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Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
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 SECUMHES. .........cvvveveeveveeeeieieeee ettt senans | eeveneesnssnees 2,927,139 |............ 0.1 | oo 2,927,139 | oo | e 2,927,139 |............ 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies..........cceeuveevevrerererevererenseeenies | cevervienenns 14,679,738 |............ 05 | v 14,679,738 | .o | e 14,679,738 |........... 0.5
1.22 lIssued by U.S. government sponsored agencies............cocvveveureenes | covevvevrernnnns 8,244,324 | ............ 0.3 | oo 8,244,324 | ... | e 8,244,324 |............ 0.3
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....v..vvereeierierieriieeie ittt estsntans | sresssseseens 1,000,000 |............ 0.0 [ oo 1,000,000 | ..oovorrveeermiinniinnies | e 1,000,000 |............ 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccccee. | veveevnen 226,489,504 |............ T4 | 226,489,504 | ...coovevreieririereen | e 226,489,504 |............ 74
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccccveeieverrieiieeees | covereeirians 10,790,321 |............ 04 | e 10,790,321 | .ovvveereeeeeieees | e 10,790,321 |............ 0.4
1.43 Revenue and assessment obligations...............ccccceviveerverceniveesens | covvevereninnn, 1,874,069 |............ 0.1 | e 1,874,089 | ..o | e 1,874,069 |............ 0.1
1.44 Industrial development and similar 0bligations..............cccovvevevieriei [ | e 0.0 [ e | e (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..............ccooveiereeeiereesiereiens | e 32,040,893 |............ 1] 32,040,893 | ..ooovereeeresiens | e 32,040,893 |............ 1.1
1.512 Issued or guaranteed by FNMA and FHLMC...........coocovenninnes | vevvverrnenene 32,470,286 |............ 1A ] e 32,470,286 | ....cvvcveerrcricninenns | cevrneiiennne 32,470,286 |............ 1.1
1.513 AlLONET ..o | eesinsseneens 10,765,095 |............ 04 | e 10,765,005 | ...voeeeeeeneireireins [ v 10,765,095 |............ 0.4
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........| ceeoveveeeen. 92,539,369 |............ 3.0 | o 92,539,369 | ...corveerrreirerreenns | i 92,539,369 |............ 3.0
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.........cccceueveervierenisieieieiens | cvveveeiieiennns 1,826,153 |............ 0.1 | e 1,826,153 | .ooveveereeeieeeens | e 1,826,153 |............ 0.1
1.523 Al ONET ..ottt | sebnesanees 138,305,217 |...ccoou.... 45 | 138,305,217 | ..ovvvrvvvereermerinens | cevverieens 138,305,217 |....ccoou. 45
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
DT SECUMHES). . ...t esssessees | seeiens 1,444,685,864 |......... 474 | ... 1,444,685,864 |.....oovvvrveercrec | e 1,444,685,864 |.......... 474
2.2 Unaffiliated non-U.S. securities (including Canada)... . 447,400,424 |.... 447,400,424 |... ....447,400,424 |.......... 14.7
2.3 Affiliated SECUMHIES. .......ocvueveeereeeerereeeeneressneseieneessiseiseeensnni | erneneinensennsnnsnneenienss | enenenen0000 [ | v | e (V18 PR 0.0
3. Equity interests:
3.1 Investments in MULUAI fUNGS..........ccoiiiiniieceesieieine [ e | cereeeneend 0.0 [ | e 94,102,385 | ...cvvvvenee 94,102,385 |............ 31
3.2 Preferred stocks:
321 AFFIlIAEEG. ..ot eeiees | ettt entens | renienen 0.0 [ oo [ e | e (U U 0.0
3.22 UNaffiliated.........oveeieeieiei st | eerteeneeneeas 16,863,997 |............ (0 I 16,863,997 | ..oooovenerereineiieniinnns | v 16,863,997 |............ 0.6
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFFIIAEE. ..o nes | eente sttt sntens | eenienin 0.0 [ oo [ et | et (V1 O 0.0
3.32 UNGffillated.......cerereerererireireiesississisissssssessissssss s ssssssssssssssssssssssnes | sessessssssssssesnssens 3,651 | 0.0 [ oo 3,857 [ oo | e 3,651 [ 0.0
3.4 Other equity securities:

© o N >

3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2
43
44
45
46
Real estate investments:
5.1
5.2

35

Property held for production of income (including $.......... 0 of

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

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

satisfaction of debt)..........cccoveveiieicec
CONrACE IOBNS.........veiviiieciie ettt
DEIVALIVES. ....cocvevieteteieicee ettt

Receivables for SECUMHIES..........couevirriereireiereseeseesienas

Securities lending (Line 10, Asset Page reinvested collateral).............cc.ccoo......
. Cash, cash equivalents and short-term investments...........cccccoovvrinierereninn.
. Other invested assets
. Total INVESIEA @SSELS........cooveiececrieciiic e

AGFCURUFAL ...t
Single family residential properties............ccccvverveeeeereesece e
Multifamily residential properties...........ccccevevevrerrieiereeiie e
COMMEICIAI I0BNS........ocvriecirciecieciee s
Mezzanine real estate [0aNS.........c.vieieiieneineieese e

Property occupied by COMPaNY........c.cceiieieieiisieesee s

.............. 94,102,385
............... (5,720,075)

....129,063 |....

...129,210 |....

94,102,385
............... (5,720,075)

...129,063 |...

...129,210 | ...

129,210

......... 3,050,053,364

......... 3,050,053,364

......... 94,102,385

......... 3,050,053,364
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Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens
3.2 Totals, Part 3, COIUMN 1.ttt bbbt bbbttt 0

4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns

5. Deduct amounts received on disposals, Part 3, Column 15.......c..ccoocvevee... IR R - 0 R B
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15......c.iiicicies ettt bbbttt
6.2 Totals, Part 3, COIUMN 13......coiiiee ettt 0

7. Deduct current year's other-than-temporary impairment recognized:
7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes
7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens
8.2 Totals, Part 3, COIUMN O......ouieiiite ettt bbbttt sttt 0

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 0

10.  Deduct total NONAAMIEA AMOUNES..........cuiiiiiiieicisiiei ettt s b s bbb 88 s s bbb s bbbt n bbbt

11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt 391,901,955

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 55,535,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 55,535,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt ettt bbbt s
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt s 0

4, ACCTUAL OF QISCOUNL......ovtverericiieie sttt s st b s s ssb s8R £ EEseRR £ RS ee R d R n s e n bt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan
5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18...........ouriicieiereiie ettt s £ et

Deduct amounts received on disposals, Part 3, COIUMN 15..........o ettt bbb bbbttt seen 69,140,892

Deduct amortization of premium and mortgage interest points and COMMIIMENE EES..........c.ouiuiieriiirieice et

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13, ...
9.2 Totals, Part 3, COIUMN 13, ... 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 TotalS, Part 1, COIUMN 1. ettt ettt bbbt
10.2  Totals, Part 3, COIUMN M0.......uuiuuiiuiereriacieserieriseresestsessse ettt sttt bbbttt 65,838 65,838

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 378,230,225

12, TOtAl VAIUGHON GIOWANCE. ........coocveieeievetie ettt ettt e e s bttt et e e s s st s s st s s b s ae et e e b s et s st st es s s st s s s s s sae s s naenas

13, SUDLOLAL (LINE 11 PIUS LINE 12).....eoreeeiieiiceireeieciireie it 378,230,225

14, Deduct total NONAAMIEA AMOUNES..........c.cuiviieeiciice ettt s bbb s bbb bbbt s e s bbbt et s bbbttt

15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 378,230,225
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© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 200,042
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12. ...ttt bbb st bbb s s 0

Accrual of discount

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (19)

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (0) (19)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt

Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 70,812
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 129,211
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 129,211

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 2,276,587,873
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 458,722,176
ACCTUBI OF QISCOUNL. ...ttt R8RSR 1,728,156
Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 100,492
4.2 Part2, SECtON 1, COIUMN 5.ttt 356
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas 356
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ (112,505) (11,301)
Total gain (10sS) 0N disPOSalSs, Part 4, COIUMN 19.........c.ciiiireiiieieictsie ettt bbbt bbb st bbb bbb e bbb es bbb 6,487 547
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 255,516,548
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 2,921,415
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt

8.4 Part 4, COIUMN 15, ..ottt 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 2,072,614
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 97,839 2,170,453
Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 2,482,906,035
Deduct total NONAAMIREA @MOUNLS............ciuiiiiiieiieie ittt bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 2,482,906,035
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Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 78,744,308 80,732,413 78,923,294 75,162,648
Governments (Including all obligations 2. CANAUA. ... | e | s | s estens | estens st sees
guaranteed by governments) 3. Other Countries.......coevevreees | coreereiirsieiiinnnns 1,000,000 | .oooviriiins 1,000,000 [ ..o, 1,000,000 | oo 1,000,000
4. Totals..oovoiensiceeiisciciiines | v, 79,744,308 [ ....oovcvveen 81,732,413 | oo, 79,923,294 | ..o, 76,162,648
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS....ocoesrrensrensrernsririsniens | covnrernsrieennnens 214,259,394 | ..o 225,063,818 | ..oocooverrirenaes PATRETRR:IS[ N [— 214,326,947
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS......ooooiieeiiieiiiiiieies | e 9,085,321 [ oo 9155197 | oo, 9,099,000 | oo 8,930,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...oocniiiniiiinsissiiens | i, 125,351,416 [ .o, 128,754,296 | ...cocoovvvvnenee. 125,775,383 | ..oovvivriiienne 122,778,015
Industrial and Miscellaneous and Hybrid 8. United States........ccoueuverinee | vorvrvvnereenn. 1,479,449,120 | ..covvvvvnnee. 1,600,015,400 | ...ooovvvvrvece 1,484,805,004 | .....coocvvvnnee 1,484,297,954
Securities (Unaffiliated) 9. Canada........coueemmrrrnerenennns | e 88,210,957 | ..ovcvercrrirerinned 98,182,398 | ....ccvorvrrirenne 88,528,444 | .......ovvvvvciennes 86,566,600
10._Other Countries.........cocvoneve | covviiiinciiinncns 469,937,886 | ....cocoovviiienees 504,283,830 | ...ooovvennn 470,026,910 | ..oooovvvcneenee 470,064,150
11, Totals...oocweverieissicsiisci i, 2,037,597,963 | .....ccocoeeeee 2,202,481,628 | ............... 2,043,360,358 | ............... 2,040,928,704
Parent, Subsidiaries and Affiliates 12, Totals. .o L [ | e | s
13. Total Bonds.....ccoousmurssssnnssss | oo 2,466,038,402 | ......cooceenne 2,647,187,352 | ..ccoorsrnerne. 2,472,501,925 [ ...cocoovvneene. 2,463,126,314
PREFERRED STOCKS 14. United States.......covorvermreens [ corvvrerrnreenenenne 16,863,997 | ovveovverrererens 16,353,397 | oovvrrrrrerers 16,864,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAGA. ..o | e | srenresiessn st sessesnes | sttt
16. Other Countries........ccooennee [eoniniiniiniisiiniiniiii | | s
17. Totals.. .16,863,997 ...16,353,397 .16,864,000
Parent, Subsidiaries and Affiliates 18. Totals.....ocovvesiesiisisiisiieni [ L | s
19. Total Preferred Stocks....... | .c.ccooceniinnnces 16,863,997 | oo, (RIS — 16,864,000
COMMON STOCKS 20. United States........couevererrneees | worerrreerirerieenicnennns 3,651 | e 3,651 | v, 5,328
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coeeceieieeeiees [ [ s [ s
22. Other COUNHEs......covvevicienes | cvvvriiissiisscicsisssiessi e Lo |,
23. TotalS...ooovcvesiriicnciiiiieniis | i, 3651 | i, 3,651 | oo, 5,328
Parent, Subsidiaries and Affiliates 24, TotalS....ooocieveriicriicicicnies | e L |,
25. Total Common StockS...ouu. | coovvvvvvcvivciiiinnne, 3,651 | i, 3,651 | oo, 5,328
26. Total StoCkS...c.ouuewnisririsisies | covvreiiiien, 16,867,648 | ..oocoovvrriries 16,357,048 | ..o 16,869,328
27. Total Bonds and Stocks.... | ............... 2,482,906,050 | ...ovvoerernnes 2,663,544,400 | ....ooovvverne. 2,489,371,253
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total 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

2,889,952 |.............13,362,901 | ...............35,429,413 ...19,923,936 7,138,107 .18,744,309 |.

..74,601,448 |. ..12,242,081

............... 3l 12,242,081 | .................6,602,226

................. 2,075,105 | ..o 0 [ | 1,000,000

................. 1,000,000 O 2075105 |01 [0 ) ... 1,000,000

S0IS

72,046,606 R [ 192,348,962 | .....coovvvverrrrirernnnns LRI [ 207,248,215
4,000,000 2 [ 5,067,266 | .....oovvvrerrrririnnt 0.2 [ 4,000,000

..511,838

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

6,930,000

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 5,724,897 | ...ccvevunne. 18,456,416 | ...coocvvece. 57,687,209 | ............... 39,809,959 | ...ccccvvveee. 1,067,795 | ......c...c.. 122,746,276
5.2 NAIC 2.t sssssnses | svsnsssesssnssssssa 95,000 | ..oovvrrrierianns 465,000 | ..ccoovrrrrene. 830,000 | .coververieiinnes 315,000 | oo | e, 1,705,000
5.3 NAIC 3ottt ssss s ssss s s saesasssesssssssssssans | eevssssessssssssesssssesssssenses | eessessensesssessessissensssssenss | sreessessessessessessnsessessans | sesersisseessensiessessessenseesans | serseeseessessensen 900,139 | covvvverrerereans 900,139
5.4
55
5.6

............. 109,447,036 |.....cccoovvivirrriirnnnh8 | e 117,654,673 | ................5,091,603
................. 1,795,000 | .o 01 | [ e 1,705,000

5819897 |..............18,921416 | ......c....... 58,517,209 | .ocoovvvennnn 40,124,959
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 75,070,029 | ............. 264,417,560 413,076,280 | ............. 210,510,131 | .o 22,283,680 | ............ 985,357,680 886,077,988 591,848,056 393,509,622
6.2 ...59,356,239 | .............334,704,056 | .... 409,353,841 ..88,161,849 | ... .18,115,595 | .............909,691,580 |. 844,491,896 . ....531,229,350 ....378,462,231
6.3 19,798,767 | ..ooovennen. 41,227,949 | ..o 25,814,918 15,362,947 | oo 1,130,129 | ..coooveneee 103,334,710 [ .ooooverrrirrcenend 2 | e, 94,724,560 |...cocovvverrrrrnrcecnd2 | s 65,354,357 | ..coovrrrennee 37,980,354
B.4 NAIC 4. ...t essssssnnes | eevinsssnssiiesiens 582,487 | oo 9177971 | oo 3,401,125 | oo 2,213,596 | oo [ e 15,375,179 B | s 21,312,559 | .09 [ 13,082,092 | ..cvvriennne. 2,293,087
B.5 NAIC Bttt sttt ssssnnas | eessesssenssnnes 2,894,514 | oo | e, 1,324,960 | oo 192,811 [ | e 4,412,285 | oo 0.2 | s 8,224,303 |..ooovverrerrnrrennn 04 [ 2,894,514 | oo 1,517,771
B8 NAIC Bttt ensns | snsenssssssenssesssenssenssesssens | oessssssssssssesssesssssssesssensss | ersessssssssessanssensssnsssssnns | osssisssissssans 3,646,258 [ ..o | e 3,646,258 | ..o 0.1 | 3,391,285 |0 [ 3,646,258 | ..o,
B.7 TOtAIS. ..ottt | seerseeeines 157,702,036 | ............. 649,527,536 | ............ 852,971,124 | ............ 320,087,592 | ..cooovunne 41,529,404 | ........ 2,021,817,692 | ..o, 82.0 [......... 1,858,222.591 [..ooiiiiiii82.0 | 1,208,054,627 | ............. 813,763,065
. Hybrid Securities

T4 NAIC et snsssnnns | setesssssssesssesssssssesssesssens | sersssessnsssssssssssssssssssessns | srseessesssesssenssenssenssnssenes | sevsnnsssssssssssssssssnssnssns | crenesenssenssensssnsssnsssesssnsss | seresnnsssesnnsenssnsnnssnsQ | eereenennsnssnnsnnnnnni0:00 [ e 0.0 | e [ s
7.2 NAIC 2.ttt ssssnnas | eessenssenssnees 4,892,177 | oo [ o | s | conninennnni 2,000,000 [ ciiiiiennn6,892,177 |03 [ 10,717,249 | oo 05 | o 2,000,000 | .oovrrerrienne 4,892,177
7.3 NAIC 3io sttt sttt sssnnnas | evssesssnssenes 8,888,091 | ..o [ eeerieniesiesiesiesssniseens | e | s | sesensennnnnn 8,888,091 |04 [ 4,009,395 | ..oovrrrerrininns 0.2 | s 4,004,662 | ...ccocovvenv. 4,883,430
T NAIC Aot sssssnses | setsnsises sttt

...13,780,268

14,726,644 |.
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
.......... 87,473,298 | .............304,806,875 reeeeenn 343,172,219 | .............82,683,849 | ..........1,406,681,138 rerernnnn.998,078,346 | .............408,602,789
.......... 64,343,416 | .............335,169,056 v 92,476,849 | .............. 20,115,595 | .............922,288,757 rerreennn037,229,350 | .............385,059,408
...28,686,858 2,030,268 | .... 113,122,940 ..70,259,158 |. .42,863,784
...582,487 0. .15,375,179 ..13,082,092 ...2,293,087
894,514 .0 |(c) 4,924,123 ....3,406,352 1,517,771
B NAIC K. esssssesessssssesssssesssssssssessssssesses | (Q)rerssssieresssinenad 0 ] o0 |0 03,646,258 | o (Ol K( 3,646,258 | ..o 01 [ b XXX [ e XX | s 3,646,258 | .o 0
9.7 TOAIS ..ottt saens | crensensenes 183,980,573 |.............690,381,851 | ..........1,029,269,741 | ............457,576,518 | ............. 104,829,712 | (b).....2,466,038,395 | .....covvvrrrrrernnn100.0 | iorecce XXX e e XX | 1,625,701,556 | ............. 840,336,839
9.8 Line 9.7a58 % Of COL B....voviieiiiiieisssisiessssssssisssssssessenssssens | ssssssessessssssessesssnsans 75 |80 [ 17 | i 1806 | 4.3 | s 100.0 | XXX e Lo XXX s e e XX | e 65.9 | i 34.1
10. Total Bonds Prior Year
101 NAIC 1ottt ssesss s | eesissaesnns 100,005,614 |.............336,442,625 | ............435,927,660 | ............. 308,662,357 | ....cccuuee. 90,442,282 |....ccooee. XXX [ XK | i 1,271,480,539 | oo 561 | e 928,782,037 | .......c..... 342,698,501
...36,372,619 | .... 112,749,004 .16,727,967 |. ....862,071,411 ....484,486,766 |. ...377,584,644
4,086,356 | ...............59,127,294 | ...............22,009,000 | ..............13,511,150 | woovorriririrriicrnn 155 ..98,733,955 ..73,283,138 |. ..25,450,817

2,282,430

..21,312,559
............. 8,224,303

..16,715,505

...4,893,825

....4,597,053

...................... 23,584 IS -1 X0 [0[0] 3,391,285 ceerreenennnn 1,638,119
142,785,054 107,925,404 |. .2,265,214,052 .1,509,799,390 | .
10.8 Line 10.7.25@ % Of COL 8......ovuveeicceescsiececiessseessesneenes | eonessessssssessessssseaes 6.3 332 [ eiiiiiiee0036.2 | s 19.6 | oo 4.8 e XK | XXX e | e, 1000 [ XXX e | e 66.7
1. Total Publicly Traded Bonds
T1 NAIC et seessss s sessssnsnes | eevesseesenesas 45,282,472 | ............. 195,662,114 | .............423,468,149 | .............262,981,016 | ...............70,684,597 | ............ 998,078,348 | .....oevvveerereenn 405 | 928,782,037 | .ovvovvrerrrrrirneenn 1.0 | 998,078,348
..36,524,533 | ..o 208,719,638 | .... ....537,229,351 ....484,486,766 ....537,229,351
.. ...18,982,576 | .... ..70,259,157 ..73,283,138 ..70,259,157
................. 7,714,659 reeereennnn 13,082,092 reveeieeennn 16,715,505 v 13,082,092
................. 3,406,352 — X (KK 1) reerrernnnnnn3,406,352
e 3,646,258 |. ....1,638,119 ....3,646,258
117 TOMAIS ..ottt stss s seessssssssssssssssssnnes | essensensens 106,495,926 | .............431,078,987 | ...........647,116,631 | ............. 352,660,128 | ............... 88,349,886 |..........1,625,701,558 | .....ccccovevriereennn05.9 | . 1,509,799,390 | .ovovvrvvrerrrrnrnnnn66.7 | o 1,625,701,558
11.8 Line 11.7.258 % Of COL B....ccverereercieeeseeresseteeesiesesienens | seeveiesissisesessesans 6.6 T e 54 | i 100.0 [ XXX [ XXX
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovovvveeeicion | oo 43 i 175 [ 262 [ 143 [ o, 36 | o089 | XXX L XXX
12. Total Privately Placed Bonds
............. 109,144,760 | .............165,076,748 | ...............80,191,204 | ...............11,999,252 342,698,501 cevverenrenn XXX s [ eerie....408,602,790

126,449,419 | ...

205,010,863
..10,262,984
.477,555
................. 1,324,960

4
...129,000

351,575 |....

377,584,644
..25,450,817
....4,597,053
................. 3,330,478

....385,059,409
.42,863,784
....2,293,087

.................................................... 1,753,167
. I7/484648 | ... 16,479,827 | ... 755,414,661

12.8 Line 12.7.@5@ % Of COL B......cvuvererereeeeceeeseetee st | e 9.2 | oieeeeierieeieeeenn30.9 | 885 [ 125 | 2.0 | cveeieeeerieieeneenn100.0 [ XXX [ e XXX
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........ccccoviviieiisinnes | corveiesssisisnanenns 3 [ 105 i 155 | i3 | 0.7 |34 [ ek XXX [ XXX oo
(@) Includes $.....436,714,830 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....25,894,514 current year, $.....20,898,097 prior year of bonds with Z designations and §......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.....2,894,514 current year, $.....2,960,722 prior year of bonds with 5* designations and §.......... 0 current year, $.....325,000 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2§.... 0; NAIC3§...... 0; NAIC4§...... 0; NAIC5S..... 0; NAIC6S....... 0.




Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE D - PART 1A - SECTION 2

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

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 ISSUET OBlIGAtIONS.......c.oveceecieeiicvee ettt seessnses | evvessessesssessnes 350,784 | ccoevrernnne 1,208,007 | ...ccoovvneee. 6,745,307 | ..occvvrene. 1,125,269 | .oocveereeeeeeeeeeeeen | e 9,429,367 Al 9,708,080 A i 2,927,139 | ccovvrrerrnne. 6,502,226
1.2 Residential Mortgage-Backed Securities 1,405,162 | .... 8,444,707 | .... 19,694,334 | ... ..7,034,608 | .. .58,185 ..36,636,996 32,689,644 | ... A4 .. ....36,636,996 | ...
1.3 Commercial Mortgage-Backed Securities............cccveuverernereervereesiienns | ceveiereiinns 1,134,006 | ....ccounee.. 3,710,187 | cooeerera 8,989,773 | ............. 11,764,059 | ............... 7,079,922 32,203,726 . 32,677,947
1.4 Other Loan-Backed and Structured SECUMLES.........cvevverrrireierrriieiiens | eorersssssesisssesssssssssesssssses | eeressssssessessessssssessesssnsss | eoessessensssssessonssnsssssessanss | ssosssessossenssnsossenssnssesss | sssessessonsanssessasssnssessones
1.5 TOtAIS..couoiteieeeeect ettt ettt ssenesntans | ensassessseseanes 2,889,952 | ..o 13,362,901 | .o 35429414 | ............ 19,923,936 | ...oovvvenee. 7,138,107
. All Other Governments
2.1 ISSUET OBIIGAtONS.........cvucveiecicrcieie et ssnsenas | srevessssssessesssssssesssssssens | sevesessessssessssssesessnsens | eveesessesaesnns 1,000,000 | .ovoovevereiieecisieiees | e
2.2 Residential Mortgage-Backed SECUMEIES..........ccevrrveieiieriieiesiesissiens | cerseieiesiesisessesssssesss | oesssssesssssssssssssesssssens | seisssssssssssssssssessessesens

2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities. o eresrerensnssresenssnsees | e ensses e snessssesanees | enseesess st ens s enes

2.5 TOfalS. ..o | 0 |0 | ,000,000 | o0 | )

. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer OblIgations...........cccvevcveiveicrciisieeseieseeeeseseesssssesessnsenes | cverienenennnnn 3,099,877 | ... 7,509,030 | ...............73,742,735 | ............ 76,063,144 | ............. 50,749,267
3.2 Residential Mortgage-Backed SeCUrities..........cccoerrvreiererrerieriessenns
3.3 Commercial Mortgage-Backed Securities.... . .0, A 00 |..
3.4 Other Loan-Backed and Structured SECUNIEs............cevvervrerrerererieins | cervsresssissienaas 92,543 | oo, 789,606 | ..ccovvirnnns 1,121,889 | .o 495,300 | .o | s 2,499,338 . . 2,499,338

3.5 TOfAlS....oce e | 3788420 |............... 8,298,636 | ............... 74,864,624 |........... 76,558,444 | ............ 50,749,267 | ............. 214,259,391 . . 2,499,338

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations........c..ccc.ceuvee.. .271,362 | .... 487,371 881,587 | .. 1,445,000 | ....
4.2 Residential Mortgage-Backed SECUMHES..........ov.rverrrurerrenrirniriinrireins | cemeneiresensineesssessnsenes | revesnsissssssnssnsessssessssens [ coneessnsensesssnssnsessssessnnes | cnssessnssnsesessssesssssnsss | eessesessnssnsssesssssssssnesenes
4.3 Commercial Mortgage-Backed Securities....
4.4 Other Loan-Backed and Structured Securities.

..9,085,321

................................................... 271362 ...............6,487.371 | ................881,587 | ...............1,445,000

,321

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

Non-Guaranteed
5.1 1SSUET ODlIGAtONS.......o.veeeveceeceeeeee st seesssnsnes | cevesssersesensaans 743,209 | oo 2,962,116 | .ccoovreene. 14,964,584 | ............. 10,852,464 | .................. 900,139 30,422,512 2 29,634,136 | coveerreeeerenn (T - 23,625,908
5.2 Residential Mortgage-Backed Securities 4,635,372 | .... ...13,626,063 | .... ..30,229,656 | .... 23,388,421 | .. ...385,293 | .... ..712,264,805 ..62,874,142 ..72,264,804 |...
5.3 Commercial Mortgage-Backed SECUNHES...........c..eueveeeerceereererreeeeeeiens | ceveeerriereeneans 441316 | oo 2,333,237 | covevrerene. 13,322,969 | ...oooeee.. 5,884,074 | ..o 682,502 | ....c.e0....22,664,008 | .oocovoreeeeneeee0.9 | 18,733,759 | w08 | e 22,664,099
5.4 Other Loan-Backed and Structured SECUNHES.............cevueevevereivieiieiies [eresiiiiisiesisssisisssssesss | esssessesssssesssssesssessssssnes | eressssssessssssessssssssessessans | anseesiessensessoessessossssnss | anssessessassssssssenssnssnssens | soeseessessanssssensansenssensQ | covsnnensessesssensenseesess0s0 [ eoiinreesisssssessssssesssesiens | sosssesssesesssensensensse0:0 | eirisiiesisssessissssssssssessans
5.5 TOtAIS ..ot sns s s snsesnsensnsesnssntnsas | sessensesseansan 5819897 |.............18,921.416 | ..............58,517,209 | ............40,124 959 | ..............1,967,934 | ........... 125351415 | ..covooererereeneee D | e 111,242,037 | 9 [ 118,554,811
Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........c..ccconven... 100,592,545 | .... .1,685,656,009 .1,519,255,440 ...1,037,894,270 | ..........647,761,739

6.2 Residential Mortgage-Backed Securities.
6.3 Commercial Mortgage-Backed Securities....

...22,820,927
...712,507

148,535,636
..31,225,965

....169,127,555
..15,638,678

121,110,654 | ............27,424,982

....9,881,101

6.4 Other Loan-Backed and Structured Securities. N ...33,576,057 156,400,083 154,200,916 ...27,704,839 |... 128,695,244

B.5 TOtAIS ..o snsss s essensnsnnes | srssensasnes 157,702,036 | .............649,527,536 | .............852,971,124 | ...........320,087,593 | ............41,529.404 | .......... 2021817693 [ ...ccoovovveveen82.0 | 1,858,222590 | ..oooovoeveeee82.0 | 1,208,054,627 |.......... 813,763,066
Hybrid Securities

7.1 ISSUET OBlIGAtioNS.........cvveviercreiee ettt

7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities
7.5 TOtAIS. .ottt

Parent, Subsidiaries and Affiliates
8.1 ISSUET OBlIgAtioONS.........cvvevveercreiie et
8.2 Residential Mortgage-Backed Securities.....
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities.
8.5 TotalS.....ooeririeieies e




Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

60IS

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 ISSUET OblIgAtiONS.......couuevereerrereireiieeeeneceeiesiesiesiesisesisssssssessssenes | crseienine 119,162,683 | ............. 521,882,057 | ..o 860,490,989 |........... 370,026,532 | ......c...... 91,571,268 | .......... 1,963,133,529 B[ XXX s | XXX s | e 1,291,297,353 | ........... 671,836,175
9.2 Residential Mortgage-Backed SECUNtiEs..........cccvevervrevernrneiieiernniiens | oeveerienins 28,861,461 | .coovverenee 85,916,431 [ .ccoovvennnne 87,144,048 | ............. 53,571,577 [ coovvirernnne 1,943,920 |............. 257,437,437 A XXX [ e XX K [ 230,012,454 | ............. 27,424,982
9.3 Commercial Mortgage-Backed SeCUTIIES..........cccvvurrrerrermeenneerneiennes [ coveinirinennne 2,287,829 | .ccvvvrn 10,655,067 | ...ovouvvrnns 43,578,848 | ............ 20,124,780 | ..ovevvrennees 9,921,486 | ...ccovvrrnen 86,568,010 2 (D¢, ¢, GO INVRRINY 0,0 RSN DR 76,686,910 | ....covvvnnee 9,881,101
9.4 Other Loan-Backed and Structured Securities...........cocvevvevnernerneenns | cornienninnees 33,668,600 |.......co..... 71,928,296 | ........c...... 38,055,857 | ....oocoouuee 13,853,630 | ...occcvenvee. 1,393,038 | ... 158,899,421 Ak XXX | XK X | i, 27,704,839 131,194,582
0.5 TORAIS...o.cvvureureaeeeiietisei et 183,980,573 |.... 690,381,851 |..........1,029,269,742 | ..........457,576,519 | .. 104,829,712 | ..........2,466,038,397 | .... ...1,625,701,556 | ...........840,336,840
9.6 Line 9.5858 % Of COL B.....ccuuivuiiiiniiiniiissiissiisis s | eersnsssssssnssssesssenees 75 [, 28.0 | oo A7 [, LK 4.3 | i 100.0 .o e XXX [ XXX i XK | i 65.9 | i 34.1
Total Bonds Prior Year
101 1SSUET ODlGALIONS........ouvvrrrrricrieriiriesiesississssssiessssssssssssesssesssenas | eseessneens 61,520,811 [ .ccovvvnves 563,030,286 | ............. 709,339,042 |........... 352,536,185 | ....cccconee. 93,319,307 [ ..vvereeree XXX e | eevirerirenee XX e [ i 1,779,745,631 [ oo 786 | .o 1,160,738,504 |........... 619,007,127
10.2 Residential Mortgage-Backed SECUtIES............couwvervniunerneerneeneinennns | oereerineeens 46,335,790 | .ocvvrrnnne. 94,889,943 57,566,803 | ......c...... 63,300,303 | .....ccovennee 2,598,502 264,691,341 [ oo (Y [ 242,050,532 | ............. 22,640,810
10.3 Commercial Mortgage-Backed SECUMHES...........c.vvvererrrirerirniirneirsis 1,628,495 | ... 8,117,687 | .... .28,147,898 | .... 18,428,072 | .. .10,254,011 ..66,576,163 ...59,293,167 ....1,282,994
10.4 Other Loan-Backed and Structured Securities. ..o | osiessinnieas 33,299,960 | ....coccevnees 84,920,756 23,868,678 10,357,939 | ..coccvnnene. 1,753,584 154,200,916 47,717,186 106,483,730
10.5 TOtAIS. ..o ensensesses | crssiesinns 142,785,056 | ............. 750,958,672 | .....cccon 818,922,421 | ........... 444622499 |.......... 107,925,404 | ...coovves e XXX | e XX e [ e 2,265,214,052 . 1,509,799,389 | ........... 755,414,662
10.6 Line 10.5858 % 0f COL. 8......ccouiiiriiiiieiisiii s | i 6.3 [ 332 | i 36.2 | i, 19.6 [ s 4.8 [ XXX [ e XK | v 100.0 | .o XXX | i 66.7 | e 33.3
Total Publicly Traded Bonds
11,1 1SSUEE ODlGALIONS........ooiveieiiciiciierie st eesseeessenas | eneessnneens 73,032,988 | ............. 338,526,477 |....cccun. 518,309,729 |........... 283,433,933 | .ccoovvieneee 77,994,227 | .......... 1,291,297,354 | ..coovvvvviivn 52,4 | 1,160,738,504
11.2 Residential Mortgage-Backed SECUMtES............couwurrunrunreneeneeneineins | covveerinneens 25,480,037 | ..cocvvenneee 72,877,736 | ..covvrerenne 82,295,417 | .....c...c.. 48,219,404 | ............... 1,139,859 | ..coovvvnneee 230,012,453 [ oo 9.3 | 242,050,532
11.3 Commercial Mortgage-Backed SECUMHES............covvurvnernerncrnerineiinees | v 1,824,845 | .......ccooce.. 6,987,225 | ...ooovvvrnn 39,625,447 | ....ccoonce. 19,033,593 | .coverrnn. 9,215,800 76,686,910 [ .ooovevceneneineenen 3 | e 59,293,167
11.4 Other Loan-Backed and Structured Securities. N 6,158,055 ..12,687,547 | .. 6,886,039 L1,973197 | ..27,704,838 47,717,186
115 TOtAIS ..t sninntns | i 106,495,925 431,078,985 | ............. 647,116,632 352,660,127 | ....cccvoneee 88,349,886 1,625,701,555 | .oooviiviirirennn05.9 | e 1,509,799,389
11.6 Line 11.585@ % Of COL B.....ovvvurirrcreceiieineereeseeseessssssisssssssesnens | evesissiisssssseessenens (I [ 26.5 | oo 39.8 | s 297 | s 54 [ e 100.0 [overrere e XXX s | v 0,9 CR
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........ccccovvininniinnincinn | o 43 [, 175 [, 262 | i, 143 [, 36 | i 65.9 | .o XKX i [, XXX
Total Privately Placed Bonds
12.1 Issuer Obligations............cccccuueenne. ...46,129,695 | ... 86,592,599 | .. ..13,577,041 671,836,174 | .... 619,007,127 | .... ..671,836,174
12.2 Residential Mortgage-Backed SecUrities. ..o | o 3,381,423 | ............... 13,038,694 | ................4,848,631 | ............... 5,352,173 | coovrrreeens 804,061 | ..coovvvvnven. 27,424,982 I [ 22,640,810 O [ e XXX [ i 27,424,982
12.3 Commercial Mortgage-Backed SECUHIES............cocvevereervevernereiieiens | e 462,985 | ................3,667,843 | ................3,953,401 | ..coeoove. 1,091,186 [ .covvvrernne 705,686 | ..ccovrrrrnnns 9,881,101 A 7,282,994 JC T SRR 0. . GO (SRR 9,881,101
12.4 Other Loan-Backed and Structured Securities.............cooeveenrenrernrrnins | osiensinniens 27,510,545 | .............59,240,749 | .............31,169,818 | ............. 11,880,433 | .o 1,393,038 | ....ccco.ece 131,194,583 106,483,730 131,194,583
12.5 TOHAIS. ..ottt sttt sssiensins | estesieneens 77,484,648 | ............259,302,865 | ............382,153,110 | ........... 104,916,391 | ...ccevenve. 16,479,826 | ............. 840,336,840 755,414,662 840,336,840
12.6 Line 12.585@ % Of COL B.......cvuurirriiecieiiieineineeseeseesssssssssssineieens | eveiississssissieseeseens 9.2 [ o309 | i dB5 | 125 [ o 20 [ e 100.0 [ overreee e XXX s | e XXX oo e XX e XXX [ e 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........cccccovviiiiniinnininn | o 3 [ 105 | 155 43 [ o 0.7 | oo 341 ] XX [ XXX e XXX e e XXX | i, 34.1
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

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

. Cost of short-term iNVESIMENTS ACQUIMET............c.evieieeicicieces ettt ettt sae e

o ACCTUAL O QISCOUNL........ouvicviec ettt bbbt s bbb bbbttt bt sa bt

. Unrealized valuation iNCrEASE (ABCTBASE)..........ceveiuerieireeierieisieeseisete sttt st s bt s s sass s saesansnees

. Total gain (I0SS) ON QISPOSAIS..........vueerererrirerereee et ssessesesse st sss s e se e sessess bbbt ens s st st ssessestensnns

. Deduct consideration received 0N dISPOSAIS...........c.euiiirieieiiiirinieiessssie ettt sena

. Deduct amortization Of PrEMIUML...........ccririrercese ettt

. Total foreign exchange change in book/adjusted Carrying ValUe...........c..cc.ccuveueierneieieeseieie s nes

. Deduct current year's other-than-temporary impairment reCOgNIZEA. .........cureiererenienrnrinseeees s ssesssnesenns

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

Deduct total NONadMIttEd @MOUNES............ccuevueiciceeie ettt sttt st




Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

10.

1.

3.1

3.2

33

4.1

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior Yar (LINE 9, PHIOT YEAI).........ccuiveiriireieiciesi ittt bbbt bbb bbbt bbbt b s s

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14....

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 17t
3.2 SECHON 2, COMUMN 9.ttt s et s st s st s e st st st s e s e s e s e st st s e st st st st st s e et st st st st st e esese st e e et sessseseseseeaaeas

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
Amortization:

6.1 SECHON 1, COIUMN 1.ttt st Rttt s
8.2 SECHON 2, COIUMN 271.....o.eeeeecteeeee ettt sttt ettt et s et et s et st e s et e et e ae s et a st et en et s ass st et et seansesaneea et seansssaneneesassnantanes

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 344 =54+ 8 1 7+ 8)..eoiuiiuiiiiiieieiecincieieeiecse ettt
DEAUCE NONAAMILEA @SSEES......v.cvureirreiciiiei ittt s £ 88828425 R ettt

Statement value at end of current period (LINE 9 MINUS LINE T0)........c.ouiuiuiieeiiiieieisitese ettt et bbbttt s bbb s bbbt

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Valug, DECember 31, Prior YEar (LINE 6 PHIOT YEAI)........o..oo.oevsevssersoeseossosssossosssssssssssosssossossssssossss oo oo
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)..........eevevsevseesvsescosessssessessnsnos

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS...........cccevereerieersnenierseiesenns
3.12 Section 1, Column 15, PriOr YEAI........cvrvueerrereereeeerreereeseeesesseseesssesssneeenn 0
Change in the valuation margin on open contracts - all other:

3.13 Section 1, Column 18, current year MiNUS............ccccveevevriererseeeriersesesenenns
3.14 Section 1, Column 18, prior year.

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cceveveerrerrierennens

3.22 Section 1, Column 17, PrOF YEAT.......c..evueeereeeeereeeneereeeeseessseseeseesesseesseeanes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccocveeveerrerernnee.
3.24 Section 1, ColUMN 19, PriOr YEAI.......c.cvevieeierirerereiserese s ssesssesessnees 0 0

SUDLOLAl (LINE 3.1 MINUS LINE 3.2)......uiviiieiiieiieictiie ettt bbbt bbb s s s e84 bbb s s st a bbb sttt

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........ccccovvnvenee 560,031

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16)...........cccoeervieririereeiereersieienns 560,031 560,031

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......oueieeiiteiieicietie ettt ettt s s bbbt s s s 184t b s s 4 s b s E bbb s s bbb st b st

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtONS IN PHO YEAI..........cviveiiiiiieicisiieie ettt bbbt bbbt s st
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNS N PHOT YEAI...........covuruririirrieieis sttt

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 -5.1-5.2) ...ttt bbb
DEAUCE NONAAMIEA @SSEES........cvuivieciiieieicite ettt s bbbt s s s a8 bbb bbbt s st s bbbt b bbb bbbt ns st

Statement value at end of current period (LINE 6 MINUS LINE 7).........vururiiinriirieieississesissiessssse st sttt sss st st s st s st esss s ssessassnsnne

Si11
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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

SI12, SI13, SlI14, SI15, E01, E02, E03
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Annual Statement for the year 2014 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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 | LoanType [ 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
0024695 .| COEUR D'ALENE .04/30/2001 8.000 1,204,388 3,240,000 |.12/31/2013
0024750 DOUGLASS TWP. .09/30/1997 8.000 633,835 6,165,000 |.12/31/2013
0024762 .| SODDY-DAISY. .04/30/2001 8.000 57,504 634,000 |.12/31/2013
0024809 .| COLONIAL HGTS - .10/30/1998 7.400 634,068 3,400,000 |.12/31/2013
0024872 (O OAKWOOD GA..... .10/22/1999 7.000 319,474 1,458,001 |.12/31/2013
0024881 .| ELKTON .02/15/2000 8.050 2,181,509 5,660,000 |.12/31/2013
0024884 .| LOUISA .04/28/2000 8.000 977,833 3,605,000 |.12/31/2013
0024885 BEAVERCREEK TWP. .05/11/2000 8.250 715,839 2,360,000 |.12/31/2013
0024893 ..| ALBUQUERQUE .11/06/2000 9.000 923,385 2,770,000 |.12/31/2013
0024902 .| HALLS CROSSROAD - .05/16/2001 8.000 151,643 1,940,000 |.12/31/2013
0024905 .| BATTLE CREEK M .08/30/2001 8.200 857,972 9,305,000 |.12/31/2013
0024906 .| OLIVE TWP. L\ — .08/30/2001 8.200 414,718 4,500,000 |.12/31/2013
0024907 .| TOWNSEND TWP. .08/30/2001 8.200 536,566 5,820,000 |.12/31/2013
0024909 KNOX COUNTY .08/30/2001 8.200 188,246 2,665,000 |.12/31/2013
0024910 .| ROWAN COUNTY .08/30/2001 8.200 428,986 4,650,000 |.12/31/2013
0024913 .| KNOX COUNTY. L\ .10/12/2001 7.750 1,141,670 2,935,000 |.12/31/2013
0024917 .| MUSKOGEE OK.......... .12/21/2001 7.500 915,380 3,290,000 |.12/31/2013
0024922 .| BRMINGHAM AL......... .04/09/2002 7.680 4,286,562 18,925,000 |.12/31/2013
0024924 .| COLUMBUS .05/01/2002 7.500 1,050,018 2,315,000 |.12/31/2013
0024926 EL PASO. .05/17/2002 7.850 1,296,163 9,340,000 |.12/31/2013
0125329 .| MOUNTAIN BROOK .06/21/2007 6.060 2,154,259 4,625,000 | .12/31/2013
0125488 .| BRMINGHAM AL.. .03/09/2011 5.070 834,059 3,290,000 |.12/31/2013
0125523 .| FORT PAYNE AL.. .08/30/2011 5.500 1,343,837 4,325,000 | .12/31/2013
0125659 .| DAPHNE AL.. .10/30/2013 4.500 757,009 1,485,000 |.12/31/2013
0325153 .| GILBERT. .07/07/2005 5.750 933,999 2,600,000 |.12/31/2013
0325357 LAVEEN .11/30/2007 6.330 737,319 1,415,000 |.12/31/2013
0325372 .| SCOTTSDALE .01/07/2008 6.050 1,006,842 1,425,000 |.12/31/2013
0325431 .| TUCSON AZ... .12/05/2008 6.700 1,331,359 1,895,000 |.12/31/2013
0325548 .| MESA AZ.. .03/20/2012 5.000 1,833,777 4,090,000 |.12/31/2013
0425231 .| LITTLE ROCK AR e | i .04/25/2006 6.080 2,332,970 4,710,000 | .12/31/2013
0524994 .| TUSTIN .04/17/2003 6.125 2,251,373 7,135,000 |.12/31/2013
0525142 FRESNO .05/31/2005 5.820 2,657,964 7,765,000 |.12/31/2013
0525227 .| SAN DIEGO .04/03/2006 6.200 1,292,675 8,685,000 |.12/31/2013
0525241 .| SANTA ANNA CA......... .06/07/2006 6.110 1,155,769 17,530,000 |.12/31/2013
0525291 .| LONG BEACH CA....... 1212712006 6.160 1,406,171 2,215,000 |.12/31/2013
0525295 .| MISSION VIEJO .12/28/2006 6.320 1,087,133 2,980,000 |.12/31/2013
0525373 .| WINDSOR .01/15/2008 6.050 3,163,560 4,580,000 | .12/31/2013
0525396 MORGAN HILLS .05/22/2008 6.000 2,518,177 19,505,000 |.12/31/2013
0525404 .| LOS ANGELES .07/09/2008 6.760 1,507,133 2,320,000 |.12/31/2013
0525417 .| DEL MAR .09/30/2008 6.600 1,211,420 3,040,000 |.12/31/2013
0525425 .| CHINO CAuvea | e .10/30/2008 6.530 2,379,343 3,535,000 |.12/31/2013
0525452 .| SUNNYVALE CA....ccc .06/17/2010 6.490 918,800 2,605,000 |.12/31/2013
0525522 .| DANA POINT .08/19/2011 5.500 1,101,302 2,760,000 |.12/31/2013
0525583 ..| VICTORVILLE .11/02/2012 4.750 1,006,138 3,135,000 |.12/31/2013
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Annual Statement for the year 2014 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than-
Date Investment Excluding Unrealized Valuation Current Year (Amortization) | ~ Temporary Impairment Capitalized Deferred Total Foreign Exchange
Loan Number Code City State | LoanType | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book VValue | Value of Land and Buildings
0525630 .| LOS ANGELES CAuve | e .06/19/2013 3.250 3,237,404 5,180,000
0625232 .| DENVER CO........ .04/25/2006 6.050 1,166,479 2,680,000
0625722 .| GREENWOOD CO........ 1211512014 4.000 1,000,000 1,430,000
1025057 .| LAKELAND. [ E— .02/27/2004 5.970 1,554,539 4,915,000
1025205 .| PORT ST LUCIE FLuvrrrrrrene | v .01/31/2006 5.790 571,485 1,460,000
1025264 .| WEST PALM BEACH | I .09/07/2006 6.540 1,503,166 3,515,000
1025286 .| FORT LAUDERDALE I R .12/18/2006 6.330 2,078,568 3,180,000
1025325 PLANTATION .05/14/2007 6.310 650,754 1,005,000
1025349 WINTER HAVEN .09/28/2007 6.590 571,314 2,230,000
1025363 CORAL SPRINGS .12/20/2007 6.600 1,440,626 3,485,000
1025381 .| ROCKLEDGE. | T .01/31/2008 6.450 2,168,973 9,070,000
1025398 .| TAMPA FL......... .06/02/2008 6.550 652,609 2,535,000
1025434 .| POMPANO BEACH [/ T .02/117/2009 7.670 609,244 1,770,000
1025473 .| JACKSONVILLE [/ T .11/01/2010 6.125 1,512,241 4,055,000
1025485 .| GROVELAND FL......... .01/26/2011 5.650 2,070,762 3,220,000
1025486 .| GROVELAND [/ T .01/26/2011 5.650 388,258 3,825,000
1025489 .| ORLANDO. FL..ccoc .03/24/2011 5910 830,176 3,545,000
1025495 .| ST PETERSBURG FL.......... .04/07/2011 5.690 1,153,360 2,380,000
1025503 JACKSONVILLE .05/27/2011 5.625 1,295,239 3,320,000
1025515 KISSIMMEE. .07/07/2011 5.730 1,014,357 1,895,000
1025519 DESTIN 0712712011 5.500 2,698,407 6,070,000
1025528 ORLANDO. .09/29/2011 5.500 851,447 1,640,000
1025565 .| TAMPA FL..ccoc .07/03/2012 4.875 2,595,496 6,025,000
1025575 .| TITUSVILLE FL.......... .09/26/2012 5.000 688,798 1,280,000
1025581 .| MARIANNA FLooo .10/26/2012 4.875 1,434 474 3,180,000
1025622 .| BRADENTON FL..ccoc .05/13/2013 4.625 1,160,240 2,205,000
1025647 .| OCOEE FLonns .08/29/2013 4.450 1,315,580 3,650,000
1025666 .| MIRAMAR BEACH FLooo .12/02/2013 4375 1,561,414 3,625,000
1025687 .| INDIAN HARBOUR BEACH FLos .05/28/2014 4.000 910,460 1,650,000
1025691 .| ORLANDO FLonns .07/23/2014 4.950 1,285,156 2,220,000
1025695 NICEVILLE .08/08/2014 5.050 969,346 1,790,000
1025698 OCALA .09/03/2014 4.750 1,736,602 2,500,000
1025703 NAPLES. .09/19/2014 4.900 1,538,280 2,070,000
1125112 .| TIFTON .11/29/2004 6.300 265,018 1,100,000
1125183 .| OAKWOOD GA........ .11/01/2005 6.210 1,746,732 3,425,000
1125258 .| DALTON GA...... .08/21/2006 6.720 1,909,116 3,630,000
1125338 .| OAKWOOD GA....... .08/13/2007 6.940 437,381 605,000
1125362 .| SAVANNAH GA...... .12/20/2007 6.260 1,878,486 2,925,000
1125483 .| SAVANNAH GA......... 121222010 5.750 1,222,969 3,740,000
1125531 .| SAVANNAH GA... .10/20/2011 5.500 632,902 2,365,000
1125597 .| MACON GA....... .01/22/2013 5.000 1,183,408 4,190,000
1325092 COEUR D'ALENE ID. .09/16/2004 6.290 535,407 1,365,000
1325224 COEUR D'ALENE ID. .03/30/2006 6.250 404,419 1,270,000
1425146 KENILWORTH IL .06/08/2005 5.750 892,198 885,000

Date of Last
Appraisal or

Valuation

121312013
121312013
1112412014
1213172013
121312013
1213172013
121312013
12/31/2013
121312013
121312013
121312013
1213112013
121312013
121312013
1213112013
121312013
1213112013
1213112013
1213172013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
.02/28/2014
.06/01/2014
.05/19/2014
.04/09/2014
.07/0212014
1213112013
1213112013
1213112012
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
121312013
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

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

1425236 .| MIDLOTHIAN L .05/15/2006 6.010 1,091,808 2,105,000
1425304 ..| ARLINGTON HEIGHTS Il .02/01/2007 6.270 1,642,053 3,580,000
1425382 EDWARDSVILLE IL .02/07/2008 6.670 1,799,873 2,946,000
1425385 .| BOURBONNAIS. IL .02/28/2008 6.000 864,844 1,190,000
1425429 .| LINCOLNWOOD IL .12/01/2008 6.600 1,521,761 3,390,000
1425458 .| CHICAGO Il .07/16/2010 6.410 767,011 1,530,000
1425459 .| GURNEE L .07/2212010 6.125 797,934 1,630,000
1425596 .| CHICAGO IL 122612012 4.950 941,090 1,960,000
1425618 NORTHFIELD IL .05/03/2013 4.500 1,238,494 2,425,000
1425631 .| FRANKLIN PARK IL .06/20/2013 4.750 1,166,201 2,130,000
1425632 .| CHICAGO IL .06/20/2013 4.750 1,166,201 1,390,000
1425650 .| LAKE ZURICH IL .09/06/2013 4.950 1,135,153 1,825,000
1425673 .| CHICAGO Il .01/24/2014 5.375 1,200,759 1,960,000
1425697 .| NORTHBROOK IL .09/03/2014 4874 1,194,062 1,840,000
1425704 CICERO I .09/25/2014 4.400 2,238,251 3,350,000
1525229 .| ST JOSEPH TWP. IN........... .04/07/2006 6.460 790,764 1,625,000
1525287 .| BROWNSBURG L\ — .12/20/2006 6.300 1,290,070 2,090,000
1525331 .| INDIANAPOLIS IN- e [ s .06/26/2007 6.130 309,820 4,285,000
1525332 .| MCCORDSVILLE. L\ — .06/28/2007 6.390 1,589,353 2,415,000
1525371 .| INDIANAPOLIS .12/26/2007 6.470 1,651,628 2,410,000
1525491 FISHERS. .04/06/2011 5.880 834,165 1,640,000
1525499 .| CARMEL .04/28/2011 5.870 1,078,925 2,210,000
1525573 .| GRIFFITH L\ — .09/11/2012 5.000 1,794,972 3,710,000
1525629 .| GREENFIELD L\ — .06/14/2013 4.500 1,994,152 3,465,000
1525677 .| MOORESVILLE L\ — .02/18/2014 4.262 1,403,040 4,050,000
1525696 .| BLOOMINGTON .08/21/2014 4.579 790,663 1,140,000
1525707 FISHERS. .10/10/2014 4777 3,042,387 4,400,000
1525718 .| ZIONSVILLE 1112172014 4.000 1,040,000 1,740,000
1625230 .| DAVENPORT A .04/24/2006 6.300 237,079 1,450,000
1625278 .| ELLSWORTH A .11/28/2006 6.510 692,825 1,380,000
1625419 .| DES MOINES 2N .10/09/2008 6.490 2,208,185 4,230,000
1825143 .| LEXINGTON .05/31/2005 6.040 722,884 1,660,000
1825599 MIDDLETOWN .01/30/2013 4.625 1,740,561 3,730,000
1825646 .| LEXINGTON .08/22/2013 4.420 1,631,156 2,780,000
1825699 .| LOUISVILLE L\ — .09/05/2014 4.016 1,483,723 2,600,000
1825708 .| LEXINGTON KY.......... .10/10/2014 3.990 3,649,633 7,700,000
1925658 .| BATON ROUGE [N~ .10/30/2013 4.500 647,553 1,270,000
2125621 ..| ABERDEEN .05/10/2013 4.500 745,499 1,530,000
2225506 BURLINGTON .06/09/2011 5625 1,259,914 3,805,000
2325307 .| PLYMOUTH TWP. M .03/01/2007 6.320 1,439,612 4,350,000

325326 .|ROMULUS M .05/30/2007 6.300 784,428 1,955,000
2325550 .| ROCHESTER HILLS M .04/04/2012 5.000 1,840,579 8,905,000
2325669 .| ST CLAIR SHORES, M 121712013 5.000 1,005,869 2,140,000
2325674 .| CLARKSTON M .01/28/2014 5.000 1,058,063 2,370,000
2325679 ..| WARREN M .03/13/2014 5.040 1,018,208 1,770,000

Date of Last
Appraisal or

Valuation

121312013
121312013
121312013
1213172013
121312013
1213172013
121312013
12/31/2013
121312013
121312013
121312013
1213112013
111292013
.05/13/2014
0712412014
121312013
1213112013
1213112013
1213172013
1213112013
1213112013
1213112013
1213112013
1213112013
1112012013
.07/02/2014
10912712014
.09/11/2014
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
.07/23/2014
.08/27/2014
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
.12/05/2013
.01/31/2014
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Annual Statement for the year 2014 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than-
Date Investment Excluding Unrealized Valuation Current Year (Amortization) | ~ Temporary Impairment Capitalized Deferred Total Foreign Exchange
Loan Number Code City State | LoanType | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book VValue | Value of Land and Buildings

2325683 .| AUBURN HILLS M 041712014 4.980 1,216,797 2,270,000
2325725 .| MADISON HEIGHTS. M 1211712014 4.350 1,500,000 2,000,000
2425080 .| MINNETONKA. MN.. .06/18/2004 5.620 6,297,881 16,235,000
2425368 .| ST PAUL MN.. 1212112007 6.100 2,475,771 4,750,000
2425507 .| GOLDEN VALLEY. MN.. .06/14/2011 5.690 1,119,891 2,265,000
2425572 .| MAPLE GROVE MNLccooice | i .09/04/2012 4.750 1,350,760 2,950,000
2425585 .| EDEN PRAIRIE 1112912012 4.500 769,663 2,215,000
2625165 LEE'S SUMMIT. .08/22/2005 5910 653,079 2,025,000
2625179 JEFFERSON COUNTY. .10/06/2005 5.940 671,618 1,655,000
2625233 STLOUIS .04/26/2006 6.100 2,101,437 2,970,000
2625406 .| EARTHCITY. .07/23/2008 6.620 3,375,209 5,725,000
2725159 .| BOZEMAN MT......... .07/29/2005 6.070 675,903 3,195,000
2725206 .| BOZEMAN MT........ .02/08/2006 5.930 1,393,849 4,845,000
2725366 .| BOZEMAN MT........ .12/20/2007 6.410 908,818 3,075,000
2725477 .| BOZEMAN MT......... 111292010 6.000 529,037 1,210,000
2825149 .| OMAHA NE......... .06/22/2005 5.980 319,250 995,000
2825151 .| OMAHA NE....... .06/29/2005 5.860 476,778 1,350,000
2825251 .| LINCOLN NE....... .07/13/2006 6.350 909,099 2,370,000

825293 OMAHA .12/28/2006 6.330 1,619,901 2,600,000
2825496 PAPILLION .04/15/2011 5.750 759,748 2,710,000
2925469 LAS VEGAS .10/27/2010 5.900 1,697,587 6,825,000
2925600 LAS VEGAS .01/30/2013 4875 943,312 3,655,000
3025334 .| COLEBROOK NH... .07/31/2007 6.140 683,651 875,000
3125190 .| ELIZABETH NN — .11115/2005 5.690 1,277,627 2,140,000
3225187 .| ALBUQUERQUE NM........ .11/09/2005 5.800 1,718,761 4,605,000
3225235 .| ROSWELL NM........ .05/04/2006 7.640 2,006,806 9,350,000
3225664 .| SANTAFE NM.cooe | s 11118/2013 4.070 2,707,393 4,100,000
3225728 .| ALBUQUERQUE NM........ 121192014 4.250 1,335,000 2,010,000
3325115 .| MORAVIA NY s | s 1212212004 6.970 704,414 1,580,000
3325129 .| AUBURN NY.on .03/22/2005 6.160 647,841 1,510,000
3325171 PENFIELD. .09/22/2005 5.590 1,130,765 1,835,000
3325194 MINEOLA .11/118/2005 5.850 1,778,609 6,955,000
3325269 BOHEMIA .09/29/2006 6.630 1,933,142 4,590,000
3425202 .| DURHAM .01/19/2006 6.040 1,259,568 2,210,000
3425239 .| GREENSBORO NC.... .05/31/2006 6.230 1,136,774 4,300,000
3425403 .| GOLDSBORO [\CH O .06/24/2008 6.510 2,458,264 5,325,000
3425444 .| ROANOKE RAPIDS, NC.... .03/01/2010 6.375 468,232 2,440,000
3425457 .| CHARLOTTE NC.... .07/113/2010 6.375 1,274,781 3,615,000
3425475 .| HOLLY SPRINGS [\CH 111222010 6.260 1,151,622 1,750,000
3425487 .| ASHEVILLE. NC..... .01/26/2011 5.250 1,546,127 2,745,000
3425582 .| MONROE NC.... .10/26/2012 4.500 2,031,564 4,985,000
3425640 RALEIGH .08/01/2013 3.800 2,239,431 7,910,000
3625138 VANDALIA .05/10/2005 5.810 1,341,653 7,260,000
3625166 COLUMBUS .08/30/2005 5.820 458,753 1,380,000

Date of Last
Appraisal or

Valuation

0112712014
111102014
121312013
1213172013
121312013
1213172013
121312013
12/31/2013
121312013
121312013
121312013
1213112013
121312013
121312013
1213112013
121312013
1213112013
1213112013
1213172013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
11/07/2014
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
1213112013
121312013
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Annual Statement for the year 2014 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than-
Date Investment Excluding Unrealized Valuation Current Year (Amortization) | ~ Temporary Impairment Capitalized Deferred Total Foreign Exchange
Loan Number Code City State | LoanType | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book VValue | Value of Land and Buildings
3625185 .| WASHINGTON TWP. OH.ovvvves | s .11/01/2005 6.240 4,629,175 10,115,000
3625189 .| COLUMBUS .11/10/2005 5.680 820,790 1,975,000
3625192 GAHANNA, .11/18/2005 5.860 509,139 762,500
3625197 .| WASHINGTON TWP. .12/16/2005 5.850 1,427,809 2,845,000
3625240 .| BROOK PARK OH........ .06/06/2006 5.990 1,581,031 3,365,000
3625246 .| ELYRIA OH........ .06/27/2006 6.420 942,665 1,965,000
3625256 .| HUBER HEIGHTS OH........ .08/08/2006 6.730 1,682,159 8,825,000
3625274 .| GROVE CITY .10/31/2006 6.600 816,870 5,505,000
3625280 CINCINNATI .11/28/2006 6.500 1,082,130 1,595,000
3625283 .| BROOK PARK .12/05/2006 6.500 757,824 1,780,000
3625290 A FAIRFIELD....ooovvveeesnievennesssssssssssssesssssssssssssesssssssssssseessesssssssssssssssssssssssssesesssssossssssseessssses | OFevvvevic [ ovvvvnesssssiinns 122212006 6.340 648,159 2,371,000
3625294 .| WEST CHESTER OH........ .12/28/2006 6.380 1,168,119 3,325,000
3625335 .| COLUMBUS OH........ .07/31/2007 6.280 1,945,808 2,405,000
3625361 .| CINCINNATI .12/11/2007 6.250 1,363,976 3,865,000
3625388 CARROLLTON .03/24/2008 6.100 1,328,901 3,945,000
3625534 .| FOREST PARK 1012712011 5.375 1,019,847 2,040,000
3625568 .| PATASKALA OH........ .07/20/2012 4.500 1,228,316 2,930,000
3625569 .| COLUMBUS OH........ .07/20/2012 4.750 1,041,735 1,400,000
3625607 .| SPRINGBORO! .03/18/2013 4.000 868,381 2,515,000
3625615 .| CLEVELAND .04/30/2013 4.750 1,068,488 2,510,000
3625616 CINCINNATI .05/01/2013 4.500 600,356 3,470,000
3625627 .| CENTERVILLE .06/05/2013 4.250 1,860,731 3,845,000
3625645 .| CINCINNATI .08/13/2013 4.650 2,055,390 3,470,000
3625656 .| MEDINA OH........ .10/30/2013 4.500 574,587 1,165,000
3625672 .| SPRINGBORO OH........ .01/09/2014 5.125 780,434 1,150,000
3625694 .| BEACHWOOD. .08/05/2014 4.500 2,232,542 5,070,000
3625714 PAINESVILLE .10/29/2014 4.565 996,747 1,920,000
3625726 .| CINCINNATI .12/18/2014 4.500 3,200,000 4,930,000
3725181 .| TULSA .10/31/2005 5.810 225,460 1,870,000
3725225 .| TULSA (O] G I .03/31/2006 6.110 660,796 1,815,000
3725226 .| MUSKOGEE OK.......... .03/31/2006 6.210 389,776 1,210,000
3725532 .| TULSA .10/20/2011 5.500 1,164,296 3,310,000
3825553 PORTLAND .05/07/2012 5.375 911,724 3,670,000
3825732 .| SPRINGFIELD 121292014 4.450 2,350,000 5,350,000
3925244 .| CASTLE SHANNON BOROUGH PA....... .06/15/2006 6.390 463,640 950,000
3925248 .| QUAKERTOWN PA....... .07/06/2006 6.380 2,847,725 6,150,000
3925289 .| PITTSBURGH [N [ .12/21/2006 6.375 648,856 2,255,000
3925551 .| PITTSBURGH .04/30/2012 4.750 796,751 2,770,000
3925552 PITTSBURGH .04/30/2012 4.750 547,783 1,540,000
3925682 . | Philadelphia 0411712014 4.250 1,135,329 2,635,000
4125118 .| MOUNT PLEASANT .01/18/2005 5.750 1,669,072 3,340,000
4125271 .| NORTH MYRTLE BEACH SC...... .09/29/2006 6.680 1,413,299 2,555,000
4125272 .| CONWAY! SC.... .10/24/2006 6.940 1,177,854 3,285,000
4125365 .| GEORGETOWN SC..... .12/20/2007 6.040 2,647,680 14,430,000

Date of Last
Appraisal or

Valuation

121312013
121312013
121312013
1213172013
121312013
1213172013
121312013
12/31/2013
121312013
121312013
121312013
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121312013
121312013
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1213112013
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1213112013
1213112013
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.06/13/2014
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1112012014
1213112013
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1213112013
1213112013
.12/05/2014
1213112013
1213112013
1213112013
1213112013
1213112013
.01/29/2014
1213112013
1213112013
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Annual Statement for the year 2014 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
9 10 1" 12 13
Book Value/Recorded Current Year's Other-Than-
Date Investment Excluding Unrealized Valuation Current Year (Amortization) | ~ Temporary Impairment Capitalized Deferred Total Foreign Exchange
Loan Number Code City State | LoanType | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book VValue | Value of Land and Buildings
4125440 .| GREENVILLE SC..... .12/23/2009 6.875 1,689,677 6,320,000
4125449 .| GREENVILLE SC...... .06/03/2010 6.000 783,209 2,225,000
4125536 .| FORT MILL SC...... 10/31/2011 5.500 1,112,376 2,365,000
4325167 .| COLLIERVILLE TN | s .08/30/2005 5.770 906,255 2,305,000
4325374 .| HENDERSONVILLE TNovevevene [ o .01/24/2008 6.030 781,788 1,460,000
4325675 .| MEMPHIS - .02/03/2014 4.900 1,468,718 2,300,000
4325727 .| LAKELAND. L\ 121912014 4.250 1,550,000 2,950,000
4425058 ABILENE .02/27/2004 6.230 3,657,604 7,935,000
4425107 DALLAS .11/16/2004 6.160 746,767 2,470,000
4425120 LAREDO .01/25/2005 6.610 948,129 3,055,000
4425161 .| ELPASO T .08/10/2005 6.010 1,203,042 4,795,000
4425193 .| PASADENA T .11/118/2005 5.850 899,864 3,025,000
4425222 .| CONROE P, S .03/28/2006 6.170 1,376,473 2,975,000
4425228 .| TEMPLE T .04/06/2006 6.150 1,211,219 2,340,000
4425250 .| DALLAS TXeooee .07112/2006 6.700 1,720,525 3,575,000
4425284 .| LEWISVILLE. P, S .12/12/2006 6.330 1,172,748 2,485,000
4425299 .| CONROE TXeon .01/19/2007 6.610 543,827 1,355,000
4425302 .| MCALLEN .01/31/2007 6.240 889,346 7,915,000
4425312 HOUSTON .03/29/2007 6.300 837,558 1,000,000
4425316 ADDISON .04/16/2007 6.200 1,132,783 2,800,000
4425333 HOUSTON .06/29/2007 6.400 1,494,660 3,825,000
4425369 SUGAR LAND 1212172007 6.300 1,248,314 2,365,000
4425377 .| SAN ANTONIO. T .01/29/2008 6.100 1,009,852 2,965,000
4425393 .| TEMPLE TXeoos .05/12/2008 6.580 924,631 1,545,000
4425415 .| HOUSTON T .09/26/2008 6.580 1,011,991 1,550,000
4425427 .| HOUSTON T .11/21/2008 6.500 2,873,519 9,090,000
4425462 .| HOUSTON T .09/15/2010 5.750 1,002,560 1,705,000
4425493 .| DALLAS T .04/07/2011 5.680 1,221,036 3,990,000
4425511 .| SAN ANTONIO. T .06/30/2011 5.610 969,651 2,300,000
4425554 .| PORTLAND, T .05/14/2012 4.750 1,537 473 2,640,000
4425571 EL PASO. .08/28/2012 5.125 1,276,767 2,175,000
4425592 LYTLE 121202012 4.500 967,641 3,010,000
4425602 CARROLLTON .02/111/2013 5.000 743,626 1,725,000
4425604 .| HOUSTON T .03/01/2013 4.000 1,023,023 2,300,000
4425641 .| HOUSTON T .08/02/2013 4.500 2,161,860 3,045,000
4425651 .| HUMBLE T .09/20/2013 4.270 1,847,240 4,285,000
4425665 .| LAREDO. T .11/26/2013 4711 1,300,492 1,985,000
4425685 .| San Antonio. T .05/23/2014 4.600 1,464,853 2,750,000
4425715 .| ELPASO T .10/30/2014 4.500 1,196,073 1,830,000
4425724 .| FREDERICKSBURG T .12/16/2014 4.125 1,400,000 2,400,000
4525162 .| SALT LAKE CITY UT......... .08/15/2005 5.710 2,131,846 3,250,000
4525163 SANDY. .08/15/2005 5.830 845,058 2,155,000
4525380 PROVO .01/31/2008 6.280 2,232,374 5,460,000
4525637 SALT LAKE CITY .06/27/2013 4.750 1,166,201 2,650,000
4525711 ROY. .10/21/2014 5.000 994,918 1,355,000

Date of Last
Appraisal or

Valuation

121312013
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1213112013
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1213112013
.05/15/2013
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
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 | LoanType | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book VValue | Value of Land and Buildings| Valuation

4625461 .| BARRE V2 — .08/26/2010 5.850 2,977,016 9,190,000 |.12/31/2013
4725131 .| STERLING .03/30/2005 5.670 2,021,553 5,940,000 |.12/31/2013
4725134 MIDLOTHIAN .04/28/2005 5.850 569,060 1,830,000 |.12/31/2013
4725204 .| POWHATAN .01/30/2006 6.100 714,519 1,435,000 |.12/31/2013
4725237 .| MECHANICSVILLE VA .05/15/2006 6.170 767,100 3,325,000 |.12/31/2013
4725261 .| NORFOLK VA .08/30/2006 6.650 1,176,512 2,660,000 |.12/31/2013
4725450 .| VIRGINIA BEACH VA .06/07/2010 6.000 883,028 4,145,000 |.12/31/2013
4725454 .| MIDLOTHIAN .06/23/2010 6.860 578,205 1,525,000 |.12/31/2012
4725467 PORTSMOUTH 1012712010 6.250 1,066,989 2,640,000 |.12/31/2013
4725546 .| ROANOKE 1022712012 5.625 1,577,241 3,715,000 |.12/31/2013
4725634 .| VIRGINIA BEACH VAo .06/26/2013 4125 1,323,133 3,235,000 |.12/31/2013
4725706 .| WOODBRIDGE VA...... .09/30/2014 3.800 2,350,427 4,500,000 |.08/13/2014
4725720 .| MIDLOTHIAN VA o | o .12/03/2014 4625 1,050,000 1,780,000 |.10/29/2014
4725721 .| YORKTOWN 121012014 4.250 1,225,000 1,830,000 |.11/07/2014
4825262 TACOMA .09/01/2006 6.300 875,717 2,410,000 |.12/31/2013
4825435 .| GIG HARBOR WA........ .02/19/2009 7.250 1,460,531 2,600,000 |.12/31/2013
4825719 .| TUKWILA WA........ 1112172014 4.250 1,800,000 5,800,000 |.09/26/2014
4925383 .| HEDGESVILLE WV......... .02/11/2008 6.240 1,852,842 4,535,000 | .12/31/2013
5025364 .| PRAIRIE DU CHIEN |1 — .12/20/2007 6.400 1,569,327 5,075,000 |.12/31/2013
5025416 .| MADISON .09/30/2008 6.850 2,010,494 5,195,000 |.12/31/2013
5025447 MADISON .04/20/2010 6.300 867,199 4,890,000 | .12/31/2013
5325355 cioeeeee. | TOWNSEND TWP .11/28/2007 6.770 795,808 8,685,000 |.12/31/2013

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 378,230,226 0 0 0 997,276,501 XXX

0899999. Total - Mortgages in Good Standing 378,230,226 0 0 0 997,276,501 XXX

3399999. Totals 378,230,226 0 0 0 997,276,501 XXX

General Interrogatory:
1. Mortgages in good standing
2. Restructured mortgages $.

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

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

.0 unpaid taxes §$....

0 interest due and unpaid.
..0 interest due and unpaid.

0 interest due and unpaid.
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Annual Statement for the year 2014 of the OH'O NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

0625722 GREENWOOD co. 12/15/2014 4.000 1,000,000 1,430,000
1025687 INDIAN HARBOUR BEACH FL 05/28/2014 4.000 955,000 1,650,000
1025691 ORLANDO FL 07/23/2014 4.950 1,300,000 2,220,000
1025695 NICEVILLE FL 08/08/2014 5.050 975,000 1,790,000
1025698 OCALA FL 09/03/2014 4750 1,750,000 2,500,000
1025703 NAPLES. FL 09/19/2014 4.900 1,550,000 2,070,000
1425673 CHICAGO. IL 01/24/2014 5.375 1,230,000 1,960,000
1425697 NORTHBROOK IL 09/03/2014 4.874 1,200,000 1,840,000
1425704 CICERO IL 09/25/2014 4.400 2,250,000 3,350,000
1525677 MOORESVILLE IN 02/18/2014 4.262 1,525,000 4,050,000
1525696 BLOOMINGTON IN 08/21/2014 4579 800,000 1,140,000
1525707 FISHERS IN 10/10/2014 4777 3,050,000 4,400,000
1525718 ZIONSVILLE IN 1112112014 4.000 1,040,000 1,740,000
1825699 LOUISVILLE, IN 09/05/2014 4.016 1,500,000 2,600,000
1825708 LEXINGTON KY. 10/10/2014 3.990 3,700,000 7,700,000
2325674 CLARKSTON M 01/28/2014 5.000 1,100,000 2,370,000
2325679 WARREN M 03/13/2014 5.040 1,050,000 1,770,000
2325683 AUBURN HILLS. M 04/17/2014 4.980 1,250,000 2,270,000
2325725 MADISON HEIGHTS M 1211712014 4.350 1,500,000 2,000,000
3225728 ALBUQUERQUE NM 12/19/2014 4.250 1,335,000 2,010,000
3625672 SPRINGBORO OH 01/09/2014 5125 800,000 1,150,000
3625694 BEACHWOOD. OH 08/05/2014 4.500 2,250,000 5,070,000
3625714 PAINESVILLE OH 10/29/2014 4.565 1,000,000 1,920,000
3625726 CINCINNATI OH 12/18/2014 4.500 3,200,000 4,930,000
3825732 SPRINGFIELD. OR 121292014 4.450 2,350,000 5,350,000
3925682 Philadelphia PA 04/17/2014 4.250 1,200,000 2,635,000
4325675 MEMPHIS N 02/03/2014 4.900 1,550,000 2,300,000
4325727 LAKELAND N 12/19/2014 4.250 1,550,000 2,950,000
4425685 San Antonio TX 05/23/2014 4.600 1,500,000 2,750,000
4425715 EL PASO TX 10/30/2014 4.500 1,200,000 1,830,000
4425724 FREDERICKSBURG TX 12/16/2014 4125 1,400,000 2,400,000
4525711 ROY uT. 10/21/2014 5.000 1,000,000 1,355,000
4725706 WOODBRIDGE VA 09/30/2014 3.800 2,400,000 4,500,000
4725720 MIDLOTHIAN VA 12/03/2014 4625 1,050,000 1,780,000
4725721 YORKTOWN VA 12/10/2014 4.250 1,225,000 1,830,000
4825719 TUKWILA WA 11/21/2014 4.250 1,800,000 5,800,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other 55,535,000 99,410,000
0899999. Total - Mortgages in Good Standing 55,535,000 99,410,000
3399999. Totals. 55,535,000 99,410,000
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_Mortgages Closed by Repayment
0024786 COLUMBUS GA.... .| 06/03/1998. | 11/21/2014. 368,839 0 304,487 304,487 0
0024798 FAYETTEVILLE . | 09/30/1998. | 08/11/2014. 76,124 0 65,155 65,155 0
0024891 TAYLORS .1 09/07/2000. | 05/21/2014. 5,059,455 0 4,823,483 4,823,483 0
0024912.. .| VERNON TOWNSHIP. .1 09/10/2001. ] 09/30/2014. 307,099 0 232,524 232,524 0
0024927 BROOKSVILLE . | 05/20/2002. | 06/02/2014. 788,051 0 759,964 759,964 0
0125139...ccccviviieririvireririneresesssesesssenens PHENIX CITY .| 05/17/2005. | 02/24/2014. 1,631,038 0 1,614,339 1,614,339 0
0325132 TUCSON . | 04/07/2005. | 12/22/2014. 602,251 0 579,717 579,717 0
0325510 CHANDLER .| 06/29/2011. 1 07/30/2014. 1,296,570 0 1,269,630 1,269,630 0
0525133 PACOIMA CA... .| 04/20/2005. ] 07/01/2014. 2,616,395 0 2,567,818 2,567,818 0
OR24234........ooviviririvirirerivcririciririn NEW BRIGHTON......coooooeiiicrarescscsescserissscssscscsicsses MN.. .| 04/29/1999. | 04/29/2014. 3,942 0 778 778 0
OR24298........ccovicerirerircrerivcrcrcciririns ALBUQUERQUE...........oooovovevivvricnririniiininens NM.... .1 08/24/1999. | 09/02/2014. 65,590 0 14,748 14,748 0
1025169 PALMETTO. FL..... .1 09/16/2005. | 12/22/2014. 1,521,805 0 1,465,749 1,465,749 0
1025502.....cccurerereresererecesericiiers BRADENTON FL..... .| 05/25/2011. ] 04/08/2014. 745973 0 614,675 614,675 0
1025505 TAMPA .| 06/03/2011. 1 02/18/2014. 1,014,592 0 1,005,300 1,005,300 0
1525141 ZIONSVILLE . | 05/24/2005. | 11/21/2014. 1,048,171 0 1,012,723 1,012,723 0
1825089 DANVILLE . | 08/26/2004. | 08/05/2014. 676,782 0 647,368 647,368 0
1825352 LOUISVILLE KY..... 10/17/2007. | 06/25/2014. 908,743 0 876,360 876,360 0
3425370 CHARLOTTE. NC..... 12/21/2007. | 05/29/2014. 3,436,799 0 3,397,272 3,397,272 0
36257145....ocoeveeriniiivirininesisinsnesinsienens CINCINNATI OH.. .| 06/02/2005. | 12/18/2014. 3,233,105 0 3,114,252 3,114,252 0
3625184.....coooeveviriiiririnineneninererinnnenens FRANKLIN TWP.......ooovvrrrvnnnrncenirncenenneeessensessensesens OH.. 11/01/2005. | 10/01/2014. 690,623 0 659,803 659,803 0
362525. PAINESVILLE. OH.. .1 07/18/2006. | 10/29/2014. 912,162 0 888,345 888,345 0
3725123 OKLAHOMA CITY cccoovvrvrrnnnincnnnnncnenneceenenseeeesscsesseens OK.... . 102/22/2005. | 12/30/2014. 1,790,800 0 1,728,125 1,728,125 0
39257199....cccmumimerivininerenireresinereninsnenens HORSHAM TWP......cociirisssssesscssessssssssssessss PA..... 12/28/2005. | 07/02/2014. 2,569,422 0 2,523,534 2,523,534 0
4325113 LAKELAND TN.... 12/14/2004.  12/19/2014. 1,481,391 0 1,425,914 1,425,914 0
4425108 EL PASO TX.... 11/17/2004. | 10/30/2014. 742,253 0 701,217 701,217 0
4425188........oooocrriirerinireririnererenenenens SAN ANTONIO......covererevrrevennrerensssseresssssesssssesssssenens TX.... 11/09/2005. | 05/23/2014. 815,937 0 803,881 803,881 0
4425249 HOUSTON .1 07/11/2006. | 09/25/2014. 1,854,422 0 1,762,386 1,762,386 0
4425324 DALLAS . | 05/14/2007. | 10/02/2014. 1,750,319 0 1,711,056 1,711,056 0
4425367 CARROLLTON. TX..... 12/21/2007. | 05/01/2014. 3,003,646 0 2,976,539 2,976,539 0
0199999. Total - Mortgages Closed by Repayment. 41,012,299 0 0 0 0 0 39,547,142 39,547,142 0 0 0
Mortgages With Partial Repayments
0024895........ooooevevevirerevirereresereresnsenens COEURD'ALENE..........ooovvvonernnenrrercneresssesessscssssses ID..... .| 04/30/2001. 1,320,596 0 116,208 0
0024750....0ccuuvvverevevivevevererevesereresnsenens DOUGLASS TWP......oooireesrsesrssssssssessssserasssesess PA.... .1 09/30/1997. 825,659 0 191,824 0
0024762......coovvveveveviverivirerevisereresnsenens SODDY-DAISY....oovvvvvreremmreremmrerensessesessessesssssesssseens TN.... . | 04/30/2001. 87,749 0 30,245 0
0024786 COLUMBUS GA.... . | 06/03/1998. 368,839 0 64,352 0
0024798 FAYETTEVILLE NC..... . 1 09/30/1998. 76,124 0 10,969 0
0024809......c0cummevereverererererererereresererens COLONIAL HGTS 10/30/1998. 768,778 0 134,710 0
0024872 OAKWOOD 10/22/1999. 372,082 0 52,608 0
0024881 ELKTON MD.. . | 02/15/2000. 2,394,707 0 213,198 0
0024884 LOUISA KY..... .| 04/28/2000. 1,119,244 0 141411 0
0024885.......oooveveveverererererererereresererens BEAVERCREEK TWP.......ccoovvoererrnerermnsseserssssesssns OH.. .| 05/11/2000. 791,996 0 76,157 0
0024891 TAYLORS, SC..... . 1 09/07/2000. 5,059,455 0 235972 0
0024893......coouvveveveverererererererereresererens ALBUQUERQUE..........coourmmmrmrmmmmmrmmmnmmmrmmmmmsmnennnnnens NM.... 11/06/2000. 1,034,528 0 111,143 0
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0024902.....covvevrrevrvererneesesssrinsesrene HALLS CROSSROAD........ococserveverereresssasiesreres N.... . | 05/16/2001. 243,299 0 91,656 0
0024905.....covveeceeervererneeressrisseerenes BATTLE CREEK.........cormrrrmsrserermnssessssnienneeresns ML.... . | 08/30/2001. 1,296,038 0 438,066 0
0024906 OLIVE TWP. IN..... . | 08/30/2001. 626,545 0 211,827 0
0024907.. TOWNSEND TWP.. . | 08/30/2001. 810,466 0 273,900 0
0024909.. KNOX COUNTY. . | 08/30/2001. 371,186 0 182,941 0
0024910.. .| ROWAN COUNTY.. . | 08/30/2001. 648,019 0 219,033 0
0024912....ccovvercerriererneesesssisessenns VERNON TOWNSHIP.....cocesevererreeresrrmnrnnnerssssss PA.... . | 09/10/2001. 307,099 0 74,575 0
0024913....coorverrrriererneesessnieesenns KNOX COUNTY ccovrernneressssmnseenensessssiseessessesss N.... 10/12/2001. 1,261,865 0 120,195 0
0024917 MUSKOGEE (0GRS IV 12/21/2001. 1,029,916 0 114,536 0
0024922 BIRMINGHAM AL..... . | 04/09/2002. 4,706,032 0 419,470 0
0024924 COLUMBUS, OH.. . | 05/01/2002. 1,098,952 0 48,934 0
0024926 EL PASO X . | 05/17/2002. 1,747,743 0 451,580 0
0024927 BROOKSVILLE FL..... . | 05/20/2002. 788,051 0 28,087 0
0125139..cccuvrrercmierernsesesssnneesenns PHENIX CITY. AL.... . | 05/17/2005. 1,631,038 0 16,699 0
0125329....ccvmvrrcrrmiererneesesssnsessenes MOUNTAIN BROOK . | 06/21/2007. 2,275,246 0 120,987 0
0125488 BIRMINGHAM .1 03/09/2011. 966,908 0 132,849 0
0125523 FORT PAYNE . | 08/30/2011. 1,460,265 0 116,427 0
0125659 DAPHNE 10/30/2013. 824,511 0 67,502 0
0325132 TUCSON .| 04/07/2005. 602,251 0 22534 0
0325153 GILBERT. . | 07/07/2005. 969,770 0 35,771 0
0325357 LAVEEN 11/30/2007. 782,310 0 44,991 0
0325372 SCOTTSDALE .1 01/07/2008. 1,031,651 0 24,810 0
0325431 TUCSON 12/05/2008. 1,364,738 0 33,379 0
0325510 CHANDLER . 1 06/29/2011. 1,296,570 0 26,940 0
0325548 MESA . 1 03/20/2012. 1,898,716 0 64,939 0
0425231 ...oovvrreecesiererneesesssnneesenns LITTLE ROCK AR.... . | 04/25/2006. 2,574,698 0 241,729 0
0524994 TUSTIN . | 04/17/2003. 2,449,850 0 198,477 0
0525133 PACOIMA . | 04/20/2005. 2,616,395 0 48,578 0
0525142 FRESNO .| 05/31/2005. 2,836,519 0 178,556 0
(0157457274 (O SAN DIEGO. CA... . | 04/03/2006. 1,340,674 0 47,999 0
0525241....ooovevvveveviviveniverererisereresssenens SANTA ANNA CA... .| 06/07/2006. 1,811,490 0 655,721 0
(01574572 O LONG BEACH CA.... 12/27/2006. 1,467,102 0 60,932 0
0525295.....covvervesiererneesesssnneenenns MISSION VIEJO......ooorvvrrrrresssseeereessessssnnesnenessss CA.... 12/28/2006. 1,280,506 0 193,373 0
0525373 WINDSOR CA... . | 01/15/2008. 3,256,526 0 92,966 0
0525396 MORGAN HILLS CA... . | 05/22/2008. 2,605,029 0 86,853 0
0525404 LOS ANGELES CA.... .1 07/09/2008. 1,546,128 0 38,995 0
0525417 DEL MAR .1 09/30/2008. 1,285,615 0 74,195 0
0525425 CHINO 10/30/2008. 2,441,148 0 61,805 0
0525452 SUNNYVALE .| 06/17/2010. 951,872 0 33,072 0
0525522 DANA POINT. .108/19/2011. 1,166,255 0 64,953 0
0525583 VICTORVILLE CA.... 11/02/2012. 1,126,199 0 120,061 0
0525630 LOS ANGELES. CA... . | 06/19/2013. 3,424,015 0 186,611 0
0625232 DENVER CO.... . | 04/25/2006. 1,218,413 0 51,934 0
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OR24234.......coovvvvveserisiierenneesesssriees NEW BRIGHTON . | 04/29/1999. 3,942 0 3,164 0
OR24298.........cccecerivevirererircrcriciririns ALBUQUERQUE .1 08/24/1999. 65,590 0 50,842 0
1025057 LAKELAND . 1 02/27/2004. 1,676,873 0 122,334 0
1025169 PALMETTO. . | 09/16/2005. 1,521,805 0 56,056 0
1025205.. .| PORT ST LUCIE . | 01/31/2006. 601,491 0 30,006 0
1025264.. .| WEST PALM BEACH . | 09/07/2006. 1,533,262 0 30,096 0
1025286......c0vvvveresnienennessessneenene FORT LAUDERDALE.......ooveserireverrnescsssinnesrnnes FL..... 12/18/2006. 2,144,117 0 65,549 0
1025325......cvvvvveresssiienenseesessieesene PLANTATION FL..... . | 05/14/2007. 699,266 0 48,511 0
1025349......cvvvvrcressiiivensessesneerene WINTER HAVEN.....oooocorceirvernrncesssnenernseesssninees FL..... . | 09/28/2007. 635,441 0 64,126 0
1025363.....ocvvvvveresninenenseesesnneesenes CORAL SPRINGS.......ccoosererernresessssisesesseessssssenes FL..... 12/20/2007. 1,538,058 0 97,432 0
1025381 ROCKLEDGE FL... . | 01/31/2008. 2,306,359 0 137,386 0
1025398 TAMPA FL..... . | 06/02/2008. 809,107 0 156,498 0
1025434......cvvevveressssiivensessesseesene POMPANO BEACH......coocccorserevermneeesssmniesnnneeens FL..... . | 02/17/2009. 656,340 0 47,096 0
1025473 JACKSONVILLE FL..... 11/01/2010. 1,629,861 0 117,620 0
1025485.. .| GROVELAND . 101/26/2011. 2,163,621 0 92,860 0
1025486.. .| GROVELAND . 101/26/2011. 405,672 0 17,414 0
1025489 ORLANDO. . | 03/24/2011. 880,189 0 50,013 0
1025495......coovvvcvessrienensessesieesene ST PETERSBURG........covvremsimeererresssssmniseneneeens FL..... . | 04/07/2011. 1,257,291 0 103,931 0
1025502 BRADENTON FL..... . | 05/25/2011. 745973 0 131,298 0
1025503 JACKSONVILLE FL..... . 1 05/27/2011. 1,373,202 0 77,963 0
1025505 TAMPA FL.... .1 06/03/2011. 1,014,592 0 9,292 0
1025515 KISSIMMEE FL..... . 107/07/2011. 1,073,809 0 59,452 0
1025519 DESTIN FL..... . 107/27/2011. 2,794,744 0 96,337 0
1025528 ORLANDO. FL..... . 109/29/2011. 901,175 0 49,729 0
1025565 TAMPA FL...... . 107/03/2012. 2,685,990 0 90,494 0
1025575 TITUSVILLE FL..... . 109/26/2012. 744,412 0 55,614 0
1025581 MARIANNA 10/26/2012. 1,519,417 0 84,944 0
1025622.. .| BRADENTON . | 05/13/2013. 1,220,768 0 60,528 0
1025647 OCOEE . | 08/29/2013. 1,383,489 0 67,909 0
1025666..........vvcrccrnervernecsessnneerene MIRAMAR BEACH.......covvevessssmieerensesssssneesrensesss FL..... 12/02/2013. 1,700,000 0 138,586 0
1025687 ... INDIAN HARBOUR BEACH........coocoeesemrererirerericns FL..... .| 05/28/2014. 0 44,540 0
1025691 ORLANDO. FL..... . 107/23/2014. 0 14,844 0
1025695 NICEVILLE FL.... .108/08/2014. 0 5,654 0
1025698 OCALA FL..... . 109/03/2014. 0 13,398 0
1025703 NAPLES FL..... .109/19/2014. 0 11,720 0
1125112 TIFTON GA.... 11/29/2004. 308,747 0 43,729 0
1125183 OAKWOOD 11/01/2005. 1,879,221 0 132,489 0
1125258 DALTON . | 08/21/2006. 2,090,868 0 181,752 0
1125338 OAKWOOD .1 08/13/2007. 460,705 0 23,324 0
1125362 SAVANNAH 12/20/2007. 1,968,495 0 90,010 0
1125483 SAVANNAH, 12/22/2010. 1,299,721 0 76,752 0
1125531 SAVANNAH, GA.... 10/20/2011. 737,886 0 104,984 0
1125597 MACON GA.... . 101/22/2013. 1,359,679 0 176,271 0
1325092 COEUR D'ALENE.....ccocersivererrresesssnevernnssssssnnnees D..... . 109/16/2004. 556,632 0 21,225 0




€903

Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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

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

1325224 COEUR D'ALENE.....ccoosvcvererrresessssinivnsenesssssninees D...... . | 03/30/2006. 418,258 0 13,839 0
1425146......cooeoveeeereeesesierens KENILWORTH. ..ococceccvevevrreresssisesssesssssssssseseneees IL....... . | 06/08/2005. 926,634 0 34,437 0
1425236.. .| MIDLOTHIAN . | 05/15/2006. 1,129,438 0 37,630 0
1425304.. ARLINGTON HEIGHTS.. . 102/01/2007. 1,729,386 0 87,333 0
1425382.. EDWARDSVILLE . | 02/07/2008. 1,848,819 0 48,946 0
1425385.. .| BOURBONNAIS . | 02/28/2008. 890,218 0 25,373 0
1425429......covvvvevesersrenseesessierene LINCOLNWOOD........ooovmreresrmmmeerensessssiseseneeseess IL....... 12/01/2008. 1,585,847 0 64,086 0
1425458 CHICAGO. IL....... . 1 07/16/2010. 801,048 0 34,037 0
1425459 GURNEE IL....... . 107/2212010. 849,420 0 51,486 0
1425596 CHICAGO. IL....... 12/26/2012. 972,521 0 31,431 0
1425618......covvvvcresiiivenesesesieerenes NORTHFIELD IL....... . | 05/03/2013. 1,341,830 0 103,336 0
1425631.....oovvvrveresiivennessesseenenes FRANKLIN PARK.......covvrrvessmenrennessesrmsesessessesss IL....... . | 06/20/2013. 1,225,935 0 59,733 0
1425632 CHICAGO. IL....... . | 06/20/2013. 1,225,935 0 59,733 0
1425650......00vvvvcreesiviverneesesnneerenes LAKE ZURICH IL....... . | 09/06/2013. 1,190,963 0 55,810 0
1425673 CHICAGO. . | 01/24/2014. 0 29,241 0
1425697.. .| NORTHBROOK.. .1 09/03/2014. 0 5,938 0
1425704 CICERO. . 1 09/25/2014. 0 11,750 0
1525141 ZIONSVILLE IN.... . | 05/24/2005. 1,048,171 0 35,448 0
1525229.....ccvvvvveressssiivensessessieenenes ST JOSEPH TWP.......ooovvvrrrrcersmirernnsssssssisisenenees IN..... . | 04/07/2006. 836,187 0 45,424 0
1525287 ..ovververessssiivensessessneenenes BROWNSBURG IN..... 12/20/2006. 1,359,210 0 69,140 0
1525331 INDIANAPOLIS. IN..... . | 06/26/2007. 430,085 0 120,265 0
1525332 MCCORDSVILLE IN..... .| 06/28/2007. 1,653,388 0 64,034 0
152537 1.ceveerrcsessssisvensessesneesenes INDIANAPOLIS. IN..... 12/26/2007. 1,729,453 0 77,825 0
1525491 FISHERS IN..... .| 04/06/2011. 884,002 0 49,838 0
1525499 CARMEL IN..... . | 04/28/2011. 1,130,331 0 51,406 0
1525573 GRIFFITH IN..... .1 09/11/2012. 1,892,358 0 97,386 0
1525629......c0vvvvevesesinnvennessesnneerene GREENFIELD IN.... . | 06/14/2013. 2,099,213 0 105,061 0
1525677 MOORESVILLE IN . 102/18/2014. 0 121,960 0
1525696.........cvvcreesnenverneesesnneerenes BLOOMINGTON.....ccccessvverernresesssmmmnerensessssseneeenes IN.... . | 08/21/2014. 0 9,337 0
1525707 FISHERS IN..... 10/10/2014. 0 7,613 0
1625230.....cccmveerererererererens DAVENPORT IA...... .| 04/24/2006. 297,405 0 60,326 0
1625278.....ocvvvvvesessssinvensessessneenenen ELLSWORTH IA....... 11/28/2006. 740,489 0 47,664 0
1625419 DES MOINES IA....... 10/09/2008. 2,302,891 0 94,707 0
1825089 DANVILLE KY..... .1 08/26/2004. 676,782 0 29,413 0
1825143 LEXINGTON KY..... . | 05/31/2005. 770,796 0 47,912 0
1825352 LOUISVILLE KY..... 10/17/2007. 908,743 0 32,384 0
1825599.....ccomvrrererererererns MIDDLETOWN KY..... .1 01/30/2013. 1,847,496 0 106,935 0
1825646 LEXINGTON . 108/22/2013. 1,734,796 0 103,641 0
1825699 LOUISVILLE . | 09/05/2014. 0 16,277 0
1825708 LEXINGTON 10/10/2014. 0 50,367 0
1925658......coevevererrerereseresasrerasiirns BATON ROUGE LA.... 10/30/2013. 705,304 0 57,751 0
2125621 ABERDEEN MD.. .1 05/10/2013. 788,981 0 43,481 0
2225508........eovererenerenenerererenererenerenens BURLINGTON MA.... .1 06/09/2011. 1,335,008 0 75,004 0
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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

2325307 ... PLYMOUTH TWP.....oooovimeneerreimmmssssssesesseesinnnnes MI.... .| 03/01/2007. 1,591,421 0 151,810 0
2325326 ROMULUS MI.... . | 05/30/2007. 835,571 0 51,143 0
2325550.. .| ROCHESTER HILLS.. MI.... .| 04/04/2012. 1,944,984 0 104,406 0
2325669.. ST CLAIR SHORES 12/1712013. 1,050,000 0 44,131 0
2325674.. CLARKSTON MI . [ 01/28/2014. 0 41,937 0
2325679 WARREN MI.... .| 03/13/2014. 0 31,792 0
2325683 AUBURN HILLS MI.... .| 04/17/2014. 0 33,203 0
2425080.........ocereeerii i MINNETONKA. MN.. . | 06/18/2004. 6,569,315 0 271,433 0
2425368 ST PAUL MN.. 12/21/2007. 2,548,674 0 72,903 0
2425507 ..o GOLDEN VALLEY ....oormrirreemrirmnenriseseiissenseins MN.. . | 06/14/2011. 1,162,958 0 43,067 0
2425572 MAPLE GROVE MN.. . [ 09/04/2012. 1,397,831 0 47,071 0
2425585........ooi i EDEN PRAIRIE MN.. 11/29/2012. 817,002 0 47,339 0
2625165......oooocereiienreie LEE'S SUMMIT.....oovviererirerenissereissseneeesseseiens MO.... . | 08/22/2005. 754,969 0 101,890 0
2625179...covvvcerereriee s JEFFERSON COUNTY.....oooomrrirmerrinnnennisineeenns MO.... 10/06/2005. 696,275 0 24,657 0
625233 ST LOUIS . | 04/26/2006. 2,167,918 0 66,482 0
2625406.. .| EARTH CITY. . | 07/23/2008. 3,463,975 0 88,766 0
2725159 BOZEMAN . | 07/29/2005. 867,952 0 192,049 0
2725206 BOZEMAN . [ 02/08/2006. 1,486,300 0 92,451 0
2725366 BOZEMAN MT..... 12/20/2007. 999,916 0 91,099 0
2725471 BOZEMAN MTooo | s 11/29/2010. 562,044 0 33,007 0
2825149 OMAHA NE.... | oo 06/22/2005. 366,870 0 47,620 0
2825151 OMAHA NE..... . | 06/29/2005. 546,959 0 70,181 0
2825251 LINCOLN NE..... | oo 07/13/2006. 960,115 0 51,016 0
2825293 OMAHA NE..... 12/28/2006. 1,795,677 0 175,775 0
2825496 PAPILLION NE..... . | 04/15/2011. 786,828 0 27,080 0
2925469 LAS VEGAS. 10/27/2010. 1,805,254 0 107,667 0
2925600 LAS VEGAS. . [ 01/30/2013. 974,859 0 31,546 0
3025334.. .| COLEBROOK .| 07/31/2007. 696,830 0 13,179 0
3125190 ELIZABETH 11/15/2005. 1,328,995 0 51,368 0
3225187 ..o ALBUQUERQUE...........coooviuernriireneresressseiiseseenns NM.... 11/09/2005. 1,951,605 0 232,844 0
3225235 ROSWELL NM.... . | 05/04/2006. 2,218,082 0 211,276 0
3225664 SANTAFE NM.... 11/18/2013. 2,800,000 0 92,607 0
3325115 MORAVIA NY.... 12/22/2004. 751,003 0 46,589 0
3325129 AUBURN NY.... .| 03/22/2005. 687,847 0 40,006 0
3325171 PENFIELD NY.... . [ 09/22/2005. 1,174,030 0 43,265 0
3325194 MINEOLA NY..... 11/18/2005. 1,948,071 0 169,462 0
3325269 BOHEMIA NY.... .| 09/29/2006. 2,089,070 0 155,928 0
3425202 DURHAM . [ 01/19/2006. 1,304,259 0 44,690 0
3425239.. .| GREENSBORO.. . | 05/31/2006. 1,353,680 0 216,906 0
3425370 CHARLOTTE 12/21/2007. 3,436,799 0 39,527 0
3425403........ovev GOLDSBORO . | 06/24/2008. 2,567,439 0 109,175 0
BA25444.......oovir ROANOKE RAPIDS.........ormvrreerrnreimenerereerenins NC..... .1 03/01/2010. 593,901 0 125,669 0
3425457 CHARLOTTE NC..... .1 07/13/2010. 1,356,609 0 81,828 0
BA25475... HOLLY SPRINGS. NC..... 11/22/2010. 1,192,260 0 40,637 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 8 10 1 12 13
Book Value/Recorded Book Value/Recorded
Investment Excluding Current Year's Other- Total Change in Book Total Foreign Investment Excluding
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Loan Number City Type | Acquired Date Year Increase (Decrease) Impairment Recognized| _Interest and Other (8+9-10+11) Book Value Disposal Consideration (Loss) on Disposal on Disposal Disposal

3425487 ASHEVILLE . 101/26/2011. 1,645,398 0 99,271 0
3425582 MONROE 10/26/2012. 2,212,718 0 181,154 0
3425640 RALEIGH . | 08/01/2013. 2,587,033 0 347,601 0
3625138 VANDALIA . | 05/10/2005. 1,542,925 0 201,272 0
3625145.. .| CINCINNATI . | 06/02/2005. 3,233,105 0 118,853 0
3625166 COLUMBUS, . | 08/30/2005. 524,080 0 65,327 0
3625184.....corverceierennresessnieesens FRANKLIN TWP....ccocoesermrerrrnsssssmsesensecsessmnnennes 11/01/2005. 690,623 0 30,819 0
3625185.....covvercesnierennresessinnessenes WASHINGTON TWP...coccoevccrmrreermssmminennreresssses 11/01/2005. 4,794,176 0 165,001 0
3625189 COLUMBUS, 11/10/2005. 873,082 0 52,292 0
3625192 GAHANNA 11/18/2005. 541,181 0 32,042 0
3625197 ..covvrrercriererneesessnsesnens WASHINGTON TWP...coccoecccrmrneermssmmnnnnrerssssses 12/16/2005. 1,479,816 0 52,006 0
3625240.....ccvvrrceriererneesessiieerenns BROOK PARK . | 06/06/2006. 1,635,178 0 54,147 0
3625246 ELYRIA . | 06/27/2006. 995,861 0 53,197 0
3625252 PAINESVILLE. . | 07/18/2006. 912,162 0 23,817 0
3625256 HUBER HEIGHTS.......ccooveviererrresessssnesennresessinnes . | 08/08/2006. 1,824,099 0 141,940 0
3625274.. GROVE CITY 10/31/2006. 860,582 0 43,712 0
3625280.. .| CINCINNATI 11/28/2006. 1,115,925 0 33,796 0
3625283 BROOK PARK 12/05/2006. 839,475 0 81,650 0
3625290 FAIRFIELD 12/22/2006. 718,460 0 70,301 0
3625294.....covverceriererneesessneenens WEST CHESTER.....oovvvvesrmerernnesssssnisenssssesessnes 12/28/2006. 1,294,596 0 126,477 0
3625335 COLUMBUS, . | 07/31/2007. 2,004,198 0 58,390 0
3625361 ...cuvrrercresriererneesessnneenens CINCINNATI 12/11/2007. 1,542,738 0 178,762 0
3625388....ccorvercesrierenneesessinneenens CARROLLTON . | 03/24/2008. 1,447,708 0 118,807 0
3625534....cvrrrrceiererneesessnneenenes FOREST PARK....oocveesrmmmrernrrsssssesssenessssssiniennes 10/27/2011. 1,067,864 0 48,018 0
3625568.....corverceesrierenneesessinneenenns PATASKALA. . 107/20/2012. 1,414,462 0 186,145 0
3625569 COLUMBUS, . 107/20/2012. 1,078,550 0 36,816 0
3625607.. | SPRINGBORO. .....oovvrrercveverenseesessnnessessesssss .1 03/18/2013. 954,481 0 86,100 0
3625615.. CLEVELAND . | 04/30/2013. 1,124,148 0 55,660 0
3625616.. .| CINCINNATI . | 05/01/2013. 696,102 0 95,746 0
3625627 CENTERVILLE . | 06/05/2013. 1,959,904 0 99,173 0
3625645........oooveverinirerinirerininererinnsenens CINCINNATI . 108/13/2013. 2,174,479 0 119,090 0
3625656 MEDINA. 10/30/2013. 625,833 0 51,246 0
3625672....ccvrvercerrnerernessesssnneenenns SPRINGBORO.........ccovvrressmisenerrsessssrmessessessess . 101/09/2014. 0 19,566 0
3625694........ooueverinirerinirererinererennnenens BEACHWOOD........crcresesesessinenesinnnnns .1 08/05/2014. 0 17,458 0
3625714 PAINESVILLE 10/29/2014. 0 3,253 0
3725123...cccvevvveririnirerenirererenerenenesenens OKLAHOMA CITY cccoovvrvrrrrnnnnrnrnnernnnnenssensessssseeseseess . 1 02/22/2005. 1,790,800 0 62,675 0
3725181 TULSA 10/31/2005. 335,478 0 110,018 0
3725225 TULSA . | 03/31/2006. 745,082 0 84,286 0
3725226 MUSKOGEE . | 03/31/2006. 439,332 0 49,556 0
3725532 TULSA 10/20/2011. 1,224,569 0 60,273 0
3825553....cccuuvvverenivirerenereresenererenesenens PORTLAND .| 05/07/2012. 948,461 0 36,737 0
3925199....cuuvvvmmerevinirerenereresenererenenenens HORSHAM TWP.........oovmrrrrnsimeerernsssssssesenssseens 12/28/2005. 2,569,422 0 45,887 0
3925244......ooooerereeirererererererererenerenens CASTLE SHANNON BOROUGH . 1 06/15/2006. 489,869 0 26,229 0
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3925248.....covververererneesessiieerenes QUAKERTOWN.....covvvrrssmnevereneeesssssisssssesssssenes PA.... . | 07/06/2006. 2,970,261 0 122,535 0
3925289.....ccrvrrririerenneesessrinseerenes PITTSBURGH PA.... 12/21/2006. 719,125 0 70,269 0
3925551.. .| PITTSBURGH . | 04/30/2012. 862,326 0 65,575 0
3925552.. .| PITTSBURGH . | 04/30/2012. 592,859 0 45,076 0
3925682 Philadelphia . | 04/17/2014. 0 64,671 0
B125118.ceeereeciererneesessieesenes MOUNT PLEASANT. . | 01/18/2005. 1,736,184 0 67,112 0
N 457, & NORTH MYRTLE BEACH........coovreeresiriiernrrrcssas SC..... . | 09/29/2006. 1,457,333 0 44,034 0
4125272 CONWAY. SC..... 10/24/2006. 1,306,157 0 128,303 0
B125365.....oovveeceierenneesessnieenenes GEORGETOWN......ocovevmreressrmminnrnrssssssiseeenseseess SC..... 12/20/2007. 2,776,755 0 129,074 0
4125440 GREENVILLE SC..... 12/23/2009. 1,802,059 0 112,382 0
4125449 GREENVILLE SC..... . | 06/03/2010. 862,438 0 79,229 0
4125536 FORT MILL SC..... 10/31/2011. 1,176,738 0 64,362 0
4325113 LAKELAND N.... 12/14/2004. 1,481,391 0 55477 0
4325167 COLLIERVILLE N.... . | 08/30/2005. 1,035,482 0 129,227 0
4325374 HENDERSONVILLE.........covvrersrieerernesssssmininnnns N.... . | 01/24/2008. 819,584 0 37,796 0
4325675 MEMPHIS . 102/03/2014. 0 81,282 0
4425058 ABILENE . 1 02/27/2004. 3,850,786 0 193,182 0
4425107 DALLAS X 11/16/2004. 860,490 0 113,723 0
4425108 EL PASO X 11/17/2004. 742,253 0 41,036 0
4425120 LAREDO X . | 01/25/2005. 1,068,740 0 120,611 0
4425161 EL PASO X . | 08/10/2005. 1,383,755 0 180,713 0
BA2518B....coorrrceierernesesssieeneee SAN ANTONIO. ...ooovrrrcermverernnesesssmsesesseesessienes X 11/09/2005. 815,937 0 12,056 0
4425193 PASADENA X 11/18/2005. 1,059,842 0 159,978 0
4425222 CONROE X . | 03/28/2006. 1,424,284 0 47,811 0
4425228 TEMPLE TX..... . | 04/06/2006. 1,282,265 0 71,045 0
4425249 HOUSTON X . | 07/11/2006. 1,854,422 0 92,036 0
4425250 DALLAS X . | 07/12/2006. 1,843,061 0 122,536 0
4425284 LEWISVILLE 12/12/2006. 1,196,429 0 23,681 0
4425299 CONROE . 1 01/19/2007. 560,486 0 16,659 0
4425302 MCALLEN X .1 01/31/2007. 984,840 0 95,494 0
4425312 HOUSTON TX.... . 103/29/2007. 863,436 0 25,878 0
4425316 ADDISON X . | 04/16/2007. 1,191,608 0 58,825 0
4425324 DALLAS X . | 05/14/2007. 1,750,319 0 39,263 0
4425333 HOUSTON TX.... .| 06/29/2007. 1,643,105 0 148,445 0
BA25367 ..o CARROLLTON X 12/21/2007. 3,003,646 0 27,106 0
4425369........ooooereririreririrerererererenerenens SUGAR LAND TX.... 12/21/2007. 1,313,348 0 65,034 0
BA253TT ..oooeerviirerevirererensrenesssenens SAN ANTONIO......oovereveerrevennrerensssseresssssesssssesssssenens TX.... .1 01/29/2008. 1,039,378 0 29,526 0
4425393 TEMPLE. .| 05/12/2008. 965,854 0 41,223 0
4425415 HOUSTON . | 09/26/2008. 1,038,330 0 26,339 0
4425427 HOUSTON 11/21/2008. 2,995,553 0 122,034 0
4425462 HOUSTON TX.... .1 09/15/2010. 1,067,446 0 64,886 0
4425493 DALLAS X .1 04/07/2011. 1,304,665 0 83,630 0
BA255TT oo SAN ANTONIO. TX.... .| 06/30/2011. 1,004,160 0 34,509 0
B425554........oooeverirererererererererenenenens PORTLAND TX.... .| 05/14/2012. 1,625,518 0 88,044 0
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4425571 EL PASO TX.... .1 08/28/2012. 1,333,291 0 56,524 0
4425592 LYTLE X 12/20/2012. 1,064,742 0 97,101 0
4425602...........oooeereierireririnereninniinens CARROLLTON . 102/11/2013. 782,262 0 38,636 0
4425604 HOUSTON .103/01/2013. 1,125,664 0 102,642 0
4425641 HOUSTON . | 08/02/2013. 2,272,989 0 111,129 0
4425651 HUMBLE . 1 09/20/2013. 1,909,826 0 62,586 0
4425665 LAREDO TX.... 11/26/2013. 1,400,000 0 99,508 0
4425685 San Antonio TX.... .| 05/23/2014. 0 35,147 0
4425715 EL PASO TX.... 10/30/2014. 0 3927 0
4525162......coooovevevivirerinirererinsreninsienens SALT LAKE CITY...ooooivivivmmirimimenissmssesessesssssesssssenens UT.... .| 08/15/2005. 2,242,454 0 110,609 0
4525163 SANDY. UT.... .| 08/15/2005. 900,047 0 54,989 0
4525380 PROVO. UT.... . | 01/31/2008. 2,366,224 0 133,850 0
4525637 .....oooooeveveviireririnerininsnesinsnenens SALT LAKE CITY...oooourivvvmmivimimersssmsnessssesssssesssssnnens UT.... .| 06/27/2013. 1,225,935 0 59,733 0
4525711 ROY UT.... 10/21/2014. 0 5,082 0
4625461 BARRE . | 08/26/12010. 3,088,101 0 111,085 0
4725131 STERLING .| 03/30/2005. 2,369,065 0 347,512 0
4725134 MIDLOTHIAN .| 04/28/2005. 655,863 0 86,803 0
4725204 POWHATAN .| 01/30/2006. 757,891 0 43,372 0
LYY XY (N MECHANICSVILLE. VA.... .| 05/15/2006. 845,188 0 78,088 0
4725261 NORFOLK VA.... .1 08/30/2006. 1,213,589 0 37,077 0
4725411 NORFOLK VA.... . | 09/02/2008. 2,871,326 0 105,488 0
4725450......c.ooooeveiriririreririnereninsnenens VIRGINIA BEACH........ccoiiimimiimimimmmimsmsennsasiinnnns VA.... .| 06/07/2010. 1,012,322 0 129,294 0
4T25454.........ooooeereveireririreririnnnenens MIDLOTHIAN VA.... . 1 06/23/2010. 634,445 0 56,240 0
AT254B7.....ocoooevrerevirerivinererinsnenens PORTSMOUTH.....cooovvvverrrneenernnencnnneeeesseeseeseessessesees VA.... 10/27/2010. 1,133,833 0 66,845 0
4725546 ROANOKE VA.... . 102/27/2012. 1,641,374 0 64,133 0
AT25634.......ooooeveveirevirireririnererinnnenens VIRGINIA BEACH.......ccoouuumumimrmmmmmmmmmmmnmrmmmesnannnnnnns VA.... .| 06/26/2013. 1,449,047 0 125,914 0
AT25706......c.ooovevevevirerivirererirererisnnenens WOODBRIDGE VA.... .1 09/30/2014. 0 49,573 0
4825262 TACOMA . | 09/01/2006. 924,539 0 48,822 0
4825435........ooooeveviireririreririnereninenenens GIG HARBOR . 102/19/2009. 1,494,255 0 33,725 0
4925383 HEDGESVILLE WV.. . 102/11/2008. 2,005,963 0 153,122 0
B025364......c.oovvevevivirevevireririnereresnnenens PRAIRIE DU CHIEN.......ooevovererevevererrericnnnens WL..... 12/20/2007. 1,773,874 0 204,547 0
5025416 MADISON WL..... . | 09/30/2008. 2,094,911 0 84,416 0
5025447 MADISON WL..... . | 04/20/2010. 899,520 0 32,321 0
5325355 TOWNSEND TWP. OH.. 11/28/2007. 1,210,134 0 414,325 0
0299999. Total - Mortgages With Partial Repayments 391,901,951 0 0 0 0 0 0 26,893,750 0 0 0
Mortgages Disposed
4725411 NORFOLK | VA.... | I 09/02/2008. | 10/29/2014. 2,871,326 65,838 (65,838) 2,700,000 2,700,000 0
0399999. Total - Mortgages Disposed 2,871,326 0 65,838 0 (65,838) 0 2,700,000 2,700,000 0 0 0
0599999. Total Mortgage: 435,785,576 0 65,838 0 (65,838) 0 42,247,142 69,140,892 0 0 0
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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 BJ/ACV. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

R.W. ALLSOP AND ASSOCIATES Il wo..| CEDARRAPIDS ...... | A... I VENTURE CAPITAL LP | I 04/30/2001. I R 129,209 129,209 129,209 (19) 1.6

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..... 129,209 129,209 129,209 (19) 0 0 0 0 0 0 XXX

4499999. Subtotal - Unaffiliated 129,209 129,209 129,209 (19) 0 0 0 0 0 0 XXX

4699999. Totals. 129,209 129,209 129,209 (19) 0 0 0 0 0 0 XXX
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1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownershi

NONE
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's 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/A.CV. 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) BJA.C.V Disposal Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BLUE CHIP CAPITAL FUND I | CINCINNATI I OH... I BLUE CHIP. | 04/30/2001. | 01/13/2014. 70,812 (0) (0) 70,812 ..70,812 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 70,812 (0) 0 0 0 (0) 0 70,812 ..70,812 0 0 0 0
4499999. Subtotal - Unaffiliated 70,812 (0) 0 0 0 (0) 0 70,812 ..70,812 0 0 0 0
4699999, Totals 70,812 (0) 0 0 0 (0) 0 70,812 ..70,812 0 0 0 0
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange 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 B.J/A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
233244 AD 4 | US DEPT OF TRANSPORTATION 144A LEASE FXD.......ocoommuvmmmmmveimmmmmininnnnns | v ] | TN I 2,841,210 | ....122.730 3,681,900 3,000,000 3,093,233 (10,771) 6.001 5.524 | MON... | oo 12,002 | 180,030 | 12/08/2004 | 12/07/2021.
36235* AB 7 [ CANTON LEASE FINANCE TRUST-GSA US GOVT L......cccoumrvvvemrvrvvesnresesnrnnes | v a2 1] s 3,330,041 | ....111.044 3,697,820 3,330,041 3,330,041 coereresnb T30 | et A TTT I MONLL | 7,000 | cooveverenen 157,511 | 09/09/2010 | 06/15/2030.
831641 EM 3 | SMALL BUSINESS ADMIN 2008-10B.......cccocummmmmmmmemmmsmmmsmmmsmssmmssssesssssssesssssesenens | vovevens ] | 1] i 78,953 | 1..1107.010 84,487 78,953 78,953 5.944 | .....5.944 | FMAN. | .o 669 | oo 4,745 | 08/19/2008 | 08/10/2018.
912810 DT 2 | US TREAS BOND SD. | [ e | 1] i 103,500 | .....108.289 108,289 100,000 100,291 (307) 9.875 | .......9518 | MN..ooo [ oo 1,282 | o 9,875 | 12/16/1985| 11/15/2015.
912810 EJ 3 | USTREAS BOND SD.. | [ e | ] s 1,797,272 | ....137.547 2,455,214 1,785,000 1,790,522 (641) 8125 ] .....8.062 | MN...... covvrrrnennenn 18,830 | i 145,031 | 03/23/1992 | 05/15/2021.
912810  EJ 3 |USTREAS BOND.....coooiimiiiiiimieiceisiscsissssscssssscsssssssesssssssssssssssssssssssssssssssssssssssssssss | sovevens ] | 1] i 15,103 | L..137.547 20,632 15,000 15,046 (5) crererenn8.125 | 18.062 | MNLc | e LT 1,219 | 03/23/1992 | 05/15/2021.
912810 EM 6 | US TREAS BOND SD. o | 1 1,042,017 | ....137.508 1,375,080 1,000,000 1,021,280 (2,063) e 250 | .......6.886 | FA...... 27,385 72,500 | 01/21/1999 | 08/15/2022.
0199999. U.S. Government - Issuer Obligations 9,208,096 XXX ] s 11,423,422 9,308,994 9,429,366 0 (13,787) 0 0 XXX XXX XXX 67,326 570,911 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
3136AA 3R 4 | FANNIE MAE 2012-149 LV. 4,831,951 | .....102.497 4,808,354 4,691,215 4,791,253 (15,829) MON... ...140,736 | 01/10/2013 | 03/25/2036.
3136AB P9 8 | FANNIE MAE 2013-6 VN 2,127,500 | ....104.715 2,094,300 2,000,000 2,112,045 (8,792) MON... .70,000 | 01/25/2013 | 01/25/2030.
3136AB  YJ 6 | FANNIE MAE 2013-1 VB 5,131,250 | ....101.924 5,096,200 5,000,000 5,111,397 (11,046) MON... ...150,000 | 01/10/2013 | 02/25/2033.
3136AB  ZF 3 | FANNIE MAE 2013-1 VD...oooooiniieiiieicnensncnenceesercssscscssssssssssssssssssssssssssssssssesssssssess | seveeees a2 1N I 3,892,820 | .......99.809 3,768,788 3,776,000 3,872,871 (11,858) MON... 113,280 | 01/24/2013 | 01/25/2033.
36202B U9 4 [ GNMA Il SF POOL# 001508..........ccocererreieresesiscsesssesesessssssssasssssasssssssessanss | v a2 1] 486 | .....112.562 547 486 486 MON... | oo L IO 49 | 11/21/1990 | 11/20/2020.
36202B  UP 8 [ GNMA Il SF POOL# 001490..........ccrereccrereseserescsesesscssesesssssasssassssssssssssssssanss | v a2 1] e840 | 112,432 946 841 838 MON... 7 84 | 10/18/1990 | 10/20/2020.
36202B VT 9 [ GNMA Il SF POOL# 001526..........ccccererereserescsesesscssesesssssasssssassssssssssnnns | v a2 1] e 706 | .....105.193 729 693 695 (2) MON... 6 69 | 12/20/1990 | 12/20/2020.
38373V PY 0 [ GNMA 2002-64 ZH.........cocouemiuememimiiemmimmsmimssimsmssssssmsssssssssssssssssssssssssssssssssesssssesess | ceveves a2 1] i 4,356,532 | .....110.120 4,837,808 4,393,206 4,370,402 (715) MON... 21,966 263,592 | 11/25/2002 | 09/16/2032.
38377D KR 6 [ GNMA 2010-101 GB......ooovveeeeeeeeeoeeeeeeemsseeessssssssssssssssssssssssssssssssssesssssssssssessssseseses | cesssne w2 [ TN I 2,067,500 | ....104.661 2,093,228 2,000,000 2,060,515 (6,985) MON... 6,667 53,333 | 04/21/2014 | 04/20/2039.
38377G  S7 5 | GNMA 2010-89 PD......cooouvvvrvrerrernenrnssnsnsssssnsssssssssssssssssssssssesssssssssssssesssssesssssesesess | seveeees a2 TN I 2,112,500 | .....109.125 2,182,494 2,000,000 2,102,269 (10,231) MON... 6,667 53,333 | 04/16/2014 | 07/20/2040.
38377T  GE 5 | GNMA 2011-2 HG.....ooovovvvvvviinririinrerenssssenssssssssssssssssssssssssssssssssssssssessssssssssssesssnsees | sovevees a2 TN I 5,584,375 | .....106.043 5,302,130 5,000,000 5,463,539 (76,314) MON... | 16,667 | oo 200,000 | 10/09/2012 | 01/20/2041.
383777 LL 3 | GNMA 2011-3 QP..cccovcicccccesssssssmssssssmsssssmsssssssssssssssssssssssssssnnes | cennnnns | oo [ cvvnn | eeerenneee | e 2,766,752 | ....105.893 2,633,532 2,486,968 2,707,626 (42,922) MON... | cocccviccicrcns 8,290 | .eooovvnrnnnnn 99,479 | 08/06/2012 | 06/20/2040.
383777 SC__ 6 | GNMA 2011-30 Bl 4,066,108 | .....105.737 4,027,522 3,809,000 4,043,060 (23,047) MON... 12,697 76,180 | 06/13/2014 | 06/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: 36,939,320 XXX 36,846,578 5,158,409 36,636,996 0 (207,741) 0 0 XXX 112472 ....1,220,135 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
3132H3 7A 5 [ FREDDIE MAC GOLD POOL U90889........coovrvrrvcrrrrrerercenrerennsescsnsssesssssesesssesess [ v a2 ] 4,908,945 | .....104.364 4,799,915 4,599,217 4,897,417 (5,837) MON... | 13414 | 160,973 | 04/23/2013 | 03/01/2043.
3136AC  GJ 4 | FANNIE MAE-ACES 2013-MS A2........cococruremmrerinmrmrenssssssenssssssssssssssssssssssssessssess | seveiees a2 | 1 5,096,875 99.593 4,979,650 5,000,000 5,080,035 (10,163) MON... | 10,452 | oo 125,427 | 04/25/2013 | 11/25/2022.
38373M  2F 6 | GNMA 2008-80 0.........cccccicccicccccseicssseicsccsssssisismssssssssssssssssssssssssnssssnns | seveeees 24 1 423,643 9.369 574,713 405,970 (6,869) MON... | oo 5,043 | o 83,819 | 11/17/2009  04/16/2050.
38373M 38 7 | GNMA 2008-86 0.........ccreieccicicccrevcccrivcssscscsccssssisssssssmssssssssssssssssssssssssnssnnnns | seveiees 24 1 114,812 2.582 101,801 113,257 (3,321) 37,700 MON... | oo 1,339 | o 129,310 | 11/19/2009 | 10/16/2048.
38373M 7D 6 | GNMA 2009-37 10.......ccciicicicccieiescssscsssesesscesesssisssssssmssssssssssssssssssssssssnssnnnns | seveeees 24 1] i 89,955 | 5.168 71917 68,184 (417) MON... | cocvcvcvciciaens 1,140 | oo 45,457 | 11/19/2009 | 05/16/2049.
38376G  2H 2 | GNMA 2011-92 C....oovoveverevevireverirerisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | seveiees a2 ] s 1,961,875 | .....103.392 2,067,840 2,000,000 1,966,314 1,388 MON... | oo 6,622 | ..o 80,174 | 07/20/2011 | 04/16/2052.
38376G AN 0 | GNMA 2009-86 A.........cscccisscsscssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sevesees a2 1] i 176,683 | .....100.674 177,652 176,462 176,603 (16) MON... | oo 520 | v 6,240 | 08/26/2009 | 03/16/2035.
38376G  F4 7 |GNMA2011-16C 5,529,688 | ....104.484 5,224,200 5,000,000 5,503,483 (13,390) MON... | 16,309 | oo 198,962 | 01/10/2013 | 09/16/2046.
38376G QY 9 | GNMA2010-72B. 2,412,857 | ....102.078 2,469,846 2,419,567 2,413,338 110 MON... 6,974 83,693 | 06/16/2010 [ 05/16/2036.
38376G U2 4 |GNMA2011-77D 1,977,109 | .....107.852 2,157,040 2,000,000 1,979,572 740 MON... 06/09/2011 | 10/16/2045.
38376G  ZU 7 |GNMA2011-9C 8,029,688 | .....103.010 7,725,750 7,500,000 8,000,476 (15,331) MON... 07/30/2014 | 09/16/2041.
38377G_ T9 0 | GNMA 2010-89 BE.......ooiioec o snssssessssnssssonssesmsssssssseseese | smeeeee a2 [ 1 2,073,750 | .....105.604 2,112,088 2,000,000 2,073,298 (452) MON... 03/27/2014 | 05/20/2039.
0399999. U.S. Government - Commercial Mortgage-Backed Securitie: 32,775,880 XXX 32,462,412 30,695,246 32,677,947 0 (53,558) 37,700 0 XXX 98,268 | .........1,264,174 XXX XXX
0599999. Total - U.S. GOVEMMENE....oococeriiiiesseririiss e | v 78,923,296 XXX 80,732,412 | ccoococne. 75,162,649 | ...oooovvvees 78,744,309 0 (275,086) 37,700 0 XXX 278,066 3,055,220 XXX XXX
All Other Governments - Issuer Obligations
46513G___8M 2 | STATE OF ISRAEL I ........ | Rl |.......1FE 1,000,000 | .....100.000 1,000,000 1,000,000 1,000,000 cione4.000 ] .......3.999 | MN...... 6,685 13,479 | 07/01/2014 | 07/01/2024.
0699999. All Other Governments - Issuer Obligations 1,000,000 XXX 1,000,000 1,000,000 1,000,000 0 0 0 0 XXX XXX XXX 6,685 13479 XXX XXX
1099999. Total - All Other Governments. 1,000,000 XXX 1,000,000 1,000,000 1,000,000 0 0 0 0 XXX XXX XXX 6,685 13,479 XXX XXX
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
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U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
01170R  EF 5 [ ALASKA ST HSG FIN CORP MTG REV SERIES A.......cococuvvvvemmnerennnnnerennsnnnnens [ v o TFE] s 1,961,320 | .....103.300 2,066,000 2,000,000 1,963,473 928 crererenn 125 | 8251 | ID | e 6,875 | ..ooovvivrennn 82,500 | 05/25/2012 | 12/01/2037.
011770 2D 5 | STATE OF ALASKA.......ovvvvvrrnvrrrnnnnrnnninnnesessnsssssnesesssssessssssssssssssssssssssssessssssssssssses | soveiees o AFE] s 1,000,000 | .....102.667 1,026,670 1,000,000 1,000,000 3.858 | ......3.858 | FA...... 16,075 38,580 | 01/16/2013 | 08/01/2037.
040484 GP 6 | ARIZONA BOARD OF REGENTS UNIV ARIZONA SY.......ccccccovevvcvvvvvcvsvsvisiins | vovevens o 2 TFE] s 1,495,000 | .....100.795 1,506,885 1,495,000 1,495,000 3.912 | 13912 | D | e 4874 | o 58,484 | 12/20/2012 | 06/01/2034.
040507 NB 7 | ARIZONA ST HLTH FACS AUTH BANN.......ccocovvmmvrmnnnninnnnninnnennnscnsenssesssscenessnees | covevens ] [ TFE] s 1,000,000 | .....105.891 1,058,910 1,000,000 1,000,000 coereeenn162 | 8162 | M | e 20,810 | e 41,620 | 10/18/2012 | 01/01/2030.
04300D AD 2 [ARTINSTITUTE OF CHICAGO........cooooiiiimoiisisiscsisisssisesisissssssesssssesssssssssisssssisiss | v ] [ 1FE 2,000,000 99.581 1,991,620 2,000,000 2,000,000 3.782 | 3782 |MS. | s 25213 | cooeas 75,640 | 10/11/2012 | 03/01/2027.
052414 NR 6 | AUSTIN TXELEC UTILITY SYS REV......coovcmiimmirirmncrcnenencrenesercsssssesssssssisssssssses | o o AFE] s 3,000,000 | ......95.754 2,872,620 3,000,000 3,000,000 ciererenn3.156 | 3156 | MNL | e 12,098 | oo 94,680 | 12/04/2012 | 11/15/2027.
052451 AP 6 | CITY OF AUSTIN CONRAC 2013.......ooverirmncrermncrcrcssscrenssesesssssessssssssssssssssssssesss | vovevens ot FE[ oo 4,000,000 | .....107.627 4,305,080 4,000,000 4,000,000 ciererenn5.460 | .....5.460 |MN..o | e 27,907 | oo 218,400 | 01/30/2013 | 11/15/2032.
130333  CA 3 [ CALIFORNIA HOUSING 2013 SERIES A.........ccooiveeisisicrevsenicssessevssssesesssesesesans | v o AFE] s 1,361,567 | .....100.052 1,362,275 1,361,567 1,361,567 2.900 | .......2.900 | MON... | ccococcrrrrres 3290 | .ooovvrrinnnns 39,485 | 04/19/2013 | 02/01/2042.
14916R  AC 8 | CATHOLIC HEALTH INITIATIVE...cccccciccevrrrressssseeerneseessssssessnssesssssssssesseeses | ceveenee ] | AFE ] 2,493,350 | ......97.903 2,447,575 2,500,000 2,494,633 600 2.950 | ... 2.981 | MNcooee | v 12,292 | e 73,750 | 10/25/2012 | 11/01/2022.
16772P  AK 2 | CHICAGO ILLINOIS TRANSIT AUTH 2,000,000 | .....106.479 2,129,580 2,000,000 2,000,000 ...101,400 | 03/24/2010 | 12/01/2020.
199098 BS 2 [ COLUMBUS FRANKLIN CNTY OH FIN AUTH RES &.. 3,000,000 | .....109.119 3,273,570 3,000,000 3,000,000 .152,781 | 07/25/2013 | 02/15/2027.
207758 KL 6 | CONNECTICUT ST SPL TAX OBLIG. 7,000,000 | ....112.548 7,878,360 7,000,000 7,000,000 320,320 | 10/28/2010| 11/01/2022.
20775B  YZ 3 [ CONNECTICUT ST HSG FIN PROGRAM 2012 SERL.......ccoocovemcrimercrerercncrinens Y - coereennenennn.995,000 ] .....103.825 1,033,059 995,000 995,000 [ .ooovvuvevvmmnnemrmnnennnnns | ervvvennnnnnnnenesnnenenenes | ceveresessssssssssssessessesses | cveesesresssssesesssesessie | o150 | 150 | MNLcocto | e 5,276 | 41,762 | 05/23/2012 | 05/15/2042.
230563 AS 7 | CUMBERLAND COUNTY NU...oooouuuummiimmmmiuimmmemimmmsssmsmsssssssssssssssssssssssssssssssssssessens | sovevens o TFE] s 1,000,000 | .....111.620 1,116,200 1,000,000 1,000,000 [ ..ooovvvvvevvnveeninnennenns | ceerrnnreneenneneenseneeenes [ ceveessesesssisesesicssesssine | covevessevsenisssisiiiiniin | cereenn5.094 | 1005094 | AOucies | v 10,754 ] 50,940 | 10/09/2009 | 04/15/2020.
234667 HV 8 | DALLAS COUNTY HOSPITAL DISTR.......ccouuvvvivummeemimsmememsssssmsssssssssesssssesssssesenns | vovevens ] e 1FE] .coiiieeeee...500,000 | .....111.414 557,070 500,000 500,000 [ .oooevuvevvrmememrmnnennnnns | ervnvennennennenssnneneeeees | cevesesssessssssssssesssssesees | coeesessesssssesessiesesiie | i 5.048 | 11005048 | FALo | ciiiiiiiniinnnnn9,535 | v 25,240 | 08/26/2009 | 08/15/2021.
235036 D8 0 | DALLAS-FORT WORTH AIRPORT........ccoovvmermmmmicnnirmcecerncnceenssssesssssesssssssesssssesss | sovevens ]t e 1FE] e 2,719,825 | ....112.106 2,802,650 2,500,000 2,711,830 (7,996) 5.000 | ......3.590 | MN....| cccccccccccc 20,833 | s 62,500 | 09/10/2014 | 11/01/2030.
235036 XY 1 | DALLAS-FORT WORTH AIRPORT........ccocvvmirmmmmrennenmcncericseesissssesssssesssssesesssesssss | vovevens o AFE] s 1,847,528 | ....109.851 1,922,393 1,750,000 1,839,276 (8,251) 5.000 | .......4.010 | MN.coooe | ovvvrrrenns 14,583 | ..ooovvveennn 43,750 | 05/15/2014 | 11/01/2035.
246395 YC 5 | DELAWARE ST HSG AUTH REV 2013-1.....cccciiiccssscccssssssssssnsssnnens | vevevens ]t 1FE] iienens 2,065,000 | .......96.688 1,996,607 2,065,000 2,065,000 [ ..oooceeeecceeseccseseees | i | eeveeeeeeeeeeeeeeeeeeeeeeneeees | ceeeeeeeeeeeeeeeeeeseeeeeses | 2750 | 2750 [ MONLL. | oo 8732 | 56,788 | 02/07/2013 | 12/01/2041.
246412 EC 0 | DELAWARE ST SOLID WASTE AUTH.....ccocouummmmmmmmmimmmmmemmmsmessmmmsssssssssssssssssnenens | vovevens ] [ 123 I 1,000,000 | .....114.260 1,142,600 1,000,000 1,000,000 [ ..ooovvvevevemrrenennennenns | cevernnreennnnenecnseneeeses [ cevevssenesssesesesssssesisise | covvsesisssesisssssisissiin | erreennn8.120 | 1000008120 | Do | covvivicnrience 4,267 | 51,200 | 06/11/2010 | 06/01/2020.
246412 ED 8 | DELAWARE ST SOLID WASTE AUTH.....ccocuuummmimmmmmimmmmmimemsmessmsssssssnssssssssesesenens | vevevens ot AFE] e 2,000,000 | .....113.408 2,268,160 2,000,000 2,000,000 [ oo | s | eereenreeeeneeeeeeneeeseeeeeees | eeveeereeeeeeeeeeeeseeseeses | oo 3.270 | 00005270 [ ID v | 8,783 | e 105,400 | 06/11/2010| 06/01/2021.
249174 SQ 7 | DENVER SCHOOL DISTNO 12012C 2,000,000 | .....100.863 2,017,260 2,000,000 2,000,000 75,460 | 12/05/2012 | 12/01/2035.
249218 BA 5 | DENVER COLORADO PUBLIC SCHOOL DISTRICT C 2,200,000 | .....101.150 2,225,300 2,200,000 2,200,000 79,156 | 04/18/2013 | 12/15/2027.
249218 BC 1 | DENVER COLORADO PUBLIC SCHOOL DISTRICT C 1,000,000 | .....103.170 1,031,700 1,000,000 1,000,000 42,420 | 04/18/2013 | 12/15/2037.
25477P  NF 8 [ DIST OF COLUMBIA HSG FIN AGY 2014-A A. 1,984,639 | ....109.967 2,182,448 1,984,639 1,984,639 41,657 | 05/19/2014 | 06/15/2045.
29270C YV 1 |ENERGY NORTHWEST. ...1,000,000 | .....104.890 1,048,900 1,000,000 1,000,000 36,030 | 08/15/2012 | 07/01/2027.
34160P CW 7 [FLORIDA ST DEPT OF MGMT SVCS.....ooovovmsmverernresmssssssssssssssssmsssssssesssss | coviee ] [ AFE] iianens 2,700,000 | ....102.216 2,759,832 2,700,000 2,700,000 [ ..covvvecressrnnnrrrereens | v | v | e | oo 207 | b 27T | FA s | 88,116 | e 115,479 | 10/29/2009 | 08/01/2015.
372546 AN 1 | GEORGE WASHINGTON UNIVERSITY.....cccovevevimmmemmmmmssrsmssssssssssesssssesssssesessssss | vovevene ] [ 1FE] ..............1,000,000 | .....108.412 1,084,120 1,000,000 1,000,000 [ .ooovvvvevevevrreneernenenns | ceverrneennnnseneenseneeenes | cevesssesesssesesesssssessssses | covevesssssesisssssieisiiin | evvvrree 8852 | i 8852 | MSeevis | v 13,109 | o 44,520 | 03/24/2011 | 09/15/2021.
372546  AQ 4 | GEORGE WASHINGTON UNIVERSITY.....ccoveveiemmmemmmmsmsrssssssssssssesssssesesssesessssss | vovevene ] [ 1FE] ..............1,000,000 | .....102.930 1,029,300 1,000,000 1,000,000 [ coooovvvevevvvrreneernenenns | cevernneenennneneenseneeenes | cevevssesesssesesesssssessseses | covevesssssesisisssieiiinie | evvinnnnn3.485 | 110003485 | MS.ooes | v 10,261 | oo 34,850 | 03/20/2012 | 09/15/2022.
372546  AS 0 | GEORGE WASHINGTON UNIVERSITY......oovevevemmievmmsssrssssasssssssesssssesssssesessssns | vovevene ] [ 1FE] ..............1,000,000 | .....109.322 1,093,220 1,000,000 1,000,000 [ .ooovvvvevevevrvereennenenns | ceverrnnennenneneenseneeenes | covevssesesssesesesssssessssses | covevesiessenisssssieisinie | evvrnnnenid363 | 100363 | MSeovis | v 12,847 | o 43,630 | 02/05/2013 [ 09/15/2043.
373384  J6 4 | STATE OF GEORGIA SErES E.....cvvvvvereveverererernrnrennrnsensssssssssssssssssssssssssesssssesssens | vevevens o e 1FE] ..............2,500,000 | .....109.172 2,729,300 2,500,000 2,500,000 [ ..ovvvvecrersrmnnrrrnrrens | e | v | e | o 8.280 | 14280 | FAeees | v 44,583 | . 110,864 | 06/28/2013 | 02/01/2030.
373384 RV 0 | STATE OF GEORGIA........ccooomoeirinirennnsnnennsesesssessssssssssssssssssssssssssssssssssssssesssssessss | sovevens ] [ 1FE] ..............4,000,000 | .....108.304 4,332,160 4,000,000 4,000,000 | oovvvvcrrerreenernenneneens [ v [ e, | e | 3020 | 00003720 | AOuies | 37,200 | i 148,800 | 10/13/2010| 10/01/2023.
373539 MA 0 | GEORGIA ST HSG & FIN AUTH REV 2006 SERIE.........oooovcrsmmmemsssesrcssssenissses | vorerene o e e 1FE] coviie.998,691 | .....101.034 1,005,288 995,000 995,877 7Y | coveeeeeeeeeseceesreesesseeees | covreesressssriiessiiiiinie | v 8.900 | ... 4800 | Do | covvvvrrernrnnnn 8,063 | oo 48,755 | 08/31/2011 | 12/01/2031.
373539 QP 3 | GEORGIA ST HSG & FIN AUTH REV 2007 SERIE... ...101.532 1,015,320 1,000,000 986,097 321 08/10/2011 | 12/01/2037.
434682 AA 8 | HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED S. .111.986 1,119,860 1,000,000 1,000,000 06/21/2012 | 06/01/2032.
45201Y  YJ 0 | ILLINOIS ST HSG DEV AUTH REV 2012A 3,990,741 | .....95.151 3,797,230 3,990,741 3,990,741 RN — 11/06/2012 | 12/01/2042.
452152 QV 6 | ILLINOIS ST GOV OBLIGATION......ccocvvrrvrvrrrrrrnnnnrnnenennnsesnsssessesnesssssesesssesesesesess | vovevens . ...1,000,000 | .....101.985 1,019,850 1,000,000 1,000,000 5.010 | ......5.010 | AO..cco. [ v APV T 50,100 | 04/02/2013 [ 04/01/2028.
452227  FN 6 | ILLINOIS ST SALES TAX REVENUE..........ccocrevemererererererersreresssssesssssessssssssssssnens | veverens ] [ H12/=3 I 1,500,000 | .......99.976 1,499,640 1,500,000 1,500,000 3.081 | ......3.081 | JD....... cevverrrereennesn 2,054 | i 46,215 | 05/10/2012 | 06/15/2023.
452227 FP 1 | ILLINOIS ST SALES TAX REVENUE..........ccocrevemmrererererererereresssssesssssessssssssssssnens | veverens ] [ 1FE] <o 770,000 | .....100.129 770,993 770,000 770,000 3.231 3231 | JD....... ceeveerrereennes 1,106 | i 24,879 | 05/10/2012 | 06/15/2024.
469466 EV 4 | JACKSONVILLE PORT AUTHORITY......coovvrrvermrriernrnrnensnnsnnenssssensessssssssssesssssesees | cevevens o e e 1FE] ..o 1,032,760 | .....1104.115 1,041,150 1,000,000 1,026,499 (2,817) ceereren8.500 | .e4101 | MNL. ceevernnerennnen 1,500 | i 45,000 | 09/13/2012 | 11/01/2031.
472149 BE 2 | JACKSONVILLE ELECTRIC AUTHORIT.....coouummevmmmmemmmmmemmmsnesmmsnesensnssssenssesenenens | veverens ] [ 1FE] «ovieirerer.250,000 | .....110.030 275,075 250,000 250,000 5.050 | .......5.050 | AO...... cevverrnereenses:3, 156 | i 12,625 | 03/19/2010 | 10/01/2021.
47770V AZ 3 | JOBS OHIO BEVERAGE SYSTEM.....coucuuermveemmmmeeemmmmssssmsnesssssesssssssssssesssesesesenens | seveeees o 2 123 I 5,000,000 | ....109.029 5,451,450 5,000,000 5,000,000 coereeeeeid 532 | e 8532 | M| s 113,300 | wvovevereren 226,600 | 01/29/2013 [ 01/01/2035.
491189  FA 9 | KENTUCKY ASSET/LIABILITY COMML....ccciiiiervrrrmssssiesenmrressessssesesnesssssssns | eevevnns | L AFE] iienens 2,000,000 | .....107.895 2,157,900 2,000,000 2,000,000 w8104 | 4104 | AOu | v 20,520 | oo 82,080 | 08/18/2010 | 04/01/2019.
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49130T PQ 3 [KENTUCKY ST HSG CORP HSG REV 2012 SERIES............cemvemevmvevnninens [ v [ o | v [ 1FE] .. ...815,000 | .....103.238 841,390 815,000 815,000 4268 | JJ........ .34,784 | 06/06/2012] 01/01/2028.
49130T PS 9 [KENTUCKY ST HSG CORP HSG REV 2013 SERIES..........cocmvmummemvmmnevininnns [ v [ | v [ 1FE 2,480,000 | .....100.295 2,487,316 2,480,000 2,480,000 3.000 | MON... 74,400 | 04/19/2013 ] 11/01/2041.
49151E  7A 5 | COMMONWEALTH OF KENTUCKY........cccoceoeiiiiievsivicsscvicsccrcssscssssesssvsssssvisisis | seveeees ] [ AFE] s 1,000,000 | .....108.418 1,084,180 1,000,000 1,000,000 4403 | MN | e 7,338 | 44,030 | 10/26/2010 | 11/01/2020.
514136 AY 6 | LANCASTER COUNTY SCHOOL DISTR SERIES A........ccocuemmmevemmmevevirerinenenens | vovevens ] [ TFE] s 1,505,000 | .......99.805 1,502,065 1,505,000 1,505,000 12463 | Do | 3,089 | 37,068 | 04/25/2013 | 12/01/2020.
544525 NV 6 | LOS ANGELES DEP WATER & POWER..........ccmimveiiimreneimseseseessesesssesesssnsenns | vovevens ] [ TFE] s 1,000,000 | .....115.041 1,150,410 1,000,000 1,000,000 5.081 | i | 25,405 | 50,810 | 11/20/2009 | 07/01/2021.
544712  2E 1 | LOS ANGELES CNTY CALIF MET TRANSN AUTH S......cooovvimnermimnencncsiicsescses | voveres ] [ 1FE] ..................500,000 | .....109.312 546,560 500,000 500,000 8280 | D | e 1783 21,400 | 11/05/2010 [ 06/01/2021.
544712  2F 8 | LOS ANGELES CNTY CALIF MET TRANSN AUTH S.......coooiiimmemcmmnencncncncsnncaes | o ] [ AFE] s 1,000,000 | .....111.843 1,118,430 1,000,000 1,000,000 8530 | D | e BTT5 | 45,300 | 11/05/2010 | 06/01/2022.
56052E  2H 0 [ MAINE ST HSG AUTH MTG PUR 2011 SERIES C-.......coovovvvvvcvvccvcscccsscccscscces [ v ot 1FE] s 1,665,000 | .....106.758 1,777,521 1,665,000 1,665,000 o A8T5 | MN | 10,372 | 81,169 | 08/18/2011 | 11/15/2041.
57419P  MC 0 [ MARYLAND ST CMNTY DEV ADMIN 2007 SERIES.........ccoooocuummeeecmmceccemmsceeaes [ v o AFE] s 1,879,350 | .....103.607 1,937,451 1,870,000 1,874,069 (1,704) 6.500 6.391 | MS.... | oo 40,517 | oo 121,550 | 08/16/2011 | 03/01/2043.
57420P  GS 9 [ MARYLAND ST ECON DEV CORP LEASE REVENUE.............ccovccccivcvmunnens [ v o 1FE] e 2,985,930 | ......98.011 2,940,330 3,000,000 2,987,818 872 | covvvevevvvevnnnvnnnnnnnnnnnnns | cevvvnnrenssnnensnsneneneees [ e 3180 | 100003193 [ D | i YRTETN [— 94,500 | 12/19/2012 | 06/01/2026.
574218 NU 3 | MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH......ccooouvemueniemmmmninmsnnnaes | v | oo [ et [ 1FE 1,035,290 | .....104.296 1,042,960 1,000,000 1,030,118 (2,932) | v [ s | o000 | 103591 | FA i | oo 15,111 | v 40,000 | 03/14/2013 | 08/15/2028.
574300 JN 0 | MARYLAND TRANS AUTHORITY BUILD AMERICA B ..113.865 569,325 500,000 500,000 12,910 25,820 | 07/14/2010| 07/01/2025.
57563R N 0 [ MASSACHUSETTS EDL ING AUTH ED LN REV SER........cocovcvvervvvncnnrnncrerncees [ v [ o | v [ 1FE 2,726,800 | ....111.907 3,043,870 2,720,000 2,724,853 (B07) [ oeccrcreccccresiccees | coveresvccsesiccccsiiviiiis | 00005500 | cieien 5467 | Wit | vl 74,800 | ............. 149,600 | 07/21/2011] 07/01/2026.
57563R  KE 8 [ MASSACHUSETTS EDL ING AUTH ED LN REV SER........ccovvcvmcrnrrncncrincncrnraes [ e ] 1FE] .ccceeeeeee...910,000 | .....106.823 972,089 910,000 910,000 [ cooovvuvvevimveemmmnnnnnnnns | ervrvnnrnnnnneeenneeeeeeeees [ ceveessssessssesssssecsessesee [ cvvesenvessesissessissiniin | cereerneei 4,800 | 14,800 | It | v 21,840 | cooovenas 43,680 | 06/01/2012 | 07/01/2027.
57586P R4 0 [ MASSACHUSETTS ST HSG FIN AGY SERIES 157.......ccovcvvmmnrvnnncnvnencnncencnenees [ v o 1FE] ....cccc....555,000 | .....105.200 583,860 555,000 555,000 | .ooovvuveveruvmmmmmininninns | eevvrennnnnennnnnsnnnnnnenns | ceverenesesenesesenesssesessses | covseesesssesisesssiessssins | 350 | 1350 [ D | 2,012 | i 24,691 | 03/08/2012 | 12/01/2027.
59259Y BD 0 [ METROPOLITAN TRANS AUTH NY....ocouvrivrvvmmmrmnmnninnnnsnsnsnsssessesssnsesseneessssscesees | v ] e AFE] iinnens 2,000,000 | .....110.655 2,213,100 2,000,000 2,000,000 [ ..ovvvveerescvinnrernes | v | e | coseessiiseneessssssiies | e 5.013 [ 1000005.013 | MNcvccs | v 12811 | e 100,260 | 10/07/2009 | 11/15/2020.
59334D HN 7 [ MIAMIDADE CNTY FLWTR & SWR REV 2013 SE........ccccocoomvevccvmvcccrvvcccrccins [ v ]t e H12I=3 I 5,289,650 | .....117.771 5,888,550 5,000,000 5,256,086 (23,673) | corvvevereeeeereiereseneiesenes | e | 005000 | 8291 [AO oo | o 62,500 | v 250,000 | 07/19/2013 | 10/01/2028.
594610  7TA 9 | MICHIGAN STATE......ooccumrmveemmmrersmmreresmsssesesssssssssssssesssssssssssssssssssssesssssesessssseenssses | sevesees o AFE] iinens 2,495,075 | .....111.692 2,792,300 2,500,000 2,496,452 400 | oo [ i | crereeeeeid.850 | 873 | AOuies | v 24542 | .......... 116,250 | 04/14/2011| 04/15/2022.
594612  BK 8 | MICHIGAN ST ULT GO.....cciiieiiisiereressseresssesesssesesssesesesssssessssssssssssssssssssssssss | sovevens ]t 123 I 4,000,000 | .....100.804 4,032,160 4,000,000 4,000,000 | .coovvvcrrnnneceennceeeeeees [ e [ i | e | ceeeeen3:800 | 1000003.800 | MNoo | v 19,422 | ..o 152,000 | 04/30/2013 | 05/15/2033.
59465M  C8 6 | MICHIGAN ST HSG DEV AUTH 2012 B-2........ccccviciccvccscccscsccvsvssscsvsssccsssscis | ceveeees ] e 123 I 1,745,000 | .....106.322 1,855,319 1,745,000 1,745,000 [ .ooovvvvvevivnnevnnnnnnenns | cevereneeceennceccnscnceeses [ coveresesesesesesesisesesisine [ ovevesssssessssssns | eeeeeenee8.372 | 100005373 | A | v 23,435 | s 93,741 | 02/08/2012 | 10/01/2028.
59465M  C9 4 | MICHIGAN ST HSG DEV AUTH 2012 B-2......cccccocceescciscscccssscsvssssscssssscsvssscss | ceveeees ] 123 I 1,257,300 | .....105.696 1,342,339 1,270,000 1,258,031 348 | oo [ e | 5622 | 0005704 [AOciis | v ARSI — 71,399 | 02/08/2012 | 10/01/2036.
597502 BF 9 | MIDLAND CNTY TEX HOSP DIST. 1,500,000 | .....115.763 1,736,445 1,500,000 1,500,000 [ ..coovvvevevivrnenennnnnenns | cevereneecnenneneenneneeeees [ covevesesesesisesesisesesesine [ ovevesssssessessninnns | ceeeernee:5.608 | 1000005.608 | MNcoots | i 10,743 | oo 84,075 | 08/18/2009 | 05/15/2020.
602245 ZA 3 | MILWAUKEE COUNTY G.O. 2,000,000 | .....101.647 2,032,940 2,000,000 2,000,000 6,437 77,240 | 01/25/2013 | 12/01/2030.
60416Q EP 5 | MINNESOTA ST HSG FIN AGY 2011 SERIES E.. 1,675,000 | .....100.011 1,675,184 1,675,000 1,675,000 .75,160 | 08/26/2011] 07/01/2031.
605580 6J 3 | STATE OF MISSISSIPPI 2,000,000 | .....109.362 2,187,240 2,000,000 2,000,000 78,620 | 10/21/2010] 11/01/2021.
60636Y HL 8 [ MISSOURISTHSG 2012 SERIES 1 ......650,000 | ....101.302 658,463 650,000 650,000 25,248 | 10/17/2012 | 07/01/2028.
60637B  CN 8 [ MISSOURIHOUSING 2013 SERIES A........ccciverirevirevcccsesisesssmsssssssssmnnsnnns [ v ot e 123 I 1,550,000 | .......95.795 1,484,823 1,550,000 1,550,000 41,075 | 01/18/2013 | 11/01/2040.
60637B  CP 3 [ MISSOURI HOUSING 2013 SERIES B.........cccvevereveverevcccsesivcsssmmssssmsssasnsennns [ v o e 1FE] ..............1,635,000 | .......99.179 1,621,577 1,635,000 1,635,000 43,328 | 01/18/2013 | 11/01/2041.
646080 MV 0 | NEW JERSEY ST HIGHER ED ASSIST 2011-1......covvvrerrceeeennscneensescecssseseseseees | veverene o e 1FE] ..............1,487,895 | .....112.302 1,684,530 1,500,000 1,490,155 731 80,625 | 06/08/2011 | 12/01/2024.
647200 W8 3 | NEW MEXICO ST MTGE FIN AUTH 2012 B-3.......coovvvevrrrrrrrrerennsennnncnnnnncenseennes | vevevene o e 1FE] .ccoveeeee... 1,775,000 | .....102.384 1,817,316 1,775,000 1,775,000 63,056 | 08/15/2012 09/01/2032.
64763F QD 4 | NEW ORLEANS, LOUISIANAL........ccoooomirmmmsmsenmsmsessssssssssssssssssssssssssesssssesssssssesins | sevevene o e 1FE] ..............3,000,000 | .....103.888 3,116,640 3,000,000 3,000,000 10/12/2012 ] 09/01/2025.
649902 S7 9 | THE DORMITORY AUTH OF STATE NY BUILD AME.........couceummmmivummieiiimmninnnnns | voverene ] [ 1FE] ..............2,001,000 | .....112.453 2,249,060 2,000,000 2,000,660 (75) 07/14/2010 | 03/15/2022.
658289  B7 7 | NORTH CAROLINA STUNIVERSITY .ccocovvvvrrrnnrrnrnnnnernsneesnssnesssssesesssssssssssssssins | veverene o 2 1FE] .oovesreree....500,000 | .....102.321 511,605 500,000 500,000 02/13/2013 | 10/01/2033.
678553 AS 7 | OKLAHOMA CITY ECONOMIC DEV 2013A. ....100.548 1,005,480 1,000,000 1,000,000 03/27/2013 | 03/01/2027.
678553 AT 5 | OKLAHOMA CITY ECONOMIC DEV 2013A. .102.798 2,055,960 2,000,000 2,000,000 03/27/2013 | 03/01/2032.
678553 AU 2 | OKLAHOMA CITY ECONOMIC DEV 2013A........ccoovvvemrrcmmmenmmmeensmsmensesseessssesssses | veveveee | oo [ o] [ 1FE 1,000,000 | .....101.052 1,010,520 1,000,000 1,000,000 03/27/2013 | 03/01/2028.
678553 AV 0 | OKLAHOMA CITY ECONOMIC DEV 2013A........cooovivmmnrmennrnecmneesensensessecsssesessies | voverene o 1FE] ..............1,000,000 | .....101.720 1,017,200 1,000,000 1,000,000 03/27/2013 | 03/01/2029.
67910H NR 7 | OKLAHOMA ST MUNI PWR AUTH 2013 SERIES B........coevvvvvermverererersierersseies | cevevees o e e AFE] eienens 2,147,460 | ....116.645 2,332,900 2,000,000 2,128,613 (13,366) 07/24/2013 01/01/2026.
68608E MW 9 [ OREGON HSG MULTIFAM 2012 SER B......oovvvvvccsservvenressesssmnnessensesssssnsesnnns | coriee o e 123 I 1,500,000 | .....100.224 1,503,360 1,500,000 1,500,000 10/04/2012 | 07/01/2043.
686343 CQ 5 | ORLAND IL FIRE PROTECTION DIST......ccouvemmreremmrmverensrenensssnenssssensssssssssssssnnes | vevevens o e e 1FE] ..............1,038,996 | .....101.966 1,075,741 1,055,000 1,040,974 1,009 12/20/2012 | 12/15/2025.
70914P PG 1 [ PENNSYLVANIA (COMMONWEALTH OF)....cooovessciimvverermssssssmsseenessesssssnesrens | covinee o e d H12/=3 I 1,500,000 | .....110.666 1,659,990 1,500,000 1,500,000 01/26/2011 | 07/15/2022.
73358W  TZ 7 [PORT AUTH OF NY & NU.oooouuuuuummummmmmmmmmmmmmmmmmmmmmmmmssmsmmesssssssesssesssssssesssssesesesesesene | renens et L H12/=3 I 3,030,000 | ....103.615 3,108,450 3,000,000 3,029,838 (162) 12/02/2014 | 10/15/2034.
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73358W UG 7 [PORT AUTH OF NY & N...oooououiiiiriiiimiimmmmmmimmmmmmmmssssmsssssssssssssssssssssssssssssssssssssnne | oo [ o | cvnveeeens [ s 1FE] .. 2,700,000 | .....102.476 2,766,852 2,700,000 2,700,000 3.771 AO...... 19,798 10/29/2014 | 10/15/2027.
735000 QX 2 | PORT OF QAKLAND CA......cccmmvvmmmmrmmmrmrssmsnnssssssssssssssssssssssssssssssssssssssssssssssseeees | sovevees | oo [ v [ v 1FE 3,279,780 | ....107.183 3,751,405 3,500,000 3,290,953 7428 cierenen8.500 MN...... covviennerseeni28,250 | i 157,500 | 07/01/2013 | 05/01/2032.
736740 MS 7 | PORTLAND OREGON TAX REVENUE 2012 SER A J......ovcvvvunevcvcncicncscrcsescnes | v o 1FE] e 2,010,580 | .....103.445 2,068,900 2,000,000 2,008,805 (702) 3.250 JD....... 5417 65,000 | 04/13/2012 | 06/01/2025.
745190 TR 9 | PUERTO RICO HWY & TRANS AUTH SD.. | [ e 5FE] ...............506,000 | ......55.441 609,851 1,100,000 511,838 8,570 563,998 5.000 AN 27,500 55,000 | 03/16/2010 | 07/01/2030.
76221R  RB 1 [ RHODE ISLAND HSG & MTG FIN COR SERIES 63.............cocovvrmrvvvrnreviecrrnnees [ v o TFE] s 1,478,393 | .....105.097 1,466,103 1,395,000 1,460,104 (8,510) cierenen4.000 AO...... 13,950 55,800 | 10/11/2012| 10/01/2040.
76222R  HP 0 [ RHODE ISLAND ST & PROVIDENCE PLANTATIONS.........cccocoeeeecrevevcrevevcrere [ v o TFE] s 1,090,000 | .....111.087 1,210,848 1,090,000 1,090,000 crerennni4.863 AO...... 13,252 53,007 | 05/13/2010 | 04/01/2022.
762315 MB 2 | RHODE ISLAND ST STUDENT LOAN 2012 A....cccccoiiniiisinsesscsseressccsessssiesans | v o AFE] s 1,447,057 | ....102.264 1,482,828 1,450,000 1,447,524 200 cierenen4.000 JD...... 4,833 58,000 | 02/09/2012| 12/01/2024.
762315 MC 0 | RHODE ISLAND ST STUDENT LOAN 2012 A....cccccoiniisinserscsscressccrcssssiesees | v ot 1FE] s 1,271,572 | ....101.536 1,304,738 1,285,000 1,273,678 808 cierenen4.000 D | e 4,283 | 51,400 | 02/09/2012 | 12/01/2025.
783186 NF 2 | RUTGERS ST UNIV NJ.....oovvuviuvriviimririnminrsssssissessssssnsssssssssssssssssssssssssssssssessssnesens | sovevens ] [ AFE] s 1,000,000 | .....105.513 1,055,130 1,000,000 1,000,000 w8126 MNLcoo | 8877 | 41,260 | 11/04/2010 [ 05/01/2021.
79742G  AF 8 | SAN DIEGO COUNTY CA AIRPORT AUTHORITY SE.......cccoovcmevemcmcneccrcncnescnes | ceverees o 1FE] e 2,000,000 | ....113.416 2,268,320 2,000,000 2,000,000 W | e 55,940 | v 41,023 | 02/06/2014  07/01/2043.
797669 UQ 9 | SAN FRANCISCO CA BAY AREA 2012 SERB (R... 2,000,000 | ....102.417 2,048,340 2,000,000 2,000,000 85,740 | 09/21/2012 | 07/01/2042.
798186  YY 2 | SAN JOSE CA UNIFIED SCHOOL DIS ELECTION.. 3,000,000 | ....102.027 3,060,810 3,000,000 3,000,000 ..134,070 | 01/17/2013 | 08/01/2034.
799017  KY 3 | SAN MATEO CA UNION HS DISTRICT. 1,000,000 98.322 983,220 1,000,000 1,000,000 32,200 | 10/25/2012 | 09/01/2024.
83712T DA 6 | SOUTH CAROLINA ST HOUSING FIN 2013-1........cocovvvremrrveenrerennnnnenennrnnenennnes | vevevens ] 1FE] ienens 2,455,000 | .....100.405 2,464,943 2,455,000 2,455,000 2.950 MON... | ovevrrreeeesen 8,035 | o 72,422 | 04/12/2013 [ 01/01/2041.
843146 3Q 2 | SOUTHERN ILLINOIS UNIV 2012B-2.......coccvvrmrrcsrsininnnencsssssmnsesssssesssnnesnens | ceveenne O P S AFE] e 2,365,000 | ......98.766 2,335,816 2,365,000 2,365,000 Jo— 1] AO..coo. | vevvrrrern26,015 | i 104,060 | 12/06/2012 | 04/01/2035.
843375 ZM 1 | SOUTHERN MINNESOTA MUNICIPAL POWER AGENC........cccocummvvvvevmniirnnns | o ] [ 1FE] .ooiiieeee....935,000 | .....103.481 967,547 935,000 935,000 w8324 o[ 20,215 | 40,429 | 10/14/2010 [ 01/01/2023.
850593 AE 4 | SPRINGFIELD ILL METRO SAN DIST.......cocoummmmrmmmrmrmnmnnsmnsnsssssnsssssnssssssssssssessens | covevens [ [ 1FE] ..cccceneeee......500,000 | .....110.344 551,720 500,000 500,000 cierennn5.161 o[ 12,903 | 25,805 | 04/09/2010 [ 01/01/2018.
875301 FH 1 | TAMPA-HILLSBOROUGH CNTY FL EXP........coovuuvimvmvvimvernemrenssmsmsesssssesesssssessens | vovevens o AFE] s 1,000,000 | .....102.684 1,026,840 1,000,000 1,000,000 3.790 W [ e 18,950 | v 37,900 | 12/13/2012 | 07/01/2025.
875301 FJ 7 | TAMPA-HILLSBOROUGH CNTY FL EXP.......ccovvuvimvmivimveriemrerssmsesessessesesssssessens | vovevens ]t 123 I 1,000,000 | .....102.992 1,029,920 1,000,000 1,000,000 3.840 W [ i 19,200 | v 38,400 | 12/13/2012 | 07/01/2026.
87638T EG 4 | TARRANT CNTY EDU FACS FIN CORP........ccooooviimiisiscsiarsissersssresssssesssisesssisin | v o 2 1FE] ...ccceeeeee......500,000 | .....102.135 510,675 500,000 500,000 09/27/2012 | 11/15/2047.
88271H FL 8 [ TEXAS ST AFFORDABLE HSG CORP 2013A........cccoovmvmnrnrnnnnnrncnnnnenenccnnnnecesees [ v ot 123 I 1,730,000 | .......99.696 1,724,741 1,730,000 1,730,000 02/01/2013 | 09/01/2041.
882722 JX 0 | TEXAS STATE ...113.987 569,935 500,000 500,000 08/12/2009 | 10/01/2020.
882722 VK 4 | TEXAS TRANSPORTATION COMMISSIO. ..109.026 2,180,520 2,000,000 2,000,000 09/22/2010 | 04/01/2023.
91412G QL 2 | UNIVERSITY OF CALIFORNIA .105.139 1,051,390 1,000,000 1,000,000 02/28/2013 | 05/15/2033.
92428C JD 7 [ VERMONT STUDENT ASSISTANCE COR ...101.030 1,717,510 1,700,000 1,680,257 725 05/29/2014 | 06/15/2025.
928120 Q4 3 [ VIRGINIAHOUSING DEV AUTH 2014-A A....cccooooommrmmmrammmmmmmssmmmasssmmasssmninnnns [ v ] [ 1FE| ..............5,000,000 | .....100.246 5,012,300 5,000,000 5,000,000 11/21/2014 | 10/25/2037.
92817Q KR 2 | VIRGINIARES AUTH INF REV BND SERIES 20.........cccouemvvermnrvenensnvnsnsnessnenens | ceverees ] [ 1FE] coviinnnn.. 134,865 | .....105.819 142,856 135,000 134,961 20 J— ceenen 8487 | MN...... 06/09/2009 | 11/01/2016.
92817Q Q6 2 | VIRGINIARES AUTH INF REV BND SERIES 20........cccoovevrvevenevevensnvnsnseesenenens | ceveeees o e 1FE] oo 750,000 | .....108.426 813,195 750,000 750,000 Moo | 5,163 | s 30,975 | 11/05/2010 | 11/01/2022.
928181  GY 6 | VIRGINIARES AUTH WTR & SEWER.........cmmmrmmmmmmmmmmmimmmmsmssmsssssmsssssssnssssnns | vevenens a2 1FE] ..............2,000,000 | .......99.546 1,990,920 2,000,000 2,000,000 MN.coooo | 12,733 | i 76,400 | 11/07/2012 | 11/01/2029.
93265P BT 5 [ WALNUT ENERGY CENTER AUTHORITY........covvvvvmvrmevenreveenrereessesesssssesssssssenns | v ] [ 1FE] ..............1,008,050 | ....111.853 1,118,530 1,000,000 1,005,120 (713) oo | 026,000 | oo 52,000 | 05/21/2010 | 01/01/2021.
935187 HJ 6 | WARREN COUNTY SCHOOL DISTRICT QZAB 2012........ccovvmueuresereerssrrerreses | veverene ] [ 1FE| .............2,000,000 | .....103.947 2,078,940 2,000,000 2,000,000 MN.coooo | e 10,695 | o 83,700 | 10/25/2012 | 11/15/2033.
93978P KP 1 [ WASHINGTON ST HSG FIN COMMN SERIES 2011A.......cocvvvvvnennrcncnnceccnceecens [ v o 1FE] ..............1,558,5619 | .....108.147 1,670,871 1,545,000 1,554,517 (1,228) o[ 36,694 | 73,388 | 08/12/2011 | 07/01/2029.
93978P LL 9 [ WASHINGTON ST HSG FIN COMMN SERIES 2012........ccvvvvvvrvererrrrnrerenrerenees [ v o 2 H12/=3 I 1,325,000 | .....105.758 1,401,294 1,325,000 1,325,000 W[ coorieirerncn24 513 | 49,025 | 05/31/2012 | 07/01/2030.
93978P ML 8 [ WASHINGTON ST HSG FIN COMMN SERIES 2012 ...101.819 2,036,380 2,000,000 2,000,000 .70,000 | 11/07/2012] 07/01/2030.
93978X EM 8 [ WASHINGTON ST HSG FIN COMMN 2011 SERIES .107.722 2,084,421 1,935,000 1,935,000 191,297 | 08/24/2011] 10/01/2033.
940858 L4 3 | WASHOE COUNTY NEVADA SCH DIST. 1,000,000 | ....113.107 1,131,070 1,000,000 1,000,000 JD....... 52,200 | 10/28/2009 | 06/01/2019.
956704 YL 8 | WEST VIRGINIA ST UNIV REVENUES TXBL-REF&......ooocoooviiiiciiicicicicicciciiies | o I . I 1FE 2,000,000 | ....104.183 2,083,660 2,000,000 2,000,000 AQ...... 86,760 | 01/30/2013 | 10/01/2042.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.........coccoooooovoioocioiiioiiiiiiiiiiiiiiiiioiiiiiii | oo 211,844 515 XXX 222485468 | ... 211826947 | ........... 211,760,056 0 (50,693) 563,098 0 XXX 2,201,126 8,257,857 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities
54627R __AH 3 [ LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSL A | .. | R | ....... 1FE 2,499,375 | ....103.134 2,578,350 2,500,000 2,499,338 (37) 2.860 | .......2.861 | FA...... 28,799 07/29/2014 | 08/01/2028.
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities. 2,499,375 XXX 2,578,350 2,500,000 2,499,338 0 (37) 0 0 XXX XXX XXX 28,799 0 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........cuueuiviieiisiiisicsiisssiiessisisssisicssisssisi | oo 214,343,890 XXX 225,063,818 | ........... 214,326,947 | ........... 214,259,394 0 (50,730) 563,998 0 XXX XXX XXX 2,229,925 8,257,857 XXX XXX

U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
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004284  B6 1 | ACALANES CA UNION HIGH SCH DIS.......ccooovcvvrcmvnennnencnccnnccncncenseenseseecseseseses | vovevees | oo [ e [ 1FE 2,355,000 | .......96.287 2,267,559 2,355,000 2,355,000 2.931 2931 | FA...... ..28,760 80,721 | 05/03/2013 | 08/01/2024.
213248 BB 2 | COOK CNTY IL SALES TAX REV......oovvvvvvmrvvnnrrnnnncnnnennnnssnsensssnssesssesssssesesssesesess | vevevees | oo [ v [ 1FE 1,445,000 | .....106.725 1,542,176 1,445,000 1,445,000 5.354 5.354 | MN..... 9,886 77,365 | 07/12/2013 | 11/15/2035.
623040 HH 8 | MT SAN ANTONIO CA CMNTY CLG DI 2013 SERL......cocnecmcnccrscnicssseccssnsniaes | v | oo [ v [ 1FE] .cccceeeeeee.... 750,000 | .....103.559 776,693 750,000 750,000 ..4.103 | ......4.103 [FA..... 212,822 | 30,773 | 07/10/2013 | 08/01/2023.
736688 FN 7 | PORTLAND COMMUNITY COLLEGE DIS........cocovevuvveveemrerenmnnnenensnssnsssnsensensnns | covveens | oo w2 | AFE] e 2,169,000 | .....109.304 2,186,080 2,000,000 2,155,321 (13,679) 4810 | 3744 [ D | 8,017 | e 96,200 | 01/30/2014 | 06/01/2027.
890125 WX 1 | TOMS RIVER NJ BOARD OF EDU.......oocoouniiiennisiciiisiess | o] o I 1FE 2,380,000 | .....100.113 2,382,689 2,380,000 2,380,000 ..3.122 | .......3.122 [ JJ.... 34,262 74,304 | 05/01/2013 | 07/15/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 9,099,000 XXX 9,155,197 8,930,000 9,085,321 (13,679) 0 0 XXX XXX XXX 93747 | ... 359,363 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 9,099,000 XXX 9,155,197 8,930,000 9,085,321 (13,679) 0 0 XXX XXX XXX 93,747 359,363 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
05914F  JL 5 | BALTIMORE COUNTY MARYLAND........ccovvvmvvmmnmrnnrnnnnnncnnnnnenennncsenenenesenesesesenens | vovevees | oo [ covsvensennns | v AFE] s 3,998,720 | ....105.591 4,223,640 4,000,000 3,999,041 90 25400 | oo 152,400 | 11/09/2010| 11/01/2023.
076523  AA 7 | CITY OF BEDFORD VIRGINIA LESSEE - APPALA........ccvvvemrmrvenrmnnsnsnsennnnns | covveens | oo 2N 2 s 1,705,000 | .....100.041 1,705,699 1,705,000 1,705,000 22,193 | 133,161 | 06/07/1996 | 05/01/2026.
313373 KN 1 | FEDERAL HOME LOAN BANK 3,105,480 | ....113.869 3,416,070 3,000,000 3,085,908 (5,875) 06/22/2011 | 04/28/2026.
33803W AA 7 [ FISHERS LANE ASSOC LLC US GOVT LEASE BAC... 5,104,700 | ....100.876 5,043,800 5,000,000 5,091,603 (6,110) 12/16/2014 | 08/05/2030.
452024 HF 2 | ILLINOIS MUNICIPAL ELEC AGENCY. 1,000,000 | .....112.584 1,125,840 1,000,000 1,000,000 11/19/2010| 02/01/2021.
452151 8V 8 | ILLINOIS STATE.......coooiuimiieuimmmmiimsmmsissmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soveeens | o0 N B 1FE] .....c...........500,000 | .....100.000 500,000 500,000 500,000 01/08/2010 | 01/01/2015.
452151 LD 3 | ILLINOIS STATE.......cioiiiiiiirccisssmssmmsssmmmssssssssssssssssssssssssssssssssssssssssssssssssessnens | svsssens | oo [ covsesssesnns | cvvvens 1FE] cooviie.955,610 | .....104.095 1,040,950 1,000,000 979,341 5419 03/16/2010 | 06/01/2018.
59333A  LC 3 [ MIAMI-DADE CNTY EDU FACS AUTH.......ccovmumimvmevemmvnnemmsssssessessssssssssssssssssseses | coveven [ o | cvvvvveneenes [ e 123 I 1,500,000 | ......97.115 1,456,725 1,500,000 1,500,000 11,093 | 44,370 | 11/29/2012  04/01/2021.
658203 V7 6 | NORTH CAROLINA ST MUNI PWR AGY #1 CATAWB..........coovcvcernmnccnnnnncnenens | coveviee | oo [ v [ i 1213 I 1,090,000 | .......98.786 1,076,767 1,090,000 1,090,000 120,394 | oo 40,788 | 11/30/2012 | 01/01/2029.
677521 HN 9 | STATE OF OHIO ULT GO......covvvvurrmrennrernsennrssennsnssnnsssnssssssssssssssssssssesssssessssseeees | sovevees | oo [ cvvveensennes | v AFE] e 5,000,000 | ....112.463 5,623,150 5,000,000 5,000,000 92,938 223,050 | 11/23/2010 | 08/01/2022.
74529)  NX 9 | PUERTO RICO SALES TAX FIN CORP.........ccocvcvummrerinnrerennssnensssssnsssssssesssssennss | covseee | e | JFE[ .oovieerr....897,930 | ......78.144 781,440 1,000,000 900,139 1,623 21,875 | 52,500 | 08/20/2013 | 08/01/2040.
841215  AA 4 | SOUTHAVEN CMBD CYCLE GEN LLC.......ocoouvvevummrerenrrenenmnnnensnnsssenssssnsensssenenes | covveens | o0 N B TFE] iienens 2,859,220 | ....107.189 3,064,769 2,859,220 2,859,220 3.846 3.846 | FA...... 41543 | 111,798 | 08/06/2013 | 08/15/2033.
880591 CU 4 | TENN VALLEY AUTH SERIES E POWER BONDS.........ccccuummmmmmmmmmemmmmenmmmmnnnnns | wevevees | oo [ cvvrrnnernens | v 1] 82,858 | .....114.612 85,959 75,000 77,259 (692) 6.250 5437 | D | i 208 | e 4,688 | 11/30/2004 | 12/15/2017.
977100  CU 8 | WISCONSIN STATE........ooorrrrmrrrrrnrmrnrnnmenennesnsnessssessssssssssssssssssssssssssssssssssssssssssssss | evvvenes | oo [ covvvicd | e IFE | s 1,635,000 | .....103.486 1,691,996 1,635,000 1,635,000 3.939 3.939 | MN...... 210,734 64,403 | 11/06/2012 | 05/01/2030.
977100 CV__ 6 | WISCONSIN STATE. 1,000,000 | .....103.169 1,031,690 1,000,000 1,000,000 6,698 40,190 | 11/06/2012 | 05/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 30,434,518 XXX 31,868,495 0,364,220 30,422,511 (5,545) 0 0 XXX XXX XXX .327,290 ....1,266,833 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  4Z 9 [FHLMC REMIC 93 H......ooovvvrrrrerrnrrrvnninnnnennsnneesnesneesessessessesesssesesssssesssssesssssesessssss | oo 2N R 1 ...105.124 14,010 13,327 13,338 (33) 8.500 MON... [ covcevcerrierrrriens 94 1,133 | 04/14/1993 | 11/15/2020.
31358P  HV 2 [ FNMA REMIC G92-35 EB.......cooouumuummmmmmimimmiiimmmisssmmssssssssssssssssssssssssssssssssssssssseness | cnens 2N 1] i 40,098 | .....111.546 44,630 40,010 39,886 1 ....1.500 MON... | oo 250 | e 3,001 | 05/07/1993 | 07/25/2022.
31358Q EU 5 | FNMAREMIC 1992-162 D.......cooovrvvenrrrvnnnnnsneensnsennesssssessssesssssssesssssesssseesssssesessss | seveeees 2N R 1] i 195,567 | .....113.390 228,833 201,811 199,429 (1) ....7.000 MON... 177 | 14,127 | 03/04/1996 | 09/25/2022.
3136A1  NZ 4 [ FANNIE MAE 2011-96 NB.........cooseesssssesssssssssssssssssssssssssssssssssssssssssssssssssss | covesee 2N R 1 ...2,673,938 | .....105.580 2,745,080 2,600,000 2,665,490 (8,447) ...4.000 MON... 8,667 | ..ooovvvvrnnnn 86,667 | 02/07/2014 [ 09/25/2040.
3136A6 P9 9 [ FNR 2012-76 VG.....ooooovveveeeveeeinierevsiesessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | covsis 2N 1 ...2,039,110 | .....108.298 2,044,736 1,888,064 2,032,782 (6,328) ...4.000 MON... 6,294 | ..o 18,881 | 09/02/2014 | 03/25/2029.
3136A6  TH 7 [ FNR2012-63 MW....ooooiiiiiiierecnscscessesessssssssssssssssssssssssssesssssssssssssesssssesssssesssssiss | coveves 2N R 1 ...9,463,866 | .....107.994 9,067,176 8,396,000 9,278,317 (81,415) ...4.000 MON... 27,987 | e 335,840 | 08/03/2012 | 05/24/2034.
3136A8  DP 2 [ FANNIE MAE 2012-104 V....ocoouuemieemmmmmimmmmiimmmmssmssmsssssssssssssssssssesssssssssssssesssssesssess | s 2N R 1 ...1481,752 | ....103.756 7,167,009 6,907,561 7,316,719 (76,870) 3.500 MON... 20,147 | e 241,765 | 08/06/2012 | 02/25/2038.
3136A9  2W 7 [ FNR 2012-118 VB...cooeoeeeeerereuermseummmsemmsssmmmsssssmmssssasssssssssssmssssssssssssssssssssssssssessessens | nenens 2N TN I 5,200,000 | ......99.611 4,980,550 5,000,000 5,168,428 (16,366) 3.000 MON... 10/15/2012 | 10/25/2032.
3136A9 LC 0 [FNR2012-114 VG ...103.491 3,104,730 3,000,000 3,184,639 (18,536) 3.500 MON... 10/17/2012 | 09/25/2029.
3136A9 V7 0 [FNR2012-124 VM .103.759 3,599,400 3,469,000 3,707,653 (16,949) 3.500 MON... , ; 12/18/2012 | 10/25/2029.
3136AG HV 7 | FANNIE MAE 2013-94 CV ...103.654 2,467,739 2,380,746 2,367,519 1,485 3.500 MON... 6,944 83,326 | 08/14/2013 | 07/25/2033.
3136AJ  PY 6 | FANNIE MAE 201419 VK ....coooirrriereennieecsssesesssssessssssssssssssssssssssssssssssssssssssssasins | sovevens 2N R 1 ...2,152,500 | .....110.292 2,205,840 2,000,000 2,143,565 (8,935) ..4.500 MON... L1500 | 60,000 | 04/17/2014 | 04/25/2034.
3136AJ W7 7 | FANNIE MAE 2014-29 VG......ooosecesssssssessssesssssesssssssessssssssssrasssssesesssssasssssosis | vovevene 2N TN I 1,678,593 | .......98.260 1,750,011 1,781,000 1,683,828 5,235 3.000 MON... A48 | 31,168 | 05/15/2014 | 02/25/2033.
3137TAG  DP 2 | FHR 3947 PB....ooovcvevrververrvrenssssensssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssesssesess | seveveee 2N TN I 1,447,425 | ....114.831 1,565,248 1,363,084 1,439,322 (3,041) ..4.500 MON... B2 | 61,339 | 03/14/2012 | 10/15/2041.
3137AR WS 1 | FHRAOT3 HC....cooovorreeeceeceneseceseeesesesesssesssesssssessss st | sevesees 2N R 1 ...5,035,967 | .....101.632 4,730,800 4,654,851 4,912,942 (44,438) 3.500 MON... 13577 | covvevereren 162,920 | 08/06/2012 | 03/15/2035.
3137B1  KJ 0 [ FHLMC MULTIFAM STRU PASS THRU 4194 VM........ccoovvvumvmmmemmmmmsecmseseesssseens | ceveree 2N TN I 2,282,651 | ......99.433 2,388,381 2,402,000 2,286,901 4,250 3.000 MON... 8,005 | oo 42,035 | 05/19/2014 | 02/15/2030.
3137B3 AW 5 [ FHRA215 LV.ceceessssssssssesssesssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssass | v 2N TN I 2,826,559 | .....102.022 2,895,932 2,838,534 2,827,702 974 3.500 MON... A6 | 99,349 | 08/21/2013 | 04/15/2033.
3137BC  UR 7 | FREDDIE MAC 4376 VD......covvvvvrrvvenrrnrnnnnnrnnsnssssssssssnssssssesssssssesssssssssssesssssesesssess | aevesees 2N TN I 2,634,965 | .....100.913 2,696,088 2,671,701 2,635,714 749 3.000 MON... 6,679 20,038 | 08/27/2014 | 09/15/2027.
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31392D 2B 7 [ FNMA2002-59 ZB 3,450,407 | ....110.154 3,953,928 3,589,455 3,537,916 (5,092) 6.000 6.447 | MON... ..17,947 08/27/2002 | 09/25/2032.
31392R  WT 4 | FHLMC 2492 1,441,453 | ....1110.256 1,761,430 1,597,579 1,543,787 (26,819) 5.500 6.566 | MON... 08/19/2002 | 08/15/2032.
31393A 5P 8 [FNMA 2003-43 PE........covovoorrrrrnrerrnnensneneneesnesesssssesesssssssssssssssssssssssssssssssssssssssssssss | oo a2 TN I 2,078,473 | ....109.648 2,320,704 2,116,504 2,096,282 (6,224) 5.500 | .......5.702 | MON... 09/19/2003 | 05/25/2033.
31393N  4A 4 [FHLMC 2589 GM.......cooovvovvrrrrrenerneceeneeeneeeeseesesesssesesssssssssesssssssssssssssssssssssssssssssssss | oo a2 TN I 3,807,963 | ....110.744 4,250,281 3,837,947 3,823,132 (2,208) 5.500 5621 |MON... [ ..............17,591 04/11/2003 | 03/15/2033.
31398Q TQ 0 | FREDDIE MAC 3747 HX....ooovvvvvemnvvrnnnnrnnnnssninnsssssssssssssesssssssssssesssssesssssesssssesesesess | seveeees a2 TN I 5,284,375 | ....108.640 5,431,985 5,000,000 5,251,780 (28,207) ..4500 | ......3.757 [MON...| .............18,750 11/01/2013 | 11/15/2039.
31398Q UG 0 | FREDDIE MAC 3747 PW......iiiiiiiiisiscsiscssccssssssssssssssssssessessesssssesssssisisssesisesin | seveeees a2 TN I 2,060,000 | .....105.713 2,114,262 2,000,000 2,053,627 (6,237) ...4.000 | .......3.607 [ MON... 6,667 80,000 | 12/18/2013 | 10/15/2039.
31405W QT 5 [ FNMA POOL 801566 SD. 2 | 1 54,416 | ....105.446 57,041 54,095 54,107 (41) ....5.000 | .......4.904 [MON... 225 2,705 | 08/25/2005 | 01/01/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........oocoovriinsiioicnnssi | ) 72,668,521 XXX ] s 73,585.824 | ............. 69,803,269 | ............ 72,264,805 0 (343,493) 0 0 XXX XXX XXX 228,873 2,576,438 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 - Commercial Mortgage-Backed Securities
3136AE  TT 4 | FANNIE MAE 2013-54 BA.......coooiiiiiimiiiiiimisiimssssmsssssssssssssssssssssssssssssssssesens | seveeees a2 1] 4,770,454 | ....100.711 4,643,307 4,610,526 4,749,444 (14,832) 3.000 | ......2.605 | MON... | .....c..... 11,526 | oo 138,316 | 04/26/2013 | 06/25/2043.
3137B1 U7 5 [ FHLMC MULTIFAM STRU PASS THRU KSO1 A2 3,059,937 | .......99.832 2,994,960 3,000,000 3,049,273 (6,584) 6,305 75,660 | 05/02/2013 | 01/25/2023.
3137B2 PC 8 [FHR4212CB 2,103,750 | .....105.310 2,106,192 2,000,000 2,097,859 (5,891) 6,667 46,667 | 05/21/2014 | 02/15/2039.
3138L4 EQ 2 | FANNIE MAE AM3742 1,873,125 | .....103.000 2,059,991 2,000,000 1,888,742 12,223 5,425 63,875 | 08/15/2013 | 09/01/2025.
3138L4  J3 8 | FANNIE MAE AMBBBI........ccooeeumreriinrenennissesssssssensssssssssssssssssssssssssssssssssssssessssnesess | sovevees a2 1N I 1,970,234 | ....1109.416 2,188,319 2,000,000 1,973,906 2,756 6,383 | oo 77,656 | 09/05/2013  08/01/2025.
3138L4  S2 0 | FANNIE MAE AMA13B........ccovceumririinrerennnerisssssssessssssssssssssssssssssssssssssssssssssessssnssens | sovevens a2 1] s 1,928,438 | ....105.211 2,104,228 2,000,000 1,936,898 6,413 5617 68,332 | 09/05/2013 | 08/01/2023.
38378N  3J 0 [ GNMA 2014-67 DE.......cooeeeeeeseeesesesesssesssssessssssssssssssssssssssssssssssssssssssss | oo a2 1] 4,966,406 | ....104.139 5,206,960 5,000,000 4,967,978 1,572 3.700 | ......3.784 | MON... | oo 15,417 | i 107,917 | 05/21/2014 | 11/16/2046.
43232E CU 1 [HSGFIN AUTH OF HILLSBOROUGH........ooooooooooiiiiiiciiciicicciciiccccciccccicccccccccce [ e, ol d [ 1FE 2,000,000 | .....99.801 1,996,020 2,000,000 2,000,000 .....3.600 | .......3.600 [JD....... 6,000 72,000 | 12/19/2012 | 12/01/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. 22,672,344 XXX 23,299,977 22,610,526 22,664,100 0 (4,343) 0 0 XXX XXX XXX 63,340 650,423 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Oblgations...........cccococevvvssssiicicnssiisscc s | e 125,775,383 XXX | 128,754,296 | ........... 122,778,015 | ........... 125,351,416 0 (353,381) 0 0 XXX XXX XXX 619,503 | .........4,493,694 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00003# AB 9 | AGE TELEVISION NETWORKS LLC......coocuuvivimmvieiiiirmisimsessimsesssssesssssssesssssssennens | vevevens [ | 2 s 2,000,000 | .....101.958 2,039,160 2,000,000 2,000,000 3630 | .......3.630 | FA...... covrrennensenni28,015 | 72,600 | 08/22/2012 | 08/22/2022.
00037B AB 8 [ ABB FINANCE USA INC 1,964,620 | ....100.792 2,015,840 2,000,000 1,972,963 3,229 | oo | e 0002875 [ 13.082 [ MNLc | 8,465 | e 57,500 | 05/04/2012 | 05/08/2022.
00101J  AF 3 | ADT CORP 87.195 2,441,460 2,800,000 2,747,352 5,683 98,000 | 06/25/2013 | 07/15/2022.
00103Y  AF 8 [ AES RED OAK SENIOR SECURED BONDS.... ..110.000 5,500,000 5,000,000 5,000,000 09/26/2000 | 11/30/2029.
001055 AJ 1 |AFLACINC ...105.679 954,281 903,000 920,829 (2,153) 04/16/2012 | 02/15/2022.
001055 AJ 1 |AFLACINC ...105.679 102,509 97,000 98,915 (231) 04/16/2012 | 02/15/2022.
001055 AL 6 | AFLAC INC....oovovevvvrvererennrenenenensessesensessnsssssnsessssssssssssssssssssssssssssssssssssssssssssssssssssses | sevesees ] [ AFE] iiinens 3,098,460 | .....101.973 3,059,190 3,000,000 3,095,360 (3,100) 08/29/2014 | 06/15/2023.
001192 AG 8 | AGL CAPITAL CORP.....cc.crsiererscesessssessasmsssssasssssasssssmsssssssssssssssssssnnes | vovenens ] [ 2FE| ....rnn3,034,460 | ....111.129 3,333,870 3,000,000 3,018,159 (3,405) 08/28/2009 | 08/15/2019.
00139P  AA 6 [ AIG SUNAMERICA GLOBAL FIN IX 144A.........cooovovimmevennnenennnneenssscsecsssscesssesens | v ] [ AFE] cooiiirieernn.86,226 | .....137.580 103,185 75,000 83,903 (296) 11/30/2004 | 03/15/2032.
00228# AA 0 | AV CINGULAR LLC CINGULAR WIRELESS LLC........ccouvvvevmrereveenrerennrerennrerenns | veverene a2 1] 2,810,027 | .....119.755 3,204,903 2,676,216 2,742,165 (8,149) 12/16/2005 | 08/15/2021.
00440E  AC 1 [ACE INAHOLDINGS INC.......oooovumrrrrerrnrnnnrnnnncnsnnnnenssssesssssesesssesessessesssssesesssssesess | v ] [ 1FE] ..............5,833,650 | ....151.766 7,588,300 5,000,000 5,634,851 (23,427) 8.875 | ......7.436 [ FA .| . 167,639 06/05/2002 | 08/15/2029.
00507U  AF 8 [ACTAVIS FUNDING SCS......oouemmrmmmmmrmmmmmsmsmsmmmsmsmmmsmsmmmsssmmssssssmssssssssssssssssssssssssses | coveins ] [ 2FE| ...nn.7,010,967 | ....101.039 7,072,730 7,000,000 7,010,975 8 3.850 | .......3.830 | JD....... cevrrennennn 11,978 11/14/2014 | 06/15/2024.
00751Y  AC 0 [ ADVANCE AUTO PARTS INC......ccvmrrrersmsesessssssssssssssssssssssssasssssssssssssesssssesessss | coveves o e 2FE[ o 1,021,150 | .....105.842 1,058,420 1,000,000 1,019,528 (1,622) 01/29/2014 | 12/01/2023.
008252 AM 0 | AFFILIATED MANAGERS GROUP INC ...105.372 2,107,440 2,000,000 2,003,461 (259) 02/07/2014 | 02/15/2024.
008548 AE 9 | AGUA CALIENTE BAND OF CAHUILLA INDIANS 1. 98.422 266,724 271,000 271,000 11/15/2006 | 10/01/2016.
00855L  AC 3 | AGUA CALIENTE BAND OF CAHUILLA 144A...... - w2 | 3FE| .. ...144,000 | .....100.000 144,000 144,000 144,000 . : . ..9,144 | 02/07/2008 | 10/01/2015.
00912X  A# 1 [ AIRLEASE CORPORATION SENIOR UNSEC NOTES.........cccooocccvvvmmmmmuennns [ v ] | 2| .iiienn3,000,000 | .....105.840 3,175,200 3,000,000 3,000,000 J— oy 106,263 | 10/01/2013 | 01/15/2019.
009363 AQ 5 |AIRGASINC LS || o | 2FE[ o 1,996,100 | .....102.332 2,046,640 2,000,000 1,996,324 224 06/12/2014 | 07/15/2024.
013078  AA 8 | ALBERTO-CULVER COMPANY.......cooummuvmmmmmvimmmenemmmrssssssssssssesssssesssssssesssssessensenes | severees ] [ AFE] coviieren999,590 | .....112.407 1,124,070 1,000,000 999,764 37 05/18/2010 | 06/01/2020.
015271 AF 6 | ALEXANDRIA REAL ESTATE EQUITIE.......ooovvoviinrncenenncennrncecenneseecensescensesseessses | cevevene o et 2FE] ......c.......1,995,860 | ......99.184 1,983,680 2,000,000 1,996,143 283 07/09/2014 | 01/15/2020.
015271 AG 4 | ALEXANDRIA REAL ESTATE EQUITIE......cooovvcvvvvrrrrernccrnrncneernsseesenseesessessenssees | veverene o e 2FE| o 1,998,240 | .....102.934 2,058,680 2,000,000 1,998,306 66 07/09/2014 | 07/30/2029.
018522 E#f 5 | ALLETE INCo..ccoccersessesssssesssssesesssssesssssesesssesesssssssesssssesssssesssssssssssssnnnns | voverens ] | TN I 1,000,000 | .......95.836 958,360 1,000,000 1,000,000 07/02/2012 | 07/15/2026.
018522 J* 4 | ALLETE INCo.cocoocessecesssssesssssssesssssesesssesesssesesssssesesssesesssssesssssssisssssssssnen | sovevens | L AFE] iienens 2,000,000 | .....102.945 2,058,908 2,000,000 2,000,000 09/16/2014 | 09/15/2029.
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01885@ AB 2 | ALLIANCE RESOURCES OPERATING PARTNERS LP.. 1,000,000 | .....110.000 1,100,000 1,000,000 1,000,000 6.720 6.720 ...933 67,200 | 06/26/2008 | 06/26/2018.
02005N AV 2 [ALLY FINANCIAL INC 1,471,275 | ....102.382 1,535,730 1,500,000 1,471,848 573 w5125 5.375 19,646 09/24/2014 | 09/30/2024.
02377A°  AA 6 [ AMERICAN AIRLINES 2014-1 APT TRUST.....coocvvvvrvrermrnnnrensnsnsnsnsssesnssnssssnneens LS 2 | AFE] s 3,105,000 | ....102.242 3,174,614 3,105,000 3,105,000 3.700 | ......3.700 | AO..... 33,508 09/02/2014 | 10/01/2026.
02377A°  AA 6 [ AMERICAN AIRLINES 2014-1 APT TRUST.....coocvvvrmmverrmnnirrnnnsnnnnssnnssssessnsssscens [ v o 2 1FE] i 395,000 | .....102.242 403,856 395,000 395,000 3.700 | ......3.700 | AO..... 4,263 09/02/2014 | 10/01/2026.
02401@ AA 7 [ AMERICAN ASSETS TRUST LP SNR UNSEC NOTES..........coumwmerevemerevennrens [ v ] | 2Z | s 3,000,000 | ....103.048 3,091,437 3,000,000 3,000,000 crerenen8.040 | .......4.040 | JAJO... 20,537 10/31/2014 | 10/31/2021.
025816 AX 7 | AMERICAN EXPRESS.........cmmmiimmmenimimssmssmsssssssssssssssssssssssssssssssssssssssssssssssssss | sovesens ] [ 1FE] e 2,001,490 | ....111.680 2,233,600 2,000,000 2,000,484 (164) ciererenn8.150 | 8140 | FAL | e 42,025 | oo 123,000 | 08/23/2007 | 08/28/2017.
025816 BJ 7 | AMERICAN EXPRESS........coommuummmmeeemmmessssmesesssesssssssssssssssssesssssesssssessssssssssssssnsnens | sovevees | e [ 2FE[ oo 1,000,000 | .....101.559 1,015,590 1,000,000 1,000,000 5.200 | .......5.200 | MN...... 7,367 11/05/2014 ] 01/01/9999.
02581F  YE 3 | AMERICAN EXPRESS CENTURION BK.........ccccocoomevevemevevesisssesisssssccsssscsisssis | vovevens ] [ 1FE] s 1,995,100 | ....111.605 2,232,100 2,000,000 1,998,382 538 6.000 | .......6.033 | MS...... | coerercceiic 36,000 | ...occcee 120,000 | 09/10/2007 | 09/13/2017.
025932 40 1 | AMERICAN FINANCIAL GROUP........ccoccoveievevesivevcrcvissmsssismsssmsmsssmsssssmssssnnnnns | wovevens ot 2FE[ oo 2,000,000 | .....106.200 2,124,000 2,000,000 2,000,000 6.375 | .......6.375 | MUSD..{ ..oocovverere 6,729 | .oovoverer 127,500 | 06/07/2012 | 06/12/2042.
026074  AA 2 | AMERICAN FINANCIAL GROUP..........cocccviiiviveviveverivismsssismsssmsmsssmsssssmssssnnnnns | vovevens ] [ 2FE[ oo 1,000,000 | .....128.126 1,281,260 1,000,000 1,000,000 [ .ooooveveverenrrevinnnenenns | ceerrenreeeenncnecnseneenses [ oo [ oo | ereeeree9.875 | 100009875 | D | oo 4,389 | e 98,750 | 06/10/2009 | 06/15/2019.
026609 AC 1 | WYETH DEBENTURES. .82,393 | .....130.543 97,907 75,000 79,344 (39B) [ eeeeereasesrssssssssses | e | e 7250 | 100006330 | MSecooes | oo AEH TN I— 5,438 | 11/30/2004 | 03/01/2023.
029163 AD 4 | MUNICH RE AMERICAN CORP SENIOR NOTES SER... .79,529 | .....130.803 98,102 75,000 78,246 (170) 248 5,588 | 11/30/2004 | 12/15/2026.
03027W  AJ 1 [AMERICAN TOWER TRUST | 144A 1,700,000 99.020 1,683,340 1,700,000 1,700,000 [ ..ooovevevevenvverennnenenns | ceeerenreneenncnccnneneeeees [ oo [ oo | e 3.070 | 1000 3.070 | MONLL. | e 2,320 | i 52,190 | 03/06/2013 | 03/15/2023.
03040W  AB 1 [ AMERICAN WATER CAP CORP.......ccccummiimmimimmmimeiimissiissssssssssssssssssssssssssssssssenes | coveres [ [ e 2FE| oo 3,852,466 | ....110.761 4,264,299 3,850,000 3,851,028 (329) 6.085 | ......8.074 | AO...c.. | coorririrrenns 49458 | ... 234,273 | 06/18/2008 | 10/15/2017.
03073E  AJ 4 [ AMERISOURCEBERGEN CORPORATION..........coooccmemmeeiericsnensesceecssescssssscesses [ v o AFE] e 2,068,340 | ....102.954 2,059,080 2,000,000 2,049,479 (6,632) 3.500 | ......3.084 | MN... | s 8944 | ............. 70,000 | 01/19/2012( 11/15/2021.
03076C  AE 6 [ AMERIPRISE FINANCIAL INC......covvrecrrermverrrnecsssssmnersssssssssnssssssesssssmssesnnees | corinne ] [ 123 I 1,261,243 | ....113.199 1,414,988 1,250,000 1,256,554 (1,074) 5.300 | .......5.184 | MS..... 19,507 66,250 | 03/09/2010 | 03/15/2020.
03076C  AF 3 [ AMERIPRISE FINANCIAL INC......covvveerrrmvernrneessssmmsensnnsssssssssssssesssssssssssnees | corinne JO IO 123 I 3,664,007 | .....105.261 3,842,027 3,650,000 3,663,499 (858) w8000 | ......3.949 [AO. | oo 30,822 | oo 161,817 | 02/05/2014 | 10/15/2023.
031162 AX 8 | AMGEN INC......cooooivviiiiiriiiiirivisisisiiisesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssnnnns | sovesens ] [ 2FE] ... 998,280 | .....114.272 1,142,720 1,000,000 999,302 178 ciereeeen8.150 | 18173 | ID | e 5125 | e 61,500 | 05/20/2008 | 06/01/2018.
031162 BG4 | AMGEN INC......coooouvviiiviviiiiiriiisininesisssisesssesssssssssssssssssssssssssssssssssssssssssssssssssssssnnnss | sovevens ]t 2FE| oo 2,002,140 | ....107.151 2,143,020 2,000,000 2,001,463 (194) cerrered 100 | 4087 [IDeercrs | o 3644 | .. 82,000 | 06/28/2011 | 06/15/2021.
037411 AW 5 | APACHE CORP.......cccoviiuimimiimmininisisssisesssssssssssssssssssssssssssssssssssssssssesssssssssssssssssses | sovevens o et 2FE| ....ccc.....841,160 | .......96.187 769,496 800,000 838,682 (783) ciereeee5.100 | 4768 |MS | e 13,600 | .oooovvvveenen 40,800 | 08/25/2011 | 09/01/2040.
038222  AF 2 | APPLIED MATERIALS INC.......ccoovoveviririvimmrevinsseninssesesssssesssssssesssssessssssssssssssnssses | sevevens o[ | AFE ] 1,003,580 | .....109.145 1,091,450 1,000,000 1,002,517 (332) cerrere300 | 4255 [ Do | o 1911 | 43,000 | 06/30/2011 | 06/15/2021.
039483 AT 9 | ARCHER-DANIELS-MIDLAND..........ccoorevemmreremmrerenmnssssennsssenssssenssssnssssssssssssesssnses | vovevees . 5,111,644 | ....125.519 6,275,950 5,000,000 5,091,108 (2,889) 5.935 | ... 5770 | AO.cove. | rvvvrrrercs 74,188 | ............. 296,750 | 12/16/2005 | 10/01/2032.
040555 CM 4 | ARIZONA PUBLIC SERV CO .116.485 1,281,335 1,100,000 1,104,774 (87) 5.050 18,517 55,550 | 08/22/2011| 09/01/2041.
040555 CM 4 | ARIZONA PUBLIC SERV CO .116.485 1,048,365 900,000 903,906 (71) 5.050 45450 | 08/22/2011] 09/01/2041.
04317@ AF 5 [ ARTHURJ GALLAGHER & CO SERIES H. ...102.748 4,109,920 4,000,000 4,000,000 ciereenn4.580 191,600 | 02/27/2014 | 02/27/2024.
045604 A@ 4 | ASSOCIATED ESTATES REALTY CORP SERIES B.........cccovvevvcnurrvcrerencrcnnncss | voverene ] | 2| 2,000,000 | ....101.365 2,027,302 2,000,000 2,000,000 01/22/2013 | 01/22/2023.
046003 JU 4 | ASSOCIATES CORP OF N AMERICA DEBENTURES...........cocvvvevmrevereiererenenns | vovevens ] [ 123 I 8,931,683 | .....117.762 8,920,472 7,575,000 8,016,319 cerveenennn(101,513) 04/03/2003 | 11/01/2018.
04621W AC 4 [ ASSURED GUARANTY. LSe | o f e | e 2FE| ...ovvrrnnnn2,430,900 | .....106.579 2,573,883 2,415,000 2,430,281 (620) 06/17/2014 | 07/01/2024.
04621TW  AC 4 [ ASSURED GUARANTY ..cooovvmrrrrrnrennnnnenennnsnenesssesesssesesssssesesssssessssssssssssssssssssssssss | coveris ] [ 2FE | oivinn.85,560 | .....106.579 90,592 85,000 85,538 (22) 06/17/2014 | 07/01/2024.
049164  AK 2 | ATLAS AIRINC.....ooooireieerisiecennescstssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssassss | sovevens a2 | 3 394,438 | .....102.875 402,887 391,628 392,244 (250) 08/07/1998 | 01/02/2018.
049164 BE 5 | ATLAS AIRINC 2000-1 PASS THROUGH CERT.......cocvvvrvvrmrrrrrnnrnsennsnsennnennnns LS| 2 | 3| 1,000 | .....105.750 1,057 1,000 1,000 07/20/2000 | 07/02/2021.
049164 BE 5 | ATLAS AIRINC 2000-1 PASS THROUGH CERT.........cccvuvrvvverrrrvennrrrnennnnsennnnees | veverene a2 3| e 706,387 | .....105.750 747,005 706,387 706,387 07/20/2000 | 07/02/2021.
05279# AH 2 | AUTOLIV ASP INC SER D GTD SR NT....oooommuummmmmmmmmmmmemmmememesmmesssssesssssesesenesenens | veverens ] | TN I 3,000,000 | ....104.592 3,137,760 3,000,000 3,000,000 04/23/2014 | 04/23/2026.
05279# AJ 8 | AUTOLIV ASP INC SER E GTD SRNT. ....102.999 2,574,975 2,500,000 2,500,000 04/23/2014 | 04/23/2029.
05330K AA 3 [AUTO METRO PUERTO RICO AUTOPISTAS LLC 14. 81.250 2,437,500 3,000,000 3,000,000 08/02/2013 | 06/30/2035.
053332 AF 9 | AUTOZONE INC SENIOR NOTES. ...104.129 3,123,870 3,000,000 2,990,922 9,901 01/03/2005 | 11/15/2015.
053611 AF 6 | AVERY DENNISON CORP........cccruvevmreriremerevinererenssssssssssesssssssesssssesssssssssssssssssses | vovevens ] [ 2FE| ...ccc1,002,230 | .....109.511 1,095,110 1,000,000 1,001,324 (212) 04/08/2010 | 04/15/2020.
053611 AG 4 | AVERY DENNISON CORP........ccormvemmrererevereresereresssssesssssesssssesesssssessssssssssssssnsnees | severees ] [ 2FE] .....oeevrr......599,388 | .....100.315 601,890 600,000 599,483 53 04/03/2013 | 04/15/2023.
05366# AG 8 | AVIATION CAPITAL GROUP CORP SERIES B........cccveveverevevsserccvssrssissssns | voverene ] | 2 e 1,000,000 | .....107.848 1,078,480 1,000,000 1,000,000 04/08/2010 | 04/08/2017.
05366# AH 6 | AVIATION CAPITAL GROUP CORP SERIES C........ccvvvvevrrrvenennrennnnnnncensnnneensens | vevevene ] | 2| . 1,000,000 | .....110.000 1,100,000 1,000,000 1,000,000 04/08/2010 | 04/08/2020.
05379B AN 7 [AVISTA CORP.....couvvviumrerimmmmsivimsresssenesssssesssssesssssssesssssesssssssesssssesssssssssssssesssssenses | oo ] [ H12/=3 I 1,993,320 | ....112.373 2,247 460 2,000,000 1,997 444 656 5.950 | .......5.992 | JD....... cerverrrenennne QT | 119,000 | 03/27/2008 | 06/01/2018.
054937  AF 4 | BB&T CORPORATION SUB NOTES........oooevermmmermmmmmrenssssessssssssssssssssssssssssssssss | veverene | L AFE] e 72,862 | .....111.990 83,993 75,000 74,112 156 5.250 5533 | MN...... 656 3,938 | 11/30/2004 | 11/01/2019.
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05523U AK 6 [ BAE SYSTEMS HOLDINGS INC 144A 1,994,060 | .....102.003 2,040,060 2,000,000 1,994,176 116 3.800 17,733 09/30/2014 | 10/07/2024.
057224 AZ 0 | BAKER HUGHES INC 1,071,080 | .....108.258 1,082,580 1,000,000 1,066,907 (1,326) 5125 | 4875 [MSL ] 15,090 | .oooovvvvvnnnn 51,250 | 08/30/2011 | 09/15/2040.
058498  AS 5 | BALL CORP.......oovvcrvrvcrvnrncncnencnennnesenesssesesssssesssssesssssssssssssesssssesssssessssssssssssssssssss | vovevees | oo [ covvennninnns | v 3FE] ................925,000 | ......96.500 965,000 1,000,000 925,246 246 ...4.000 5111 12/16/2014 | 11/15/2023.
059438  AH 4 | BANK ONE CORP SUB DEBENTURES...........commmimenmrerennnsrennsssensssssssssssssnsnnes | wovevees | oo [ cvvvesnienens | v AFE] cooiiiiicee.89,419 | .....132.082 99,062 75,000 84,986 (568) 625 | .......6.030 [AO...... | ccovciivivcvans 1,207 | oo 5,719 | 11/30/2004 | 10/15/2026.
060505 DH 4 | BANK OF AMERICA CORP.........cccuvvmvvurrrnrnnnnnnnnnnnnnnnnnnnnseennssennssnesssssesesssesesesesess | vevevens | oo [ covveensenens | v TFE] s 1,995,500 | ....110.358 2,207,160 2,000,000 1,998,546 489 6.000 | .......6.030 | MS...... | ceoerrricrieccd 40,000 | .ccoovere 120,000 | 08/20/2007 | 09/01/2017.
06406H CQ 0 [ BANK OF NEW YORK MELLON.......ccocvcvivuverivinnrerensnssisssssssssssssssssssssssssssssssssess | s wd | TFE] s 1,625,360 | .....106.097 1,697,552 1,600,000 1,623,806 (1,554) 3.950 | ....3.781 | MN.ooo | e 7,549 | e 63,200 | 01/24/2014 | 11/18/2025.
06406H CX 5 [ BANK OF NEW YORK MELLON.........cocvvruvivmrerinnrerennnsrenensnesssssssssssssssssssssssssseees | ceveves [ o | cevevvenneees [ e AFE] s 3,487,855 | ....100.203 3,507,105 3,500,000 3,488,175 320 3.250 3.291 | MS.. 34,757 09/04/2014 | 09/11/2024.
07274E  AG 8 [BAYERUS FINANCE LLC 144A........cooooomininennincnnincninnncrcnsscscsssssssssssssssssssssssssss | coveveee [ o | e [ s 1FE] s 1,980,220 | .....102.088 2,041,760 2,000,000 1,980,610 390 3.375 .3493 [AO...... 15,563 10/01/2014 | 10/08/2024.
075896 AA 8 | BED BATH & BEYOND INC LS... wd | FE[ oo 3,993,280 | ....101.921 4,076,840 4,000,000 3,993,602 322 3.749 3769 | FA....... 68,315 07/30/2014 | 08/01/2024.
078167 BA 0 | BELL TELEPHONE CO PENNSYLVANIA DEBENTURE............ccocouwvuummmmienmnnens | oo | oo [ v [ e 1FE] cooiiiiiiieee....96,683 | .....143.066 107,300 75,000 92,326 (569) 8.750 .6.462 [FA....... 2,479 6,563 | 11/30/2004 | 08/15/2031.
080555 AE 5 | BELO CORPORATION DEBENTURES.....cooceiiimrrmrmeesmsmmieenmnscessssnmesssssesssen | veveeee | oo .84,939 | .....111.880 83,910 75,000 82,164 (363) ..1.750 6610 [ IDueees | v 484 | oo 5,813 | 11/30/2004 | 06/01/2027.
084423 40 9 | BERKLEY (WR) CORPORATION LS... ,600 95.040 1,521 1,600 1,600 5.625 5.625 | JAJO.. 15 90 | 04/25/2013 | 04/30/2053.
084423 40 9 | BERKLEY (WR) CORPORATION........cccvevevcremmmmmessmsmsmmmsmsssssmssssssssssssmssssnnns | wvvevens | oo [ o] [ i 2FE 1,998,400 | .......95.040 1,899,279 1,998,400 1,998,400 5.625 5625 | JAJO...| wcovvcviienns 19,047 | ovvvveveee 112,410 | 04/25/2013 | 04/30/2053.
084423 AM 4 | BERKLEY (WR) CORPORATION PROPERTY/CASUAL.........coovvvverrrvvrnnnnnnnnes | covevene | oo [ v | i 2FE| oo 2,747,883 | ....101.527 2,791,993 2,750,000 2,749,901 258 5.600 5610 [ MNcoooo | v 19,678 | .vovvveveee 154,000 | 05/04/2005 | 05/15/2015.
09247X  AC 5 [ BLACKROCK INC.......coouuviummivimimmmiiimmmmnissississmsssssmsssssssssssssssssssssssssssssssssssssssssssenss | coveves [ o | covvvvenneees [ vene AFE] e 4,959,800 | .....112.288 5,614,400 5,000,000 4,986,550 4,432 6.250 £.360 | MS...... [ e 92,014 | oo 312,500 | 09/12/2007 | 09/15/2017.
09256B  AA 5 [ BLACKSTONE HOLDINGS 144A.........cooovvevemmccnirmcnccnenecencrseecenscecensssessesssseessesss | covevene [ oo | cvvvvveennens [ s 123 I 1,994,650 | ....117.644 2,352,880 2,000,000 1,997,066 524 6.625 6662 |FA.... | e 50,056 | oo 132,500 | 08/13/2009 | 08/15/2019.
096629 AA 8 | BOARDWALK PIPELINES LLC........oooieieiisinisiersesscrsssscrsssscrssssesesssssesesssesssssenens | eoveveee | oo [ cvvvrnescnens | i 2FE| ... 249,207 | .....106.279 265,698 250,000 249,820 79 5.500 5.537 | FA oo | e 5,729 | oo 13,750 | 09/15/2005 | 02/01/2017.
099738  AA 4 | BORGER ENERGY ASSOCIATED LP.........ooooviiomiiiiiiisisiniessssssisssssssssscsissssiesies | v v B AFE| oo 2,293,087 | .....102.426 2,348,717 2,293,087 2,293,087 0260 [ 7259 [ Do | v 462 | oo 166,478 | 06/11/1998 | 12/31/2022.
10112R AU 8 | BOSTON PROPERTIES LP.......ccouuuuiiviimmiivmmsmisssimssssssssssssssssssssssssssssssssssssssssssnnss | soveeees | o0 el | 2FE| 798,232 | .....104.432 835,456 800,000 798,570 148 3.850 12,833 30,800 | 05/31/2012| 02/01/2023.
10510K  AA 5 | BRAMBLES USA INC.......ooommrrieinnrienrnrinnersisseseisssensesssssssssssssssesssssessss | seeeenen | oo | eooneenviens [ cvvvona 2FE| s 3,010,150 | .....110.748 3,322,440 3,000,000 3,005,979 (966) 5.350 | ........5.306 | AO...... | ccorrrrrnnn 40,125 | oo 160,500 | 03/25/2010 | 04/01/2020.
10623* AA 4 | BRAZOS SANDY CREEK ELEC COORP.........ccovevemmvevnnnnninnnnnnnnnnnnnsnssnsnssenssseeeens | cevveene | oo [ v | e TIFE] e 2,770,833 | ....124.660 3,454,132 2,770,833 2,770,833 6.540 | .......8.541 | ID.cccces | o CTIR T [ 181,213 | 11/04/2009 | 06/30/2024.
110122 AA 6 | BRISTOL-MYERS SQUIBB DEBENTURES. .16,445,949 | ....131.807 | ccccvovic 19,606,291 | oo 14,875,000 | ......ccccce. 15,763,843 (77,825) 1150 [ 8230 [ D | 47,269 | ........1,063,563 | 12/18/2002 | 06/15/2023.
111320 AH 0 [ BROADCOM CORP-CL A 2,992,300 | .....100.596 3,017,880 3,000,000 2,992,575 275 3.500 44,333 08/05/2014 | 08/01/2024.
11133T AA 1 | BROADRIDGE FINANCIAL SOLUTIONS. 1,000,000 | .....108.592 1,085,920 1,000,000 1,000,000 10/14/2009 | 06/01/2017.
116663 AC 9 [ BRUCE MANSFIELD 1,625,738 | ....109.516 1,780,443 1,625,738 1,625,738 10/03/2007 | 06/01/2034.
118230 AH 4 [ BUCKEYE PARTNERS LP......cooouuuiimiiimmmimmmmmmmmmmmmmmmmmsmssssssmsssssmsssssssssssssssssssssenees | cenens ...3,009,170 | ....109.473 3,284,190 3,000,000 3,005,411 (1,014) 06/10/2010 | 08/15/2019.
120569  AA 6 [ BUNGE NA FINANCE LP........cooovevrrvvvnrnrnennnnnsnnnssssnsssssssesssssesssssssssssssssssssesssssesees | coveven [ o | cvvvvseeennns [ ovnens 2FE| o 1,348,461 | .....108.626 1,466,451 1,350,000 1,349,582 169 03/19/2007 | 04/01/2017.
12189L AT 8 [ BURLINGTON NORTHERN SANTA FE LS... el | 2FE|. coreeenn1,995 | ...101.983 2,040 2,000 1,996 08/11/2014 | 09/01/2024.
12189L AT 8 | BURLINGTON NORTHERN SANTA FE.....ccoooicimrmrmmmssssmmreenmnseessesmsersssssssssis | coviee el | 2FE ...2,991,135 | ....101.983 3,057,450 2,998,000 2,991,365 231 08/11/2014 | 09/01/2024.
124857 AM 5 [CBS CORP LS... el | 2FE ...1,266,952 | .....100.275 1,273,493 1,270,000 1,267,042 90 08/11/2014 | 08/15/2024.
124857  AM 5 [ CBS CORP.....coouuuiummmmiiimmmisisisisisssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssseses | corens el | 2FE ....3,721,048 | .....100.275 3,740,258 3,730,000 3,721,312 264 08/11/2014 | 08/15/2024.
12527G  AC 7 | CF INDUSTRIES INC LSe | o f e | 2FE ...1,399,785 | ......99.096 1,486,440 1,500,000 1,411,280 8,587 08/27/2013 | 06/01/2023.
12542R B* 0 | CHS INC.ceieecrcereserenssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssons | soverens 2N I 2 s 2,400,000 | .....110.000 2,640,000 2,400,000 2,400,000 10/04/2007 | 10/04/2017.
125509 BM 0 [ CIGNA CORP. LS... ..111.023 195,067 175,700 176,429 (114) 05/12/2010 | 06/15/2020.
125509 BM 0 [ CIGNA CORP. 111,023 915,163 824,300 827,720 (533) 05/12/2010 | 06/15/2020.
12572Q  AE 5 | CME GROUP INC ...102.108 3,063,240 3,000,000 2,992,638 837 09/05/2012 | 09/15/2022.
126117 AH 3 [ CNA FINANCIAL CORP......cciiieerissesssssessssssssssssssssssssssssssesssssssssssssasssssesesssesesss | coveris ..112.251 84,188 75,000 76,210 (351) 11/30/2004 | 01/15/2018.
12673P  AE 5 | CAINC ..ooovvrrcicsiiccvernnssesssnissssss s ssssssssssssssssmssssssssssssssssssssssssssssssssssssessss | ceveeees el | 2FE ...995,390 | .....105.533 1,055,330 1,000,000 995,907 380 08/13/2013 | 08/15/2023.
127097  B# 9 [ CABOT OIL & GAS CORP......occvereremererermrerermrsreressrssesssssesssssenssssensessssssssssssssssnes | oo [ oo | evveveseerees [ ovnerenens 2 s 3,000,000 | .....110.000 3,300,000 3,000,000 3,000,000 07/16/2008 | 07/16/2018.
127097  D* 1 [ CABOT OIL & GAS CORP........ccuerevemmrermrmrerermssresesmsssesssssenssssessssssssssssssssssssssnssnes | covesen [ o | evvevvenenees [ ovvenennns 2 ...1,000,000 | .....110.000 1,100,000 1,000,000 1,000,000 12/30/2010] 01/15/2021.
13052@ AA 6 | CALIFORNIA PACIFIC ELECTRIC CO.....coovevvreveverererennrerennsesensessenssssssssssssssenees | vererene | oo [ covserssssens | wvvvene 2FE| o 1,000,000 | .....109.844 1,098,442 1,000,000 1,000,000 12/29/2010 | 12/29/2020.
13342B AC 9 | CAMERON INTL CORP.....covvvverrrrrerrrrrrnrrrnrnnennsensnnsnssnsssssssssssssssssesssssssssssesssssssess | seveveee | oo [ covvesesssnns | cvvvens 2FE| .nn.998,990 | .....113.109 1,131,090 1,000,000 999,594 99 06/23/2008 | 07/15/2018.
141781  AE 4 | CARGILL INC 144A SENIOR NOTES.....ccocvvvevermmmneremsmeserssssessessesssssssssssssssssssess | covevene | oo | evvvvvvernnns | e AFE] coiinn.... 465,176 | .....136.255 498,693 366,000 459,070 (2,672) 08/06/2014 | 09/01/2026.
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14428T BA 8 | CARPENTER TECHNOLOGY MTN SERIES B. .79,459 | .....108.439 81,329 75,000 76,467 (388) 6.990 6.324 | AO...... 1,107 11/30/2004 | 04/20/2018.
149123  BF 7 | CATERPILLARINC .84,359 | .....130.621 97,966 75,000 81,780 (326) 6.625 | ......5.660 [JJ....... 11/30/2004 | 07/15/2028.
14912L  5X 5 [ CATERPILLAR FINL SERV CORP.........ccocuemmvirmmmierermsssssmssssssssssssssssssssssssssssssenns | cevevs ] [ 1FE] .cocooee...... 649,467 | .....106.260 690,690 650,000 649,515 44 3.750 | ......3.760 | MN..... 11/19/2013 | 11/24/2023.
149162  B* 9 [ CATHOLIC HEALTHCARE WEST SERIES B.........cccccovevecvmesccrmccvirsccvcvsscvcvavars [ v ] | TN I 2,000,000 | .....102.127 2,042,540 2,000,000 2,000,000 6.090 | .......6.002 | Jdoceceees | o 60,900 05/28/2008 | 05/15/2015.
149162 B@ 7 [ CATHOLIC HEALTHCARE WEST SERIES C......cooovvvvviveviiireveissmnesenssesesssesennss | v ] | TN I 2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 crererenn8.450 | 18452 | M | e 64,500 05/28/2008 | 05/15/2018.
151020  AE 4 [ CELGENE CORP........oiiiiiiciscicccscsccsscsscsscsscsssssssssssssssssssssssssssesssssssssssssssssssssss | v ] [ 2FE[ oo 1,504,155 | .....105.859 1,587,885 1,500,000 1,502,599 (394) 3.950 | ......3.916 | AO..... [ oo 12,508 10/05/2010 | 10/15/2020.
151020  AH 7 [ CELGENE CORP.......coiiiiiiisisccsicccsiesssssesssssesssssesssssssesssssssessessesssssssssssssssssssssses | v ] e 2FE] .....ooeerrr.r...999,490 | ....100.772 1,007,720 1,000,000 999,601 45 3.250 3.256 | FA.o | v 12,278 | oo 32,500 | 08/06/2012 | 08/15/2022.
15133K  AC 7 | CENTEL CAPITAL CORP.......coocvvvvvrmnrrnnnnnnnnnnnnnnnnssssnssssssssesssssesssssesssssesesssesesesess | vovevens ] [ FE[ oo 4,137,177 | ....120.364 4,844,651 4,025,000 4,066,834 (6,786) c00000e9.000 | .. n8.730 | AOu | v 76475 | ...ceeees 362,250 | 12/27/1991( 10/15/2019.
151895 B@ 7 [ CENTERPOINT PROPERTIES TRUST........ccocoioiomevereveviverissscsscmsasesssmsmssssnnnnes | v ] | e 2 e 4,000,000 | .....105.912 4,236,492 4,000,000 4,000,000 6.320 6.320 [UD.ocos | v 11,236 | woovvveene 252,800 | 06/15/2006 | 06/15/2016.
156686 ~AJ 6 [ CENTURYTEL INC SENIOR NOTES SERIES D.......ccoovevercviscsesiessccissssssessssics [ v ] e SFE[ oo 3,235,406 | .....104.967 3,280,219 3,125,000 3,200,880 (4,544) cerrereed 200 [ 8880 [ID.cvrcrs | o 18,750 | .oovovevene 225,000 | 08/18/2004 | 12/01/2025.
165087 AN 7 [ VERIZON VIRGINIA INC FORMERLY BELL ATLAN.........ccccvivcccmemmmmmmnnnnnnes [ v . 7,740,013 | .....120.006 8,250,413 6,875,000 7,343,866 (50,790) W [ v 249,648 | ............. 541,406 | 07/27/2004 [ 01/15/2022.
165167 CN 5 [ CHESAPEAKE ENERGY CORP. LS... 98.250 982,500 1,000,000 955,288 288 10,292 12/09/2014 | 04/15/2022.
171232 AE 1 | CHUBB CORP DEBENTURES..........ccovrvsssmieennneeessssnmssssssessssssmsssssssssssssssns | cornee . ...135.230 101,423 75,000 80,729 (191) 11/30/2004 | 11/15/2031.
171232 AR 2 [ CHUBB CORP........ccouuuveriiiimririimsesisssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | oo [ [ 1FE] coviiiee991,060 | .....112.439 1,124,390 1,000,000 996,411 937 05/01/2008 | 05/15/2018.
172062  AF 8 [ CINCINNATIFINANCIAL CORP DEBENTURES...........cocoveverivererivenevesensnenennns | s ] [ 1FE] cooiiiiiiee.80,924 | .....124.632 93,474 75,000 79,389 (205) 05/09/2005 | 05/15/2028.
17252M  AH 3 [ CINTAS CORPORATION NO 2....ovvvversriverersnssesssmsssesssssessesmsssssssesssssssesensees | covine [ IO 123 I 5,824,003 | ....112.200 6,451,500 5,750,000 5,776,551 (8,116) 01/09/2008 | 12/01/2017.
172967 BW 0 [ CITIGROUP INC SUB NOTES..........coossieremsceserscisessssssssssssssssssssssssssssssssssssessssis | v ] e 2FE| ..o 245,125 | ...101.397 253,493 250,000 249,807 537 12/05/2003 | 05/07/2015.
172967  HV 6 [ CITIGROUP INC SUB NOTES......coovvcesssmevermreecsssmsessessessssssisssssssssssssssseneees | cornee ] [ FE[ oo 1,496,820 | .....100.116 1,501,740 1,500,000 1,496,921 101 07/29/2014 | 08/05/2024.
18055# AM 4 | CLARION LION PROPERITES FUND..........cmvemmmmremmnnnsrennsnsenssssnssssssssssssssessenes | ceveeees [ | e 2 s 2,000,000 | .....106.330 2,126,594 2,000,000 2,000,000 02/14/2014 | 02/14/2024.
185508  AF 5 [ CLECO POWER LLC.......cocouuereveemrerenmieririsnsesisssesesssssesssssssssssssssssssssssssssssssssssssses | oo ] e 2FE| v 1,992,860 | ....114.291 2,285,820 2,000,000 1,997,028 742 05/28/2008 | 06/15/2018.
19075Q  AB 8 | COBANKACB 144A........cooocomvirieiriviniririninssesisssssisssssssssssssssssssessssssssssssssssssssssssns | sovevens [ | AFE ] 2,804,300 | ....116.701 3,209,278 2,750,000 2,772,473 (5,830) 04/25/2008 | 04/16/2018.
19416Q EC 0 | COLGATE-PALMOLIVE CO 2,462,625 | .....95.728 2,393,200 2,500,000 2,468,284 3,422 04/29/2013 | 05/01/2023.
195869 AG 7 [ COLONIAL PIPELINE CO 144A SENIOR NOTES ..143.020 107,265 75,000 90,293 (506) 11/30/2004 | 04/15/2032.
195891  AJ 5 [ COLONIAL REALTY LP REITS. ..102.908 3,087,240 3,000,000 2,995,356 5,931 01/17/2006 | 10/01/2015.
199575 AW 1 [ COLUMBUS SOUTHN PWR CO. ..112.573 1,125,730 1,000,000 999,077 243 MN...... 10,083 60,500 | 05/13/2008 | 05/01/2018.
20030N BL 4 | COMCAST CORP ...102.281 3,068,430 3,000,000 2,997,446 86 3.375 3.385 | FA...... 39,094 08/05/2014 | 02/15/2025.
200340  AQ 0 | COMERICA INC.....ccoovomrvvvevivrvvvinrerienssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssesens | sovevees ] [ 2FE| oo 2,998,760 | ....101.356 3,040,680 3,000,000 2,998,798 38 3.800 3.804 | JJ........ 50,350 07/18/2014 | 07/22/2026.
202795 HU 7 | COMMONWEALTH EDISON LSe | f e | AFE] oo 2,046 ] .....112.830 2,313 2,050 2,048 03/19/2008 | 03/15/2018.
202795 HU 7 | COMMONWEALTH EDISON........ccorerimsiereracerereceseresesssesisssessssssssssasssssssssssnnens | vovevene ] [ AFE| v 2,992,194 | .....112.830 3,382,587 2,997,950 2,995,704 621 03/19/2008 | 03/15/2018.
207597 DY 8 | CONNECTICUT LT & PWR CO....cccmmmrcvmrmsesesmresessssssssssssssssssssssssesssssesssssesssssins | soverens ] [ 1FE| v 2,992,920 | .....110.675 3,320,250 3,000,000 2,997,667 789 09/10/2007 | 09/01/2017.
209111 ET 6 | CONSOLIDATED EDISON CO NY INC.....oovvvverrrvrerrrnrnnnnsnnnsnssnnssnenssesssssessessennsnns | vevevene ] [ 1FE] ..............2,001,800 | .....113.842 2,276,840 2,000,000 2,000,704 (192) 04/03/2008 | 04/01/2018.
209115  A* 5 | CONSOLIDATED EDISON INC...ccooossevvrerrresesssimmenrensssssssmsssessssesssssssessssesses | ceveenee a2 1] 3,633,695 | .....136.448 4,958,107 3,633,695 3,633,695 06/27/2008 | 06/30/2022.
210518  CT 1 | CONSUMERS ENERGY CO....ccourmuummmmmmmmmmenmimmsmessmssessssssssssssssssessssessesssssessssseseens | severens o e e H12/=3 I 1,506,095 | .......99.635 1,494,525 1,500,000 1,504,611 (575) 05/01/2012 | 05/15/2022.
210795 QB 9 | CONTINENTAL AIRLINES 2012-2 AEETC.......cooosmvmnsvsesressesssssssseressseresssssesins | veverene . ...102.032 3,525,849 3,455,630 3,504,917 (2,548) 02/05/2014 | 04/29/2026.
216831 AE 7 | COOPER TIRE & RUBBER CO LS... 11750 20,115 18,000 18,865 (142) 01/22/2003 | 12/15/2019.
216831  AE 7 | COOPER TIRE & RUBBER CO........cvevevuverersceresasssesesssssesssssssssssssssnsnnnnnes | vevevene . 5,554,880 | ....111.750 5,567,385 4,982,000 5,221,360 (39,388) 01/22/2003 | 12/15/2019.
219023 AF 5 | CORN PRODUCTS INTERNATIONAL.......oooeveremmmermmsmsnerssssensesssssssssssssssssssssssss | veverene ] [ 2FE| .....cc0......1,007,480 | .....106.841 1,068,410 1,000,000 1,004,771 (700) 09/15/2010 | 11/01/2020.
22025Y AP 5 [ CORRECTIONS CORP......cccummumiummirimmmssesesssessssssssssssssssssssssssessessessssssssssssssssssseses | crenens o e JFE[ 973,750 | ......97.000 970,000 1,000,000 973,898 148 12/09/2014 | 05/01/2023.
222372 AJ 3 | COUNTRYWIDE FINANCIAL CORP........covrvrerermrmrmrnrnrmnsrnsnssssesssssssssssssssesssenesees | severene ] [ 2FE| v 5,098,450 | .....106.445 5,322,250 5,000,000 5,018,334 (12,492) 03/05/2007 | 05/15/2016.
224044  CA 3 | COX COMMUNICATIONS INC 144A........ccooreremmrererrnsrerensnsrenssssenssssessssssssssssnnes | vevevene o et 2FE| .. 1,647,773 | ......95.951 1,583,192 1,650,000 1,648,160 188 04/26/2013 | 06/30/2023.
22541L  AE 3 | CREDIT SUISSE FBUSA INC........cooreverereressveresscereresssssesssssesssssssisssssssssnnnnns | vovevene ] [ AFE ] coooveirireen..87,554 | .....139.827 104,870 75,000 85,043 (320) 11/30/2004 | 07/15/2032.
226829 AA 7 | CROCKET COGENERATION 144A.........coooucevevicrseresisssesisssesisssssssssssssssnnnns | veverene o 2 2FE| .o 570,991 | ....104.210 595,030 570,991 570,991 03/10/2005 | 03/30/2025.
22822R  AX 8 | CROWN CASTLE TOWERS LLC SERIES 2010-5 CL.......cocovvmreveverevererererennnens | ceveeees et L A1) I 1,507,920 | .....104.528 1,567,920 1,500,000 1,503,234 (1,146) 07/29/2010 | 08/15/2037.
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22845# AC 3 | CROWN PINE PARENT LP TIMBER LP. 4,027,897 | .....103.563 4,142,516 4,000,000 4,014,958 (4,477) 12,240 259,200 | 10/26/2011 | 12/14/2017.
23157# AG 4 [ CURTISS-WRIGHT CORPORATION 2,000,000 | .....101.090 2,021,800 2,000,000 2,000,000 [ ..covvveercssmrenennnereens | eerrrerssriinennneseenn | v | e | o3850 [ 100003850 | FAceves | v 26,736 | oo 77,000 | 02/26/2013 | 02/26/2025.
23314# AG 4 | DCT IND OPERATING PARTNERSHIP CLASS K........ccocuvumvevemmvevemmnensnensnennnnns | oo | oo [ cvvverneinens | v 2 e 2,000,000 | .....106.072 2,121,444 2,000,000 2,000,000 36,738 93,800 | 08/01/2011 | 08/01/2018.
23331A° BG 3 [DRHORTON INC.......ciiiiiiiiisiscsssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssss | wovennns | oo el 3FE] .......c.e........976,250 | .....100.000 1,000,000 1,000,000 976,347 97 17,944 12/16/2014 | 02/15/2023.
233326 C* 6 | DSTSYSTEMS INC.....oooucuuvrvvvvnrvrvnmnmrennrnsssssnsssesnssssssssssssssssssssssssssssssssssssesssseeeees | sovesees | oo [ covsenneenens | covvivene 2 e 2,000,000 | .....109.350 2,187,000 2,000,000 2,000,000 | ... [ v | e | e [ 5420 | 15420 [ FA | i 42,758 | oo 108,400 | 08/09/2010 | 08/09/2020.
23338V AC 0 [DTE ELECTRIC CO...cououuimiuiriiimsiimsisismsmsisasasasasssssmsssssssssssassssssssssssssssssssssssens | cevevs wd | TFE] s 1,997,220 | ....102.720 2,054,400 2,000,000 1,997,396 AUCCT [P ORI ORI X £ T ISR o[ I I /S OO [ 33,563 | oo 11,063 | 06/23/2014 | 03/01/2025.
233835 AQ 0 | DAIMLER FINANCE NA LLC.......ooovvvvnrvvvnrrnnnnnnnnvncnnnnncennnseenenssesesenesesesesesesesesesess | vovevees | oo [ covveensinens | v 1213 I 11,272,750 | ....152.529 | ............ 15,252,900 | ..o 10,000,000 | ....ocoeee 11,003,884 (31,795) 384,861 850,000 | 08/05/2002 | 01/18/2031.
235851 AM 4 | DANAHER CORP LS... wd | 1FE] coiie999,750 | .....108.237 1,082,370 1,000,000 999,827 23 867 39,000 | 06/20/2011 | 06/23/2021.
24422E QR 3 [ JOHN DEERE CAPITAL CORP SERIES D........ccoceeceveuvcveemvcvecsvevevsccressscvevessrare [ ovevee [ o | v [ s AFE] cii249,235 | ....111.942 279,855 250,000 249,706 81 03/31/2008 | 04/03/2018.
24422E QV 4 [ JOHN DEERE CAPITAL CORP.......ccmmvvmmmimrnnninrnnnnnnnncnssnsssssssnsensssssssssenssesssenees | coveven [ o | covvvveeneees [ e 12 = [ 1,992,940 | ....113.766 2,275,320 2,000,000 1,996,925 729 09/03/2008 | 09/10/2018.
24424C AU 5 | JOHN DEERE CAPITAL CORP 1,000,000 | .....102.188 1,021,880 1,000,000 1,000,000 06/12/2009 | 06/15/2015.
24715@ AD 6 [DELOITTELLP SERIES B 5,000,000 | .....110.000 5,500,000 5,000,000 5,000,000 09/17/2009 | 09/17/2019.
249030 AC 1 | DENTSPLY INTERNATIONAL ...996,530 | .....104.967 1,049,670 1,000,000 997,536 317 08/16/2011 | 08/15/2021.
250847  H* 4 | DETROIT EDISON COMPANY 2011 SERIES D.......cooovvvvernveremnnnnennnnnsnensnseneens | wevevees | oo [ covvmrnennens | v 1N I 4,000,000 | .....106.522 4,260,880 4,000,000 4,000,000 09/01/2011 | 09/01/2023.
25087 AB 9 [ DETROIT INTL BRIDGE COMPANY SERIES C.......ooovcvvvrmcnernrnncnecnscncsescncncsess | v i | 2FE[ oo 2,869,362 | .....107.365 3,080,699 2,869,362 2,869,362 09/14/2009 | 09/02/2017.
25179M AL 7 | DEVON ENERGY CORPORATION.......cocoooeiemmmmseressssscssssscssssssssssssssssssssssssssssiss | wovennes | oo el | 2FE| oo 2,107,500 | ....112.219 2,244,380 2,000,000 2,101,964 (1,807) 08/24/2011 | 07/15/2041.
252747  AD 2 | ULTRAMAR DIAMOND SHAMROCK DEBENTURES..........ccoccuveveveveveneneneninnns | wevevens | oo [ cvvvrrririens | i 2FE| oo 5,868,694 | ....103.371 6,073,046 5,875,000 5,874,655 715 02/17/1995 | 06/15/2015.
25468P CB 0 [ WALT DISNEY COMPANY MTN SERIES B [EST0 DV [ IO 1FE] coiie 254,138 | .....113.469 280,268 247,000 248,992 (605) 12/08/2003 | 12/15/2017.
25468P CB 0 [ WALT DISNEY COMPANY MTN SERIES B.......ccooouuuuumimmmmmmmmmemmmmsisemssesesenisenenes | eovveens | oo ...113.469 3,404 3,000 3,024 (7) 12/08/2003 | 12/15/2017.
254709  AD 0 | DISCOVER FINANICAL SVS........cimroiimisiisissmsmsssssmsssssssssssmsssssessssssenes | svvvenes | o0 ...110.879 5,543,950 5,000,000 5,003,238 (1,187) 06/02/2008 | 06/12/2017.
254700 AE 9 | DISCOVERY COMMUNICATIONS........coooomssrceeverercssssmnmesnensesssssnsssnssssssssssns | coveen ...105.997 2,119,940 2,000,000 1,995,767 556 06/13/2011 | 06/15/2021.
256747 A@ 5 | DOLLAR TREE INC SERIES B ...103.162 2,063,240 2,000,000 2,000,000 09/16/2013 | 09/16/2023.
257375 AH 8 | DOMINION GAS HLDGS LLC ..102.009 2,040,180 2,000,000 1,994,504 24 12/03/2014 | 12/15/2024.
257867 AR 2 | RRDONNELLEY & SONS .101.250 692,550 684,000 683,948 137 12/13/2005 | 05/15/2015.
260543 BA 0 | DOW CHEMICAL CO ...133.261 99,946 75,000 85,569 (1,347) 11/30/2004 | 04/01/2021.
261561 AB 0 | DRESDNER BANK NEW YORK SUB DEBENTURES..........ccccoocemevurererererereres LSe | o f e | e 3FE ...1,135,853 | .....103.370 1,065,745 1,031,000 1,038,997 (10,859) 10/04/2002 | 09/15/2015.
261561 AB 0 | DRESDNER BANK NEW YORK SUB DEBENTURES.........cccoueuuemueememmsesernrens | voveveee | oo [ v | i SFE[ oo 4,372,647 | ....103.370 4,102,755 3,969,000 3,999,787 (41,803) 10/04/2002 | 09/15/2015.
263534  CE 7 | EIDUPONT DE NEMOURS.....coovcumrmvennrmrerermrnrennnnrensnnsnsenssssenssssessssssesssssesssssees | sevevees | oo [ cvvvereninnns | cvvvens 1FE ...3,990,920 | .....109.432 4,377,280 4,000,000 3,993,924 832 | oo [ v | eerieenee 4250 | 8278 [AOcii | 42,500 | oo 170,000 | 03/24/2011| 04/01/2021.
26439R  AK 2 | SPECTRA ENERGY CAPITAL SENIOR NOTES.........ccocuuumreveverevevmrerenireresesnnens | eeverees | oo [ eovvvmnnninns [ covre 2FE ...4,724,600 | ....121.596 6,079,800 5,000,000 4,780,114 6,370 | .eoevevrrerecerenrrernnssess [ weverereessessinrennenses [ evereeene8750 | 007,201 [ FA | i 127,500 | coovvccrnen 337,500 | 06/12/2002 | 02/15/2032.
26441C  AD 7 | DUKE ENERGY CORP. LSe | oo f e | 2FE 221,519 | ... 111.374 247,250 222,000 221,752 46 3,301 | 11,211 | 10/15/2009 | 09/15/2019.
26441C  AD 7 | DUKE ENERGY CORP......cocererecereresereressveressveresssssesssssssesssssessssssssssssmsssssmssnnes | sevenees | oo [ wovvnnnnnnnns | covren 2FE LA774151 | LLA11.374 1,980,230 1,778,000 1,776,015 365 10/15/2009 | 09/15/2019.
268648 AN 2 | EMC CORP......oooumiiiiimeniiiiinississinisssssssssssssssssesssssssssssssssssssssssssssssssssessssssssssssssssnsns | sovevens el | 1FE ......961,020 | .....100.705 1,007,050 1,000,000 965,646 3,397 08/19/2013 | 06/01/2023.
26875P  AA 9 [ EOG RESOURCES INC....coovvevrvrvvvrerernrnrnsensrnssssensnssnssssssssssssssssssssssssessesesssssssess | oo [ o | cevvveeeevees [ ovnene H12I=3 I 3,004,390 | ....111.157 3,334,710 3,000,000 3,001,454 (484) 09/05/2007 | 09/15/2017.
26875P AC 5 [ EOG RESOURCES INC ...116.648 874,860 750,000 748,171 414 09/25/2008 | 10/01/2018.
26882P BB 7 [ ERAC USA FINANCE CO 144A 112413 4,496,520 4,000,000 4,000,006 2) 10/11/2007 | 10/15/2017.
268847 AL 6 [ ERAC USA FINANCE COMPANY. ...102.387 1,023,870 1,000,000 1,006,356 (244) 06/30/2014 | 11/15/2024.
26885B AA 8 [ EQT MIDSTREAM PARTNERS. LS... el | 2FE ....2,982,660 | ......99.958 2,998,740 3,000,000 2,983,251 591 , 07/29/2014 | 08/01/2024.
27430*  AG 8 [ EAST PENN MANUFACTURING CO.....coovevrvevererererennrerenssssensesssssssssssnssssssssseens | oo [ oo | evvevvveereee [ wovrenennns 2 s 3,000,000 | ....105.734 3,172,020 3,000,000 3,000,000 [ ..o [ ervririririniririvirereninns | e | eeverersnesenssssessesssenes [ v 5.940 | 15940 [ Ao | o 39,105 | ccvevevrene 178,200 | 04/12/2006 | 04/12/2016.
27430*  AJ 2 [ EAST PENN MANUFACTURING CO SERIES A.......ccocvevrvevenrernenrnrssnsnsesssnsnseens [ v [ oo | evvvvvveereee [ wovrerenens 2 e 1,000,000 | .....102.440 1,024,400 1,000,000 1,000,000 7453 68,800 | 05/22/2008 | 05/22/2015.
27430*  AK 9 [ EAST PENN MANUFACTURING CO SERIES B........cccocvrvemervrvvenrnrnsnsnsnnnsnensenns [ coveves [ oo | evvvvvveerens [ ovverennns 2 ....2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 [ ..o [ everiiiririiiririninenininns | e | eeveeeneeeeenssseessessennes [ 7260 | 17260 [ MNLc | i 15,730 | coovevererens 145,200 | 05/22/2008 | 05/22/2018.
277432 AN 0 | EASTMAN CHEMICAL CO....cccurrrvesssssssssssssssssssesssssssesssssesssssesesssesssssssesssens | veveveee | oo [ covveresrnnns | cvvvens P11 [ 2,787,032 | ....101.393 2,839,004 2,800,000 2,790,056 L2 | e | v | eveeerrenn3.600 | ceerrr.3.654 | FAcoooo | oo 38,080 | cccooverene 100,800 | 05/30/2012 | 08/15/2022.
277432 AR 1 | EASTMAN CHEMICAL CO LS | oo | 2FE riverennnnn995,060 | .....101.451 1,014,510 1,000,000 995,091 31 4,328 11/10/2014 | 03/15/2025.
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278058 AM 4 | EATON CORP DEBENTURES .94,793 | .....130.898 98,174 75,000 85,950 (1,119) 5711 | FA..... ..6,075 | 11/30/2004 | 08/15/2022.
278265 AC 7 | EATON VANCE CORP. 3,030,000 | ....112.017 3,360,510 3,000,000 3,010,192 (3,294) 6.363 [AO...... 95,000 | 10/01/2007 | 10/02/2017.
29078E  AB 1 [EMBARQ CORP.........cccmrimimmrimmmssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | voveve [ o | covvvvveneens [ nens SFE[ oo 6,065,500 | .....106.573 6,394,380 6,000,000 6,012,595 (8,212) 18924 | Do | 35,410 | 424,920 | 01/25/2007 | 06/01/2016.
292480 AC 4 | ENABLE MIDSTREAM PARTNER.........ccccicciiimmmmmmimmmmmmnsmsmmsessmssesssssssssssesesenens | covveens | o0 el | 2FE 998,870 99.958 999,580 1,000,000 998,915 45 123914 | MN | v 4,983 | 18,200 | 05/19/2014 | 05/15/2024.
29273R  AB 5 | ENERGY TRANSFER PARTNERS........coococmimencnimnncnernccncnnnsserccssesesssesessessesssssees | severeee | oo [ o [ e 2FE] .....ooeeerr.....997,129 | ....100.420 1,004,200 1,000,000 999,967 381 5.990 |FA...... 24,792 59,500 | 07/29/2005 | 02/01/2015.
29348Q AB 8 | ENOGEXLLC 144A.........oocooommniiinnennnnncncnnscscscssscscsssesssssssesisssesisssssssssssssssssssssss | seveseee | oo [ i [ o 2FE[ oo 1,035,590 | ....112.351 1,123,510 1,000,000 1,021,345 (3,429) 5769 |MS..ooo | v 18,403 | ..o 62,500 | 05/13/2010 | 03/15/2020.
29364D AJ 9 | ENTERGY ARKANSAS INC FIRST MORTGAGE...........cocccocueevmcevermceremsrerernnens | wevereee | oo [ i | e AFE] ienens 2,990,445 | .....100.147 3,004,410 3,000,000 2,992,536 219 5.922 | JD....... 14,750 | oo 177,000 | 01/23/2004 | 06/01/2033.
29364L AL 6 | ENTERGY GULF STATES FIRST MORTGAGE...........cccccoecevesemevvvemccvvssciiiis | covveene | oo wd | 1FE] s 1,540,500 | .....100.006 1,500,090 1,500,000 1,500,000 ...5.319 | JJ....... 46,500 93,000 | 02/02/2005 | 07/01/2033.
29379V AP 8 [ ENTERPRISE PRODUCTS OPERATING.........coocoeemumieememvcvsmmvevsssscvessssressscrerens [ v [ o | evvvvveernins [ e 2FE] ....oeerrr.r..997,010 | .....111.525 1,115,250 1,000,000 998,109 280 5239 |MS...... | ccoovcvccrns 17,333 | e 52,000 | 05/11/2010 [ 09/01/2020.
29379V BE 2 [ ENTERPRISE PRODUCTS OPERATING.........ccocciemevevevemcvcsemmsmsmsmmmmmsssssmsessnnns | wovennns | oo wd | 2FE[ oo 1,007,590 | .....100.781 1,007,810 1,000,000 1,007,438 (152) .3.660 |FA....... 8,021 10/10/2014 | 02/15/2025.
30161M AH 6 | EXELON GENERATION CO LLC ...103.623 621,220 599,500 600,229 (112) 09/28/2010 | 10/01/2020.
30161M AH 6 | EXELON GENERATION CO LLC ..103.623 415,010 400,500 400,987 (75) 09/28/2010 | 10/01/2020.
30212P A 4 [EXPEDIAINC.....coooiiimimiiiiisisisiismssissmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | coveve [ o | conveeeees [ s 2FE 4,972,200 | .....100.977 5,048,850 5,000,000 4,973,008 808 08/13/2014 | 08/15/2024.
302491 AQ 8 | FMC CORPORATION.......cooovcmrmmmemeremererernncnesesssesesssssesssssessssssssssssssssssssssssssssssssss | coveveee | oo [ covveeenennns | v 2FE| oo 1,010,100 | .....110.672 1,106,720 1,000,000 1,005,630 (977) 5.200 5070 [ D | e 2,311 | s 52,000 | 11/24/2009 | 12/15/2019.
302491 AR 6 | FMC CORPORATION.........ooocmerimmreremcrerernncnencssseresssesesssesesssesesssssessssssssssssssssssssss | vovevees | oo [ covveenienens | v 2FE| . 1,038,230 | .....103.603 1,036,030 1,000,000 1,029,094 (3,564) 3.950 3483 [FA.... 16,458 39,500 | 04/25/2012| 02/01/2022.
30251B  AB 4 [FMRLLC 144A . ..oooiiiiiiiiieiceiieticeecessesccessseeesssssesessssesssssesssssesssssesesssesesasssessss | oo | oo el | 12 = [ 2,088,180 | ....131.261 2,625,220 2,000,000 2,084,013 (1,413) ..6.450 6119 [ MNL | 16,483 | ..oovvovere 129,000 | 08/26/2011 | 11/15/2039.
30251B  AD 0 [FMRLLC 144A. ...coooiiiiiiiiiciiiiicinicncncnnncncnsncnenssescnssssesssssssesssssssssssssssssssssssssssssssss | coveven [ o | cevvvveeenens [ e 123 I 3,745,244 | ....111.801 4,147,817 3,710,000 3,743,160 (1,127) .4.950 LABTS [ FA | 76,519 | oo 183,645 | 01/31/2013 | 02/01/2033.
30256Y AA 1 [FPLENERGY MARCUS HOOK LP 144A...........cccoomimiimmerieirinivimmseninssesesssesennns | s w2 | 1FE] .................888,964 | .....106.000 942,302 888,964 888,964 7.590 L7591 [ | s 32,049 | oo 67,472 | 07/01/2008 | 07/10/2018.
303250 C@ 1 | FAIRISAAC CORPORATION......ccooooiimmsemmsmscimsmscsisssssssessssssssssssssssesssssesssssesassssns | covevees | oo [ cevvrnnennens | v K3 [ 1,000,000 | .....105.231 1,052,310 1,000,000 1,000,000 5.420 5420 [ | i 25143 | e 54,200 | 07/14/2010 | 07/14/2019.
313747 AU 1 | FEDERAL REALTY INVS TRST......commvvmrmmmnnnnnnnnncnnnnncnnnnneennnsseensenesesssesesesesesssens | vovevees | oo [ cvvverenennns | v 123 I 1,732,815 | ....105.271 1,842,243 1,750,000 1,734,386 1,520 3.950 A.069 | e [ s 31,874 | oo 41,475 | 12/04/2013 [ 01/15/2024.
31620M AM 8 | FIDELITY NATIONAL INFORMATION........ccoooiiiseiesimmmrersesrersesscressseressscressseresens | seveeees el | 2FE| oo 2,990,300 | ....101.151 3,034,530 3,000,000 2,990,774 474 06/03/2014 | 06/05/2024.
316773 AD 2 | FIFTH THIRD BANCORP SUB NOTES. ...107.449 268,623 250,000 244,956 1,319 12/16/2003 | 06/01/2018.
316773 CP 3 | FIFTH THIRD BANCORP. .104.891 1,730,702 1,650,000 1,662,122 (748) 02/03/2014 | 01/16/2024.
31953 AL 6 [ BNSF RAILWAY COMPANY SERIES A ..110.000 1,216,052 1,105,502 1,105,502 10/16/2007 | 10/15/2027.
31953  AM 4 [ BNSF RAILWAY COMPANY SERIES B ....110.000 122,209 111,099 111,099 10/16/2007 | 10/15/2027.
31953* AN 2 [ BNSF RAILWAY COMPANY SERIES C.....ooovevmvevemmamsercmssescsssssessssssssssssssssssssess | covevee 2N R 1 ....703,050 | .....110.000 773,355 703,050 703,050 10/16/2007 | 10/15/2027.
31953* AP 7 [ BNSF RAILWAY COMPANY SERIES D......ooevemmmeremmesmercnsssscssasssssssssssssssssssssssss | v 2N 1 ....284,725 | ....110.000 313,198 284,725 284,725 10/16/2007 | 10/15/2027.
31953  AQ 5 [ BNSF RAILWAY COMPANY SERIES E......covvvvvrrrvrnnrvennnrvnnensennnnsnnssenssssessessenses | oo 2N R 1 ....377,683 | .....110.000 415,451 377,683 377,683 ’ 10/16/2007 | 10/15/2027.
32055R AN 7 [ FIRSTINDUSTRIAL LP REITS.......cooooverermnnrerennnerennnnneneennesenssssssenssssesesseenessseneens | o [ o | cvvvveenrnees [ oonene 2FE ....2,491,325 | .....104.500 2,612,500 2,500,000 2,498,858 1,039 5.750 WB796 | W | e 66,285 | ............ 143,750 | 01/05/2006 | 01/15/2016.
32055T AG 8 | FIRST INDUSTRIAL REALTY REIT MTN....ooocvoimvermmmmnmcmmmnmcmmmssessmsssssssssesssssenns | veveveee | o [ covveresrnnns | v 2FE|. 84,039 | .....113.281 84,961 75,000 77,682 (817) 7.500 6.141 | JD....... 469 5,625 | 11/30/2004 | 12/01/2017.
33582V AB 4 [ FIRST NIAGRA FINANCIAL GROUP.........coocoveveveveseveverereveressvessssssssmsnmsnsssnnnes [ covevene [ o | cvvvvvvnrnnes [ vnnens 2FE ...1,565,437 | ....111.659 1,674,885 1,500,000 1,539,540 (6,275) 6.750 6.150 | MS...... | oo 28,688 | .coocovrene 101,250 | 06/10/2010 | 03/19/2020.
337358 BD 6 | FIRST UNION CORP (WACHOVIA) SUB DEBENTUR.......cocvevvrevevmrerennrnrennennes | cevevees | oo [ evvrrresenens | v 1FE|. 82,202 | .....131.951 98,963 75,000 81,058 (146) 6.550 .5.872 | AO...... 1,037 | .nd,913 | 11/30/2004 | 10/15/2035.
33761N  A* 0 [ FIRST SERVICE CORPORATION SENIOR SECURED.........ccvcvvvvmerrrrrccercrncees [ v 2N I 2 .......400,000 | .......96.416 385,664 400,000 400,000 04/04/2005 | 04/01/2015.
341099 CG 2 | FLORIDA POWER CORP .12477 1,121,770 1,000,000 999,113 295 09/13/2007 | 09/15/2017.
343412 AB 8 | FLUOR CORP. ..107.580 1,075,800 1,000,000 1,010,840 (1,429) 01/04/2012 | 09/15/2021.
34354P  AC 9 [ FLOWSERVE CORPORATION ...996,150 | .....100.293 1,002,930 1,000,000 996,925 342 09/06/2012 | 09/15/2022.
345397  WB 5 | FORD MOTOR CREDIT 20111 .ccccouuuuvevemmmivemmmmnesemsnessmenenesensnesssesssssesssssessssssnens | wevevees | oo [ cvvvesesrnens | cvvvens 2FE ...1,000,000 | .....103.612 1,036,120 1,000,000 1,000,000 09/21/2012 | 04/15/2016.
345397  WF 6 | FORD MOTOR CREDIT CO LLC.....ooovvvmrrrrrnrrnernncnennncennnnsenenssennseneseessesssesssesessss | veveveee | oo [ covversssnnns | cvvvens 2FE ......495,550 | .....106.601 533,005 500,000 496,399 385 09/20/2012 | 09/20/2022.
345397 WW 9 | FORD MOTOR CREDIT. [ES 00 DU [ IO 2FE| e 3,080,000 | ....100.638 3,099,650 3,080,000 3,080,000 09/03/2014 | 09/08/2024.
345397  WW 9 | FORD MOTOR CREDIT......ocoovvrmvennrnnenennncnenencccnenssenesnssesseessessssesssssssssssssssssssssesss | sevevees | oo [ cvvverennnens | cvvves 2FE ...3,420,000 | .....100.638 3,441,820 3,420,000 3,420,000 09/03/2014 | 09/08/2024.
354613 AG 6 | FRANKLIN RESOURCES INC......cocveurrrrermrnrerernrerennrnrnnsnssnnsnnnnnensssssssssssessessessesss | veveveee | oo [ covsesesssnns | cvvvens 1FE] wovieire..998,890 | .....110.889 1,108,890 1,000,000 999,340 106 05/17/2010 | 05/20/2020.
35671D BL 8 [ FREEPORT-MCMORAN COPPER & GOLD..........couuurmrmmemmmmmemmsmmesssmmessnsnneesennes LS... el | 2FE| ...cccoe..685,348 | .......97.243 667,087 686,000 685,355 7 11/10/2014 | 11/14/2024.
35671D BL 8 | FREEPORT-MCMORAN COPPER & GOLD..........uurmruummmmmmmmmmmmmmmmmmemsmsmnsennnnes | s el | 2FE] . 1,312,752 | .....97.243 1,277,773 1,314,000 1,312,765 13 11/10/2014 | 11/14/2024.
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362338 AQ 8 | GTE SOUTHWEST INC 1ST MORTGAGE 194,388 | .....145.946 109,460 75,000 90,561 (498) 8.500 6.462 | MN...... 11/30/2004 | 11/15/2031.
36804P AH 9 [ GATX FINANCIAL CORP GMT5.7 4/15/15, 1,993,360 | ....101.395 2,027,900 2,000,000 1,999,755 832 5.700 5.744 | AO...... 04/11/2005 | 04/15/2015.
369550 AR 9 | GENERAL DYNAMICS......ccoovvvvvvmnmnnvnnnnnenincnsninscesensssnesssssssssssssssssssssssssssssssssssssses | sovevens el | 1FE] coiie..998,350 | .....107.743 1,077,430 1,000,000 998,854 151 3.875 3.895 | JJ.... 07/05/2011 | 07/15/2021.
369622 42 8 | GENERAL ELECTRIC CAPITAL CORP........ocovvrvvvnnrnnnncncnnnnsesennscnesnsesesssesesesesess | covveees | o0 wd | AFE] e 2,000,000 | .......99.040 1,980,800 2,000,000 2,000,000 ..4875 | ......4.875 [ JAJO 10/02/2012 | 10/15/2052.
36962G 6F 6 | GENERAL ELECTRIC CAPITAL CORP, [EST0 IV [ IO TFE] s 1,101,401 | ....102.021 1,125,292 1,103,000 1,101,728 144 ..3.150 | .......3.167 [ MS.. 09/04/2012 | 09/07/2022.
36962G  6F 6 | GENERAL ELECTRIC CAPITAL CORP.......cococoivercscrercscscscriscscsissscsisssssissssssisiss | eevereee | oo [ i | e TFE] s 1,894,249 | .....102.021 1,935,338 1,897,000 1,894,813 248 ..3.150 | .......3.167 [ MS... 09/04/2012 | 09/07/2022.
375558 AW 3 | GILEAD SCIENCES........coomevremmeeeemmmmesesssesesssesesmsssessssssssssssssssssssssssssssssssssesssseennees | sovvenes | o0 wed [ AFE| v 1,036,240 | ....104.721 1,047,210 1,000,000 1,035,703 (537) 3.700 3.239 | AO..... 10/28/2014 | 04/01/2024.
375558 AZ 6 | GILEAD SCIENCES LSe | e | 1FE] e 2,003,840 | .....103.241 2,064,820 2,000,000 2,003,771 (69) 3500 | ......3.476 | FA...... 11/13/2014 | 02/01/2025.
378272 AH 1 | GLENCORE FUNDING LLC......coovvvvrrvvvcrrnvncnnnnencncnnnnccnnnscnensnesesnncnesesesesesesesesssess | vovevees | oo [ covveensenens | v FE[ oo 3,986,840 | ....100.522 4,020,880 4,000,000 3,987,552 712 ..4.625 04/22/2014 | 04/29/2024.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.........cccoveveveverericcvereccresesssesssmsmsssssmsssssmsnsnnnns | severees | oo [ eovvnvnnniins | cvnve TFE] e 9,882,999 | ....122.736 | .....ccccco 12,120,180 9,875,000 9,881,397 (189) ..6.125 02/10/2003 | 02/15/2033.
39121J  A* 1 | GREAT RIVER ENERGY 2009B 2,511,628 | ....111.913 2,810,828 2,511,628 2,511,628 5.810 ...145,926 | 09/02/2009 | 07/01/2021.
39121) AE 0 | GREAT RIVER ENERGY 144A .110.847 1,108,470 1,000,000 913,403 1,424 6.254 1,270 62,540 | 08/12/2008 | 07/01/2038.
404119 BN 8 |HCAINC ....103.500 1,035,000 1,000,000 992,542 42 5.000 MS.. 14,722 12/11/2014 | 03/15/2024.
406216 AV 3 | HALLIBURTON CO......ooveiriirririrmssmissssssssssssssssssssssssssssssssssssesssssssesssssesssssesesssenens | vovevees | oo [ cvvvenennnnns | v 1FE] coiii999,840 | .....114.119 1,141,190 1,000,000 999,933 16 5.900 MS.. 17,372 59,000 | 09/09/2008 | 09/15/2018.
406216  BD 2 | HALLIBURTON CO......cooomiiresiissssmisssssssssssissssssssssssssssssssssssssssssesesssssesssssesesssonans | vevevees | oo [ covvennsnnens | v 1FE] coviiieen 994,170 | .....101.040 1,010,400 1,000,000 994,867 503 3.500 FA | i 14,583 | ..oooovvvnes 34,611 | 08/05/2013 | 08/01/2023.
41242 AJ 1 [NBAHARDWOOD FUNDING LL SENIOR NOTES SER.........occoovumcremmmcrcnennnces [ e [ | covvvreernnns [ e 2FE| oo 3,000,000 | .....111.375 3,341,244 3,000,000 3,000,000 5.670 [0 [ 11,340 | coovvveeeee 170,100 | 06/07/2010 | 06/08/2020.
416515 AT 1 | HARTFORD FINL SVCS GRP.........coevevemmriremmrerennrsseresnsssenssssesssssssssssssssssssssssses | sevevees | oo [ covveresenens | covve 2FE| oo 4,942,355 | ....108.054 5,402,700 5,000,000 4,983,380 6,917 5.375 5.538 |MS...... | ccocvvvccrn: 79,132 | e 268,750 | 02/12/2008 | 03/15/2017.
416515 AU 8 | HARTFORD FINL SVCS GRP.........creremmreremmrerensnsserensnssenssssensssssssssssssssssssssnsss | wovevees | oo [ covseensenens | cvvie FE[ oo 1,499,955 | .....113.045 1,695,675 1,500,000 1,500,000 6.300 .6.300 [MS..... | oo 27,825 | e 94,500 | 02/28/2008 | 03/15/2018.
421915 EC 9 |HCPINC..oooooovovvcesesscccessessessssssssssensessssssssssssssssssssssssssssssssssssssessssssssssssnes | sossenee | o | cosseviivons | vvvvee 2FE| o 1,347,938 | .....100.800 1,260,000 1,250,000 1,254,088 (24,680) 6.000 3.954 |MS...... [ e 25,000 | cooverrre 75,000 | 12/15/2010 | 03/01/2015.
421915 ED 7 | HCP INC REITS....ooioeoesceseesessesssssssessssssssssssssssssssssssssssssssssssssssssssssss | veveveee | oo [ evvnrrrssnnns | v 2FE| o 1,742,738 | ....108.841 1,904,718 1,750,000 1,748,190 707 5.625 5673 [ MNcoooo | v 16,406 | ...ooooveeenen 98,438 | 04/22/2005 | 05/01/2017.
421915 EG 0 | HCP INC REITS = HEALTH CARE........coovvvvvemeeemmmmenenmmenesensnsssssessnssssssssssssssssssnnes | svveveee | oo [ evssrersssnns | cvvvens 2FE| oo 3,284,418 | .....108.427 3,523,878 3,250,000 3,257,442 (4,033) 6.300 09/27/2006 | 09/15/2016.
421915 EJ 4 | HCP INC REITS. ....108.667 923,670 850,000 848,512 653 01/17/2007 | 01/30/2017.
42217K  AM 8 | HEALTH CARE REIT INC REITS. .101.782 4,071,280 4,000,000 3,999,950 130 06/15/2005 | 05/15/2015.
422188 AC 2 |HEALTH CARE SVCS CORP 144A ..109.300 2,186,000 2,000,000 2,046,418 (6,611) 06/29/2011 | 01/15/2021.
428236 BM 4 | HEWLETT-PACKARD CO LS... ...104.532 993,054 950,000 960,906 (1,459) 06/16/2011 | 06/01/2021.
428236 BM 4 | HEWLETT-PACKARD CO....ooouuiururimrmmmimmmsmmmimsmmmmsmmmmsssssmsssssmsssssmsssssmssssssssssssssees | vevevens ...104.532 3,449,556 3,300,000 3,337,883 (5,069) 06/16/2011 | 06/01/2021.
431282 AK 8 | HIGHWOODS REALTY LP REITS.....cerseseersssssssssssssssssssssssssssssssssssssssssssssssssns | veveveee | oo [ corrrerssnnns | v 2FE ......997,018 | .....108.624 1,086,240 1,000,000 999,187 337 07/26/2007 | 03/15/2017.
437076 AZ 5 | HOME DEPOT INCr.coovovvvvvrrrrccssmerernnssesssssnssnsssssssssssssssessesssssssmsssssessssssssssnes | vessenee | o | cossevenens [ wvvnnns 1FE .....998,440 | ......98.793 987,930 1,000,000 998,681 141 04/02/2013 | 04/01/2023.
437076  BC 5 | HOME DEPOT INC........coovvvvverrnrrnnrnnnnnnnnneenneneneeenennsesessnesssessssssssssssssssssssssssssssseses | veveveee | oo [ covsrnssssnns | v 1FE ...1,989,620 | .....106.973 2,139,460 2,000,000 1,990,672 829 09/03/2013 | 02/15/2024.
441060  AJ 9 | HOSPIRA INC....oooovmreveemrmmemmsmsmmssssmmssssmmssssmmssssssmssssmssssssssssssssssssssssssssssssssssssssssssnns | sevevene | oo [ eossrsrsssnns | crvvens 2FE ..1,847,077 | ....108.184 2,001,404 1,850,000 1,849,196 326 03/20/2007 | 03/30/2017.
44266R  AC 1 | HOWARD HUGHES MEDICAL IN.......ccoueuuurmmmmmmmmmemmmmmemmmmmesmmsmmsessmssesssssesssssenesens | eevevees | oo [ wovenennnnnns [ cvnven 1FE ....997,930 | .....104.920 1,049,200 1,000,000 998,218 192 07/16/2013 | 09/01/2023.
443510 AF 9 | HUBBELL INC.....oovvvvverrvrvrnennvcennnnnennsnnenesnnenensnesensnseesessssssssesssssssssssssssssssssssssssssesss | sovevees | oo [ covvevennnens | cvvvens 1FE ...1,963,680 | ....103.606 2,072,120 2,000,000 1,973,505 2,828 06/28/2011 | 11/15/2022.
45138L  AZ 6 | IDAHO POWER CORP.......crmrerarmrmmmumrmremmimsesmsmsmmmsmsmsssssssmsssssmsssssmsssssmssssssssssssnns | veverens el | 1FE ......998,290 | .....100.283 1,002,830 1,000,000 998,703 158 04/10/2012 | 04/01/2022.
45326T  AA 6 [INCITEC PIVOT FIN LLC.....coovouerevivererivirererereresesssesesssssesssssesssssssssssssssssssssssssseens | oo ....111.860 3,355,800 3,000,000 3,007,749 (1,344) 06/01/2010 | 12/10/2019.
458140 AM 2 | INTEL CORP. LS... 99.538 3,574,410 3,591,000 3,587,117 428 12/05/2012 | 12/15/2022.
458140 AM 2 | INTEL CORP.....oovverrerrssrressnscenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssons | soverens 58,922 | .....99.538 58,727 59,000 58,936 7 12/05/2012 | 12/15/2022.
459200  GJ 4 | IBMCORP.......ocoioreeerncccerennnsnensssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssans | sevevees | oo [ cvvveresnnens | cvvvens 1FE ......996,540 | ....111.389 1,113,890 1,000,000 998,866 378 09/11/2007 | 09/14/2017.
459200  GM 7 | IBM CORP.......ooorrrrreerresecrensesnerssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssass | soveveee | oo [ covsenesennns | cvvvens 1FE .....996,280 | .....120.742 1,207,420 1,000,000 998,257 384 10/09/2008 | 10/15/2018.
459200 HP 9 |IBM CORP. [EST0 DV [ O H12I=3 I 3,997,960 | ....102.475 4,099,000 4,000,000 3,998,211 177 07/30/2013 | 08/01/2023.
459902 AS 1 | INTERNATIONAL GAME TECHNOLOGY.......cooovercmmuememmmenenmmmmemssssssssssssssssssssnns | veveveee | oo [ cvvvrvenranns | v 2FE ....2,003,600 | .....104.176 2,083,520 2,000,000 2,002,204 (341) 06/03/2010 | 06/15/2020.
46051M  AD 4 | INTERNATIONAL TRANSMISSION CO 144A...........oocvvvvmmvmermmmmenenvesnersnseeessseens | veverene | oo [ covverrrrsnns | cvvrens H12/=3 I 1,248,588 | .....109.842 1,373,025 1,250,000 1,249,451 150 , 03/25/2008 | 04/01/2018.
461070 AC 8 | INTERSTATE POWER AND LIGHT.......ccouveverererererenerererevnrerenssssesssssessssssssnsssnnes | vevevees | oo [ cvvsesssssnns | cvvvens H12I=3 I 3,865,855 | ....131.910 5,111,513 3,875,000 3,867,468 201 ..6.450 6468 [AO..... | oveerrernnnn 52,765 | ccooverene 249,938 | 10/14/2003 | 10/15/2033.
461202 AB 9 | INTUITINC..ovovvreverrrrrerernrenernnennessnneesssnnesssenesesssssssssssesssssssssssssssesssssssssssssssssssssssses | seveveee | oo | cvvsesesennns | cvvvens 2FE] . 1,991,120 | ....110.174 2,203,480 2,000,000 1,997,594 997 5.750 5809 [MS..o. | v 33,861 | coveveerene 115,000 | 03/07/2007 | 03/15/2017.
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46132F  AB 6 [ INVESCO FINANCE PLC 1,491,200 | .....105.253 1,578,795 1,500,000 1,492,177 931 4.069 | JJ........ ...25,167 43,000 | 11/06/2013 | 01/30/2024.
465685 AC 9 | ITC HOLDINGS CORP 144A 1,236,863 | .....106.191 1,327,388 1,250,000 1,247,107 1,531 6.017 | MS.. 8,563 .76,563 | 10/25/2006 | 09/30/2016.
46625H AX 8 | JP MORGAN CHASE & CO SUB NOTES.........ccccoooemermsummncmismscnisssessessssissssssesens | eevereee | oo [ v | v 1FE] oo 125,748 | .....101.423 126,779 125,000 125,029 (84) 5.250 | ......5.179 | MN.... 1,094 6,563 | 12/12/2003 | 05/01/2015.
46625H  JY 7 | JPMORGAN CHASE & CO.......ooovverrrnncnnnnncncnnncncnensccnennssscsesssesessssssssssssssssssssises | severeee | oo [ i [ cvene AFE] s 3,979,000 | ....100.478 4,019,120 4,000,000 3,979,541 541 3.875 3.939 | MS.. 47,792 09/03/2014 | 09/10/2024.
46849E AP 2 | JACKSON NATIONAL LIFE 144A GIC BACKED N.........cccoccecevevevcvevmvcvsveviviin | vevereee | oo [ o | e AFE] oo 67,874 | .....108.793 81,595 75,000 72,659 605 4.700 | ......5.720 | JD....... 294 3,525 | 11/30/2004 | 06/01/2018.
47102X  AF 2 | JANUS CAPITAL GROUP........ccooisciiiisscccisscsssssiscsssssssssssssssscssssssssssssssssssssssssnin | seveneee | oo [ v [ v 2FE] .................997,410 | ....110.596 1,105,960 1,000,000 997,907 760 6.700 | .......6.794 | ID.cccccc | oo 2978 | e 67,000 | 06/07/2007 | 06/15/2017.
472319 AB 8 | JEFFERIES GROUP INC SENIOR NOTES..........ccoocoemimvvemevvmesvvvsvsmmmnmnmmnnnnns | wvvvvens | oo [ cvvvennienens | i 2FE] ..............684,551 | ....103.381 723,667 700,000 697,719 1,785 5.500 | ......5.785 | MS.. 11,336 38,500 | 10/28/2005 | 03/15/2016.
476556 CM 5 | JERSEY CENT PWR & LT CO 1ST MORTGAGE..........ccccoeuuceuummeveveccrevescrersnans | oo | oo [ v | e w1513 I 2,860,126 | .....105.304 3,027,490 2,875,000 2,872,753 1,582 5625 | .......5.687 | MN..oooo | ovvivrrrns 26,953 | ....ceee. 161,719 | 11/05/2004 | 05/01/2016.
47715*  AA 5 [JETBLUE AIRWAYS 2013-1 CLASS AEETC........oniiivirecsscrccesescssssscsssssssiesssss | v w2 | AFE] i 4,815,248 | .....108.206 5,210,392 4,815,248 4,815,248 4420 | ... 4420 [MS... | 68,580 | ............. 106,417 | 03/05/2014 | 03/05/2023.
478366 AR 8 | JOHNSON CONTROLS INC LSe | oo f e | 2FE[ oo 3,902,574 | ....104.753 4,085,367 3,900,000 3,900,334 (305) [ oo | o | e 5.500 | 5491 | Wit | vl 98,908 | ............. 214,500 | 01/10/2006 | 01/15/2016.
481165 AF 5 |JOY GLOBALINC 4,989,594 | ....108.006 5,400,300 5,000,000 4,997,663 1,148 38,333 300,000 | 02/12/2007 | 11/15/2016.
482480 AD 2 | KLA-TENCOR CORP. 1,499,745 | .....102.812 1,542,180 1,500,000 1,499,747 2 9,453 10/30/2014 | 11/01/2021.
482480 AE 0 | KLA-TENCOR CORP. 1,496,220 | .....103.161 1,547,415 1,500,000 1,496,263 43 10,656 10/30/2014 | 11/01/2024.
48305Q AA 1 | KAISER FOUNDATION HOSPITALS........coovomenerenecenernncncnnessenceseseesssessssssseessssees | seveneee | oo [ eovvinnnnins [ e 1FE] coiiii991,940 | .....102.544 1,025,440 1,000,000 993,861 729 8,750 35,000 | 04/03/2012| 04/01/2022.
485260 BH 5 | KANSAS GAS & ELEC........ocoocmvevevrvrnevnnnnnnnnnnsnnsnnssncssssssnsssssssssssssssssssesssesesssesesess | vovevens el | 2FE]....ccnnn.58,060 | .....103.671 60,191 58,060 58,000 | ..oovvvveveruvmrmnmnninnnnns | cevvvvnnrnnnnnnnesneennnnees | cessvesessssssssssssssssssesees | cvevsesrevsessessessesesiies | cvviennn 5647 | 1 5.B4T | MSeivis | v 838 | oo 3,476 | 11/16/2005 | 03/29/2021.
486606  K# 2 | KAYNE ANDERSON MLP INV CO SER KK SR UNSE...........ccocovccccvmmvsicrin | woveveee | oo [ v [ i 123 I 1,000,000 | .....106.139 1,061,388 1,000,000 1,000,000 [ ..ooovevevevennverennnenenns | ceeereneeeeenecncenneneeeees [ oo [ v | ererernen3.930 | 1000i3.931 | IDececis | oo 1,310 | o 24,999 | 04/30/2014 | 07/30/2024.
487836  BD 9 | KELLOGG CO.....coovvvvrnrvvvnncnnvcnrnnncennsnncnnenncnessncsesssscesesssesesscseesssssssssssssssssssssssssseses | sovevens | oo [ covveeeeennns | cvvve 2FE| ...cccc00......997,100 | .....108.054 1,080,540 1,000,000 998,060 283 | coovveervnrernnnennnnnnnnennens | eevvvnneensseneseseeeseneees | cverereee000 | 00004037 [ Dt | i 1778 | o 40,000 | 07/01/2011 | 12/15/2020.
489170  AC 4 | KENNAMETAL INC.....coooomiiimiuimimmmmmiimmmmisimmmissssssssssssssssssssssssssssssssssssssssssssssssssesenns | sovevens el | w151=3 IR 2,678,885 | ....102.860 2,828,650 2,750,000 2,689,509 7139 | eeverrveresrsernenreneeese [ everereecssssesnnnnenees | evereensei 3875 | 000236 [ FAcoii | v 40,257 | oo 106,563 | 07/01/2013 | 02/15/2022.
492386 AT 4 | KERR-MCGEE CORP..........cooocummivimiriririmmnininssssssssssssssssssssssssssssssesssssssssssssssssssnes | sovesees | oo [ cvvsesesenens | covvens 2FE| oo 3,593,700 | ....137.527 4,125,810 3,000,000 3,462,094 (15,194) 69,563 236,250 | 01/08/2003 | 09/15/2031.
49327X  AB 6 | KEY BANKNA........cocrmmnirinnnnnnnnnnssnnnsssnsnsssssessssssssssssssssnsesssnsesssssesssssesessseseseees | sesesees | oo [ ovvinnninnns | convecd 2FE| o 1,967,045 | ....104.972 2,193,915 2,090,000 2,068,051 17,619 | v | eorerrcssssssieennnccssie | evrreren 5450 [ 8401 [ MSecies | o 33,539 | oo 113,905 | 02/27/2008 | 03/03/2016.
494368 BB 8 | KIMBERLY-CLARK ..112.081 3,754,714 3,350,000 3,346,766 1122 | oo | e [ 8125 | 0008166 | FAco | v 85495 | ............. 205,188 | 07/25/2007 | 08/01/2017.
494550  AY 2 | KINDER MORGAN ENERGY PARTNERS. ...110.385 5,519,250 5,000,000 5,000,854 (248) | oo | cevvvenireneessessisnes [ 5,950 | e 5.944 | FA oot | v 112,389 | ..ooovevee 297,500 | 02/06/2008 | 02/15/2018.
494550 BV 7 | KINDER MORGAN ENERGY PARTNERS. ..100.346 1,003,460 1,000,000 998,355 35 12,986 09/08/2014 | 09/01/2024.
494550 BV 7 | KINDER MORGAN ENERGY PARTNERS. ..100.346 501,730 500,000 499,178 18 6,493 09/08/2014 | 09/01/2024.
49725V AB 8 | KIOWA POWER PARTNERS LLC 144A SNR SECURE ...103.455 1,753,501 1,694,941 1,697,889 (434) | covovvvirnrneessssseninens | cevmssniinnnescssssises | e 8.737 | e 571 MISDL. [ i (V) [ 97,103 | 01/11/2005 | 03/30/2021.
500255 AP 9 | KOHLS CORPORATION.......cccvvomurmncnnrnncnennncccnenscenennesnensssesssssssssssessssssssssssssssssaes | sevevees | oo [ cvvveresnnnns | cvvves 2FE ..2,478,135 | ....111.097 2,777,425 2,500,000 2,492,306 2,299 6,944 | ..oovvree. 156,250 | 02/22/2008 | 12/15/2017.
500255 AT 1 | KOHLS CORPORATION......ccoovverninncrnnnnerennnsnensnesensssessessssesssssssssssessssssssssssssssssins | sovevens el | 2FE ......997,500 | .....107.558 1,075,580 1,000,000 997,693 185 | covvvcerrererernnssssssinns | cevvvmssinnnnnessssssins | o 750 | eiveerch 782 | D | o 2111 | 47,500 | 09/05/2013 | 12/15/2023.
50075N  AS 3 [ KRAFT FOODS INC......ccoouvmerivemerivivererivirerenisesesssssssssssssesssssessssssssssssssssssssssssssenes | coveven [ o | cvvevveeenees [ wovnene 2FE 845,019 | ....112.178 953,513 850,000 848,648 461 21,486 55,250 | 08/08/2007 | 08/11/2017.
50075N AU 8 [ KRAFT FOODS INC......ccoouvverevemerivivereresirerssenesssssesssssssssssssssesssssssssssssssssssessssssenns | coveven [ o | cvvevveeenees [ wovnene 2FE ...4,565,340 | ....112.396 5,057,820 4,500,000 4,524,650 (7,087) 6.125 5.928 | FA ..o | v 114,844 | ... 275,625 | 01/17/2008 | 02/01/2018.
501044  BM 2 | KROGER CO.....oovemmremmmmsnmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssesssssssesssons | vovevees | oo [ cvvverennnnns | cvvvens 2FE]. 82,664 | .....117.657 88,243 75,000 77,802 (615) 6.800 5730 [ D | s 227 | oooeveeeeen5,100 | 11/30/2004 | 12/15/2018.
501044  CQ 2 | KROGER CO.....mrerssssissssssssssssssssssssssssssssssssssssssssssssssssssesssssssesssssesssssesesssiss | vovevens el | 2FE ......993,550 | ....101.726 1,017,260 1,000,000 995,086 583 3.400 3477 [AO...... YAV [ 34,000 | 04/10/2012 | 04/15/2022.
502413  AZ 0 | L-3 COMMUNICATIONS CORP........cccucrevimmrerinmrerersnsrerenssesesssssesssssessssssssssssssenns | wevevees | oo [ cvvveresnnnns | covvens 2FE .....996,790 | .....107.418 1,074,180 1,000,000 998,124 289 4750 LAT89 | Wi | e 21,903 | cooovrrns 47,500 | 05/18/2010 | 07/15/2020.
50540R AL 6 [ LABORATORY CORP OF AMERICA HLD.......ccocvevvvererrrnrerrrrrersnseensenssnssssssnsenses | e el | 2FE| v 1,012,680 | .....101.584 1,015,840 1,000,000 1,010,018 (1,159) 3.750 3595 [FA..o | v UK 37,500 | 08/21/2012 | 08/23/2022.
511546  AA 1 | ENBRIDGE ENERGY PARTNERS LP SENIOR NOTES. ..112.950 5,506,313 4,875,000 4,871,053 892 | ovvvevrrerernrnrnnnnnrnnnnnnns | cevvvennnnnnnensesssnnsnenes | cverereee 10000 | 000000 7.025 [ AOccces | v 85,313 | oo 341,250 | 10/01/1998 | 10/01/2018.
52465# AD 7 | LEGG MASON CAPITAL CORP HUNTINGTON NATL. .119.507 5,861,324 4,904,578 4,904,578 25,645 355,090 | 12/16/1998 | 12/05/2020.
524660 AW 7 | LEGGET & PLATT INC ...797,648 | .....101.403 811,224 800,000 798,137 210 | eevevrrnresssnnenrnnseese [ v | e 3400 | 003435 [ FA | s 10,276 | woooovvvveene 27,200 | 08/08/2012 | 08/15/2022.
526057 AS 3 | LENNAR CORP......cocvvrvrrermnrrnnnnnnnnnnnnsnnenssnsssssssesssssessssssesssssesssssssssssesssssesesssesesess | vevesees | oo [ cvvvesesnnnns | cvvvens 3FE ...4,989,174 | ....100.500 5,025,000 5,000,000 4,999,385 1424 | oo | v | ererer0ee5.600 | 1000005631 | D | v 23,333 | s 280,000 | 12/08/2005 | 05/31/2015.
530715 AD 3 | LIBERTY MEDIA CORP DEBENTURES! LSe | oo f oo | e 3FE .....126,978 | .....110.500 141,440 128,000 127,202 27 8.500 L8576 [ | i 5,017 | e, 10,880 | 01/09/2002 | 07/15/2029.
530715 AD 3 | LIBERTY MEDIA CORP DEBENTURES.........ccovovesmsmreecrenrresssssmnrnnsesssssssssnnes | vevvenee | o | cosseverens [ cvvvnes K11 [ 6,965,948 | .....110.500 7,759,310 7,022,000 6,978,226 1474 8.500 L8576 [ | e 275223 | oo 596,870 | 01/09/2002 | 07/15/2029.
53079E  BE 3 [LIBERTY MUTUAL GROUP 144A..........cccooveerimmrnnnnnnnnnensnenensssnesssssesessssessssssessss | v el | 2FE ....2,058,740 | ....104.294 2,085,880 2,000,000 2,055,085 (3,655) .4.250 .3.865 [JD....... ceeverrnenennnen:3TT8 | 85,000 | 04/22/2014 | 06/15/2023.
53117C  AM 4 [LIBERTY PROPERTY LP.....ovuuuuuiiirummmiimmmmnisemssessssssssssssssssssssssssssssssssssssssssssssessees | oo [ oo | cvvvvvenerees [ wenvene 2FE| .o 498,815 | .....107.842 539,210 500,000 499,254 110 4.750 4780 | AO...... ceeverrrereessss:D,938 | i 23,750 | 09/22/2010 | 10/01/2020.
53117C AN 2 [LIBERTY PROPERTY LP.....ocouuurmirimmmmremmmmmismmnsesssssssssssssesssssssssssssssssssssssssssssssssees | oo | oo | evvvvveeenees | ovrene 2FE| o 1,005,440 | .....103.207 1,032,070 1,000,000 1,004,256 (480) 4.125 .4.058 [JD....... cevverrrerernnes 1,833 | i 41,250 | 06/07/2012 | 06/15/2022.
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534187 AL 3 | LINCOLN NATIONAL CORP ..114.201 1,142,010 1,000,000 1,021,596 (5,923) .70,000 | 05/15/2008 | 03/15/2018.
540424 AN 8 | LOEWS CORP SENIOR NOTES. ...104.910 78,683 75,000 74,537 362 3,938 | 11/30/2004 | 03/15/2016.
54233 AB 2 [LONE STAR TRANSMISSION LLC SERIES B..........ccoovoecvemmmcrcmsccccrcsscccccscsccines [ v ....102.768 2,055,362 2,000,000 2,000,000 | ..cooivcciccrccriciiens [ e | e | e [ 00000003520 [ 10003520 [ D | 3,129 | 07/17/2014 | 06/15/2024.
542690 3P 5 | LONG ISLAND NY POWER AUTHORITY......cccooouuemmmmcrmemmmrsvsmnressssieressscreseserenes | cevveenc | o0 ....102.796 2,569,900 2,500,000 2,500,000 12/04/2014 ] 09/01/2026.
548661 CN 5 | LOWES COMPANIES INC.........coocmuvmmirimiiviivimimiiissnsesssssssssssssssssssssssssssssssssssssssnss | covveees | o0 ..112.403 5,620,150 5,000,000 5,008,749 (2,908) 09/11/2007 | 09/15/2017.
548661 CT 2 | LOWES COMPANIES INC.........cccociiiimmmmmmmmmmmmmsssmsmsssmsmssssssssssssssssssssssssssssssens | svvssees | oo [ cvvsssssennns | cvvvens TFE] s 1,000,280 | .....107.346 1,073,460 1,000,000 1,000,222 (31) 07/21/2011 | 04/15/2021.
55448Q AS 5 | MACK-CALI REALTY LP.....ccoooouiririmeririimninismnsnsssnsssssssssssssssssssssssssssssssssssssssssssnens | sereeees | oo [ wovsvennnnnns | convec 2FE[ oo 2,444,800 | ......91.286 2,282,150 2,500,000 2,452,665 4,811 04/29/2013 | 05/15/2023.
565849  AB 2 | MARATHON OlL.....ooiiiiiiiccnimicncennnscenssscscsssssessssscssssssssssssssssssssssssssssssssssssssessssssss | sovevees | oo [ cevveenienens | v 2FE| s 10,730,832 | ....120.926 | ............ 12,666,999 | ............ 10,475,000 | .....ccocccee 10,678,657 (6,268) 12/08/2003 | 03/15/2032.
573284  AK 2 | MARTIN MARIETTA MATERIAL........cccovvvvvmrmrmvenmrnnennnnnnnsenssnsnsssssnsssssesssssesessseeens | sovevees | oo [ cvvseeniennns | v 2FE| ..o 751,478 | ....113.535 851,513 750,000 750,590 (156) 04/17/2008 | 04/15/2018.
574599  BD 7 | MASCO CORP.........oocoivimrriinnneniiincnesnncnesssesenesssesesssssesesssesesssssesssssesssssssssssssssssssses | covveees | o0 5,973,580 | ....107.134 6,428,040 6,000,000 5,994,142 3,076 10/04/2006 | 10/03/2016.
574754 AL 1 | MASHANTUCKET WESTERN PEQUOT 144A. ..192,811 | ......12.000 154,249 1,285,408 192,811 417,649 10/31/2014 | 07/01/2026.
575767 AJ 7 | MASS MUTUAL LIFE 144A 6,104,080 | ....117.488 7,049,280 6,000,000 6,099,050 (1,669) 01/20/2012 | 12/01/2041.
577081 AT 9 | MATTEL INC 3,026,500 | .....106.999 3,209,970 3,000,000 3,016,563 (2,496) 09/23/2010 | 10/01/2020.
577778  BF 9 | MACYS RETAIL HLDGS INC.....covvvvvvvvvenrrrrrennnennnennnenneeeeneeeensseesseseesessssssessssesnenss | cvvvenes | o0 1,121,960 | ....110.335 1,103,350 1,000,000 1,023,747 (12,252) | covvvcveerernecressisnnennns | cvssveirnnnecssessisnes [ e 7450 | 10000008.026 | AO.vvves | ovvvvrerencs AN — 74,500 | 07/13/2004 | 10/15/2016.
577778  BM 4 | MACYS RETAIL HLDGS INC......cooccuvvvvvnmrmverennrnrennnniennensnsnnsssssenssssesssssesesssesessnees | sovevees | oo [ cevveeniennns | v 2FE[ oo 6,187,900 | ....119.738 5,986,900 5,000,000 5,469,776 (90,346) | cvcvevcrcrerercreccrcreseies | ceverereeeicniccicniiicciies [ 08500 | <.....8.043 [ D | e 35417 | oo 425,000 | 08/24/2004 | 06/01/2019.
579780  AH 0 | MCCORMICK & CO.......ccovmvvvvemrvrnmmrnnnnnnnnnncnssssssessssssssssesssssseesssssesssssesssssesssesssesess | soveeees | o0 el | 1FE] ooiiiee...996,460 | .....108.069 1,080,690 1,000,000 997,542 324 17,983 39,000 | 07/05/2011| 07/15/2021.
580645 AE 9 | MCGRAW HILL COS INC......cocoomemeremencrerincncncnnscrcnsscscsssssesesssesssssessssssssssssssssssssss | vovevens | oo [ cvvvenesennns | i 2FE| oo 4,977,020 | ....108.662 5,433,100 5,000,000 4,992,121 2541 | oo | cevvrinsnsssnssssennssssinns | crereeee0.900 | 1000005.963 [ AD.ceces | v 62,278 | ............. 295,000 | 10/31/2007 | 11/15/2017.
58155Q  AD 5 | MCKESSON CORP.......cooovumiimninnnninennsincsnsnncnesesesesesesesesssssesssssessssssssssssssssssssssssss | seseeees el | FE[ s 3,556,185 | ....110.139 3,854,865 3,500,000 3,537,204 (5,365) | eveveverereverermrmneririnnnns [ e | erereeeecid 750 | 4543 | MSeoiis | i S5417 | oo 166,250 | 03/24/2011] 03/01/2021.
585055 AV 8 | MEDTRONIC INC LS... el | 1FE] iienens 2,418,695 | ....107.823 2,614,708 2,425,000 2,420,802 582 | ovvveeerevennrerennnenennnenns | cevererenenenennnenennnenens | b 125 | o157 [ MSc | 29454 | . 100,031 | 03/24/2011| 03/15/2021.
585055 AV 8 | MEDTRONIC INC........ccrveuverivirmrenennissenssssenssssssssssssssssssssssssssesssssessssesssssssessssees | soveeees | o0 el | 123 I 1,570,905 | .....107.823 1,698,212 1,575,000 1,572,274 378 | oeveverercerrerneernnseesn [ everereeesessisnennenies | evvveeeee 125 | 8457 [ MSciis | 19,130 | oooeveveeennn 64,969 | 03/24/2011 | 03/15/2021.
585055 BM 7 | MEDTRONIC INC.........ccrmrerirnrerennrnneensnsnnnenssssnsssssessssssenssssessssensssseessssssesessies | cvveeees | oo [ cvoverevenens | eeeret IFE | i 3,976,800 | ....101.241 4,049,640 4,000,000 3,976,880 80 8,167 12/03/2014 | 03/15/2025.
590188 JF 6 | MERRILL LYNCH CO. 5,072,900 | .....114.224 5,711,200 5,000,000 5,023,276 (5,699) 149,861 10/04/2002 | 07/15/2018.
59022C CS 0 [MERRILLLYNCH & CO ..108.303 1,083,030 1,000,000 984,482 5,983 07/19/2007 | 05/02/2017.
594918 AT 1 | MICROSOFT CORP 98.506 1,950,320 1,979,900 1,974,248 606 04/25/2013 | 05/01/2023.
594918 AT 1 | MICROSOFT CORP ......98.506 19,800 20,100 20,043 6 04/25/2013 | 05/01/2023.
59531# AB 6 | MID-AMERICAN APARTMENTS SERIES B.......ooccoeesrerermrercsssssnerrensesssssssnens | vevveees [ o | coevieernns | eovvevcnns 2 ...2,000,000 | .....110.851 2,217,018 2,000,000 2,000,000 07/29/2011 | 07/29/2021.
60040# AA 0 | MILLENNIUM PIPELINE LLC SENIOR SECURED N........ccoccrevemmvererevererevererass | vovevene 2N 2FE .r...758,666 | .....110.067 835,040 758,666 758,666 08/26/2010 | 06/30/2027.
605068  AA 3 | MISSION HEALTH SYSTEM.......ooooovvvevmnrreeneereneeneeneeneeeesssessssseessesesesssssessssssesseses | cevevens w2 | 1FE ...2,000,000 | .....102.017 2,040,340 2,000,000 2,000,000 11/08/2012 | 12/01/2034.
608190  AH 7 | MOHAWK INDUSTRIES INC......oooormmmmrmmmemmmmmsmmmsmmssmsmmssmsmssssssssssssssssssssssssssssssssnes | vevevene | oo [ eossrsssssnns | cvvvens 2FE ...3,117,969 | ....105.500 3,282,105 3,111,000 3,104,295 (8,488) 01/12/2006 | 01/15/2016.
61166W AU 5 [ MONSANTO CO.....crverrrrrcnernncscsecssesesssssssssssssessssssssssssssssssssssssssssssssssssssesssssssass | coverie el | 1FE ...3,512,260 | ....102.158 3,575,530 3,500,000 3,512,245 (15) 10/28/2014 | 07/15/2024.
615369 AB 1 | MOODYS CORPORATION.......cooouseuermrmsermsmsmssssssssssssssssssssssesssssssssssesssssesesssssesans | seveveee | oo [ cvvverenrnnns | v 2FE ...2,519,410 | ....106.787 2,669,675 2,500,000 2,515,582 (1,684) 08/16/2012 | 09/01/2022.
617446 7Y 9 | MORGAN STANLEY GROUP.........coocvurmncnnnincncnnncccnennnenenseneesessesssssssssssssssssssssesss | vovevees | oo [ cvvveresnnnns | cvvve 2FE ...1,996,480 | ....101.047 2,020,940 2,000,000 1,996,552 72 09/03/2014 | 09/08/2026.
61746B  DQ 6 [ MORGAN STANLEY.......oooovrvmmrrrnrmrmmnrnrenenssesesssssesssssesssssssesssssesssssssssssssssssssssssssss | covevens oo | cevvvveeerens [ onrene H12/=3 I 1,983,950 | .....103.241 2,064,820 2,000,000 1,984,854 904 04/23/2014 | 04/29/2024.
61980A AC 7 [MOTIVAENTERPRISES LLC 144A ...110.194 1,101,940 1,000,000 998,880 187 01/06/2010 | 01/15/2020.
620076 BB 4 | MOTOROLA SOLUTIONS INC. ..100.029 2,000,580 2,000,000 2,047,783 (5,621) 07/31/2012 | 05/15/2022.
626717  AD 4 | MURPHY OIL CORP......ccovvervrrrerrrrrrrrrrrnnrnrnsnnennsnnsnnsnsesensssesssssssssssesssssssesssesssssssess | vovevees | oo [ o] | v 2FE ...699,766 | ......92.658 625,442 675,000 694,422 (2,252) 07/17/2012 | 06/01/2022.
628464  B* 9 | MYERS INDUSTRIES INC SERIES B........cocooummmmmmmmmmmimmmmiemmmmmesnmmmesssssssessnenssnnens | vevenene | oo [ covsevenrenns | cvvveved 27 ...4,000,000 | ....111.223 4,448,936 4,000,000 4,000,000 | coovvvveererneenerneennneens [ v [, | e | 8,280 | 1000005.250 | Wi | 96,833 | i 12/19/2013 | 01/15/2024.
628530  BD 8 | MYLAN INCo..ooicerecssessssserssssesesssssesesssesesssesesssssssssssssesssssssssssssssssnsnsnnnes | sovenens el | 2FE[ o 2,706,569 | .....104.236 2,762,254 2,650,000 2,703,482 (3,087) | oovveveverenermrmnenenmnsinnns [ evvmnmnsnsnmnsssninsisnnnnes | evrreeesnihi200 | 000000 3.923 | MNococtc | e 9,893 | 06/03/2014 | 11/29/2023.
62927@ AA 6 [NHL US FUNDING LP SR SECURED.........cccovvvrrrrrnerrnnnecnnnnerennensesenssesesssesssesese | covevene o | cevvvrvrerens [ onnene 2FE| v 2,000,000 | ....103.311 2,066,210 2,000,000 2,000,000 [ ..couoeererricririinr [ errerinninninnirinnrenenenes | v | v [ 180 | 4202 [ MISD..| oo 412 | e, 09/29/2014 | 09/29/2024.
629568 AQ 9 | NABORS INDUSTRIES INC.........ccoievicereriviicrmrmmmismmmmssssmmmssssmsssssmsssssssssssssssnnns | sevevees | oo [ cvvveresrnens | cvvvens 2FE| ..o 755,255 | .....103.941 779,558 750,000 752,122 (800 [ eooeereecrrcsesrecees | cvvrresrcvecsieressiiiiriie | erriernnnn8.150 | 1008049 | FAcoio | v 17,425 | 10/16/2008 | 02/15/2018.
629568  AX 4 | NABORS INDUSTRIES INC........cceierecerereveeremrmmmnsnmmmssssmmmssssmsssssmsssssssssssssssnnes | vevevees | oo [ cvvsssesssens | cvvvene 2FE| o 1,782,710 | ......94.042 1,598,714 1,700,000 1,762,709 (8,016) [ .vvveverrrecesssevererreeses | neverrneeessssiierennees [ erverrese 4625 | 0000003992 [ MSecoves | v RE I I— 06/26/2012 | 09/15/2021.
62963# AJ 0 | NRP OPERATING LLC SERIES | (NO RIF18)...ccoccoicievvrrresssssmeseerneesssssssesernes | werevnne 2N R K [ 4,615,385 | .....106.223 4,902,600 4,615,385 4,615,385 | ..coovvevvvvveceerreceereess [ covvresrersssreressiesesiies [ revriinrininnneninnnesinnennes | eevevenrnesensensnssnsssnees | cvereeered3.030 | 0000005031 [ IDucccis | oo 19,346 | ..oooveveren 232,154 | 04/20/2011 | 12/01/2026.
636180 BG 5 | NATIONAL FUEL GAS CO...ooourmvuvummmmemmmmmesmsmmesesssssessssssssssssssssssssssssssssssssssssesssnses | sevevees | oo | evssessssssss | cvvvene 2FE] . 1,991,315 | .....113.050 2,261,000 2,000,000 1,996,371 961 | covvvevrrererrrnrernrnrerennnns | evvvverenernnensenseenennees | evererern0.500 | 0000006562 [ AO.ccves | oo 27444 | ............. 130,000 | 02/23/2009 | 04/15/2018.
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637432 KT 1 | NATIONAL RURAL UTILITIES COOP. 1,995,540 | ....111.990 2,239,800 2,000,000 1,998,375 471 5479 | FA...... 01/15/2008 | 02/01/2018.
637432 MV 4 | NATIONAL RURAL UTILITIES COOP. LS... 1,498,845 | .....101.083 1,516,245 1,500,000 1,498,971 109 3409 | MN...... 10/29/2013 | 11/15/2023.
637432 MV 4 | NATIONAL RURAL UTILITIES COOP.........cocrevmvmrerermnmrenmsssesssssssssssssesssssssssssneess | ceveees el | AFE] s 1,498,845 | .....101.083 1,516,245 1,500,000 1,498,971 109 ...3.409 | MN..... 10/29/2013 | 11/15/2023.
638585 AN 9 | BANK OF AMERICA CORP (FORMERLY NATIONSBA..........ccococcumemcecmmncecsenes | vovevee | oo [ o | i 2FE]...n.89,278 | .....104.100 78,075 75,000 76,069 (1,649) .7.750 | .......5.386 | FA..... 11/30/2004 | 08/15/2015.
638620 AD 6 | NATIONWIDE HEALTH PROPERTIES REITS.........ccoooooiiieiminmeiamsmerensscrevscnienaes | v | oo [ v | e 2FE[ oo 3,019,480 | ....101.936 3,058,080 3,000,000 3,000,992 (2,489) 6.000 | ......5911 | MN...... 07/05/2005 | 05/20/2015.
638671 AJ 6 | NATIONWIDE MUTUAL INSURANCE 144A..........coooovoniincnivnncnicnnnnicnisencsnnsniaes | v | oo [ v [ AFE] e 4,568,390 | .....100.686 4,530,870 4,500,000 4,500,000 (12,361) 5810 | ......5.510 | JD....... 12/03/2008 | 12/15/2024.
63946B  AE 0 [ NBC UNIVERSAL MEDIALLC.......ooiiiiisicieisccsivescssscssessessesessvesssssssesssssessssnesans [ ceveven [ o | evvvvveeneens [ e AFE] ienens 2,040,873 | ....110.270 2,205,400 2,000,000 2,028,320 (3,903) 4375 | ......4.116 | AO...... 08/25/2011 | 04/01/2021.
644239 AY 1 |NEW ENGLAND TEL & TEL DEBENTURES.....cccceeccccemrrvermsrmmermnnmesmsssmnsnennes | vevveeee | o | cosserierens [ wvvnn 1213 I 12,420,672 | ....133.376 | ............ 15,898,419 | ............ 11,920,000 | .ococvcee 12,303,653 (13,718) 7875 | ... 7512 | MN..... 05/07/2002 | 11/15/2029.
645767 AW 4 | NJBELL TEL DEBENTURES.........oovvmmmnvvnnnnnnncnnnnnccnnnnnennnnnenenssenesesesesenesesesesens | vovevees | oo [ covvrensenens | v 1FE] cooiiiiiiieee...88,333 | .....134.400 100,800 75,000 85,237 (402) .7.850 | ......6.412 | MN..... 11/30/2004 | 11/15/2029.
64712# AB 7 | NEW MEXICO GAS INTERMEDIATE INC SRUNSEC........cococvvvvucernvnncnncenerens | v | oo [ v | i 2FE| oo 4,000,000 | .......98.944 3,957,772 4,000,000 4,000,000 09/02/2014 | 07/30/2024.
650094 CJ 2 |NY TELEPHONE DEBENTURES 1,556,625 | ....115.965 1,739,475 1,500,000 1,541,693 (1,977) 197,500 | 03/02/2005 | 04/15/2028.
651229 AG 1 | NEWELL RUBBERMAID INC 1,495,515 | .....112.635 1,689,525 1,500,000 1,498,247 467 193,750 | 03/25/2008 | 04/15/2018.
651229 AM 8 | NEWELL RUBBERMAID INC ..498,205 | ....104.095 520,475 500,000 498,597 158 ...889 20,000 | 06/12/2012 | 06/15/2022.
651639 AN 6 | NEWMONT MINING CORP. LS... 1,462,859 | ......93.868 1,393,940 1,485,000 1,468,173 2,007 | ooovevevennnenennnenennnennens | eeveennrnnnnnnenneennennnnes | evreeee00e3:500 | 10000003681 | MSeciiis | v 15,304 | .oovvvvcrnns 51,975 | 04/16/2012 | 03/15/2022.
651639 AN 6 | NEWMONT MINING CORP........ccovvvmrrrrrcrnrvccicrincccnenesesenssssesssssesssssssssssssssssssssssss | coveees el | 2FE] oo 14,776 | .....93.868 14,080 15,000 14,830 20 155 525 | 04/16/2012 ] 03/15/2022.
652482  BX 7 | NEWS AMERICA INC.......cccorvveemrmrinnrnrenmrnserennsnsenssssenssssssssssssssssssessssssssssssesssssees | sovevees | oo [ cevseeesenens | cvvve 2FE| ..ocoo997,125 | .....115.099 1,150,990 1,000,000 998,281 253 5.650 .5.686 [FA....... 21,344 56,500 | 03/24/2010 | 08/15/2020.
65339K 88 6 [ NEXTERA ENERGY CAPITAL [ ST PR ISP IV 2FE| o 6,400 | ......89.320 5,716 6,400 6,400 320 | 01/15/2013 ] 01/15/2073.
65339K 88 6 [ NEXTERAENERGY CAPITAL.....oovvvororrremnrereresnsnsssssesssssssssssssssssssssssssssssssssssssssss | covmsees [ o | cevvverereees [ s 2FE 993,600 89.320 887,484 993,600 993,600 [ .ooovvvvevermvivmrinninnnnns | v | cevesessssssssssssssesssssesees | ceeesesressessessssnenisiie | 108000 | 0005000 | JAJO... | o 10,488 | 49,680 | 01/15/2013 [ 01/15/2073.
65364U AA 4 | NIAGARA MOHAWK POWER 144A........cocmvremmnerennnnnevennsssennsssnsssssssessssssesssens | seveeees | oo [ eovvininnnins [ covne 123 I 1,000,000 | .....110.221 1,102,210 1,000,000 1,000,000 [ ..ooovvvevevevrrenennenninns | cevernnnenennneneenseneeenes | ceveresenesesesesesisssesisises | covvvenisssesisisssieinsiin | eeneennen 4,881 | i 4,881 | A | i 18,439 | o 48,810 | 08/03/2009 | 08/15/2019.
65364U AK 2 | NIAGARA MOHAWK POWER 144A LS... el | 1FE] coiiin999,990 | .....103.294 1,032,940 1,000,000 999,993 3 09/22/2014 | 10/01/2024.
65473Q  AQ 6 | NISOURCE FINANCE CORP........cccooosmmiememsieremssisesssssssesssssesssssssssssssisssssssssssssies | eeveeeee | eo [ ovvvvicivens | eeeree2FE | i 3,719,360 | ....109.772 4,390,880 4,000,000 3,910,822 29,496 | ccoovvcscvescceresiscrcsiecee [ ceveresierscsicsecsiiiiriie | 00000005250 | 1100008159 | MSeovis | v 61,833 | 210,000 | 01/30/2007  09/15/2017.
654894 AF 1 | NOBLE AFFILIATES INC SENIOR NOTES .10,725,066 | ....131.510 | ............. 13,677,040 | oo 10,400,000 | ....ocoeee 10,632,358 (11,350) 832,000 | 11/30/2004  04/01/2027.
655855 FA 7 | NORFOLK SOUTHERN CORP DEBENTURES 03,989 | ....133.840 100,380 75,000 88,247 (2,005) ..7,313 | 11/30/2004 | 06/15/2020.
662352  A* 4 | NORTH SHORE LONG ISLAND JEWISH HEALTH CA 2,000,000 | .....106.208 2,124,160 2,000,000 2,000,000 5,367 | 10/08/2014 | 05/01/2030.
66416T AF 2 | NORTHEAST GENERATION CO SENIOR SECURED S. 6,293,750 | .....110.500 6,954,594 6,293,750 6,293,750 | covvvvvereeeenereeeeeneeeees [ e [ s | oo | cereeeren8.812 | 1000008.810 | AOu | i 117,083 | 554,605 | 02/07/2002 | 10/15/2026.
665501  AJ 1 | NORTHERN NATURAL GAS CO 144A........coooovmomnimmimimmmnrerscsreresssesasssesesisirerines | ceveees el | 1FE ...2,056,440 | ....106.091 2,121,820 2,000,000 2,038,541 (5,418) [ vvvvverrrcresseerereeeses [ rvverneecessesnerennies [ erveeeere 4250 | 00003896 [ Do | v 7,083 | i 85,000 | 06/27/2011 | 06/01/2021.
66586G CC 9 | NORTHERN TRUST COMPANY 144A...........cccocemmmevimvnnrensnnnnnsnsssssssssssnsssssssnens | severees | oo [ eovvnenninnns [ conne AFE] e 6,007,380 | ....111.276 6,676,560 6,000,000 6,002,548 (800) | covvrervvererrcessssrnnennns | wvsvveivrnreessessinnnes [ vererree5.850 | 10005834 | MNLcocte | ovvrirressenn 50,700 | o 351,000 | 11/07/2007 | 11/09/2017.
666807 BG 6 | NORTHROP GRUMMAN CORP.........coovvvvvrrrnnnneninnnnnennnscnennsensennensssnesesssesesesssess | vevevees | oo [ cvvverennnens | cvvvens 2FE ......945,340 | ....100.708 1,007,080 1,000,000 952,264 B616 | ooovoveeeeeveeennnvenninennnns | evvernnnnnnnnnnnnennennnnnes | eeree000003:250 | 0000003.910 | FA e | 13,542 | 38,007 | 06/26/2013 | 08/01/2023.
66765R  BF 2 | NORTHWEST NATURAL GAS FIRST MORTGAGE SER........ccccocucevmvmvevsvsvaies | cevereee | oo [ o | e 1FE]. 295,600 | .....116.152 87,114 75,000 83,511 (1,485) covveennennnn5,723 | 11/30/2004 | 12/09/2019.
670346  AK 1 | NUCOR CORP......ccocuummmmmmmmmmimmmmmissmsmmssssmmessssssssssssssssssssssssssssssssssssssssssssssssssesssnses | sovevses | oo [ cvvsesessssns | covvene 2FE LA 741513 112291 1,965,093 1,750,000 1,746,531 892 05/28/2008 | 06/01/2018.
67059T  AC 9 | NUSTAR LOGISTICS LP.....oououeuieemimmummmmmmemmmmmessmmsssssmsssssssssssssssssssssesssssssssssesesssens | svveees el | 3FE ..2,793,392 | ......95.051 2,661,428 2,800,000 2,795,004 580 01/30/2012 | 02/01/2022.
670877 AA 7 | OMX TIMBER FIN INVESTMENTS | 144A A1 G...ooooovvevereveverermisemmmnsesnmnsisennnes | ceveees el | 1FE ...1,000,000 | .....111.930 1,119,300 1,000,000 999,884 (5) 12/13/2004 | 01/29/2020.
674599  CE 3 | OCCIDENTAL PETE CORP.....covvvvvrrrrrnrrnrnrnnnrnsneenssnsessssesesssssesssssesesssesssssssesssssess | seseees el | H12/=3 I 1,903,700 | .......95.030 1,900,600 2,000,000 1,904,354 654 12/04/2014 | 02/15/2023.
67612W AD 0 [ ODYSSEY RE HOLDINGS P/C / Reinsurance ...101.464 1,014,640 1,000,000 999,708 846 05/10/2005 | 05/01/2015.
679574 AH 6 | OLD DOMINION ELEC FIRST MORTGAGE .114.898 3,984,190 3,467,589 3,507,259 (2,023) 12/16/2005 | 12/01/2028.
680223  AJ 3 | OLD REPUBLIC INTL CORP.....c.ccrerereverereverersssreresssssesssssesssssssssssmmssssmsssssnnens | veveveee | oo [ o] | v 2FE 1,534,620 | .....104.064 1,560,960 1,500,000 1,534,224 (396) 11/04/2014 | 10/01/2024.
68268N AJ 2 | ONEOK PARTNERS LP LS... el | 2FE +00en706,990 | .......92.980 660,158 710,000 707,601 266 09/10/2012 | 10/01/2022.
68268N  AJ 2 | ONEOK PARTNERS LP.....ocoureriverirevmrerevirereseresesssssesesssssesssssssssssssssssssssssssssssseses | cossee el | 2FE 288,770 | ......92.980 269,642 290,000 289,020 109 09/10/2012 | 10/01/2022.
68389X AU 9 [ ORACLE CORP......cretrssssressssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssnsns | coveees el | AFE] iiennns 2,993,190 | .....102.436 3,073,080 3,000,000 2,993 467 277 06/30/2014 | 07/08/2024.
690742 AA 9 | OWENS CORNING.......oomrrrrsssssssssssssssssssssssssssssssssssssssssssssssssssesssssesssssesssssonans | veveveee | oo [ cvvverennnens | cvvves 2FE ...5,023,608 | .....108.361 5,418,050 5,000,000 5,006,054 (2,883) | oo | i | erereeesn8.500 | i 8432 | D | 27,083 | 325,000 | 06/22/2007 | 12/01/2016.
69349L  AA B | PNC BANK NA......oourmmirmmmmmmmmmmsmmssssmmssssssssssssssssssssssssssesssssssssssssssssenssssesssens | vevevees | oo [ eossesssssnns | cvvvens AFE] erennns 4,813,650 | .....107.795 5,389,750 5,000,000 4,949,934 22,526 5.250 B.778 | e | v 121,042 | oo 262,500 | 11/07/2007  01/15/2017.
693506 BB 2 | PPGINDUSTRIES........ccoormrmmsimmerrmnsessssmsssnnnsesssssssssssssessssssssssssssssssssssssssnes | vessenee | o | cosssvenens [ wvvvees AFE | oo 57,977 | ...114.528 59,555 52,000 54,609 (735) 6.650 .4.936 [MS.. 1,018 3,458 | 12/09/2009 | 03/15/2018.
69362B AW 2 [ PSEG POWER LLC LS | oo | 2FE] . 1,847,758 | .....109.936 2,034,915 1,851,000 1,849,124 301 5.125 5447 | AO .o | o 20,027 | cooverrrnn: 94,864 | 08/17/2010 | 04/15/2020.
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69362B AW 2 [ PSEG POWERLLC 647,863 | ....109.936 713,485 649,000 648,342 106 5.147 | AQ...... 7,022 .33,261 | 08/17/2010 | 04/15/2020.
693659 AC 8 | ARIZONA PUBLIC SERVICE ..8,849 | ....105.018 8,401 8,000 8,085 (101) 8.000 5.883 | JD...... 2 ...840 | 11/30/2004 | 12/30/2015.
694476  AC 6 | PACIFIC LIFECORP 144A..........cmvvrnnvnnnrnnnnnnnnnnnnnnenssnssnsensssnssesssesssssssesssesesess | vovevees | oo [ covvennienins | v 2FE[ . 1,043,380 | .....113.480 1,134,800 1,000,000 1,025,670 (4,256) 6.000 | ......5.418 | FA...... 23,500 60,000 | 05/24/2010 02/10/2020.
695156 AR 0 | PACKAGING CORP OF AMERICA LSe | f e | e FE[ oo 3,949,823 | .......98.588 3,904,085 3,960,000 3,950,113 290 3.650 | .......3.681 | MS.. 46,574 09/03/2014 | 09/15/2024.
695156 AR 0 | PACKAGING CORP OF AMERICA..........ccoovvmvvrmnrnnnnncnnnnncnnnnnsennnenenesnneseseneseseness | vovevees | oo [ cvvvennienens | v 2FE]..oon.39,897 | ......98.588 39,435 40,000 39,900 3 3.650 | .......3.681 | MS.. 470 09/03/2014 | 09/15/2024.
70109H AL 9 [ PARKER-HANNIFIN CORP.........cccicciimmmmmimimmmmmmsmmnssssssssssssssssssssssssssssssssssssssens | enens wd | 1FE] .cocce..997,800 | .....102.623 1,026,230 1,000,000 997,821 21 3.300 3.326 | MN..... 3,667 11/18/2014 | 11/21/2024.
70342@ AC 2 [ PATTERSON COMPANIES INC........cooucvvmimviviimviiivminiiinissssssnsssssssssssssssssssssssssnnes | v [ o | covveveneeens [ ovverennns 2 s 1,000,000 | .....110.000 1,100,000 1,000,000 1,000,000 5.750 | .....5.750 |MS..... | ccovvcvccras 15,333 | oo 57,500 | 03/19/2008 | 03/25/2018.
703481 A* 2 | PATTERSON-UTIENERGY INC........occcccccimmmmmimmmmmmismmsnsnssmsesssssesssssesssssssesennse | wvvesees | oo [ covsessernens | cvvvevenn 2 e 2,000,000 | .....109.375 2,187,500 2,000,000 2,000,000 4970 | ......4.970 | AO.cce. | v 23,746 | oo 99,400 | 10/05/2010 | 10/05/2020.
707567  AA 1 | PENN MUTUAL LIFE INSURANCE CO 144A........cooooocniincnminnninnncnncnnneccseennnnes | v | o v [ AFE] s 1,070,930 | .....127.298 1,272,980 1,000,000 1,065,781 (1,733) 16,625 66,500 | 08/26/2011 | 06/15/2034.
708696 BM 0 | PENNSLYVANIA ELECTRIC CO SERIES C SENIOR........ccoovcicrereicnercncrcrcnencns LSe | oo f e | 2FE] ..o 51,899 | ... 113617 55,956 49,250 50,283 (208) 816 3,263 | 11/30/2004 [ 04/01/2019.
708696 BM 0 | PENNSLYVANIA ELECTRIC CO SERIES C SENIOR 27,135 | ....113.617 29,256 25,750 26,290 (109) | covvvvvnrermrrresssssennees | cevmssmeeennneecssssises | 8625 | 110000e8.057 | AOveves | vovcvvssrivvrnnns 426 | oo 1,706 | 11/30/2004 | 04/01/2019.
708696 BW 8 | PENNSYLVANIA ELECTRIC CO 47,360 | ....109.721 822,908 750,000 748,504 242 9,750 39,000 | 09/28/2009 | 04/01/2020.
713409 AC 4 | PEPSI BOTTLING GROUP INC SR NOTE GTD BO. 87,827 | .....140.694 105,521 75,000 84,465 (426) 1,750 5,250 | 11/30/2004 | 03/01/2029.
718172 AH 2 | PHILIP MORRIS INTL INC [EST0 DV [ P 1FE] cooe..548,391 | ..110.251 593,150 538,000 544,134 (1,026) | eoeveveeevenermrmmmnenmnnennns [ eoverenminimiiinininiiininns | erereeeeeih 500 | cicieiih.255 | MSeoves | e 6,389 | ..o 24,210 | 07/01/2010 | 03/26/2020.
718172 AH 2 | PHILIP MORRIS INTL INC.....ooovummmmmmmmmmmmmmmmmmmsmmssmsmsssmsmsssmsmsssssssessssssssssssssssssessenee | svveseee | oo [ eessssssssnns | cvvvens AFE] e 3,223,071 | ....110.251 3,486,137 3,162,000 3,198,049 (6,033) | eoevevevereverermrmreririnnnns [ o | crereeeeci 500 | cieieri4.255 | MSecies | e 37,549 | ..cccccce 142,290 | 07/01/2010 | 03/26/2020.
72447 AC 1 [PITNEY BOWES INC.....ccciiiiiciiiisissssssssssssssssessssssssssssssssssssssesssssesssssssssssssesssise | covenen [ o | cvvvvvennnnns [ e 2FE| ................988,030 | ....110.575 1,105,750 1,000,000 996,061 1,309 | oo [ e | ereeereee8.750 | 100005910 | MSeeois | i 16,931 | .ooovevennn 57,500 | 09/06/2007 [ 09/15/2017.
72650R AW 2 [ PLAINS ALL AMERICAN PIPELINE..........coososeiesesesssesesssssasssssssssmsssmmsssssnnnns | oo [ o | eevvvevnrenes [ oo 2FE| oo 3,016,950 | .....113.152 3,394,560 3,000,000 3,010,121 (GIAT-Y) [OOSR [OPPPIOOOTPPOPOTORN OOy (< N IUOOOORt:X v & B VN OO ISP 79,542 | oo 172,500 | 05/25/2010 | 01/15/2020.
72650R  BF 8 [ PLAINS ALL AMERICAN PIPELINE..........coioseveresmsrsssssesssssassssssssmsssssssssssnnnns | covmven [ o | evvvvevrrnees [ v 2FE 4,492,890 98.327 4,424,715 4,500,000 4,493,102 212 50,400 09/02/2014 | 11/01/2024.
72925P  AB 1 [ PLUM CREEK TIMBERLANDS..........ooosieseessesssssssssssssssssssssssssssssssssssssssssssssssss | covmvens [ o | evvvvernrnens [ s 2FE| oo 2,219,270 | ....103.791 2,335,298 2,250,000 2,246,236 4,007 | oovevrvercssserneerenseese [ everereecsessisnennenses | evereesee 5875 | 0008076 [ MNLccito | v 16,891 | .ooooveve 132,188 | 01/11/2007 | 11/15/2015.
737679 DD 9 | POTOMAC ELEC PWR CO.......ooovcrrmemrernncncnnncrcrcssncncsssssesssesesssssesssssssssssssssssssses | voveveee | oo [ cvvveneeennns | i 123 I 1,495,650 | ......99.642 1,494,630 1,500,000 1,496,714 399 | oovveeerereennerennnenennnenes | e [ ce0000003.050 | 10002 3.084 [ AO..c. | v 11,438 | oo 45,750 | 03/28/2012 | 04/01/2022.
74151%  AK 4 | PRICEWATERHOUSECOOPERS LLP SERIES M........cooocoovimemmmnmemmmnennsmsnnennans | oo | oo v | TN I 5,000,000 | ....110.581 5,529,045 5,000,000 5,000,000 | ... [ o | e | e [ 530 | 1530 [ FAc | i 88,713 | oo 113,250 | 02/10/2014 | 02/09/2024.
74170*  AC 3 | PRIME PROPERTY FUND LLC 1,000,000 | .....106.889 1,068,894 1,000,000 1,000,000 [ oooovvvevevvmnrennnnnnnenns | ceeeeeneeeeennceeenncneeeees [ cevevesesenesesenesisesesesene [ ovevesesssessnninnns | ceeeereeeid 810 | e d.810 | FAGct | v 16,519 | .ooooveveeennn 46,100 | 08/22/2013 | 08/22/2025.
74170*  AD 1 [ PRIME PROPERTY FUND LLC ..100.858 2,017,160 2,000,000 2,000,000 32,549 07/18/2014 | 07/30/2024.
74251V AE 2 | PRINCIPAL FINANCIAL GROUP. 99.963 999,630 1,000,000 997,100 325 9,717 33,000 | 09/05/2012 | 09/15/2022.
74273@ AB 9 [PRIT CORE REALTY HLDGSLLC 2,000,000 | .....101.087 2,021,734 2,000,000 2,000,000 [ ..ovvvveeresccivinrnerness | eoveeesessssiisnenseenie | e, | coseessiisneneessssssiies | 000 3.850 [ 1000000 3.850 | FAoveis | v 29,303 | .coccerrre 77,000 | 02/14/2013 | 02/14/2023.
743263 AL 9 | PROGRESS ENERGY INC......cooeeieresesssessssssssssssssssssssssssssssssssssssssssss | veveveee | oo [ corsrrrsrsnns | v 2FE| ...rnn3,994,220 | .....104.786 4,191,440 4,000,000 3,999,243 690 5.625 5644 (I | oo 103,750 | .oovevereren 225,000 | 01/10/2006 | 01/15/2016.
743315 AJ 2 | PROGRESSIVE CORP SENIOR NOTES......oooovverermrernrevennsnsssnssssssssssssssssssssssss | veveveee | oo | covrrrrinnnns | v {15 = [ 10,388,300 | ....133.009 | ............ 13,300,900 | ocvceeee 10,000,000 | ....ocveeee 10,282,668 (12,062) 6.625 6320 |MS...... [ v 220,833 | .coooored 662,500 | 10/08/2002 | 03/01/2029.
74340X AL 5 [ PROLOGIS TRUST FORMERLY SEC CAP IND.......cccovvvrrvmnrnrrncrnnnneennenenennnneens [ covevene [ o | cvvvvvvernins [ ovenens 2FE ....2,996,833 | ....113.810 3,414,300 3,000,000 2,998,631 480 7.625 7645 | Jdoceeeeis | e 114,375 | ..o 228,750 | 06/08/2011 | 07/01/2017.
T4340X AW 1 [ PROLOGIS LP....ooeoieeierieereriiimssmmissssmmsssssssssssmsssssmsssssssssssssssssssssssssssssssssssssesesssenens | coens el | 2FE ...1,037,810 | ....105.739 1,057,390 1,000,000 1,036,970 (840) .4.250 3732 |FA... 16,056 10/03/2014 | 08/15/2023.
744538  AC 3 | PUBLIC SVC NEW HAMP.........ccreremmrmrenmrnrerennserennessensssssssnsssssssssssssssssesssssensesns | sevevees | oo [ cvvvesenenens | cvvvens 1FE ..1,614,835 | ....101.423 1,521,345 1,500,000 1,510,763 (1,435) 3.200 3.080 |MS.... [ e 16,000 | .oooovvvveenen 48,000 | 01/19/2012 | 09/01/2021.
74730 AJ 1 [QUAD GRAPHICS INC......oovoorrrerricrerensienensssssssassssssssssssssssessassssssssssssssssssssssssssss | coverie 2N R 3 ...2,904,092 | .....107.466 3,120,914 2,904,092 2,904,092 8.000 8.001 | MS.... 77,442 232,327 | 09/28/1995 | 09/01/2020.
74834L AP 5 | QUEST DIAGNOSTICS......oovovvnrvrvrnrnrrnerneenennennsenennsnsesennsssensssssessssessssssssssssssssseses | veveveee | oo [ corersrsssnns | v 2FE 492,455 | ....107.825 539,125 500,000 495,823 4750 4.938 | JJ.... 09,962 | 23,750 | 11/12/2009 | 01/30/2020.
74834L AV 2 | QUEST DIAGNOSTICS.....ocovvvvrrrrrrerrernennrnnenssenesesensssssssesssssssssssssssssssssessssssssssssses | severene el | 2FE| v 1,167,216 | .....103.596 1,191,354 1,150,000 1,166,464 06/09/2014 | 04/01/2024.
749685 AQ 6 | RPMINTERNATIONAL INC ..112.061 2,241,220 2,000,000 1,992,997 02/19/2008 | 02/15/2018.
750236 AM 3 | RADIAN GROUP INC 113750 2,275,000 2,000,000 1,429,885 02/28/2013 | 06/15/2017.
755111 AU 5 | RAYTHEON CO DEBENTURES. ....116.809 5,840,450 5,000,000 5,141,507 (31,172) 01/12/2004 | 12/15/2018.
755111 BY 6 | RAYTHEON CO...cccnirrccenicccensssssnsssssesssssessssssssssssssssssssssssssssssssssssssssssssassssssss | sovevens el | 1FE ...1,987,540 | .....100.870 2,017,400 2,000,000 1,987,614 74 11/24/2014 | 12/15/2024.
758203  AA 1 | REED ELSEVIER 144A........eemnmmmesmmmmmsnssmmssssmssesssssesssssesssssssssenssesssens | sevevees | oo [ cossssssssnss | cvvvene 2FE|. weern80,156 | .....119.658 89,744 75,000 78,112 (262) 11/30/2004 | 10/15/2023.
75820Q AC 6 | REED ELSEVIER CAPITAL MTN....cooiivmnmsmemsssmsssssssessssssssesssssesssssasasssasesssesasasins | aeveveee | oo [ eovvnmnnnenns | conre 2FE]. wen 87,049 | ....123.193 92,395 75,000 82,902 (533) 11/30/2004 | 05/15/2025.
75884R  AS 2 [REGENCY CENTERS LP.......coocveervrvvcnnrvnnnnnnnnnnnnnneenennesssssenesssesesssssesssssesesssesesess | coveven [ o | covvvveennnes [ onnens 2FE ...1,001,880 | .....109.560 1,095,600 1,000,000 1,001,240 (166) 09/30/2010 | 04/15/2021.
75913M  AB 5 | REGIONS BANK......couuururmemmmmmmmemmmmnisssmmesesssesssssssesssssssssssssssssssssssssssssssssssssssenssssens | sevesees | oo | wevesennnenes | coneen 2FE| o 1,010,140 | .....116.488 1,164,880 1,000,000 1,004,257 (1,077) 05/12/2008 | 05/15/2018.
759509  AD 4 | RELIANCE STEEL & ALUMINUM CO.......oovvvmvemmsssesrsmsssrssssasssssssasssssesssssssesssans | veveveee | oo | evvvvrevrnnns | v 2FE| oo 2,991,858 | .....106.933 3,207,990 3,000,000 2,998,080 941 04/02/2007 | 11/15/2016.
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75952A  AF 4 [RELIANT ENERGY MID-ATLANTIC PW SERIES B.........ccccvmeemmmnvnemmmnnnnnns [ v [ | cvvreecnni [ i AFE ..629,742 | ....103.750 647,858 624,442 625,602 (325) 9.237 57,680 | 03/23/2001 | 07/02/2017.
760761 AB 2 | REPUBLIC SERVICES INC 2,002,979 | ....113.134 2,262,680 2,000,000 2,001,788 (327) 5.500 ...110,000 | 08/03/2010 | 09/15/2019.
76169# AG 8 | REYES HOLDINGS LLC SERIES 2012A.........cocoovisiscsvccscsievscsccvscsscssssscsessssiesans | oo | oo [ v | e K [ 2,000,000 | .......96.283 1,925,660 2,000,000 2,000,000 25130 [ 5130 [ | 43,085 | 102,600 | 08/07/2012| 07/31/2022.
771196 BE 1 | ROCHE HOLDING INC LS... wd | 1FE] oo 997,470 | .....103.083 1,030,830 1,000,000 997,526 56 3.350 09/22/2014 | 09/30/2024.
77340R  AC 1 [ROCKIES EXPRESS PIPELINE 144A............cocccvoviccvivimmmmmmmmmmmmmmmsssssnsssssmsnens [ coveren [ o | cevvvvenneees [ oo SFE[ oo 2,510,715 | .....102.433 2,560,825 2,500,000 2,504,668 (1,134) 6.850 | .......8.790 | Jduceovers | v 78,965 | v 171,250 | 06/24/2008 | 07/15/2018.
776696  AC 0 | ROPER INDUSTRIES.......ooooesiivvvvrrmssmssmmssessmssssssssssssesssssssmssssssssssssssssssennes | sessenes | o | cosssssnnns | wovven P13 I 2,026,400 | .....115.591 2,311,820 2,000,000 2,014,270 (2,576) 6.250 | .......6.072 | MS...c.. | vorrrrrrrrrcrn 41,667 | covvvveren 125,000 | 08/27/2009 | 09/01/2019.
783549  AZ 1 | RYDER SYSTEM INC.....cocoooiiiiiiiiiiiriviviriscvssessisessesmsssssasssssssssssmsssssssssssssssssnnns | svvevens | oo [ covseensennns | cvvve 2FE[ oo 1,106,400 | .....125.333 1,253,330 1,000,000 1,072,211 (4,563) 6.950 69,500 | 06/13/2005 | 12/01/2025.
783764  AK 9 | RYLAND GROUP..........ccooimmcriinncninnncncncsnncnennsssesssssesesssssesssssesssssessssssssssssssssssssssss | vovevees | oo [ covveenienens | v 3FE] .......c.e........995,560 | .....100.500 1,005,000 1,000,000 999,979 556 5.375 | ...iu5.433 | e | 24785 | 53,750 | 01/06/2005 | 01/15/2015.
78403D  AC 4 [ SBATOWER TRUST 144A.......cocoommmiiiiimimiiimsiesimsesssssssssssssssssssssssssssssssssssssssssssns | oo wd | 1FE] ..cccceeeeeee..... 700,000 | .....100.952 706,664 700,000 700,000 2.738 | ..ccuh.292 | MON... | oo 745 | 20,474 | 07/26/2012 | 12/15/2042.
78403D  AF 7 [ SBATOWER TRUST 144A........ccooiiimmmmiimimmiiimmminsssmssssssssssssssesssssssssssssssssssssenes | seveves | o | evvvevevnnens [ coerend TFE ] s 1,500,000 | .....101.222 1,518,330 1,500,000 1,494,642 (5,358) ..3474 | ......3.550 [MON...| oo 2,316 | i 55,675 | 04/04/2013 [ 04/15/2023.
78403D AH 3 [ SBATOWER TRUST 2014-2C 144A 1,000,000 | .....101.906 1,019,060 1,000,000 1,000,000 3.869 6,233 | 10/07/2014 | 10/15/2049.
78412D AN 9 [ SEMCO ENERGY. ..110.862 554,310 500,000 499,793 33 25,750 | 04/14/2010 | 04/21/2020.
78442F AR 9 | SLM CORP SENIOR NOTES SERIES MTNA ...990,000 | .....100.050 1,000,500 1,000,000 998,085 515 5.320 5.384 | AO..... 9,753 53,200 | 01/09/2004 | 04/25/2018.
790849  AJ 2 | STUUDE MEDICAL INC...ooovorvvvernrrreeeeeeneeseensesesesesssesssssessssssssssssssssssssssssssssssssss | covvenes | o0 wed [ 2FE| oo 1,990,480 | ....100.457 2,009,140 2,000,000 1,991,941 833 3.250 .3.306 |AO...... 13,722 65,000 | 03/21/2013 [ 04/15/2023.
808513  AD 7 | CHARLES SCHWAB CORP........cooouseimmiiesesisisssscrsssscssssscsesssesesesssesssssesssssesessnans | vovevees | oo [ cvvvrnnnenens | i TFE] s 1,002,450 | ....110.255 1,102,550 1,000,000 1,001,491 (232) ..4.450 4419 | Wi | 19,654 | ..oooovvvnnnn 44,500 | 07/20/2010 | 07/22/2020.
80851Q DA 9 | CHARLES SCHWAB CORP.........ccummummmemmmmmiimmmmsssmsmsmesssssenssssssssssssssssesesssssssssnse | severees | oo [ wovevsnnnenns | conrens AFE] iinnens 2,991,570 | ....112.301 3,369,030 3,000,000 2,997,175 945 6.375 6414 [MS.cooes | v 63,750 | ..occcccen. 191,250 | 09/11/2007 | 09/01/2017.
808626 AE 5 | SCIENCE APPLICATIONS INTL LSe | o f e | e JFE| .oorrrinn85,175 | ....107.842 80,882 75,000 83,184 (256) 7.125 6102 | Jceevees | i 2672 | e 5,344 | 11/30/2004 | 07/01/2032.
811065 AC 5 | SCRIPPS NETWORKS INTERACTIVE, LS... wed [ FE[ oo 2,481,650 | ....101.162 2,529,050 2,500,000 2,481,804 154 3.900 3.990 | MN...... 10,021 11/17/2014 | 11/15/2024.
812404  AX 9 | SEARS ROEBUCK ACCEPTANCE........ooooveiriorereeereresnsesssessssssssssssssssssssssssssssssss | covvenes | o0 .....55.500 1,928,625 3,475,000 1,762,614 36,250 7.500 | ..... 15.979 | AO..... 55,021 260,625 | 07/19/2002 | 10/15/2027.
81721M 20 8 | SENIOR HOUSING PROP TRUST........cccoummmrmmmmmrnncnnnnncnrnsnnsenseneesssncsessseseseessesess | ceveeee | ......96.360 963,600 1,000,000 1,000,000 5.625 5.625 | FMAN. 9,375 56,250 | 07/17/2012 | 08/01/2042.
824348 AL 0 | SHERWIN-WILLIAMS CO DEBENTURES.........cocurmrrremsssiirinnsencsssssmesenssssessis | wovevnns ...134.907 101,180 75,000 85,286 (575) .1.375 .5.782 | FA...... 2,305 11/30/2004 | 02/01/2027.
828783 AT 7 | SIMON PROPERTY INVESTORS REIT. ...116.686 87,515 75,000 78,384 (859) 11/30/2004 | 06/15/2018.
828807 BZ 9 | SIMON PROPERTY GROUP INC .114.199 2,283,980 2,000,000 1,999,090 233 05/12/2008 | 05/30/2018.
82894* AS 6 |[JRSIMPLOT COMPANY JR SIMPLOT COMPANY.... .100.741 2,014,818 2,000,000 2,000,000 03/01/2005 | 03/01/2015.
82894* AT 4 |JRSIMPLOT COMPANY. ...109.649 2,192,980 2,000,000 2,000,000 05/08/2007 | 05/08/2017.
82894* AV 9 [JRSIMPLOT COMPANY SENIOR NOTES........oooovvrrrrmmrnrrnnrnnnnnsnnnensnsnensssnsnsess | v [ o | v [ s 2 ...2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 : 05/22/2012 | 05/22/2024.
833034  AH 4 | SNAP-ON INC....ooovvvvrrrrrnnrnnnnvrnnnnnnennsnnssnsnnensssnesssssssenesssssssssssessssssssssssssssssssssssssesss | vovesees | oo [ cvvseresennns | wvviens AFE] iianens 2,522,150 | ....119.191 2,979,775 2,500,000 2,514,201 (1,699) 6.125 £.020 |MS...... [ e 51,042 | oo 153,125 | 08/14/2009 | 09/01/2021.
837004 BY 5 | SOUTH CAROLINA ELEC & GAS FIRST MORTGAGE.........cccccvvvevveerevvenrerennees | wevevens | oo [ cvvrrresinens [ v 1FE .....126,526 | ....112.236 140,295 125,000 125,511 (118) 5.250 5131 [MN...... 1,094 6,563 | 12/18/2003 | 11/01/2018.
837004 CC 2 | SOUTH CAROLINA ELEC & GAS LSe | f e | 1FE .......953,256 | .....116.837 1,116,962 956,000 954,786 271 09/25/2008 | 11/01/2018.
837004 CC 2 | SOUTH CAROLINA ELEC & GAS........ooovmvermmmvermmmmesmsmsssmsmssssssssssssssssssssssssssssssnns | sevevene | oo [ eomsssssssnns | cvvvens 1FE ...1,788,851 | ....116.837 2,096,056 1,794,000 1,791,722 508 09/25/2008 | 11/01/2018.
84055*  AA 6 [ SOUTH TEXAS ELECTRIC COOP SERIES A.........coovvevccreesvesessccresssevssssivasens | v 2N R 1 ..2,470,588 | ....114.469 2,828,053 2,470,588 2,470,588 11/19/2009 | 01/01/2028.
84265V AD 7 [ SOUTHERN COPPER CORP. LSe | o f e | 2FE ... 448 447 | ....109.617 491,084 448,000 448,274 (44) 05/04/2010 | 04/16/2020.
84265V  AD 7 [ SOUTHERN COPPER CORP......cocuerurummrmrmrmmmmmmmmmmmmmmsmmsmmsssssmmssssmmssssssssssssessssnees | oo [ oo | cvvvvvvevrees [ wovnene 2FE| v 1,053,048 | .....109.617 1,153,171 1,052,000 1,052,642 (103) 05/04/2010 | 04/16/2020.
84314# AB 7 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU ...104.951 1,911,607 1,821,429 1,821,429 07/01/2010 | 06/15/2040.
84314# AC 5 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU .107.760 870,372 807,692 807,692 07/01/2010 | 06/15/2025.
844030 AA 4 | SOUTHERN UNION CO SENIOR NOTES. ..128.474 2,569,480 2,000,000 1,955,070 3,271 01/30/2002 | 02/01/2024.
84489P AE 8 [ SOUTHWEST GAS COMPANY SERIES MTNA........ccoumuvivmmivivirerevirerensreresenenens ...124.206 93,155 75,000 79,041 (204) 11/30/2004 | 09/24/2027.
845743 BN 2 | SOUTHWESTERN PUBLIC SERVICE........ccooveverveerrrmmnenrmsseseenseseerssssesssssssssisses | veverene el | H12/=3 I 1,001,750 | .....111.439 1,114,390 1,000,000 1,001,675 (33) 08/24/2011 | 08/15/2041.
852060 AT 9 | SPRINT CAPITAL CORP........ooovrrmmrrnrnrenernsnresesssssesssssesssssesssssssssssssssssssessssssssss | soveveee | oo [ cvvveresrnnns | cvvrend AFE|. wenn96,625 | .......98.500 73,875 75,000 92,480 (541) 11/30/2004 | 03/15/2032.
852891  AC 4 | STANCORP FINANCIAL GROUP..........coocvermmrcrmnmnnrcnnnsncrsssnenssssessssssssssssssssssssss | voveveee | oo [ cvvveresnnnns | v 2FE ...1,001,870 | .....107.498 1,074,980 1,000,000 1,001,503 (162) 08/06/2012 | 08/15/2022.
854502 70 5 | STANLEY BLACK & DECKER........cocvevuverevevererenereressssseresssesesssssssssssesssssssssssenees | severens el | 2FE] ......cerrr......500,000 | .....101.040 505,200 500,000 500,000 A, 07/18/2012 | 07/25/2052.
855244  AC 3 | STARBUCKS CORP.........ccreevumrermenrerermrnrenmrnserssssssesssssesssssssssssssessssssssssssesssssesseses | soverses | oo [ covsesssssnns | cvvvens 123 I 5,175,600 | .....112.607 5,630,350 5,000,000 5,058,102 (19,984) 6.250 L5766 [FA.ooo | e 118,056 | .vevovererenn 312,500 | 01/24/2008 | 08/15/2017.
857473  AE 2 | STATE STREET BOSTON.......ccrevummresessreresssesesssssesasssesesssesesssssssssssasssssmsssnsnns | eeveveee | oo | evvvenesrnnns | cvvvens AFE] coooviiiieeen....88,858 | .....134.337 100,753 75,000 84,414 (564) 7.350 5832 [UDccic | e 245 | ..............5,513 | 11/30/2004 | 06/15/2026.
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867914 AZ 6 | SUNTRUST BANKS 2,999,760 | .....111.020 3,330,600 3,000,000 2,999,923 26 6.000 6.001 [MS.. ..55,000 09/05/2007 | 09/11/2017.
871503 AK 4 | SYMANTEC CORP. 1,288,630 | .....100.902 1,311,726 1,300,000 1,291,110 1,003 3.950 4.057 2,282 06/12/2012 | 06/15/2022.
87165B  AD 5 [ SYNCHRONY FINANCIAL.......ocvvvvvrrvvernrnrnrnrnresnsnsssssnssssssssssssssssssssssssssssssssssseesees | o 1,996,120 | ....102.916 2,058,320 2,000,000 1,996,249 129 ..4.250 | ......4.274 [FA..... 33,056 08/06/2014 | 08/15/2024.
871829 AU 1| SYSCO CORPORATION.........ccocieesccressceresesereresssesesssssesssssessssasmsssasmsssssmsssannnns | covveees | o0 wd | TFE] s 1,992,320 | .....103.396 2,067,920 2,000,000 1,992,482 162 3.500 | .......3.546 | AO..... 17,306 09/23/2014 | 10/02/2024.
872287  AF 4 | TCI COMMUNICATIONS INC......c.ccosieverivererevcreracsseresisssessscssssmsssssmssssssssssnnns | wvvevens | oo [ covvrnnsenens | v AFE] coiiiieenn89,279 | ....141.674 106,256 75,000 84,714 (590) .. 1875 | ......6.242 [FA...... 2,231 5,906 | 11/30/2004 | 02/15/2026.
87236Y AA 6 [ TD AMERITRADE HOLDING CO......coccviveccvevevcvivivcccvescccscsissasssmsmnssssssmssssnnns | coveven [ o | evvvvvveneens [ e TFE] s 1,510,870 | .....114.388 1,715,820 1,500,000 1,506,219 (1,076) 5.600 5.502 | Do | e 7,000 | oo 84,000 | 03/02/2010 | 12/01/2019.
87243B  AB 5 [ BOARDWALKPIPELINES LLC.......cocovcvvvvncrnnnncnnnnrncnnnnncncnnncnesnncnesesssesesssesesesesess | coveven [ o | cevvvvenneens [ e 2FE| ... 70,005 | .....105.349 79,012 75,000 73,376 418 5.200 | ......5.910 | JD....... 325 3,900 | 11/30/2004 [ 06/01/2018.
872540 AP 4 | TIXCOMPANIES INC........ciiiiiniiieiiiiessissssssssssessssssssssssssesssssesssssssesssssssssssesisi | cvvvvees | o0 wd | 1FE] e 2,652,862 | ......96.428 2,555,342 2,650,000 2,652,432 (270) 2.500 | ......2487 | MN..o | v 8,465 | .........o..un 66,250 | 04/30/2013 | 05/15/2023.
87265C AH 3 [ NORTHROP GRUMM SPACE SENIOR NOTES...........ccccooeveveumvmvmvecerevescveranare [ v [ o | v [ e FE[ oo 6,025,139 | ....125.727 6,852,122 5,450,000 5,714,531 (37,190) 9.350 8.226 | FA ... | wovveverene 192,506 | ..ooovoveen 509,575 | 01/09/2002 | 06/04/2020.
87305Q CH 2 | TTX CO..oovmrriremmrnrirennrssennsssenssssssssssssssssssssssssssssssssssssssesssssesssssesssssesssssesesssssessseses | seseeees | oo [ s | conven 1FE] s 1,499,775 | ....101.901 1,528,515 1,500,000 1,499,775 6,150 11/13/2014 ] 01/15/2025.
87408# AB 7 | TAL INTERNATIONAL CONTAINER SENIOR SECUR. 1,000,000 | ....112.770 1,127,703 1,000,000 1,000,000 04/12/2012 | 04/30/2024.
87612E AF 3 [ TARGET CORP DEBENTURES 5,555,050 | ....137.900 6,895,000 5,000,000 5,427,465 (14,556) .161,389 ..350,000 | 01/07/2003 | 07/15/2031.
87612E AK 2 [ TARGET CORP DEBENTURES 5,025,248 | ....133.198 6,493,403 4,875,000 4,994,082 (3,609) 51,594 309,563 | 01/06/2003 | 11/01/2032.
87875U  AK 8 [ TECO FINANCE INC......ciiciiieisisisesesssssesssssssssssssssesssssssssssssssssssssssssssssssssss | covennns | oo 1,992,420 | ....110.927 2,218,540 2,000,000 1,995,577 723 | coeveverercnrrenneernnsessn | everenecesessisnennnnies | evereeere 5150 | 0005199 [ MSecieis | v 30,328 | oo 103,000 | 03/05/2010 | 03/15/2020.
879868 AL 1 | TEMPLE INLAND INC....cooovvvrvvrvvnnrnnnnnnnrennnnnnncnnsnncnnsnncennnssenssssesesssesesssesesesesesesess | vovevees | oo [ covveensinens | v 2FE[ oo 2,981,370 | ....113.249 3,397,470 3,000,000 3,024,977 (7,243) | oo [ s | 8625 | 100008319 | Mt | il 91,646 | ............. 198,750 | 12/02/2005 | 01/15/2018.
88031J AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED...........cccccvvveverevevnrererens | covseee | - w2 | 2FE| oo 6,107,852 | .....124.696 7,253,983 5,817,335 5,998,209 (9,672) 230,269 | ............ 552,647 | 01/10/2002 | 02/01/2030.
88031Q AA 8 | TENASKA VIRGINA PARTNERS 144A.........cooooooivimiiniiniirimnmnranecnreressnesessvesesesin | ceveeeec | w2 | 2FE| oo 3,346,450 | .....107.882 3,610,217 3,346,450 3,346,450 | ..cvvvvecressrinnrercens [ v | v | o | onn8.119 [ 108165 | MISD.. | v 569 | .oovvverere 204,769 | 04/29/2004 | 03/30/2024.
88031R  AA 6 [ TENASKA ALABAMA Il PARTNERS 144A SENIOR..........cocoommmevevemerevinerenennnens [ s N 2 7,050,868 | .....113.437 7,965,746 7,022,176 7,036,190 (1A78) [ oo [ i | erereeene8.125 | 100008121 | MISDL | i 1,195 | oo 430,108 | 10/20/2003 | 03/30/2023.
88162F B@ 3 | TETRATECHNOLOGIES........cvorvrrrcssssivennnnsesssssmnssessesssssssissssssssssssssmsssnseess | svveeees | o | cverieerens | voveevcnns K3 [ 1,000,000 | .....101.160 1,011,600 1,000,000 1,000,000 11,116 65,600 | 04/30/2008  04/30/2015.
881685 AV 3 | TEXACO CAPITAL INC......cocoimimimmmmmmmmmmmmesssmmmssssmsssssmsssssssssssssssssssssssssnsssssssnens | sovevees | oo [ covsesesennns | cvviens 1FE] coiie 101,279 | 134511 100,883 75,000 88,418 (1,620) 11/30/2004 | 09/01/2021.
883203  BL 4 | TEXTRON INC.....cciiiiiiiiesiccressscsssesssesesssesesssssesssssesesesssesssssesssssssisssssssssssnss | sovevens | oo [ cvvveeennnnns | cvvve 2FE| ....ccc......490,265 | .....110.053 550,265 500,000 496,379 1,108 08/20/2008 | 12/01/2017.
883556  AX 0 | THERMO FISHER SCIENTIFIC INC. 3,606,965 | .....107.949 3,778,215 3,500,000 3,572,900 (10,234) 06/29/2011 | 03/01/2021.
884315 AG 7 | THOMAS &BETTS CORP. .119.033 595,165 500,000 497,333 309 11/16/2009 | 11/15/2021.
88643@ AJ 5 [ TIDEWATER INC SENIOR NOTES SERIES |I... ..106.858 4,274,312 4,000,000 4,000,000 10/15/2010 | 12/30/2022.
887315 BJ 7 | TIME WARNER INC DEBENTURES .. 114.873 5,743,650 5,000,000 5,206,450 (66,707) 02/20/2004 | 10/15/2017.
891027  AF 1 | TORCHMARK CORP.......cccoovcmerrmmrnemnrenernncseressscsesssssessssssssssssssssssssssssssssssssssssssss | sovevees | oo [ cvvverennnens | covve 2FE ...5,096,666 | ....128.121 6,245,899 4,875,000 5,005,357 (10,895) 08/01/2002 | 05/15/2023.
89233P  4C 7 [ TOYOTAMOTOR CREDIT CORP.......cocvurererivmrerenmrerensssresssssessssssssssssssssssssssnnes | coveven [ o | cvvvvveeennns [ ovnene 123 I 1,034,250 | .....110.342 1,103,420 1,000,000 1,020,565 (3,301) 07/15/2010 | 06/17/2020.
89233P  7F 7 [ TOYOTAMOTOR CREDIT CORP......cococvurmverivererennrerensssrenssssessssssssssssssssssssssnnes | coveven [ o | cvvvvveeenees [ onnene 1FE 993,730 | .......99.426 994,260 1,000,000 994,839 569 01/07/2013 | 01/10/2023.
893830  AF 6 | TRANSOCEAN INC......covooeieemrercensssceenssssnssssssssssssssssssssssssssesssssssssssesssssesssssssessns | vovevees | oo [ cvvverennnnns | cvvves 2FE]. 88,675 | .......91.453 68,590 75,000 85,741 (377) 11/30/2004 | 04/15/2031.
89417E  AC 3 [ TRAVELERS COS INC.......oiirrrssrssssssssssesssssssssssssssssssssessssssssesssssssssssssssssssssiss | covevene [ oo | cvvvvvverrees [ nene 1FE .......958,230 | ....111.959 1,119,590 1,000,000 984,099 4,754 08/14/2008 | 12/15/2017.
89417E  AE 9 [ TRAVELERS COS INC.....cirisirsrssesssssssessssssssssssssssssssssssesssssesssssssssssssssssssssas | covevene [ oo | cvvvvvenrnens [ rene 1FE ...1,998,180 | ....112.776 2,255,520 2,000,000 1,999,271 191 05/08/2008 | 05/15/2018.
89566E AB 4 [ TRISTATE GEN AND TRANS ASSN 144A PASS TH.......coooovmuvummmurememsrersssrerens [ v w2 | 1FE ...5,128,850 | ....128.131 6,406,550 5,000,000 5,080,997 (5,645) 10/21/2003 | 07/31/2033.
902494  AF 0 | TYSON FOODS INC...occcvvvmrrevrenrervenrerenmreresssnresssssssesssssessesssssessesssssssessssseessssseenes | sevevees | oo [ covsessssnnns | cvvvene 2FE| o 5,655,460 | ....112.858 5,642,900 5,000,000 5,212,003 (56,436) 01/31/2005 | 05/01/2018.
90333W AC 2 [ US BANK NA SUB NOTES ....101.566 126,958 125,000 124,933 228 12/18/2003 | 04/15/2015.
904764 AH 0 | UNILEVER CAPITAL CORP GUAR UNILEVER PLC.... .137.615 103,211 75,000 76,735 (55) 11/30/2004 | 11/15/2032.
905641  AA 4 | UNION CENTRAL LIFE 144A .. 117.926 2,358,520 2,000,000 1,385,581 20,454 07/23/2009 | 11/01/2026.
908906  AC 4 | UNIONBANCAL CORP........oovvesmseesrssssrssssssssssssssssssssssssssssssssssssssesssssesssssesssssonens | vevevees | oo [ covverennnnns | v 1FE ...2,296,955 | .....101.280 2,329,440 2,300,000 2,297,625 271 .2, | 06/12/2012 | 06/18/2022.
90919@ AA 7 [UNIPAC VI SENIOR SECURED NOTES........ccovvvrermnrnernnrennnnnenneenenssesssesessseseseee | coveven o | evvvvvvrerene [ nrirennns ) [ 1,324,960 | .......40.000 1,324,960 3,312,400 1,324,960 943,003 5.000 | ..... 15.059 | JAJO... [ ccovvvvrerns 40,945 | oo 194,394 | 08/20/2007 | 05/31/2020.
90932Q  AA 4 | UNITED AIR 2014-2 A PTT..coovovuummmrivmmmmesssenesesssssesssssssesssssesssssssssssssssssssssssssssesses | seveeees el | H12I=3 I 5,705,620 | ....100.462 5,722,316 5,696,000 5,705,069 (551) 3.750 .3.727 [ MS.. 83,067 08/04/2014 | 09/03/2026.
90932Q AA 4 |UNITED AR 2014-2 APTT LS... el | 1FE ...1,305,630 | .....100.462 1,310,024 1,304,000 1,305,526 (104) 3.750 .3.733 [ MS.. 19,017 08/04/2014 | 09/03/2026.
91155@ AA 8 [ ARMY LODGING FUND SENIOR SECURED NOTES.........ccoovvvvvmrererevererrseiers | v 2N TN I 2,595,862 | ....116.687 3,029,031 2,595,862 2,595,862 5.250 .5.308 [ MON... 23,029 | 136,283 | 09/23/2010 | 09/23/2030.
91159H  HK 9 [US BANCORP........erersssresssssessssssssssssssessssssssssssssssssssssssssssssssssssssasssssasssssossss | coveves el | AFE] irenens 2,494,800 | ....101.915 2,547,875 2,500,000 2,494,935 135 3.600 3.625 | MS.. 27,500 09/08/2014 | 09/11/2024.
91169# AA 0 | UNITED STATES COLD STORAGE INC.........coouvmmumuvsmsmsrersrsmsrasssessssserssassrasasans | vevereee | oo | v | v 2 e 2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 6.110 6110 [FA | i 44128 | 122,200 | 02/21/2008 | 02/21/2018.
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913017 BH 1 | UNITED TECHNOLOGIES CORP. ....101.530 1,776,775 1,750,000 1,755,056 (14,907) 3.986 | MN...... 05/27/2009 | 05/01/2015.
913017 BV 0 | UNITED TECHNOLOGIES CORP. LS... ...102.164 102,164 100,000 99,941 7 3.109 | JD...... 05/24/2012 | 06/01/2022.
913017 BV 0 | UNITED TECHNOLOGIES CORP..........coovescsisiscsiscscsiccsssisssssscsssssasssssisssssesessssns | vovevees | oo [ cvvveneiinnes [ e 1FE] coiii899,307 | .....102.164 919,476 900,000 899,466 63 ...3.109 | JD....... 05/24/2012 | 06/01/2022.
913026 AT 7 | UNITED TELEPHONE FLORIDA SERIES HH 1ST......ccocciiieievsvcicvsierercvesesnnans | v | oo [ v | e 2FE[ oo 2,195910 | ....113.232 2,234,067 1,973,000 2,118,300 (9,526) ...1.326 | JJ.... 04/24/2003 | 01/15/2025.
91324P  BC 5 [UNITEDHEALTH GROUP INC.......cooovvcrvrvnrrnnnnccrnnnncnnenncncnnncnesenesesesnsesesssesesesssess | voveven [ oo | cvvvvvennnens [ e TFE] e 5,963,020 | ....112.328 6,739,680 6,000,000 5,987,001 4,031 ...6.083 | MN..... 02/22/2008 | 11/15/2017.
918204 AV 0 | VF CORP.......coviiiimriirinsssiesisssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | sovesees wd | 1FE] coiii 499,705 | .....105.684 528,420 500,000 499,795 27 3.507 | MS.. 08/17/2011 | 09/01/2021.
92240@ AL 9 [ VECTREN CAPITAL CORP.......ccosiiieisccrersscressscsesesisssesssssesssssssssssssssssssssssssssis | voveven [ o | evvvvvvnenens [ v TN I 3,000,000 | .....107.606 3,228,180 3,000,000 3,000,000 ...4530 | JD....... 12/15/2010 | 12/15/2025.
92276M 20 4 | VENTAS REALTY LP....oooiiiiiiiiiiiiimiiisimsiiisissssssssssssssssssssssssssssssssssssssssssssssssssssnnss | sossees | o wd | 2FE| oo 1,000,000 | .......98.800 988,000 1,000,000 1,000,000 ...5.450 | MJSD.. 54,500 | 02/28/2013 | 03/15/2043.
925524 BB 5 | VIACOM INC.......oooueviviumviiiimmiviiininiissesessassesssssesssssssssssssssssssssssssssssssssessssssssssssssenss | svvsvens | oo [ covseessennes | covvens 2FE[ oo 2,989,020 | ....106.942 3,208,260 3,000,000 2,998,079 1,347 6.301 [AO..ccc. | wovvrererrnas 3771 | e 187,500 | 01/25/2007 | 04/30/2016.
92553P  AD 4 [VIACOM INC.....ooiiiiiiiiiicsicscsscssssresesscesesssesesesesesesssesesssssesssssessssssssssssssssi | coveven [ o | cvvvvveenenes [ v 2FE] ....oooeerrr.....997,830 | .....112.729 1,127,290 1,000,000 998,858 207 | oo | e [ 0625 [ 105653 [ MSuciiis | i 16,663 | e 56,250 | 08/20/2009 [ 09/15/2019.
92553P AL 6 [ VIACOMINC .....95.105 475,525 500,000 490,772 168 22,500 | 02/23/2012 ] 02/27/2042.
94403 AY 2 [ WAWA INC SENIOR UNSECURED NOTES. .103.519 471,010 455,000 455,000 26,709 | 05/04/2005 | 05/04/2016.
94874R  AY 2 [ WEINGARTEN REALTY MTN SERIES A ...117.568 6,172,320 5,250,000 5,720,345 (28,383) ...348,600 | 06/09/2003 | 07/15/2026.
94973V AM 9 [WELLPOINT INC.....coocriiiimiimmimmmimmmmmmssmsmmmsmsmssssssmsssssssssssssssssssesssssssssssssesssssssssssens | v [ o | ceveeveneenes [ wovvens 2FE| oo 1,040,350 | .....110.686 1,106,860 1,000,000 1,014,530 (5,415) [ ovveverrecrsssreeerereeeses | nevereeecessessninnnnees [ ereeeeese 5875 | 00005.236 [ ID i | o261 | i 58,750 | 08/27/2009 | 06/15/2017.
94974B  FY 1 [WELLS FARGO COMPANY.....cooommimermmmmcnemmncnenssencnssssesssssesesssesesssssssssssssssssssssssss | covevene [ o | cvvvvvennnnns [ e AFE] e 4,027,440 | .....102.431 4,097,240 4,000,000 4,026,516 (924) [ v | v | 8100 | 104027 | IDcis | i 12,756 | 82,000 | 06/12/2014 | 06/03/2026.
94978#  JF 5 | ZC AVIATION 2014 CLASS A-1.....ooocovevevirerevinnneninssssesssssesssssssssssssesssssssssssssensnnes | soveeees | o0 w2 | 2FE| oo 2,482,330 | ....101.213 2,512,435 2,482,330 2,482,330 | ..o [ i | e | e [ 000003620 [ 13.620 [ MONL | oo 2,247 | e 8,736 | 11/20/2014 | 09/20/2024.
94978#  JH 1 | ZC AVIATION 2014 CLASS A-1.....coooovevevivererinnneninssssenssssesssssssssssssesssssssssssssensenes | sovveees | o0 w2 | 2FE| oo 2,500,000 | .....101.209 2,530,215 2,500,000 2,500,000 12/16/2014 | 09/16/2024.
958587 BH 9 | WESTERN MASS ELECTRIC CO......cooommmmmmmmmmmmmmmmiimmmmmmmsmmsessssssssssssssssssssssssssnens | wvvevens | oo [ evvsesssennns | cvviens 1FE] o 498,230 | .....105.924 529,620 500,000 498,970 170 | o | e 000005100 | ....5.146 | MS.ooe | i .8,500 | oo 25,500 | 03/03/2010 | 03/01/2020.
960402 AS 4 | CBS CORP WESTINGHOUSE ELEC CORRP.........ccccoomvvevimvevveirenessissssssnsssennsnnes | wvvevens | oo [ cvvveresrnnns | v 2FE|.................90,306 | .....130.672 98,004 75,000 84,175 TUZ:13)] [P [FORUOOROUOOURUOR UPPPPOOOOY o < T IUOPOOOON - 0 7:1 I I /S OOOORN [VOPOPOPOPOPOPOOOR o1 I TR 5,906 | 11/30/2004 | 09/01/2023.
961548 AQ 7 | WESTVACO CORP DEBENTURES.........cooovvummmmrnnmnnnncncnnnncennenscsesnsesesssesesesesesees | covveees | o0 i | 2FE| ... 33,670 | .....112.859 33,858 30,000 32,124 (131) 2,295 | 11/30/2004 | 03/15/2027.
962166 BR 4 | WEYERHAEUSER CO DEBENTURES.......cooossmvvverennsessssisssessessssssssssnnensss | vessenes | o | cosseriivins [ vvvvee 2FE| oo 6,395,400 | .....133.093 7,985,580 6,000,000 6,316,110 (9,424) 7375 6.849 |MS...... [ s 130,292 | .oovovereren 442,500 | 01/02/2003 | 03/15/2032.
963320 AT 3 | WHIRLPOOL CORP. ...101.588 304,764 300,000 299,695 4 1,758 10/30/2014 | 05/01/2025.
963320 AT 3 | WHIRLPOOL CORP. .101.588 2,742,876 2,700,000 2,697,252 33 15,818 10/30/2014 | 05/01/2025.
969133 AK 3 | WEYERHAEUSER CO DEBENTURES .127.693 95,770 75,000 84,109 (525) 11/30/2004 | 07/01/2026.
969457 BW 9 | WILLIAMS COMPANIES ...93.016 390,684 420,018 418,953 35 06/19/2014 | 06/24/2024.
969457  BW 9 | WILLIAMS COMPANIES..........ooooscericervensessssiiicseenesssssssssssssssssessssssssessssssssns | vovevees el | 2FE .....578,462 | ....93.016 539,476 579,982 578,511 48 06/19/2014 | 06/24/2024.
96950F  AJ 3 | WILLIAMS PARTNER LP........ocouveviiireriviveririssrenenssssssssssssssssssssssssesssssssssssssssssssnes | sovevses | oo [ covsesessnnns | covvens 2FE| oo 2,007,240 | ......95.729 1,914,580 2,000,000 2,005,726 (652) [ ersssesssssssssssss | corssssrsssssisssssiiiisnin | 0000003350 | 100003307 | FAcocoie | vovriereeenenni25,311 | i 08/10/2012 | 08/15/2022.
96950F  AM 6 | WILLIAMS PARTNER LP......ooooourevivirerivivereniseresesssssesssssssssssssesssssesssssessssssssssssnnes | vovevens el | 2FE ...1,002,570 | ......99.957 999,570 1,000,000 1,002,396 (174 | covvesrnrreessssssinnns | cevrvenneennescessinines e300 | 100004268 | MSeioies | 13,975 | e 02/28/2014 | 03/04/2024.
96950F  AQ 7 | WILLIAMS PARTNER LP.....coooouuvevivireririvererisesesesssssesssssssssssssesssssesssssessssssssssssnnes | vovevens el | 2FE ...1,993,800 | ......96.725 1,934,500 2,000,000 1,994,080 280 06/24/2014 | 01/15/2025.
970648  AB 7 | WILLIS GROUP.........coocvvrrnrerrnenennnnnenensnenenssenesssssesesssssesssssesssssessssssssssssssssssssssssss | sovevees | oo [ cvvveresnnens | cvvves 2FE ...2,012,808 | ....102.384 2,047,680 2,000,000 2,000,883 (1,576) 51,875 | e 112,500 | 06/29/2005 | 07/15/2015.
98310W  AB 4 [ WYNDHAM WORLDWIDE.......oocvcesccrmverrrnressssnevernsssessssnmesssssessssssssssessesssssss | coenee | a0 | eeveessssrans [ v 2FE ..4,716,022 | ....107.996 5,129,810 4,750,000 4,741,529 4,054 23,750 | oo 285,000 | 06/19/2007 | 12/01/2016.
984121 BP 7 | XEROX CORPORATION.........coosseremrrrsressmssssssssssssssssssssssssesssssesssssesssssesssssesesssens | vevevees | oo [ covverernnens | v 2FE ...2,020,000 | .....106.261 2,125,220 2,000,000 2,003,344 (2,604) 37,689 | .o 128,000 | 01/25/2007 | 03/15/2016.
G3424#  AD 3 | GAS PLC.....ouuueeuvirieimnriviisrirssinesssssssesssssssssssssssssssssssssenssssesssssssssssssssssssessssssssnsssseees | aevesees | oo | wevesssnnenes | soeseresne 2 s 3,000,000 | .....110.000 3,300,000 3,000,000 3,000,000 93,790 | oo 203,400 | 07/15/2008 | 07/15/2018.
008474 A@ 7 | AGNICO-EAGLE MINES LIMITED ....110.000 2,200,000 2,000,000 2,000,000 04/07/2010 | 04/07/2020.
064149  C8 8 | BANK OF NOVA SCOTIA ..109.651 1,096,510 1,000,000 1,020,570 (2,961) 06/09/2011 | 01/13/2021.
067901 AL 2 | BARRICK GOLD CORP. LS... ..999,439 | .......96.340 963,400 1,000,000 999,598 47 06/14/2012 | 04/01/2022.
09784Y  A* 9 [ BONAVISTAENERGY CORPORATION......cococmimeremsmerermmsessessssssssssesssssssssssssssiss | coveres Al s | 2 ...1,000,000 | .....101.903 1,019,030 1,000,000 1,000,000 10/25/2011] 10/25/2021.
09784Y  B* 8 [ BONAVISTAENERGY CORPORATION SERIES B.......ccoovcvmusvcrrmsrmssssssssssssssess [ v .Y [ R 2 s 1,500,000 | .....103.797 1,556,955 1,500,000 1,500,000 10/04/2011 | 11/02/2020.
13643E  AG 0 | CANADIAN OIL SANDS LTD 144A LS. | Al v 2FE| e 3,035,950 | .......92.636 2,779,080 3,000,000 3,027,331 (3,331) 04/24/2012 | 04/01/2022.
13645R  AH 7 | CANADIAN PACIFIC RR CO.....coovvvrvvvnrrrrnrnnrnnnennnnnenssssessssssesesssssssssesesssesssssesesees | vevevens Al s | 2FE ...1,008,260 | .....114.666 1,146,660 1,000,000 1,003,376 (872) 05/15/2008 | 05/15/2018.
208250 AC 8 | CONOCO FUNDING CO GUAR CONOCOPHILLIPS........cooeesesesesesessserirasesies | ceverees Al s | 123 [ 17,122,910 | ....139.686 | ............. 20,778,293 | .ccovevene 14,875,000 | ...cocveeee 16,612,979 (58,049) 12/19/2002 | 10/15/2031.
22576C  A@ 0 | CRESCENT POINT ENERGY CORP.......ccccuummmmmmmmmmmmmmmmmmmesmmmmessssmsssssnesssesesenenens | sevesees Al i | 2 s 1,000,000 | .....108.020 1,080,200 1,000,000 1,000,000 03/24/2010 | 03/24/2017.
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22576C  C* 0 | CRESCENT POINT ENERGY CORP SERIES H.. | Al 3,000,000 | .....110.000 3,300,000 3,000,000 3,000,000 ..32,918 04/14/2011 | 04/14/2021.
22576C D@ 7 | CRESCENT POINT ENERGY CORP SENIOR NOTES | Al 1,000,000 | .....103.128 1,031,280 1,000,000 1,000,000 05/22/2012 | 05/22/2022.
29357#  AC 8 | ENSIGN US FINANCIAL LP........ccovvvvervrvncninincnnnnniccnsnicsncsscssessesssssssssssssessssssssssses | covevens .Y [ O 2 s 3,000,000 | ....108.191 3,245,730 3,000,000 3,000,000 02/22/2012 | 02/22/2022.
30217V AC 1 [EXPRESSPIPELINELP LP 144A..........cccccirrinmnerennrsrensnssssssssssssssssesesssens | v Al 2 | 2FE] .................891,600 | ....108.749 969,606 891,600 891,600 02/06/1998 | 12/31/2017.
448055  AB 9 | HUSKY ENERGY INC.......ccocormrvvvrmrirnrnnnsnnnnnnnnnnssnssssssssssssssesssssesssssesssssesssssesesesess | vovevens L e 2FE[ oo 7,802,350 | .....111.615 8,929,200 8,000,000 7,891,693 19,510 correrB w8497 [ IDu | v 12/18/2008 | 06/15/2019.
559222  AQ 7 | MAGNA INTERNATIONAL INC......oooovonirinerernscncrcssscrisssssesssssessssssssssssssssssssisssss | v Al e | AFE] e 6,018,270 | .....100.696 6,041,760 6,000,000 6,017,687 (584) [ e [ o | 000000003625 | 1000003587 | D | v 08/25/2014 | 06/15/2024.
707064 AA 9 | PENGROWTH CORPORATION........ccocvmvvvmnmimrennininnninsnssssssssssssssssssssssssssesssenesens | sevevens Al i | 2 e 4,000,000 | .....109.263 4,370,520 4,000,000 4,000,000 07/26/2007 | 07/26/2017.
707886  B# 3 | PENN WEST PETROLEUM LTD.....coooooiiiiiiiiiinciesismsesssesissssssssssssssssssssssssessssssien | cevevens Al s | 2 e 2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 05/29/2008 | 05/29/2018.
707886 B@ 5 | PENN WEST PETROLEUM LTD.....coooooiiiiiniiincnesisesisssesissssssssssssssssssssssssissssssien | covevens Al i | 2 s 1,000,000 | .....106.420 1,064,200 1,000,000 1,000,000 05/29/2008 | 05/29/2016.
72605X  AG 0 [ PLACER DOME INC.......coiiiiiiiciiriccrisisasmsmsasasmsssassssssssssssssssssssssssssssssssssssssssens | cens L s | e 2FE | i 2,589,225 | .....109.204 3,139,615 2,875,000 2,733,133 17,343 02/20/2002 | 01/26/2021.
77509N  AF 0 [ ROGERS COMMUNICATIONS 4,960,203 | .....147.264 7,363,200 5,000,000 4,967,460 777 06/28/2002 | 05/01/2032.
86722T AA 0 | SUNCOR ENERGY INC. .112.337 280,843 250,000 248583 361 08/21/2008 | 06/01/2018.
87425E  AG 8 | TALISMAN ENERGY INC . . ...101.388 1,013,880 1,000,000 1,001,063 (2,787) 6,549 08/28/2009 | 05/15/2015.
87425E  AH 6 [ TALISMAN ENERGY INC.....ccovvmiiriinmeririncrcncnescnensscncsssssesesesssesssssesssssssssssssssssssses | v Al i | 2FE| oo 1,838,200 | .......91.852 1,607,410 1,750,000 1,832,603 (2,195) cierenB.366 [ MNLccooo | v 12,858 04/13/2012 | 05/15/2035.
87425E  AM 5 [ TALISMAN ENERGY INC....coovvvoriimmcreriicncneiencnensscnenssssesesssssessssssssssssssssssssssssssin | v Al i 2FE| . 1,007,070 | ......97.105 971,050 1,000,000 1,005,192 (TT9) [ oo | v | 003750 | 10000 3.651 | FALci | v 15,625 06/21/2012 | 02/01/2021.
878742 AY 1 | TECKRESOURCESLTD LS. A e 2FE| ..o 259,049 | ......00.124 235,224 261,000 259,428 163 | s | e [ 3750 [ 13837 [ FA | 4,078 07/31/2012 | 02/01/2023.
878742 AY 1 | TECKRESOURCES LTD.....coocuumuumummmiiimmmiiesmsissssssssssssssssssssssssesssssssssssssesssssssessses | sovevens Al v 2FE| ....ccc.....0659,035 | .......90.124 598,423 664,000 660,000 A15 | s [ i | e 3,750 | 10000 3.837 | FAi | v 10,375 07/31/2012 | 02/01/2023.
89153U  AF 8 [ TOTAL CAPITAL CANADA LTD....ccoouuimuuimmmmmmmmmmmmmsmmmsssmssssssssssssssssssssssssssssssesesens | cens Al i | 1FE] coiie998,190 | .......96.988 969,880 1,000,000 998,488 I [ [SVORRORROON oosoooooevsv ! I ISVPoooowv.2y o (I I N N [ 12,681 01/10/2013 | 07/15/2023.
89346D  AC 1 [ TRANSALTA CORP........oooiiinieiiinieieninenesesenenenesesesesssesssssesesssssessssssssssssssssssssssssss | v Al i | 2FE| v 2,011,680 | ....111.441 2,228,820 2,000,000 2,004,794 (1,238) [ oooeverrcecrsreiereneeeees | s [ ereeeeese 8650 | 0008570 [ MNcooos | v 16,994 05/08/2008 | 05/15/2018.
895945 B@ 1 | TRICAN WELL SERVICE LTD SERIES G.....ooocvvverercvsienerscsscnsessessssssscssssesissses | voveiens Al i | 2| e 4,000,000 | .....110.000 4,400,000 4,000,000 4,000,000 | .coovvvcennnneceennceeeeeees [ e [ | e | ceeee3.900 | 1000005.900 [ AOucees | evviiiiirienn 41,300 04/28/2011 | 04/28/2021.
90388@ AB 7 [ULTRARESOURCES INC......cocoeueveveverererenererenenerenssesesssssesesssssssssssesssssssessssseseees | oo .Y [ IO K3 [ 3,000,000 | .....102.611 3,078,330 3,000,000 3,000,000 [ ..covvrvcressrnninnrereess | eerrrermssiserenneeseenie | v | e | 8,920 [ 1000005.920 | MSuiiis | v 59,200 03/06/2008 | 03/01/2018.
952845 AE 5 | WEST FRASER TIMBER CO 144A.........commimmmmmimennrinensrenssesessssssssssssssssssessenses | vovevens Al .. 1,000,000 | .......98.389 983,890 1,000,000 1,000,000 9,183 10/07/2014 | 10/15/2024.
98462Y AB 6 [ YAMANAGOLD INC LS..|A 1,719,437 1,665,022 1,706,000 1,719,413 (24) 42,458 11/26/2014 | 07/15/2024.
98462Y AB 6 [ YAMANA GOLD INC 2,816,007 2,726,888 2,794,000 2,815,968 (39) 69,536 11/26/2014 | 07/15/2024.
C0445# AM 8 | ARC RESOURCES LTD SENIOR UNSEC NOTES SER 1,000,000 | .....101.376 1,013,760 1,000,000 1,000,000 [ .ooovvvvvvevemrnenennnnnenns | ceeereneeeeennencenseneeeees | ceveresesesesenesesisesesesene [ ovevesesssessnnnnns | ceeeernee:3.810 | 10000 3.810 | FAc | v 13,547 | oo 38,100 | 08/23/2012 | 08/23/2024.
C4931* AU 7 | KEYERA PARTNERSHIP SERIES P.........cooocvvrnncrnnnnncennrncnnerncesensesssnsssescessssessies | vovevene Al s | 2| wiiiiieenn2,000,000 | .....106.687 2,133,740 2,000,000 2,000,000 [ ..cvvvvvcrcsrrenennnereens | e | v | o | e 750 [ b 750 | MNceces | v 10,819 | woooovveeeennn 95,000 | 11/20/2013 | 11/20/2025.
007634  AA 6 | AEGON FUNDING CORP..........cooovermrmmrmnmimsenssssssssssssssssssssssssssssssssssssssssssssssssssss | sovevens Fl o [ e 123 I 8,751,695 | ....116.532 | ....ccccco 10,196,550 8,750,000 8,750,873 (120) | covvvsvneernrnrcssssssninnes | cesssenveeneescessenines | ernnn8.750 | 1iercin5.748 | D | vvvvrrrerns 22,361 | e 503,125 | 12/05/2005 | 12/15/2020.
01959E  AA 6 [ ALLIED WORLD ASSURANCE.........coccuummmmimmmmmimmmmmimssmsisssesssssssssssssssssssssesssssenens | crenens Fl o | e 2FE| ...orrrrn.d,337,500 | .....109.165 4,366,600 4,000,000 4,070,695 (41,202) | oo | e [ e 7500 | 1000008309 | FA oot | s 125,000 | .oovovererens 300,000 | 01/16/2007 | 08/01/2016.
02343*  AA 0 [AMCOR FINANCE INC......ooovviirermierernnsserenssssssssssssssssssssssssssssssssssssssssssssssssssssssss | covevi Flo | e 2| i 1,000,000 | ....107.155 1,071,550 1,000,000 1,000,000 2,391 53,800 | 12/15/2009 | 12/15/2016.
02343*  AB 8 [AMCOR FINANCE INC.......cooovmrerernicneinnmierensssscsssssssssssssssssssssssssssssssssssssssssssssssssss | coveri Flon | e 2| .rrernnnni2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 ceeverrrerensssnD,088 | v 113,800 | 12/15/2009 | 12/15/2018.
02364W AH 8 [ AMERICA MOVIL SA DE CV GUAR RADIOMOVIL D......ccoocvevvcrcveccreresirerar [ e Fl o [ e 1FE] ... 3,973,913 | .....100.198 4,007,920 4,000,000 3,999,878 3,163 01/21/2005 | 01/15/2015.
02364W  AX 3 [ AMERICA MOVIL SADE CV.....ovvverrrnennrencrenenenenenssssesssssesesssesesssssesssssssssssssssssss | coviree Flo [ e AFE] coiien992,420 | .....110.630 1,106,300 1,000,000 995,627 788 08/31/2010 | 10/16/2019.
034863 AD 2 | ANGLO AMERICAN CAPITAL......oucuuemmmmmmmmmmmmmmmmmsmsmmssmsmmssssmsssssssssssssmesssssessssnenees | veverens Flon | e 2FE| oo 2,010,710 | .....104.237 2,084,740 2,000,000 2,006,691 (1,009) 09/21/2010 | 09/27/2020.
03938L AF 1 | ARCELORMITTAL LS..|F|.. ....106.347 957,123 900,000 926,613 (6,957) 05/06/2010 | 06/01/2018.
03938L AF 1 | ARCELORMITTAL |F .106.347 106,347 100,000 102,957 (773) 05/06/2010 | 06/01/2018.
05070F  A* 1 | AUCKLAND INTERNATIONAL AIRPORT LIMITED S A FL- ...108.179 4,327,176 4,000,000 4,000,000 02/15/2011 02/15/2021.
05070F  B* 0 | AUCKLAND INTERNATIONAL AIRPORT LTD SENIO.......cooovvuerevvccrermcirerersiens | voveree Flo [ e 1FE] ..............4,000,000 | .....103.338 4,133,528 4,000,000 4,000,000 11/25/2014 | 11/25/2026.
05252A  AM 3 [AUST & NZ BANKING GROUP 144A.........coovmcversmmmmmmmmmmmmmmmmmmssmmmsssssssesssssesens | s Flo [ e H12/=3 I 1,044,180 | .....100.106 1,001,060 1,000,000 1,000,350 (10,651) 09/10/2010 | 01/13/2015.
05257H  AF 8 [ JEMENALTD 144A........coomririmmreremerererereseseresesssssesssssssssssssessssssssssssssssssssssssssssnses | oo Flon | e 2FE| e 8,855,475 | .....102.437 9,091,284 8,875,000 8,873,434 2,057 | ooovvverevnnennnnnsnnsnnnnnnns | evvvvsssnnnsssnsnsssennnnnns | creeee0ee5.300 | 0000005.325 | MSeciis | o 125433 | coovevereren 470,375 | 09/22/2003  09/25/2015.
054536 AA 5 | AXASUB NOTES........oooooemeisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasssssosiss | vovevens Fl o | e 2FE| .ccoviicinn96,213 | ....136.229 102,172 75,000 91,667 (590 [ oeeereccsesrccscsrerees | cvereesreressreressieririie | errrrrrrnn8.600 | 1101006362 | IDcceves | v 287 | cccoove.8,450 | 11/30/2004 | 12/15/2030.
05530H A@ 9 [ BBAAVIATION PLC SERIES B.....cooooverevevereveverereverererssssesesssesesssssesssssesesssssessense | coveres Flon | e 2 e 2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 [ ..o [ erereriririniriririrereninns | v | eeveeensneeenssssessssssenes [ 8810 | 15810 [ MNLcc | i 13,879 | woovevererens 116,200 | 05/18/2011| 05/18/2021.
05530H B@ 8 [ BBAAVIATION PLC SR UNSEC NOTES SERIES B.......ccoovummmvevmmeveemmerenenerenens [ e Flo | e 2Z | o 3,000,000 | ....102.440 3,073,209 3,000,000 3,000,000 4,748 12/17/2014 | 12/17/2024.
05530Q AF 7 | BRITISH AMER TOBACCO INTL FIN 144A..........oocovvmmnerrnvnneenncrnneessnsescsesessseses | ceveeees Flo [ AFE] iienens 2,989,040 | ....101.287 3,038,610 3,000,000 2,991,540 987 ..8,500 | oo 97,500 | 07/06/2012| 06/07/2022.
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055451 AR 9 | BHP FINANCE USA BHP BILLITON FIN USALTD... | Fl-- 1,975,590 | .....100.159 2,003,180 2,000,000 1,976,830 451 4197 | FA...... ...29,104 82,500 | 02/22/2012 | 02/24/2042.
05565Q CD 8 | BP CAPITAL MARKETS PLC | F- 1,352,999 | .....94.219 1,347,332 1,430,000 1,359,764 5,440 3423 | MN...... 26,217 | 08/28/2014 | 05/10/2023.
05565Q CD 8 | BP CAPITAL MARKETS PLC 1,485,461 | .....94.219 1,479,238 1,570,000 1,492,888 5972 123423 |MN | e 8,116 | 28,783 | 08/28/2014 | 05/10/2023.
05565Q CP 1 | BP CAPITAL MARKETS PLC LS. | Ff s | TFE] s 1,359,319 | .....100.834 1,310,842 1,300,000 1,357,500 (1,819) ...3.249 | FA...... 19,420 08/26/2014 | 02/10/2024.
05565Q  CP 1 | BP CAPITAL MARKETS PLC......cocoomiiirimmiencinierenissscscsssssesssssessssssssssssssssssssssssssins | seveeees Flo [ o AFE] coiie 731,941 | ..100.834 705,838 700,000 730,961 (980) ...3.249 | FA...... 10,457 08/26/2014 | 02/10/2024.
05607M  AA 5 | BAAFUNDING LTD 144A.........ciimriiimmmiriimnssmsmsssssssssssssssssssssssssssssssssssssssssssons | sererees Flo [ o AFE] e 5,079,100 | ....112.674 5,633,700 5,000,000 5,059,179 (7,781) 4660 | e | s 112,396 | ..ooovevee 243,750 | 02/22/2012 | 07/15/2021.
06849U AC 9 [ BARRICK AUSTRALIA FINANCE...........oicovivicivivimmmmmmmsmsmsmsssmssssssssssssssssssnsens [ erens Flo | e 2FE] .......cee.r.....990,426 | .....106.528 1,065,280 1,000,000 994,597 920 B.073 | M | e 22,825 | e 49,500 | 12/30/2009 | 01/15/2020.
111013 AG 3 [ BRITITSH SKY BROADCASTING 144A.........cccoovcevrrmcnnnnncrcnencncnennncncsescscsnseseness | v Flo | e FE[ oo 2,510,400 | ....112.254 2,806,350 2,500,000 2,503,931 (1,113) 1 B.044 | FA | s 57,611 | e 152,500 | 02/08/2008 | 02/15/2018.
12622N  AB 8 | CNPC HK OVERSEAS CAPITAL 144A.........cooooiiiiiiiiiiininisisnscsissscesssssesesssesessians | v Flo [ e AFE] s 3,915,700 | ....106.710 4,268,400 4,000,000 3,942,213 7,666 o AT6T | AO.c | cocs 31,500 | oo 180,000 | 04/21/2011| 04/28/2021.
146230 AD 9 [ CARTER HOLT HARVEY LTD DEBENTURES........ccoooouemimummmmmummrereravireravireres ....101.297 2,912,283 2,875,000 2,894,514 (66,208) 5.929 | AO...... [ coovvevcerecs 50,832 | oo 240,781 | 11/13/2003 [ 04/15/2015.
15639K  AA 0 | CENTRICA PLC 144A ..102.511 1,025,110 1,000,000 1,008,973 (857) AO...... /40,000 | 10/30/2013 | 10/16/2023.
191241 AD 0 [ COCA-COLA FEMSA SAB CV ..110.540 2,210,800 2,000,000 2,042,683 (7,335) 07/06/2011 | 02/15/2020.
202712 AG 0 | COMMONWEALTH BANK OF AUSTRALIA 144A SUB ....107.890 80,918 75,000 73,111 485 . ...3,488 | 11/30/2004 | 06/15/2018.
21685W BT 3 | RABOBANK NEDERLAND ...110.453 3,313,590 3,000,000 2,993,577 907 | covevevrreressmnnrernnessen [ evverereessssinrenneesns | cvererern 500 | 541 [ I | v 63,750 | 135,000 | 03/03/2011] 01/11/2021.
22303Q AN 0 | COVIDIEN INTERNATIONAL FINANCE..........ccoorvvvmnrmnnvernninnnnnnnssesesesesssnseseneness | seveeees Flod o 1FE] coiii.996,920 | .....101.640 1,016,400 1,000,000 997,630 277 | e | cevvvevnenennceneneseseceses [ 00 3.200 [ 00000003236 [ D | v 1,422 | s 05/22/2012 | 06/15/2022.
23636T  AA 8 [ DANONE 144A........ooooiiiiiiiiienienenineiesesenesesesssesesesessssse s | v Fl o | e 2FE| oo 3,495,305 | .....100.440 3,515,400 3,500,000 3,496,394 425 | oo | e [ rr000:3.000 | 10000i3.016 | I | e 4867 | 05/30/2012 | 06/15/2022.
251525 AN 1 | DEUTSCHE BANK AG. LS. | F e | 3FE] .................600,390 | ......96.000 576,000 600,000 600,390 11/18/2014 ] 01/01/9999.
251525 AN 1 | DEUTSCHE BANKAG........ccmmmvemmmninninnnninnnnnennnssnssssssssssssssesssssesssssesssssesesssesesesess | vovevees Flod [ 3FE| .......cce.......400,260 | ......96.000 384,000 400,000 400,260 11/18/2014 ] 01/01/9999.
25156P AR 4 [ DEUTSCHE TELEKOM INTL FINANCE 144A........coocorvvvumrevminrnrevnsnsnsasssssensens [ v Fl o | e 2FE| oo 3,956,800 | ....107.070 4,282,800 4,000,000 3,958,718 709 02/29/2012 | 03/06/2042.
25245B  AB 3 [ DIAGEO INVESTMENT CORP........cooooiieiireiercsrsesessssssssssssssssssssssssssesssssesssssesessss | v Fl o [ e 1FE] cooiii.997,240 | .....100.196 1,001,960 1,000,000 997,894 253 05/09/2012 | 05/11/2022.
26824K  AA 2 [ EADS FINANCE B.V. 144A.......ooiiiiiiiiiiicirisiiesestiesesestcesesesesesesssssssssssssisssssiisi | v Fl o [ e 123 I 1,994,960 | ......98.351 1,967,020 2,000,000 1,995,728 453 04/09/2013 | 04/17/2023.
268317 AD 6 | ELECTRICITE DE FRANCE 144A 3,084,030 | .....110.125 3,303,750 3,000,000 3,048,857 (8,469) 07/09/2010 | 01/27/2020.
26835P AC 4 [EDP FINANCEBV. 2,407,995 | ....104.272 2,606,300 2,500,000 2,448,610 9,269 03/02/2010 | 10/01/2019.
29268B AE 1 [ ENEL FINANCE INTL SA 144A 3,982,400 | ....110.568 4,422,720 4,000,000 3,990,497 1,718 09/30/2009 | 10/07/2019.
302154 AX 7 | EXPORT-IMPORT BANK OF KOREA 2,991,900 | ....107.040 3,211,200 3,000,000 2,994,719 752 10/14/2010] 01/29/2021.
368266 AF 9 | GAZ CAPITAL 144A ...4,007,500 | ......89.525 3,581,000 4,000,000 4,004,467 (476) 03/02/2007 | 03/07/2022.
377372 AH 0 | GLAXOSMITHKLINE CAPITAL INC......oovvvvrvrvrvnnrnrnnennnnnsennnnsessesnesssssesesssenesssesess | vovevens R[ oo e 1FE] coiii989,920 | .......99.235 992,350 1,000,000 991,518 902 03/13/2013 | 03/18/2023.
377373 AD 7 | GLAXOSMITHKLINE CAPITAL......cccouvrvvemmrererernrerenssssessessessesssssssssssssssssssssssesssens | vevevens Fl o [ e 1FE] ..............2,985,530 | .....100.362 3,010,860 3,000,000 2,988,963 1,329 05/03/2012 | 05/08/2022.
423012 A@ 2 | HEINEKEN NV SENIOR NOTES........coseresesessssssssssssssssssssssssssssssssssssses | vevevene Flo | e 2 .ieeeu3,000,000 | .....110.000 3,300,000 3,000,000 3,000,000 08/15/2008 | 08/15/2018.
448414  AC 6 | HUTCHISON WHAMPOA FIN 144A.........coooommvvimimrmenimrensinsesessssssssessesssssesssssesenns | vevenene R[ oo oo 1513 IO 10,218,150 | ....113.953 | ............. 11,395,300 | ccocvceeee 10,000,000 | ..cocveeee 10,055,769 (18,998) 06/12/2002 | 08/01/2017.
45074G  AB 6 | IBERDROLA FIN IRELAND 144A..........oooioiiieietiiisesscrsesscssssscssssssvsssssssssssisissis | seveeees Fl o | e 2FE| ....er.....3,480,795 | ....110.288 3,860,080 3,500,000 3,489,558 1,927 09/02/2010 | 09/11/2019.
48268E  AB 1 | KT CORP T44A......coooouuiuuiiiimiiiiimenisisssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | seveeees R[ oo | e AFE| woovvri490,430 | .....101.893 509,465 500,000 499,353 1,157 07/11/2005 | 07/15/2015.
49245P  AA 4 | KERRY GROUP FIN SERVICES 144A, .....98.246 1,964,920 2,000,000 1,869,229 13,018 08/07/2013 | 04/09/2023.
500631 AS 5 | KOREA ELECTRIC POWER CO 144A .A111.796 2,096,175 1,875,000 1,851,477 693 04/19/2004 | 04/23/2034.
50064Y AC 7 [KOREAHYDRO & NUCLEAR POWER 144A... 112175 1,121,750 1,000,000 982,941 2,154 07/06/2011 | 07/13/2021.
50066A AA 1 [ KOREA GAS CORP 144A ...108.628 2,172,560 2,000,000 1,994,279 846 10/26/2010 | 11/02/2020.
505861  AB 0 | LAFARGE SA......ooiiiioiiisiisessesssssesesssssesssssesssssesesssesssesssesesssssesssssssssssssssssssssisi | sovevens Fl o | e 3FE[ oo 1,991,760 | .....106.442 2,128,840 2,000,000 1,998,359 983 07/13/2006 | 07/15/2016.
52605# AC 0 | LEND LEASE CAPITAL INC SERIES C......coovvrerererererirererersrerenssssessessesssssssssssens | veverene Flo | e 2FE[ o 2,000,000 | .....108.467 2,169,348 2,000,000 2,000,000 10/12/2005 | 10/12/2017.
55608) AB 4 | MACQUARIE GROUP LTD 144A........cooovomeremmnnemmmnnsrnssssssssssssssssssssssssssssssssssss | ceveeees Fl o [ o 1FE] coviviere.995,660 | .....119.975 1,199,750 1,000,000 997,591 A20 | ooreeenennnmnnninmnnnenns [ eernnmnnnennnninesnneninenes | evvveeeeee 1625 | 107688 | FA e | 29,229 | § 08/06/2009 | 08/13/2019.
59146Q A# 0 | METCASH TRADING LIMITED SERIES C......coccouruermrirmrermmmmmrmmmsmmmesmssmmsssnnnies | ceveeees Flon | e 3| 2,000,000 | ......97.508 1,950,160 2,000,000 2,000,000 [ ..o [ v | e | e [ 4990 | 4990 [ MS. | 31,049 | i ;i 09/09/2011 | 09/11/2023.
59934# AA 1 | MILESTONE AVIATION HOLDCO NO 8 SERIES A-......ccouerevevmrerererererevererars | veverene Flon | e 2 e 2,000,000 | .....106.049 2,120,982 2,000,000 2,000,000 12/19/2013 | 12/19/2020.
59934# AD 5 | MILESTONE AVIATION HOLDCO NO 8 SERIES A-.......couvcrevevurerererererevirerans | veverene Flon | e 2 s 3,000,000 | ....118.369 3,551,070 3,000,000 3,000,000 12/19/2013 | 12/19/2023.
65504L  AC 1 | NOBLE HOLDING INTL LTD. LS | F s | 2FE] ... 498,625 | ......97.026 485,130 500,000 499,154 129 | oo | e | 004900 | ... 4935 | FAL | 10,208 ] e 3 07/21/2010 | 08/01/2020.
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65504L  AJ 6 | NOBLE HOLDING INTL LTD LS..|F|.. 1,037,340 | .......87.843 878,430 1,000,000 1,029,256 (3517) 3.950 3487 | MS...... 11,631 39,500 | 08/20/2012| 03/15/2022.
65535H  AA 7 | NOMURA HOLDINGS INC.....cooovvvvrrvvnnnnnnncnnnnnccensnssesssssesssssesssssesesssssssssssesesssssesss | seveeees Fl.. 1,008,130 | .....100.681 1,006,810 1,000,000 1,000,309 (1,770 5.000 4.815 | MS...... 16,250 50,000 | 02/26/2010 | 03/04/2015.
68210* AC 7 [ OMEGA LEASING LLC GUARANTOR ROLLS ROYCE..........coooouucuimuscccscscciaes [ v Rl 2 | e 1] . 332,479 | .....105.801 351,766 332,479 332,479 5.980 | ......5.980 | JAJO...| corrrrrircrer 4,363 | coocorene 19,874 | 07/12/2009 | 07/12/2016.
68278# AB 4 | ONESTEEL US INVESTMENTS......ooooiiiiiimrcimncieiisescsisssssissssssssssssssssssssssssssssssss | sovevens Flo | e K [ 3,000,000 | ....105.541 3,166,236 3,000,000 3,000,000 coerereenn0.330 | 17330 | M | s 105,063 | ....ooovvve 219,900 | 07/09/2008 | 07/09/2018.
705010 AB 2 | PEARSON DOLLAR FINANCE PLC 144A.........cvvmmnennnnnnnnnnnnncennnnceneenneeesins | covevens Fl o | e 2FE] ................998,160 | ....111.890 1,118,900 1,000,000 999,255 195 6.250 6.275 | MN...oo. | oo 9,549 | oo 62,500 | 04/29/2008 | 05/06/2018.
705011 AA 2 | PEARSON FUNDING FOUR PLC 144A..........ooooooioiiiinininncniiinsnsssssssssssssssisssiies | v Flo [ e 2FE[ oo 2,989,690 | .....100.476 3,014,280 3,000,000 2,992,056 921 3.750 | ....3.792 | MN. | s 16,563 | ..ooovevenen 112,500 | 05/01/2012| 05/08/2022.
71645W AP 6 [ PETROBRAS INTERNATIONAL FIN CO.......coovvvemmnrvennnnvenrnnnnsnnrnssnssesenceesesesesens | v Flo | e 2FE[ oo 2,500,300 | ......97.878 2,446,950 2,500,000 2,500,020 (6) 5.750 | .00 5750 | ddvvvveee | v 64,288 | ..o 143,750 | 10/26/2009 | 01/20/2020.
71645W AR 2 [ PETROBRAS INTERNATIONAL FIN CO.......coovvvemmnrvennnnvenennennnnsnsinssessneseseseeesess | v Flo | e FE[ oo 2,107,700 | .......93.116 1,862,320 2,000,000 2,077,641 (10,845) 5.375 | eee0ed 634 | oo | s 45986 | ... 107,500 | 02/06/2012| 01/27/2021.
71654Q AW 2 | PETROLEOS MEXICANOS. LS. | Ff s | e 2FE] ................988,545 | ....112.123 1,121,230 1,000,000 992,952 1,126 6.000 | .......6.161 | MS...c.. | coovrvrcceiccc 19,333 | oo 61,500 | 10/01/2010 | 03/05/2020.
71654Q BH 4 | PETROLEOS MEXICANOS. [ RSO I [ IO 2FE] ....ooceevr.r... 239,531 | .....104.615 251,076 240,000 239,590 38 08/29/2013 | 01/18/2024.
71654Q BH 4 | PETROLEOS MEXICANOS. AF] i [ 2FE | 1,756,562 | .....104.615 1,841,224 1,760,000 1,756,995 279 08/29/2013 | 01/18/2024.
71656L BA 8 | PETROLEOS MEXICANOS 144A |F 994,230 99.958 999,580 1,000,000 994,279 49 10/06/2014 | 01/15/2025.
731011 AR 3 | REPUBLIC OF POLAND AF i | e IFE ] s 1,536,250 | .....117.548 1,763,220 1,500,000 1,519,181 (3,574) 07/22/2009 | 07/15/2019.
73931@ AE 9 [ POWERCOR AUSTRALIALLC SERIES C.......ovcvvervmvccnenncccenncecenscscecesssseessescess | v Fl o | e 2| s 5,000,000 | ....107.860 5,393,000 5,000,000 5,000,000 06/02/2011 | 06/03/2020.
75625Q AB 5 | RECKITT BENCKISER TRSY SRV PLC 144A..........ccoococivemvcvivmesimmininnninins | seveeees Flod o AFE] covii 493,725 | .....104.804 524,020 500,000 494,402 533 09/16/2013 | 09/21/2023.
759470  A# 4 | RELIANCE INDUSTRIES LIMITED.......cooooiiiiiiieisimscrsesscssssscressssresesssesesssesessserens | vevevens Fla | e 2 s 2,000,000 | .....109.650 2,193,000 2,000,000 2,000,000 03/26/2007 | 03/26/2017.
759470  A* 8 | RELIANCE INDUSTRIES LIMITED.......coooooiiiimisesimscrsenscrsssscressssresssssesesssesessserens | vovevens Fl o | e 2 4,000,000 | .....108.328 4,333,120 4,000,000 4,000,000 09/18/2006 | 09/18/2016.
761655  B* 9 | REXAM PLC SENIOR NOTES SERIES C.......ccooeevvvccvsisscrsvsccrsssssressssrerissrererans | v Flo | e 2 s 3,000,000 | ....100.204 3,006,120 3,000,000 3,000,000 12/18/2012 | 12/18/2024.
780097  AY 7 | ROYAL BANK OF SCOTLAND GRP PLC........ccoumvmivimvevviireveemsssesenssesesssesesssesenns | vovevens Fl o [ e SFE[ s 3,000,210 | .....108.891 3,266,730 3,000,000 3,000,205 (5) 06/10/2013 | 06/10/2023.
T8413H  AA 7 [SES SATA4A cocccoiisitsssisssssssssssssssssssssssssssssssssssssssssssssssssnens | oenens Fl o | e 2FE| ................995,180 | .....100.673 1,006,730 1,000,000 995,901 418 03/26/2013 | 04/04/2023.
78440P  AC 2 [ SKTELECOM 144A. ..ottt | v Fl o [ e 123 I 3,964,910 | .....128.520 5,140,800 4,000,000 3,973,014 1,334 07/17/2007 | 07/20/2027.
78467K  A# 4 [ SSE PLC SENIOR NOTES. 2,000,000 | .....104.422 2,088,440 2,000,000 2,000,000 04/16/2012 | 04/16/2022.
78467K  B* 7 [ SSE PLC SENIOR NOTES. 4,000,000 | .....103.845 4,153,800 4,000,000 4,000,000 04/16/2012 | 04/16/2024.
789547  AD 8 | WESTPAC BANKING CORP 144A 7,983,120 .103.247 8,259,760 8,000,000 7,998,542 1,775 10/08/2003 | 10/15/2015.
80105N AG 0 [ SANOFI-AVENTIS 5,969,940 | ....108.593 6,515,580 6,000,000 5,980,063 2,721 06/10/2011 | 03/29/2021.
806854 AB 1 | SCHLUMBERGER INVESTMENT 144A.........coooummmimmmmmmmmmmmimmmmmesssmssnssenssesessnenens | vevenens Flod o 1FE] ..............4,087,500 | .....102.082 4,083,280 4,000,000 4,063,287 (8,746) 03/30/2012 | 09/14/2021.
822582  AX 0 | SHELL INTERNATIONAL FINANCE.........ccoovvemmmrmnnnnrnnnnnnnnnennnnncnnssnesesssesesssesesess | vovevens Fl o [ e 1FE] cooviien997,900 | .....102.977 1,029,770 1,000,000 998,150 182 08/07/2013 | 08/12/2023.
82929R  AC 0 [ SING TELECOMMUNICATIONS 144A.........oocmrererrrerenrrnrensensensssssssnssssssssssssnnsss | oo Fl o [ e 1FE] 9,918,300 | ... 147,114 | ... 14,711,400 | cooocveeee. 10,000,000 9,934,712 1,883 06/07/2002 | 12/01/2031.
833636 AC 7 | SOC QUIMICA Y MINERA DE CHILE 144A.........cooooovevicrimsiererscnrarasirererivereririns | v Flo | e 2FE| ......cc......4,987,300 | .....105.369 5,268,450 5,000,000 4,997,934 1,501 03/30/2006 | 04/15/2016.
83363R  AA 5 [ SOCIEDAD CONC AUTOPISTA CENTRA 144A SENL.......oooovvvmvuercmvevccnnnccenaes [ v R[ 2 [ e 2FE| .............5,640,000 | ....103.074 5,813,374 5,640,000 5,640,000 12/17/2003 | 12/15/2026.
83368R  AA 0 [ SOCIETE GENERALE 144A..........oocoooviminnnnnnninncennnnnenessnssesesssssssssssssssssssssssssessss | coveris Fl o [ e 1FE] .o 2,999,670 | .....113.413 3,402,390 3,000,000 2,999,778 31 04/12/2011 | 04/15/2021.
83545*  AB 4 [ SONIC HEALTHCARE INVESTMENTS SERIES B........cccoovvveeemveemcecmrecccssenccenes [ oo Flon | e 271 ....cc..... 1,000,000 | .....110.872 1,108,717 1,000,000 1,000,000 01/12/2010 | 01/12/2020.
853250 AA 6 | STANDARD CHARTERED BANK 144A..........ccoommmrmvmemrenmenrerernrererssssesssssesesnseses | voverens Flo [ e AFE] o 93,142 | .....130.461 97,846 75,000 89,296 (494) 11/30/2004 | 05/30/2031.
857004 AC 9 | STATE GRID OVERSEAS INVESTMENT (2014) L. ...104.742 3,665,970 3,500,000 3,469,658 1,708 04/29/2014 | 05/07/2024.
85771P AN 2 [ STATOIL ASA .104.307 1,043,070 1,000,000 999,303 33 11/05/2013 | 03/01/2024.
85771P  AX 0 [ STATOIL ASA ....100.797 2,015,940 2,000,000 1,988,143 143 11/03/2014 | 11/10/2024.
873152 AC 6 | TXU AUSTRALIA HOLDINGS 144A SENIOR NOTES.........ocooveueuemeecmmncecvsiesesns | voverene ...107.101 80,326 75,000 77,138 (1,029) ceevereeeil 250 | 10005658 | ID.eeeis | e 453 | ...............5,438 | 11/30/2004 | 12/01/2016.
87927V AQ 1 [ TELECOM ITALIA CAPITAL.....oovverrrrrererrneresenssesesssssesssssssesssssessssssssssssssssssssssssss | coveree Flon | e K11 [ 4,547,150 | .....102.683 5,134,150 5,000,000 4,952,609 60,106 5.250 | ......6.574 | AO...... [ coovvcvccd! 65,625 | ...ooveverene 262,500 | 07/11/2006 | 10/01/2015.
87938W AP 8 [ TELEFONICA EMISIONES SAU......cocrmremmrerermmmmmrmmmmmsmmmmmmmmmssssmmsssssssssssmsssssmssssnes | renene Flon | e 2FE| .ovonnnn.998,745 | ...112.759 1,127,590 1,000,000 999,153 114 ciereeesn5.462 | i 5AT8 | FA ot | e 20,483 | cooveernns 54,620 | 02/08/2011 | 02/16/2021.
879403 AS 2 | TELEFONOS DE MEXICO SA.......coomimsrerersveressseseresssesesssssesssssssisssssssssssssssssnis | voverens Fl o [ e 1FE] ....cc..... 2,975,527 | .....1100.309 3,009,270 3,000,000 2,999,769 3211 5.500 | ..c.5.612 | I [ vl 70,583 | covovenene 165,000 | 08/23/2005 | 01/27/2015.
87946F A@ 9 | TELEPERFORMANCE S.A. SR UNSECURED NOTES.......ccocussmmevssmesresssnenriss | voverene Flon | e 27| e 2,000,000 | .....101.702 2,034,044 2,000,000 2,000,000 3.980 | .......3.980 | JD...... 4,864 12/09/2014 | 12/09/2024.
87969N  AC 9 [ TELSTRA CORP LTD 144A........cocrererrrernrnrnrennrnrenesnssnsssssssssssssssssssssssssesssssssesesses | oo Flo [ AFE] iiennns 4,469,490 | .....113.564 5,110,380 4,500,000 4,478,594 2,607 ciererenn8.800 | .......4.883 | AO.ce. | oo AT400 | e 216,000 | 04/08/2011 | 10/12/2021.
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88166 AA 1 | TEVAPHARMACEUTICAL INDUSTRIES |Fl - 3,038,370 | ....102.470 3,074,100 3,000,000 3,028,684 (3,644) 3.650 3492 [MN..... ..15,513 03/22/2012 | 11/10/2021.
891520 AD 4 [ TOTAL CAPITAL SA LS..|F|.. 2,355,533 | .....109.531 2,540,133 2,319,100 2,340,984 (3,478) ..4.450 4255 | JD....... 06/28/2010 | 06/24/2020.
89152U  AD 4 [ TOTAL CAPITAL SA......ooiimmmrmimmmsmsmmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessss | oo F 1,707,307 | .....109.531 1,841,107 1,680,900 1,696,762 (2,521) ..4.450 | .....4.255 | JD...... 06/28/2010 | 06/24/2020.
89675* AN 7 [ TRITON CONTAINER INVEST LLC SERIES A-1.....cooocoouumiveimmmvivimmminismninessnsnnns | s Flon2 | 2 s 2,571,429 | ....110.000 2,828,571 2,571,429 2,571,429 6.070 | .......6.070 | AO...... 04/30/2010 | 04/30/2020.
90261X  GD 8 [ UBS AG STAMFORD CT.....cooovuerivimmrerimivesesisssesssssssssssssssssssssssssssssssssssssssssssssssess | oo Flo [ o 1FE] e 2,009,780 | ....111.689 2,233,780 2,000,000 2,006,029 (920) ..4.875 | ....4.813 | FA.... 07/29/2010 | 08/04/2020.
91020Q AB 3 | UNITED ENERGY DISTRIBUTION 144A...........cocovvmvmmrinmennimnenennsencneccsescscsesesises | ceveeees R[ i [ e 2FE] ..o 76,029 | .....103.212 77,409 75,000 75,150 (110) ...5450 | ......5.287 [AO...... 11/30/2004 | 04/15/2016.
91311Q  AE 5 | UNITED UTILITIES PLC.....iiiiiciiiiesciscsscsesssesessssssssssssssssssessssssssssssssssssssssis | seveeees R[ s [ e 2FE[ e 10,567,824 | ....107.968 | ............ 11,660,544 | ............ 10,800,000 | .....cocce 10,715,587 17,919 5.375 5592 | FA..... 11/30/2004 | 02/01/2019.
91911T AM 5 | VALE OVERSEAS LIMITED. LS | Ff s | 2FE 3,043,160 95.845 2,875,350 3,000,000 3,032,878 (3,948) 4375 | ......4.193 [ ... 03/29/2012 | 01/11/2022.
92857W  AE 0 [ VODAFONE GROUP PLC........ccocvemimmrimeimriririnesesesssesssssssessssssssssssssssssssssssssssssssss | oo R[ s [ e 2FE]...innn69,395 | .....108.485 81,364 75,000 73,135 466 ..4.625 5407 [UJ.... 11/30/2004 | 07/15/2018.
928670 AB 4 | VOLKSWAGEN INTL FIN NV 144A LS. | Ff s | AFE] coovioi. 457,479 | ....107.949 485,771 450,000 454,521 (720) FA....... 06/30/2011 | 08/12/2020.
928670 AB 4 | VOLKSWAGEN INTL FIN NV 144A AP | e IFE ] s 3,609,001 | .....107.949 3,832,190 3,550,000 3,585,663 (5,678) FA.... 06/30/2011 | 08/12/2020.
92979@ AC 6 | WACKER CHEMICAL CORP SERIES C |F 2,000,000 99.981 1,999,620 2,000,000 2,000,000 15,791 83,600 | 04/23/2013  04/23/2023.
947075 AD 9 | WEATHERFORD INTL LTD. AP | e 2FE ] s 1,989,240 | .....106.346 2,126,920 2,000,000 1,995,810 1,163 | v [ v | ereeereee8.000 | 10008073 | MSecies | e 35,333 | ccoovenens 120,000 | 03/19/2008 | 03/15/2018.
964152  AA 0 | WHITE MOUNTAINS RE GROUP 144A...........ccoovvvemmmnnennnnrcnnnnncnennncncsencnesenesess | v Fl o | e 2FE | i 1,994,300 | ....109.585 2,191,700 2,000,000 1,998,414 647 6.375 6414 [MS. | 35771 | e 127,500 | 03/14/2007 | 03/20/2017.
980888  AF 8 | WOOLWORTHS LIMITED 144A.........coocooiimininimninnnncnnenncncsncsscssssscscsssescsssssssessses | sovevens Flo [ e AFE] e 3,994,290 | ....110.592 4,423,680 4,000,000 3,996,120 522 ..4.550 4568 | AO...... | oo 39,939 | oo 182,000 | 04/06/2011 | 04/12/2021.
98372P  AG 3 [ XL CAPITAL LTD SENIOR NOTES........coooiiisiimmmsermsismsmsisessssssssssssssssesssssesssssesins | covere [ SO 2FE| o 1,581,975 | ....118.272 1,774,080 1,500,000 1,552,620 (3,835) 6.375 5901 [ MN.coooe | v 12,219 | v 95,625 | 03/03/2005 | 11/15/2024.
D5861# AA 7 [NUPLEXINDUSTRIES GMBH GTD SRNT SER A.......ocovrivcnennnnncncrnncncncncnences [ v Fl o | e 27| o 1,000,000 | .....112.431 1,124,314 1,000,000 1,000,000 6.125 6125 | Jdoceeeeis | e 25,691 | coovvvrnn 61,250 | 07/30/2012 | 07/30/2019.
D6574*  AB 5 | CLAAS KGAA MBH SENIOR UNSECURED NOTES..........coccoooueuummumusucsiessinsess | cererees Flo | e 2 1,000,000 | .....102.893 1,028,930 1,000,000 1,000,000 3.980 .3.980 [FA....... 15,036 39,800 | 08/15/2012 | 08/15/2022.
F5300#  AC 1 [ IPSOS.....oioeeeseseesesessesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | ceveveee F v [ v 2 s 2,000,000 | .....109.411 2,188,210 2,000,000 2,000,000 09/28/2010 | 09/28/2020.
F6519# AG 6 | NEOPOST SA SENIOR NOTES SERIES D.......ooooorirmccrernceccrncscccenscscenscscensescees | vovevens Fl o | e 1] s 1,000,000 | .....109.789 1,097,886 1,000,000 1,000,000 06/20/2012 | 06/20/2022.
G0646# AN 9 | ASSOCIATED BRITISH FOODS.......covcrvrrresessmnivensnsscsssssmsessessessssssisssssesssss | coveen | ST [ TN I 2,000,000 | .....105.873 2,117,466 2,000,000 2,000,000 03/29/2012 | 03/29/2024.
G0754# AD 9 | BABCOCK INTL GROUP PLC 3,000,000 | .....110.000 3,300,000 3,000,000 3,000,000 03/17/2011 | 03/17/2021.
G1108# AE 8 | THE BRITISH LAND COMPANY PLC 3,000,000 | .....110.141 3,304,239 3,000,000 3,000,000 09/01/2011 | 09/01/2021.
G1257* AE 1 | BOREALIS FUNDING COMPANY LTD SERIES B 2,000,000 | .....102.458 2,049,160 2,000,000 2,000,000 07/10/2012 | 07/10/2022.
G2044@ BB 0 | COMPASS GROUP PLC SENIOR NOTES. 2,000,000 | .....103.025 2,060,508 2,000,000 2,000,000 12/04/2014 | 12/01/2024.
G2163# AH 1 |COOKSON PLC ...2,000,000 | ....108.611 2,172,224 2,000,000 2,002,100 (275) 12/16/2010 | 12/16/2020.
G2615@ AB 0 [ DCC TREASURY IRELAND 2013 LMTD SERIES B.......cccooouuveumuurerummressssiererass [ v Flon | e 2 3,000,000 | .......99.025 2,970,750 3,000,000 3,000,000 04/25/2013 | 04/25/2023.
G3157# AB 0 | EUROPEAN METAL RECYCLING LMTD.......ccocuuvrveremrrevemensvenssssssssssssesssssssensenns | seveeees Flon2 | 2 127,273 | ....107.379 780,938 727,273 727,273 12/17/2010 | 12/17/2022.
G4622# AB 5 | HOWARD DE WALDEN ESTATES LTD SENIOR NOTE.........cocccuuvevevurererererens | cereeees Flo | e 1z ...4,000,000 | ....117.790 4,711,604 4,000,000 4,000,000 08/25/2010 | 07/16/2025.
G4939@ AA 7 |IRISH FOOD PROCESSORS SENIOR GUARANTEED.........ccoooemumemummverevaverers [ v Flon2 | 2 ..1,134,183 | .....104.593 1,195,349 1,142,857 1,141,244 767 10/06/2006 | 12/22/2015.
G4939@ AB 5 [ IRISH FOOD PROCESSORS SENIOR GUARANTEED........ccoooosmumemummverevaverers [ v Flon | e 2 ...2,000,000 | ....104.723 2,094,460 2,000,000 2,000,000 12/22/2005 | 12/22/2015.
GB177#  AA 1 | INCHCAPE PLC......ooooeeereeeeeeeeeeeeseeesesesesssssssssssss s | aeireees Flon | e 2 ..1,571,429 | ....109.398 1,719,111 1,571,429 1,571,429 05/23/2007 | 05/23/2017.
G7572L  AB 5 | RISE 2014-1 A ASSET BACKED SECURED TERM.......ccerevevsverevecerersserereverers | ceveeeee Flo [ e AFE] inennns 2,934,750 | .....110.049 3,162,449 2,873,684 2,929,597 (5,153) 04/23/2014 | 02/15/2021.
G7866# AD 9 | SAGE GROUP PLC SRNOTE ..107.515 1,075,150 1,000,000 1,000,000 03/11/2010 | 03/11/2017.
G9224*  AE 4 | UNITED DRUG FINANCE LIMITED SERIES B. ..108.445 1,084,450 1,000,000 1,000,000 09/07/2010 | 09/07/2020.
G9224*  AF 1 | UNITED DRUG FINANCE LIMITED SERIES A. A FL- 3,000,000 | ....102.077 3,062,310 3,000,000 3,000,000 09/25/2013 | 09/25/2023.
G9284#  AY 3 | VITOL FINANCE LTD SERIES K......ovvvrvvnverrnrrcnnnenenenenenesesssesssesesssesssssssssssesssssses | ceveeees Flon | e 2 ....3,000,000 | .....110.000 3,300,000 3,000,000 3,000,000 07/28/2011 | 07/28/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES.......coovvvemvrrrnnerernneneniessersessssssssssesses | ceveeees Fl o2 [ 2FE[ o 2,951,667 | .......99.782 2,945,229 2,951,667 2,951,667 10/02/2014 | 12/15/2021.
K2162@ AA 4 | DANISH CROWN A/S SENIOR NOTES SERIES A.......cccvvverevrrerenererenrenrenennsenss | ceveeees Flon | e 2 e 1,000,000 | .....108.586 1,085,864 1,000,000 1,000,000 06/13/2012 | 06/13/2022.
K2162@ AB 2 | DANISH CROWN A/S SENIOR NOTES SERIES B.........cccvcvevrverenrrerenrvnennnnnnenns | ceveeees Flon | e 2 ...1,000,000 | .....109.558 1,095,581 1,000,000 1,000,000 06/13/2012 | 06/13/2024.
K3752# AE 8 [ COPENHAGEN AIRPORTS A/S SENIOR UNSECURED.........cocveeuverevernrerernees [ rerens Flon | e 2 e 2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 06/29/2010 | 06/29/2020.
N1492@ AC 0 | BOSKALIS FINANCE BV GUARANTEED SNR UNSEC........cccoccvvcveervcvnervsieees | veverene Flon | e 2 e 1,000,000 | .....114.730 1,147,302 1,000,000 1,000,000 07/22/2010 | 07/22/2022.
N3386# AG 4 [ FUGRON.V. SERIES Cu....ooovvvvrrrenssrmnsesnnrssssssssssssssssessssssssssssssssssssssssssessees | soviee Flo | 2 s 1,000,000 | .....108.654 1,086,540 1,000,000 1,000,000 08/17/2011] 08/17/2023.
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N4281@ BW 4 | KONINKLIJKE VOPAK N.V. SENIOR NOTES SERI. | Fl-- 2,000,000 | .......96.908 1,938,160 2,000,000 2,000,000 4.140 2,760 82,800 | 12/19/2012] 06/19/2027.
N4281@ BX 2 | KONINKLIJKE VOPAK N.V. SNR SUBORDINATED. | Fl- 2,000,000 | .....102.371 2,047,420 2,000,000 2,000,000 5.050 3,367 ..101,000 | 12/19/2012| 12/19/2019.
N4282*  AE 6 | KONINKLIJKE FRIESLANDCAMPINA SENIOR NOTE.........coooovcmmmevcncncrcccsencies | ceverees Flo | e 2 s 3,000,000 | ....103.011 3,090,330 3,000,000 3,000,000 ..4.010 | FA...... .. A40434 | 120,300 | 08/30/2012 | 08/30/2022.
N6704@ AP 4 | OILTANKING FINANCE BV........coooiiiiiimmiinisinisissscsissssssssssssesssesssssssesesssisesssinisans | vovevins Flon | e 2 - 3,000,000 | ....103.001 3,090,030 3,000,000 3,000,000 ...4.940 | AO.... 27993 | 148,200 | 10/23/2012| 10/23/2032.
N8783# AD 9 [ TRAFIGURABEHEER BV SERIES A........coooovoiiriiinencniscncrcssscrcsssescsssssssssssssssssns | v Flon | e 2Z| . 1,000,000 | .....104.507 1,045,065 1,000,000 1,000,000 ...5.800 | AO.... 13,533 58,000 | 04/07/2011| 04/07/2016.
N8783# AE 7 [ TRAFIGURA BEHEER BV SERIES B.........coovevrrrvcnsrieerernsssssssissssssssesssnnsnens | covnne Fl oo [ oo 2Z| o 2,000,000 | .....111.160 2,223,202 2,000,000 2,000,000 6.500 | .......6.500 | AO..... 130,333 | v 130,000 | 04/07/2011| 04/07/2018.
N9146# AC 1 [ VAN OORD FINANCE BV SERIES G.........cccoovucevevssiscsesiccsesressssresssssesesssssesssins [ v Flo | e 2 s 3,000,000 | ....113.021 3,390,633 3,000,000 3,000,000 5.530 5.530 | AO.... 32719 | 165,900 | 04/20/2011 | 04/20/2023.
P7077@ AF 1 | NASSAU AIRPORT DEVELOPMENT CO........ooooorimmmerinmscrcnicssessssscsisssssssssssssinss | ceveeees Fl o2 [ FE[ oo 2,970,000 | .....128.201 3,807,555 2,970,000 2,970,000 7.000 | ......7.062 | MJSD..| cooovvcrcrerc 578 | cooveverere 207,900 | 11/30/2010 | 11/30/2033.
Q0455# AF 5 | APT PIPELINES LTD AUSTRALIAN PIPELINE LT......ooovvveimnnncnnenncnnccrcneecnecencnes | ceveeees Flo | e 2 e 2,000,000 | .....107.521 2,150,410 2,000,000 2,000,000 5.890 5.890 | MN..... 15,052 | .oovoverenen 117,800 | 05/15/2007 | 05/15/2017.
Q0458* AB 5 | AQUASURE FINANCE PTY LTD SERIES 2014A.........ocoooovemmimemivnccinisceecisineaes | v Flons | e 2FE | s 3,000,000 | ....105.429 3,162,873 3,000,000 3,000,000 | ..coooecciiericrirnicns [ v | e | e [ 4480 | 4481 [ Ui | 83,003 | s 50,400 | 02/27/2014 | 02/27/2024.
Q0832* AB 2 | AUSTRALIA PACIFIC AIRPORTS PTY SR SECURE | FL- 2,000,000 | .....108.458 2,169,160 2,000,000 2,000,000 89,400 | 09/15/2011] 09/15/2021.
Q1629# AB 3 | BRISBANE AIRPORT CORP PTY LTD SERIES B.... 1,000,000 | .....110.000 1,100,000 1,000,000 1,000,000 53,400 | 04/20/2011] 07/14/2023.
Q1798# AB 8 | BROADCAST AUSTRALIA FINANCE 4,000,000 | ....103.511 4,140,440 4,000,000 4,000,000 ..174,000 | 12/15/2010 | 12/15/2020.
Q1842# AH 1 | BROOKFIELD WA RAIL PTY LTD SERIES C......coooouvvuvimmrieiierevmiiserseisesesesesennns 3,000,000 | ....108.604 3,258,114 3,000,000 3,000,000 07/16/2014 | 07/16/2026.
Q2107# AH 9 | CONTACT ENERGY LTD SR NOTES SERIES B.........oovcccvevccimmminiinninninns | cererees Flo | e 2 e 3,500,000 | ....101.627 3,556,945 3,500,000 3,500,000 | ..o [ v | e | e [ 4090 [ 14090 [UDuccs | 772 | 178,938 | 09/19/2013 | 12/19/2023.
Q2759# AP 2 | CONSOLIDATED PRESS FINANCE LTD SERIES N.......ccoooovmmvennnnnnncnninnncenniees | ceveeees Fl o | e 2FE| oo 2,500,000 | .....107.328 2,683,195 2,500,000 2,500,000 [ e | s | eereeeeeeeeneeeeeeseeeseseeeees | eeveeereeeeeneeeeeeseeseeses | i 5.720 | 005720 [ ID v | 8739 | . 143,000 | 06/09/2005 | 06/09/2017.
Q3079# AA 6 | DBCT FINANCE PTY LIMITED SERIES A........ccooouimmmmmimimmmmmmmemmmmmmsemssesssssessnesens | seveeees Fl o | e 2 s 2,000,000 | .....110.000 2,200,000 2,000,000 2,000,000 5.230 5.230 | AO.... 18,305 | oo 104,600 | 04/28/2011 | 04/28/2020.
Q3629# AD 5 | ETSAUTILITIES FINANCE PTY LTD.....cooimiirerineneressscscsssssesissscssssssssssssssesssssis | seveeees Flon | e TN I 2,000,000 | .....107.764 2,155,280 2,000,000 2,000,000 5.890 5.890 | MS... 34,358 | oo 117,800 | 09/16/2009 | 09/16/2016.
Q3920# AG 4 | FONTERRA CO-OPERATIVE GROUP LT TRANCHE A........ccoovvvvvemrnvvenrnrennens | cereeeee Fl o [ e 123 I 5,000,000 | ....101.267 5,063,350 5,000,000 5,000,000 .3.400 [MS.. 45,333 09/25/2014 | 09/25/2026.
Q3946* AC 7 | FOXTEL MANAGEMENT PTY LIMITED SERIES C......coocovuummmivimmmiveimnenisenininens | vevevens Fl o | e 2FE| o 1,000,000 | ....113.119 1,131,187 1,000,000 1,000,000 16,706 | 62,000 | 09/24/2009 | 09/24/2019.
Q5516*  AB 4 | LEIGHTON FINANCE (USA) PTY LTD GURANTD S......cocoomiiemmmmmemmrmnmsenisennass | v Flo | e 2 e 1,000,000 | .....107.649 1,076,490 1,000,000 1,000,000 23,200 52,200 | 07/21/2010| 07/21/2017.
Q5516*  AC 2 | LEIGHTON FINANCE (USA) PTY LTD GURANTD S.... 1,000,000 | .....110.000 1,100,000 1,000,000 1,000,000 125,689 | oo 57,800 | 07/21/2010 | 07/21/2020.
Q5995* AB 4 | MERIDIAN FINCO PTY LTD GUARANTEED SR NOT. 2,000,000 | .....100.569 2,011,370 2,000,000 2,000,000 09/17/2014 | 09/17/2026.
Q6077# AA 1 |MIGHTY RIVER POWER LIMITED. 5,000,000 | .....106.662 5,333,100 5,000,000 5,000,000 12/08/2010 | 12/08/2020.
Q6270# AE 8 | MURRAY GOULBURN CO-OP LTD SERIES C. 2,000,000 | ....111.632 2,232,634 2,000,000 2,000,000 10/27/2009 | 10/29/2019.
Q6634@ AB 7 | NEWCASTLE COAL INFRASTRUCTURE GROUP PTY.......ccovuuvureveverevererevenns [ v Fl o | e 2 ....3,000,000 | .....103.701 3,111,030 3,000,000 3,000,000 12/13/2012 | 12/14/2022.
Q7397# AM 6 | PRATT FINANCE PTY LTD GUAR SERIES A.......covvvvenrnnvennnnncnnnencnenencsenessscses | cevevees Fl o | e 2FE| oo 3,000,000 | ....111.809 3,354,282 3,000,000 3,000,000 [ ..o [ v | e | e [ e008.320 [ 10005320 [ Wi | i 74,480 | e 07/13/2011 | 07/13/2023.
Q9103# AC 9 | TOLL FINANCE PTY LTD..cciiiieniseeenesssesssssessssssssssssssssssssesssssesssssesesssesesssesesesins | seveeees Flon | e 2 ...1,000,000 | .....103.572 1,035,720 1,000,000 1,000,000 [ .ooovvvvevevevrreneernenenns | cevrrrnnennenseneenseneeeses | covevssesesssssesesisssessssses | covevesisssesisisssieissnin | evvvrneeni 4,340 | 100 4.340 | D | 2,893 | i 12/07/2010 | 12/07/2020.
Q9194@ AF 4 | TRANSPOWER NEW ZEALAND LTD SR UNSECD NT.....ccoovvvummuvmmmmmmemssrsenee [ v Flon | e 1 ...2,009,880 | ....103.584 2,071,678 2,000,000 2,009,223 (657) [ cooeeeereeeecrsesesssssssssssss | cerseesrsssssisrsssiiiiinins | 00003600 | 100003533 | IDoeeees | o 3,200 | oo 04/07/2014 | 12/15/2022.
Q9749# AF 2 | WES TRAC PTY LTD SERIES A....ccocouiirereiereracsseresssesesisssssssssssmsssssnnnns | seveeees Fl o | e 2FE ...1,000,000 | .....110.755 1,107,554 1,000,000 1,000,000 06/07/2011 | 06/07/2023.
Q9749# AG 0 | WES TRAC PTY LTD SERIES B.....c.ocoerrereiererecesesescsesesmssssssmssssssmnssssnnnes | seveeees Fl o | e 2FE ...2,000,000 | .....110.848 2,216,964 2,000,000 2,000,000 07/07/2011 | 07/07/2023.
R8047#  AA 3 [ SOLVEIG GAS NORWAY AS........ccoovemmrermmsssrereressssssssmssssssssssssssssssssesssssssns | covine Fl o2 | 2FE ...2,000,000 | ....101.824 2,036,472 2,000,000 2,000,000 06/27/2012 | 12/27/2027.
W2469*  AC 9 | ELEKTAAB SERIES B.......coovvvvevrnrveneennrnnennneneeesenesesssssesesssessssssssssssssssssssssssssssssss | sevesees Fl o | oo 2FE ] s 1,000,000 | .....108.867 1,088,670 1,000,000 1,000,000 05/04/2011 | 05/04/2021.
Y3915# AA 5 | INDIAN RAIL FINANCE CORP. A FL- ...1,000,000 | .....108.693 1,086,930 1,000,000 1,000,000 03/27/2007 | 03/27/2017.
Y3915@ AA 7 | INDIAN OIL CORPORATION LIMITED F] . 3,000,000 | .....106.205 3,186,141 3,000,000 3,000,000 07/02/2007 | 08/01/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. .............ociocccciccivniiiscsciciiiiisccicsssscscccn | s 1,693,481,679 XXX .....1,835988846 | ........1680,537,057 | ........1,685,656,020 (847,698)] ....oooveveee 1,360,652 0 XXX XXX | .......22,121,443 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
008414  AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 AT....ccovvvvvvvrrnncnnnnncenneneenernnees | veverens 2N 1= V) p— 1,706,439 | .....102.182 1,822,857 1,783,929 1,715,961 8,664 3.500 | .......4.310 | MON... LA041 ] 62,438 | 08/21/2013 | 07/25/2043.
02640F AG 3 | AMERICAN GEN MRTGE LOAN TR 2010-1A Ad.......ccovvererrrererrrrrenrenrensnresnnnens | veverene w2 | 1= V) R 2,020,000 | .....103.242 2,064,840 2,000,000 2,003,529 (3,516) 5.650 | .......5.372 | MON... LOMT | 113,000 | 02/02/2012 | 03/25/2058.
02660T BU 6 | AMERICAN HOME MORTGAGE INV TR 2004-3 6A5...........ccocvvvercvrrcrercrcnercss | veverene w2 | 1FM] ..................828,800 | .....105.275 1,052,750 1,000,000 828,800 ..5464 | ......8.214 [MON... w554 | s 55,288 | 12/08/2004 | 10/25/2034.
03072S P9 0 [ AMERIQUEST MORTGAGE SECURITIES 2005-R9.........ccorvvevevereveverevevererenene [ crerens N 1= V) p— 1,877,276 | ....104.579 1,987,001 1,900,000 1,877,276 22,724 ..4.884 | ......5.237 [MON... 9212 | 92,413 | 10/21/2005 | 11/25/2035.
04542B  MS 8 [ ASSET BACKED FUNDING CERT 2005-AQ1 Ad.......covvvvremvmvmemsmmneecmsesessssssess | coveree N 1= V) p— 1,289,427 | ....105.958 1,384,422 1,306,576 1,295,926 141 5010 | .......5.246 | MON... 5455 | 64,901 | 05/12/2011 | 06/25/2035.
05949A EC 0 | BANK OF AMERICA MORTGAGE SEC 2004-4 1A2.........cccovvvvemrrvvevenrvnrerrrenees | v N 1= V) p— 1,260,676 | .....101.257 1,289,213 1,273,209 1,268,004 1 5.500 | ........5.642 | MON... ..5,836 | v 70,026 | 09/28/2004 | 05/25/2034.
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05955Q AE 6 | BANC OF AMERICA FUNDING CORP 2009-R17 3A........ccvccccvivmmmmmnnnnnnnnns | covveene | oo | e [ 1FM ...210,842 | ....101.897 213,773 209,793 209,461 (36) 5.500 5.391 | MON... 11,539 | 12/08/2009 | 02/26/2020.
073914 VK 6 | BEAR STEARNS MTGE SEC INC 1997-4 Ad........cocoovmmmeiiemmmmiiensnininsnenssssssensnens | svvvenns | oo [ i | v 1FM ...189,396 | ......99.237 194,768 196,265 193,328 888 2648 | ......3.139 | MON... 5,558 | 12/04/2009 | 10/25/2025.
12642M  AQ 3 [ CREDIT SUISSE MORT CAPITAL CER 2009-12R.......cooocvvvvrmcrrrrncrcnencrcnenecerees [ v N 1FM ...515,166 | ....104.723 533,497 509,435 508,225 (1,191) 6.500 6.031 | MON... [ w2759 | i 38,318 | 11/05/2009 | 05/27/2037.
126673 ZS 4 | COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4..........cocooommmmeummmmervimnennns [ wovvnnns [ oo N 1FM ...896,185 | .....102.485 938,396 915,642 910,258 2,371 5.308 | ......6.047 | MON... | ccocooiicccccccd,050 | oo 48,602 | 05/07/2012 | 08/25/2035.
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2..........ccocveverevevemererevnrenes | covvree | VN 1FM 2,490,435 89.020 2,670,600 3,000,000 2,528,566 16,533 5.500 | .......7.681 | MON... [ .....cccc...... 13,750 | oo 164,995 | 01/05/2005 | 02/25/2035.
12667F  VF 9 | COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C.........coommevvmerevimevenennnennns | cererens N M| e 2,666,389 | .....105.718 3,147,359 2,977,126 2,744,688 (41,495) 6.500 | .......7.709 | MON... | cccovvrvcrncccs 16,126 | .oovoveveen 193,513 | 08/13/2008 | 10/25/2034.
12667F Y3 3 | COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A........coovvucmrvvvncnnrnncrnrencces | coveeeec | . N 1FM] .................002,826 | ......89.124 891,240 1,000,000 902,826 5.500 | .......6.672 | MON... 4,583 55,000 | 02/24/2005 | 03/25/2035.
12667F  YF 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1.........cooomvevererevemereneverenes | coveeee | VN 2FM [ o 4,946,289 | .....100.507 5,025,350 5,000,000 4,970,872 3,585 5.500 | .......5.642 | MON... [ .............. 22917 | e 275,000 | 01/04/2005 | 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.........cocccccvvccvvvsvcvcviiis | voverens VN M| e 2,439,626 | ......84.971 2,545,713 2,995,979 2,542,435 23,706 5.500 8299 | MON... [ oo 13,732 | oo 131,205 | 03/07/2006 | 11/25/2035.
126694 CV 8 [ COUNTRYWIDE HOME LOANS 2005-21 A17.....cocoouvvevevmverenmrerenmsssenesssesesssnsens | wovennns | oo AN 1FM 391,024 92.657 386,903 417,565 391,024 (7,614) 13,543 5.500 | ......7.905 | MON... [ ccooirercnencrs 1914 | 20,760 | 10/28/2010 | 10/25/2035.
12669F C7 6 | COUNTRYWIDE HOME LOANS 2004-10 A7.....cocoormvemmmmvemmmmmemmmmmnismsmmssssmnenensnes | coveeee | oo | crereeneei2 [ e 1FM .98,830 | .....101.650 103,568 101,887 101,139 (194) 5.000 | .......5.374 | MON... 425 5,094 | 12/03/2004 | 07/25/2034.
12669G C8 2 | COUNTRYWIDE HOME LOANS 2005-13 A8. 94.899 957,108 1,008,555 989,753 4,831 5.500 6.264 | MON... 55471 | 07/21/2005 | 06/25/2035.
152314 MV 9 [ CENTEX HOME EQUITY LOAN TRUST 2005-B AFS..........cocoommmucmmmmmvivmmmniininns [ wovvnnes [ oo | cvvverecei2 [ i ...500,000 | .....102.049 510,245 500,000 500,000 5.310 5.339 | MON... 26,550 | 03/22/2005 | 03/25/2035.
16165T  AJ 2 | CHASEFLEX TRUST 2005-1 2A4........ccomeuemmmmmimmmmmimimsnisesmsssssssesssssssssssssssssssesenns | cosseee | A 1FM 1,342,756 82.222 1,314,334 1,598,519 1,447,600 (13,381) 5.500 | .......7.618 | MON... 08/28/2008 | 02/25/2035.
172973 2R 9 [ CITICORP MORTGAGE SECURITIES 2005-6 1A5..........ccuuemmmmmmmmmmmimmmnmninnnnes | v VA M| i 2,129,447 | ....102.346 2,282,708 2,230,383 2,129,447 5.625 | .......6.348 | MON... 02/08/2006 | 09/25/2035.
172973 5F 2 | CITICORP MORTGAGE SECURITIES 2006-1 2A1........cccoouemeemmevevemerenenennnenenes | wovevnns | oo VA M| i 117,140 ] ..102.729 122,714 119,454 118,580 301 5.000 5.390 | MON... 06/14/2010 | 02/25/2021.
17309N  AD 3 | CITICORP RESIDENTIAL MORT SEC 2006-1 Ad..........cooovvcenrvmcrnenncnenennccrernees | cevveenc | oo A 1= V) p— 1,160,635 | .....106.213 1,362,149 1,282,470 1,241,632 673 5.939 | ......7.965 | MON... 06/02/2010 | 07/25/2036.
17312D  AC 2 | CITICORP MORTGAGE SECURITIES 2007-8 1A3.........cccovevvevmmmrnennnrnnnnncnnnnees | vovevens w2 | 1FM] ..................669,831 | .....103.469 696,550 673,197 670,143 (1) 6.000 6.094 | MON... 04/15/2011 | 09/25/2037.
17322N AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL Al.....cooouuvevevmvevevimmnivnnnnenenns | cevveens | oo A 1= V) R 2,833,056 | .....102.393 2,889,117 2,821,593 2,832,416 (640) 3.500 | ......3.451 | MON... 06/24/2014 | 06/25/2044.
21075W  BF 1 [ CONTIMTGE HOME EQUITY 1995-2 Ab..........ooomimemimmiciramsensssssecssssssssssssesessse | coveeee | AN BFM | ... 181,767 | .......96.920 183,821 189,663 181,767 6,251 14,147 ...8.100 MON... 05/23/1995 | 08/15/2025.
22541N 52 8 | CS FIRST BOSTON MTG SEC CORP 2003-10 2A1........ccocvemmreveviverevirererenniens | ceveeeee ...101.901 55,218 54,188 54,269 (7) 5.000 MON... 10/28/2009 | 05/25/2018.
22541Q VG 4 | CS FIRST BOSTON MORTGAGE 2003-23 1A4 ...102.350 2,984,053 2,915,538 2,890,195 6,112 5.500 MON... 01/03/2006 | 10/25/2033.
225458  AY 4 | CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A.. .102.634 2,659,509 2,591,255 2,546,960 5.500 MON... 03/04/2005 | 02/25/2035.
2254W0 KD 6 [CSFIRST BOSTON MRTGE SEC 2004-7 6A1. .102.810 421,376 409,859 411,070 (2,020) 5.250 MON... 11/10/2010 | 10/25/2019.
22943Y UB 3 [ CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2.. ...100.738 655,255 650,455 634,313 665 2.579 MON... 02/11/2010 | 08/27/2037.
29977)  AB 2 | EVERBANK MTGE LOAN TRUST 20131 A2.......coumvvvvveveveverevesmrerssmreresssesenenese | ceveeees ... 94.376 1,587,404 1,682,000 1,690,059 1,307 2.500 MON... 03/26/2013 | 03/25/2043.
29977K  AA 1 [EVERBANKMTGE LOAN TRUST 2013-2 A......comvevermnensrcnsnsssssssesssssssssssssssen | v N 1= V) R 2,669,038 | ......98.298 2,645,142 2,690,942 2,670,670 (2,326) 3.000 MON... 06/04/2013 | 06/25/2043.
36157R D9 3 [ GE CAPITAL MTG 1999-HE M......coouuiimumimimimmmmiimsmmmisssmmesssesssssssssssssssssssssesssssenens | renens N 4FM .......63,336 | .......86.434 673,575 779,294 693,899 3,905 6.705 MON... 04/16/2010 | 04/25/2029.
36185N 5V 8 [ GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A.........ccoceemmmvevemmvevevivnnens [ s N 1FM ...1,924,627 | ....102.622 2,019,988 1,968,377 1,951,270 6,683 5.500 MON... 01/03/2005 | 02/25/2035.
40432B  AA 7 | HSIASSET LOAN OBLIGATION 2007-2 1AT....cc.ccevicsvsssssvcssssssssnsennanns | ceveeees N 1FM 215,205 | ......97.696 231,037 236,485 225,245 (275) 5.500 MON... 06/15/2010 | 09/25/2037.
452547 PM 0 [IMPAC SECURED ASSETS CMN OWNER 2004-2 AB.........coooeeuusesucssesssesissrae [ coveree w2 | 1FM .....438,812 | ......99.802 445,460 446,344 440,827 299 5.740 MON... 04/14/2011 | 08/25/2034.
45660N QF 5 | RESIDENTIAL ASSET SEC TRUST 2003-A5 AT.......coovevemvmveensnrnnnensnssesssssssenees | ceveeees w2 | 1FM ...6,284,700 | ......99.567 6,342,717 6,370,301 6,316,091 6,363 5.500 MON... 05/06/2003 | 06/25/2033.
46639G AL 0 | JP MORGAN MTGE TRUST 2013-1 1A2.....cococvvrrrerrrererenernrenenssnssssesesssssssesssseess | ceveeees w2 | 1= V) p— 1,427,120 | ......98.442 1,373,501 1,395,239 1,419,807 2,764 3.000 MON... 03/26/2013 | 03/01/2043.
46640B AC 8 | JP MORGAN MORTGAGE TRUST 2013-2 A2. ....101.470 4,108,996 4,049,468 4,085,325 5,593 3.500 MON... 05/29/2013 | 05/25/2043.
46641C  AA 9 | JP MORGAN MORTGAGE TRUST 2014-1 1A1 .103.712 2,602,453 2,509,308 2,557,268 (15,164) 3.999 MON... 02/10/2014 | 01/25/2044.
52520M  AE 3 | LEHMAN MTG TRUST 2005-1 2A2.........ccoovvvmumuremmmcrermmsncrssssessssssssssssssssssssssssssss | svvveeee | oo | cvvvernen2 [ e 2FM 1,371,123 | ......94.609 1,382,130 1,460,886 1,371,123 5.500 MON... , 01/09/2007 | 11/25/2035.
52520M AG 8 | LEHMAN MTG TRUST 2005-1 2Ad........occovvvmvmnnimnncninnicnnnnsenssnsenssesssssssssssesssssesss | ceveeees w2 | 2FM ....2,591,835 | .......94.609 2,621,455 2,770,830 2,591,835 59,850 5.500 MON... | oo 12,700 | coovevererens 152,396 | 11/07/2005 | 09/25/2035.
55265K  2X 6 [ MASTR ASSET SEC TRUST 2003-11 10AT....cvssveresssssessessssssssssssssssssssssssss | v 2N 1M ... 135,624 ] .....102.325 138,259 135,118 134,959 87 5.000 MON... | oo 563 | .ccoooeeere....8,756 | 07/22/2009 | 12/25/2018.
55265K VE 6 [ MASTR ASSET SEC TRUST 2003-4 3AT.....ccocourmmmmmmmmmmmmmmmmmmmmmmsssmmsssmssesssssesssens [ renens N 1M cooviiieenn.. 36,589 | ......99.608 36,954 37,100 36,874 2) ..4.750 MON... | oo 147 | oo 1,754 | 07/29/2009 | 05/25/2018.
57643M  JK 1 | MASTR ASSET SEC TRUST 2004-11 5A3........coovvrmverrenvencenscneenseseneessescsssesessies | ceveeees w2 | M| ... 664,722 ] .....102.378 840,160 820,645 779,935 7,852 5.750 MON... 23,932 | 47,187 | 10/24/2008 | 12/25/2034.
61690G  AE 1 | MORGAN STANLEY BAML TRUST 2014-C14 Ad......coooouveveemmmremmmeninenenesenenenens | ceveeees w2 | 15 V) p— 3,635,821 | ....105.346 3,792,456 3,600,000 3,632,721 (3,100) 3.787 [Y[o] NI E— 11,361 | . 113,610 | 01/31/2014 | 01/15/2047.
73316P CE 8 | POPULAR ABS MORTGAGE PASS-THRO 2005-2 AF..........coommmrreremrermrennnes | vererene w2 1M ...cceeeve..nr250,000 | .....102.554 256,385 250,000 250,000 ...4.899 MON... 1021 | 12,562 | 03/28/2005 | 04/25/2035.
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73316P  DP 2 [ POPULAR ABS MORTGAGE PASS-THRO 2005-3 A........ccooooccummuucmsiscccsceinees [ i [ | v [ 1FM] .. 1,999,984 | .....100.854 2,017,080 2,000,000 1,994,232 (343) MON... .94,842 | 06/09/2005 | 07/25/2035.
73316P  HP 8 [ POPULAR ABS MORTGAGE PASS-THRO 2005-D A........ccccvvvvevmnvvvnnnnnnncennnns [ oo [ o | cvvveeeeni2 [ 1FM 1,790,824 | ....102.519 1,947,861 1,900,000 1,811,647 8,412 MON... 190,626 | 11/18/2005 | 01/25/2036.
74160M  BP 6 | PRIME MORTGAGE TRUST 2003-2 1AT0......ccccuuuummmmimmmmmimmmmmmsesssssesssssssssssssens | severees a2 | 1S V) R 1,618,279 | .....101.663 1,721,023 1,692,871 1,666,661 (3,015) MON... | oo 7,054 | o 84,644 | 01/03/2006 | 10/25/2033.
74927D AL 0 [RBSSP RESECURITIZATION TRUST 2010-4 BA.......cocommeeemmvevmmmmevimmmesesnnnnens [ s a2 | 1= V) R— 1,557,453 | ......98.680 1,561,919 1,582,815 1,566,313 7,196 MON... | i 7,883 | o 92,199 | 04/20/2010 | 02/26/2036.
74958D AH 1 [RESIDENTIAL FUNDING MTG SEC | 2006-S10 2......ccccveeescesessscscssscssssssissas [ v a2 | 1FM] .................251,697 | ......97.879 259,154 264,770 259,377 17 MON... | oo 1,214 | i 14,562 | 05/20/2010 | 10/25/2021.
760985 7E 5 | RESIDENTIAL FDG SEC CORP 2004-RS7 AlS........cccvvvvvvvvvvrrrvnnnrnvnnnsnsnnesnnnnees | vovevens a2 | M e 4,116,867 | ......94.015 4,457,529 4,741,296 4,116,867 MON... 357,601 | 07/20/2004 | 07/25/2034.
760985 L6 6 | RESIDENTIAL FDG SEC CORP 2003-RS11 AlBB.........coocoueemevuveiiviiiiiimmiininnnins | oo a2 | M| s 3,456,353 | ....106.984 3,697,808 3,456,412 3,447,078 (13) MON... | 16,994 | Lo 203,928 | 12/17/2003 | 12/25/2033.
76110G  ZD 6 | RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7.......ccocvcvvvvvmmrmrvnennnnncnnnnnnneeens | ceveeees a2 | M| e 6,698,239 | .....107.185 7,210,913 6,727,540 6,686,819 1,200 MON... | 39,244 | ..o 470,477 | 06/11/2002 | 05/25/2031.
76110H J7 5 [ RESIDENTIAL ACCREDIT LOANS INC 2004-QS16...........coooouueeuceccesssssccsisscis [ v a2 | 1= V) R— 1,878,000 | .......90.256 1,805,120 2,000,000 1,878,000 MON... 01/11/2005 | 12/25/2034.
76110H KS 7 [RESIDENTIAL ACCREDIT LOANS INC 2003-QS19........coooieevceeseccirsscssccssssccs [ v a2 1= V) R 4,938,091 | ....101.341 5,067,050 5,000,000 4,946,355 (288) MON... 12/11/2003 | 10/25/2033.
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2... ..237,945 | ......94.826 237,065 250,000 238,640 (30) MON... 03/08/2005 | 02/25/2035.
76110H RW 1 [RESIDENTIAL ACCREDIT LOANS INC 2004-QS 7,670,000 99.422 7,953,760 8,000,000 7,839,934 (4,509) MON... 04/29/2004 | 03/25/2034.
76110H TW 9 [RESIDENTIAL ACCREDIT LOANS INC 2004-QS7... ...743,612 | .....100.188 765,339 763,903 750,434 (947) MON... 06/09/2004 | 05/01/2034.
76111X QK 2 [RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A.........ccevoccvvvicccvsvcmmmmmuennnnns [ v a2 M| o 74,428 ] ......99.902 75,106 75,180 74,895 22 MON... 01/03/2005 | 12/25/2034.
76112B  EN 6 [ RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3..........cccoocvvrvvcrirencrerenecerees [ v a2 | L2V E— 5,279,309 | ....101.709 5,369,553 5,279,329 5,266,152 (1,979) MON... | woovvvreerereei 24,861 | o 298,347 | 11/05/2004  09/25/2034.
805564 PA 3 | SAXON ASSET SECURITIES TRUST 2003-3 AF5..........oooosmmmcrmmsmcrersccraressies | vovevene a2 1= V) R 3,300,567 | .....105.620 3,486,059 3,300,567 3,300,567 MON... | w1757 | 163,182 | 09/04/2003 | 12/25/2033.
81744T AB 3 | SEQUOIA MORTGAGE TRUST 2012-1 2AT.....cooriiieicincnccinnncnecnncececsnscecsnseecsns | v a2 1FM] .............. 314,996 | .....100.978 318,088 315,008 314,718 212 MON... | oo 912 | oo 10,943 | 01/20/2012 | 01/25/2042.
81745A AB 3 [ SEQUOIA MORTGAGE TRUST 2013-5 A2........ccoovvuvmmnvncnrnnrennnnnncnenencnesenesesesees [ v a2 M| e 2,785,108 | .......98.695 2,701,797 2,737,522 2,782,976 (1,296) MON... | oo 6,844 | ........ocouun 82,126 | 04/08/2013 | 05/25/2043.
822804 AA 8 | SHELLPOINT ASSET FUNDING TRUST 2013-1 AT...oocoverivercnencnnccncnencncnencnees | v a2 1= V) p— 1,582,132 | .....103.976 1,681,889 1,617,574 1,590,927 7,733 MON... 5,055 60,659 | 06/27/2013 | 07/25/2043.
85172G  AB 3 | SPRINGLEAF MORTGAGE LOAN TRUST 2013-2A M........cocovvvmmervrnncnnnnncnccens | ceveeees a2 1= V) p— 1,444,841 | ...103.319 1,549,785 1,500,000 1,458,128 8,385 MON... | oo 4400 | oo 52,800 | 07/03/2013 | 12/25/2065.
86359A X7 3 [ STRUCTURED ASSET SECURITIES 2003-29 A2.........ccommemmrerevererermsererinnnenens o] ....100.436 1,694,476 1,687,120 1,660,063 (3912) MON... | oot 7,381 | oo 88,574 | 05/11/2004  09/25/2033.
86359B 3A 7 [ STRUCTURED ASSET SECURITIES 2005-1 5A1.... ...103.101 288,689 280,006 273,823 2,525 MON... 15,400 | 06/21/2010 | 02/25/2020.
86359B E3 1 [ STRUCTURED ASSET SECURITIES 2004-19XS A ..100.075 7,005,250 7,000,000 6,980,034 (1,654) MON... 1,267 75,200 | 09/24/2004 | 09/25/2034.
86359B J8 5 [ STRUCTURED ASSET SECURITIES 2004-20 8A2.. .101.878 919,076 902,134 893,049 2,619 MON... 3,047 47,362 | 12/01/2004 | 11/25/2034.
86359D GT 8 [ STRUCTURED ASSET SECURITIES 2005-10 5A9. ..102.799 467,787 455,050 447,831 2,466 MON... 1,991 23,890 | 07/21/2005 | 12/25/2034.
86359D JT 5 [ STRUCTURED ASSET SECURITIES 2005-14 2A1.......ccmmemmmmemmmmmmiimmmniininnnns IO [ ...102.211 2,373,971 2,322,618 2,272,147 1,406 MON... | 11,129 | s 133,551 | 11/10/2005 | 07/25/2035.
90263B HE 1 [UCFC HOME EQUITY LOAN 1998-D MF2........ccoovvvmrvmnrnrnnnnernnenccnneneneneseneseeesees | v ]2 [ 1= V) R 2,041,682 | ......85.445 1,865,792 2,183,617 2,041,682 MON... | wovvrrrerrreee 14,103 | i 169,230 | 01/19/2000 | 04/15/2030.
94980K  AG 7 [ WELLS FARGO MBS 2004-4 AT .......ooooveveiisrsmsnsessssssssssesssssssesssssesssssesssssesesssiss | v a2 1M oo ,044,404 ] .....101.027 1,127,351 1,115,891 1,109,271 6,111 MON... | cocccovicreeece 5,115 | il 61,232 | 05/26/2004 | 05/25/2034.
94982W  AZ 7 [WELLS FARGO MB TRST 2005-9 2AB........cccoessrrvvermrremsssssmeesessessssssmmssesssssss | covinee a2 1FM] .ooeveeennn2,267,286 | .....102.275 2,427,975 2,373,967 2,267,286 MON... | v 10,386 | e 124,550 | 11/07/2005 | 09/25/2035.
94982W BB 9 [ WELLS FARGO MB TRST 20059 2AB......cccoesereevererressessmmmsessesssssssmsssessseses | covine a2 1FM] .......2,165,609 | .....102.823 2,344,712 2,280,338 2,252,659 19,426 MON... | 10,452 | oo 125,337 | 02/23/2006 | 10/25/2035.
94984F AV 1 | WELLS FARGO MBS 2006-11 A20......cccccccccrcmrrressssrmmenrensssssssssseessnsesssssssesnens | ceveenne a2 3FM| e 1,672,736 | ......94.974 1,676,549 1,765,271 1,690,837 18,102 MON... | occviiceeeee8,826 | o 91,743 | 09/27/2006 | 09/25/2036.
97652P  AA 9 [ WINWATER MORTGAGE LOAN TRUST 2014-1 Al...oooooovvveiicccccicccccie | e, I I 1FM 2,170,528 | ....103.748 2,178,359 2,099,664 2,167,861 (2,666) MON... 6,999 41,993 | 06/19/2014 | 06/27/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrties..........ccccoiissceciccniiiscciciiiiiiinie | e, 147,293,176 XXX ] s 152,698,364 | .......... 152,505,335 | .......... 148,535,634 0 83,893 110,264 0 XXX | e 653,504 | ..........7,858,637 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05955R  AA 2 [ BANC OF AMERICA LARGE LOAN 2009-FDG A. 955,719 | .....107.439 972,708 905,358 950,375 (1,330) 5.204 MON... 3,926 47,115 | 10/27/2010| 01/25/2042.
12591Q  AQ 5 | COMM MORTGAGE TRUST 2014-UBS4 3,029,783 | ....102.565 3,076,950 3,000,000 3,028,655 (1,128) ceereennns3.420 MON... 8,550 42,750 | 07/23/2014 | 08/10/2047.
12646W AH 7 | CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.......covvvvvevrmnrcneccrcscrcnencncans | ceveeees a2 1FM] oo 1,831,982 ] ......99.094 1,785,735 1,802,065 1,826,153 (137) 3.000 MON... | o505 | s 54,062 | 04/17/2013 | 04/25/2043.
17321L AA 7 [ CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.....oovvvvrmerrrrnerernnerenenececeenes | oo a2 | 15 V) R— 2,301,230 | .....102.182 2,400,393 2,349,131 2,304,728 3,102 3.500 MON... 6,852 82,220 | 11/01/2013 | 10/25/2043.
30261X AA 6 [ FREMF MORTGAGE TRUST 2010-K9 B........cccruersesrerecsrersssvesesessrssasssesesiis [ v a2 | 1= V) R 2,894,063 | .....111.087 3,332,610 3,000,000 2,926,097 9,286 cierennnn5.194 MON... | 12,984 | e 157,876 | 04/07/2011| 09/25/2045.
30262B AL 9 [ FREMF MORTGAGE TRUST 2011-K11 B....ccccerrcrcrnssercsscescsssssessessssssssssssssses [ v a2 1M e ,782,346 ] .....107.272 2,145,440 2,000,000 1,850,285 19,510 e b 421 MON... 7,368 89,659 | 03/21/2011 | 12/25/2048.
30290D AN 7 [ FREMF MORTGAGE TRUST 2012-K706 B........c.covcvvrrrrverrrcrecnenrenecnsesecssesesssese | v a2 | 1M .oeeee..... 956,974 | .....105.425 1,054,250 1,000,000 973,767 5,947 —vyg MON... | v 3,356 | oo 40,820 | 02/15/2012 | 11/25/2044.
36192P  AJ 5 [ GS MORTGAGE SECURITIES TRUST 2012-GCU9 A....ooovvvvvmrvvmmmmmeermmmevnnnnnnens [ rerene a2 1= V) p— 1,772,794 | ......99.405 1,809,171 1,820,000 1,775,593 2,800 2.773 MON... 4,206 25,234 | 06/03/2014 | 11/10/2045.
36198E AD 7 [ GS MORTGAGE SECURITIES TRUST 2013-GC13 A....covvvrervcssescnssssssssssssass | v w2 L 1= V) 2,524,917 | .....107.565 2,689,125 2,500,000 2,521,701 (2,477) 3.871 MON... | oo 5,645 | e 96,775 | 07/17/2013 | 07/10/2046.
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46641C  AK 7 | JP MORGAN MORTGAGE TRUST 2014-1A11....coovvvvnrvnrnnnnrencncnnncnenenencnercsenens | coveeeee | oo | 2 | M| .. 2,726,134 | ....104.820 2,857,542 2,726,134 2,726,134 3.993 3.933 | MON... 45,394 | 07/28/2014 | 01/25/2044.
61763B AT 1 [ MORGAN STANLEY BAML TRUST 2013-C13 A3.......cocomvcrerrmcmcncmcrcncnnscnencecnens [ i [ | cviveeenei2 [ 1FM 5,210,156 | ....106.249 5,312,450 5,000,000 5,201,698 (8,458) 3.766 3.236 | MON... 62,767 | 07/30/2014 | 11/15/2046.
92937E  AD 6 [ WF-RBS COMMERCIAL MTG TRUST 2013-C11 Ad......cccciicccciciccciiccccciicces [ v a2 | M| e 3,087,825 | ....101.248 3,158,938 3,120,000 3,088,289 464 3.037 | .....3.128 | MON... | ccococvicccceei 7,896 | o 47,377 | 06/03/2014 | 03/15/2045.
92938C __AD 9 [WFRBS COMMMORTG TRUST 2013-C15A4. ... | e Y I 1FM 2,059,846 | ....108.403 2,168,060 2,000,000 2,052,489 (5,430) co4.153 | .......3.801 | MON... 83,060 | 08/06/2013 | 08/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 31,133,769 XXX ] s 32,763,372 | ............ 31,222,688 31,225,964 0 22,149 0 0 XXX XXX XXX 96,973 875,109 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00213R AB 9 [ARL FIRST LLC 2012-TA A2......covvrrrresssssivereresssssssssssseessssssisssssssssssssssseseees | covnne a2 AFE] s 3,023,079 | ....101.516 3,045,480 3,000,000 3,022,469 (663) 3810 | ......3.736 | MON... | ccccoccrrrnns 5,080 | .ooouvrvinnnn 90,488 | 05/21/2014 | 12/15/2042.
00214M  AB 9 | ARL FIRST LLC 2014-1A A2......courrmmrerrrrvcssssnivensessessssmnesssssesssssssesssssssssssssees | coveens ot 1FE] s 1,998,867 | ....101.753 2,035,060 2,000,000 1,998,910 43 3.970 | ......4.010 | MON... [ coooirivcncccc 3,529 | i 37,494 | 06/18/2014 | 06/15/2044.
00442Q AG 3 | ACE SECURITIES CORP 2003-MH1 B1......cocoovcvvverevmnrivnnnsisnnnsennnssenenssssensnnseees | seveeees a2 | 3AM| ........c......227,672 | ....100.725 217,110 215,547 217,145 (1,741) 6.500 | .......5.188 | MON... | ..cocoovvrerene 1,168 | oo 14,011 | 10/12/2010 | 08/15/2030.
02665U AA 3 [ AMERICAN HOMES 4 RENT 2014-SFR2 A..........coooovicvevssevevscsieresssesessiesessiesens [ v a2 AFE] s 3,490,288 | ....101.859 3,555,351 3,490,463 3,490,119 (170) 3.786 | ......3.795 | MON... | oo 11,012 | o 26,430 | 09/10/2014 | 10/17/2036.
03064N  AF 3 [ AMERICREDIT AUTOMOBILE REC 2011-2C 1,127,953 | ....100.422 1,132,775 1,128,014 1,128,010 10 2,299 35,984 | 04/06/2011 | 10/12/2016.
05377R BA 1 [AESOP FUNDING IILLC 2012-2AB. 1,499,975 | ....103.700 1,555,500 1,500,000 1,499,986 5 1,782 58,305 | 03/15/2012 | 05/20/2018.
05377R BP 8 [ AESOP FUNDING IILLC 2014-1AB. 4,979,688 | ......99.157 4,957,850 5,000,000 4,980,999 131 | i [ s | 2960 | 10000 3.073 | MONLL. [ i 4,522 | oo 49,333 | 09/02/2014 | 07/20/2020.
05377R BV 5 [ AESOP FUNDING IILLC 2014-1A A.....coovvvrvvnnnrnrnnnnnnnnnnnsnnsensnsnssenesssenesesssesesesees | v o 2 1213 I 1,999,510 | ....100.067 2,001,340 2,000,000 1,999,546 36 2500 | .......2.518 | MON... | oo 1,528 | oo 20,278 | 07/17/2014 | 02/20/2020.
05606T AA 1 | BXG RECEIVABLES NOTE TRUST 2010-A A....ccccooonenemnercriesscnsesesssssssssissseses | v El 2 [ 1FE] .................860,864 | .....103.838 894,588 861,523 860,069 (123) ciereree5.100 | 15122 | MONLL | e 3,539 | oo 43,938 | 12/14/2010 | 03/02/2026.
05606U AA 8 [ BXG RECEIVABLES NOTE TRUST 2012-A A....oovvvvvvvevennnnvennnnnsnnnsnssnnssssssesssees | v o 2 1FE] coiiie 593,762 | .......99.374 590,048 593,765 593,763 2.660 | ......2.675 | MON... [ oo 1,272 | o 15,794 | 09/06/2012 | 12/02/2027.
123168  AA 4 [BUSH TRUCK LEASING LLC 2011-AA A...ccoovvoieeierrceeeniecectnnsesesssssecsssssessssceesss | v o 2 1FE] coooiiiiiiieinen.51,860 | .......99.579 51,764 51,983 51,827 9) 5.000 | .......5.000 | MON... 217 2,599 | 03/04/2011 09/25/2018.
1248P8 AD 1 | CREDIT-BASED ASSET SER & SECUR 2006-MH1.........coovcvvvrvvncnrnnnccnirrncnnrins | v a2 AFE] s 1,105,657 | ....101.793 1,066,808 1,048,017 1,048,835 (7,624) 6.240 | .......4.460 | MON... 5,450 60,893 | 08/26/2011 | 10/25/2036.
1248P8 AH 2 | CREDIT-BASED ASSET SER & SECUR 2006-MH1.........coovvvvvrvrnrnnncnccnrrnncnnrins | v o 2 1FE] iienens 2,020,000 | .....106.329 2,126,580 2,000,000 2,010,057 (1,705) 5444 ] 5334 | MONL.. [ oo 9,089 | .oovovereren 111,176 | 06/01/2010 | 10/25/2036.
12502Y AP 8 | CCR INC MT100 PYMT RIGHTS MAST 2012-CA C....cccovvvvcrrrmnmncenncncrcncncecnnaes | v o 2 TFE] iienens 2,000,000 | .......98.993 1,979,860 2,000,000 2,000,000 w750 | .......4.754 | MON... 5,542 95,000 | 07/06/2012 | 07/11/2022.
125588 AE 6 | CIT EQUIPMENT COLLATERAL 2012-VT1 C....ooovvvvvnrnrnrnnnrnnnnnnnnnnennenccncenneeesens | cevevens o 2 123 I 1,879,225 | .....100.402 1,886,850 1,879,295 1,879,274 15 04/19/2012 | 09/20/2016.
125588  AF 3 | CIT EQUIPMENT COLLATERAL 2012-VT1D ...101.552 2,925,713 2,881,000 2,880,791 150 04/19/2012 | 10/21/2019.
125634 AN 5 [ CLIFUNDING LLC 2014-1A 99.473 2,830,452 2,845,447 2,844,328 54 06/17/2014 | 06/18/2029.
126185 AA 5 |CPSAUTO TRUST 2012-AA .101.345 407,650 402,240 402,225 1 03/13/2012 | 06/17/2019.
126185 AB 3 |CPSAUTO TRUST 2012-AB ...102.845 428,088 416,245 416,233 14 03/13/2012 | 06/17/2019.
126186  AA 3 [ CPS AUTO TRUST 2011-A A...oooovurieimmmiiiismmiiissmsssssssssssssssssssesssssssesssssssssssesesenens | crens a2 1FE] cooiiie. 202,675 | .....100.671 204,063 202,703 202,700 4 04/21/2011 | 04/16/2018.
13056T AC 6 | CALIFORNIA REPUBLIC AUTO REC 2013-2 B.......ccouuuuuummmmmmmmmmmsmmmnsnmsmmssnnnnns | ceverens a2 AFE] iianens 2,487,500 | ......99.626 2,490,650 2,500,000 2,490,892 3,308 12/17/2013 ] 07/15/2019.
13975D  AF 2 | CAPITAL AUTO REC ASSET TRUST 2013-3 C....oooovvvvuvmvmrmmmmmmmsinmsmsesessmnsssssnens | veverene o 2 1FE] ............... 2,999,591 | .....101.705 3,051,150 3,000,000 2,999,704 85 08/14/2013 | 10/22/2018.
13975 AF 0 | CAPITAL AUTO REC ASSET TRUST 2013-1 C...oovvvvvvruvemmrmmmmmmmsinmsmsnssssmsssnssnens | vevevens a2 1FE] cooiie..999,898 | .....100.002 1,000,020 1,000,000 999,947 26 01/15/2013 | 10/22/2018.
14041N  BX 8 | CAPITAL ONE MULTI-ASSET 2005-B1 B1......cccrccressccrersccreressrereraserersvirens | v a2 1FE] cooiienn..842,500 | .....100.485 1,004,850 1,000,000 995,752 33,145 06/10/2009 | 12/15/2017.
165182 BC 9 [ CHESAPEAKE FUNDING LLC 2012-TA C....oovvvvvvvevevirevevirerevsverevevsnesesesesesesenens | crerens o 2 1FE] ..............2,000,000 | .....100.420 2,008,400 2,000,000 2,000,000 05/10/2012 | 11/07/2023.
20846Q HE 1 | CONSECO FINANCE SECURITIZATION 2001-2 M1.....cocvvvvvenvmnverennccrernncnenens | ceveeees o 2 6FE| ...............1,701,878 | ......78.665 4,761,227 6,052,536 1,701,877 | oo 100,492 ceeveeennn1.690 MON... 38,787 | oo 134,876 | 06/13/2001 | 02/01/2033.
22540A  AJ 7 [ ASSOCIATES MANUF HOUSING 1997-1 B1.....ccouvmcscerersrsreressresessresessserins [ v o 2 AFE] inennns 2,245,704 | .....106.134 2,639,120 2,486,593 2,431,449 15,163 ceerereens1.800 | ........8.856 | MON... | coovioiiireeennn8,399 | o 188,981 | 04/03/2000 | 06/15/2028.
22540A CP 1 [ ASSOCIATES MANUF HOUSING 1997-2 CLASS M. ...103.047 1,175,777 1,141,011 1,108,849 8,183 80,156 | 03/03/2000 | 03/15/2028.
301655 AC 0 | EXETER AUTOMOBILE REC TRUST 2012-1AB. ..100.448 727,041 723,798 723,773 54 23,017 | 02/23/2012] 03/15/2017.
30165Q AB 6 | EXETER AUTO RECEIVABLES TRUST 2014-1A B. - V2N [ 1FE] .. ..999,954 | .....100.507 1,005,070 1,000,000 999,962 9 20,772 | 01/29/2014 ] 01/15/2019.
302910 AB 2 [FRSLLC 2013-TA AZ....ccouiiesscesesesesesesesesescsessssssssssssssssssssssssssssnnes | oo o 2 AFE] cooiieren972,560 | .......99.659 969,252 972,569 972,562 1 29,955 | 04/10/2013 [ 04/15/2043.
31331F AL 5 | FED EXPRESS CORP A-2.....ccovvuvmrevemmrerennrsresssnsssessssssssssssssssssssssssssssssssssssssesssens | soverees o 2 H12/=3 I 1,000,000 | .....101.690 1,016,900 1,000,000 1,000,000 80,600 | 08/21/1995| 01/05/2016.
32058B AE 9 [FIRST INVESTORS AUTO OWNER TR 2013-3A C....oovvvvreverernverernseresssesesessss | v o 2 123 I 1,999,537 | ....101.131 2,022,620 2,000,000 1,999,692 107 58,200 | 11/06/2013 | 01/15/2020.
33843B  AC 1 [ FLAGSHIP CREDIT AUTO TRUST 2012-1 B.....covvrvvveremveccecnnscenssssseesssssssssesses | v o 2 1FE] covieinn.625,825 | .....101.074 632,558 625,837 625,835 2 20,778 | 06/26/2012 | 10/16/2017.
34528Q AT 1 | FORD CREDIT FLOORPLAN MSTR TR 2010-3 C....oovvvvvverrvrrrrerernnererrsssereessees | ceveeees o 2 H12/=3 I 1,995,938 | ....101.363 2,027,260 2,000,000 1,999,881 909 99,800 | 03/24/2010 | 02/15/2017.
36159 DM 0 | GE CAPITAL CREDIT CARD MSTR 2012-7 B......oovevvurvererrmeresssssssssssessssssssssss | cevevees a2 [ AFE] iiennns 2,499,239 | ......97.365 2,434,125 2,500,000 2,499,432 89 55,250 | 10/10/2012 | 09/15/2022.
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39153V BF 0 [ GREAT AMERICA LEASING REC 2012-1 C.....ccoovsccvccscsvccscsrevccsscssssvesesssins [ v [ o | cvieeeenni [ 1FE ..999,925 | .....102.390 1,023,900 1,000,000 999,953 1 3.000 3.020 | MON... 1,333 30,000 | 03/21/2012| 11/15/2018.
42710T AA 7 [HERCULES CAPITAL FUNDING TRUST 2012-1A A.....ococouvevevevererennrerensnesennns [ v [ o | cvvreeenni [ s 1FE ..248,247 | ....102.131 253,538 248,247 248,247 3.320 | .......3.343 | MON... | ccocvvvcrrrerens 343 | s 8,242 | 12/12/2012| 12/16/2017.
42770Q  AA 0 | HERO FUNDING TRUST 2014-2A A.......ccocioiiiicsivicsicvicarisssssereseseresiscsisasisinins | seveeees w2 | AFE] s 1,998,639 | .....106.702 2,134,034 2,000,000 1,998,568 (70) 3.990 3.999 | MS...... 14,852 10/16/2014 | 09/21/2040.
42805R  BS 7 | HERTZ VEHICLE FINANCING LLC 2013-1A B2.......cooouuuveimmmveimmiveiiniessivessnnnnens | cevveee | w2 [ 2AM 5,717,656 99.365 5,713,488 5,750,000 5,720,425 2,769 ..2480 | .......2.651 [MON...| .ccccceecccccn 2377 | i 47,533 | 08/26/2014 | 08/25/2019.
46616M  AA 8 | HENDERSON RECEIVABLES LLC 2010-3A A....ccocououumrivemmmmmimmmimimmmmmmssmsmnnennnes | woveenns [ oo w2 | 1FE] ....ccc.c......951,830 | .....1105.377 1,009,319 957,817 953,421 299 3.820 3.929 | MON... 1,626 36,588 | 06/01/2011 | 12/15/2048.
50187V AF 8 [LEAF Il RECEIVABLES FNDG LLC 2013-1 C....coooummmvevvimriviimmmnsvessssssnssesssssenens [ s NN B TFE] s 1,499,692 | ....101.250 1,518,750 1,500,000 1,499,786 76 ...3.460 | ......3.496 [MON...| ....cccccc.c.o 2,307 | i 51,900 | 09/19/2013 [ 09/15/2021.
55313U AD 1 [ MMAF EQUIPMENT FINANCE LLC 2009-AA Ad.........ccoovvevvvmmcnnenncncrennscnccescnees | s | w0 w2 | AFE] coviiieiee 771,853 | .....101.463 783,292 771,998 771,983 16 3.510 | ......3.540 | MON... [ cococorvercnencrs 1,204 | oo 27,097 | 12/02/2009 | 01/15/2030.
57164X AA 7 [ MARRIOTT VACATION CLUB OWNR TR 2009-2A A.......ccovvvvumrvvvenrnnvennnsennenns | wovevnns | oo w2 | 1FE] ... 188,126 | .....101.450 190,856 188,128 188,128 ..4.809 | ......4.858 [MON...| .ccccovercccnce 276 | oo 9,047 | 10/16/2009 | 07/20/2031.
57165A AA 6 [ MARRIOTT VACATION CLUB OWNR TR 2012-1A A.....coovevevvmerevinerevinsrenennnens [ s w2 | AFE] s 1,010,321 | .....101.688 1,027,518 1,010,462 1,010,382 20 2,510 2526 | MON... [ ..oooovvreriverane YEE TN [ 25,363 | 06/20/2012 | 05/20/2030.
57165A AB 4 [ MARRIOTT VACATION CLUB OWNR TR 2012-1AB.......ovevumrvveenrnvennnnrvenenns [ wovennns | oo 1,010,390 | .....102.530 1,036,026 1,010,462 1,010,423 9 3.500 3.527 | MON... 1,081 35,366 | 06/20/2012 | 05/20/2030.
59549N AD 5 [ MID-STATE TRUST 6 A4 ..561,846 | ....104.245 616,523 591,417 575,274 2,640 JAJO...| s 11,518 | oo 46,071 | 06/09/2010 | 07/01/2035.
59549W AA 1 [MID STATE TRUST SERIES 11 A1 1,283,728 | .....107.743 1,459,765 1,354,858 1,309,108 5,607 MON... 2,929 65,900 | 04/22/2010| 07/15/2038.
59560U AA 9 [ MID-STATE TRUST 2004-1 A, 1,118,722 | ....108.859 1,190,122 1,093,269 1,113,144 (1,563) MON... 5471 65,651 | 04/19/2011 | 08/15/2037.
59560W  AC 1 [ MID-STATE TRUST 2010-T Mucccovouvveurrrrccsssssevereneessesssmsssssssssssssmssssensssesssesnes | svsssee | o0 1,480,981 | .....106.000 1,572,017 1,483,035 1,480,764 (46) MON... | oo 6,488 | ... 77,859 | 11/12/2010 | 12/15/2045.
68235E  AA 1 [ ONDECK ASSET SECURITIZATION TR 2014-TA A...ccccoivivcnieieciicnsccscsccsccsccae [ v 1,999,589 99.304 1,986,080 2,000,000 1,999,697 108 MON... | cocccccvcriens 2,450 | oo 38,325 | 04/30/2014 | 05/17/2018.
68268B AA 7 [ ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A.......ccccouvcviviccvcvsccvsvsccii [ wovvnnns [ o el | AFE] iinnens 2,499,613 | .....100.430 2,510,750 2,500,000 2,499,687 75 MON... | cocccviccreens 2,230 | overnieiennns 23,671 | 07/23/2014 [ 09/18/2024.
685049 AA 6 | ORANGE LAKE TIMESHARE TRUST 2012-AA A......cooooummmmemmimnenenenevenmnenssenenens | covveens | o0 w2 | 1FE] cooviiie 746,320 | .....102.926 768,201 746,363 746,337 6 MON... | i 1,502 | oo 25,749 | 02/29/2012 | 03/10/2027.
685049 AB 4 | ORANGE LAKE TIMESHARE TRUST 2012-AA B.......cooouvuieimriiiimiiiiimsisiisinnninnns | v VAN 2AM| .................559,664 | .....104.447 584,665 559,772 559,709 16 MON... | cocvcvcccvirans 1,590 | oo 27,261 | 02/29/2012 | 03/10/2027.
68619A BK 2 [ ORIGIN MANUFACTURED HOUSING 2005-5 A Ad.........ccoovvvvcvvmcecnineecncncencnns [ o | o w2 | 123 I 1,498,758 | ....105.378 1,542,721 1,463,988 1,488,298 (2,751) MON... | oveverrrrcend 6,600 | ..ooovvvvennnns 79,202 | 02/11/2011 | 06/15/2036.
69138V AB 7 [ OXBOW RESOURCES LLC 2011-1A AZ....coossiivermrrcerssrmmrnnnssssssssssesessscsssss | ovevees | o w2 [ 123 I 1,999,912 | ....116.412 2,328,232 2,000,000 1,999,950 1 [Z VTN — 16,563 | ..ovvvvcenn 99,380 | 03/25/2011 | 05/01/2036.
74112V AJ 0 [PRESTIGE AUTO REC TRUST 2012-1A C....oovvvvvrnrrnnnnrnnnnennnnnennennenensnesesssscesees [ v w2 | 1FE] coiie.999,900 | .....102.382 1,023,820 1,000,000 999,963 19 MON... 32,500 | 03/21/2012 | 07/15/2019.
74112W  AG 4 [ PRESTIGE AUTO REC TRUST 2013-1AB .99.425 1,988,500 2,000,000 1,999,790 162 MON... .34,800 | 04/04/2013 | 05/15/2019.
78392N  AC 5 [ SNAAC AUTO REC TRUST 2013-1A B, ..100.646 2,012,920 2,000,000 1,999,940 118 MON... 41,800 | 04/02/2013 | 07/16/2018.
78446D AB 5 [ SLM STUDENT LOAN TRUST 2011-A A2 ..105.945 1,059,450 1,000,000 999,998 MON... 43,700 | 04/14/2011] 04/17/2028.
78446V AB 5 [ SLM STUDENT LOAN TRUST 2012-A A2 ...105.867 1,058,670 1,000,000 999,991 2 MON... .38,300 | 02/03/2012 | 01/17/2045.
78447B  AB 8 [ SLM STUDENT LOAN TRUST 2012-C A2 ....103.488 2,069,760 2,000,000 1,999,896 59 MON... 66,200 | 05/23/2012| 10/15/2046.
78487Y  AA 1 [ SVO VOIMORTGAGE CORP 2010-AA A.......ccovevenneveressnsressesssssssssssssssssssssssins | v w2 | 1FE 512,846 | ....102.614 526,256 512,850 512,206 (68) MON... 18,719 | 08/23/2010 | 07/20/2027.
78488B  AA 0 [ SVO VOIMORTGAGE CORP 2012-AA A........covovemnnvercsensrcssesssssssssssssssssssssssins | v w2 | 1FE .......502,298 | .....100.899 506,873 502,357 502,321 10 MON... 10,047 | 10/16/2012 | 09/20/2029.
80281A AE 9 [ SANTANDER DRIVE AUTO REC TRUST 2012-1 C....ooovvvvvrvevvmmvevivinevensseneennens [ s w2 | 1FE ..2,367,793 | ....101.248 2,397,614 2,368,060 2,368,021 68 MON... , 89,513 | 01/11/2012 | 11/15/2017.
80282P AE 5 [ SANTANDER DRIVE AUTO REC TRUST 2011-1 C...oooovvvvvrvevimmnevivivevenssensennens [ s w2 | 1FE 336,685 | ....100.180 337,327 336,721 336,719 7 MON... | oo 465 | oo 10,472 | 04/28/2011 | 05/16/2016.
80282V  AE 2 [ SANTANDER DRIVE AUTO REC TR 2012-2 C......oooovvvureriveverivivereverenssenenenenens | s w2 | 1FE ...1,499,849 | ....101.243 1,518,645 1,500,000 1,499,976 42 MON... 2133 | i 48,000 | 03/14/2012 | 02/15/2018.
81783R  AA 1 [ SETTLEMENT FEE FINANCE LLC 2013-TA A...cccoiiiirierssscereseseresesevesesiis [ v w2 | 1FE ..2,302,891 | ....104.986 2,417,718 2,302,891 2,302,891 JAJO... 16,803 85,036 | 11/15/2013| 01/25/2044.
8265IN  AA 7 [ SIERRA RECEIVABLES FUNDING CO 2010-3A A.......covvererrrvrerrrreernnensnennrnnees [ e 2N 1FE ...154,938 | .....102.965 159,547 154,953 154,948 2 MON... | v 166 | ......ov....n..5,439 | 10/14/2010 | 11/20/2025.
82651R  AA 8 [ SIERRARECEIVABLES FUNDING CO 2011-1A A. ...102.760 231,316 225,104 225,096 3 MON... | oo 230 | oo 7,541 | 03/16/2011 | 06/20/2018.
82652A AA 4 [ SIERRA RECEIVABLES FUNDING CO 2012-1AA.. .102.075 249,198 244,132 244,107 6 MON... 212 6,934 | 03/14/2012 ] 11/20/2028.
826671 AD 1 | SIGNAL SEC CORP MFD HSG 1998-2 A ....100.390 261,519 260,503 260,120 (19) MON... BT 19,329 | 04/30/1998 | 04/15/2030.
82838U AA 7 [ SILVERLEAF FINANCE LLC 2012-D A...ccooourmvmrmrmmmmmmmmmimmmmmemmmmsssssmsssssssssssssssssens | s w2 | 1FE ....861,005 | .....100.840 870,603 863,351 861,769 360 MON... 1,151 | 25,901 | 11/09/2012 | 03/17/2025.
82838U AB 5 [ SILVERLEAF FINANCE LLC 2012-D B....oooovvuvereruvermmmmmmmmmmmnsmmmsssssmsssssssesssssesennns [ crenens 2N 2AM ....345,268 | .....102.178 352,862 345,340 345,292 12 MON... | oo KN I 15,368 | 11/09/2012 | 03/17/2025.
82838W  AA 3 [ SILVERLEAF FINANCE LLC 2010-B A.....cooovvevvrrrennererseseenseseesssssssssssssessssssssssss | coveree 2N 1FE ...498,378 | ....101.966 508,461 498,658 498,098 (71) MON... 2493 | 29,919 | 12/23/2010 05/16/2022.
82838W  AB 1 [ SILVERLEAF FINANCE LLC 2010-B B......ccoovveeverrcneerericcnenscseensesesessseseessssessssess | v e | 2AM v 124,602 | .....103.344 128,833 124,664 124,498 (27) MON... | oo 880 | ..ooovvvrinnnns 10,565 | 12/23/2010 | 05/16/2022.
844741 AS 7 | SOUTHWEST AIR 95 Ad......oooourrrmrmmismmmsammnssssssssssmsssssmsssssmsssssmsssssssssenes | severens 2N L.\ R— 4,437,602 | .....104.530 4,638,625 4,437,602 4,437,602 U [ 169,516 | .vevevererenn 339,033 | 10/04/1995 | 01/01/2018.
86365L AB 7 | STRUCTURED RECEIVABLES FINANCE 2010-B B........cooveuevmveueersercersrsniesnies | voverene 2N H12I=3 I 3,080,551 | .....141.105 4,212,531 2,985,392 3,071,994 (3,108) MON... | woovevrrerinnns 10,575 | coovevereren 237,936 | 02/08/2012 | 08/15/2036.
87407P  AE 0 [ TALADVANTAGE LLC 2013-2A A......ovvvrvvrrrnnnnnnnnnennsesssssessssssssssssssssssssssssssssss | covevie N AFE] iienens 2,228,208 | ....101.329 2,258,792 2,229,167 2,228,250 32 MON... 2418 | 79,136 | 10/31/2013 | 11/20/2038.
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Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- Total Foreign Stated

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 B.J/A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
87407P  AJ 9 [ TALADVANTAGE LLC 2014-TA A.....covvvvrvvcnvnnnnncnnnnncncnnncncnsnsssssssssssesssssssssssisss [ coveveee [ oo | cvvveeenni [ 1FE 2,331,771 ] .....100.425 2,301,406 2,291,667 2,329,226 (2,545) 3510 3132 [ MON... 26,812 | 09/02/2014 | 02/22/2039.
88641U AE 3 [ TIDEWATER AUTO RECEIVABLE TRUS 2012-AA C.......cocvvvevvverevinererensresennns [ v [ o | cvvreeenni [ s 1FE] .. ..999,763 | .....101.377 1,013,770 1,000,000 999,926 66 2.830 2.855 | MON... 28,300 | 11/19/2012] 10/15/2019.
89656C AA 1 [ TRINITY RAIL LEASING LP 2010-1A A....oooooiveiiiviimiiviiiisneesissessssmssssssssssssssesennss | v w2 | AFE] s 1,687,209 | .....103.638 1,748,590 1,687,209 1,687,209 ..5.194 | ...5251 [MON...| oo 3,851 | o 87,634 | 10/18/2010 | 10/16/2040.
89690E AC 1 [ TRIP RAIL MASTER FUNDING LLC 2011-1A A2........ooovvmrvmmnernnnncrnnnncrennncrcnenes [ o | w2 | AFE] e 2,000,000 | .....117.700 2,354,000 2,000,000 2,000,000 6.024 | .......6.100 | MON... 120,480 | 06/29/2011| 07/15/2041.
949456  AA 5 | WELKRESORTS LLC 2013-A A....covvvcevnrvccnnnnnencnensccncnscencsssssesessssssssssssssssssissss | covveees | o0 w2 | 1FE] e 2,298,637 | .....100.247 2,304,629 2,298,951 2,298,904 245 03400 [ 3132 | MON.. | 3167 | s 71,267 | 11/21/2013 | 03/15/2029.
96032T AA 4 | WESTGATE RESORTS 2012-2A A....ccccciivisiscrcniscscsiscscssssssssssssesssssesssssssssssins | v El 2 [ 1FE] oo 622,326 | .....100.829 627,485 622,326 622,326 3.000 | .......2.949 | MON... | s 1,556 | oo 18,670 | 09/14/2012 | 01/20/2025.
96328U AL 0 [WHEELS SPV LLC 20121 B...cocoveceeeessesssssssssssssssssssssssssssssssssssssssssnssnss | eovnenne | o0 w2 | AFE] s 1,499,535 | .....101.348 1,520,220 1,500,000 1,499,671 51 2.300 | ......2.318 | MON... | ccovevvccrecnc 1,054 | v 34,500 | 04/18/2012 | 03/20/2021.
96328U  AM 8 [ WHEELS SPV LLC 2012-1 C.....coovvvvvererennreremnrerennsssssesssssesssssssssssssssssssssssssseseseees | covseens | oo w2 | AFE] s 3,964,949 | ....101.700 4,032,405 3,965,000 3,964,960 6 2.820 | ........2.837 | MON... 111,813 | 04/18/2012| 03/20/2021.
981464 CW 8 | WORLD FINANCIAL NETWORK 2012-A A.....coovvvvvvnnnnrnnnncrnnencnnnescsesenesescseseness | v wd | AFE] s 1,999,952 | .....104.035 2,080,700 2,000,000 1,999,963 4 3140 | .......3.161 [MON...| oo 2442 | ol 62,800 | 04/05/2012 | 01/17/2023.
00175M AL 4 | AMERICAN MONEY MANAGEMENT CORP 2014-15A.........ccccoeceuereveverereverens | vevenees Flod o TFE] e 5,000,000 | ....115.946 5,797,285 5,000,000 5,000,000 5.569 5,605 | MJSD.. 17,016 11/05/2014 | 12/09/2026.
227170  AD 9 | CRONOS CONTAINERS PROGRAM LTD 2012-2A A. AR 2 1FE ...T74,675 | ....100.084 775,651 775,000 774,743 31 MON... 1,066 09/21/2012 | 09/18/2027.
37952U AD 5 [ SEACO CONTAINER 2014-1A A1 |F 5,754,216 99.019 5,693,593 5,750,000 5,754,064 (152) MON... 7133 09/02/2014 | 07/17/2029.
87154E  AD 2 [ SYMPHONY CLO TRUST 2014-15A B2 AF] - 2,915,700 | .....108.272 3,248,169 3,000,000 2,916,836 1,136 JAJO... 15,437 10/17/2014 | 10/17/2026.
88314R  AA 4 [ TEXTAINER MARINE CONTAINERS 2013-1A A.....cooviroieieennrcccinscensescscsssescsiens [ v R[ cd e 1FE 870,516 | ....102.013 892,614 875,000 871,083 443 MON... | oo 1,043 | oo 34,125 | 09/13/2013 | 09/20/2038.
88314R  AC 0 [ TEXTAINER MARINE CONTAINERS 2014-1A A.....coovvvvnivenmsnvcimscensmscscssesscsiaes [ v Flod o 1FE 2,457,501 99.316 2,441,518 2,458,333 2,457,510 10 MON... | cocccccvcriens 2,456 | ..o 11,165 | 10/24/2014 | 10/20/2039.
92848E  AA 0 [VITALITY RE MILTD....oooivviorririeenncinenesnsnccsnnseesesseeseseseseseseeesesssssesssssessssssssssssesssss | oo Flo | e 2AM| o 2,000,000 | .......99.970 1,999,400 2,000,000 2,000,000 JAJO.. | coirrrercee 2T ABT | 85,172 | 01/23/2012  01/07/2015.
92914R  AJ 1 |VOYACLOLTD 2014-4AADB..........coooomiiiicieiissssssissssssssssssssssssies | o Flo..Af... 1FE 3,000,000 | .....108.461 3,253,824 3,000,000 3,000,000 JAJO... 13474 11/10/2014 | 10/14/2026.
3599999. _Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............oooooooovoiciiiciciiiiiciiiciiiccciicciicicciiciciciccic | e 156,045,690 XXX ] s 164,983,846 | ........... 160,863,633 | .......... 156,400,084 | ............ 100,492 54,826 0 0 XXX XXX XXX | e 594,759 | .........4,859,057 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 2,027,954 314 XXX ] 2,186,434,428 ...2,025128,713 | .......2,021,817,702 | ............ 100,492 (686,830) | ............. 1,470,916 0 XXX XXX XXX ...23,466,679 | ........ 96,212,291 XXX XXX
Hybrid Securities - Issuer Obligations
25746U BY 4 | DOMINION RESOURCES INC.......cccomvvvenmrvverennrvrennnnrennnnsensnsssnsnsssssesssssesssssensenss | ceveeeee | oo [ evevirnd | eecece2FE | i 2,000,000 | .....104.404 2,088,080 2,000,000 2,000,000 09/24/2014 | 10/01/2054.
05565A AA 1 | BNP PARIBAS 144A LS..|F| .. 2,081,984 | ....100.543 2,203,903 2,192,000 2,184,587 14,440 03/09/2006 | 06/29/2015.
05565A AA 1 | BNP PARIBAS 144A |F ..100.543 2,722,704 2,708,000 2,698,842 17,839 03/09/2006 | 06/29/2015.
456837 AC 7 | ING GROEP NV FLOATING PERPETUAL DEBT. F ..102.500 745,175 727,000 727,847 (860) 01/25/2006 | 12/08/2049.
456837 AC 7 | ING GROEP NV FLOATING PERPETUAL DEBT. Fl. 3,304,584 | .....102.500 3,354,825 3,273,000 3,276,814 (3,873) 01/25/2006 | 12/08/2049.
65557A  AB 3 [NORDEABANKAB 144A.........ooooiiiiiiiiiii | e, Fl. 4,713,408 | .....100.664 4,932,536 4,900,000 4,892,177 25,298 5.424 5973 |AQ.... 52,417 265,776 | 03/23/2006 | 04/20/2015.
4299999. Hybrid Securities - Issuer OblIGatioNS. . .......oosssoseocivrrries s | s 15,406,077 XXX ] s 16,047,223 | ........... 15,800,000 | ..oooooeeee. 15,780,267 0 52,844 0 0 XXX XXX XXX 96,698 | ............ 750,890 XXX XXX
4899999. Total - Hybrid SECUMIES.......cooosieiese e | i 15,406,077 XXX ] s 16,047,223 | ........... 15,800,000 | ............ 15,780,267 0 52,844 0 XXX XXX XXX 96,698 | ............ 750,890 XXX XXX
Totals
7799999. Total - Issuer Obligation: .....1,970,473,885 XXX ....2,127,968,651 ...1,957,767,218 | ........1,963,133,541 0 (878,558)] .............1,924 650 0 XXX XXX XXX ..24914315 | ....... 93,838,821 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 256,901,017 XXX 263,130,766 257,467,013 257,437,435 0 .......(467,341) 110,264 0 XXX XXX XXX 994,849 | ... 11,655,210 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securitie: 86,581,993 XXX 88,525,761 | ............ 84,528,460 86,568,011 0 (35,752) 37,700 0 XXX XXX XXX 258,581 2,789,706 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNIHIES.........ccovcieeeieiieeioieiesic s | s 158,545,065 XXX ] s 167,562,196 | ........... 163,363,633 | .......... 158,899,422 | ............ 100,492 54,789 0 0 XXX XXX XXX | e 623,558 | .........4,859,057 XXX XXX
8399999. Grand Total - Bond .....2,472,501,960 XXX ....2,647,187,374 ...2,463,126,324 | .......2,466,038,409 | ............ 100,492 ....(1,326,862) 2,072,614 0 XXX XXX XXX ...26,791,303 | .....113,142,794 XXX XXX
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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
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or Share Other-Than-
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g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/ACV. 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) inBJ/AC.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
02005N 60 5 |ALLY FINANCIAL INC 144A reverrennnn8.000 | s 1,000.00 |1,000.000 | ...ooooorvreeennnes 7,997 | .999.594 7,997 8,000 563 356 356 ...PALFE | 02/16/2012.
064058 20 9 | BANK OF NEW YORK MELLON PFD 5.20%........cccmmerrrrreveemrsrerrnnreenns weveree || 20ee..70,000.000 125.00 | | e 1,750,000 | ...23.030 | .cooooveveene 1,612,100 .....1,750,000 91,000 0 ...P2LFE | 09/12/2012.
101121 40 8 |BOSTON PROPERTIES INC PFD 5.25% .......20,000.000 25.00 500,000 23.220 464,400 500,000 26,250 0 ...P2LFE | 03/18/2013.
14040H 60 0 |CAPITAL ONE FINANCIAL CORP SERIES C PF ..3,000,000.000 25.00 2,986,000 | ...... 0.982 2,944,800 2,986,000 88,023 0 ...P3LFE | 06/13/2014.
49446R 74 5 |KIMCO REALTY CORP SER K 5.625% REITS ..1,500,000.000 2800 | e | i 1,500,000 | ...... 0.966 | ..cooveveeene 1,449,000 ....1,500,000 84,374 0 ...P2LFE | 11/28/2012.
55261F 70 8 |M&T BANK CORPORATION PFD SER C 5%......coccommmmmerrereeerermaennennees wevrvee [ | 2000 1,000.000 | ... 1,000.00 | .oovevevrrens | e 1,000,000 | ..997.500 | ...cccovvrenenn 997,500 ....1,000,000 63,750 0 ...P2LFE | 08/17/2012.
74460W 84 2 | PUBLIC STORAGE PFD SERIES Y. .....120,000.000 25.00 3,120,000 | ....26.200 3,144,000 3,120,000 79,687 0 ...P1LFE | 10/17/2014.
78407R 20 4 | SCE TRUSTIIPFD 5.1% .......40,000.000 2500 | | e 1,000,000 | ...22.740 | .ooccovorerennnnd 909,600 .....1,000,000 51,000 0 ...P2LFE | 01/23/2013.
857477 88 9 | STATE STREET CORP PFD .....100,000.000 25.00 2,500,000 | ...25.240 2,524,000 2,500,000 0 ...P2LFE | 11/18/2014.
929042 84 4 | VORNADO REALTY TRUST PFD 5.4%.......cccvceummmmessrsveessssssssssssssereesees v | | ....100,000.000 25.00 2,500,000 | ....23.000 2,300,000 2,500,000 33,750 135,000 0 ...P2LFE | 01/17/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). .16,863,997 XXX .16,353,397 ...16,864,000 33,750 619,647 356 356 0| XXX XXX
8999999. Total - Preferred Stocks 16,863,997 XXX 16,353,397 6,864,000 33,750 619,647 356 356 0| XXX XXX
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Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

or Rate per Current Year's Other- NAIC

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

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

747301 10 9 | QUAD GRAPHICS INC | ........ | | 159.000 3,651 22.960 3,651 5,328 170 356 356 L | 09/24/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 3,651 XXX 3,651 5,328 0 170 0 356 0 356 0 XXX XXX
9799999. Total - Common Stock: 3,651 XXX 3,651 5,328 0 170 0 356 0 356 0 XXX XXX
9899999. Total Common and Preferred Stock 16,867,648 XXX 16,357,048 16,869,328 33,750 619,817 0 712 0 712 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........

0, the total $ value (included in Column 8) of all such issues §$..........0.
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Bonds - U.S. Government
38376G  ZU 7 [GNMA2011-9C 3.635% 09/16/41 07/30/2014. FTN Financial 2,575,000 2,500,000 757
38377D KR 6 |GNMA2010-101 GB 4.000% 04/20/39 04/21/2014. Citi 2,067,500 2,000,000 5111
38377G  S7 5 |GNMA2010-89PD 4.000% 07/20/40 04/16/2014. Sterne Agee 2,112,500 2,000,000 4,667
38377G  T9 0 | GNMA2010-89 BE 4.000% 05/20/39 03/27/2014......... Wells Fargo Securities. 2,073,750 2,000,000
383777 SC 6 | GNMA 2011-30 BL 4.000% 06/20/40 06/13/2014........ Oppenheimer & Co Inc 4,066,108 3,809,000 7,195
0599999. Total - Bonds - U.S. Government 12,894,858 12,309,000 17,730
Bonds - All Other Government
46513G__ 8M 2 | STATE OF ISRAEL 4.000% 07/01/24 I R I 07/01/2014......... Dev Corp for Israel Bonds. 1,000,000 1,000,000
1099999. Total - Bonds - All Other Government. 1,000,000 1,000,000 0
Bonds - U.S. States, Territories and P
235036 D8 0 | DALLAS-FORT WORTH AIRPORT. 09/10/2014. Citi. 2,719,825 2,500,000 46,528
235036 XY 1 |DALLAS-FORT WORTH AIRPORT. 05/15/2014. Piper Jaffray Inc. 1,847,528 1,750,000 4,618
25477P  NF 8 | DIST OF COLUMBIA HSG FIN AGY 2014-A A 05/19/2014. Barclays Capital Inc. 1,984,639 1,984,639
54627R  AH 3 | LOUISIANA LOC GOVT ENVRNMNTL 2014-EGSL A 07/29/2014......... Citi 2,499,375 2,500,000
73358W  TZ 7 |PORTAUTH OF NY & NJ 4.426% 10/15/34 12/02/2014......... Citi. 3,030,000 3,000,000 16,229
73358W UG 7 |PORTAUTH OF NY & NJ 3.771% 10/15/27 10/29/2014......... Wells Fargo Securities. 2,700,000 2,700,000 3,394
79742G AF 8 [ SAN DIEGO COUNTY CA AIRPORT AUTHORITY SE 02/06/2014......... Siebert Brandford Shank & Co 2,000,000 2,000,000
92428C  JD 7 | VERMONT STUDENT ASSISTANCE COR 05/29/2014......... Morgan Stanley & Co 1,679,532 1,700,000
92812U Q4 3 | VIRGINIA HOUSING DEV AUTH 2014-A A 11/21/2014......... Bank of America 5,000,000 5,000,000 4,861
1799999. Total - Bonds - U.S. States, Territories & Possession: 23,460,899 23,134,639 75,630
Bonds - U.S. Political Subdivisions of States
736688  FN 7 | PORTLAND COMMUNITY COLLEGE DIS I I 01/30/2014......... Morgan Stanley & Co 2,169,000 2,000,000 16,835
2499999. Total - Bonds - U.S. Political Subdivisions of States 2,169,000 2,000,000 16,835
Bonds - U.S. Special R and Special A
3136A1  NZ 4 | FANNIE MAE 2011-96 NB  4.000% 09/25/40. 02/07/2014......... Wells Fargo Securities. 2,673,938 2,600,000 3,178
3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29 09/02/2014......... RW Baird 2,039,110 1,888,064 839
3136AJ  PY 6 | FANNIE MAE 2014-19 VK 4.500% 04/25/34. 04/17/2014......... Wells Fargo Securities. 2,152,500 2,000,000 5,500
3136AJ W7 7 | FANNIE MAE 2014-29 VG 3.000% 02/25/33. 05/15/2014......... KGS - Alpha Capital 1,678,593 1,781,000 2,820
3137B1  KJ 0 | FHLMC MULTIFAM STRU PASS THRU 4194 VM 05/19/2014. Barclays Capital Inc 2,282,651 2,402,000 4,204
3137B2 PC 8 |FHR4212CB 4.000% 02/15/39 05/21/2014. Jeffries & Co. 2,103,750 2,000,000 5,778
3137BC UR 7 [FREDDIE MAC 4376 VD 3.000% 09/15/27 08/27/2014. Wells Fargo Securities. 2,634,965 2,671,701 223
33803W  AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC 12/16/2014......... Raymond James & Associate 1,024,700 1,000,000 1,426
38378N_ 3J 0 |GNMA2014-67 DE 3.700% 11/16/46. 05/21/2014......... Barclays Capital Inc 4,966,406 5,000,000 14,903
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 21,556,613 21,342,765 38,871
Bonds - Industrial and Miscell
001055 AL 6 |AFLACINC 3.625% 06/15/23 08/29/2014......... Wells Fargo Securitie: 3,098,460 3,000,000 23,865
00213R  AB 9 |ARLFIRSTLLC 2012-1A A2 05/21/2014......... Bank of America 1,524,258 1,500,000 1,905
00214M  AB 9 [ARL FIRSTLLC 2014-1A A2 06/18/2014. RBS Securities Corp. 1,998,867 2,000,000
00507U  AF 8 | ACTAVIS FUNDING SCS  3.850% 06/15/24. 11/14/12014. Tax Free Exchange 7,010,967 7,000,000
00751Y  AC 0 | ADVANCE AUTO PARTS INC 01/29/2014. Suntrust 1,021,150 1,000,000 7,500
008252  AM 0 | AFFILIATED MANAGERS GROUP INC 02/07/2014......... Key Bank 2,003,720 2,000,000 236
009363 AQ 5 |AIRGASINC 3.650% 07/15/24 06/12/2014......... Bank of America 1,996,100 2,000,000
015271 AF 6 | ALEXANDRIA REAL ESTATE EQUITIE 07/09/2014......... J P Morgan & Co. 1,995,860 2,000,000
015271 AG 4 | ALEXANDRIA REAL ESTATE EQUITIE 07/09/2014......... J P Morgan & Co. 1,998,240 2,000,000
018522 J* 4 |ALLETEINC 3.740% 09/15/29. 09/16/2014......... Key Banc Capital Markets 2,000,000 2,000,000
02005N AV 2 |ALLY FINANCIAL INC  5.125% 09/30/24 09/24/2014......... Citigroup. 1,471,275 1,500,000
02377A°  AA 6 | AMERICAN AIRLINES 2014-1 A PT TRUST. 09/02/2014......... Goldman Sachs & Co 3,500,000 3,500,000
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02401@ AA 7 | AMERICAN ASSETS TRUST LP SNR UNSEC NOTES 10/31/2014......... Bank of America Merrill Lynch. 3,000,000 3,000,000
025816  BJ 7 [ AMERICAN EXPRESS 5.200% Perpet. 11/05/2014......... Citi 1,000,000 1,000,000
02665U  AA 3 | AMERICAN HOMES 4 RENT 2014-SFR2 A 09/10/2014......... Goldman Sachs & Co 3,490,288 3,490,463
03076C  AF 3 | AMERIPRISE FINANCIAL INC 02/05/2014. FTN Financial 1,027,270 1,000,000 17,111
04317@ AF 5 |ARTHUR J GALLAGHER & CO SERIES H 02/27/2014. Bank of America Merrill Lynch. 4,000,000 4,000,000
04621W  AC 4 | ASSURED GUARANTY  5.000% 07/01/24 06/17/2014. Bank of America 2,516,460 2,500,000
05279%# AH 2 [AUTOLIV ASP INC SER D GTD SRNT. 04/23/2014. HSBC Securitie: 3,000,000 3,000,000
05279# AJ 8 [AUTOLIVASP INC SER E GTD SRNT 04/23/2014......... HSBC Securitie: 2,500,000 2,500,000
05377R  BP 8 | AESOP FUNDING Il LLC 2014-1A B 09/02/2014......... Credit Suisse First Boston 4,979,688 5,000,000 6,167
05377R BV 5 | AESOP FUNDING Il LLC 2014-1A A 07/117/2014......... J P Morgan & Co 1,999,510 2,000,000
05523U  AK 6 | BAE SYSTEMS HOLDINGS INC 144A 09/30/2014......... Citigroup. 1,994,060 2,000,000
058498 AS 5 [BALL CORP 4.000% 11/15/23 12/16/2014......... Deutsche Bank Securities 925,000 1,000,000 3,778
06406H CQ 0 | BANK OF NEW YORK MELLON 01/24/2014......... BB&T Capital Markets. 1,625,360 1,600,000 12,464
06406H CX 5 | BANK OF NEW YORK MELLON 09/04/2014......... Morgan Stanley & Co 3,487,855 3,500,000
07274E  AG 8 | BAYER US FINANCE LLC 144A 10/01/2014......... Bank of America 1,980,220 2,000,000
075896  AA 8 |BED BATH &BEYOND INC 3.749% 08/01/24 07/30/2014. Janney Montgomery. 3,993,280 4,000,000 7,081
111320 AH 0 | BROADCOM CORP-CLA 3.500% 08/01/24 08/05/2014. Various 2,992,300 3,000,000 875
12189L AT 8 | BURLINGTON NORTHERN SANTA FE. 08/11/2014. Citi 2,993,130 3,000,000
124857 AM 5| CBSCORP 3.700% 08/15/24. 08/11/2014......... Credit Suisse 4,988,000 5,000,000
125634 AN 5 | CLIFUNDING LLC 2014-1 A 06/17/2014......... Wells Fargo Securities 2,844,274 2,845,447
12591Q  AQ 5 | COMM MORTGAGE TRUST 2014-UBS4 07/23/2014......... Deutsche Bank Securities 3,029,783 3,000,000 8,550
141781 AE 4 | CARGILL INC 144A SENIOR NOTES. 08/06/2014......... Susquehanna Financial Group 377,433 291,000 9,700
165167 CN 5 | CHESAPEAKE ENERGY CORP. 12/09/2014......... Barclays Capital Inc 955,000 1,000,000 7,719
172967  HV 6 | CITIGROUP INC SUB NOTES 07/29/2014......... Citi 1,496,820 1,500,000
17322N AA 2 [ CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1 06/24/2014......... Citi 2,833,056 2,821,593 7,132
18055# AM 4 | CLARION LION PROPERITES FUND 02/14/2014......... Bank of America 2,000,000 2,000,000
20030N  BL 4 | COMCAST CORP 3.375% 02/15/25. 08/05/2014. Credit Suisse 2,997,360 3,000,000
200340 AQ 0 [COMERICAINC 3.800% 07/22/26 07/18/2014. Various 2,998,760 3,000,000 211
210795 QB 9 [ CONTINENTAL AIRLINES 2012-2 AEETC 02/05/2014. Credit Suisse 3,507,465 3,455,630 38,780
22025Y AP 5| CORRECTIONS CORP 4.625% 05/01/23 12/09/2014. Barclays Capital Inc 973,750 1,000,000 5,267
23331A  BG 3 |DRHORTONINC 4.750% 02/15/23 12/16/2014......... Seaport Group 976,250 1,000,000 16,361
23338V AC 0 |DTEELECTRICCO 3.375% 03/01/25 06/23/2014......... Citi 1,997,220 2,000,000
257375  AH 8 [ DOMINION GAS HLDGS LLC. 12/03/2014......... Goldman Sachs & Co 1,994,480 2,000,000
26884T AL 6 | ERAC USA FINANCE COMPANY. 06/30/2014......... J P Morgan & Co 1,006,600 1,000,000 4,385
26885B  AA 8 | EQT MIDSTREAM PARTNERS 07/29/2014......... Deutsche Bank Securitie 2,982,660 3,000,000
277432 AR 1 [EASTMAN CHEMICAL CO 3.800% 03/15/25 11/10/2014......... J P Morgan & Co 995,060 1,000,000
292480 AC 4 | ENABLE MIDSTREAM PARTNER 05/19/2014......... RBS Securities Corp 998,870 1,000,000
29379V BE 2 | ENTERPRISE PRODUCTS OPERATING 10/10/2014......... Citi 1,007,590 1,000,000 208
30165Q AB 6 | EXETER AUTO RECEIVABLES TRUST 2014-1AB. 01/29/2014. Deutsche Bank Securities. 999,954 1,000,000
30212P  AJ 4 |EXPEDIAINC 4.500% 08/15/24 08/13/2014. Bank of America 4,972,200 5,000,000
31620M AM 8 | FIDELITY NATIONAL INFORMATION 06/03/2014. Various 2,990,300 3,000,000 646
316773  CP 3 [ FIFTH THIRD BANCORP 4.300% 01/16/24 02/03/2014......... Mesirow Financial 1,662,870 1,650,000 14,978
345397  WW 9 [ FORD MOTOR CREDIT 3.664% 09/08/24 09/03/2014......... Citi 6,500,000 6,500,000
35671D BL 8 | FREEPORT-MCMORAN COPPER & GOLD. 11/10/2014......... J P Morgan & Co 1,998,100 2,000,000
36192P  AJ 5 | GS MORTGAGE SECURITIES TRUST 2012-GCJ9 A 06/03/2014......... Citi 1,772,794 1,820,000 701
375558 AW 3 [ GILEAD SCIENCES 3.700% 04/01/24 10/28/2014......... Jeffries & Co 1,036,240 1,000,000 3,083
375558  AZ 6 | GILEAD SCIENCES 3.500% 02/01/25 1113/2014......... Bank of America 2,003,840 2,000,000 97
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378272 AH 1 [GLENCORE FUNDINGLLC 4.625% 04/29/24 04/22/2014......... Various 3,986,840 4,000,000
404119 BN 8 [HCAINC 5.000% 03/15/24 12111/2014......... RW Baird 992,500 1,000,000 12,639
42770Q  AA 0 | HERO FUNDING TRUST 2014-2A A 10/16/2014......... Deutsche Bank Securities 1,998,639 2,000,000
42805R  BS 7 | HERTZ VEHICLE FINANCING LLC 2013-1A B2 08/26/2014. J P Morgan & Co 5,717,656 5,750,000 1,584
46625H  JY 7 | JP MORGAN CHASE & CO  3.875% 09/10/24 09/03/2014. J P Morgan & Co. 3,979,000 4,000,000
46641C  AA 9 | JP MORGAN MORTGAGE TRUST 2014-1 1A1 02/10/2014. J P Morgan & Co. 2,572,432 2,509,308 5297
46641C  AK 7 | JP MORGAN MORTGAGE TRUST 2014-1A11 07/28/2014. Guggenheim Capital 2,726,134 2,726,134 9,087
47715 AA 5 | JETBLUE AIRWAYS 2013-1 CLASS AEETC. 03/05/2014......... Citi Global Markets Inc 4,815,248 4,815,248
482480  AD 2 [KLA-TENCOR CORP 4.125% 11/01/21 10/30/2014......... J P Morgan & Co 1,499,745 1,500,000
482480  AE 0 [KLA-TENCOR CORP 4.650% 11/01/24 10/30/2014......... J P Morgan & Co. 1,496,220 1,500,000
486606  Ki# 2 [ KAYNE ANDERSON MLP INV CO SER KK SR UNSE 04/30/2014......... Morgan Stanley & Co 1,000,000 1,000,000
494550 BV 7 [ KINDER MORGAN ENERGY PARTNERS. 09/08/2014......... Citi 1,497,480 1,500,000
53079E  BE 3 | LIBERTY MUTUAL GROUP 144A 04/22/2014......... FTN Financial 2,058,740 2,000,000 30,694
54233*  AB 2 | LONE STAR TRANSMISSION LLC SERIES B 07117/2014......... RBC Capital Market; 2,000,000 2,000,000
542690 3P 5 [LONG ISLAND NY POWER AUTHORITY. 12/04/2014......... Barclays Capital Inc 2,500,000 2,500,000
574754 AL 1 [ MASHANTUCKET WESTERN PEQUOT 144A 10/31/2014. No Broker. 5436
574754 AL 1 [ MASHANTUCKET WESTERN PEQUOT 144A 10/31/2014. Interest Capitalization 7,322 7,322
585055 BM 7 [MEDTRONICINC 3.500% 03/15/25 12/03/2014. Various 3,976,800 4,000,000
61166W AU 5 |MONSANTO CO 3.375% 07/15/24 10/28/2014......... Various 3,512,260 3,500,000 11,250
61690G  AE 1| MORGAN STANLEY BAML TRUST 2014-C14 A4 01/31/2014......... Morgan Stanley & Co 3,635,821 3,600,000 4,923
617446 7Y 9 [ MORGAN STANLEY GROUP  4.350% 09/08/26 09/03/2014......... Morgan Stanley & Co 1,996,480 2,000,000
61746B  DQ 6 | MORGAN STANLEY 3.875% 04/29/24 04/23/2014......... Morgan Stanley & Co 1,983,950 2,000,000
61763B AT 1 | MORGAN STANLEY BAML TRUST 2013-C13 A3 07/30/2014......... Goldman Sachs & Co 5,210,156 5,000,000 1,569
628530 BD 8 [MYLANINC 4.200% 11/29/23 06/03/2014......... Various 2,706,569 2,650,000 8,931
62927@ AA 6 | NHL US FUNDING LP SR SECURED 09/29/2014......... Bank of America Merrill Lynch. 2,000,000 2,000,000
647124  AB 7 | NEW MEXICO GAS INTERMEDIATE INC SR UNSEC 09/02/2014......... Morgan Stanley & Co 4,000,000 4,000,000
65364U  AK 2 | NIAGARA MOHAWK POWER 144A 09/22/2014. Wells Fargo Securitie: 999,990 1,000,000
662352  A* 4 [NORTH SHORE LONG ISLAND JEWISH HEALTH CA. 10/08/2014. Morgan Stanley & Co 2,000,000 2,000,000
674599  CE 3 [ OCCIDENTAL PETE CORP 2.700% 02/15/23 12/04/2014. FTN Financial 1,903,700 2,000,000 17,100
680223 AJ 3 [OLD REPUBLIC INTL CORP. 11/04/2014. Mesirow Financial 1,534,620 1,500,000 8,531
68235E  AA 1 | ONDECK ASSET SECURITIZATION TR 2014-1A A 04/30/2014......... Deutsche Bank Securitie: 1,999,589 2,000,000
68268B  AA 7 | ONEMAIN FINANCIAL ISSUANCE TRU 2014-2A A 07/23/2014......... Citi 2,499,613 2,500,000
68389X AU 9 | ORACLE CORP 3.400% 07/08/24 06/30/2014......... Bank of America 2,993,190 3,000,000
695156 AR 0 [ PACKAGING CORP OF AMERICA 09/03/2014......... Bank of America Merrill Lynch, 3,989,720 4,000,000 304
70109H AL 9 | PARKER-HANNIFIN CORP  3.300% 11/21/24 11/18/2014......... Morgan Stanley & Co 997,800 1,000,000
72650R  BF 8 | PLAINS ALL AMERICAN PIPELINE 09/02/2014......... J P Morgan & Co 4,492,890 4,500,000
74151%  AK 4 [ PRICEWATERHOUSECOOPERS LLP SERIES M 02/10/2014......... US Bancorp 5,000,000 5,000,000
74170*  AD 1 | PRIME PROPERTY FUND LLC 07/18/2014......... Suntrust Robinson Humphrey 2,000,000 2,000,000
74340X AW 1 |PROLOGISLP 4.250% 08/15/23 10/03/2014. BB&T Capital Markets. 1,037,810 1,000,000 6,257
74834L AV 2 [ QUEST DIAGNOSTICS 4.250% 04/01/24 06/09/2014. J P Morgan & Co. 1,167,216 1,150,000 11,540
755111 BY 6 [RAYTHEON CO 3.150% 12/15/24 11/24/2014. Bank of America 1,987,540 2,000,000
771196  BE 1 [ROCHE HOLDING INC 3.350% 09/30/24 09/22/2014........ Deutsche Bank Securities. 997,470 1,000,000
78403D AH 3 | SBATOWER TRUST 2014-2C 144A. 10/07/2014......... Barclays Capital Inc 1,000,000 1,000,000
811065 AC 5 [ SCRIPPS NETWORKS INTERACTIVE 1M7/2014......... Bank of America 2,481,650 2,500,000
87165B  AD 5 | SYNCHRONY FINANCIAL 4.250% 08/15/24 08/06/2014......... J P Morgan & Co. 1,996,120 2,000,000
871829 AU 1 [SYSCO CORPORATION 3.500% 10/02/24. 09/23/2014......... Goldman Sachs & Co 1,992,320 2,000,000
87305Q CH 2|TTXCO 3.600% 01/15/25 1113/2014......... Citigroup. 1,499,775 1,500,000
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87407P  AJ 9 | TALADVANTAGE LLC 2014-1AA 09/02/2014......... Bank of America 2,331,771 2,291,667 3,352
90932Q  AA 4 | UNITED AIR 2014-2 APTT. 08/04/2014......... Deutsche Bank Securities 7,011,250 7,000,000

91159H  HK 9 | USBANCORP 3.600% 09/11/24 09/08/2014......... US Bancorp 2,494,800 2,500,000

92937E  AD 6 | WF-RBS COMMERCIAL MTG TRUST 2013-C11 A4 06/03/2014. Cantor Fitzgerald 3,087,825 3,120,000 1,316
94974B  FY 1 | WELLS FARGO COMPANY  4.100% 06/03/26. 06/12/2014. Wells Fargo Securities, 4,027,440 4,000,000 6,378
94978#  JF 5 [ZC AVIATION 2014 CLASS A-1 11/20/2014. Goldman Sachs & Co 2,482,330 2,482,330
94978#  JH 1 [ZC AVIATION 2014 CLASS A-1 12/16/2014. Goldman Sachs & Co 2,500,000 2,500,000
963320 AT 3 [ WHIRLPOOL CORP 3.700% 05/01/25 10/30/2014......... Citi 2,996,910 3,000,000
969457  BW 9 [ WILLIAMS COMPANIES  4.550% 06/24/24 06/19/2014......... Citi 997,380 1,000,000
96950F AM 6 [ WILLIAMS PARTNER LP  4.300% 03/04/24 02/28/2014......... Key Bank 1,002,570 1,000,000 119
96950F  AQ 7 [ WILLIAMS PARTNERLP 3.900% 01/15/25 06/24/2014......... J P Morgan & Co. 1,993,800 2,000,000

97652P  AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A1 06/19/2014......... J P Morgan & Co. 2,170,528 2,099,664 5,832
559222  AQ 7 [ MAGNA INTERNATIONAL INC A 08/25/2014......... Various 6,018,270 6,000,000 7451
952845  AE 5 [ WEST FRASER TIMBER CO 144A A 10/07/2014......... J P Morgan & Co. 1,000,000 1,000,000

98462Y AB 6 | YAMANA GOLD INC  4.950% 07/15/24 A 11/26/2014......... Tax Free Exchange 4,535,444 4,500,000

00175M AL 4 | AMERICAN MONEY MANAGEMENT CORP 2014-15A F 11/05/2014. Jeffries & Co. 5,000,000 5,000,000
05070F  B* 0 [ AUCKLAND INTERNATIONAL AIRPORT LTD SENIO. F 11/25/2014. nab Capital Securities LLC 4,000,000 4,000,000

05530H B@ 8 | BBAAVIATION PLC SR UNSEC NOTES SERIES B F. 12/17/2014. Barclays Capital Inc. 3,000,000 3,000,000

05565Q CD 8 | BP CAPITAL MARKETS PLC F. 08/28/2014......... Deutsche Bank Securitie: 1,949,380 2,000,000 17,264
05565Q  CP 1 | BP CAPITAL MARKETS PLC F. 08/26/2014......... Citi 2,091,260 2,000,000 4,026
251525 AN 1 [DEUTSCHE BANKAG 7.500% Perpet F 11/18/2014......... Deutsche Bank Securities 1,000,650 1,000,000

37952U  AD 5 | SEACO CONTAINER 2014-1A A1 F 09/02/2014......... Various 5,754,216 5,750,000 5,350
71656L  BA 8 [ PETROLEOS MEXICANOS 144A F 10/06/2014......... J P Morgan & Co 994,230 1,000,000

857004 AC 9 [ STATE GRID OVERSEAS INVESTMENT (2014) L R 04/29/2014......... Morgan Stanley & Co 3,467,950 3,500,000

85771P  AX 0 | STATOILASA 3.250% 11/10/24 R 11/03/2014......... Bank of America 1,988,000 2,000,000

87154E  AD 2 | SYMPHONY CLO TRUST 2014-15A B2 F. 10/17/2014......... Bank of America 2,915,700 3,000,000

87946F A@ 9 | TELEPERFORMANCE S.A. SR UNSECURED NOTES F 12/09/2014. HSBC Securitie: 2,000,000 2,000,000

88314R  AC 0 | TEXTAINER MARINE CONTAINERS 2014-1A A F 10/24/2014. Wells Fargo Securitie: 2,457,501 2,458,333

92914R  AJ 1 |VOYACLOLTD 2014-4A A2B F. 11/10/2014. J P Morgan & Co 3,000,000 3,000,000

G2044@ BB 0 | COMPASS GROUP PLC SENIOR NOTES F. 12/04/2014. RBS Securities Corp 2,000,000 2,000,000

G7572L  AB 5 | RISE 2014-1 A ASSET BACKED SECURED TERM F. 04/23/2014......... Goldman Sachs Lending Partners. 2,934,750 2,873,684 6,483
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES F 10/02/2014......... CIBC Inc 2,951,667 2,951,667

Q0458*  AB 5 [ AQUASURE FINANCE PTY LTD SERIES 2014A F 02/27/2014......... HSBC Securitie: 3,000,000 3,000,000

Q1842# AH 1| BROOKFIELD WA RAIL PTY LTD SERIES C R 07/16/2014......... Mizuho Securities 3,000,000 3,000,000

Q3920# AG 4 | FONTERRA CO-OPERATIVE GROUP LT TRANCHE A F 09/25/2014......... J P Morgan & Co 5,000,000 5,000,000

Q5995*  AB 4 [ MERIDIAN FINCO PTY LTD GUARANTEED SR NOT R 09/17/2014......... nab Capital Securities LLC 2,000,000 2,000,000

Q9194@ _ AF 4 | TRANSPOWER NEW ZEALAND LTD SR UNSECD NT F 04/07/2014......... Barclays Capital Inc 2,009,880 2,000,000 22,400
3899999. Total - Bonds - Industrial and Miscellaneou 361,626,554 361,214,926 408,477

Bonds - Hybrid Securities

25746U  BY 4 | DOMINION RESOURCES INC | | 09/24/2014. Morgan Stanley & Co 2,000,000 2,000,000
4899999. Total - Bonds - Hybrid Securities. 2,000,000 2,000,000 0
8399997. Total - Bonds - Part 3 424,707,924 423,001,330 557,543
8399998. Total - Bonds - Summary Item from Part 5 25,408,252 25,855,924 34,960
8399999. Total - Bond 450,116,176 448,857,254 592,503

Preferred Stocks - Industrial and Miscellaneous
14040H 60 0 [ CAPITAL ONE FINANCIAL CORP SERIES C PFD | 06/13/2014......... Various 3,000,000.000 2,986,000
74460W 84 2 | PUBLIC STORAGE PFD SERIES Y. 10/17/2014......... Various 120,000.000 3,120,000
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

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
857477 88 9 | STATE STREET CORP PFD 11/18/2014......... Morgan Stanley & Co 100,000.000 2,500,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 8,606,000 XXX 0
8999997. Total - Preferred Stocks - Part 3. 8,606,000 XXX 0
8999999. Total - Preferred Stocks. 8,606,000 XXX 0

Common Stocks - Industrial and Miscellaneous

747301 10 9 | QUAD GRAPHICS INC I 09/24/2014. No Broker. 38.000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 0 XXX 0
9799997. Total - Common Stocks - Part 3. 0 XXX 0
9799999. Total - Common Stocks 0 XXX 0
9899999. Total - Preferred and Common Stock: 8,606,000 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 458,722,176 XXX 592,503
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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/AC.V. Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B/AC.V. Disposal Date | on Disposal Disposal Disposal During Year Date
Bonds - U.S. Government
3132H3 7A 5 | FREDDIE MAC GOLD POOL U90889. .| 12/01/2014. | Paydown 258,716 258,716 276,139 VLRI [N AVATIX)] I— connnne(17,103) 258,716 0 5,620 | 03/01/2043.
3136AA 3R 4 | FANNIE MAE 2012-149 LV. ] 1200112014, | PAYAOWN......ccovvoervcvcercrncvrnnnnensnenncnsessecssssssesssssesssssssssssesenes | ceviiississssssssssssssssnnns | sovssesniens 156,705 | ............ 156,705 | ...........161,407 160,576 (3,870) (3,870) 156,705 0 2,558 | 03/25/2036.
36202B U9 4 | GNMAII SF POOL# 001508 .| 12/01/2014. | Paydown 88 88 88 88 0 88 0 5 | 11/20/2020.
36202B  UP 8 | GNMA Il SF POOL# 001490 .| 12/01/2014. | Paydown 247 247 246 246 1 1 247 0 17 | 10/20/2020.
36202B VT 9 | GNMA I SF POOL# 001526 .1 12/01/2014. | Paydown 664 664 678 668 (4) (4) 664 0 55 | 12/20/2020.
36235 AB 7 | CANTON LEASE FINANCE TRUST-GSA US GOVT L.......ccovcrcruruncrs ..| 12/15/2014. | Redemption  100.0000 238,943 238,943 238,943 238,943 0 238,943 0......6,166 | 06/15/2030.
38373M 2F 6 | GNMA2008-80 10 0.987% 04/16/50. ] 1200112014, | PAYAOWN.....oooovvecvrveercrenccnennicsennccnenencscnenscenessessenssssssesseees | covsvisssssssssssssssssssnnns | conssssesssssssssssesessnes | cossssssesssssesssssosesins | covevesironid 47,891 LIHCIGI T Y [N (46,669) | ....covoocrrcrrcracnee cecveennen(46,669) 0 | .ond, 174 | 04/16/2050.
38373M  3S 7 | GNMA2008-86 10 0.408% 10/16/48...........coovcvcmvmvrenrncrcnenririenrnnennens .| 12/01/2014. | Paydown e 121,475 127,451 c0ereee(120,080) | oo 7,371 | (127,451) 0 10/16/2048.
38373M 7D 6 | GNMA2009-37 10 0.983% 05/16/49..........ccommvvemrrvrevrnerencnriniennneeneens .| 12/01/2014. | Paydown 80,282 VLN 2T [T (U NPZ)] — ceoreennen(78,728) 0 05/16/2049.
383738 TM 9 | GNMA 2003-20 MA  5.500% 06/16/32.. .| 11/01/2014. | Paydown 2,727,434 2,712,944 2,720,226 | ..ovvvvevvesiiinnnns | e 7,208 7,208 2,727,434 0 06/16/2032.
38373V PY 0 |GNMA2002-64 ZH 6.000% 09/16/32.. 12/01/2014. | Paydown 785,982 779421 782,030 3,952 3,952 785,982 0 09/16/2032.
38374N  JX 6 | GNMA2006-42B 5.172% 08/16/46. .| 11/01/2014. | Paydown 1,063,682 163,983 | ...oovveees 1,157,549 | ..oooovvvvevernrrnnnns [ cererens (93,868) | ...ccvvvrcrrcrrrracas cevreenseei(93,868) [ oo [ e 1,063,682 0 08/16/2046.
38376G AN 0 | GNMA2009-86 A 3.536% 03/16/35.........ccocovmrmevrmrivernivnnreisssnsensenennns .| 12/01/2014. | Paydown 250,341 250,341 250,654 250,564 (223) (223) 250,341 0 03/16/2035.
38376G QY 9 | GNMA2010-72B  3.459% 05/16/36.........ccocovmrvvvrmrivernienereressnsnsnenninns o 1210172014 | PaYAOWN.....cccccoooeeieciiecicsscssesscsssscssssssessssssssssssssssssssssssssiins | covereseeesesssssssssssessess | o 2,580,433 | ......... 2,580,433 | ........ 2,573,276 2,573,672 6,761 6,761 2,580,433 0 05/16/2036.
831641 EM 3 | SMALL BUSINESS ADMIN 2008-10B .1 11/01/2014. | Redemption  100.0000. 25,982 25,982 25,982 25,982 0 25,982 0 08/10/2018.
0599999. T0tal = BONGS = U.S. GOVEIMIMENL. ... e s | cisissacd 8,089,217 | ........d 8089217 | ....... 8433409 | ............ 8,439,211 0]....(342623)) ... 7371 | ........ (349,994) 0 ..8,089,217 0 0 0]....277,433 XXX
Bonds - All Other Government
683234 8A 9 | PROVINCE OF ONTARIO 4.100% 06/16/14..........ocoovercerucrcrrrrerenecs A 06/16/2014. | MAIUIY......covvvvevevererenevennnsvennnsiennssveenesesssesssesesseesenesessssesens | sesssesesssssssssssssssssssss | oo 1,000,000 | ........ 1,000,000 999,330 999,933 67 (SY/ [T IS 1,000,000 0 20,500 | 06/16/2014.
46513E GM 8 | AGENCY FOR INTL DEV - ISRAEL 3RD JUBILEE..........cccccocoocccvcrcce | R| O7/01/2014. | MALUTHY....ooooovvveveverivenevcvensiennnsiennnsisnnnssssssensesssssssssnnsesseeeens | ceveeesssssesssssssssssssssss | oo 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | coovcvccrnr 1,000,000 (U] (FPPOIIRTIIIN ISP 1,000,000 0| 37,667 | 07/01/2014.
50064Q AA 8 | KOREA LAND CORPORATION 144A. R| 05/30/2014. | Maturity. 75,000 75,000 [ oo 78,191 75,172 (172) (172) 75,000 0[.....2156 | 05/30/2014.
1099999. Total - BONAS = All OB GOVEIMMIENL. ......ooo oo e | s 2,075,000 J ......... 2,075,000 | ......... 2,077,521 2,075,105 0 (105) 0 (105) 0 2,075,000 0 0 0] 60,323 XXX
Bonds - U.S. States, Territories and Possessions
130333 CA 3 | CALIFORNIA HOUSING 2013 SERIES A.. .| 12/01/2014. | Redemption ~ 100.0000. 373,012 0 373,012 0 6,668 | 02/01/2042.
172217 GX 3 | CITY OF CINCINNATI OHIO BUILD AMERICA BO. .1 06/01/2014. Call  100.0000 055,000 | ...ooooccees 1,055,000 (U [ [ 1,055,000 0 ..24,423 1 12/01/2020.
20775B  YZ 3 | CONNECTICUT ST HSG FIN PROGRAM 2012 SERL........ccoccvcrrure. .112/23/2014. | Redemption  100.0000.........ccccveeermvrrerrrsssssmeeereneeesees | cessssssnnnenenessssssens | cessssinnes 120,000 ....120,000 120,000 0 120,000 0 5,037 | 05/15/2042.
246395 YC 5 | DELAWARE STHSG AUTH REV 2013-1.....cccoummiivmmviviimnsvivirensvnrenenens .| 12/01/2014. | Redemption ~ 100.0000. 230,000 230,000 230,000 230,000 0 230,000 0 3,231 | 12/01/2041.
45201Y  YJ 0 |ILLINOIS STHSG DEV AUTH REV 2012A.........coovvreremmverenenrrerenssnsennns .| 12/01/2014. | Redemption ~ 100.0000. 520,568 520,568 ....520,568 520,568 0 520,568 0 8,375 | 12/01/2042.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES..........cccovvueeers .| 12/01/2014. | Redemption  100.0000.......cccccccccvervrescssssmneenrenescssssies | cvvmvvrenemssssssnesnennes | rneveenne 310,000 | ...........d 310,000 ....310,000 310,000 0 310,000 0 5,313 | 11/01/2041.
57419P MC 0 | MARYLAND ST CMNTY DEV ADMIN 2007 SERIES..........ccccceeeererc .109/02/2014. | Redemption  100.0000.........cceeveerrverrerrrsssssseeerensessees | cesmsssmnenenneessssssens | cessssinnes 130,000 | .eoovvveeene 130,000 ....130,650 130,401 (78) (78) 130,324 (324) (324)| ..........8,473 | 03/01/2043.
57563R  UJN 0 | MASSACHUSETTS EDL ING AUTH ED LN REV SER........ccoovevunne. .1 07/01/2014. | Redemption ~ 100.0000. 280,000 280,000 280,700 280,562 (16) (16) 280,546 (546) (GZI) — 11,688 | 07/01/2026.
57563R KE 8 | MASSACHUSETTS EDL ING AUTH ED LN REV SER.......cocoovevennee .1 07/01/2014. | Redemption ~ 100.0000. 90,000 90,000 90,000 90,000 0 90,000 0 07/01/2027.
57586P R4 0 | MASSACHUSETTS ST HSG FIN AGY SERIES 157.......coovsrevvvrrcsre .| 06/06/2014. | Redemption ~ 100.0000. 235,000 235,000 235,000 235,000 0 235,000 0 12/01/2027.
60416Q EP 5 | MINNESOTA ST HSG FIN AGY 2011 SERIES E. .1 12/01/2014.] Redemption  100.0000..........cceeesesemrsesssressssrersrsserersses | coveveirevvimressenserennrens | cevevenenens 110,000 | ..ooovveeene 110,000 ....110,000 110,000 0 110,000 0 07/01/2031.
60636Y HL 8 [MISSOURISTHSG 2012 SERIES 1. 07/28/2014. | Redemption ~ 100.0000. 350,000 350,000 350,000 350,000 0 350,000 0 07/01/2028.
60637B  CN 8 | MISSOURIHOUSING 2013 SERIES A.. .1 12/01/2014. | Redemption ~ 100.0000. 200,000 200,000 200,000 200,000 0 200,000 0 11/01/2040.
60637B  CP 3 | MISSOURIHOUSING 2013 SERIES B........ccooummuvvimmiiviimieriviresivsneinnens .| 11/03/2014. | Redemption  100.0000..........cerresemrsesssresssssessssseressies | coveveiveevimsevnensersnnsens | cevevevenens 195,000 | .eooovveeene 195,000 ....195,000 195,000 0 195,000 0 11/01/2041.
647200 W8 3 | NEW MEXICO ST MTGE FIN AUTH 2012 B-3........ccovvvvvmrrvrverrrrierenens .1 12/01/2014. ] Redemption  100.0000.........cccuumrsesmsressssressssseressses | wevevenrevvenrersensersnnrens | veveveverens 105,000 | .eoovvveeene 105,000 ....105,000 105,000 0 105,000 0 09/01/2032.
76221R  RB 1 | RHODE ISLAND HSG & MTG FIN COR SERIES 63.........ccccooererereen. .| 07/01/2014.] Redemption  100.0000.........cccccuumumrmmmemmmmmemmmmmemmmsmmnennnes | ceveveneeseesseseesseseessess | ceveeeessens 340,000 | ............ 340,000 360,325 357,942 (590) (590) 357,351 [ oo [ (17,351 [ ..e0c..(17,351) | .........7,322 | 10/01/2040.
83712T DA 6 | SOUTH CAROLINA ST HOUSING FIN 2013-1.......coovvrrcrrcrcrrcrccrrs ..| 12/01/2014. | Redemption  100.0000 295,000 295,000 295,000 295,000 0 295,000 0 5,052 | 01/01/2041.
88271H FL 8 | TEXAS ST AFFORDABLE HSG CORP 2013A........coovvverervrsvercrsrsrene .1 12/01/2014. ] Redemption  100.0000.........ccccuuumrsesssressssressssseressses | wovevenrevrenrersenressnnrens | vevereverens 370,000 | ..oooceneeed 370,000 ....370,000 370,000 0 370,000 0 7,159 | 09/01/2041.
93978P KP 1 | WASHINGTON ST HSG FIN COMMN SERIES 2011A.........cccccoueeeee. | .. | 08/28/2014. | Redemption  100.0000. 75,000 75,000 | oo 75,656 75,522 (39) (39) 75,483 (483) (483) | ..........4,127 | 07/01/2029.
93978X EM 8 | WASHINGTON ST HSG FIN COMMN 2011 SERIES...........cccoveeveeeee | .. | 12/01/2014. | Redemption  100.0000.........ccvvvevrvvrvrevrrnrerrrnneenenenerenenes | cvsesessessessesssssesssaiers | covevevind 600,000 600,000 600,000 600,000 0 600,000 0. 17,761 | 10/01/2033.
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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/AC.V. Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) BJ/ACV. Disposal Date | on Disposal | Disposal Disposal | During Year Date
1799999. Total - Bonds - U.S. States, Territories & Possession: 5,983,580 5,983,580 005,911 003,007 0 (723) 0 (723) 0 ...6,002,284 0 (18,704)] ........(18,704) ]| .......147,054 XXX
Bonds - U.S. Special Revenue and Special Assessment
076523 AA 7 | CITY OF BEDFORD VIRGINIA LESSEE - APPALA..........ccmevennnenens .| 11/01/2014. | Redemption ~ 100.0000. 90,000 90,000 90,000 90,000 0 90,000 0 5,272 | 05/01/2026.
31340Y 4Z 9 |FHLMCREMIC93H 8.500% 11/15/20.......cccreceemvcveciverevavcrcrivcreres <[ 12/01/2014. | PAYOWN.......cooovvervvvvcrriivirrrsvirnnnrenniessssssssssesssssesssssesessnesenes | covviississsssssssssesssssess | covssssnssinns TATT | MATT | s 12,008 11,515 (38) (38) 11477 (VN IR 486 | 11/15/2020.
31358P HV 2 |FNMAREMIC G92-35EB  7.500% 07/25/22..........ccoovvvvvvvvvvvererncneens | oo | 1210172014 | PAYAOWN.....ocovvviciiiriiiiiiiriiiiiiiiiismiiiissmsississssssssssssssssssssssenes | ssssmesssmsasssssasssnnens | covssssssssen 10,352 | oooovevennnns 10,352 | oo 10,375 10,320 32 32 10,352 0 387 | 07/25/2022.
31358Q EU 5 | FNMAREMIC 1992-162D 7.000% 09/25/22...........ccoccecurevecuvcrerics [ 12/01/2014. | PAYOWN.......cooovvcvvvvvcrevievrirnvinnrnsennsnssssssssssssssssesssssesessnesenes | covvisssssssmsssssssessssnens | cossssmnsenend 42,169 | ..ooooccee. 42,169 | oo 40,864 41,671 498 498 42,169 0 1,532 | 09/25/2022.
3136A8 DP 2 | FANNIE MAE 2012-104 V  3.500% 02/25/38...........cocvvrvvcrerrrcrcrcrnncns [ 12/01/2014. | PAYOWN.......oovovvervvverrniirirnrinnnnnnenseensssnnsssenesssssesssssesssssesenes | covviiissssssssssssssssssnens | sovevesniens 191,933 | oo 191,933 207,887 205,438 (SR LC)T [N IS (6,166) 199,271 | oo | e (7,338) ..........(7,338) | ..........3,658 | 02/25/2038.
3136AE  TT 4 | FANNIE MAE 2013-54 BA  3.000% 06/25/43.............cooommvreveumrererinens ..| 12/01/2014. | Paydown 271,422 271,422 280,837 280,473 (9,051) (9,051) 271,422 0 06/25/2043.
3136AG HV 7 | FANNIE MAE 2013-94 CV  3.500% 07/25/33.........coccovvverrrrrenrnrrncnnnns ..| 12/01/2014. | Paydown 89,959 89,959 89,394 89,403 556 556 89,959 0 07/25/2033.
3137AR WS 1 |FHR4073HC 3.500% 03/15/35 | 1200112014, | PaYdOWN.......coovvorvrvecrcnvcnccrccnccnennccnnnenceessneccnensecssnsessesseseens | covvveinsssenssssssssssssnnns | covvvsennnn 146,870 [ v 146,870 ....158,895 156,416 146,870 0 03/15/2035.
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 -] 1211512014, [ PaYAOWN......ocvvevccccvcvvrrressssnnsnsnnesssssssssssenesssssssssssees | covesssisiissnseesssssinss | ceveenn 108,582 | i 108,582 ....108,124 108,130 108,582 0 04/15/2033.
31392D 2B 7 |FNMA2002-59 ZB 6.000% 09/25/32.. 12/01/2014. | Paydown 990,777 952,397 977,957 990,777 0 09/25/2032.
31392R  WT 4 |FHLMC 2492Z 5.500% 08/15/32 ] 12/01/2014. | PaYAOWN......ccoovvevvrvecrervcnncnccncenennccnnnenceennnecesenscessssessesseseess | cevsveinssssnsssssssssssssnns | ceveennnssn 380,892 [ covcicrescd 380,992 ....343,759 374,560 380,992 0 08/15/2032.
31393A 5P 8 | FNMA2003-43 PE  5.500% 05/25/33...........cccccmcccvevmmmmmmmmrmmennnnnnns [ 12/01/2014. | PaydOwN.........ocovvvvvvenrvvrvernvneennnssennnenseensssncesnsscssssssessseseseees | covviissssssssssssssssssnnnss | covevenneen: 049,046 [ i 549,046 539,180 545,414 549,046 0 05/25/2033.
31393N  4A 4 | FHLMC 2589 GM 5.500% 03/15/33 | 12/01/2014. | PaYdOWN......ccoovcverrncrerrnircnernncncnnscncnescscnesesesesssssesssssssesssess | cevvieisnsssinenssicnninenens | ceeeeeen 1,161,340 | e, 1,161,340 | ........ 1,152,267 | ...ooovuees 1,157,525 3,815 3,815 | oo | ovinniniinns 1,161,340 0 03/15/2033.
31405W QT 5 [ FNMAPOOL 801566 5.000% 01/01/20.........cocovvvvemmrererenrrenennncnenennns <[ 12/01/2014. | PAYOWN.......ooovovervvvenrervinrnnnrinnrsvennesssnnesssssssesssesssssesessneeeees | coviiissssssssssssssessssness | covsesssssnnnd 49,200 | ........c.... 49,200 | .ocooeee 49,492 49,249 (49) (49) 49,200 0 589 | 01/01/2020.
476565 AA 4 | JERSEY CITY MEDICAL CNTR 2012.......cccuuummmmvimmmsiviinnesssisesssnsenenens ..[12/15/2014. Call  100.0000..........ccccumumumrmmmemmesmmmemmmmmesmmmmesssmsssesssesesens | eovmsmmmesssmmesssmsssesenses | cosvevens 2,705,000 | ........ 2,705,000 | ........ 2,705,000 2,705,000 0 2,705,000 (N IO 87,914 | 11/20/2028.
476565 AA 4 | JERSEY CITY MEDICAL CNTR 2012.......ccuummmmmvimmmmiiiimssneeisessnsnenenens o[ 1172012014, | PAYOWN.......oovovvevvvvcrrrrevirnrinirnnsensennssennsssesenssssesssssenssenesenes | covviiisisssssssssssssessnens | sovesesniens 150,000 | ..ooovveeene 150,000 | ...........150,000 150,000 0 150,000 0 | .3,419 | 11/20/2028.
841215 AA 4 | SOUTHAVEN CMBD CYCLE GEN LLC .108/15/2014. | Redemption  100.0000.......coovvvsscevcvinmnnmsssssiienissies | e | s 140,780 | ............ 140,780 | ...........140,780 140,780 0 140,780 0].....4,182 | 08/15/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ... s | i 7,089899 | ......... 7,089899 | ........ 7,031259 | .......... 7,093,851 0 3,387 0 3,387 (0] I 7,097,237 0 (7,338)] ..........(7,338) ] .......209,810 XXX
Bonds - Industrial and Miscellaneous
000780 LC 8 | ABN AMRO MORTGAGE GROUP 2003-9 A1... ] 02/01/2014. | PAYAOWN......ocovvorrveveereencecennnncennnnecnennnceensssessnnsessesseseenneseees | cevviiisessssssssssssssssnens | cevevessiens 123,769 | ............ 123,769 | ..........124,620 123,760 8 8 123,769 0 08/25/2018.
00228# AA 0 | AV CINGULAR LLC CINGULAR WIRELESS LLC.. 12/15/2014. | Redemption  100.0000. 202,354 202,354 212,471 207,956 (326) (326) 207,630 .(5,276)] ... 08/15/2021.
00442Q AG 3 | ACE SECURITIES CORP 2003-MH1BH1.... 12/01/2014. | Paydown 233,679 233,679 246,824 237,298 (3,618) (3,618) 233,679 0 08/15/2030.
00817Y AE 8 [AETNAINC 6.000% 06/15/16. .1 03/14/2014. ] Call  111.9620........ccocvereverererernrerensrsrenssssenssssessssssssesssens | cevsvesssssssssssssssssssnees | coeeeeesd 4478480 | ......... 4,000,000 | ......... 3,969,203 3,990,689 705 705 3,991,395 487,085 | ... 487,085 | ........ 59,333 | 06/15/2016.
008414 AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 Al.....ccovvvvcvcenvcncces | oo | 1202512014, L PAYAOWN.....covvvverrvrvenrrrrevnnnnnnrennsnsensssneesseseessnnseseessessesneseess | coviisssssssssesssssssssnsens | sevesssnsens 171,062 | ..ooovveeene 171,062 ....163,632 163,714 | oo [ v 7,348 7,348 171,062 0 3,393 | 07/25/2043.
008548 AE 9 | AGUA CALIENTE BAND OF CAHUILLA INDIANS 1........ccvvvnnnenes | .. | 10/01/2014. | Redemption  100.0000.........cceeceeseeeeesssssrsssssrssssssersssses | wvvvvivveevimsevsessesennnnns | vevevevnnens 124,000 | ..o 124,000 ....124,000 124,000 0 124,000 0 ....1,539 | 10/01/2016.
00855L AC 3 | AGUA CALIENTE BAND OF CAHUILLA 144A..........ocoovvvvvirerevirerenens .. 10/01/2014.| Redemption  100.0000........cccccverreereressserssssssrsrsssmssssenes | covvrmmrinivmvenennrenennnens | vevevevnnens 138,000 | ..ooovveeene 138,000 ....138,000 138,000 0 138,000 0 ...8,763 | 10/01/2015.
009325 AD 3 |ACBN2003-1AD  6.455% 09/20/22...........coomvvermvvrerrnrrerennnsenninsnnennnns .. [ 03/20/2014. | PAYOWN......covvvvvvrvvverrrrevvrrrernrnssennnesssnssssssssssssessssseessssseseess | covviissssssssssssssenssssens | vevevessnens 191,372 | oo 191,372 .. A74.627 191,372 0 191,372 0 ...8,177 | 09/20/2022.
02005A CW 6 |ALLY MASTER OWNER TRUST 2012-5 A.......ccovvevevmrerenmrerevnnnrennnneens ..| 11/24/2014. | Morgan Stanley & Co. ....2,000,625 ....2,000,000 2,007,266 2,005,770 00 1,380) [ oo | v (1,386) 2,004,384 correeneeeBTBN [ i (3,759) | . 29,346 | 09/15/2019.
02360X AJ 6 | AMERENERGY GENERATING CORP SENIOR NOTES................... ..| 05/22/2014. | Goldman Sachs & Co. ....4,387,500 ...4,875,000 | ........2,973,750 2,973,750 0 2,973,750 1,413,750 | ....1,413,750 | .......190,552 | 06/01/2032.
02640C AF 2 | AMERICAN GENERAL MORTG LOAN TR 2009-1 AB........cccceoererern. <[ 02/01/2014. | PAYOWN......covvvvvvrvvverrrrervrnrernnnrsnensnssssssssssssssssessssseessssseseess | covviissssssssssssssesssssens | vevevesssens 556,283 | ........... 556,283 | ...........545,157 553,523 2,760 2,760 556,283 0 3,536 | 09/25/2048.
03064) AE 5 [ AMERICREDIT AUTOMOBILE REC TR 2013-2 C....covvvvevvrvrererrrrrenens ..| 12/15/2014. | Morgan Stanley & Co. ...1,248,828 ...1,250,000 | ......... 1,249,607 | ...........1,249,682 123 123 ....1,249,805 (977) (977) 03/08/2019.
03064N AF 3 | AMERICREDIT AUTOMOBILE REC 2011-2C .| 12/08/2014. | Paydown 1,371,911 | 1,371,969 17 17 ...1,371,986 0 10/12/2016.
03064Y AD 4 |AMERICREDIT AUTO REC TRUST 2013-1B 11/21/2014. | Nomura Securitie: 999,748 999,827 77 77 999,904 (529) (529) 03/08/2018.
04542B  MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 A4.. .| 12/01/2014. | Paydown crreeennnn 176,976 177,849 618 618 178,466 864 864 06/25/2035.
04621X  AC 2 |ASSURANTINC  5.625% 02/15/14......cocoouevvvimvmeriveririvereriveneninesenenens ] 02/15/2014. | MALUTIY ....ocvevveveverenerereneriammermmmssmmmsssmmsssmmsssssmssssmssnssnnnnns. | svvenessnssensssssnsssssnsnns | cvevevenennn 19,000 [ ceirerneeseen 78,000 | vivirerenens 75,888 75,015 (15) (15) 75,000 0 .....2,109 [ 02/15/2014.
04626R AA 4 | ASTORIA POWER PROJECT SERIES A 144A..........coovvvvvvvvvnrrrncrncens ..| 12/30/2014.| Call ~ 103.5283 ..1,628451 | ........ 1,572,953 | ... 1,572,953 | ..ooovvvnens 1,572,953 0 ...1572,953 55,499 55,499 | ........ 96,123 | 05/01/2016.
04626R AA 4 | ASTORIA POWER PROJECT SERIES A 144A.........coovvvvvvvvrrrrrncrncens ..| 12/01/2014. | Redemption  100.0000. 569,321 569,321 569,321 569,321 0 569,321 0 | 16,788 | 05/01/2016.
049164 AK 2 |ATLASAIRINC 7.380% 01/02/18 .112/02/2014. [ Redemption  100.0000.........cceeseerrmvererrrsssssmeeerensessees | cesmsssmnnnenenessssssene | cessssnnnnd 616,425 | ........... 616,425 ....620,847 617,787 (36) (36) 617,751 | oo | i (1,327) [ vovvvnnn(1,327) | e 24,565 | 01/02/2018.
049164 BE 5 | ATLAS AIRINC 2000-1 PASS THROUGH CERT.......coovvvrmererrrrrrrrrre .. 12/02/2014. | Redemption  99.9999.........ccevmeerevuerreresiseresisssesisrsssiins | covvivnrernenrenennrerennnens | vevereverens 342,243 | ............ 342,244 ...342,244 342,244 0 342,244 (VN I 18,681 | 07/02/2021.
053332 AP 7 |AUTOZONEINC 3.125% 07/15/23 .1 08/18/2014. [ SLEME AGEE.......ovvvvereessrierernessssssisersssssssssmsssssssssssss | cevesssnensnesssssssnens | vessssnnnes 489,655 | ............ 500,000 ...497,235 497 422 153 153 497 575 | oo | o (7,920 ..ovvvvrrrr(7,920) | e 20,486 | 07/15/2023.
05463S  AA 5 | AXIS EQUIPMENT FIN REC 2012-1A A....ooovvvvvmmvvevmmvneninrnenenreneesnenennne ..1 01/20/2014. | Paydown 57,467 57,467 55,978 57,375 92 92 57,467 0 60 | 03/20/2015.
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05606T AA 1 | BXG RECEIVABLES NOTE TRUST 2010-AA... E[ 12/02/2014. | Paydown 312,478 312,239 311,995 483 483 312,478 0 03/02/2026.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA... .| 12/02/2014. | Paydown . ..169,604 169,604 169,603 169,603 1 1 169,604 0 12/02/2027.
05949A EC 0 | BANK OF AMERICA MORTGAGE SEC 2004-4 1A2..........ccoccovvuvcvcees | oo [ 1210172014, | PAYAOWN....oooovvvvcveiiicieviiiviiiiiviiinisssssensssssssssssssssssssssssssssssns | sosssssssssssssssasmsssssnnns | cvvvevens 1,472,958 | ... 1472958 | ... 1,458,458 | ........ 1,466,935 6,023 (X078 PRI I 1,472,958 0 05/25/2034.
05955P  AJ 7 | BANC OF AMERICA FUNDING CORP 2009-R15A..........cocooccvcuuuurc ..| 03/01/2014. | Paydown 31,810 31,810 31,531 31,694 115 115 31,810 0 06/26/2021.
05955Q AE 6 | BANC OF AMERICA FUNDING CORP 2009-R17 3A........cccccocvcvceue | oo | 1200172014, | PAYAOWN.....cocccociiiciciiccccticscccsescsssissssssssssscssssssesssssessssscnenns | covenenncenenscecenseseensens | ceveeesesens 191,417 | e 191,417 | .......... 192,374 191,146 270 270 191,417 0 4,667 | 02/26/2020.
05955R AA 2 | BANC OF AMERICA LARGE LOAN 2009-FDG A........ccccoooeeecevcverers ..| 12/01/2014. | Paydown 20,715 20,715 21,867 21,775 | i [ i (GIAC/O)T [N I (1,060) 20,715 0 589 | 01/25/2042.
07385T AJ 5 | BEAR STEARNS CO INC SENIOR NOTES..........ccocummmmerivviereviienennanns [ 1171512014, | MAHUTIY....ccccccccesccscresesereseresesessessss | coviiiinisisssssssssssessnens | eeveveeniens 125,000 | ..o 125,000 | ..........129,790 125,489 (489) (489) 125,000 0 | 7,125 | 11/15/2014.
073914 VK 6 | BEAR STEARNS MTGE SEC INC 1997-4 Ad..........cccmeremmrerennrninns [ 12/01/2014. | PAYOWN.......oovovvevvvverrnverirnrienrnnnenssnnsssnssssesesssssesssssenssssesenes | covvisisisssssssssssssessnens | sovevesniens 106,039 | ............ 106,039 | ...........102,328 103,973 2,067 2,067 106,039 0| ......1,503 | 10/25/2025.
093662 AC 8 | BLOCK FINANCIAL CORP GUAR H&R BLOCK..........cocowuuvevviirerenens <[ 1073012014 | MAUIIY......cococecreccecrcsscscsrscscssscssssscssssssssesssssssssssssssisssssiens [ eorimimiimimmssssmmssnennnnns | convnnend 5,000,000 | ....... 5,000,000 | ....... 5,003,050 5,000,320 (320) (320) 5,000,000 0 |.....256,250 | 10/30/2014.
099738 AA 4 | BORGER ENERGY ASSOCIATED LP.........oocciovivevevevcccrciriricsinnannns .. 12/31/2014.| Redemption  100.0000.........ccccocueeererermscressssrrsssssmsrssines | covivimviviimsenesineneninens | eeveveennens 316,998 | ... 316,998 | ............316,998 316,998 0 316,998 (N I 17,261 | 12/31/2022.
10623 AA 4 | BRAZOS SANDY CREEK ELEC COOP. .| 12/30/2014. | Redemption ~ 100.0000. 91,667 91,667 91,667 91,667 0 91,667 0| .....4,496 | 06/30/2024.
116663 AC 9 | BRUCE MANSFIELD 6.850% 06/01/3 06/01/2014. | Redemption  100.0000. 116,005 116,005 116,005 116,005 0 116,005 0 3,973 | 06/01/2034.
123168 AA 4 | BUSH TRUCK LEASING LLC 2011-AAA.. .| 12/01/2014. | Paydown . ..336,302 336,302 335,508 335,349 953 953 336,302 0 8,361 | 09/25/2018.
124857 AG 8 |CBSCORP 3.375% 03/01/22 A AAATI20T4. L UB Soooieeeieeeeesmessssnssssssesssssesssssssssssssssssssssssssssssssssssens | sovsvesssesesessssssnnsessnns | soeeesee 2495900 | ......... 2,500,000 | ........ 2,449,225 2,456,701 | covvvvvevcrsvivennnes | v 4,101 4,101 2,460,803 35,097 35,097 |......102,891 | 03/01/2022.
1248P8 AD 1 | CREDIT-BASED ASSET SER & SECUR 2006-MHT..................cc..... | .. | 12/01/2014. | Paydown 226,249 226,249 238,693 228,072 | oo | v (VT [ I (1,172) 226,900 (651) 651)] ........ 11,712 | 10/25/2036.
12542R  B* 0 |CHSINC 6.180% 10/04/17 .| 10/04/2014. | Redemption ~ 100.0000. 800,000 | ............ 800,000 800,000 800,000 0 800,000 (VN IO 49,440 | 10/04/2017.
125588 AE 6 | CIT EQUIPMENT COLLATERAL 2012-VT1 C..coovvercveccccrrscccsscssscss <[ 12/20/2014. | PAYAOWN.......cooovvvvvvverrrrevirnriennnnsennsnssensesssssssssssssesseessssneseees | coviiississssssssssssssssnens | cevesesniens 120,705 | ..oooooeeeee 120,705 ...120,700 120,702 2 2 120,705 0 3,078 | 09/20/2016.
126117 AL 4 | CNAFINANCIAL CORP  5.850% 12/15/14.........ccoovvvvvvvvnrrnrcnnrninnriens [ 1211512014, | MAHUIIY......cocococeeececrecscccscsssscssssscsscsssssesssssesssssssssiessssiens | oimiisiimiissssssmsnnnsnnnns | convenens 1,000,000 | ......... 1,000,000 995,860 999,498 502 (10728 [NV IR 1,000,000 0 | e 58,500 | 12/15/2014.
126185 AA 5 |CPSAUTO TRUST 2012-AA .| 12/15/2014. | Paydown 305,963 | ............ 305,963 305,924 305,942 20 20 305,963 0 4,339 | 06/17/2019.
126185 AB 3 | CPSAUTO TRUST 2012-AB ] 121512014, | PAYAOWN......ocovverrvcvecrerncicennencennnnecnennnecessneesssnsessssseseesieseees | covviiisessssssssssssssssnens | cevevsssiens 316,616 | ............ 316,616 ...316,579 316,596 19 19 316,616 0 8,091 | 06/17/2019.
126186 AA 3 |CPSAUTO TRUST 2011-AA .| 12/16/2014. | Paydown 287,843 287,843 287,804 287,834 10 10 287,843 0 4,355 | 04/16/2018.
126408 GT 4 |CSXCORP 3.700% 10/30/20. .| 08/14/2014. | Deutsche Bank Securities 3,186,030 2,998,470 2,998,918 89 89 2,999,006 187,024 | ..., 187,024 10/30/2020.
12642M  AQ 3 | CREDIT SUISSE MORT CAPITAL CER 2009-12R. 09/01/2014. | Paydown 45,595 6,108 45,593 2 2 45,595 05/27/2037.
12646W AH 7 | CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.. 12/01/2014. | Paydown 14,975 116,884 116,520 114,975 04/25/2043.
126673 ZS 4 | COUNTRYWIDE ASSET-BACKED CERT 2005-3 AF4.. .| 12/01/2014. | Paydown 393,299 393,299 384,942 389,968 3,331 3,331 393,299 08/25/2035.
12667F VF 9 [ COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C.........ccocvrvvvenens ..| 12/01/2014. | Paydown 355,179 355,179 ....318,107 332,399 22,780 22,780 355,179 10/25/2034.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A..........ccccoceeeeee | .. | 12/01/2014. | Paydown 550,012 582,771 ...474551 489,937 | .oovvvevvvrvnererrneees | v 46,977 | oo | e 46,977 536,915 11/25/2035.
126694 CV 8 | COUNTRYWIDE HOME LOANS 2005-21 A17.....ccovvevrvvverrrrrennnrnnnnnnns ..| 12/01/2014. | Paydown 97,395 | coocvers 103,325 96,996 101,992 178 178 102,170 | covvevevrvevernvenes | e (4,775)| ..ocvveenn (4,775) | ..........2,699 | 10/25/2035.
12669E S2 3 | COUNTRYWIDE ALTERNATIVE LOAN 2003-39 A8.........ccccvcvevurcnere .| 08/01/2014. | Paydown ...1,612,030 ..1,612,030 [ .........1,535,521 | o000 1,600,756 [ oo | o ARIVIKTH ORI R 11,273 1,612,030 0 e 33,264 | 10/25/2033.
12669F C7 6 | COUNTRYWIDE HOME LOANS 2004-10 A7.......coccccccvccmmmevenennnenens | - | 12/01/2014. | Paydown 83,414 83,414 80,911 82,960 454 454 83414 0 2,568 | 07/25/2034.
12669G C8 2 | COUNTRYWIDE HOME LOANS 2005-13 A8........ccooousvvesrssscssssscenuncs | .. | 12/01/2014. | Paydown 300,953 | ..ovvovr 300,953 293,900 293,900 [ oo | e 7,052 7,052 300,953 0 .9,409 | 06/25/2035.
12669G EZ 0 | COUNTRYWIDE HOME LOANS 2004-28R A2.........ccovvvermrrrerrrrennnnnns ] 1200112014, ] PAYAOWN......coovvverrrereeeencerennnnsesenneesessneesseseesssssesssssesessseseses | covsiiisesssssssssssesssssens | sevevssnnens 791,609 [ oo 791,609 ....780,007 786,785 | .ooovvvrvercccscsies [ everirenes 4,824 4,824 791,609 0 e 35,566 | 08/25/2033.
13975 AE 3 | CAPITAL AUTO REC ASSET TRUST 2013-1 B......cccvvvccrerrccrcrscererns ..| 11/21/2014.| Wells Fargo Securities ....1,000,000 ....1,000,000 999,946 999,959 13 13 999,973 27 27 | o 12,040 | 04/20/2018.
14149Y AG 3 | CARDINAL HEALTH 4.000% 06/15/15 1 12/10/2014. Call  101.9240........ccuuveveverereviverivivenevissnssesssssessssssssesesses | cvvsvessssssssssssssesssnsens | sevevessnens 127,405 | ..o 125,000 .. 113,191 123,106 | wovoveveveveverenevenes [ v 1,208 1,208 124,315 3,090 3,090 4,931 | 06/15/2015.
14366U AB 8 | CARNOW AUTO RECEIVABLES TRUST 2012-1AB 02/15/2014. | Paydown 208,116 208,116 208,106 208,115 1 1 208,116 0 03/15/2016.
14366U AC 6 | CARNOW AUTO RECEIVABLES TRUST 2012-1AC .1 07/15/2014. | Paydown ....1,375,000 ...1,375,000 | ......... 1,374,765 | ...........1,374,963 37 37 ....1,375,000 0 ..25,009 | 03/15/2016.
14754D A@ 9 | CASH AMERICA INTERNATIONAL INC SERIES A.........ccoovvcvevevcne ..| 06/03/2014. | Redemption  100.0000. ....1,200,000 ...1,200,000 | ......... 1,200,000 | ............1,200,000 0 ....1,200,000 0 |....131,158 | 12/19/2016.
14754D B@ 8 | CASH AMERICA INTERNATIONAL INC SENIOR UN......covvvrvvrrrrrnnns .| 06/03/2014. | Redemption ~ 100.0000. ....1,000,000 | ........ 1,000,000 | ......... 1,000,000 | ..ooovvveens 1,000,000 0 ....1,000,000 0 .....190,636 | 08/28/2019.
152314 PH 7 | CENTEX HOME EQUITY LOAN TRUST 2005-D AF5........cooovvcvrrne. <[ 10/01/2014. | PAYOWN.....oovvvvverrrverrerrrvrnrernrsrennnsenssssnsssssessssessssseessssseseees | covessssssssssesssssensssnens | veveresnsens 303,861 | ccoooeeen 303,861 303,861 302,779 [ oo | e 1,083 1,083 303,861 0 | 7,701 | 11/25/2035.
16165T AJ 2 [ CHASEFLEX TRUST 2005-1 2A4 .| 12/01/2014. | Paydown 296,274 296,274 248870 270,783 9,238 9,238 280,021 16,254 | 16,254 | ..........7,933 | 02/25/2035.
172973 2R 9 | CITICORP MORTGAGE SECURITIES 2005-6 1A5.........ccooverevererenene ] 1200112014, | PAYAOWN......oovvvvvrreverererreneneennneesessneseseseessessessssssssssseseees | cevsvessssssssesssssesssssens | severesnrend 683,410 683,410 652,482 652,482 30,928 30,928 683,410 0| 22,407 | 09/25/2035.
172973  5F 2 | CITICORP MORTGAGE SECURITIES 2006-1 2A1........cccovvereveverennne .| 12/01/2014. | Paydown 93,175 93,175 91,370 92,258 917 917 93,175 0 2,649 | 02/25/2021.
173088 AL 2 | CITIBANK OMNI MASTER TRUST 2009-A13 A13.....ccovvvvvvrvnvcrrrrrcnens .| 08/15/2014. | Paydown ....2,000,000 | ......... 2,000,000 | ......... 2,048,125 2,006,913 (6,913) (6,913) 2,000,000 0 [.....107,000 | 08/15/2018.
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17309N  AD CITICORP RESIDENTIAL MORT SEC 2006-1 A4. .| 12/01/2014. | Paydown 246,032 246,032 222,659 238,068 6,437 6,437 244,505 1,527 1,527 8,867 | 07/25/2036.
17312D AC 2 | CITICORP MORTGAGE SECURITIES 2007-8 1A3 ] 1200112014, | PAYAOWN......ooovveervcvecrerncernnnnennnnsnccnnnsecssssssesssssesssssssessseseses | covsisissssssssssssssssssnnns | sovssensnens 184,393 184,393 | ...........183,471 183,556 506 506 184,062 330 330 5,230 | 09/25/2037.
17321L  AA 7 | CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A.....cccvvvccvccsccvacee | oo | 120172014, | PAYOWN......oovvvvvevvvevcririvirnrnsinnnssessssssssssssssssssssssssssessssnssenes | covsisssssssmsssssssessssnnns | sovesesnnens 125,801 | ..o 125,801 | ..........123,236 123,257 2,544 2,544 125,801 0 2,350 | 10/25/2043.
20030N 60 6 | COMCAST CORP  5.000% 12/15/B1.......ccocoucmmmruverimivmvmririaerisiennnninnns .. 07/15/2014. | Wells Fargo SECUMHES............c.cvwwvveremmverenereverernrenneresienens [ eovmsismemmsssessmssenennnnns | covvenens 1,508,967 | ....... 1,500,000 | ......... 1,500,000 | ....oooovees 1,500,000 (U [ [ 1,500,000 8,967 8,967 | ......... 37,500 | 12/15/2061.
20035C AA 8 | COMERICABANK 5.700% 06/01/14.........cccooevuuievucurerevsrireviviriracars <[ 08/01/2014. | MAEUFIY.....cocococreccececsescscsrsesssssesssrscssesssssesssssesssssssssssssisiens | eorisisismmimssssmmnnsnnnnnns | corienens 1,000,000 | ......... 1,000,000 994,060 999,681 319 319 | i | evviiiiiinns 1,000,000 0 28,500 | 06/01/2014.
20846Q HE 1 | CONSECO FINANCE SEC 2001-2 M1 MH......cccoococcevivivicnriveciviraracs ..| 12/01/2014. | Paydown 36,733 36,733 36,733 36,733 0 36,733 0 02/01/2033.
209115 A* 5 | CONSOLIDATED EDISON INC | 12/30/2014. | VAHOUS.......cocoericererecsresesssesesesesesssesesesssesesssssesssonis | covevvisesssssssssssssesssnns | covsssmnsennns 19,532 | oo 19,532 | oo 19,532 19,532 0 19,532 0 1,285 | 06/30/2022.
21075W BF 1 [ CONTIMTGE HOME EQUITY 1995-2 A5.........ccoociieuvvvsesicvicsicvesssers [ 12/01/2014. | PAYOWN.......coooveevvvverrevvinrnrivinnnssenninsssnsssssnenesssesssssessssnenenes | covviississsssssssssesssssens | covsssmneesnns 17,076 | oo 17,076 | oo 16,940 17,076 122 122 0 17,076 (VN IR 708 | 08/15/2025.
224044 BM 8 | COX COMMUNICATIONS INC ] 121512014, I MAEUTIY.....ceiisisisssmsmsssssmsssmsssssmnnnns. | svvsssssessssssssssssssssnnss | sovevesniens 160,000 | ..oooooveeee 160,000 ....159,447 159,932 68 68 160,000 0 8,720 | 12/15/2014.
22540A  AJ 7 | ASSOCIATES MANUF HOUSING 1997-1 B1......coooouuvevvvmreviimsereninnnens ..| 12/15/2014. | Paydown 555,512 555,512 501,697 539,805 | ..o | e RETVT A PN [N 15,707 555,512 0 22,223 | 06/15/2028.
22540A CP 1 | ASSOCIATES MANUF HOUSING 1997-2 CLASS M. .| 12/15/2014. | Paydown ..506,554 463,497 LETCZICT NI [N 17,911 | e [ i 17,911 506,554 (VN I 18,936 | 03/15/2028.
22541N  5Z 8 | CSFIRSTBOSTON MTG SEC CORP 2003-10 2A1.. 12/01/2014. | Paydown 00,994 101,159 (165) (165) 100,994 0 2,351 | 05/25/2018.
22541Q VG 4 | CSFIRST BOSTON MORTGAGE 2003-23 1A4... .| 12/01/2014. | Paydown .412,650 412,650 407,201 408,198 | .oovvvveverencrerineres | i 4,452 4,452 412,650 (VN I 12,162 | 10/25/2033.
225458 AY 4 | CSFIRST BOSTON MORTGAGE SECUR 2005-1 1A........ccovvvvvernnens [ 12/01/2014. | PAYOWN.......oovovverevveerrrivirnneennnnnennnnssessssssesesssssssesseessseneneees | covviissisissssssssssssssnens | eevevesssens 408,745 | ............ 408,745 ...401,757 401,757 6,987 6,987 408,745 [V 15,784 | 02/25/2035.
2254W0 KD 6 [CSFIRST BOSTON MRTGE SEC 2004-7 BA.........ccococemmruveeeriniinnnns ..| 12/01/2014. | Paydown 280,047 280,047 286,347 282,255 (2,208) (2,208) 280,047 0 | 7,222 | 10/25/2019.
226829 AA 7 | CROCKET COGENERATION 144A.........ccooommiimimmrieiimnieiissevesesesessnenens ..| 12/30/2014. | Redemption  100.0000. 38,507 38,507 38,507 38,507 0 38,507 0 | .o1,115 | 03/30/2025.
22943Y UB 3 | CREDIT SUISSE MTG CAPITAL CERT 2009-3R 2.........cccocoecureuucnenes | .. | 12/01/2014. | Paydown 262,224 262,224 254,521 255,448 6,776 6,776 262,224 0 3,699 | 08/27/2037.
231516  AA 3 | CURTIS PALMER INC 144A GUAR EPCOR POWER.........cccocouvcucees | oo | 07/15/2014. | MALUTIY......ericcccsccscrcccsisssissisisisssinnins. | cvvvsissssssssesssssssessnnss | sovevesnnens 500,000 | ............ 500,000 | ...........498,110 499,870 130 130 500,000 (VN VO 29,500 | 07/15/2014.
237194 A# 2 | DARDEN RESTAURANTS INC SERIES B.........ccooouieviesrericsierecsccriras .. 07/31/2014.| Redemption  100.0000.........ccocrorereremeeercmeecnersncceeesscecees | ovmrmrmemmmmmesmsmnesnnnnins | cevvevens 3,000,000 | ....... 3,000,000 | ......... 3,000,000 3,000,000 0 3,000,000 0 |.....331,175 | 08/28/2024.
25087 AB 9 | DETROIT INTL BRIDGE COMPANY SERIES C........ccocooeevvcrerrrrrerarcs .. 12/02/2014.| Redemption  100.0000........c.cccocuesereresmscmmmmserrsssssmsrssanes | covviimveviiisenssinsneninens | eeveveennens 130,638 | ...oooveeeee 130,638 | ...........130,638 130,638 0 130,638 0 | .7,523 | 09/02/2017.
29266R K# 4 | ENERGIZER HOLDINGS INC ] 101512014 | MAEUTIY .....eereesveeeiseessevenssmssssssssssmssssssssssssssensnnnnns. | eevsvensesssssssssssnssssnees | coeeeeesd 4,000,000 | ......... 4,000,000 | ........4,000,000 | ......... 4,000,000 (U] (FPPOIIIRIOION ISV 4,000,000 0 ....249,200 | 10/15/2014.
29364N  AK 4 | ENTERGY MISSISSIPPIINC FIRST MORTGAGE. .| 04/22/2014.] Call ~ 100.0000 75,000 75,000 72,975 125 125 73,100 [ coooveeevevvneninnns | eoverennnnns 1,900 | .o 1,900 1,454 | 06/01/2018.
29977) AB 2 | EVERBANK MTGE LOAN TRUST 2013-1 A2 12/01/2014. | Paydown 140,767 141,332 (565) (565) 140,767 0 03/25/2043.
29977K  AA 1 | EVERBANK MTGE LOAN TRUST 2013-2 A.. 12/25/2014. | Paydown 43,989 143,029 960 960 143,989 0 06/25/2043.
299808 AD 7 | EVEREST REINSURANCE HOLDINGS..... .| 10/15/2014. | Maturity. 3,000,000 3,003,823 (3,823) (3,823) 3,000,000 0 10/15/2014.
301655 AC 0 | EXETER AUTOMOBILE REC TRUST 2012-1AB......ccoovvvevrvemcrrrcrcncns ] 121512014, | PAYAOWN......coovvverrreveerencvcennneeesneneenennnessseseesssseesssssssesssessens | ceviviisesssssssssssesssnsens | sevesssnnens 976,202 ...975,969 976,095 107 107 976,202 0 03/15/2017.
301657 AA 0 | EXETER AUTOMOBILE REC TRUST 2013-1A A.....ovvvvvvrrrcncrrccnenans .| 11/21/2014. | Barclays Capital INC................ccuveeeeeeeeeemmeeeemnseesessesssssesssnes | wvvsvsmsesssmsssssssessensens | seveveeerend 644,382 ...643,677 643,683 8 8 643,691 691 691 10/16/2017.
301657 AA 0 | EXETER AUTOMOBILE REC TRUST 2013-1A A....ccevvrvvvrrrcncrrccnenens .| 11/15/2014. | Paydown 926,328 926,328 926,290 926,300 29 29 926,328 0 10/16/2017.
30256Y AA 1 |FPLENERGY MARCUS HOOK LP 144A...........ccoooommeemimriviimrerieneenennns .. 01/10/2014. | Redemption ~ 100.0000. 22,470 22,470 22,470 22,470 0 22,470 0 853 | 07/10/2018.
30291D AB 2 |FRSLLC2013-1AA2 3.080% 04/15/43.......ccococovvererrrrrererrrnnsnrnennenns ..| 10/15/2014. | Paydown 27,174 27,174 27173 27173 0 27,174 0 623 | 04/15/2043.
31953 AL 6 | BNSF RAILWAY COMPANY SERIES A........ccoovomvemmnermmmssncisssicisssiennns ..| 11/15/2014. | Redemption  100.0000. 86,190 86,190 86,190 86,190 0 86,190 0 3,869 | 10/15/2027.
31953  AM 4 | BNSF RAILWAY COMPANY SERIES B........ccococvmvememereressrciessicssssiennns ..| 11/15/2014. | Redemption  100.0000. 8,662 8,662 8,662 8,662 0 8,662 0 389 | 10/15/2027.
31953* AN 2 | BNSF RAILWAY COMPANY SERIES C......coooovmvvermmmvimmmmvmmnennesnseninnnens ..| 11/15/2014. | Redemption ~ 100.0000. 54,813 54,813 54,813 54,813 0 54,813 0 10/15/2027.
31953 AP 7 | BNSF RAILWAY COMPANY SERIES D. .| 11/15/2014. | Redemption  100.0000. 22,198 22,198 22,198 22,198 0 22,198 0 10/15/2027.
31953* AQ 5 | BNSF RAILWAY COMPANY SERIES E. 11/15/2014. | Redemption  100.0000. 29,446 29,446 29,446 29,446 0 29,446 0 10/15/2027.
32051D 3U 4 |FIRSTHORIZON ASSET SEC INC 2004-4 1A3. .| 04/01/2014. | Paydown 298,697 298,697 288,103 297,561 | coovovevrerresssains [ erereneres 1,137 1,137 298,697 0 09/25/2034.
32051D X5 6 |FIRSTHORIZON ASSET SEC INC 2004-2 1AT.......cocoovvvvcnnirncrrrcrenens ..| 08/01/2014. | Paydown 929,912 929,912 920,613 926,136 3776 3,776 929,912 0 05/25/2034.
33761N  A* 0 | FIRST SERVICE CORPORATION SENIOR SECURED..........ccooecc. .. 04/01/2014.| Redemption  100.0000........cccccveursererssrsersssssssssssssssssanes | covvrmmrermrmrerennrerennrens | veverevnrens 400,000 | ..ovvevrrens 400,000 ....400,000 400,000 0 400,000 0. 10,880 | 04/01/2015.
33843B AC 1 | FLAGSHIP CREDIT AUTO TRUST 2012-1 B.....ccouvmrersreressrereriiene [ 12/15/2014. | PAYOWN......oovvvvvervvvvrrrrvvvrnrernrnrernnssnssnssssssssssssessssseessssseneees | covssssnssssssesssssessssnens | vevereserens 909,881 | ............ 909,881 | ............909,863 909,874 7 7 909,881 0 | 15,397 | 10/16/2017.
33843C AA 3 | FLAGSHIP CREDIT AUTO TRUST 2013-1 A...ccccovvicsrcrccsicrcrerens ..| 11/21/2014.| Wells Fargo Securities ceeeenn 1,141,460 | .........1,140,658 | ......... 1,140,520 | ............1,140,554 65 65 cerreenen 1,140,619 841 841 | ... 14,262 | 04/16/2018.
33843C AA 3 | FLAGSHIP CREDIT AUTO TRUST 2013-1 A...ccccvnvnseressreressierne ..| 11/15/2014. | Paydown 994,711 994,711 994,591 994,620 91 91 994,711 0[.....56459 | 04/16/2018.
34528Q CG 7 | FORD CREDIT FLOORPLAN MSTR TR 2013-1 C...covvvnrcrrrares .| 11/2412014. ] JP Morgan & Co. ceeernn2,008,125 | .........2,000,000 | ......... 1,999,647 | ...........1,999,812 81 81 corneenenn 1,999,894 8,231 8231 | ... 26,106 | 01/15/2018.
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35669# AA 2 | FREEPORT LNG DEVELOPMENT LP SENIOR NOTE. .| 11/25/2014. | Redemption ~ 100.0000. 4,075,891 4,075,891 075,891 075,891 0 4,075,891 0 |...1,112,754 | 12/19/2025.
361561 AA 1 | SYSTEM ENERGY RESOURCES GG1C FUNDING COR. .1 01/15/2014. | Redemption ~ 100.0000. .....10,566 10,566 | .............10,532 10,565 1 1 10,566 0 271 1 01/15/2014.
36157R D9 3 | GE CAPITAL MTG 1999-HE M ] 1200112014, | PAYAOWN......ccovvoervcvcercrncvrnnnnensnenncnsessecssssssesssssesssssssssssesenes | ceviiississssssssssssssssnnns | sovssesniens 147,228 | .......c.e.. 147,228 | ..........125,321 130,357 | wooovvvvvevvvvvininenns [ ovvirinnns LCR: Y I OO [ 16,871 147,228 0| .nd,819 | 04/25/2029.
36185N 5V 8 | GMAC MORTGAGE CORP LOAN TRUST 2004-J6 2A........cccc | oo | 1210172014, | PAYAOWN......coovoioeiiiiiiiiiiiiiiiiiiiiiiisiisssmsisisssssssssssssssesssssssenss | csssssssssssasssmsasssnnnns | orerinesd 635,000 635,000 620,886 627,325 [ oo | e 7,675 7,675 635,000 0 22,847 | 02/25/2035.
37048@ AB 0 | GENERAL PARTS INTL INC FKA THE INTL GROU.......ccooccevcrurruca. .. 01/02/2014. | Redemption  100.0000.........ccccoovererememeremsecrersecceecsecceees | ovmrirmimminiemmmmniseninnns | eovvenens 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ....oooovees 1,503,367 (9) (9) | oo | wovivviniinns 1,503,359 (3,359) (3,359) | .......143,894 | 11/01/2016.
378272 AA 6 | GLENCORE FUNDING LLC 144A GUAR: GLENCOR...........cc........ <[ 0471512014, | MAUFIY....cocococrescscrcsscscscscscssscscssscsscsscssesssssessssssssssisssiiins [ oririminmiissssssssnssnnnins | cevvenens 3,000,000 | ......... 3,000,000 2,927,040 2,997,134 2,866 2,866 3,000,000 (N IO 90,000 | 04/15/2014.
39121J A* 1 [ GREAT RIVER ENERGY 2009B. .1 07/01/2014. | Redemption ~ 100.0000. 209,302 209,302 209,302 209,302 0 209,302 (VN [ 12,160 | 07/01/2021.
39153V AZ 7 | GREAT AMERICA LEASING REC 2011-1 C....ovoovvrvevericmiiririnniiniinnnns | 1171512014, | PaYdOWN......cocovcvvvvvcrcrnnincnccnncrccnscnesescncnesescsesssssesssssssesssess | cevvivisnsssnnenssssssenenens | ceeeeeen 1,000,000 | e 1,000,000 999,928 999,955 45 L1STN VO I 1,000,000 0 30,983 | 02/15/2018.
393505 CF 7 | GREEN TREE FINANCIAL CORP 1994-2 AS..........cocoomvvevnvninnrnnnenninns [ 01/15/2014. | PAYdOWN.......covovevvvvvenrnvvenrrvinnnnnnnnnennesenesssnsenesssesssssesessnesenes | coveiisssssssssssssssssssnnns | covvennnnnnnn 12,688 | v 12,688 | oo 12,641 12,688 0 12,688 0 87 | 05/15/2019.
393505 KX 9 | GREEN TREE FINANCIAL CORP 1995-10 M1.......ccccccoouscsesccvuccceccee | .. | 06/15/2014. | Paydown 667,070 ....660,817 665,339 [ .o | e 1,731 1,731 667,070 (N I 13,330 | 02/15/2027.
404119 AL 3 |HCAINC 5.750% 03/15/14 .| 03/15/2014. | Maturity. 1,000,000 929,400 998,055 | .ovvvvvvveveescssins [ v 1,945 1,945 | oo | e 1,000,000 0 ..28,750 | 03/15/2014.
40432B  AA 7 | HSIASSET LOAN OBLIGATION 2007-2 1A1 12/01/2014. | Paydown 106,603 111,713 3973 3973 115,686 (3,961) 3,128 | 09/25/2037.
42710T AA 7 |HERCULES CAPITAL FUNDING TRUST 2012-1A A. .| 12/16/2014. | Paydown 37,012 | 1,137,012 (U [ [ 1,137,012 0 ..16,947 | 12/16/2017.
437185 AC 5 | RESIDENTIAL FUNDING MRTGE SEC 2006-HI2 A..........cccccoccceuuceee | oo | 06/01/2014. | PAYOWN......coovvvvrrrrvenrnrreinennnieennennennesnssssnssesnsnnesssssessssneseees | coviisisssssssesssssssssssens | sovesssssens 499,734 | ... 499,734 | ...........457,256 492,840 6,894 6,894 499,734 0| ....5,128 | 02/25/2036.
44106M AG 7 | HOSPITALITY PROPERTIES REITS........cccooooeiimiiisimesiessisicssccscssiareses .. 08/15/2014. | Redemption  100.0000.........cccccovererememcremsecrcrsescerceeneeees [ eovmrirmimmmmmenmmmnisennnnns | cerverend 4,000,000 | ......... 4,000,000 3,923,520 3,988,958 6,036 6,036 3,994,994 5,006 5,006 |.....205,000 | 02/15/2015.
446437 AC 1 |HUNTINGTON NATIONAL BANK SUB NOTES..........ccoumrvveveivvineienens ] 0171512014, | MALUTIY......ceeensisesimsssssssssssssssmssesisnnnss. | svvsisssessssssssssssssssnnns | soveveseiens 125,000 | .o 125,000 ...124,380 124,997 3 3 125,000 0 3,063 | 01/15/2014.
452547 PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 A..........cccoccccs ..| 12/01/2014. | Paydown 392,509 392,509 ....385,886 387,395 3,045 3,045 390,440 2,069 2,069 9,075 | 08/25/2034.
45660N QC 2 | RESIDENTIAL ASSET SEC TRUST 2003-A5 Ad.............cccovcucuuuenes | .. | 08/01/2014. | Paydown 211,014 | . 211,014 ....185,695 207,442 3,572 3,572 211,014 0 3,558 | 06/25/2033.
45660N QF 5 | RESIDENTIAL ASSET SEC TRUST 2003-A5 AT.........ccovvvvecrerrcrceniens ..| 12/01/2014. | Paydown 629,699 629,699 621,238 623,712 5,988 5,988 629,699 06/25/2033.
46616M AA 8 | HENDERSON RECEIVABLES LLC 2010-3A A......ccocovvvvennnnvennnnnennnens ] 121512014, | PAYAOWN......ocooverrvcvecrnrncecennnnccnnnnecnennnceessssesssnsessssseseesieseees | ceveiiisesssissssssssssssness | covevsssiens 135,209 | ..o 135,209 ....134,364 134,546 663 663 135,209 12/15/2048.
46639G AL 0 | JP MORGAN MTGE TRUST 2013-1 1A2.....cocoomiieremiencrcnnccrcssscscssesaes [ 12/01/2014. | PAYOWN.......covovverevveerrrevvrnreennnssennensssssesssssesssssssesseessseneeeees | covviississssssssssssssssnens | covevesniens 187,119 | oo 187,119 ...191,394 190,043 (2,924) (2,924) 187,119 03/01/2043.
46640B AC 8 | JP MORGAN MORTGAGE TRUST 2013-2 A2.. ] 1200112014, | PAYAOWN......ocooverrvcvecrnrncicennnncennnnccnennnceessseesssnsessesseseenseseees | cevviiisesssissssssssssssness | covevessiens 562,392 | ..oooov 562,392 569,510 566,595 | ..ooooovrvveeeresscc | oo (8,203) [ ovvvvevrercessnns | v (4,203) 562,392 05/25/2043.
480081 AH 1 | JONES APPAREL GROUP 5.125% 11/15/14. 05/08/2014. | Call ~ 102.5560 256,390 250,000 242,013 249,079 365 365 249 445 6,945 11/15/2014.
482480 AA 8 | KLA-TENCOR CORP 6.900% 05/01/18.. 12/19/2014.| Call  117.1396 1,171,396 1,000,000 992,760 996,248 741 41 996,989 74,407 05/01/2018.
485260 BH 5 | KANSAS GAS&ELEC 5.647% 03/29/21 .1 03/01/2014. | Redemption ~ 100.0000. 6,979 6,979 6,979 6,979 0 6,979 0 03/29/2021.
49725V AB 8 | KIOWA POWER PARTNERS LLC 144A SNR SECURE.................... | .. | 12/30/2014.] Variou 305,059 | ............ 305,059 306,837 305,667 (71) (71) 305,597 (538) (538) ] ......... 11,074 | 03/30/2021.
52465# AD 7 |LEGG MASON CAPITAL CORP HUNTINGTON NATL.......cccccooooeeeere | .. | 12/05/2014. | Redemption ~ 100.0000. 208,801 | ............. 208,801 208,801 208,801 0 208,801 0 8,279 | 12/05/2020.
52520M AE 3 | LEHMAN MTG TRUST 2005-1 2A2 .| 12/01/2014. | Paydown 357,049 357,049 335,110 335,110 [ oo [ v 21,939 21,939 357,049 0 e 10,819 | 11/25/2035.
52520M AG 8 |LEHMAN MTG TRUST 2005-1 2A4........ccoiorovererereresmsssssinisannnnns ..| 12/01/2014. | Paydown 677,207 | ........... 677,207 ....648,088 648,088 29,120 29,120 677,207 0 20,521 | 09/25/2035.
53079E  AC 8 [LIBERTY MUTUAL GROUP 144A .| 03/15/2014. | Maturity. .....4,000,000 ...4,000,000 | .........3,977,560 3,999,326 674 674 ...4,000,000 0 .....115,000 | 03/15/2014.
532716 AL 1 | THE LIMITED BRANDS INC 5 1/4 11/01/14......ccocerriririnninns [ 1170172014, | MBIUTIY ..o | covvisisinissssnssssenssinens | vevevevnnens 899,000 | ............ 899,000 | ............866,843 895,451 3,549 3,549 899,000 (V] [ 47,198 | 11/01/2014.
53688Q AA 8 |LITIGATION SETTLEMENT MONETIZE 2002-4A A.........cccoecvccrerecn. .| 04/25/2014. | Paydown 556,292 556,292 552,816 555,446 846 846 556,292 0 9,785 | 10/25/2032.
55264T CN 9 | MBNA CREDIT CARD MASTER NT TR 2004-B1 B1.........cccooeeueeeeeeee | .. | 03/15/2014. | Paydown ....3,795,000 ....3,795,000 | ......... 3,429,731 KA AT O 18,286 | .oovvvveveeeeererreeees | wevvivivinins 18,286 3,795,000 (VN I 42,219 | 08/15/2016.
55265K 2C 2 | MASTR ASSET SEC TRUST 2003-11 6A15.. .| 08/01/2014. | Paydown ...1,274,155 .A.274455 | 1,227,768 ....1,268,899 5,256 5,256 ...1,274,155 0 12/25/2033.
55265K 2X 6 | MASTR ASSET SEC TRUST 2003-11 10A1. 12/01/2014. | Paydown 65,364 65,364 65,609 65,245 119 119 65,364 0 12/25/2018.
55265K VE 6 | MASTR ASSET SEC TRUST 2003-4 3A1...... ] 1200112014, | PAYAOWN......oovvevvrreveerereneeeneenneneennennesessnsesssssesessssssssssseees | cevesessesssssesssssssssssens | covsnsmnsenens 17,835 | oo 17,835 | oo 17,589 17,727 108 108 17,835 0 396 | 05/25/2018.
5526J0 AB 4 [MDCHOLDINGSINC 5.375% 07/01/15......coocouurevevireririrerevenererennnens .. 10/27/2014.| Call ~ 103.4130 ....2,068,260 ...2,000,000 | ...ocoeee 1,996,960 ....1,999,430 307 307 21,999,737 | oo rereerenn 88,523 | 68,523 | .......142,139 | 07/01/2015.
55313U AD 1 | MMAF EQUIPMENT FINANCE LLC 2009-AA Ad........cccoovvvmvercvrrercne ..| 12/15/2014. | Paydown 890,804 | ............ 890,804 890,637 890,768 36 36 890,804 0. 13,798 | 01/15/2030.
57164X AA 7 | MARRIOTT VACATION CLUB OWNR TR 2009-2A A.......ocovvevevvevvenns | oo | 1212012014, | PAYAOWN.....ooovvrevererieiiersieesssmesessmsessssmsssssssssssssssssssessssssnenes | ssssssssssssesssssssasanens | orerennnons 166,257 | ..oovvveeene 166,257 ....166,255 166,256 1 1 166,257 0 | .nnd, 124 | 07/20/2031.
57165A AA 6 | MARRIOTT VACATION CLUB OWNR TR 2012-1A A........evevvvenenns | .. | 12/20/2014. | Paydown 321,908 321,908 321,863 321,876 32 32 321,908 0]......4,133 | 05/20/2030.
57165A AB 4 | MARRIOTT VACATION CLUB OWNR TR 2012-1AB.......cccccrenenne | .. | 12/20/2014. | Paydown 321,908 321,908 321,885 321,892 15 15 321,908 0 | 5,763 | 05/20/2030.
571748 AP 7 | MARSH &MCLENNAN HQ  5.750% 09/15/15......ccouvermmmeemmmermmenennnens ..| 10/06/2014.| Call ~ 105.0720 ...1,762,057 ..1,677,000 | ... 1,664,305 1874297 | e | 1,174 1,174 875 AT | i rrreerenn86,587 | v 86,587 | .......102,052 | 09/15/2015.
57643M  JK 1 [ MASTR ASSET SEC TRUST 2004-11 5A3......cccmrersemreressrererarireres .. 12/01/2014. | Paydown 303,550 303,550 245875 2T [ I 14,732 | oo | i 14,732 300,319 3,231 3231 | .........7,645 | 12/25/2034.
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577778 BS 1 |MACYS RETAIL HLDGS INC .| 07/15/2014. | Maturity. ..350,000 350,000 381,500 356,697 (6,697) (6,697) 350,000 07/15/2014.
585055 AP 1 |MEDTRONICINC 4.500% 03/15/14........coovovemereverercssscrcrissscsissssssss .| 03/15/2014. | Maturity. 1,750,000 | ......... 1,750,000 | ......... 1,828,488 | .......... 1,753,538 (3,538) (FK1)) [ IR 1,750,000 03/15/2014.
585515 AD 1 |MELLON FUNDING CORP 5.000% 12/01/14.........coovvvvvuvrrvrerrrrinens .| 12/01/2014. | Maturity. 250,000 250,000 251,883 250,199 (199) (199) 250,000 12/01/2014.
59549N  AD 5 | MID-STATE TRUST6A4  7.790% 07/01/35........cocovvvverrrererrnrrrnrininns ..| 10/01/2014. | Paydown 85,303 85,303 81,038 82,594 2,709 2,709 85,303 07/01/2035.
59549W AA 1 [ MID STATE TRUST SERIES 11 Al.....cooueviiiueiiiimeierismsenisssssssssssssnnnenens [ 1211512014, | PAYAOWN.......covvvvvrvvverrnvernrnrinnnssnnnnennssnnnsssesesssssesssssenssssesenes | covvisisssssssssssssssessnens | sovesesniens 100,864 | ............ 100,864 95,568 97,040 3,823 3,823 100,864 07/15/2038.
59560U AA 9 | MID-STATE TRUST 2004-1 A .| 12/01/2014. | Paydown 83,343 83,343 85,284 RZCT L Y (RICKZYT [P I (1,634) 83,343 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1M ] 1200112014, | PAYAOWN......ccovvvcrvvverrrncecnnnneccnnnncennnecnsnnssesssssesesssesessseseses | ceveieisessssssssssssssssnnss | sovssesniens 142,272 | ... 142,272 | .......... 142,075 142,059 213 213 142,272 12/15/2045.
60040# AA 0 | MILLENNIUM PIPELINE LLC SENIOR SECURED N..........cvvvmrenens ..| 12/30/2014. | Redemption  100.0000. 55,007 55,007 55,007 55,007 0 55,007 06/30/2027.
608190 AH 7 |MOHAWK INDUSTRIES INC  6.125% 01/15/16.......ccoovcvcrurcrcrrrcrcnces ..| 08/15/2014. | Redemption ~ 107.7250. 957,675 | ........... 889,000 890,991 889,510 (3,092) (3,092) 886,418 cevvenenna 11,258 01/15/2016.
62963# AJ 0 | NRP OPERATING LLC SERIES | (NO RI-16)..........ccccccvcccccvccccnens | . | 12/01/2014. | Redemption  100.0000. 384,615 384,615 384,615 384,615 0 384,615 12/01/2026.
66416T AF 2 | NORTHEAST GENERATION CO SENIOR SECURED S .| 10/15/2014. | Redemption ~ 100.0000. ...148,438 148,438 148,438 0 148,438 10/15/2026.
67088C AA 5 | OMX TIMBER FIN INVESTMENTS Il 144A A-2 G.. .1 07/09/2014. | StoneCastle. 130,000 130,000 0 130,000 87,500 01/29/2020.
67103H AC 1 | O'REILLY AUTOMOTIVE INC .| 11/21/2014. | Bank of America. 1,000,000 011,150 | oo 1,009,871 (888) (L1511 [ [ 1,008,984 | ... 18,476 | ... 18476 | ........ 46,972 | 09/01/2022.
679574 AH 6 | OLD DOMINION ELEC FIRST MORTGAGE..........ccccoouiemuimieversccreraces ..| 12/01/2014.| Redemption  100.0000. 247,698 | ........... 247,698 251,695 250,677 (295) (295) 250,382 (2,683) (2,683) | ......... 14,059 | 12/01/2028.
685049 AA 6 | ORANGE LAKE TIMESHARE TRUST 2012-AA A......ocvovvvennivvennnninnens ..| 12/10/2014. | Paydown 285,230 285,230 285,214 285,218 12 12 285,230 0[....5115 | 03/10/2027.
685049 AB 4 | ORANGE LAKE TIMESHARE TRUST 2012-AA B.......cccoovuvvvvrenrrirennns ..| 12/10/2014. | Paydown 213923 | oo 213,923 213,882 213,892 30 30 213,923 0[....5415 | 03/10/2027.
68619A BK 2 | ORIGIN MANUFACTURED HOUSING 2005-5 A Ad........ocoouuucuvuuucces | oo | 1210172014, | PAYAOWN.....ocovvrieeieriviiiimiiiiisisiiiiisissssssssssssssssssssssssssssssssenes | ssssssssasssssssassinns | oresennnnns 136,012 | ..ocooveeeee 136,012 | ..........139,242 138,526 (2,514) (2,514) 136,012 0 | . 8,777 | 06/15/2036.
69144X AA 7 | OXFORD FINANCE FUNDING TRUST 2012-1A A....ccocvvvcnevcncrencranens .| 08/15/2014. | Paydown 834,508 834,508 838,159 837,335 (2,827) (2,827) 834,508 (VN [ 14,876 | 03/15/2017.
693506 AZ 0 | PPGINDUSTRIES DEBENTURES . 112/06/2014. [ Call  125.6803.....c..c.vovvvveeseccsriseneensesssssssesssssssssions | eevessssisssessssssssins | o 8,797,621 | ......... 7,000,000 | ........ 6,995,590 6,998,197 250 250 6,998,446 ..1,799,175 | ....1,799,175 | ......677,717 | 08/15/2019.
693506 BB 2 | PPGINDUSTRIES 6.650% 03/15/18.........cccommmmmmmmivimmnevinerensierenennnens .. 12/20/2014.| Call ~ 115.4947 286,427 | ............ 248,000 276,505 263,948 (3,387) (3,387) 260,561 25,866 25,866 20,844 | 03/15/2018.
693659 AC 8 | ARIZONA PUBLIC SERVICE .| 12/30/2014. | Redemption ~ 100.0000. 5,000 5,000 5,531 5,117 (88) (88) 5,029 (29) (29) 360 | 12/30/2015.
73932# AA 4 | POWER MINN 9090 LLC SERIES A SENIOR SECU. .1 09/22/2014. | CRT Capital GrOUD......cccocvccvevvvrresssssivsvenssesssssisssssnessess | sevessssiissnessssssssiins | cessssiins 480,822 | ..ooovev 843,546 565,176 RV [N I 11,713 | ........75,201 ....(63,488) 569,171 (88,349)| ........30,241 | 07/15/2027.
73932# AA 4 | POWER MINN 9090 LLC SERIES A SENIOR SECU. 04/15/2014. | Redemption  100.0000. 6,715 6,715 5,036 5,036 30 30 5,066 1,649 07/15/2027.
74160M BP 6 | PRIME MORTGAGE TRUST 2003-2 1A10... 12/01/2014. | Paydown 534,969 534,969 511,397 527,639 7,330 534,969 0 10/25/2033.
74438G  AE 1 | PRUDENTIAL HOLDINGS LLC 144A. .1 12/18/2014.| Call ~ 134.1580 96,306 71,786 89,732 81,214 | oo [ (1,239 [ s | i (1,239) 79,975 reeene 16,331 | 16,331 12/18/2023.
74730*  AJ 1 | QUAD GRAPHICS INC  8.000% 09/01/20......cc.ccucemmrmmerermmerenerinenennes .1 09/01/2014. | Redemption ~ 100.0000. 357,310 357,310 357,310 357,310 0 357,310 0 09/01/2020.
74927D AL 0 | RBSSP RESECURITIZATION TRUST 2010-4 BA1.........ccouveveeerevernnes | oo | 1200172014, | PAYAOWN....ovooreriviririviieviiiisssiniiissssisssssssssssssssssssssssssssssssenes | sssssssssssasssssasasnnens | oresennnens 184,554 | ............ 184,554 ....181,597 181,791 2,763 2,763 184,554 0 02/26/2036.
74930E AM 1 | RBSSP RESECURITIZATION TRUST 2010-12 3A4........ccccooeoecceere | .. | 01/01/2014. | Paydown 78,881 78,881 | coovvrvee 79,522 78,881 0 78,881 0 06/27/2032.
74958D AH 1 | RESIDENTIAL FUNDING MTG SEC 1 2006-510 2.......ccocruvervruverernnens <[ 12/01/2014. | PAYOWN......covvvvvervvvcrrrrvrvrnrernrnrseensnsssssssssssssssssssssseessssneseess | covvissssssssssssssssssssnens | seveveesnens 106,465 | ............ 106,465 ...101,209 104,250 2216 2,216 106,465 0 10/25/2021.
75952A  AF 4 | RELIANT ENERGY MID-ATLANTIC PW SERIES B.........ccvcvevvrvrernnens ..| 07/02/2014. | Redemption  100.0000. 217,910 | v 217,910 219,759 218,428 (125) (125) 218,303 (393) (393) 07/02/2017.
760985 7E 5 | RESIDENTIAL FDG SEC CORP 2004-RS7 Alb.........ccovvvvevrvcncrircrencns .| 12/01/2014. | Paydown 39,735 72,749 63,168 63,168 5,233 5,233 68,401 (28,666) (28,666)] ...........3, 07/25/2034.
760985 L6 6 |RESIDENTIAL FDG SEC CORP 2003-RS11 Al6B.........ccvcvvvrvererrrniens ..| 12/01/2014. | Paydown 256,236 256,236 256,232 255,545 691 691 256,236 0 12/25/2033.
760985 UX 7 | RESIDENTIAL FDG SEC CORP 2003-RM2 Al3.......ocoouereveverevevnrerennne ..| 11/01/2014. | Paydown 63,698 66,679 211 211 66,890 83 83 05/25/2033.
76110G  ZD 6 | RESIDENTIAL ACCREDIT LOANS 2002-QS6 A7. .| 12/01/2014. | Paydown 1,371,397 | 11,368,813 | e | i 1,652 1,652 ....1,370,465 6,931 6,931 05/25/2031.
76110H TW 9 | RESIDENTIAL ACCREDIT LOANS INC 2004-QS7 12/01/2014. | Paydown 126,192 127,510 2,125 2,125 129,636 0 05/01/2034.
76111X QK 2 | RESIDENTIAL FUNDING MTG SEC | 2004-S9 1A .| 12/01/2014. | Paydown .671,636 671,636 664,920 668,895 2,742 2,742 671,636 0 12/25/2034.
76112B EN 6 | RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3...........ccooovveueree ..| 12/01/2014. | Paydown ...1,083,863 | .........1,083,863 | ......... 1,083,859 | ...........1,081,564 918 918 1,082,482 | ..oooovviiirins correennen 1,381 | 1,381 09/25/2034.
78387G AL 7 [AT&TINC 5.625% 06/15/16 .1 07/15/2014.| Call ~ 109.4757 ..5,568,544 | ... 6,000,000 5,994,360 5,998,369 337 337 5,998,707 w0 569,837 | ... 569,837 06/15/2016.
78403D AA 8 | SBATOWER TRUST 144A  4.254% 04/15/15.......coevevevereverereverers .. 10/15/2014. Call  100.0000........00000uummmmvemmmevevemeneenmsneessenessessesessrenenses | evvevvenessssresssssenesssens | veveveverens 500,000 500,000 500,000 498,847 | ..ovvvvvvvvveerrrrreees | erviriniinns 1,254 1,254 500,101 (101) (101) 04/15/2015.
78459T AC 2 | SNAAC AUTO RECEIVABLES TRUST 2012-1AB......ocouvuveeurunirinnnnns ..| 10/15/2014. | Paydown ....1,000,000 | .........1,000,000 999,981 999,996 4 4 ....1,000,000 0 06/15/2017.
78487Y AA 1 | SVO VOIMORTGAGE CORP 2010-AA A....cooooveverermrmrmravmrmrmmmrmsanennnnns ..| 12/01/2014. | Paydown 208,599 208,599 208,598 208,365 234 234 208,599 0 07/20/2027.
78488B  AA 0 | SVO VOIMORTGAGE CORP 2012-AA A....cocooveverermrmrmrmrrnrerininnnens <[ 12/01/2014. | PAYOWN......oovvvvverrvrerrrrvvvrnrernrnrennrsrnsensnssssssssssessesseesssssesenes | covvsssnssssssesssssessssnens | vevevesnrens 176,609 | ..oovvveeene 176,609 ...176,588 176,593 16 16 176,609 0 09/20/2029.
80281A AE 9 | SANTANDER DRIVE AUTO REC TRUST 2012-1 C.....oovvvvvvvcrrrcrerens .. 1 12/15/2014. | Paydown 221,940 221,940 221915 221,930 10 10 221,940 0 11/15/2017.
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80282P AE 5 | SANTANDER DRIVE AUTO REC TRUST 2011-1C.. .| 12/15/2014. | Paydown 1,163,280 1,163,280 163,157 163,251 28 28 1,163,280 0 ..28,460 | 05/16/2016.
80283F AD 8 | SANTANDER DRIVE AUTO REC TRUST 2013-1B.. .| 11/21/2014. | Nomura Securities 1,000,938 1,000,000 999,834 999,893 56 56 999,949 988 988 01/15/2019.
805564 PA 3 | SAXON ASSET SECURITIES TRUST 2003-3 AFS..........coccoccveciicns ..| 12/01/2014. | Paydown 387,252 387,252 387,252 387,252 0 387,252 0 12/25/2033.
81744T AB 3 | SEQUOIA MORTGAGE TRUST 2012-1 2AT......coiiciiciccviciccrcrcccrens ..| 12/01/2014. | Paydown 59,713 59,713 59,711 59,618 95 95 59,713 0 01/25/2042.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2........coocvcmimcrericcscscssscscssss [ 12/01/2014. | PAYOWN......coovvovervvverrnvirirnrvvirnsseneenssnssesssesesssssesesssessssseseees | covviissssssssssssssssessnens | sovesesniens 165,083 | ............ 165,083 ....167,953 167,903 (2,819) (2,819) 165,083 0 05/25/2043.
81783R  AA 1 | SETTLEMENT FEE FINANCE LLC 2013-1A A.....oooovvvvvivevvvireriiinininnns <[ 10/25/2014. | PAYOWN.......cooovvevvvvcnrirvvirnsivirnrsnnsesnsssssssssnssssssssssssesssssssenes | covviimssssssssssssssssssnens | sovesessnens 197,109 | oo 197,109 ....197,109 197,109 0 197,109 0 01/25/2044.
822804 AA 8 | SHELLPOINT ASSET FUNDING TRUST 2013-1 Al....cccccocccvcvcvcrens ..| 12/01/2014. | Paydown 210,900 | ........... 210,900 206,279 206,418 [ e | e 4,482 4,482 210,900 0 07/25/2043.
82651L AA 1 | SIERRA RECEIVABLES FUNDING CO 2010-1A AT.....ccovcnvvcvcrccnccccc | 1. | 02/20/2014. | PAYAOWN......coovvvvvvvcvecricicirecnnccnnennnnssssnessessessessesesssessseneseees | covvisisssssssessssssssssnnss | sovesessiens 310,721 | ..o 310,721 ....310,663 310,695 26 26 310,721 0 07/20/2026.
82651IN  AA 7 | SIERRA RECEIVABLES FUNDING CO 2010-3AA..........ccccoccuvvuecneens | .. | 12/20/2014. | Paydown 91,908 91,908 91,899 91,904 4 4 91,908 0 11/20/2025.
82651P AA 2 | SIERRA RECEIVABLES FUNDING CO 2010-2AA.............cccccouuueweees | .. | 07/20/2014. | Paydown 362,580 362,580 362,542 362,562 18 18 362,580 0 11/15/2025.
82651R AA 8 | SIERRARECEIVABLES FUNDING CO 2011-1A A .| 12/20/2014. | Paydown ..162,070 162,070 162,054 162,063 7 7 162,070 0 06/20/2018.
82652A AA 4 | SIERRA RECEIVABLES FUNDING CO 2012-1A A 12/20/2014. | Paydown .135,734 135,706 135,717 17 17 135,734 0 11/20/2028.
826671 AD 1 | SIGNAL SEC CORP MFD HSG 1998-2 A .| 12/01/2014. | Paydown 215,158 215,158 215,036 214,857 301 301 215,158 0 8,314 | 04/15/2030.
82838U AA 7 | SILVERLEAF FINANCE LLC 2012-D A.....oovvvvvernnnneniceccnnccnceescncscscnens [ 1211512014, | PAYOWN.......oovovvervvvecrrrevirnreennennsnnsnsssssessssssssssessesseessssneeeees | covisississsssssssssssssssens | covevesssens 568,533 | ............ 568,533 566,988 567,254 [ oo | e 1,279 1,279 568,533 0 8,335 | 03/17/2025.
82838U AB 5 |SILVERLEAF FINANCE LLC 2012-D B.......cccoovvernerncriccrcriccnccescnencrcnees ..| 12/15/2014. | Paydown 227,413 227,413 227,365 227,373 40 40 227,413 0 ...4,945 | 03/17/2025.
82838W AA 3 | SILVERLEAF FINANCE LLC 2010-B A........cocomeremiemriiieaiiiniannnninns ] 1200112014, | PAYAOWN.......oooovocrvcvecrennceceenneceeennecnennnesessneesssnsessssseseesneseees | cevviiisesssssssssssssssssnss | cevevessiens 409,919 | .oovvvvere 409,919 ...409,689 409,518 401 401 409,919 0 | 12,996 | 05/16/2022.
82838W AB 1 |SILVERLEAF FINANCE LLC 2010-B B..........coccovevcvevevcccvccririiarnnninns ] 1200112014, | PAYAOWN.......ooovverrvrvecrnencicennnncneneneenennnesensneesssnsessssseseesieseees | cevviiisessssssssssssssssnens | covevessiens 102,480 | ....oooceeee 102,480 ...102,429 102,365 114 114 102,480 0 ...4,589 | 05/16/2022.
84055* AA 6 | SOUTH TEXAS ELECTRIC COOP SERIES A.........cooocvvvvvivevireviinnnnens .. 01/01/2014.| Redemption  100.0000........c.cccocueserererescmessscsisssssmsrssanes | covivimviriimrenssineneninens | eeveveennens 176,471 | ....coceee. 176,471 .. 176,471 176,471 0 176,471 0 ...4,774 | 01/01/2028.
84314# AB 7 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU..................... ..| 12/15/2014. | Redemption  100.0000. 71,429 71429 | oo 71,429 71429 0 71429 0 3,080 | 06/15/2040.
84314# AC 5 | SOUTHERN ILLINOIS POWER COOP SENIOR SECU..................... ..| 12/15/2014. | Redemption  100.0000. 76,923 76,923 | oo 76,923 76,923 0 76,923 0 2,885 | 06/15/2025.
844741 AS 7 | SOUTHWESTAIR95A4  7.640% 01/01/18.....coovvrvveverivcrcrercrcccncnees .1 07/01/2014. | Redemption  100.0000..........ccceuesesesrseresressmssersssserersies | covvieivivisissnssssessnnnens | ceveveneiens 562,398 | ............ 562,398 | ............562,398 562,398 0 562,398 (VN VOO 21,649 | 01/01/2018.
85171U AJ 6 | SPRINGLEAF MORTGAGE LOAN TRUST 2011-1A A.. .1 09/01/2014. | Paydown 3,000,000 3,000,000 2,992,500 2,992,431 7,569 3,000,000 0 |.....122,625 | 01/25/2058.
86359A X7 3 | STRUCTURED ASSET SECURITIES 2003-29 A2. 12/01/2014. | Paydown 1,231,093 1,231,093 112,216 214,204 1,231,093 0 ..29,793 | 09/25/2033.
86359B 3A 7 | STRUCTURED ASSET SECURITIES 2005-1 5A1. 12/01/2014. | Paydown 24,034 124,034 117,523 120,177 124,034 0 3,024 | 02/25/2020.
86359B J8 5 | STRUCTURED ASSET SECURITIES 2004-20 8A2 .| 12/01/2014. | Paydown 97,866 97,866 95,018 96,596 97,866 0.....43864 |11/25/2034.
86359D GT 8 | STRUCTURED ASSET SECURITIES 2005-10 5A9..........coueeeemmeenes | oo | 1200172014, | PAYAOWN.....ooovvriviriiiviiirsriiiisiiisisssiisssssssssssssssssssssssesssssssenes | ssessesssssassssmssassnnns | oresennnens 136,744 | ........... 136,744 | ...........133,833 133,833 136,744 0 |.....3417 | 12/25/2034.
86359D JT 5 | STRUCTURED ASSET SECURITIES 2005-14 2A1........cccccccemccceces | oo | 1210172014, | PAYAOWN....oooovvrivieiriviieviiiiissiiiisssssssssssisssssssssssssssssssssssssenss | ssssssssssssasssssasasnnens | oresennnnns 749,840 | .....c...ce. 749,840 | .......... 725,573 733,093 749,840 0 25,327 | 07/25/2035.
86365L AB 7 | STRUCTURED RECEIVABLES FINANCE 2010-B B........cccocoeuvuucuceee | oo | 1211512014, | PAYAOWN......covvvvvrrrrrerrrrvennnnnnensnnseneensnnessssnseesnseessessessesnesenns | covssissssssssssssssssssssens | covsvsmninnnns 14,608 | ..ooovvveeens 14,608 | cooocccvene 15,074 15,047 14,608 0......1,164 | 08/15/2036.
872162 AF 9 | TALADVANTAGE LLC 2011-1A A cooooiieeiiineiiiiineiisssssessssssssssssssssenenens .| 03/23/2014. | Paydown ...1,770,833 ..1,770,833 | ........1,770,833 | ...........1,770,833 0 ...1,770,833 0 01/20/2026.
87236Y AB 4 | TD AMERITRADE HOLDING CO .| 12/01/2014. | Maturity. 500,000 | ...oooueeens 500,000 ...499,505 499,903 97 97 500,000 0 12/01/2014.
87407P AE 0 | TALADVANTAGE LLC 2013-2A A. ..o ..| 12/20/2014. | Paydown 250,000 250,000 249,892 249,894 106 106 250,000 0 11/20/2038.
88031J AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED.............c...... .| 08/01/2014. | Redemption  100.0000.........cccceeeersrvrererssssssenereneneeess | cevesmsmneenensessssssnns | cessssines 162,524 | oo 162,524 ....170,640 167,847 (77) (77) 167,770 (5,247) | ...........(5,247) 02/01/2030.
88031Q AA 8 | TENASKA VIRGINA PARTNERS 144A........oovovivererivererevivererivirerns ..| 12/30/2014. | Redemption ~ 100.0000. 223,350 223,350 223,350 223,350 0 223,350 0 03/30/2024.
88031R  AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR .1 12/30/2014. | Variou 575,911 (97) (97) 575,814 | v [ v (1,170) [ vovvvevennn(1,170) | .. 03/30/2023.
883145 AJ 3 | TEXTAINER MARINE CONTAINERS 2011-1A 05/15/2014. | Paydown , , 0 11,500,000 0 06/15/2026.
89656C AA 1 | TRINITY RAIL LEASING LP 2010-1A A .| 12/16/2014. | Paydown 83,639 83,639 83,639 0 83,639 0 10/16/2040.
89678D AA 3 | TRITON CONTAINER FINANCE LLC 2012-1A A....cccviccvcrcricres ..| 09/14/2014. | Paydown ....1,683,333 ...1,683,333 | ........ 1,683,125 | ...........1,683,152 181 181 ...1,683,333 0 05/14/2027.
902911 AN 6 |USTINC 5.750% 03/01/18 .1 10/29/2014.| Call ~ 114.4369 858,276 | ccooenne 750,000 | ............747,240 748,659 241 241 748,900 109377 e 109,377 | cooveven 50,073 | 03/01/2018.
90919@ AA 7 [UNIPAC VI SENIOR SECURED NOTES........ccovvrrerrrenerrncenrensensseseseenns ..| 12/02/2014. | Redemption  100.0000. 282,400 282,400 | ............178,211 193,356 coeveen 15,145 ....(15,145) 178,211 ..104,189 | ....... 104,189 | ...........9,856 | 05/31/2020.
91155@ AA 8 | ARMY LODGING FUND SENIOR SECURED NOTES.........cccocceeueeee | .. | 12/23/2014.| Redemption  100.0000.........ccccvevmvvrevereeevenerneenenneeneneenes | cvsvsessesssssesssssesesssens | ovevevins 103,339 | ..o 103,339 | ..........103,339 103,339 0 103,339 0 2,962 | 09/23/2030.
92928Q AA 6 | WEAFINANCE LLC 144A  7.125% 04/15/18......coocomveeermrmeemmriinnnnnnnns .| 07/23/2014.| Call ~ 119.5360 2,390,720 2,000,000 | ......... 1,984,400 | ...oooovvens 1,991,946 913 913 21,992,859 [ ..oovvvvvvviierinnns ..397,861 | ........ 397,861 |.......110,050 | 04/15/2018.
94403*  AY 2 | WAWA INC SENIOR UNSECURED NOTES.........cccoeesemrersesrerersiereres .. 05/04/2014. | Redemption  100.0000........cccccveursereresssesssssssssssssmssssenes | eovvrvmrernvmrersnnrenennrens | vevereverens 180,000 | ..ooovveeene 180,000 | ............180,000 180,000 0 180,000 0 5,283 | 05/04/2016.
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949456 AA 5 | WELKRESORTSLLC 2013-AA .| 12/15/2014. | Paydown 603,774 603,774 603,692 603,697 77 77 603,774 0 ..10,895 | 03/15/2029.
94980K AG 7 |WELLS FARGO MBS 2004-4 A7 ] 1200112014, | PAYAOWN......coovvvcrrrvecrcriciccnenincsesnscsesenescsenesssesssssesssssssesssess | covsvesssssssssssssssssssnins | coeeeeees 1,302,877 | ........ 1,302,877 VAR SV — 1,288,013 6,582 6,582 | .ovevvvvvrrenrrrnenns | wovnnnnnennns 1,294,595 8,282 8,282 41,674 | 05/25/2034.
94981B  AA 9 | WELLS FARGO MBS 2004-T A1 ] 01/01/2014. | PAYAOWN......ccovvvervevecrercvrcnnnncnrenncesensecnessssesssssesssssssessseseses | cevsiinsisssssssssssssssssens | covssesnnens 136,720 | ..o 136,720 ...118,604 124,711 | s [ s EPZVLVST O 12,009 136,720 0 284 | 09/25/2034.
94982W AZ 7 |WELLS FARGO MB TRST 2005-9 2AB.........ccououvermruvmmmmmmmeemmmmenmmmnnennns o 1210172014, | PaYAOWN......ccocooeerciscrnciscscecscsssnscsssssssssssissssssssssssesssssesenss | coveneneeneensesecnsescsssens | ceveeeeesend 687,316 687,316 656,430 (GISTR U [N IV ORSKICTN IO [P 10,936 667,366 ceeen 19,951 | 19,951 | ... 18,202 | 09/25/2035.
94982W BB 9 | WELLS FARGO MB TRST 2005-9 2A8........ccemmrmvmmmmmmmemsimmanmnnannns o | 1210172014, | PaYAOWN......ccccocooiercisceneriescccscscssscscsssssssssissssssssssssesssssesenss | cevennneeseinseseensescsssens | coveeceesend 868,263 | ............ 868,263 824,578 EISTURYZE N I 7,872 7,872 858,200 cieeer 10,083 | 10,063 | ........ 22,923 | 10/25/2035.
94984F AV 1 | WELLS FARGO MBS 2006-11 A20 .1 12/01/2014. | Paydown 609,553 | ........... 646,711 ..612,810 (AP STV [N I 14,988 | coovvvvcvrivrerrrenes | o 14,988 627,798 | oo | v (18,245)] .........(18,245) | ......... 15,774 | 09/25/2036.
96032T AA 4 | WESTGATE RESORTS 2012-2A A....ccccoiiiiccsiccscssccscsscscssscscsssss E[ 12/01/2014. | Paydown 521,819 521,819 521,819 521,819 0 521,819 0 8,358 | 01/20/2025.
961548 AQ 7 | WESTVACO CORP DEBENTURES. .| 03/15/2014. | Redemption ~ 100.0000. 7,000 7,000 7,856 7,526 (13) (13) 7513 (513) (513) 268 | 03/15/2027.
30217V AC 1 |EXPRESSPIPELINELPLP 144A..........oooiiiiiiniiiicncnenincncsescncrsssse Al 12/31/2014. | Redemption  100.0000 355,200 355,200 355,200 355,200 0 355,200 0 12/31/2017.
05461T AA 5 | AXIS CAPITALHOLDINGS 5.750% 12/01/14..........ccoooomerevereririiinens R[ 12/01/2014. | VAIOUS........coooeecrcrseescricescssssssssssssssesesscissssssssssssasssssesssssens | inissisnnineninsnennnens | corennnid,000,000 | ococect 4,000,000 3,999,992 8 L [ 4,000,000 0 12/01/2014.
05565Q BL 1 | BP CAPITAL MARKETS PLC F [ 05/08/2014. | Maturity. 4,000,000 3,995,169 | vvvvvvvcecrsirvvinnnes | e 4,831 4,831 /4,000,000 0 05/08/2014.
227170 AC 1 | CRONOS CONTAINERS PROGRAM LTD 2012-1A A. F| 08/18/2014. | Paydown 1,683,333 683,152 182 182 11,683,333 0 05/18/2027.
227170 AD 9 | CRONOS CONTAINERS PROGRAM LTD 2012-2AA... F| 12/18/2014. | Paydown ....100,000 99,963 37 37 100,000 0 09/18/2027.
23380Y AA 5 | DAIICHI MUTUAL LIFE INSURANCE 144A SUB...........cccoovcneueenncns R[ 03/17/2014. | Maturity. 75,000 75,000 | oo 75,599 75,017 (17) (17) 75,000 0 03/17/2014.
37930E  AA 4 |GLITNIR BANKHF  6.310% 12/31/14......coooiciciiccvicicivccccircvccircrcrans F [ 09/10/2014. | CRT Capital GrOUP.........ccoccoveierceescrersscsesssescssssssscssssecsssnss | covviiivivivisesssnsesesinens | ceveveensend 870,000 | ........ 3,000,000 { ............300,000 300,000 0 300,000 4000570,000 | .......570,000 | ..oooouveririvirenens 12/31/2014.
379520 AA 1 | SEACO CONTAINER 2012-1A A, F [ 08/17/2014. | PAYAOWN.......cooooveveveierevivireririrererinssesenssssessssssssssssssssssssssssss | cossssmmesssssssssmsssssnnens | sosvenens 1,716,667 | ......... 1,716,667 | ....... 1,716,326 | cccocvcennr 1,716,365 301 RTINS T 1,716,667 [V 45,438 | 07/17/2027.
55608 AA 6 | MACQUARIE GROUP LTD 144A. F [ 08/01/2014. | MAHUIIY.....cocococoereecresescsrsrscsesssssssssssscsssssesssssesssssssssssssssiens | eovmimmmimismmssssmnssssnnins | covvevens 2,000,000 | ......... 2,000,000 | ... 2,026,630 2,003,569 (3,569) (3,569) 2,000,000 0 |.....146,000 | 08/01/2014.
68210* AC 7 | OMEGA LEASING LLC GUARANTOR ROLLS ROYCE................... |R| 10/12/2014. | Redemption  100.0000. 31,909 31,909 31,909 31,909 0 31,909 0 ...1,192 | 07/12/2016.
83363R AA 5 | SOCIEDAD CONC AUTOPISTA CENTRA 144A SENL..................... |R| 12/15/2014.| Redemption  100.0000..........ccccovrrvvvvrrcrencncenncnsenenecenenes [ cosssessessesscsssssisessiers | s 117,500 | oo 117,500 | ..........117,500 117,500 0 117,500 0 ...5,484 | 12/15/2026.
880334 AA 5 | TENGIZCHEVROIL FINANCE CO 144A.......cccooooiiiiiiiiiriinicriiiccrireans F| 11/15/2014.| Redemption ~ 100.0000. 35,909 35,909 36,089 35,927 (13) (13) 35913 (4) 4)] ..........1,653 | 11/15/2014.
88314R  AA 4 | TEXTAINER MARINE CONTAINERS 2013-1A A.....ccccovcveveviviccrcras R[ 12/20/2014. | Paydown 99,502 498 498 100,000 0 ...2,112 | 09/20/2038.
89675* AN 7 | TRITON CONTAINER INVEST LLC SERIES A-1.........ccccccoennnnnennns | F | 04/30/2014. | Redemption  100.0000. 428,571 0 428,571 (VN IO 13,007 | 04/30/2020.
92852T AE 2 | VIVENDISA 144A  4.750% 04/12/22 F|12/29/2014.| Call ~ 115.1811 2,991,284 873 873 2,992,157 04/12/2022.
98372P AF 5 | XL CAPITAL LTD SENIOR NOTES. R[ 09/15/2014. | Maturity. 999,009 991 991 2,000,000 09/15/2014.
G1253* AD 7 |BORDNAMONA 6.940% 08/06/14..........ocovvvvcrrerrncecrennccccnscneeescseeens F [ 08/06/2014. | Maturity. 2,000,000 | ... 2,000,000 0 2,000,000 08/06/2014.
G2978# AJ 2 | ELECTRICITY SUPPLY BOARD. F [ 06/15/2014. | Maturity. ....2,500,000 ....2,500,000 2,500,000 2,500,000 0 2,500,000 06/15/2014.
G3157# AB 0 | EUROPEAN METAL RECYCLING LMTD.....coovvvvrrnrrncnernncececnscneniscnens F| 12/17/2014.| Redemption ~ 100.0000. 90,909 90,909 90,909 90,909 0 90,909 12/17/2022.
G3651@ AA 5 [ QUINN MANUFACTURING GROUP HOLD PIK........ccovvvevereveveverevenens F | 07/11/2014. | Barclays Capital Inc 301,572 ....2,513,102 360,471 360,471 389 389 360,860 (59,288) (59,288) 12/02/2016.
G3652@ AA 4 [ QUINN MANUFACTURING GROUP HOLD.........cococueruuemmmmmensrmniiannnens F | 07/11/2014. | Barclays Capital Inc ...1,427,615 ..1,487,099 | ........1,487,099 | ...........1,487,099 0 ....1,487,099 (59,484) (59,484) ] ......... 80,042 | 12/02/2016.
G4939@ AA 7 |IRISH FOOD PROCESSORS SENIOR GUARANTEED.................... F | 12/22/2014. | Redemption  100.0000. ...1,142,857 2 A1142,857 | 1,134,183 | e 1B047T | e | s 1,566 1,566 ...1,142,043 814 814 | ... 68,457 | 12/22/2015.
P7077@ AF 1 | NASSAU AIRPORT DEVELOPMENT CO......oooevermvemnrmnmserersssscrsssseses F | 12/31/2014.| Redemption ~ 100.0000. 30,000 30,000 30,000 30,000 0 30,000 0 1,313 | 11/30/2033.
X4761*  AB 1 [LANDSBANKIISLANDS HF  5.740% 12/31/14......cococmvvvverrrrrerrnrrnnnns F| 07/23/2014. | CRT Capital GroUP........ooovvvvoeveeeeeseseeeseeeseeesesseseesesssssessssns | eoveiirenesmsssenssssssnsnes | vevevernsens 437,500 5,000,000 325,000 325,000 0 325,000 ...112,500 112,500 | oo 12/31/2014.
X5152* AD 1 [ MJ MAILLIS SA PACKAGING SYSTEM SENIOR C.......ccvvveverererrrerens F | 05/16/2014. | SEAPOMt GrOUD....ccccovcivverrrrresssrevennsnsesssmssssessssssssnseees | cevessssmensnnssssssssnens | cessssinnes 145,700 ..1,219,390 | ............158,946 158,946 0 158,946 | ..ooovevvvererrreres | s (13,246) | ... (13,246) [ oovvvvvervrivirenens 10/06/2016.
X5152* _AJ 8 [MJMAILLIS SA PACKAGING SYSTEM CONVERTIB F1 05/16/2014. | Seaport Group. 93,496 ...871,119 .....107,075 107,075 0 107,075 ..(13579)] .......(13.579) | ......... 43,380 | 10/06/2016.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........oocceeeiiureseeeeesissise s i hib ettt iis s | s 203,132,190 | ....211,056,937 | .....194,729 543 ..195,974,195 389 0 196,379,433 0]...6752,760 | ...6,752,760 | ....9,067,891 XXX
Bonds - Hybrid Securities
25153R__AA 0 | DEUTSCHE BANK CAPITAL FUNDING TRUST. I N | 11/19/2014. | Direct .......1,012,500 | .........1,000,000 | ............996,890 999,218 331 331 999,550 v 12,950 | s 12,950 | ..ooveees 75,822 | 01/19/2016.
4899999. Total - Bonds - Hybrid Securitie e 1,012,500 | ........ 1,000,000 | ............996,890 999,218 0 331 0 331 0 999,550 0]f....12950 | ... 12,950 | .oovevees 75,822 XXX
8399997. Total = BONAS = PAM 4. .. s | i 227,382,386 | .....235,294,633 | .....219,274,533 220,584,587 389 | .......155,573 ...97,839 58,123 0 220,642,721 0]..6739668 |...6.739,668 |...9.838,333 XXX
8399998. Total - Bonds - SUMMANY ItEM fTOM PAIt 5.......oeee s s | e 25,366,224 | ....... 25855924 | ....... 25408253 | ..o | | s (21,970) (21,970) 25,386,283 ..(20,057) (20,057)] .......152,803 XXX
8399999. TORAl = BOMAS. ... | 252,748,610 | .....261,150,557 | .....244,682,786 220,584,587 389 | .........133,603 ...97,839 36,153 0. 246,029,004 0/[..6719611]...6,719611 |...9.991,136 XXX
Preferred Stocks - Industrial and Miscellaneous
74460W 80 0 | PUBLIC STORAGE SERIES V. I . I 10/17/2014. | Wells Fargo SECUMHES..........vcvvvvveerrreneeererscceerseneesseseeseeses | crvverend 40,000.000 (CHCTA T (N IO 1,000,000 | ...oooovnenr 1,000,000 (VN [ 1,000,000 | .................... | ......... (68,021)] ........(68,021)] ........ 40,312 I XXX
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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/AC.V. Changein | Carrying Value at | Gain (Loss)| (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B/AC.V. Disposal Date | on Disposal Disposal Disposal During Year Date
74460W 87 5 | PUBLIC STORAGE PFD 5.20% .1 08/27/2014. ] Wells Fargo Securities 80,000.000 1,835,959 000,000 2,000,000 0 2,000,000 (164,041 ...... (164,041)] .........52,000 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 2,767,938 XXX .3,000,000 ....3,000,000 0 0 0 0 0 ...3,000,000 0 (232,062) (232,062) ... XXX
8999997. Total - Preferred Stocks - Part 4 ....2,767,938 XXX | 3,000,000 ....3,000,000 0 0 0 0 0 ...3,000,000 0 (232,062)] ....... (232,062) XXX
8999999. Total - Preferred Stocks. ....2,767,938 XXX | 3,000,000 ....3,000,000 0 0 0 0 0 ...3,000,000 0 (232,062) (232,062) XXX
Common Stocks - Industrial and Miscellaneous
000000 00 O | MJMAILLIS SA INDUSTRIAL F [ 05/29/2014. | Seaport Group ....1,636,140.000 | ....oovvvvvvvrrrrrnrirn XXX e | s 112,894 | oo (112,894) [ e | e | i (112,894) 0 XXX
000000 00 0 ] QUINN MANUFACTURING GROUP HOLD F | 07/11/2014. | Barclays Capital Inc. .........19,407.000 XXX 0 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous. 0 XXX 0 112,894 (112,894) 0 0. (112,894) 0 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 0 XXX 0 112,894 (112,894) 0 0] (112,894) 0 0 0 0 0 XXX
9799999. Total - Common Stocks. 0 XXX 0 112,894 (112,894) 0 0 e (112,894) 0 0 0 0 0 XXX
9899999. Total - Preferred and Common Stocks. ........2,767,938 XXX .3,000,000 3,112,894 (112,894) 0 0 112,894) 3,000,000 0 (232,062) (232,062) ] ......... 92,312 XXX
9999999. Total - Bonds, Preferred and Common Stock: 255,516,548 XXX .....247,682,786 ..223,697,481 ( )| . (76,741) .249,029,004 .0 |...6,487,549 | ....6,487,549 | .10,083,448 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

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 BJAC.V. 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) BJACV. | onDisposal] Disposal Disposal | During Year| Dividends
Bonds - U.S. States, Territories and Possessions
25477P__NF__ 8 | DIST OF COLUMBIA HSG FIN AGY 2014-AA...... | o 05/19/2014 | Barclays Capital Inc | 12/15/2014| Redemption _100.0000. 15,361 15,361 15,361 15,361 0 (0 IO 199
1799999. Total - Bonds - U.S. States, Territories & Possessions. 15,361 15,361 15,361 15,361 0 0 0 0 0 0 0 (U [P 199 | e 0
Bonds - U.S. Special Revenue and Special Assessment
3136A6 P9 9 | FNR2012-76 VG 4.000% 03/25/29. I . I 09/02/2014| RW Baird | 12/01/2014| Paydown 24772 26,754 24772 24,772 1,982) 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 24,772 26,754 24,772 24,772 0 0 1,982) 0 0 0 0
Bonds - Industrial and Miscellaneous
00507U AE 1 [ACTAVIS FUNDING SCS  3.850% 06/15/24............cccomomrevevriererennnens .. | 08/04/2014 | Variou 11/14/2014 | Tax Free EXChange.............cccuuwwevevurevevenenins | wovvvennns 7,000,000 | ......... 7,011,070 ...71,010,967 | ........... 7,010,967 (103) (103) (VN U DO 25,667
02665U AA 3 | AMERICAN HOMES 4 RENT 2014-SFR2 A.........oovcvccevivcccccvcvnnnnnns 09/10/2014 | Goldman Sachs & Co...........cccocveucrercrercreres 12/01/2014 | Paydown 9,537 9,537 9,537 9,537 0 0 57
075887 BF 5 | BECTON DICKINSON AND CO 12/04/2014 | Goldman Sachs & Co.........ccccccceeuevereverereres 12/05/2014 | Goldman Sachs & Co 2,000,000 2,000,000 2,010,800 2,000,000 (V] SRR ISSTSTSRRIRIOITY 10,800 | .......... RTORIVIVI IO ISP
125634 AN 5 | CLIFUNDING LLC 2014-1 A 06/17/2014 | Wells Fargo Securities........................c....... 12/18/2014 | Paydown..........coocvovvvcrenencrcrencncneneecccnneecereeees | oviiiiininns 154,553 | .oovvvvene 154,489 | ... 154,553 154,491 2 2 62 62 | .. 1,401 | oo
14170T AM 3 [ CAREFUSION CORP  3.875% 05/15/24.......cocoovevervvurercsissscsiisscasas .. | 05/15/2014 | Bank of AMEriCa........ccccccereverurerevuvereravereras 08/27/2014 | Credit SUISSE........cocoovercrcsercrcsesescsescscssssecsias | i 1,000,000 | ............. 998,370 ....1,015,360 998,404 34 K7 [ ISR I 16,956 | .......... 16,956 | ....... 10,764 | ..oovvvvvvvve
17322N  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1......ccovvvvvrnnrrnnns 06/24/2014 | Citi 12/01/2014 | Paydown..........coccocvvvcrenencncneneecneneccnenneeeceeeees | oviiiiiiinns 178,407 | coovoveve 179,132 | coovevere 178,407 178,407 (725) (725) (V] I 1,982 | .......... 451
210795 QB 9 | CONTINENTAL AIRLINES 2012-2 AEETC.......oooooomririvmiiriieriricninnannns 02/05/2014 | Credit Suisse 10/29/2014 | Redemption ~ 100.0000...........ccccccceemccreres | wovvvvvvnnnns 194,370 | coovvvvve 197,285 | ..ooovereen 194,370 197,181 (104) (104) (2,811) (2811) [ .oovvenens 5704 | ...... 2,181
23338V AC 0 |DTEELECTRIC CO 3.375% 03/01/25.......coovorereeereemscrcesecssesicsssssssns ..| 06/23/2014 | Citi 06/23/2014 | US BANCOIP.......ccoveveeevresccesesscssssssisesasisen | ovevinens 1,000,000 998,610 999,940 998,610 0 1,330 | 1,330 [ oo [ e
345397 WW 9 | FORD MOTOR CREDIT  3.664% 09/08/24...........ccccorccevemcccvivicccis ..| 09/03/2014 | Citi 09/04/2014 | Citigroup 3,500,000 3,500,000 ....3,493,595 3,500,000 0 (6,405) | ..........(6,405) | ............. KETCTN I
46641C  AA 9 | JP MORGAN MORTGAGE TRUST 2014-1 1A1 02/10/2014 | J P Morgan & Co.... 12/01/2014 | Paydown. .503,036 ..490,692 500,127 (2,910) (2,910)
46641C AK 7 | JP MORGAN MORTGAGE TRUST 2014-1A11. 07/28/2014 | Guggenheim Capital 12/01/2014 | Paydown. ..1,007,882 1,007,882 1,007,882 0
47715*  AA 5 | JETBLUE AIRWAYS 2013-1 CLASS AEETC.... 03/05/2014 | Citi Global Markets Inc 09/05/2014 | Redemption ~ 100.0000. 184,752 ..184,752 184,752 0
78408L AB 3 | JOHNSON (SC) & SON INC 144A 09/30/2014 | Bank of America...............coccocurereerrcrcrescnenes 10/01/2014 | Citi 2,000,000 | ......... 1,998,160 ...2,009,140 | ........... 1,998,161 1 1
87407P  AJ 9 | TALADVANTAGE LLC 2014-TA A....ccciiiiiiiccesesessccsescecscsscscssieses 09/02/2014 | Bank of America..............ccoccocuvereerrcrcrencnene 12/20/2014 | Paydown 83,333 84,792 83,333 83,333 cevvrennee (1888 [ s | v (1,458)
90131H AC 9 |21ST CENTURY FOX AMERICA 09/10/2014 | J P Morgan & Co.........ccccocvevererceercrercecscscnens 11/17/2014 | J P Morgan & Co.........cccccceeuccvevevecerescccsesiaes | wvvviennns 1,000,000 | ............. 999,590 ...1,013,860 999,596 6 6
94978# JF 5 | ZC AVIATION 2014 CLASS A-1 11/20/2014 | Goldman Sachs & Co.........cccccccvecevereverereres 12/20/2014 | Redemption  100.0000 17,670 17,670 17,670 17,670 0 0 62
97652P  AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 Al...ccoocoveicviiiicns 06/19/2014 | J P Morgan & Co.........c.ccocveverercemncrcrcecsencaens 12/01/2014 | PaydOWN........ccooocvcevecrenenercrenceenenecccenneeeeeeeees | ovviviiinnnd 400,336 | ..cccooeee: 413,847 | oo 400,336 400,336 | .coooovvceeerececcriees | e (13511 ] covveeceerrnceerenceee | v (13,511) 0 | 4301 | ..oooee 1,112
98462Y AA 8 | YAMANAGOLD INC  4.950% 07/15/24........ccooooverivvverivirerirerererenenens Al 06/27/2014 | Variou: 11/26/2014 | Tax Free EXChange.............c.ceuwveveeuveveeurenens .....4,500,000 | ......... 4,536,565 ...4,535,444 4,535,444 112 | s | e (1,121) 0 550
37952U AD 5 | SEACO CONTAINER 2014-TA Al...cocouiiiescierescseressssassssnnnnns F| 09/02/2014 | Variou 12/17/2014 | Paydown 220,833 220,976 220,833 220,973 (3) (3) (139) (139) [ covvveve 1495 | ... 186
88314R  AC 0 | TEXTAINER MARINE CONTAINERS 2014-1A A.......ccccoovvvvvvsvvsuununeee | F| 10/24/2014 | Wells Fargo Securities...............uwwwmweveenns 12/20/2014 | Paydown 41,667 41,653 41,667 41,667 14 14 (V) I 132 [ s
G3651@ AA 5 [ QUINN MANUFACTURING GROUP HOLD PKK.... .| F] 07/01/2014 | No Broker. 07/11/2014 | Barclays Capital Inc 613,729 88,009 88,009 0 [ e [ s | v (14,361)] ........(14,361) | ....... 88,009 [ ..ooovvvvvvvnnnnns
G7572L AB 5 |RISE 2014-1 AASSET BACKED SECURED TERM.. F| 04/23/2014 | Goldman Sachs Lending Partners.. 12/15/2014 | Redemption ~ 100.0000.... .129,000 128,890 (110) (110) (2,574) (2,574) 2,259 285
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES.. F| 10/02/2014 | CIBC Inc 12/15/2014 | Redemption  100.0000 48,333 48,333 0 0 211
X5152* AJ 8 [MJMAILLIS SA PACKAGING SYSTEM CONVERTIB F | 04/10/2014 | Interest Capitalization 05/16/2014 | Seaport Group 43,380 43,380 0 ....(38,724)] ........(38,724)
3899999. Total - Bonds - Industrial and Miscellaneous 25815791 | .......25,366,138 | ........ 25,326,091 | .......... 25,346,150 (] (19,988) 0] (19,988) 0 0 ....(20,057) (20,057)] .....152,439 | ..... 34,950
8399998. Total - Bond: .......25,855924 | .......25408,253 | ....... 25,366,224 | ........ 25,386,283 0 ] (21,970) 0 (21,970) 0 0. (20,057) (20,057)] .....152,803 | ..... 34,961
9999999. Total - Bonds, Preferred and Common Stocks. ......25,408,253 | ........ 25,366,224 | ......... 25,386,283 | ... 0 ] (21,970 0 (21,970) 0 0] . (20,057)] ........(20,057)] .....152,803 | ..... 34,961
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Sch. D-Pt. 6-Sn. 1
NONE

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

Sch. DA-Pt. 1
NONE

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

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

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

E16, E17, E18, E19, E20
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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Description of ltem(s) Hedged, Type(s) Date of Indicate Exercise, Cumulative Gain (Loss) Gain (Loss) Used Effectiveness at
Ticker Number of Used for Income Generation or Schedule / of Risk(s) Maturity or Trade Transaction | Termination Termination Expiration, Variation Margin at|  Recognized in | to Adjust Basis of Inception and at | Value of One (1)

|_Symbol Contracts Notional Amount Description Replicated Exhibit Identifier (a) Expiration Exchange Date Price Date Price Maturity or Sale Termination Current Year Hedged Item Deferred Termination (b) Point
Short Futures

Income Generation

TUM4....... JOPOPPRRR . ;1< I (SN 1,698,000 | US 2YR NOTE FUTURE......................| Income generation- bonds..............| Sch D4............. | Duration............ | 07/03/2014. | CBT 04/15/2014.1 ........... 109.9375 | 04/22/2014. ] .....ccecveee 109.8750 | Closing Purchase. 106,125 106,125 N/A 2,000
FVM4........ 830 830,000 | US 5YR NOTE FUTURE Income generation- bonds.............. | Sch D4............. | Duration............ | 07/03/2014. | CBT 04/15/2014.] ........... 119.5547 | 04/22/2014.1 .............. 119.0078 | Closing Purchase. 453,906 453,906 N/A 1,000
1369999. Total-Short Futures-Income Generation 560,031 560,031 0 0 XXX XXX
1389999. Total-Short Future: 560,031 560,031 0 0 XXX XXX
1429999. Total-Income Generation. 560,031 560,031 0 0 XXX XXX
1449999. TOTAL... B I 560,031 | .o 560,031 | oo 0 .0 XXX XXX




Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

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

Sch. DB-Pt. D-Sn. 2
NONE
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Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Common Stocks - Money Market Mutual Funds
000000 00 0 | MOUNT VERNON SECURITIES LENDING TRUST PRIME PORTFOLIO I | U 94,102,385 94,102,385
7499999.  Total - Common Stocks - Money Market Mutual Funds 94,102,385 94,102,385 XXX
7599999.  Total - Common Stock 94,102,385 94,102,385 XXX
7699999. Total - Preferred and Common Stock 94,102,385 94,102,385 XXX
9999999. ...94102,385 | ..........................94,102,385 XXX
General Interrogatories:
1. The activity for the year: Fair Value $.....94,102,385  Book/Adjusted Carrying Value $....94,102,385
2. Average balance for the year: Fair Value $.....86,446,348  Book/Adjusted Carrying Value $.....86,446,348
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....94,102,385 NAIC 2: §........0NAIC 3: §.........0 NAIC4: §.......ONAIC5: §.......... ONAICE: §......... 0
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Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $.......... 0 Book/Adjusted Carrying Value §.........
Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.

NONE
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Annual Statement for the year 2014 of the

OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
US Bank NA (5,720,075) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (5,720,075) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (5,720,075) | XXX
0599999. Total Cash XXX XXX 0 0 (5,720,075) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (5,501,970) [ 4. April.... ...(19,817,631)| 7. July... (10,044,235) | 10. October. ...(11,361,687)
2. February. .(8,730,931)| 5. May. .(9,752,076) | 8. August. (1,870,403)| 11. November (13,422,438)
3. March ...(11,147,240) | 6. June... .(5,276,617)] 9. September.......coccoceeree | o (17,913,795) [ 12. December.... (5,270,075)
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Annual Statement for the year 2014 of the OHIO NAT'ONAL LIFE ASSURANCE CORPORAT'ON
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

XA

NONE




Annual Statement for the year 2014 of the OHIO NATIONAL LIFE ASSURANCE CORPORAT'ON

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama............ccoeeemererniiiiiirinnsenen AL o
2. Alaska...
3. Arizona..
4. Arkansa .| State regulatory requirement 200,619 275,094
5. [OF:1161 - R CA| v
6. Colorado......ccccoommmrrvvcvivmiinnrnrniiiend (610 IS
7. Connecticut.........cocoovcvcrcrcrcrcrcrcrcnend (OF IR
8. Delaware..........cccoouurevrrvvrveisssnnencDE [ o
9. District of Columbia....................DC| .............
10, FIOMda. ccooevereveeereerereveiiiered FL| o
11, GeOIGia....veveeeeevrveviiiierieiens GA[...... ST... | State regulatory requirement. 60,186 82,528
12, Hawaii HI s
13, 1d@N0.ccccecerererererererererererernrerernrerenen D
14, lllinois. 1L
15, Indiana........cccoccovcvenmncnrvvricerenenecn N f
16.  lowa, {12 [
17, Kansas.........orenrvciiiiinssennniid 1G] -
18, Kentucky.....oocooovvrereermrererirnrieenn KY | i
19, Louisiana........cccoourrrcveviveisnnennieiind LA| s
20.  Maine.......ccoovommmennvciciiniiiinns {113 [
21, Maryland......ccocoovevverinnrrcinriienned MD | e
22, Massachusetts.........ccoowvvvrrerrrennnd MA] ...... ST... | State regulatory requirement. 100,309 137,547
23, Michigan.....ccocomermerrrneresenrnserreee MU | i
24, Minnesota.......ccooovvvveeviissnnrnnn MN |
25, Mississioni
26.  Missouri
27.  Montana....
28, Nebraska..........ccooemmererrieveonennd NE| e
29.  Nevada.....corvcmemmneerrnrreee NV | i
30.  New Hampshire........ccooeerevmmeec. NH | i
31, New Jersey...eneeeeinennnns NI s
32, New Mexico......ccooomrrrmrrrerreeen. NM | L. ST... | State regulatory requirement. 100,291 108,289
33, New York......oomennevccciinneeec NY | i
34, North Carolina.......c.c.ccoeerrsrrenene.. NC | ... ST... | State regulatory requirement. 401,237 550,188
35.  North Dakota.
36.  Ohio.. State regulatory requirement 1,623,136 2,200,362
37.  Oklahoma.
38.  Oregon..
39.  Pennsylvania.......ccoeoomecrnrienned PA | v
40.  Rhode Island...........ccccoourrrrvrveviieacn: R [ i
41, South Caroling..........oeeeveererersnnes SC| ... ST... | State regulatory requirement. 175,541 240,707
42.  South Dakota.......cccccececeeeeccciceccece 8D | i
43, Tennessee.........courrvmvvverniiinnns N1\ [—
L S - - D Q) [
45, Utah..... UT| e
46, Vermont......oomereriveiicrinnn VA ISP
47.  Virginia .ST... | State regulatory requirement. 250,773 343,868
48.  Washingtol
49.  West Virginia
50.  Wisconsin.....cccoccovcveevcvenmncnnnevcenee WH i
51, Wyoming.....ccoooemevveremnrrrmnennnee WY | i
52.  American Samoa.........cccocucvvvviennnes ] (-
53, GUaM...cvciirrrcvciisnsssiienns (c1U] [N—
54.  Puerto RiCO......cccovvvemrerierieriinnns PR|...... B..... State regulatory requirement 565,945 666,892
55.  USVirgin Islands.........ccccoemreeercee VI | coieviinnee
56.  Northemn Mariana Islands............. MP{ ...........e.
57, Canada...........iiinieinn (07:1\' [
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0
59.  Total XXX XXX 3,478,037 4,605,475 0
DETAILS OF WRITE-INS
5801, oo | oo
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0
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