1,000,000 944,590 22,323 MON... | e 745 | s 56,945 | 07/30/2009 | 04/16/2049.
23305Y AC 3 [DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21.........coooummvuvmviriiiviiiiissssisessssnssnnnnnns . ....108.495 2,169,900 2,000,000 2,009,884 (3,178) MON... | T, 730 | i 92,760 | 08/11/2011 | 08/10/2044.
23305Y AJ 8 [DBUBS 2011-LC3A AM SEQ CSTR 07/10/21.....coovvvvvrrrrrrrnrnrncnnnnnenenenencseeeneeeees [ e o 2 | 1FM] .................486,223 | .....114.602 573,008 500,000 491,115 767 MON... | 2,258 | o 27,423 | 08/11/2011 | 08/10/2044.
36186X AE 7 [ GMACN 2012-BLIS 10 0.576 07/10/2050..........cccoumvvevevvvevrevereresesenesesesesssesssnssees | cevene o 234 |.....1FE 509,881 6.625 463,750 497,348 (1,251) MON... | 2,352 | o 40,320 | 11/28/2012 | 07/10/2050.
36190K AC 3 [ GSMS 2009-RR1 CSB SUB 5.286 12/17/2039..........ccovvvvvvvervrnverernrnsennsnsessessnens [ e IO [ 2 |l FE] 999,531 | .....105.750 1,057,500 1,000,000 998,279 (325) MON... | 4405 | o 52,860 | 10/21/2010| 12/17/2039.
46629P AC 2 [ JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47.........ccooommmmmumivmiiiiinssinsssnssmsssesssenenens | erene IO [ 2 | 1FM] ....ccc2,030,109 | .....106.060 2,086,623 1,967,398 1,989,172 (12,868) MON... 104,980 | 08/24/2011| 05/15/2047.
46634V BG 2 [ JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE..........ccoooomermmmmcecureremereisrsranaes [ v IO [P 2 |l IFE] i 495,703 | .....107.688 538,438 500,000 497,037 484 MON... | 2,382 | o 29,103 | 02/10/2012 | 06/20/2049.
46636V AC 0 [ JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046..........ccovvvvvvevrrenrrcnrennreresnrcnccenenees [ v IO [P 2 | 1FM] ...........n,009,998 | .....108.850 1,088,500 1,000,000 1,006,630 (1,082) MON... | e 3476 | o 41,712 | 09/16/2011 | 08/15/2046.
48124W  AA 7 [ JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51......cocvvrvvrrernrnrerennnecncenececens [ e IO [ 2 | ... FE] .ccieveiere....801,665 | .....107.000 994,890 929,804 884,417 18,682 MON... | w368 | o 52,992 | 08/18/2009 | 03/18/2051.
48124X  AA 5 [ JPMCC 2009-RR2 GEA SEQ 12/17/2049 ....106.658 1,066,575 1,000,000 970,570 14,536 MON... 55,430 | 10/29/2009 | 12/17/2049.
48124X AC 1 [JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050 .106.913 1,069,131 1,000,000 968,154 11,967 MON... 57,715 | 10/29/2009 | 06/17/2050.
61760R  BA 9 | MSC 2011-C3 A3 SEQ 4.054 07/15/2049 ...107.063 1,070,630 1,000,000 1,008,399 (2,095) MON... 40,540 | 09/14/2011] 07/15/2049.
74930A AA 5 [RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49........ccocoovvvuvmmmnurernrereneeenerces [ v IO [ 2 | FE] ciiiinn..988,169 | .....108.250 983,414 908,466 944,215 (14,052) MON... | B2 | s 55,450 | 10/06/2011 | 12/16/2049.
92936C _ AJ 8 [WFRBS 2011-C4 A4 SEQ SSNR 4.90 6/15/44........oooovovvvvvivcce | e, I I 2. 1FM 2,072,500 | ....112.777 2,255,540 2,000,000 2,049,661 (7,017) MON... 98,040 | 08/23/2011 | 06/15/2044.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..........oooovoovrrisssiiiinnissesissn | s 18,820,063 XXX 20,766,762 | ........... 18717511 | e 19,135,804 0 53,877 0 0 XXX 82,297 | .........1,021,716 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05377R AV 6 [ AESOP 2011-5A A ABS 3.27 2/20/18.........cccocvvverermrmrmrnrvrermsssesssssessssssssssssssssssses | cevens IO [ 2 |l AFE] 1,999,272 | ....103.281 2,065,625 2,000,000 1,999,719 139 3.270 | ......3.300 | MON... [ s 1,998 | oo 65,400 | 08/19/2011 | 02/20/2018.
14574K  AE 2 | CAUTO 2010-1A A ABS 5.73 12/15/2038.........oovvvvvvvvvevrvrrenernnnsnnsnssssesssssssssnsnnss | vovevens [ [ 2 |l AFE] 941,324 | ...104.339 982,234 941,383 941,359 8 5.730 5.801 | MON... [ cooocvevcrccac 2,397 | i 53,791 | 12/09/2010 | 12/15/2038.
227170  AD 9 | CRNN 2012-2A A ABS 3.81 09/18/2027.........coevevcvescscscsisescscscsssesssisssssssssssisisss | v [ [ 2 |l IFE] e 774,676 | .....100.000 775,000 775,000 774,742 63 3.810 | ........3.850 | MON... 1,066 29,528 | 09/20/2012| 09/18/2027.
87244A AU 4 [WINDR 2012-1A C2 CLO 4.31 01/15/2024..........cccocoovvvvrvrvrvrcrnnnrnnnnnnnnnnnennnnnnnens [ v o 23 | L AFE] n.n....485,900 | .....93.000 465,000 500,000 488,753 1,124 cierenenni8.310 | 4880 | JAJOL. | oo 4549 | oo 21,550 | 11/28/2012 | 01/15/2024.
89655Y AA 4 [ TRL2009-1A A ABS 6.657 11/16/2039 AFE] 792,276 ] .....116.800 925,381 792,276 792,276 565 MON... | oo 2,198 | i 52,742 | 10/29/2009 | 11/16/2039.
89656C AA 1 [ TRL 2010-1A A ABS 5.194 10/16/2040 . AFE 843,604 | ....109.500 923,747 843,604 843,604 MON... 1,826 43,817 | 10/18/2010 | 10/16/2040.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 5,837,052 XXX 6,136,987 5,852,263 5,840,452 0 1,899 0 0 XXX XXX XXX 14,035 266,828 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............oocoooooooioisiiioisosisioioiiioiciciciciciiioceicicicicieiicicccccccci | e 138,454,606 XXX c. 158541465 | .......... 145575570 | .......... 139,282,064 134 | . 330,690 374,356 0 XXX XXX XXX | o 1,667,089 | .........8,100,233 XXX XXX
Hybrid Securities - Issuer Obligations
44841Y AA 4 [HUTCHINSON WHAMPOA INTL 6.00 VR | ........ I Rl .......... 1 | o 2FE 1,000,000 | .....102.750 1,027,500 1,000,000 1,000,000 ....6.000 | .......6.000 [AO...... 10,500 60,000 | 10/21/2010 | 10/28/2020.
4299999. Hybrid Securities - Issuer Obligations 1,000,000 XXX 1,027,500 1,000,000 1,000,000 0 0 0 0 XXX XXX XXX 10,500 60,000 XXX XXX
4899999. Total - Hybrid Securities. 1,000,000 XXX 1,027,500 1,000,000 1,000,000 0 0 0 0 XXX XXX XXX 10,500 60,000 XXX XXX
Totals

7799999. Total - Issuer Obligations.............oooocoovovvviersscsnnn. ) [ 133,707,706 XXX v 151443291 | ......... 140,047,760  ........... 133585133 f ..o | 158,837 | ................355,669 0 XXX I XXX |XXXI .......... 2,006,526 .,.,...,.,7,305,775' XXX I XXX |
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ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
7899999. Total - Residential Mortgage-Backed SECUNHES.........cc.cccriiiisiicioiiiiissic i | e 40,237,779 XXX ] e 44,955,101 | ............ 41,676,754 39,336,240 134 (697,124) 18,687 0 XXX XXX XXX 284,693 3,563,105 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUTIHIES........oovooeriisiiiii s | e, 18,820,063 XXX 20,766,762 | ............ 18717511 | o 19,135,804 0 53,877 0 0 XXX XXX XXX 82,297 | .........1,021,716 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 9,827,052 XXX | o, 10,327,637 9,852,263 9,830,858 0 2,004 0 0 XXX XXX XXX 42,354 390,832 XXX XXX
8399999. Grand Total - Bonds 202,592,600 XXX e 227,492,791 .......210,294,289 201,888,035 134 | e (482,406) 374,356 0 XXX XXX XXX | .........2,415,869 | ....... 12,281,428 XXX XXX




Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

L3

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Rate per Current Year's
or Share Other-Than-
ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC
g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date
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) inB.JA.CV. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
19075Q 86 2 | COBANK ACB H B.20........cccoovmvevevermvernvernnnnsssnssnsnsssssssssssssssssssssssssssssssssssses | cosssess | ene | woveees 10,000.000 | ............100.00 | ..100.000 | ..............1,000,000 | ..100.000 ...1,000,000 | .............. 1,000,000 6,028 0 .P2UFE | 11/19/2014.
225436 AA 2 | CREDIT SUISSE 6.25 (COCO)........ccmmmmmmmmmmmmmmmmmmmmsmsmsmsssssssssssssssssssssssesesens | covnene R ... 500,000.000 | ...........100.00 | ... 1.000 | ................500,000 | ....95.500 477,500 500,000 1,128 15,625 0 ..P3UFE | 06/11/2014.
251525 AN 1 | DEUTSCHE BANK AG 7.50 (COCO) R ..1,000,000.000 100.00 | ... 1.000 ...1,000,487 | ...97.125 ..971,249 11,000,650 8,333 (163) (163) .P3UFE | 11/18/2014.
857477 88 9 | STATE STREET CORP 6.00 ..40,000.000 ....25.000 ,000,000 | ....25.240 1,009,600 .1,000,000 0 .P2UFE | 11/18/2014.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 3,500,487 XXX 3,458,349 3,500,650 15,490 15,625 0 0 (163) (163) 0| XXX XXX
8999999. Total - Preferred Stocks. 3,500,487 XXX 3,458,349 3,500,650 15,490 15,625 0 0 (163) (163) 0] XXX XXX
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 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 BJACV. 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) BJ/AC.V. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)
02503X 10 5 | AMERICAN CAPITAL AGENCY CORP..........covvvieiiimmneriniveiiimssssessssssssssssssesssssssssssssesssssssssssssnes | oo | eoe | cvvveveennes 16,800.000 ...366,744 | ......... 21.830 366,744 395,644 3,696 51,072 42,672 42,672 L | 12/05/2013.
02504A 10 4 | AMERICAN CAPITAL MORTGAGE INV CORP........cccooommurrrrriiiimimsncrnsiseviissssesesssessssssssesesssssissss | v | eoe | covvevennnes 25,000.000 ...471,000 | ........ 18.840 471,000 531,473 16,250 65,000 34,500 34,500 L | 05/28/2013.
037347 10 1 | ANWORTH MORTGAGE ASSET CORP.........cocommmmrmrrieimmmineresssessssisesesssssssssssesesssssssssssnsensoss | soevesee | vor | cvssereseses 21,052.000 110,523 5.250 110,523 104,377 2,947 10,526 21,894 21,894 L | 12/09/2013.
055622 10 4 |BP PLC-SPONS ADR R s 10,000.000 ...381,200 | ......... 38.120 381,200 421,101 23,400 (104,900) (104,900) L | 04/24/2012.
06738E 20 4 | BARCLAYS PLC-SPONS ADR R s 42,000.000 ...630,420 | ... 15.010 630,420 658,689 8,203 (28,269) (28,269) L | 03/13/2014.
12673A 10 8 | CYSINVESTMENTS INC.....ccciviiiiiiineicniiiiiiiiissseesesseessssseesesssssssssssssessssssssssssesesssssssssessssessonss | coeseees | o | oovenenes 101,000.000 ...880,720 | ........... 8.720 880,720 985,342 125,240 132,310 132,310 L | 08/01/2013.
19624R 10 6 | COLONY FINANCIAL INC.....oosiieririviiiimrsnensnisiiiamsssssssssisssssssssesssssssssssssssssssssssssssssssssssssssssnssess | soseeees | oo | cvevssesessies 7,000.000 ...166,740 | ........ 23.820 166,740 137,670 2,590 9,940 24,710 24,710 L [ 12/21/2012.
288522 30 3 [ELLINGTON FINANCIAL LLC.......ommirriirrrermrerismeeressessssssessssssesssssssssssssesssssssssssssssssssssssnsee | aeveses | oon | svvvsnnesenns 4,000.000 19,840 | s 19.960 79,840 75,147 12,320 (10,840) (10,840) L [01/19/2012.
389830 10 2 | GREAT AJAX CORP......cooiiiriiiiiiiisesennieriiiissse it sssssssssssssesesssssssssesesssessssssssis | oo | eoe | cvvvesinnnes 50,000.000 ...750,000 | ......... 15.000 750,000 750,000 4,000 0 A | 06/30/2014.
389830 20 1 [ GREAT AJAX REG D...cocovieiirisisesesesesesessssssssesssssesesesesesesesesesesesesessssssssssssssssssssssssssssssssssssssnins | sveeeees | aee | sovevnnnnnns 16,502.000 247530 | ... 15.000 247,530 247,530 0 A | 12/09/2014.
43785V 10 2 [HOMESTREET INC.......cooioiiieririiiiiiissiescssieiiiissesssssssssssssesssssssssssssssessssssssssssssessssssssssssssesssssons | sovsens | aoe | covvssssones 15,750.000 274208 | ... 17.410 274,208 198,547 1,320 (32,339) (32,339) L [ 08/20/2014.
536020 10 0 |LINNENERGY LLC-UNITS. 20,000.000 202,600 | ......... 10.130 202,600 758,656 57,984 (97,400) 315,800 (413,200) L [ 12/14/2012.
813888 ZA 5 | SEBRING SOFTWARE $0.01 4/25/2023 XSO OV I 370,485.000 28,898 0.078 28,898 35,000 (6,102) (6,102) A | 04/25/2013.
881575 30 2 | TESCO PLC-SPONSORED ADR R e 44,000.000 382,580 8.695 382,580 652,892 23,954 (105,228) 253,152 (358,380) ..U | 03/07/2012.
92343V 10 4 | VERIZON COMMUNICATIONS INC 6,180.000 289,100 | ......... 46.780 289,100 297,351 9,950 (8,250) (8,250) L [ 02/24/2014.
92857W 30 8 | VODAFONE GROUP PLC-SP ADR 33 I— 12,818.000 LA37,991 | ... 34.170 437,991 631,166 442,649 (292,619) 193,175 (485,794) L | 03/07/2012.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 5,700,094 XXX 5,700,094 6,880,584 25,483 845,558 0 (429,861) 762,127 (1,191,989) 0 XXX XXX
9799999. Total - Common Stock: 5,700,094 XXX 5,700,094 6,880,584 25,483 845,558 0 (429,861) 762,127 (1,191,989) 0 XXX XXX
9899999. Total Common and Preferred Stock 9,200,581 XXX 9,158,443 10,381,234 40,973 861,183 0 (429,861) 762,127 (1,192,151) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....382,580.
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP 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 Possessions

604129  6U 5 | MINNESOTA ST-A-PREREF 3.00 8/1/2032 09/22/2014. Defeasement 51,065 60,000 255

604129 7N 0 | MINNESOTA ST-A-UNREF 3.00 8/1/32 09/22/2014. Defeasement. 800,025 940,000 3,995

882723  JR 1 |TX ST PREREFUNDED 4.50 4/01/2033, 05/20/2014. Defeasement. 34,745 35,000 214

882723 KK 4 | TX ST UNREFUNDED 4.50 4/1/2033 05/20/2014......... Defeasement. 461,615 465,000 2,848

1799999. Total - Bonds - U.S. States, Territories & Possession: 1,347,451 1,500,000 7,312
Bonds - U.S. Special R and Special A t

040627 DX 6 |AZ ST PWRAUTH 4.918 10/01/2045 03/19/2014......... JP MORGAN SECURITIES INC, 500,000 500,000

56052E 7N 2 | MAINE HSG AUTH A-2 4.50 11/15/2034 01/29/2014......... BANC OF AMERICA SECURITIES 1,000,000 1,000,000

646127  BJ 8 |NJHSG &MTGE FIN G 4.25 12/01/2031 01/24/2014......... CITIGROUP. 1,000,000 1,000,000

91412G VC 6 [UNIV OF CALIFORNIA AN 4.765 05/15/2044 04/04/2014. GOLDMAN SACHS 1,000,000 1,000,000

92812V CB 0 | VIRGINIA ST HSG C 4.366 11/01/2034 10/29/2014. RAYMOND JAMES & ASSOCIATES. 1,000,000 1,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment; 4,500,000 4,500,000 0
Bonds - Industrial and Miscell

12647G  BZ 0 | CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043 03/06/2014......... CS FIRST BOSTON 952,289 974,988 1,140

16876A  AA 2 | CHILDREN'S HOSP 4.268 05/15/2044 10/30/2014......... JP MORGAN SECURITIES INC, 1,000,000 1,000,000

25250  AA 2 | DIALOG TELECOM TL 14.00 1/17/2018 03/31/2014......... Capitalized Interest 4,508 4,486

25250  AA 2 | DIALOG TELECOM TL 14.00 1/17/2018 06/30/2014......... Capitalized Interest 4,549 4,525

25250  AA 2 | DIALOG TELECOM TL 14.00 1/17/2018 09/30/2014......... Capitalized Interest 4,572 4,539

25250  AA 2 | DIALOG TELECOM TL 14.00 1/17/2018 12/31/2014. Capitalized Interest 4471 4,448

62914Q  AA 5 [NIIINTL TELECOM 11.375 08/15/2019. R 02/28/2014. CITIGROUP. 372,500 500,000 3,160

638612 AL 5 | NATIONWIDE FIN 5.30 11/18/2044. 1117/2014. WELLS FARGO BROKERAGE SERVICES 996,430 1,000,000

73316P GG 9 | POPLR 2005-5 AF3 SEQ SNR AFC 11/25/2035, 03/11/2014. WELLS FARGO BROKERAGE SERVICES 1,610,173 1,595,218 2,750

74928U  BP 1 |RBSSP 2009-12 14A2 SEQ SNR CSTR 03/23 RE 03/03/2014......... RBS SECURITIES/GREENWICH 931,250 1,000,000 764

74928X  GD 7 |RBSSP 2009-6 12A4 MEZ SEQ 5.5 05/2035 RE 01/30/2014......... RBS SECURITIES/GREENWICH 915,000 1,000,000 458

81441N  AC 0 | SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036. 01/09/2014........ AMHERST SECURITIES CORP 503,125 500,000 1,139

872227  AK 9 | TBW 2007-2 A6A NAS SSNR 6.0145 07/25/37 03/06/2014......... AMHERST SECURITIES CORP 2,874,551 3,782,303 6,319

3899999. Total - Bonds - Industrial and Miscellaneous. 10,173,416 11,370,506 15,731

8399997. Total - Bonds - Part 3. 16,020,867 17,370,506 23,043

8399998. Total - Bonds - Summary Item from Part 5 847,990 1,000,000 750

8399999. Total - Bond 16,868,857 18,370,506 23,793
Preferred Stocks - Industrial and Miscell

19075Q 86 2 | COBANKACBH 6.20 11119/2014......... BANC OF AMERICA SECURITIES. 10,000.000 1,000,000

225436  AA 2 | CREDIT SUISSE 6.25 (COCO) R 06/11/2014......... CS FIRST BOSTON 500,000 500,000.00

251525 AN 1 | DEUTSCHE BANK AG 7.50 (COCO) R 11/18/2014......... DEUTSCHE BANK. 1,000,650 1,000,000.00

857477 88 9 | STATE STREET CORP 6.00 11/18/2014......... MORGAN STANLEY. 40,000.000 1,000,000

8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 3,500,650 XXX 0

8999997. Total - Preferred Stocks - Part 3 3,500,650 XXX 0

8999999. Total - Preferred Stocks. 3,500,650 XXX 0
Common Stocks - Industrial and Miscell

06738E 20 4 |BARCLAYS PLC-SPONS ADR R 03/12/2014......... DEUTSCHE BANK 30,000.000 468,879 XXX

06738E 20 4 |BARCLAYS PLC-SPONS ADR R 03/13/2014......... DEUTSCHE BANK. 12,000.000 189,810 XXX

38983D 10 2 | GREAT AJAX CORP. 06/30/2014......... FRIEDMAN BILLINGS RAMSEY. 50,000.000 750,000 XXX

38983D 20 1 |GREATAJAXREGD 12/09/2014......... FBR CAPITAL MARKETS & CO 16,502.000 247,530 XXX

43785V 10 2 [HOMESTREETINC 07/21/2014......... FRIEDMAN BILLINGS RAMSEY. 50.000 882 XXX

43785V 10 2 [HOMESTREET INC 08/14/2014......... FRIEDMAN BILLINGS RAMSEY. 600.000 10,524 XXX

43785V 10 2 [HOMESTREETINC 08/15/2014......... FRIEDMAN BILLINGS RAMSEY. 2,100.000 37,351 XXX

43785V 10 2 [HOMESTREET INC 08/20/2014......... FRIEDMAN BILLINGS RAMSEY. 1,000.000 17,790 XXX
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Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
813888  ZA 5 [ SEBRING SOFTWARE $0.01 4/25/2023 01/01/2014........ Stock Split 0.0 for 0.0 145,155.000 XXX
92343V 10 4 | VERIZON COMMUNICATIONS INC 02/24/2014......... Private Placement 6,180.000 297,351 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,020,116 XXX 0
9799997. Total - Common Stocks - Part 3 2,020,116 XXX 0
9799999. Total - Common Stocks. 2,020,116 XXX 0
9899999. Total - Preferred and Common Stocks 5,520,766 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 22,389,623 XXX 23,793




vi3

Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

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
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Changein| Exchange Book/Adjusted | Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. 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./A.C.V. Disposal Date | on Disposal| Disposal Disposal During Year Date
Bonds - U.S. Government
3128GL WV 0 | FGCIE84260 PT 6.0 7/01/2016 ..| 12/15/2014.| MBS Paydown 6,922 6,922 6,878 6,258 (37) (37) 6,922 0 214 107/01/2016.
31298W FC 4 | FGLMC C59163 PT 7.0 10/01/2031......oovvvvvvvvverrerennrenenenenenenceseneeeeeeees ..| 12/15/2014.| MBS Paydown 39,855 39,855 | oovvevernnnn 40,764 40,228 (823) (823) 39,855 0 914 | 10/01/2031.
31388T QZ 9 |FNCL 614372 PT7.01/01/2032 ..| 12/25/2014.| MBS Paydown 839 3) (3) 827 0 31 ]101/01/2032.
31389C FZ 7 [FNCL 621284 PT6.50 12/01/2031......cccoumvvevviiveiemiiivinesivesisesesesennennns ..| 12/25/2014.| MBS Paydown 5,242 (134) (134) 5,114 0 ...192 | 12/01/2031.
31389N N7 6 |FNCL 630514 PT 6.0 1/1/2032 .| 12/25/2014.| MBS Paydown 18,276 18 18 18,450 0 584 |101/01/2032.
36203R TF 6 | GNSF 357050 PT 8.0 5/15/2023 ..| 12/15/2014.| MBS Paydown 2,404 (5) (5) 2,361 0 ...104 | 05/15/2023.
36204C J6 9 | GNSF 365785 PT 7.0 1/15/2024 ..| 12/15/2014.| MBS Paydown 2,090 (39) (39) 2,105 0 81 | 01/15/2024.
36204H EF 3 | GNSF 370134 PT6.50 12/15/2023 ..| 12/15/2014.| MBS Paydown 9,717 (14) (14) 9,724 0 381 | 12/15/2023.
36205C FH 8 | GNSF 386368 PT 7.00 2/15/2024.. ..| 11/15/2014.| MBS Paydown 6,446 (34) (34) 6,412 0 399 | 02/15/2024.
36205C KY 5 |GNSF 386511 PT 7.50 5/15/2024 12/15/2014. | MBS Paydown. 10,368 (26) (26) 10,273 0 ..471 | 05/15/2024.
36205F YX 5 | GNSF 389626 PT 8.00 10/15/2024. 12/15/2014. | MBS Paydown. 848 19 19 843 0 37 | 10/15/2024.
36206A HZ 9 | GNSF 405348 PT 8.00 11/15/2024. .| 12/15/2014. | MBS Paydown. 5,855 5,855 6,119 5,963 (18) (18) 5,855 0 319 | 11/15/2024.
36209C 6Y 7 | GNSF 468087 PT 7.0 7/15/2028 ..| 12/15/2014.| MBS Paydown 4,765 4,765 4,884 4,815 (68) (68) 4,765 0 272 | 07/15/2028.
36209U AE 6 | GNSF 481605 PT 7.0 7/15/2029 ..| 12/15/2014.| MBS Paydown 4,325 4,325 4,284 4,284 12 12 4,325 0 ...185 | 07/15/2029.
36224T NQ 9 | GNSF 337999 PT 7.0 3/15/2023........ccccveverevererercvercverescseseiannnans o[ 12/15/2014. | MBS PaydOowN.........ccooovvvvvevcnnnnnennnencnnnnenecneenssesseeseseseseneses | covvevssssssssssssssssssssens | covessisesinns 16,174 | ..oovvvevene 16,174 | oo 16,606 16,264 (49) (49) 16,174 0 949 | 03/15/2023.
36225B PV 4 | GNSF 781336 PT 6.00 10/15/2031.........cocvvvvremvvernrersnnnsnensenssensenssseneens o[ 12/15/2014. | MBS PaydOwN...........cocvvvvvvvrvrnrnennnennnnnnenenenenesensceseseseseseses | coevevesesssssssssssssssssnss | covevssisniens 17,861 | oo 17,861 | oo 18,186 17,645 (527) (527) 17,861 0 595 | 10/15/2031.
36241K BU 1 | GNSF 781851 PT 7.50 12/15/2028 .. | 12/115/2014. | MBS Paydown 2,713 2,713 2,634 2,649 48 48 2,713 0 ...112 | 12/15/2028.
478045 AA 5 | TVAJOHN SEVIER COMB 4.626 01/15/2042...........cococvvvererererernrenens .. 07/15/2014. | Sinking Fund Redemption...............cocccveveveveeeeceennncceeeeneees | covvevivereresesessnessssnnns | eovevsiinnnnns 13,562 | .ooovevevenens 13,562 | oo 13,562 13,562 0 13,562 0 ...472 | 01/15/2042.
912828 CT 5 | U.S. TREASURY NOTES 4.25 8/15/14 .. 1 08/15/2014. | Maturity 60,000 60,000 58,978 59,912 88 88 60,000 0 .2,550 | 08/15/2014.
0599999. Total - Bonds - U.S. Government. 228,140 228,140 229,922 227,808 0 f (1,592) (] I (1,592) 0 228,140 0 0 0 .8,862 XXX
Bonds - U.S. States, Territories and Possessions
882721 VP 5 | TEXAS ST TRN MOBILITY 4.50 04/01/2033.. | .. | 05/20/2014. | Defeasement. | 496,314 47 47 496,361 0 04/01/2033.
1799999. Total - Bonds - U.S. States, Territories & Possession: 496,314 0 47 0 47 0 496,361 0 0 0 XXX

Bonds - U.S. Political Subdivisions of States

717883 LV 2 | PHILADELPHIA SD A 5.995 09/01/2030..........ccccciviiiiiiiiinnens | . | 09/01/2014. | Partial Make Whole Call | 65,000 65,000 65,000 65,014 (0) (0) 65,000 0 .3,897 | 09/01/2030.

2499999. Total - Bonds - U.S. Political Subdivisions of States 65,000 65,000 65,000 65,014 0 (0) 0 0) 0 65,000 0 0 0 .3,897 XXX
Bonds - U.S. Special Revenue and Special Assessment
09089T AY 7 | BIRMINGHAM AL B 6.00 04/01/2022 ..| 04/01/2014.| Sinking Fund Redemption 60,000 60,000 60,000 60,005 (0) 0) 60,000 0 ...1,800 | 04/01/2022.
31340Y FN 4 |FHR 19 F PAC 8.50 3/15/20 .. | 12/115/2014. | MBS Paydown 3,087 3,087 3,190 3,001 2) 2) 3,087 0 ...146 | 03/15/2020.
31392E 4T 4 | FNR 2002-72 DB SEQ 4.50 11/25/2017.....oovvvvvvvvvvvvvrvvrnrnrnnnnencrneneeniens .. [ 12/25/2014. | MBS PaydOwN..........coocvvvvvvvvvnvnnennvennnnnnenenenecesenssesesessseseses | covvevesssssssssssssssssssens | covvevsessennd 44,460 | .............. 44,460 | ............. 42,980 44,056 (219) (219) 44,460 0 ...1,007 | 11/25/2017.
31393A V6 1 | FNGT 2003-T4 2A5 SEQ STEP 09/26/33RE.............cccccvvvvvvvrvrvrnnnneners | .. | 12/26/2014. | MBS Paydown. 4,845 4,845 5,106 5,205 (47) (47) 4,845 0 255 | 09/26/2033.
31393Q YC 0 |FHR 2611 UH SEQ 4.50 5/15/2018. .. [ 12/15/2014. | MBS PaydOwN..........coocvvvvvvvvvcrenninnniennnnnnenenecenesesssesesesssenes | covvevesssssssssssssssssssens | sovevessnens 149,883 | ..........149,883 | ............ 139,204 147,310 covverennnn 1,376 1,376 149,883 0 05/15/2018.
31393V MS 7 | FHR 2628 AD NSJ ZX 4.0 6/15/2018. 12/15/2014. | MBS Paydown. 35,313 35,313 36,242 35,660 (207) (207) 35,313 0 06/15/2018.
31394B  7J 7 | FNR 2005-32 AE SEQ 5.0 4/25/2025 .. | 12/25/2014.| MBS Paydown. 220,066 220,066 210,851 214,451 1,727 220,066 0 5,558 | 04/25/2025.
31394H LY 5 |FHR 2663 BC SEQ4.08/15/2018 ..| 12/15/2014.| MBS Paydown. 231,755 231,755 203,256 225,019 3,752 3,752 231,755 0 ...4,844 | 08/15/2018.
31394) YA 9 [FHR 2697 LG SEQ 4.50 10/15/2023 .. 12/15/2014. | MBS PaydOwN............ocvvvvvvvvvnvcvnvennnennnnnnnsesenesnsenssesesesesenes | covvevesssssssssssssssssssess | wovesesnnens 154,723 | ... 154,723 | 139,831 148,209 5,226 5,226 154,723 0 ....3,740 | 10/15/2023.
31394K  BC 7 |FHR 2690 DK SEQ 4.0 10/15/2018 .. [ 12/15/2014. | MBS PaydOwN............ccovvvvvvvvvrcnnvencncnnnnnnenenenecesesseesesesesenes | covvevevssssssssssssssssssnns | wovevessnens 171,618 | oo 171,618 | o 156,842 167,975 1,914 1914 171,618 0 3,616 | 10/15/2018.
31394y LP 7 |FHR 2802 BC SEQ 5.0 5/15/2019 ..| 12/15/2014.| MBS Paydown. 201,269 201,269 | ........... 189,224 198,363 v 1,680 1,680 201,269 0 5,065 | 05/15/2019.
91528N  AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036.............cccoommreverererererenens .. 07/15/2014. | Partial Call 20,000 20,000 20,000 19,999 1 1 20,000 0 ....1,329 | 07/20/2036.
91528N__AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036...........ccoocoveveeeeveeciceeneees .. | 07/20/2014. ] Sinking Fund Redemption....................... 35,000 35,000 35,000 34,998 1 2 35,000 ..0].........1,559 | 07/20/2036.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 0000000 o] 1,332,018 ] ... 1,332018 | ........ 1241726 | ..oooooeee.s 1,304,251 0f.....15203 0 15208 § .0 e 1332018 | ... 0 0 .01].....33,184 XXX

Bonds - Industrial and Miscellaneous
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00173P  AA 3 [ AMMC 2005-4A A CLO FLT 03/25/17.......ceevcvvvvvercvvernncrvrvrcriresnnennnns | R| 06/25/2014. | MBS Paydown. 351,197 351,197 332,321 377,993 (26,795) (26,795) 351,197 0 574 | 03/25/2017.
00440E  AG 2 [ACEINAHOLDINGS 5.875 06/15/2014...........ccocccemmmmmcrmrrriviririncnens .. | 06/15/2014. | Maturity 001,300,000 | .........1,300,000 | .........1,342,185 | ............1,302,687 (2,687) (VG174 [ IO 1,300,000 0|.....38188 | 06/15/2014.
006346 AK 6 | ADMSO 2010-1 A ABS 5.438 12/20/2040..........cccoooevememeveveniverirenenenens | oo | 1212002014, MBS PYAOWN......ccvvvvvrvrrrnrrrrnrnnnennennnenncecenenenenenssesesensnenes | covverssssesssssssssssssnsnns | sevsvesenend 944,828 | ...........944,828 | ... 944,828 944,828 0 944,828 0 |.....50,496 | 12/20/2040.
006346 AK 6 | ADMSO 2010-1 A ABS 5.438 12/20/2040...........ccocvvvevevevvvererernnnnnnnnnns | - | 12/23/2014.] MBS Paydown, 73,894 (U [ [N DU I 73,8% | ........ 73,894 | ... | 12/20/2040.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.........ccoeeeusesssssvssssssssenunes | . | 11/30/2014. | Book Value Adjustment 0 (ER19210) ) ISV IO 43,260 | .......... 43,260 | .......ccccooeeeeee. | 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........coveveveveveverccsrevererenans | oo | 12125/2014. | MBS PAYAOWN........ccccoscscscssscssssssssesesesesesesesesesesesenes | covvevesesssesesssesesesssess | cevevesesens 158,970 | ... 158,970 | oo 131,549 131,858 P AT K] 7,143 158,970 0| .d,523 | 03/25/2037.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037............ccccoeeemmermrvvccirenens | oo | 12/25/2014.] Pass-TArough LOSS...........cccvveuuuemmmcnmnvvciiicrmsnnessiciiienes | oo | e | oo 43,257 35,796 (3) (3) 43,257 | oo | v (43,257)] ........(43,257) | .............907 | 03/25/2037.
03938L AL 8 | ARCELORMITTAL 9.00 02/15/2015.........cocvvrvvmrererernnnrnnnnsnsnsnensssnseneees R[ 10/30/2014. | Make WHole Call...........cccocoouceeeverereresesaseseseseserisareresisenenes | evvveveverenesesenssssesennns | eeveveinnen 513,030 | ............500,000 | ............ 494,655 498,711 v 1,289 1,289 500,000 [ .ooovvvevevererirens | v 13,030 | oo 13,030 | ........57,396 | 02/15/2015.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37........cccceruvmvermrermrmrmnennnnns .| 12/25/2014. | MBS PaydOown..........ccocvvvvvvverernnennnenenenennneneensnesssesssesesenenes | coevereresssssssesssssssssens | covevsinnninns 11,823 | oo 11,823 8,587 8,427 195 195 11,823 0 654 | 06/25/2037.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37. .| 12/25/2014. | Pass-Through Los: 34,836 25,300 (259) (259) 0 981 | 06/25/2037.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37. 12/31/2014. | Book Value Adjustment 0 0 06/25/2037.
05948X L9 0 [BOAMS 2003-10 1B1 SUB 5.50 1/25/34 12/25/2014. | MBS Paydown. 89,248 89,248 89,547 84,217 533 533 89,248 0 2,562 | 01/25/2034.
07330T AA 0 |BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/4! .| 12/17/2014. | MBS Paydown. 81,902 81,902 75,365 78,497 3,304 3,304 81,902 0 2,310 | 07/17/2040.
07387B  CJ 0 | BSCMS 2005-TOP20 A3 SEQ CSTR 10/12/42..........ccccccccccccccvceveece | .. | 12/12/2014. | MBS Paydown e 1,858,450 | ........ 1,858,450 | ........ 2,074,479 | oo 1,208,236 | ..oooovvvvveviriiiinnns cereeeeeenn 3,882 | e [ i LRSI [ IR 1,858,450 0 ...88,744 1 10/12/2042.
12647G BZ 0 | CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043...........coovvveverererirerenens .. | 12/25/2014.| MBS Paydown 50,040 50,040 | ..ooouovnnnnns 48,875 269 269 50,040 0 903 | 07/25/2043.
12667G AC 7 | CWALT 2005-13CB A3 SEQ 5.5 5/25/35.........coovemuvcvesesesssssescsisesesis .. [ 12/25/2014. | MBS PaydOwN..........cooovvvvvermvnnnnnnennncnnnnneeneeneecsnesssenesesesenes | covvevssesesssssssssssssssens | sevssessnens 161,523 | ..o 161,523 | o 146,254 85,653 9,925 9,925 161,523 0 5,665 | 05/25/2035.
12668B PN 7 | CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36............cccocmmmmmvvmnnnens .. | 12/25/2014.| MBS Paydown 294,167 294,167 240,482 PZCT T Y (11T [N I (1,585) 294,167 0 ...11,497 | 04/25/2036.
12668B PN 7 | CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36............ccccoummmmvvminnens .. | 12/25/2014. | Pass-Through Los: 79,852 65,279 0 79,852 | ooovvvvvvvvvininins [ creeeend (79,852)] ........(79,852) [ ...........3,462 | 04/25/2036.
12668B PN 7 | CWALT 2006-4CB 1A2 PAC SSNR 6.0 04/25/36............cccoemvvvmvvnnnnens ..| 12/31/2014. | Book Value Adjustment. 0 (79,852) | covvvvvevercrcncncns | ceverenc 79,852 | .......... 79,852 | ..oovovvvvvvvennnnnnn | 04/25/2036.
12669E  UJ 3 | CWHL 2003-29 M MEZ 5.50 8/25/2033...........cooovvvvvvvvrrnrncnrnnennennnnnninns .. [ 12/25/2014. | MBS PaydOwN..........c.ccovvvvvvmvennnnnennnennnennennnncecesesssesesesesenes | covvevesesssssssssssssssssens | wovsssssnens 476,506 | ...........476,506 | ........... 470,140 392,572 83,934 83,934 476,506 08/25/2033.
14574K  AE 2 | CAUTO 2010-1A A ABS 5.73 12/15/2038.........ccveveccvcscrcscscscscscscscscs .. 12/15/2014. | MBS PaydOowN..........ccocovvvvvvvvnnnncnnnennnnnnenennceneceseseseseneseseses | covvevesesssssssssssssssssess | covevsssiniens 15,882 | ..oovvvevenens 15,882 | ..ooovvvnenens 15,882 15,882 0 0 15,882 12/15/2038.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. .. [ 11/25/2014. | MBS PaydOwN..........ccocovvvvvvevnnnvnnnnennnnnneneneseneseseceseseseseseses | covvevesesssssssssssssssssess | covevssisenens 71,793 71,793 55,995 55,702 31 4,585 71,793 08/25/2037.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. 12/25/2014. | Pass-Through Los: 38,003 29,630 (91) (91) 38,003 38,003)] .... 08/25/2037.
16165Y AV 4 | CFLX 2007-M1 2F6 NAS SSNR 5.0296 08/37. .| 12/31/2014. | Book Value Adjustment 0 (38,003) 38,003 08/25/2037.
17309L AD 7 [CMLTI2006-HE2 A2C SEQ FLT 08/25/2036............cccoowmvvvvvvvvvveininnnns .. | 12/25/2014.| MBS Paydown 97,367 97,367 80,206 90,328 covvenenenn 1,639 1,639 97,367 08/25/2036.
17312H AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037.............ccocowvevmvmrerineninenennnnnnns | - | 12/25/2014. ] MBS Paydown, 201,413 201,413 | ..........e. 194,615 182,561 5,159 5,159 201,413 06/25/2037.
227170  AA 5 | CRNN 2011-1A A1 ABS 4.94 11/18.2026.........cccccoeoevererereverererevevivins R| 12/18/2013. | Prior Year Interest Adjustment 0 11/18/2026.
227170  AD 9 | CRNN 2012-2A A ABS 3.81 09/18/2027.........cocoumvvvmvmmimmmsmiminmssninnnnninns R[ 12/18/2014. | MBS PaydOwN..........coocvovvvvvvvevenriennneennnnnenesecenesesssesesesesenes | covvesesesssssssssssssssssens | sovsvessnens 100,000 | ............100,000 99,958 99,963 4 4 100,000 09/18/2027.
241912 AA 2 | DWMC 1P-O SEQ 6.50 12/1/2016. .| 12/02/2014.| MBS Paydown 60 60 60 60 (1) (1) 60 12/01/2016.
25250 AA 2 | DIALOG TELECOM TL 14.00 1/17/2018......oovcverercrercrcrcrcrercscrcscsesenens .| 09/29/2014. | Paydown 60,750 60,750 60,753 60,469 0 60,750 01/17/2018.
362251 AA 8 | GRD HOLDING Il 10.75 06/01/2019.........ccccccccvevsccvevcrcveviscvcvivcrivirens ..| 08/08/2014. | Consent Fee. 250 0 250 06/01/2019.
37247D AE 6 | GENWORTH FINL 5.75 06/15/2014..........coovooiiiiiiicicccscccsccccccccccccccs ..| 06/15/2014. | Maturity 650,000 650,000 | ........... 649,071 649,945 55 55 650,000 06/15/2014.
39121) AG 5 | GREAT RIVER ENERGY 7.233 07/01/38....... .1 07/01/2014. | Sinking Fund Redemption 20,295 20,295 20,295 20,292 0 0 20,295 07/01/2038.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 11/25/2014. | Pass-Through Loss 13,881 1,950 0 13,881 13,881) 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 11/30/2014. | Book Value Adjustment 0 (13,881) 13,881 09/25/2037.
40432B  AZ 2 |HALO 2007-2 3A6 SEQ SSNR 6 0 9/25/2037 .| 12/25/2014. ] MBS PaydOWN............ooovvvvvnnnrcnnnnnccnnecnnnnscsnsesescsessseseseseses | covvevssssssssssssssssssssnss | covevesenens 102,850 | ...........102,850 88,603 87,751 IR Y4 4,747 102,850 0 09/25/2037.
46629P AC 2 | JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47 ..........cccccvccevcccccccrcccrisiccs ..| 12/15/2014.| MBS Paydown. 32,602 32,602 33,641 33,177 (634) (634) 32,602 0 05/15/2047.
46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37........ccoovvvvvvriviiirinnens ..| 12/27/2014.| MBS Paydown 50,124 50,124 37,342 38,708 9,194 9,194 50,124 0 07/27/2037.
46633K AY 9 | JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37..........cccc0ececevevcvereverns .. | 12/26/2014.| MBS Paydown. 92,023 92,023 87,192 89,795 v 1,159 1,159 92,023 0 05/26/2037.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37...........cccovuvrvvrrrucecs | - | 12/26/2014. | MBS PaydOWN...........ccccicccscccsccsccscssssssssssisssisisisinines | covvevesesescsesesesescsesens | v 76,106 76,106 70,208 62,477 PR I .7 1,832 76,106 0 966 | 03/26/2037.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37.............cccccveueueeeee. | .. | 12/31/2014. | Book Value Adjustment 0 (15) 15 15 03/26/2037.
472330 AA 9 | JMAC 2009-R11 1A1 SEQ SSNR CSTR 9/26/36............cccoeeoeccecccuccce | . | 12/26/2014. | MBS PaYdOWN.........cocoomviciciccccciiscccccsssscisssscsisisisisiins | cvvvnieieininssinsessieseiess | v 473,976 | ......... 473,976 | .......... 445,537 464,482 2,363 2,363 473,976 0|.....16,372 | 09/26/2036.
48124W  AA 7 | JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51........ccovvvverrrrrrrrcc .. 12/18/2014. | MBS Paydown. 65,512 65,512 56,483 61,015 v 4,249 4,249 65,512 0]......1685 | 03/18/2051.
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50075N AW 4 [KRAFT FOODS INC 6.875 01/26/2039 .1 01/27/2014. | Cash Tender. 003,000,000 | .........3,000,000 | ......... 2,960,310 2,963,665 cierennnnnn36,335 36,335 3,000,000 0 |...1,033,878 | 01/26/2039.
589331 AC 1 | MERCH SHARP 6.30 01/01/2026 .| 10/15/2014. | Cash Tender. reeen 1,828,779 | .........1,620,000 | ........,952,343 | ..o 1,839,725 | oo | e (RTURZ25)) I ceee(10,945) [ oo [ e 1,828,779 0 |.....440,614 | 01/01/2026.
59748T AA 7 | MIDLAND COGEN 6.00 03/15/2025.........cooovvverueesercrssssesirens .1 09/15/2014. | Sinking Fund Redemption 37,392 37,392 37,392 37,394 (0) (0) 37,392 0| .1,683 | 03/15/2025.
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037.......ccoovvvevuvercvcrcrcvcrcvcrcrcnenes | oo | 122512014 MBS PaYAOWN........cvvvvvrrnrrnnninnnennececennnnnenenenesenssesessnsnenes | covvesssssssesssssssssssssnss | sevssesesens 186,515 | ............ 186,515 | oo 166,232 167,295 6,634 6,634 186,515 0 328 | 04/25/2037.
67021B  AE 9 | NIl CAPITAL CORP 7.625 04/01/2021.........cocooveverererererererens .1 02/28/2014. | GOLDMAN SACHS..........coormmmmmmmmmmmmmmmmsmmmmmsmmmmmmmmmnnnnnes | wvvversseresssssssesesssnsens | sevsvevenens 180,000 | ............500,000 | ............ 370,000 206,250 0 206,250 | .ooovvvvvvvriiniinns [ e (26,250)] ......... (26,250)| .........16,309 | 04/01/2021.
73316P GG 9 | POPLR 2005-5 AF3 SEQ SNR AFC 11/25/2035............cc.cn. o] 10/25/2014. | MBS PaYdOWN...........ovvvvnnnennncnnnneennnenencsnenenesesesesssessssseses | covvevevesesssssssssssssnsess | sevsvesenens 179,870 | ..o 179,870 | oo 181,556 (491) (491) 179,870 0 2,375 | 11/25/2035.
749271 AA 0 |RBSCF 2009-RR1 CSA SEQ CSTR SSNR 9/17/39...........ccoovvvvvvveeees | .. | 02/17/2014. ] MBS Paydown, +000e1,000,000 | .........1,000,000 | ............ 943,284 993,475 6,525 6,525 | cooveveveverernrenens | ovinnininnns 1,000,000 0 9,597 | 09/17/2039.
74928X BB 6 | RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.........cocoouuuvuiuninnenn .| 12/26/2014. | Pass-TAroUGh LOSS..........ccccuuwuwmrmverevermsesesssssssesssssssssssnins | svvsssssssssssssssssssssssees | soveeeeesseesseseeseseeeees | ceveeeeeeeeees 12,144 7,286 73 73 12,144 | oo | el (12,144)] ........ (12,144) .....314 | 01/26/2036.
74928X BB 6 | RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE........ccoouvvuvvviiiiinnns .| 12/31/2014. | Book Value Adjustment 0 (12,144) | covvvevvvevcvercncns | v 12,144 | ... 12,144 01/26/2036.
74930A AA 5 | RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49. .| 12/16/2014. | MBS Paydown. 99,565 96,570 (5,207) (5,207) 91,535 0 12/16/2049.
76111X  HN 6 | RFMSI2004-S4 2A6 PAC 4.50 4/25/2019.. 12/25/2014. | MBS Paydown. 157,795 143,193 5,494 5,494 159,840 0 04/25/2019.
76111X  J4 6 | RFMSI2006-S1 1A3 SSNR NAS 5.75 01/36.. 12/25/2014. | MBS Paydown. 124,927 120,657 0 125,555 0 01/25/2036.
77876N  AK 4 |LFR61PAC 9.4 08/20/2019. .| 12/20/2014. | MBS Paydown. 3,114 2,956 7 (11) 60 2916 0 08/20/2019.
813084 A* 1 | SEBRING 11.50 4/25/2018 ] 03/31/2014. | PAYAOWN......oooovvverorenerenenenencrcncscncnencsescsessssssessssssssssssssssees | svvnvnssenssssssssennnseneess | cvevevenenen 14,804 | i 14,804 | e 14,121 1411 49 49 14,804 0 04/25/2018.
81375W JE 7 | SABR 2006-OP1 A2C SEQ FLT 10/25/2035 .| 1212512014, | MBS PaydOWN.........cooovvvnrrnnrcnnnnncnceccceceeenencsescsenesesesessseses | cevvsvesssssssssssssssssssnes | covsisssnninns 75,802 75,802 67,061 69,972 ...1,207 1,207 75,802 0 206 | 10/25/2035.
81441IN  AC 0 | SNMLT 2006-2A A3 SEQ SNR 6.31 10/25/2036...........cccvvvvvevvveverernnes | oo | 121252014 f MBS PAYAOWN......ooovvevvvvvivivieiiiivivivssesessvssssssssssssssssssssssenes | ssssssssssssssssssssssssans | cvvssssssseses 17,025 | oo 17,025 | oo 17,131 (11) (1) 17,025 0 913 | 10/25/2036.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036...........cocvvvevvverervrnnennns .| 12/25/2014. | MBS PaydOWN.........cooovvvvnnnennncnennicncnccnccenenenescscsescseneseneses | covvevssssssssssssssssssssnns | sovsveseinns 141,757 LAATET | 41,818 71,054 cereeeene 19,898 | e [ i 19,598 141,757 0 3,841 | 11/25/2036.
872227 AK 9 | TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37..........cccceoeeeveverererenenc | .. | 12125/2014. ] MBS Paydown, 270,218 270,218 205,365 23,866 23,866 270,218 0| .....6437 | 07/25/2037.
88732 AR 9 [TIME WARNER CABLE 7.50 04/01/2014........c.cccoecenevererere .| 04/01/2014. | Maturity. 001,000,000 | ... 1,000,000 995,340 999,728 272 VX 72 IO I 1,000,000 0 |.....37,500 | 04/01/2014.
89655Y AA 4 | TRL2009-1A A ABS 6.657 11/16/2039..........cocoumvmvmvvvriirinnnns .| 12/16/2014. | MBS PaydOWN............ooovcrenercncncncncncncncsencnsnecssssscesssssssssnes | cvvvvevnnnnnnesnnnenennennens | 2,041 | i 42,941 | i 42,941 42,912 (0) (0) 42,941 0 11/16/2039.
89656C AA 1 | TRL2010-1A AABS 5.194 10/16/2040...........ccocoomvmvuvrvininnnns .| 12/16/2014. | MBS PaydOWN............ccoovcvencrcncncncncncncncnencncsesssssscsssessssssees | cevvvvvvnennnnsnnsenennenenes | v 1,820 [ ciiiiiecceccnid1,820 | i 41,820 41,820 0 41,820 0 10/16/2040.
949832 AA 7 | WFMBS 2005-14 1A1 SSNR NAS 5.5 12/35.. .| 12/25/2014. | MBS Paydown. 162,201 162,828 1,996 168,398 0 12/25/2035.
94983Q AL 0 | WFMBS 2006-3 A11 SSNR NAS 5.50 03/36.. 12/25/2014. | MBS Paydown. 144,926 145,304 1316 149,643 0 03/25/2036.
94983T AJ 9 | WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36. 12/25/2014.] MBS Paydown. . ..154,421 136,855 135,036 | .o f oot 10117 | | s 10,117 154,421 0 03/25/2036.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS............coooee s s | s 17,345,809 | ....... 17,591,828 | ...... 17436447 | ......... 15,611,146 71].........280,222 0 ..280,293 0f......17.285117 0 ..60,691 | ......... 60,691 |....1,941,318 XXX
8399997. Total - BONAS = PAMt 4. ... s | i 19,467,328 | ....... 19,716,986 | ...... 19469345 | ......... 17,704,533 71]........293,881 0 ..293,952 0]......19.406,637 0 60,691 | ......... 60,691 |...2,001,573 XXX
8399998. Total - Bonds - Summary Item from Part 5. 851,000 | ........ 1,000,000 | ............ 847,990 f o [ 3433 3433 851,423 (333) (333)].........19,250 XXX
8399999. Tl = BN ... s | i 20,318418 | ....... 20,716,986 | ....... 20,317,335 | ......... 17,704,533 71].........297,313 0 ..297,384 0 .20,258,060 0. 60,358 | ......... 60,358 | ....2,020,823 XXX
Common Stocks - Industrial and Miscellaneous
92857W 30 8 | VODAFONE GROUP PLC-SP ADR I Rl 02/21/2014. | Stock Split 6.0 for 11.0......cieieicccccicccccccicicccccccccccccicice | e 10,682.000 XXX 419,909 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 0 XXX 419,909 0 0 0 0 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 0 XXX 419,909 0 0 0 0 0 0 0 0 XXX
9799999. Total - Common Stock: 0 XXX 419,909 0 0 0 0 0 0 0 0 XXX
9899999. Total - Preferred and Common Stocks. 0 XXX 419,909 0 0 0 0 0 0 0 0 XXX
9999999. Total - Bonds, Preferred and ComMON SHOCKS. ..o s | coeiees 20,318,418 XXX 18,124,443 297,313 0 297,384 0 20,258,060 0 160,358 ....2,020,823 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 Year's Other- Total Paid for

r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued

ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain Dividends | Interest

g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment BJ/A.CV. Change in | Gain (Loss)|[ (Loss) on (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) BJAC.V. | onDisposal| Disposal Disposal | During Year| Dividends
Bonds - U.S. States, Territories and Possessions
604129 F8 4 | MINNESOTA ST A 3.00 08/01/2032.....c0c0cvcveverenererersnenenessssnssesssssssssees I N | 02/05/2014| RAYMOND JAMES & ASSOCIATES......... | 09/22/2014] Defeasement ..........1,000,000 | ............847,990 851,090 851423 | .o | 3433 3433 (333) (333)] ....... 19,250 | .......... 750
1799999. Total - Bonds - U.S. States, Territories & Possessions o.......1,000,000 | .............847,990 851,090 851423 0. 3433 0 3433 0 0 (333) (333 ... 19250 | ... 750
8399998. Total - Bond ..........1,000,000 | ............847,990 851,090 851,423 0 3433 0 3433 0 0 (333) (333)] ....... 19,250 | .......... 750
9999999. Total - Bonds, Preferred and Common Stocks 847,990 851,090 851,423 0 3433 0 3,433 0 0 (333) (333)] ... 19,250 | .......... 750




Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY
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 Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) | Company's Stock? Intangible Assets Value Number of Shares Outstanding
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: $.. 0.
2. Total amount of intangible assets nonadmitted §$..........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
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6

1 2 Codes 5 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
314 9 10 1 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 Yearon | Nonadmitted Amount Paid for
Co|g| Date Maturity Book/Adjusted Increase (Amortization) / | Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description de | n] Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B/AC.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid | During Year Interest
Exempt Money Market Mutual Funds
825252 30 7 | Invesco Advisors Inc. Treasury Portfolio Cash Management..... | ..... | .. |12/29/2014 | The Bank of New York Mellon.................. weree XKt | e 11371347 | i | e | e [ | | v 11,371,347 t: V2 (SRR [ 0.010 | ......0.010 | Mtly.... | covvrvvrirernnnnc 869 | oo
Wells Fargo Advantage Funds Treasury Plus Money Market
94975H 29 6 | Fund Institutional Shares ....| .. [12/01/2014 | US Bank e XXX 25,016 25,016 (V] [ [ 0.010 | ......0.010 | Mtly.... 16
8899999. Total - Exempt Money Market Mutual Fund ..........11,396,363 0 0 0 (V] .0, S 11,396,363 82 0 XXX XXX XXX 885 0
9199999. Total - Short-Term Investment ...........11,396,363 0 0 0 (U I O3 S [ 11,396,363 82 0 XXX XXX XXX | s 885 | oo 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
The Bank of New York Mellon New York, NY. ...0.010 2 33,029 | XXX
PNC Bank Pittsburgh, PA. 749,682 [ XXX
Wells Fargo Bank 05/24/2016 Charlotte, NC ......0.330 226 26,120 | XXX
Bank of America 05/25/2018 Columbia, SC v [ 2000350 379 100,000 | XXX
0199999. Total - Open Depositorie XXX XXX 607 0 908,831 [ XXX
0399999. Total Cash on Deposit XXX XXX 607 0 908,831 [ XXX
0599999. Total Cash XXX XXX 607 0 908,831 [ XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (1,385,584) [ 4. ADil.....covvrirvierrirnerrirns [, 137,325 | 7. JUlY oo | e (568,632) | 10. OCtober.......ooovvvvercrres | e (1,274,059)
2. February (992,644) | 5. May (1,499,742) | 8. August (2,148,681) | 11. November (459,359)
3. March 30,871 [6. JUN...viiiiesiieiees | v (609,246) | 9. September.......coevvvee | corviiiiiiiiiiiiis (916,919) [ 12. December. 908,831

E26




Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY
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

Lz3

NONE




Annual Statement for the year 2014 of the CONTINENTAL GENERAL |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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............cccoccemmeenrvvvieivirenncAL | s
2. Alaska...
3. Arizona..
4. Arkansa .| LIFE INSURANCE 114,569 120,072
5. California....ccccccccccceveveveviiiviviierenn (071 IR
6. Colorado......cccooumrrrrvvevvvriinrnrrrnieiesd (610 I
7. Connecticut.........ccccccocvevcscicscccrinnt (o)l IR
8. Del DE | ..
9. District of Columbia............ccooc..... DC| ..
10, FlOMda. o veeereervceeerecrerrreresneennd FL{.....B.... | LIFE INSURANCE 2,062,034 2,912,411
11 GeOIGia..veveeevevrrrrevirirserennienend (CT.Y IS
12, Hawaii (1) [
TR s 1T O |} I
14, lllinois. 1L
15, Indiana.......ccoovveecvevnncnniiiienend INT.
16. lowa 11 -
17, Kansas........rvciiiiiinecennn K8 | s
18, Kentucky......ooocoveveenrirerersrrrencesn KY | s
19, Louisiana............cooommmervvciiierinend LA s
20.  Maine.......ccooommmemnvviciiinnnsnnnnnne ME | i
21, Maryland......ccccooeecvnrrvnciinnriiend MD | o
22. Massachusetts.............cccwwverenen MA] .....B.... | LIFE INSURANCE 104,153 109,156
23, Michigan......coccereenveerererserseneenn M| s
24.  Minnesota
25.  Mississippi
26. Missouri
27 MONtANA......ovvveeeerecerreciiirie
28.  Nebraska........ccccoovemmncrvrrrciereec NE | i
29.  Nevada......corvvmrmmneernrerieesc NV | i
30.  New Hampshire.........cccoowvverrsenrens NH | s
31, NeW JErsey....nnereerinnennns NI s
32 New MeXICO........umwmmmevevevvriiiiinnnnd NM] .....B..... | LIFE INSURANCE 104,153 109,156
33, New York......oomennvviccccrenenec NY | i
34.  North Carolina..........cccccccceoe0e0e..... NC | .....B...... | LIFE INSURANCE 416,614 436,625
35.  North Dakota.
36.  Ohio.. LIFE INSURANCE 1,508,289 1,546,466
37.  Oklahoma.
38.  Oregon..
39, Pennsylvania.......ccooeeveecnnrrrened PA | i
40.  Rhode Island.............ccccooumrrrrrevennnes (] [—
41, South Carolina.........ccccccccecevevereee0e.8C | o
42, South DakKota.........cccccccccvcvrrvernnens S0 IR
43, Tennessee...........ccomrmrrvcvevirns L1\ [—
44, TeXS....orinrrresnrerssnrersennn TK | e
45, UtaN.s uT
46, Vermont.....ooerenencrnneriiiens VT
47.  Virginia LIFE INSURANCE 499,831 524,054
48.  Washingto
49.  West Virginia.
50.  WISCONSIN......coovcrrvcviviriscseriniiiinnes AL [
51, WYOMING...oovrernrieeierienis WY | s
52.  American Samoa.........cccccouerrruieinns AS| .
53. Guam (C1U) U
54.  Puerto Rico.......ccccooummrrvvviiiiiinenec PR | i
55.  USVirgin Islands...........c.cccocucrercic VI|.....B.... | LIFE INSURANCE 520,767 545,781
56.  Northern Mariana Islands............. MP] .o
57.  Canada.......irirriencniniind CAN [ ...cccccc....
58.  Aggregate Alien and Other.........OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 1,508,289 1,546,466 3,822,121 4,757,255
DETAILS OF WRITE-INS

5801.
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 0 0

E28
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