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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

16,241,902

16,241,902

...0.215

Gross
Investment Holdings
1 2
Amount Percentage
..... 16,241,902 (.......... 17.311
....... 2,388,901 |............2.546
......... 398,667 [............0.425
....... 2,189,531 |............2.334
......... 278559 (............0.297
..... 11,688,132 (.......... 12.458
....... 1,458,458 |............ 1.554
....... 7,337,587 (............7.821
......... 202,184 1............0.215
......... 123,402|............0.132
..... 18,544,980 |.......... 19.766
....... 1,672,676 ............1.783
....... 5,979,060 ............6.373
..... 14,827,267 |.......... 15.803
.......... 14,816 ............0.016
..... 10,476,695 (.......... 11.166
..... 93,822,817 |......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2014 or THE Paramount Health Care

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

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

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

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oooo | 260,574
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ..............................|........... 35179 .............. 35,179
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ....................................| | 18,896
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10 276,857
12.  Deduct total nonadmitted amounts ........................ 276,857
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 81,608,424
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 38,676,590
3. Accrual of Discount ... 17,512
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (34,092)

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . 1,700,123

44 Partd, Column 11 e | (3,031,316) |........ (1,365,285)
5. TOTAL gain (loss) on disposals, Part4, Column19 ... | 3,120,514
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 38,075,667
7. Deduct amortization of premium ... 596,120
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part1, Column 14 .o 12,249

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... .. 42,414

9.4  Partd, Column 13 .. o e 54,662
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 83,331,306
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 83,331,306
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 18,630,802 ......... 18,711,121 ......... 18,696,896 ......... 18,452,500
Governments 2. Canada ...................... | 398,667 |............. 401,738 ............. 401,271 ............. 395,000
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4, TOTALS ... | 19,029,469 |......... 19,112,859 |......... 19,098,167 |......... 18,847,500
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 2,189,531 |........... 2243871 ........... 2,302,496 |........... 2,020,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. TOTALS ... 278559 |............. 285633 |............. 297,028 |............. 250,000
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 ... | 20,686,360 |......... 21,108,543 |......... 21,266,237 |......... 19,600,733
8. United States .................. [ 18,668,383 |......... 18,811,535|......... 18,830,711 ......... 18,375,936
Industrial and Miscellaneous and 9. Canada ...................... | 565,661 |............. 562,127 (............. 572151 ............. 560,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 1,107,016 |........... 1,117,154 (... 1,137,706 | ........... 1,100,000
1. TOTALS .............ooooooi|is 20,341,059 (......... 20,490,817 |......... 20,540,567 |......... 20,035,936
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 62,524,979 |......... 63,241,722 |......... 63,504,495|......... 60,754,170
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. ..o 19,030,704 |......... 19,030,704 ......... 13,399,211
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 271,842 (............. 271,842 ... 255,003
22.  Other Countries ............... [........... 1,503,781 (........... 1,503,781 |........... 1,140,952
23. TOTALS ..o, 20,806,327 |......... 20,806,327 ......... 14,795,166
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 20,806,327 |......... 20,806,327 |......... 14,795,166
26.  TOTALStocks .................|......... 20,806,327 |......... 20,806,327 |......... 14,795,166
27.  TOTAL Bonds and Stocks ... |......... 83,331,306 |......... 84,048,049|......... 78,299,661
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GoIs

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

Non-Guaranteed
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90IS

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

NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

AAAAAAAA 11,682,648
.......... 2,701,584

AAAAAAAAAA 1,847,913
.......... 2,934,601

........ 14,704,878
.......... 5,636,185

........ 15,366,284
.......... 5,424,414

........ 14,704,878
.......... 5,636,185

Hybrid Securities

74 NAICT
72 NAIC2 ...
73 NAIC3 ..
74
75 NAICS ...
76 NAICG ...
77 TOTALS ...

81 NAICT ...
82 NAIC2 ...
83 NAIC3 ...
8.4
85 NAICS ...
86 NAICG ...
87 TOTALS ...
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L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

58,194,968
5,636,185

.. 58,194,968
5,636,185

100.00

100.00

100.00

100.00

58,194,968
5,636,185

53,472,522
5,424 414
249,805

.. 58,194,968
5,636,185

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
or Through Through
NAIC Designation Less 5 Years 10 Years

9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 5418,835|......... 34,569,733 ......... 11,540,315
9.2 NAIC2 ..o (d)re 2,701,584 |........... 2,934,601
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 5418,835|......... 37271317 | ... 14,474,916
9.8 Line9.7asa % of Column®6 ....................... ... 849|................ 5839 ................ 22.68

10. Total Bonds Prior Year

101 NAICT ..o L 6,081,034 ]......... 31,538,713 |........... 8,625,098
102 NAIC2 ..o L 2,507,214 |........... 2,916,890
103 NAIC3 ... 249,805 |.......cooiii
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ..o L 6,081,034 |......... 34,295,732 ......... 11,541,988
108 Line10.7asa%ofCol.8 .................ooooo [ 1028 ... 57.98|................ 19.51

11. Total Publicly Traded Bonds
14 NAICT o 5418,835|......... 34,569,733 |......... 11,540,315
112 NAIC2 ... 2,701,584 |........... 2,934,601
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o L 5418,835|......... 37271317 | ... 14,474,916
118  Line11.7asa%ofCol.6 ...........ooovvviiiii [ 849 (... 58.39 ). ..., 22.68
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... {................. 849|................ 5839 ... 22.68

12. Total Privately Placed Bonds
120 NAICT o e
122 NAIC2 ... L
123 NAIC3 ..o L
124 NAICA ..o e
125 NAICS ..o e
126 NAICHE ......ooooiiiiii i L [
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |

(a) Includes §............... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §............... 0 current year, §.............. 0 prior year of bonds with Z designations and §............... 0 current year, $...............

(c) Includes §............... 0 current year,

R 0 prior year of bonds with 5* 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 is under regulatory review.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......1,306,173; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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80IS

Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 1ssuer OBIIgations ... e 250475 L 11,115,227 | ......... 3,928,096 | ...t e 17,548,074 |.............2749]....... 10,813,159 |.............18.28]....... 17548074 | ..................
1.2 Residential Mortgage-Backed Securities ........... ..o [ 68805 | 282,387 (.......... 371,767 |.......... 825401|.......... 840540 (......... 2388900 .............. 374 | ........2589214 | ... .........438|......... 2,388,900
1.3 Commercial Mortgage-Backed Securities . ......
14 Other Loan-Backed and Structured Securities . .. . L
1.5 TOTALS Lo | 2573556 | 11,397,614 (L 4,299,863
All Other Governments
2.1 Issuer Oblgations . ... i | 398,667 ... e e 398,667 (..............062[.......... 579934 |..............098]|.......... 398,667 ..o
2.2 Residential Mortgage-Backed Securities ..............oooviiiiiiiiiii i | e e e e e e e e e
2.3 Commercial Mortgage-Backed SecUrities ..............oooiiiiii e | | L e e e e e
24  Other Loan-Backed and Structured Securities . ..............coviiiiiiiiiiiiii i | e e e e I I U PP
25 TOTALS ........cccoiiiiiiiiiiiiiiii, ... 398,667 .... . 398,667
U.S. States, Territories and Possessions, Guaranteed
31 Issuer Obligations ..o | e AT5,000 | BT L AB2T3A L e 2189531 ... 3432517321426 2,189,531
3.2 Residential Mortgage-Backed SeCUrties . ........ .. ..o L | L e e e e e e
3.3  Commercial Mortgage-Backed Securities .......
34  Other Loan-Backed and Structured Securities ... e e - " " o o
35 TOTALS ... 1T5,000 L BB TIT | L 462,734 L [ 218983 | L 343 L 2517821 | L A28 2,189,531
U.S. Political Subdivisions of States, Territories and Possessions, Guaranteed
4.1 1sSUr OBlIGations . ... ...
4.2  Residential Mortgage-Backed Securities ........
4.3  Commercial Mortgage-Backed Securities ... ..
44  Other Loan-Backed and Structured Securities ... R
45 TOTALS ..o
U.S. Special Revenue & Special Assessment Obligations, etc., Non-Guaranteed
5.1 1sSUET ODBlIGAtIONS ... ... e [ 1,404,992 |......... 7,936,040 |......... 3495171 .......... 310,384 ..o 13,146,587 | ............. 2060....... 14,808,637 |............. 25.04|....... 13,146,587 | ..................
52  Residential Mortgage-Backed Securities 317,492|......... 1324407 [......... 1434633 (......... 2,162,225 ......... 2,301,015 ......... 7539771 oo 1181]......... 6,762,270 |............. 1143|......... TB3977T1 |
53  Commercial Mortgage-Backed Securities e e I [P
54  Other Loan-Backed and Structured Securities . ..............ocoviiiiiiiiiiiiiiiiiii e e
5.5 TOTALS Lo [ 1722483 |......... 9,260,447 |......... 4,929,804
Industrial and Miscellaneous
6.1 Issuer Oblgations ... | 947,796 |......... 7,018,801 |......... 4,459,899
6.2  Residential Mortgage-Backed Securities ..............ooooviiiiiiii i | e e e e T T
6.3  Commercial Mortgage-Backed Securities ....... o . L.226521( ... 035 226,759 | ... e 226,521
6.4  Other Loan-Backed and Structured Securities ... T e v e 7,365431|.......... 322615 . ... | ... 7688046 (.............1204]......... 7541923 |.............1275|......... 7,688,046
8.5 TOTALS ... L GATTOB L 14,384,232 |......... 4782514 | .. 226521....... 20,341,063 |............. 3187 |....... 20,790,698 ............. 3515 ....... 20,341,063
Hybrid Securities
7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities
7.3 Commercial Mortgage-Backed Securities e T .
74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |
75 TOTALS .o e
Parent, Subsidiaries and Affiliates
8.1 ISSUEr OBlIGations . ... ...
8.2  Residential Mortgage-Backed Securities ........ e B
8.3  Commercial Mortgage-Backed Securities ........ .. ..o |
84  Other Loan-Backed and Structured Securities ..o | L
85 TOTALS ..ot L L L L i i i i | | |
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 5,032,538 |........ 28,299,092 ........ 12,345,900 |............ 310,384 ..o 45987914 .............. 72.05]...... XXX | XXX | 45987914 ...
9.2 Residential Mortgage-Backed Securities ........................... [ 386,297 |.......... 1,606,794 |.......... 1,806,400 (.......... 2,987,625|.......... 3,141,555 |.......... 9,928,671 |.............. 1555 ...... XXX .o XXX oo 9,928,671 | ...
9.3 Commercial Mortgage-Backed Securities ... | e e 226,521 ............ 226,521 |................ 035]...... XXX oo XXX oo 226521 ...
9.4 Other Loan-Backed and Structured Securities ...................o.o. [ [ 7,365431|............ 322615 ..o L 7,688,046|.............. 12.04|...... XXX .| XXX oo [ 7,688,046|.....................
9.5 TOTALS oo 5418,835|........ 37271317 ... 14474916|.......... 3,298,009|.......... 3,368,076 |........ 63,831,152 ............. 100.00]...... XXX [ XXX [ 63,831,152 ...
9.6 Line9.5asa% 0f Col. 6 .......oiviiiiiiiiiiiiie [ 849[.............. 5839 2268 AT, 528, 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ..............ocoiveiiiiiiii [ 5,785415|........ 25,680,467 ........ 10,003,666 |............ 557,027 ..o [ XXX |, XXX [, 42,026,575 .............. 71.05(........ 42,026,575 ...
10.2  Residential Mortgage-Backed Securities .......................... [ 280,368 |.......... 1,088,593 |.......... 1,538,322 |.......... 1,685,592 (.......... 4,758,608 . ..... XXX .o XXX o 9,351,484 |.............. 15.81(.......... 9,351,484 | .....................
10.3  Commercial Mortgage-Backed Securities ... | [ e e 226,759 |...... XXX .o XXX o[ 226,759 | ... 0.38]............ 226,759 | ...
104  Other Loan-Backed and Structured Securities ....................... [ ... 15251 |.......... 7,526,672 ... L e XXX o] XXX oo | 7,541,923 .............. 12.75].......... 7,541,923 ...
105  TOTALS ..o 6,081,034 |........ 34,295732|........ 11,541,988 |.......... 2,242619|.......... 4,985,368 | ...... XXX .| XXX oo | 59,146,741 |............. 100.00]........ 59,146,741 |.....................
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 1028 ... 57.98]. . ... 1951 379, 843|...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooviviiiiiii 5,032,538 |........ 28,299,092 ........ 12,345,900 |............ 310,384 | ..o 45987914 .............. 72.05(........ 42,026,575 .............. 71.05(........ 45,987,914 ]...... XXX ...
112 Residential Mortgage-Backed Securities ........................o. [ 386,297 |.......... 1,606,794 |.......... 1,806,400 .......... 2,987,625|.......... 3,141,855 .......... 9,928,671|.............. 1555 (... 9,351,484 |.............. 1581 ).......... 9,928,671]...... XXX ...
11.3  Commercial Mortgage-Backed Securities ....................cooooo [ [ L e 226,521 |............ 226,521 ... 035(............ 226,759 (... 038............ 226,521 |...... XXX ...
114 Other Loan-Backed and Structured Securities .................coo.o. | oo [ 7,365431|............ 322615 ..o L 7,688,046|.............. 12.04|.......... 7,541,923] ... 1275).......... 7,688,046 ...... XXX ...
M5 TOTALS ..o L 5418,835|........ 37271317 ... 14,474916|.......... 3,298,009|.......... 3,368,076 |........ 63,831,152 ............ 100.00]........ 59,146,741 |............. 100.00]........ 63,831,152 ]...... XXX ...
116 Line11.5asa%ofCol.6 .........ooooiiviiiiiii 849 |.............. 58.39(.............. 2268 AT 528, 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa %of Line 9.5, Col. 6, Section 9 ...........ccooovviii |, 849[.............. 5839 2268 AT, 528, 100.00]...... XXX o, XXX . XXX oo [, 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125  TOTALS ... L L L L e e L L L [ XXX oo [,
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 1245944 (... ... ... 125944 | o
2. Cost of short-term investments acquired ... 401,001 .............. 401,001 | oo e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ...................ccoooi i 340,772 .............. 340,772 . e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 1,306,173 |........... 1,306,173 [ oo [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 1,306,173 |........... 1,306,173 | ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiiinn., NONE
SI11 Schedule DB Part B Verification ..................ccoeviiiiiiinns, NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE
SI15 Schedule E - Verification .....................ccooiiii i NONE

SI11 - SI15
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E01 Schedule A - Part 1 Real Estate Owned ...................c.cciiinnt. NONE
E02 Schedule A - Part 2 Real Estate Acquired .................cviiiiiiinnn. NONE
E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinnn. NONE
E04 Schedule B Part 1- Mortgage LoansOwned .....................c.c..uns NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ..................cccvvnnnn. NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO01 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Book/ Current Year's Total
Name of Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General NAIC Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Designation | Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Joint Venture - Common Stocks - Unaffiliated
............. Health Plan Alliance ...............oooviieee [ eeeea | Iving oo [ TX 276,857 v, 4.000
.. 276,857 XXX
....... 276,857 XXX
............................................................................................................................................ XXX
....... 276,857 | ....... 276,857 |....... 276,857 | ... [ | L [ e XXX

103




ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Health Care

803

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
2 6 7 8 9

1 Location 5 10 1
3 4 Name of Date Type Actual Cost Additional
CUSIP Name or Vendor or Originally and at Time of  |Investment Made|  Amount of Percentage

Identification Description City State General Partner Acquired Strategy Acquisition | After Acquisition | Encumbrances | of Ownership
Joint Venture - Common Stocks - Unaffiliated

............... rHeaIthPIanAlliance..................... Iving ..o | 01011997 L [ [ 35179 ceeee......4.000
1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated ... 351479 XXX ...
4499999 Total - Unaffiliated ... 35179 ... | XXX ...
4599999 Total - Affiliated ............... . XXX ...
4899999 TOAIS ... ..o 35479 ... XXX ...
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Showing Other

SCHEDULE BA - PART 3

Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign Carrying Value Foreign Realized Total
Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain
CUsIP Name or or Nature of Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment | Interest and BJ/AC.V. Change in | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment
Identification Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12)| BJAC.V. on Disposal | Consideration | on Disposal Disposal Disposal Income
Joint Venture - Common Stocks - Unaffjliated
............... Health Plan Alliance ................ [Irving 01/01/1997 | 03/31/2014
1599999 Subtotal - Joint Venture - Common Stocks - Unaffiliated . .. .
4499999 Total - Unaffiliated ... ... ... .. o
4599999 Total - Affiliated

4699999 Totals
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 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 Current

6] Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired Date

U.S. Governments - Issuer Obligations
912828UC2 ... USTREASURYNOTE ... [ [ [ [ 1,196,132 100.0080 1198577 [ ..o 12/20/2013| 12/15/2015
912828VA5 ...... U S TREASURY NOTE ... e e 463,663 .. 97.0230 463,824 | ... 12/01/2014| 04/30/2020
912828VC1 ..... USTREASURYNOTE ..o [ [ [ [ 1028252 99.7890 1,031,835 | ... 06/06/2013| 05/15/2016
912828RR3 ... USTREASURYNOTE ..o [ [ [ [ 869,539 [ .. 100.3670 870,838 ............... 09/24/2014| 11/15/2021
912828SF8 ...... USTREASURYNOTE ... [ [ [ [ 199,580 | . 100.2500 200312 (..o 10/07/2013| 02/15/2022
912828TG5 ... USTREASURYNOTE .............oooooooooon | oo e v [ T14694 | L 98.8670 716204 | ............... 07/17/2014( 07/31/2017
912828VK3 ...... USTREASURYNOTE ..............oooooooooa | oo e v [ 1,329,745 | L 100.1950 1,329,856 [ ............... 11/21/2014| 06/30/2018
912828WF3 ..... USTREASURYNOTE ...............ooooooooo | oo o fovenne [ 1] 1425866 | ... .. 100.0080 1425568 [ ............... 02/06/2014( 11/15/2016
912828WH9 ... .. USTREASURYNOTE ................oooooooo | oo o foveeee [T o 370,059 | L 100.0550 370,047 ...l 05/12/2014( 05/15/2017
912828WP1 ..... USTREASURYNOTE .............ooooooooooa | oo e v [ T14109 | L 99.9450 TI4256 | ............... 07/02/2014( 06/15/2017
912828VR8 ... .. USTREASURYNOTE .............ooooooooooa | oo e v [ 89,184 | L 100.1640 89535 |............... 09/05/2013| 08/15/2016
912828VW7 ... .. USTREASURYNOTE ... [ [ [ [ 125804 | L 100.5230 125518 | ..o 09/27/2013| 09/15/2016
912828WA4 ... USTREASURYNOTE ..o [ [ [ [ 1105 | 100.0310 M0 | 10/31/2014| 10/15/2016
912828D64 ...... USTREASURYNOTE ... [ [ [ 8987 [ 99.9610 89,894 ...l 09/19/2014| 08/31/2016
912828D98 ...... USTREASURYNOTE ........oovvoveoeoeos [ [ [ [0 .. 535,083 | ... 100.0550 535,058 [ ....oiiiiin 10/03/2014| 09/15/2017
912828F47 ...... USTREASURYNOTE ..o [ [ [ [ 269,558 | ... 99.8830 269613 [....oiiiin 09/30/2014| 09/30/2016
912828B74 ...... USTREASURYNOTE ......oooveeoeees [ [ [ [ 358,482 ... 99.7500 358,895 ... .ol 03/07/2014| 02/15/2017
912828C57 ...... USTREASURYNOTE ... [ [ [ [ 831592 102.0940 831,469 ............... 06/10/2014| 03/31/2021
912828B66 ...... USTREASURYNOTE .............ooooooooooa | oo e v [ 210214 | L0 105.2270 2210198 | ... 03/07/2014( 02/15/2024
912828NDS ..... USTREASURYNOTE ..............oooooooooa | oo e fovvnee [ o 713424 L 109.0940 L700918 | ... 09/24/2014( 05/15/2020
912828QN3 ..... USTREASURYNOTE .............ooooooooooa | oo o v [ 428312 107.3130 48915 | ... 04/03/2013| 05/15/2021
912828QX1 ..... USTREASURYNOTE ................oooooooo | oo o foveen [ oo 509,336 | ... 101.5310 507,670 | ............... 09/29/2014( 07/31/2016
912828G20 ...... USTREASURYNOTE ................oooooooo | oo e v [ oo 1,083,036 | ... 99.5230 1,083,091 [ ............... 12/02/2014| 11/15/2017
912828G38 ...... USTREASURYNOTE ..............oooooooooa | oo o fovveee [ 231,635 | L 100.6720 231623 ...l 12/01/2014| 11/15/2024
912828WT3 ... USTREASURYNOTES .......ooooveeeoee [ [ [ [ 1,010,761 | 99.8830 1,011,348 [ ... . 07/31/2014| 07/15/2017
912828GX2 ... USTREAS-CPIINFLAT ..o [ [ [ [ 274374 | 107.2030 . .. 264,066 | .. .. (8,897) .. ¥ 07/17/2014 07/15/2017
912828C99 ...... US TREAS-CPI INFLAT ol 829,007 | 98.8980 . X . .801,762 | .. . (25195) | .. (2,140) 06/20/2014| 04/15/2019
0199999 Subtotal - U.S. Governments - Issuer Obllgatlons ......................... XXX 16 301,468 |...... 16,190,108 | ...... 16,241 902 ........ (34,092) | ......... (6,210) . XXX . XXX .
U.S. Governments - Residential Mortgage-Backed S
3620A%4H1 ... GNMA  POOL#0723624 .........oooveeee [ [ [ [ 173874 | 109.5410 178,603 | ......... 163,047 | ......... 169,762 | .o e (B273) oo e 4500 ..... 4.068 | MON . 08/15/2013| 01/15/2040
3620AUUYS ..... GNMA  POOL#0740499 ..........oooooeeee | [ [ [ 125408 | . 109.5410 128949 ... M7,77 | ... 122,590 | .. . @A3) [ 4500 ..... 4,070 | MON . 08/16/2013| 08/15/2040
36230T5T5 ...... GNMA  POOL #0758958 ..........oooveeeee [ [ [ [T 518716 | 107.3790 517488 (... .. 481,927 ..514,683 | .. (B,891) | oo e 4000 ..... 3.384 | MON . 12/21/2011| 10/15/2041
38378KGV5 ... GNMAGTDREMICPIT13-57A ..o | [ [ o [ T BTA | 98.2910 115335 L 117,341 117,560 9 e e 1350 |..... 1.332 | MON . 04/12/2013| 06/16/2037
36202FZX7 ...... GNMA [ POOL #0005258 ... ... [ [ [ [ 344321 105.1370 348242 [ ......... 331,227 343,880 (2376) | oo e 3.500..... 3.150 | MON . 12121/2011| 12/20/2041
36202F2L9 ...... GNMA IIPOOL #0005279 ................oooooa oo o fovvvn [ 352797 | Lo 105.1370 .353731 ..., 336,448 351,924 (2855) [ ..ooveee 3500 ..... 3.083 | MON . 01/13/2012{ 01/20/2042
36179MC24 ... GNMA II POOL #0MA0089 . e e ] 560,092 107.3300 552,858 |......... 515,101 555,047 (9 (070C) N T I 4.000]..... 3.288 | MON . 05/24/2012( 05/20/2042
36179QT50 ... .. GNMA [l POOL #0MA2372 .. ................... o ] 213463 L 107.4460 214446 | ......... 199,585 213,453 SO 4.000]..... 3.620 | MON . 11/18/2014| 11/20/2044
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Secumles . XXX 2,409,653 |....... 2,262,393 . 2,388,900 . (29 662) XXX XXX XXX . XXX XXX .
0599999 Subtotal - U.S. Governments XXX .| 18,711,121 (... 18,452,500 [ ...... 18 630,802 [........ (34,092)[........ (35,871) XXX XXX XXX CXXX O [LXXX
All Other Governments - Issuer Obligations
68323AAUS ..... ONTARIO (PROVINCE OF) e [FE 35212 104.7470 | ..., 36,661 | ..........35000 | ..........35 111 | ..o e (BO) | e 3.000]..... 3009 (JdJ ... 07/14/2011 07/16/2018
68323AAQ7 ..... ONTARIO (PROVINCE OF) e e B 2094 | 102.2050 | ..........30,662 | ..........30,000 | ..........29,983 | ... e 12 | 2.300..... 2.342 [ MN .. 05/03/2011| 05/10/2016
683234DPO ..... PROVINCE OF ONTARIO CANADA .............. o [IFE 338,118 101.3380 | .........334415|.........330,000 | .........333572 | ... oo (2045) | | 1600 |..... 0.965 | MS .. 09/27/2013| 09/21/2016
0699999 Subtotal - All Other Governments - Issuer Obligations ...................oooviiiiiiiiiiineins | veviinnn. 401 ,271 o XXX XXX XXX XXX . XXX . XXX .
1099999 Subtotal - All Other GOVEIMMENLS . ... ... ... ..ottt | 401271 (... XXX ... [......... XXX XXX XXX CXXX O [LXXX.
U.S. States, Territories and Possessions (Direct and r Obligations
13063BNS7 ... CALIFORNIAST ... . 145,000 : 150,084 | ......... 145000 | ......... 145000 | ...........cooo |oooii 2924 ... 2924 [ AO . 10/20/2011| 10/01/2016
13063BPP1 ..... CALIFORNIAST ...... S .. .. 281,520 . ..269,665(.........250,000|......... 261,600 |.........c.coo fooooin (6427) .o [ 5.000]..... 2279 | AO . 10/20/2011| 10/01/2016
13063BMH2 ... CALIFORNIAST ...... .. 115476 . ..120,503 | ......... 100,000 | ......... 110918 | ... ... e (1A49) L 5.000]..... 3470 [ MS . 09/21/2011{ 09/01/2021
13063BN73 ..... CALIFORNIAST ...... ... 35118 . ...35180|..........35000|..........35045 | ... ... | @) 1050 |..... 0.929 [ FA .. 03/14/2013| 02/01/2016
4521518V8 ...... ILLINOIS ST ... .. 182,357 . 175000 ... 175000 | .. 175,000 | L e (2362) [ [ 4421 ..... 3.041(JJ .. 10/05/2011| 01/01/2015
574193GBS ..... MARYLAND ST .. 372,246 . ..357,597 | .........300,000 |.........351,816 | ...........ooon foeeiis (BTB3) Lo [ 5.000]..... 1.740 | FA .. 08/17/2012| 08/01/2021
68608UCGY . .... OREGON ST ... .. 375,026 I ..365542 | .........315000 | .........350,993 [ ... oo (T830) [ e 5000]..... 2219 [ MN . 10/28/2011| 05/01/2019
880541QL4 ...... TENNESSEE ST ... .. 200,000 . ..202,978 | .........200,000 [ .........200,000 [ ......ooiiii e L e 1675 ..... 1.675 | FA .. 10/12/2011| 08/01/2016
93974CEQ7 ..... WASHINGTON ST . . ..292,678 . ..283,383 | .........250,000 | ......... 274,466 | ............... oo (B89 [ e 5000]..... 2.369 | JD .. 10/14/2011| 06/01/2018
93974CTW4 ... WASHINGTON ST ... 303,075 . 283,940 | .........250,000 | ......... 284,694 | ............... .o Q70N [ e 5.000]..... 0.959 [ JJ .. 01/24/2013| 07/01/2018
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guarameed) Issuer Obligations .......|....... 2,302,496 ... XXX ... [....... 2,243,871 XXX XXX XXX . XXX . XXX .
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 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 Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date

1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ..................cooo |, 2,302,496 | ... XXX ... |....... 2243871 ....... 2,020,000 | ...... 2189531 | ..o (42,467) | ..o e XXX XXX XXX |....... 27436 ........ 88,944 | . XXX XXX .
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
54675QAFO0 ... LOUISVILLE & JEFFERSONCNTYKY ........... N MFE ... ... 297,028 | ..... 1142530 | ......... 285633 |......... 250,000 |......... 278559 | ... | (6,950) [ ............... ... 5.000]..... 1956 |JD ... |........ 1042)........ 12,500 | 03/16/2012| 12/01/2018
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (D|rect and Guaranteed) -
ISSUET OBGALONS . ... .. | 297,028 ... XXX ... |......... 285,633 |......... 250,000 | ......... 278559 | ... (6,950) [ ... e XXX XXX XXX | oo 1,042 ........ 12,500 [ . XXX |.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....|......... 297,028 ... XXX ... |.ooooiiis 285633 |......... 250,000 |......... 278559 | ..o (6,950) [ ...oooevneees e XXX XXX XXX | 1,042 ........ 12,500 | . XXX . XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
041826E53 ...... ARLINGTON TX INDEP SCHDIST ............... v e e IFE 40,000 |..... 1001470 | ..o 40,059 |..........40,000 | .......... 40,000 | .o e [ e 0611(..... 0.611|FA .. 05/23/2013| 02/15/2016
072031AB3 ...... BAY AREA CAWTR SPLY & CONSVA ... 250,000 ..... 100.1690 250,423 250,000 T U PO P 0.566 | ..... 0.566 | AO .. 02/01/2013| 10/01/2015
11506KCXT ... BROWARD CNTY FL PORT FACS REVE . 256,676 | ..... 112.5750 264,551 247,354 (BA09) [ oo e | 5000..... 3.461| MS . 11/10/2011| 09/01/2018
13033LSP3 ...... CALIFORNIA STHLTH FACS FINGA ...... 171878 | ..... 117.2380 175,857 167,460 GBA21) [ 5.000]..... 2579 [ MS . 07/24/2013| 03/01/2020
181006GH4 ... .. CLARK CNTY NEV PASSENGERFACC ... 222,032 |..... 110.2180 220,436 .210,115 [CC 2y N P P [ 5.000]..... 2.888(JJ .. 10/18/2011| 07/01/2017
19648AWW1 . ... | COLORADO ST HLTH FACS AUTHREV ... 226,790 | ..... 116.6850 233,370 222,000 (3250) [ ..ooovveeee e 5.000]..... 3.008 [ FA .. 06/27/2013| 02/01/2022
220245TP9 ...... CORPUS CHRISTI TXUTILITY SYSR ... . .464,016 | ..... 119.7390 478,956 454,854 (6,407) [ ... [ 5.000]..... 2957 [JJ .. 07/18/2013| 07/15/2022
235036XPO ....... DALLAS-FORT WORTH TX INTERNATI .......... 282,113 ..., 114.6940 . 286,735 273,902 (BB73) [ .o 5.000]..... 3.191 [ MN 08/17/2012{ 11/01/2023
2838212G0 ...... EL PASOTEXWTR&SWRREV ........ . .339,861..... 100.8600 302,580 302,029 (12116) | oo e [ 5250 |..... 1.168 | MS 10/28/2011| 03/01/2015
29270CYK5 ... ENERGY N W WA ELEC REVENUE . 100,000 | ..... 100.4160 100,416 100,000 | v [ [ e | 1.083]..... 1.083 [ JJ .. 08/16/2012| 07/01/2015
3133XFIF4 ... FEDERAL HOME LN BK CONS BD .. 295495 | ..... 106.6690 266,673 266,553 (1913) [ o e 5375(..... 0.554 | MN . 07/20/2012| 05/18/2016
313371PV2 ... FEDERAL HOME LN BK CONS BD .. 534,961 ..... 101.6230 523,358 524,877 (5252) [ oo e | 1625 ..... 0.196 | JD .. 01/17/2013| 12/09/2016
3137EADT3 ..... FEDERAL HOME LN MTG CORP ... 579,086 | ..... 100.1620 580,940 579,309 23 e 0875(..... 0.921|FA .. 01/17/2014 02/22/2017
3135G0WJ8 ... FEDERAL NATLMTGASSN ......... 444,048 | ...... 98.3370 437,600 444,362 185 | o e 0875..... 0.918 | MN . 04/11/2013| 05/21/2018
3135GO0RDT ..... FEDERAL NATLMTGASSN ......... 530,000 ...... 98.4460 521,764 530,000 v e 1.550 | ..... 1.550 | AO .. 10/12/2012| 10/29/2019
3135G0JA2 ..... FEDERAL NATL MTG ASSN ... 454,777 | ... 100.5580 . 452,511 .453,819 (958) | e e 1425 ..... 0.756 | AO .. 05/28/2014 04/27/2017
3135G0OMZ3 ... FEDERAL NATL MTG ASSN ... TB4T5T | ...... 99.6510 782,260 784,869 L3 I S 0875]..... 0.881|FA .. 08/24/2012( 08/28/2017
3431363Q8 ...... FLORIDA ST TURNPIKE AUTH .. 289,805 |..... 121.2120 303,030 . 286,625 (3 180) ..... 5.000]..... 3.032(JJ .. 01/15/2014( 07/01/2024
4551677K6 ...... INDIANA UNIV REVENUES TXBL . . 200,000 | ...... 99.5330 199,066 200,000 ... e e e 1612]..... 1612 FA .. 10/18/2012| 08/01/2018
46613QGU2 ... .. JEA FLA ST JOHNS RIV PWR PK SY 297,255 | ..... 111.4570 278,643 272,289 (7857) oo [ 5.000]..... 1.669 | AO . 09/20/2011{ 10/01/2017
486063QN3 ... .. KATY TXINDEP SCHDIST ............ 310,573 | ..... 125.1400 312,850 310,384 B G N N I 5.000]..... 2310 [ FA .. 12/03/2014| 02/15/2025
53945CAEQ ..... LOS ANGELES CAWSTWTR SYSREVE ... 263,355 | ..... 113.7700 250,294 251,065 (7684) [ ..o [ 5.000]..... 1291|JD .. 05/15/2013| 06/01/2018
5447125B4 ...... LOS ANGELES CNTY CAMET TRANSP ... 340,303 ..... 110.9810 321,845 323,177 (10816) [ . ovvveenee [ e 5000 ..... 1120 .. 05/15/2013| 07/01/2017
575579CW5 ... ... MASSACHUSETTS BAY TRANSN AUTH . 124,902 | ..... 119.9910 119,991 116,169 @744 [ e 5250 (..... 212040 .. 09/22/2011 07/01/2020
576000LZ4 ...... MASSACHUSETTS ST SCH BLDG AUTH 302480 ..... 120.5040 301,260 287,289 (4,963) [ ..o e | 5000 ..... 2590 | AO .. 11/03/2011| 10/15/2021
592030ZA1 ...... MET GOVT NASHVILLE & DAVIDSON ... 350,823 | ..... 113.1650 333,837 324,844 (8493) [ ..o e | 5000..... 1.889 [ MN . 11/04/2011| 05/15/2018
592112LU8 ...... MET GOVT NASHVILLE & DAVIDSONC .. 284,678 ..... 108.2420 270,605 270,030 (7,907) [ oo e | 4.000..... 0.759 | JJ .. 01/30/2013| 07/01/2017
59259YU84 . ... MET TRANSPRTN AUTH NY REVENUE .. 466,848 | ..... 121.3300 485,320 463,002 (3846) ..o e | 5000..... 3.055 | MN 04/11/2014 11/15/2024
59259YRA9 ..... MET TRANSPRTN AUTH NY REVENUE .. .288,558 | ..... 108.3110 270,778 267,299 Q077) [ oo [ 5.000]..... 1.249 | MN . 06/29/2012( 11/15/2016
604111CW2 ..... MINNESOTAPUB FACSAUTH ........... 292,538 | ..... 109.3600 273,400 267,644 (7933) [ oo 5.000]..... 1.669 | MS . 10/17/2011| 03/01/2017
649907XP2 ... ... NEW YORK ST DORM AUTH REVENUES .. 110,000 | ...... 99.9000 109,890 110,000 [ ..o oo 0874]..... 0.874(JD .. 12/05/2013| 12/01/2016
64989KHSS ... .. NEW YORK STPOWERAUTH ......... 282918 ..... 103.3320 258,330 257,075 (8,058) [ ....ooveeeeens o 4.000]..... 0.738 [ MN . 09/22/2011{ 11/15/2015
67756A3M2 ... .. OHIO ST HGR EDUCTNL FAC COMMIS . 332,469 | ..... 103.6200 310,860 309,029 (8943) [ ..o 4.000]..... 0.968 [ JJ .. 04/25/2012( 01/01/2016
67760HIM4 .. ... OHIO ST TURNPIKE COMMISSION ......... 558,440 | ..... 119.1630 .595,815 551,732 (4985) [ ... o 5.000]..... 3524 [ FA .. 08/13/2013| 02/15/2024
67919PLF8 ...... OKLAHOMA ST WTR RESOURCE BRD R 60,000 | ..... 100.0670 . 60,040 60,000 | .. | e [ 1.000|..... 1.000 [ AO .. 02/26/2014 04/01/2017
685869CZ0 ...... OREGON STHLTH & SCIENCEUNIV .. ... 228344 | ..... 106.4980 212,996 210,495 B871) e e | 5000 ..... 1451 (.. 05/02/2012| 07/01/2016
686543TP4 ...... ORLANDO & ORANGE CNTY FL EXPRE . 226,614 ..... 119.6850 239,370 222,713 (2831) [ oo e | 5000..... 3.280 | JJ .. 06/27/2013| 07/01/2022
727199WC1 ... PLANO TX INDEP SCHDIST ....... 67423 ..... 102.3980 66,559 66,310 (A1) oo e | 2625(..... 0.817 | FA .. 12/11/2013| 02/15/2016
812643DQ4 ... SEATTLE WASH MUN LT & PWRREV . 176,040 | ..... 109.0330 163,550 160,666 (5,002) oo e | 5000 ..... 1519 [ FA .. 11/10/2011| 02/01/2017
882117M27 ... TEXAS A &M UNIVPERMUNIVFD ..... 244674 ..... 118.6160 237,232 229,085 (@4925) [ oo e | 5000 ..... 2180 JJ .. 09/28/2011 07/01/2020
91412GSX4 ... UNIV OF CALIFORNIA CA REVENUES .. 30,000 ..... 100.4490 .30,135 030,000 [ i e | [ 0.907 |..... 0.907 | MN . 09/26/2013| 05/15/2016
915138KS9 ...... UNIVOF TOLEDOOH ................ 278,588 | ..... 106.0600 . 265,150 . 259,178 (6,300) [ ....oooveeeennn o 5.000]..... 2.349(JD .. 10/20/2011| 06/01/2016
91523NKQ8 ... UNIV OF WASHINGTON WA UNIVREV .. 607,650 |..... 113.5760 567,880 . 569,761 (19,515) | oo e [ 5.000]..... 0.938(JJ .. 01/15/2013| 07/01/2018
91412F5B9 ...... UNIVERSITY CALIFREVS ........... 17,825 ..... 116.3850 116,385 110,728 (2301) [ oo 5.000]..... 2400 [ MN . 10/28/2011| 05/15/2019
914353RY5 ... UNIVERSITY ILL UNIVREVS .. ..231,050 | ..... 118.5920 .. 237,184 ..220,340 | .. (3486) ... o 5500 ..... 3370 [ AO .. . 10/19/2011| 04/01/2020
956704XT2 ...... WEST VIRGINIA ST UNIV REVENUE! e .. ..322619..... 103.5910 | ... .. 290,055 , ..288,156 | .. .. (10778 | 5.000]..... 1088 |AO ...[........ 3,500 .. 14,000 [09/22/2011| 10/01/2015
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations . ........................ |...... 13 663239 ... XXX ... [...... 13 400,835 | ...... 12,330,000 [ ...... 13 146,589 | ... [ (212,767) XXX XXX XXX | ... 138,130 417,651 . XXX [.. XXX
U.S. Special Revenue, Special Assessment - Residentia Mortgage -Backed Securities
312946X50 ...... FHLMC POOL#A9-7900 ...................... ... |0 | ooeet. 310,974 | ..... 108.5220 312,138 (1,287) oo [ 4500 ..... 3.716 | MON . 09/25/2014( 03/01/2041
3128PWC89 ... .. FHLMC POOL#J1-6395 ...................oo oo | | oot 1 .. ...83198 | ..... 106.0080 | ... ... 83,698 (1461) [ ..o [ 4.000]..... 2.694 | MON . 10/19/2011| 08/01/2021
3132GEFHS ..... FHLMC POOL#Q0-1068 ....................oofoee | | ooeent. 1.. ..464,061 | ..... 112.8770 | ... .. 476,740 (20,860) | ... e [ 5500 ..... 4.585 [ MON . 09/21/2011| 05/01/2041
3132GETD2 ..... FHLMC POOL#QO-1448 .........ovvvevenee|vee oo [onenns 1., L A13281 . 110.7330 | ......... 422,664 (4596) [ ..o e | 5000 ..... 4.189 | MON . 10/06/2011| 06/01/2041
3132GF4F1 ..... FHLMC POOL#Q0-2622 ...................c.. | oo [ooiiiis 1 272,710 | ..... 111.8300 278,991 (3A63) [ ..o e | 5500 ..... 4.662 | MON . 09/28/2011| 08/01/2041
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3132GUG24 ...... FHLMC POOL #Q0-8917 198,942 | ..... 104.1900 205,863 |......... 197,584 [ ......... 198427 ..o (B578) [ .ooeeeeee 3500 ..... 3460 [MON .|......... 576 ......... 6,915 {09/20/2013| 06/01/2042
3132HNEB1 ..... FHLMC POOL #Q1-1930 ... LL21543 ) 101.2280 | ... ...20800|.......... 20,548 | ... ...20,584 | .. @ 3.000]..... 2.985[MON .|.......... 51 . 616 [10/31/2012| 10/01/2042
313207W99 ... FHLMC POOL #Q1-6571 ... .. 148468 | ..... 101.1910 . 146,038 [ ......... 144,319 .. 146,790 | .. (B72) [ oo e | 3.000..... 2857|MON .| ......... 361 4,330 03/27/2013| 03/01/2043
3132M6T42 ... FHLMC POOL #Q2-6271 ........... .. 199,057 [ ..... 104.3850 . 203524 [ ... 194,975 ..199,008 | .. (152) | oo e 3500..... 3.389|MON .|......... 569 3,98105/09/2014| 05/01/2044
3132M7KHO ... FHLMC POOL #Q2-68% ........... L 34BATT ... 104.1730 L 352847 ... 338,520 ..346,120 | .. Q70| o e 3500 ..... 3317|MON .|......... 987 2,962 |09/24/2014| 06/01/2044
31398QTE7 ..... FHLMC MULTICLASS MTG 3747 HG .. 164424 (... 101.4180 164,583 [ ......... 162,282 164,366 (543) | oo e 2400..... 2.267|MON .|......... 325 2,92103/24/2014| 07/15/2037
31416WRKO ... FNMA POOL #0AB1389 ......... .. 138,109 | ..... 108.6780 138122 (. 127,093 138,030 @78) | oo e 4500..... 3.661|MON .|......... 477 . 95310/21/2014| 08/01/2040
31417GZ74 ... FNMA POOL #0ABI765 ...................... 4014351 ..... 101.2940 413543 (... 408,260 401,527 S50 e e 3000..... 3.438|MON .|........ 1,021 6,124 |06/23/2014| 06/01/2043
31419JSV1 ... FNMA POOL#0AET731 ..o 209,776 | ..... 108.6550 211,324 ... 194,490 203,983 (7,043) [ oo e | 4500..... 4.015|MON .| ......... 729 8,752 05/13/2013| 11/01/2040
31419MC25 ..... FNMA  POOL #0AE9988 . 92,035]..... 106.1120 91875|.......... 86,583 89,589 L N T P [ 4.000]..... 3357 [MON .| ......... 289 3,463 [10/05/2011| 07/01/2026
3138A6LJ7 ...... FNMA  POOL #0AH4828 89,533 |..... 107.0810 89575|.......... 83,651 89,141 (1,549) [ ..o [ 4.000]..... 2744 |MON .| ......... 279 2,788 02/12/2014| 02/01/2026
3138AJVVT ... FNMA  POOL #0AI5127 . 303,647 | ..... 107.3030 305993 (......... 285,167 300,898 (4807) ... 4.000]..... 2956 [ MON .|......... 951 11,407 | 09/19/2011{ 09/01/2026
3138ALKA4 ..... FNMA  POOL #0AI6588 . 173874 | ..... 107.1440 173,880 | ......... 162,286 173,133 (591) [ oo 4.000]..... 2772({MON .| ......... 541 5,410 {02/07/2014| 07/01/2026
3138AUP43 ... .. FNMA  POOL #0AJ3142 .. ... 150,808 | ..... 108.7280 153,692 | ......... 141,354 147,257 (4198) [ ... 4500 ..... 4102 MON .|......... 530 6,361 {06/12/2013| 10/01/2041
3138E0RSO ... FNMA  POOL #0AJ7696 .. ... 240276 | ..... 108.7100 242171 222,768 233,845 (TO15) [ oo 4500 ..... 4022 MON .|......... 835 10,025 | 05/13/2013| 12/01/2041
3138EMNRS ... FNMA POOL #0AL4899 ... 66,102 ..... 106.8340 85913 [ ...l 61,697 65,881 (1,085) [ oo e | 4.000..... 2.947|MON .| ......... 206 2,057 |02/13/2014| 02/01/2029
3138LUQST ..... FNMA  POOL #0A04064 ... 144,684 | ..... 104.7300 142,060 | ......... 135,644 140,995 CB23) e e 3500..... 3461|MON .|......... 396 4,748 |07/12/2012| 06/01/2042
3138LVXA6 ..... FNMA POOL #0A05172 ... 65487 |..... 104.3830 64,640 |.......... 61,926 63,493 (2218) [ oo e | 3.000..... 2.307|MON .|......... 155 1,858 05/21/2013| 06/01/2022
3138MODJ6 ... FNMA POOL #0A08204 ... 65194 |..... 104.6320 63957 | ...t 61,125 61,517 D) | 3500..... 3.443|MON .| ......... 178 2,13907/12/2012| 06/01/2042
3138MCRK2 ... FNMA POOL #0AP8589 ... 61,072 ]..... 101.3620 58947 | ... 58,155 59,869 (1,280) [ oo e | 3000..... 2.745|MON .| ......... 145 1,745 10/31/2012| 11/01/2042
3138MGNW1 ... | FNMA POOL #0AQ1304 47976 | ..... 101.3650 46491 |.......... 45,865 46,617 (01) | e e 3000..... 2.862|MON .|......... 115 1,376 [10/25/2012| 10/01/2042
3138NXL54 ... .. FNMA  POOL #0AR1247 91,180 | ..... 101.3470 88,034 |.......... 86,864 89,415 (1,945) [ ..o 3.000]..... 2757 [MON .| ......... 217 2,606 {01/03/2013| 01/01/2043
3138WCUN1 .... | FNMA POOL #0AS3288 ... 202,054 | ..... 104.4580 207,288 ......... 198,442 202,036 @O 3500 ..... 3403 [MON .|......... 579 1,736 |09/18/2014| 09/01/2044
3138WN3X5 ... FNMA  POOL#0AT1713 ..............cceees 382,193 | ..... 101.3260 .398,020|......... 392,811 382,368 L850 [ 3.000]..... 3233 [MON .|......... 982 . 6,874 [04/01/2014| 03/01/2043
3138WTUTY ... FNMA POOL#0AT5993 ...................... 299,540 | ..... 101.3210 307,655 |......... 303,644 299,604 201 3.000]..... 3M12(MON .| ......... 759 5,314 {05/20/2014| 05/01/2043
3138WVCN9 .... | FNMA  POOL #0AT7276 ... .382,106 | ..... 107.3070 0393251 ......... 366,473 376,672 (5815) [ .ooveeeee [ 4.000]..... 3755 [MON .|........ 12221 . 14,659 |109/19/2013| 09/01/2043
3138X4R44 ... .. FNMA  POOL #0AU5006 ... .72840 | ..... 104.6380 LTABT8 | ... 71,368 72,303 [(C74:) N [P [P 3500 ..... 3390 [MON .|......... 208 2,498 11/06/2013| 10/01/2043
3138XXAT3 ..... FNMA  POOL #0AW7217 .. 413,963 | ..... 107.3080 418,762 | ......... 390,243 413,684 L(8B0) [ e 4.000]..... 3511 [MON .|........ 1,301 7,805 [06/23/2014| 06/01/2044
3141TYTF8 ... FNMA POOL #0MA0893 ... 159,584 | ..... 106.0680 160,490 | ......... 151,309 157,828 (2912) [ oo e | 4.000..... 2691|MON .|......... 504 6,052 |10/19/2011| 10/01/2021
31418AAF5 ... FNMA  POOL #0MA0905 ... 299,390 | ..... 105.7690 303480 | ......... 286,927 ..296,869 | .. (@448) [ .o | 3500..... 2447|MON .| ......... 837 . 10,042 {10/13/2011| 10/01/2021
31418AFD5 ... FNMA POOL #0MA1063 ........... 86,428 |..... 104.3720 85644 |.......... 82,056 ...82549 (.. C(192) e e 3000..... 2829|MON .|......... 205 2,462 |04/26/2012| 05/01/2022
31418AHT6 ... FNMA POOL #0MA1153 ....... 138,535 | ..... 104.3710 137,664 | ......... 131,899 .. 134,854 | .. (4,020) [ e | 3.000..... 2.384|MON .|......... 330 3,957 |05/30/2013| 07/01/2022
31397ND77 ... FNMA GTD REMIC P/T09-31C ... e 101,807 | ..... 104.9000 102,166 | .......... 97,394 01,715 | .. O15) | oo e 3500..... 3.047|MON .|......... 283 2,557 |03/24/2014| 11/25/2038
3136A1QL2 ..... FNMA GTD REMIC P/T 11-96 CA ................ 100535 | ..... 103.9270 100,706 | .......... 96,901 .. 100,469 | .. T4 N T T FETP 3500..... 3447|MON .|......... 283 ... 2,544/03/24/2014| 05/25/2041
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage -Backed Securiti 7,602,998 XXX 7,707,708 | ....... 7270,733 | ....... 7,539,771 .. (89,939) XXX XXX XXX |....... 23435(....... 222465|. XXX . XXX .
3199999 Subtotal - U.S. Special Revenue, Special Assessment .............................. 21,266,237 XXX o[ 21,108,543 | ...... 19,600,733 [ ...... 20,686,360 | .. ... |l (302,706) XXX XXX XXX | ... 161,564 | ....... 640,116 [ . XXX [.. XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Ob
90131HAA3 ... 21ST CENTURY FOX AMERICAINC ............. 127,904 127,414 127,747 10/14/2014| 10/01/2023
00440EAJ6 ...... ACE INAHOLDINGSINC ........... . .. 149,974 .. 147,280 .. 147,848 | .. 09/29/2014( 02/15/2017
02209SAJ2 ...... ALTRIAGROUPINC .............. ... 32672 ... 32,131 ...29,989 | .. 09/28/2011{ 08/06/2019
02665WABT ..... AMERICAN HONDA FINANCE CORP ............. ... 29,896 ... 30,139 ...29,938 (.. 10/03/2013| 10/07/2016
02687QDGO ... AMERICAN INTERNATIONAL GROUP | .. .. 103,235 .. 100,629 ...98,930 (.. 06/07/2013| 01/16/2018
03076CAF3 ..... AMERIPRISE FINANCIALINC .......... .. 81,564 84,741 81413 L. 11/07/2013| 10/15/2023
031162BD1 ..... AMGENINC ................ . .4,798 5,195 .. 4866 (.. 07/07/2011| 10/01/2020
03523TBAS5 ..... ANHEUSER-BUSCH INBEV WORLDWIDE ........ .. 115,893 112,510 12511 L 06/17/2013| 02/15/2016
037833A09 ...... APPLEING ... ... 33,145 34,481 ...33648 | .. 09/05/2013| 05/03/2018
037833AM2 ..... APPLEINC ...... ... 44,976 45,100 ...44081 .. 04/29/2014( 05/05/2017
053332AM4 ... AUTOZONEINC ........ ... 84,986 87,417 ...84990 | .. 04/17/2012( 04/15/2022
06051GEC9 ...... BANK OF AMERICA CORP .. ... 83,365 91,087 ...82359 .. 06/08/2011{ 07/01/2020
06051GFBO ..... BANK OF AMERICA CORP .. .. 144,894 152,273 .. 144002 | .. 01/15/2014( 01/22/2024
06050TKN1 ..... BANK OF AMERICANA ....... .. 280,870 268,543 .. 267,466 | .. 03/21/2013| 03/15/2017
075887BES ...... BECTON DICKINSONANDCO ........... .. 115,000 116,512 .. 115,000 | .. 12/04/2014| 12/15/2019
084664BNO ... BERKSHIRE HATHAWAY FINANCE COR ... 157,427 152,699 151,998 05/04/2012| 12/15/2015
084670BHO ... BERKSHIRE HATHAWAY INC .......... 139,805 139,931 139,877 01/29/2013| 02/09/2018
097014AN4 ... BOEING CAPITALCORP ..... 46,672 45,853 45,819 10/23/2013| 08/15/2016
10112RAT1 ..... BOSTON PROPERTIES LP . 119,720 126,532 119,828 11/03/2011| 11/15/2018
149123BM2 ... CATERPILLARINC ........ 90,907 86,304 85,967 08/14/2013| 08/15/2016
14916RABO ..... CATHOLIC HEALTH INITIATI 54,984 54,776 54,990 10/25/2012| 11/01/2017
12527GACT ..... CF INDUSTRIESINC ........ 29,972 29,327 29,976 05/20/2013| 06/01/2023
172967HKO ... CITIGROUPINC ...... .. 124,949 124,410 124,962 03/04/2014( 03/10/2017
172967HY0 ..... CITIGROUPINC ................... 64,909 64,817 64,920 08/07/2014( 08/14/2017
212015AN1 ... CONTINENTAL RESOURCES INC/OK . N 114,058 102,872 114,077 10/03/2014| 06/01/2024
126650BZ2 ...... CVS CAREMARKCORP ....................... 122,947 121,748 123,251 05/28/2013| 12/01/2022
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254010AC5 ... DIGNITYHEALTH ... S IFE 45,000 | ..... 100.7700 45347 | .......... 45000 .......... 45,000 10/07/2014( 11/01/2019
25470DAH2 ..... DISCOVERY COMMUNICATIONS LLC .. 1 ...49919) ... 97.0770 | ... 48,539 .. 49,931 03/12/2013| 04/01/2023
233331AS6 ...... DTE ENERGY COMPANY ......... 1 ... 49957 [ ... 101.7340 | ... 50,867 49,959 05/06/2014 06/01/2024
264399EM4 ... DUKE ENERGY CAROLINAS LLC 1 15252 (... 103.4070 | ... 103,407 102,942 10/05/2011| 10/01/2015
26441CAN5 . ... DUKE ENERGY CORP ......... 1 ...99941 (... 104.0230 | ... 104,023 99,944 04/01/2014 04/15/2024
26441YAT4 ... DUKE REALTYLP .. 1 147183 ... 123.3700 | ... 154,213 139,124 09/21/2011| 08/15/2019
278865AL4 ...... ECOLABINC .................... 1 .. 108,180 | ..... 108.9590 | ... 108,959 107,920 09/24/2014| 12/08/2021
29273RASS ..... ENERGY TRANSFER PARTNERSLP ... 1 L T9919 (L 96.7670 | ... L T1,414 79,932 01/14/2013| 02/01/2023
29379VAZ6 ..... ENTERPRISE PRODUCTS OPERATING . 1 . 79926 (...... 98.9090 | ... . 79,127 79,938 03/11/2013| 03/15/2023
26875PAH4 ... .. EOGRESOURCESINC ............... 1 .. 156272 | ... 101.8070 | ... 152,711 152,166 10/22/2013| 02/01/2016
26884LAB5 ...... EQTCORP .......... 1 ...82206..... 108.0310 | ... . 86,425 81,867 06/25/2013| 11/15/2021
26884ABA0 ..... ERP OPERATINGLP ........... 1 LLATET3 L 97.5290 | ... 46,814 47,634 04/03/2013| 04/15/2023
31620MAJ5 ... FIDELITY NATIONAL INFORM .......... 1 59770 (... 99.4600 | ... 59,676 59,846 04/10/2013| 04/15/2018
35671DAU9 ..... FREEPORT-MCMORAN COPPER & GOLD . 1 .. 123,057 | ... 945110 | ... 118,139 123,402 03/04/2013| 03/01/2022
369550AQ1 ..... GENERAL DYNAMICSCORP ............. 1 ...52170 | ..., 102.3100 | ... 51,155 51,081 05/31/2013| 07/15/2016
36962G3H5 ... GENERAL ELECTRIC CAPITAL CORP . IS U PUTR IR .. 169,547 [ ... 111.0050 | ... 166,508 166,664 07/02/2014| 09/15/2017
36962G4J0 ...... GENERAL ELECTRIC CAPITALCORP ........... JUUR DU U .. 144509 ... 114.4580 | ... 143,073 143,041 07/21/2014| 01/08/2020
36962G6RO ... GENERAL ELECTRIC CAPITALCORP ........... JUUR DU U 50227 [ ... 100.3640 | ... 50,182 50,106 10/24/2013| 01/08/2016
36962G6NO .. ... GENERAL ELECTRIC CAPITAL CORP . 1 .. 135,000 | ..... 1004570 | ... 135,617 135,000 12/05/2012| 12/11/2015

373334J¥8 ...... GEORGIAPOWERCO ............ o I L8525 .. 100.0630 | ... 02125/2013| 08/10/2015

m 38141GGQ1 ..... GOLDMAN SACHS GROUPINC ................ ..o [ oo ..15,045|..... 112.8660 | ... 16,930 15,033 07/22/2011{ 07/27/2021
-_ 38141EA58 ... .. GOLDMAN SACHS GROUPINC/THE ...........o .o [ | vneen 86,713 ..... 112.0700 95,260 86,095 02/18/2011( 03/15/2020
o 38259PACG ... .. GOOGLEINC ................... 1 103,962 | ..... 102.1500 102,150 101,355 04/04/2012( 05/19/2016
w 40414LAF6 ... .. HCPINC ............. 1 64,690 ..... 104.9550 22 64,810 01/18/2012( 02/01/2019
A221TKAY2 ... HEALTHCAREREITINC .......... 1 134,587 | ..... 106.3390 143,558 134,735 03/27/2012( 04/01/2019
42225BAA4 .. ... HEALTHCARE REALTY TRUST INC 1 109,465 | ..... 109.2010 109,201 104,265 03/22/2012( 01/17/2017
428236BM4 ... HEWLETT-PACKARD CO ....... 1 60,338 | ..... 105.2900 63,174 60,273 02/28/2013( 06/01/2021
437076AW2 ..... HOME DEPOT INC/THE ... 1 102,705 | ..... 111.2480 100,123 100,166 05/23/2013( 04/01/2021
437076AP7 ...... HOME DEPOT INC/THE .. 1 68,057 | ..... 105.5310 63,319 63,196 03/11/2013| 03/01/2016
458140AM2 . ... INTELCORP ............. 1 154,338 [ ...... 99.4050 .. 154,078 154,460 12/04/2012| 12/15/2022
24422ESR1 ..... JOHNDEERE CAPITALCORP ................. ). |0 [ooeens 89978 |...... 99.9950 .. 89,996 89,980 09/10/2014( 12/15/2017
46625HJT8 ...... JPMORGANCHASE&CO ... | | s 99442 |..... 104.2430 104,243 99,482 01/21/2014{ 02/01/2024
46623EJY6 ...... JPMORGAN CHASE & CO ... . R P P P 179910 | ...... 99.9980 179,996 179,936 02/12/2014{ 02/15/2017
46625HJA9 ... ... JPMORGAN CHASE & CO ...... R P P P 115444 | ... 102.7940 118,213 115,143 07/19/2011{ 07/05/2016
46625HGYO0 . ... JPMORGAN CHASE & COSRNT ...........oooo oo [oen | ovneens 103,887 | ..... 111.8840 100,696 99,614 07/24/2013( 01/15/2018
494550BM7 ..... KINDER MORGAN ENER PART .. 1 104,578 | ...... 95.7260 100,512 .. 104,656 | .. 08/08/2012( 02/15/2023
501044CX7 ..... KROGERCO/THE ............. . 1 16,7311 ..... 101.4790 116,701 .. 116,660 | .. 09/24/2014( 01/15/2021
56585AAGT ..... MARATHON PETROLEUMCORP ............... PP PP P 109,605 | ...... 98.0000 107,800 .. 109615 | .. 09/02/2014( 09/15/2024
571748AS1 ...... MARSH & MCLENNANCOSINC ................ PP PP P 98905 ..... 101.2390 100,227 ...98,956 .. 03/07/2012( 04/01/2017
581557BD6 ..... MCKESSONCORP ............cccovveiiinnns e [ 1 100,000 | ...... 99.7910 99,791 ..100,000 | .. 03/05/2014( 03/15/2019
59156RAR9 ..... METLIFEINC ... B 1 95,004 |..... 116.3520 93,082 ...87,636 .. 11/16/2010| 08/15/2018
59156RBK3 ... .. METLIFE INC .. . 1 20,061 ..... 100.2280 20,046 ...20,057 | .. 09/30/2014( 12/15/2017
50075NBB9 ..... MONDELEZ INTERNATIONALINC .............. ..o [ .o 144,654 | ..... 103.7150 140,015 .. 137,549 | .. 09/28/2011{ 02/09/2016
61166WATS .. ... MONSANTOCO ............... 1 104,806 | ...... 99.6800 104,664 ..104,817 | .. 06/26/2014( 07/15/2021
61166WAR2 .. ... MONSANTOCO ...... 1 49,952 | ...... 99.2320 49,616 ...49,959 | .. 06/26/2014( 06/30/2017
61747WAL3 ... .. MORGAN STANLEY ... 1 149,488 | ..... 113.4880 170,232 .. 149,604 | .. 07/10/2012| 07/28/2021
61761JVLO ...... MORGAN STANLEY . 1 99,826 |..... 101.3620 101,362 ...99,829 | .. 10/20/2014| 10/23/2024
61945CAC7 ..... MOSAIC CO/THE ... 1 84,822 ..... 105.5200 89,692 ...84837 (.. 11/07/2013| 11/15/2023
628530BF3 ...... MYLANINC/PA ........... 1 84,791 ...... 99.6160 84,674 ... 848311, 11/19/2013| 03/28/2019
65473QAS2 ..... NISOURCE FINANCE CORP 1 130210 ..... 113.8930 130,977 .. 123,050 | .. 09/28/2011( 03/15/2018
693304AQ0 ..... PECOENERGYCO ........ 1 84,878 ..... 100.3970 85,337 ...84921 1. 09/16/2013( 10/15/2016
713448BT4 ...... PEPSICOINC ..................... 1 78,023 ..... 102.1660 76,625 ... 76518 .. 08/14/2013( 05/10/2016
718172BN8 ..... PHILIP MORRIS INTERNATIONALIN ............ [... [ |.oes. 54847 |...... 99.4150 54,678 ... 54,854 | .. 11/03/2014| 11/09/2017
72650RAW2 .. ... PLAINS ALL AMERICAN PIPELINEL .. 1 129079 | ..... 112.9630 129,907 .. 124,169 | .. 10/24/2011| 01/15/2020
693475AP0 ... ... PNC FINANCIAL SERVICES ......... 1 89,763 | ..... 101.6370 91,473 ...89,776 | .. 04/23/2014( 04/29/2024
69352PAK9 ..... PPL CAPITAL FUNDING INC .. 1 34,885 ..... 104.1150 36,440 ...34.892 .. .. 03/05/2014( 03/15/2024
74005PAV6 .. ... PRAXAIRINC ................. 1 57,804 |..... 101.8960 56,043 ... 56,066 | .. (1,503) 10/30/2013| 09/15/2015
742718DS5 ... PROCTER & GAMBLE CO/THE ... 1 133519 (... 101.1400 131,482 .. 131454 | .. (1,660) 09/27/2013| 11/15/2015
75076PAS4 ... RAILSPLITTER IL TOBACCO SETTLE . 1 242,790 | ..... 117.4020 234,804 ..235227 | .. (5,000) 04/24/2013| 06/01/2023
756109AQ7 ..... REALTY INCOMECORP ............ 1 104,954 | ..... 101.7680 106,856 .. 104,956 | .. L2 06/18/2014( 07/15/2024
816851AS8 ... ... SEMPRAENERGY ........... 1 124,935 ..... 101.8380 127,298 .. 124970 .. 03/20/2012( 04/01/2017
828807CJ4 ...... SIMON PROPERTY GROUP LP R PO P T 87479 ..... 101.6950 86,441 ... 87,057 | .. 06/30/2014( 09/15/2017
842400GB3 ..... SOUTHERN CALEDISON ......... R P P 39987 |...... 99.7470 39,899 ...39,990 | .. 05/06/2014( 05/01/2017
84756NAAT ... SPECTRA ENERGY PARTNERS LP . 1 122,230 | ..... 102.5690 123,083 .. 120,653 | .. 07/11/2012( 06/15/2016

855030AL6 ... .. STAPLESING ... Sl 124787 01/07/2013| 01/12/2018




ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Health Care

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

1 2 Codes 6 Fair Value 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 Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
|dentification Description Code| N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
87165BAB9 ..... SYNCHRONY FINANCIAL ...................... e eV 2FE 89,788 |..... 101.0040 | .......... 90,985 89801 |............o | 14 08/06/2014( 08/15/2019
882508AR5 ... .. TEXAS INSTRUMENTS INC ... R U N R ...57.352|..... 102.2960 | ... ... 56,263 56,187 (855) 08/14/2013| 05/16/2016
88732JAWS ..... TIME WARNER CABLE INC ... [P TR DU DU ...60,597 [ ..... 1101990 | ... 60,609 59,978 .. (819) 04/16/2014 02/01/2020
887317ACY ..... TIME WARNERINC ............ [ TR PO OO I .. 106,367 | ..... 108.3950 | ... 97,556 96,667 (3,470) 02/22/2012| 11/15/2016
89233P4R4 ... TOYOTA MOTOR CREDIT CORP e e 1 62730 (..... 1024710 ... 61,303 61,295 (1,251) 11/04/2013| 01/11/2016
792860AH1 ..... TRAVELERS COSINCITHE ... [ | [, ...54987 [ ..... 104.1300 | ... 52,065 52,188 (2,371) 10/22/2013| 12/01/2015
898365AB7 ...... TRUSTEES BOSTON COLLEGE . 1 ... 75000 ..... 100.2620 | ... 75,197 75,000 08/14/2013| 07/01/2015
902494AX1 ...... TYSONFOODSINC ......... 1 .. 109,666 | ..... 103.3720 | ... 113,709 109,676 .. 10 08/05/2014 08/15/2024
907818DA3 ... UNION PACIFICCORP ....... 1 48774 113.9080 | ... 142,385 137,028 (3,107) 09/30/2011| 08/15/2018
911312AP1 ...... UNITED PARCEL SERVICE INC .. 1 ...89657|...... 99.5080 | ... 89,557 89,779 .79 06/05/2013( 10/01/2017
91324PBY7 ..... UNITEDHEALTH GROUP INC . 1 .. 185594 | ..., 99.9020 | ... 134,868 135,564 (30) 11/04/2014| 10/15/2017
91159HHKY ... USBANCORP ............ 1 ...84823|..... 101.5510 | ... 86,318 84,828 ... 5 09/08/2014( 09/11/2024
91159HHBY ..... USBANCORP ...... 1 L 114897 | L 102.0460 | ... 112,251 112,345 (1,696) 05/23/2013| 11/15/2016
92277GAD9 ..... VENTAS REALTYLP ... 1 .. 114861 ... 100.6590 | ... 115,758 114,862 o1 11/24/2014| 05/01/2024
92343VCC6 ..... VERIZON COMMUNICATIONS ... 1 ..109,980 | ..... 102.2040 | ... 112,424 109,982 L2 03/10/2014| 03/15/2021
92343VBR4 ... VERIZON COMMUNICATIONS INC ... 1 43012 ... 1104230 | ... 44,169 42,698 (252) 09/27/2013| 09/15/2023
92343VBPS ... VERIZON COMMUNICATIONS INC ... 1 ...49998 | ..... 105.6730 | ... 52,837 49,998 | ..o [ 09/11/2013| 09/14/2018
94108LAUS ... WASTE MANAGEMENTINC ... 1 .. 120,902 | ..... 120.8540 | ... 120,854 119,810 (1,092) 09/30/2014 03/11/2019
94974BFD7 ..... WELLS FARGO & CO ... [ | [, ...86,926..... 101.6950 | ... 86,441 86,647 . (279) 07/30/2014| 05/08/2017
94974BFJ4 ...... WELLS FARGO & CO ... [ | [, ...T9.953 [ ..... 101.3490 | ... 81,079 79,961 L4 02/06/2013| 02/13/2023
m 94974BFU9 ..... WELLS FARGO & COMPANY ... | [, ...99,788(...... 99.9740 | ... 99,974 99,816 28 04/14/2014 04/22/2019
—_ 983024AM2 ..... WYETHLLC ..... A OO I T L T19727 109.5790 | ... 76,705 76,115 (2 654) 08/14/2013| 04/01/2017
o 984121CG6 ... XEROXCORP ...... N U O P ...89924|..... 100.2490 | ... 90,224 89,938 .14 12/03/2013| 03/15/2019
:h 06366RPRO ..... BANK OF MONTREAL .. .. R I P L..79927 | ... 100.5620 | ... 80,450 79,962 .24 07/11/2013| 07/15/2016
064159DA1 ... .. BANK OF NOVA SCOTIA ... R I P ...54984 . ..., 100.0690 | ... 55,038 54,990 ... 5 12/10/2013| 12/13/2016
20825TAAS ... CONOCOPHILLIPS CANADA FUNDING .. A 1 ...56,749 | ..... 107.9540 | ... 53,977 54,089 (2,251) 10/22/2013| 10/15/2016
78008SD86 .. ... ROYAL BANK OF CANADA ............ R I P ...89944 ... .. 100.0380 | ... ... 90,034 89,978 .19 03/05/2013| 03/08/2016
87425EAMS . ... TALISMAN ENERGY INC ... I PO L TAA98 ... 96.7030 | ..........72,527 74,556 . 58 04/03/2014 02/01/2021
878742AX3 ...... TECK RESOURCES LIMITED ... I PO I L TATBB ... 97.0100 | ..........72,758 74,865 .4 07/30/2012| 02/01/2018
89114QAES8 ..... TORONTO-DOMINION BANK/THE ... R PO L TT884 L 102.3160 | .......... 76,737 76,539 .. (841) 08/14/2013| 10/19/2016
893526DH3 ..... TRANSCANADA PIPELINESLTD ... I P ...B3597 [ ..... 101.0110.......... 60,607 60,682 (1,629) 03/11/2013| 06/01/2015
055451AF5 ...... BHP BILLITON FINANCE USALTD . R [ .. 150,024 | ..... 108.8890 | ......... 141,556 138,616 (3,697) 10/28/2011| 03/29/2017
05565QCCO0 ... BP CAPITAL MARKETS PLC ..... R|[.. 1. ...49599 [ ...... 98.9100 | ..........49455 49,606 T 12/08/2014| 11/06/2017
25243YAS8 ..... DIAGEO CAPITALPLC ..... R|[.. 1. ...59,890[...... 99.6910 | ..........59,815 59,951 .37 04/24/2013| 04/29/2016
29358QACS ..... ENSCOPLC ............ R|..1.. ...29959 | ...... 97.1980 | ... ... 29,159 29,960 o1 09/24/2014( 10/01/2024
539473AG3 ..... LLOYDS TSB BANK PLC . R |....... ... 70637 | ..... 104.0250 | ... ...67,616 67,338 (2,183) 06/19/2013| 01/21/2016
636274AC6 ... .. NATIONALGRIDPLC ... R|..1.. .. 143949 | ... 107.9450 | ... .. 134,931 131,515 (3,965) 09/30/2011{ 08/01/2016
76720AAE6 .. ... RIO TINTO FINANCE USAPLC ..... R 1. .. 181,040 ...... 99.9590 | ... .. 179,926 180,920 (120) 09/19/2014( 08/21/2017
78010XAG6 ... .. ROYAL BANK OF SCOTLAND PLC/THI R |....... ..121,010 ... .. 102.0580 | ... .. 117,367 117,401 (3,292) 11/21/2013| 09/21/2015
822582A75 ...... SHELL INTERNATIONALFIN ........ R 1. ...54932( ... 100.0600 | ..........55,033 54,957 .23 11/12/2013| 11/15/2016
85771PATO ..... STATOILASA ..., R [ ...54855(...... 99.3910 | ..........54,665 54,862 T 11/03/2014| 11/09/2017
89153VAL3 ...... TOTAL CAPITAL INTERNATIONAL SA . R [ ...99249 (... 103.6120 | ......... 103,612 99,304 .. 55 01/08/2014| 04/10/2024
893830BC2 ..... TRANSOCEANINC ..., R 1. 32413 81.0330 | ..........32413 32,413 .24 09/23/2014 10/15/2022
893830BB4 ...... TRANSOCEANINC .......... R [ 55347 (... 922450 | ..........55347 ...55347 | .. (98) 09/23/2014| 12/15/2021
89641UAAD ... TRINITY ACQUISITION PLC . R ... 34804 103.5970 | ..........36,259 ... 34826 .. .16 08/08/2013| 08/15/2023
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ........................cooo oo 12,625457 ... XXX ... |...... 12,588,544 | ...... 12,132,000 | ...... 12426543 ... e (99 803) XXX [0 XXX
Industrial & Miscellaneous (Unaffiliated) - Commercijal Mortgag e Securities
50179MAET ..... LB-UBS COMMERCIAL MORTGACB A4 .......... 1 141391 | ... 105.7120 137,426 | ......... 130,000 140,724 | o @2 [ e 5372(..... 4.801 | MON . 10/26/2011| 09/15/2039
92936JAZ7 ...... WF-RBS COMMERCIAL MORTGAC5A2 ......... . o1 ...85849..... 102.4300 | .......... 87,086 |.......... 85,000 | ..........85797 | ... oo D) | 2684 |..... 2,639 | MON . 11/01/2011| 11/15/2044
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securities 227240 | ... XXX ... 224491 | ......... 215,000 226,521 CXXX L] XXX | XXX XXX [0 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed a ured Securities
02008NACS ..... ALLY AUTO RECEIVABLES T SN1 A3 [P DU R 179,989 | ...... 99.8250 179,685 179,992 | oo e B e 0750 |..... 0.752 | MON . 02/25/2014 02/21/2017
02005ADF2 ..... ALLY MASTER OWNER TRUST 1A2 ... el o1 ...99977 (... 100.1210 | ......... 100,121 2099991 | [ B e 1.000|..... 1.008 | MON . 02/12/2013| 02/15/2016
02005AEKO . .... ALLY MASTER OWNER TRUST4A2 ...... e e e .. 489879 [ ...... 99.7630 | .........488,839 489,889 | ... | 10 [ [ 4.300..... 4.306 | MON . 07/08/2014 06/17/2019
02005AERS ... ALLY MASTER OWNER TRUST5A2 .. 1 269,995 | ...... 99.7300 . 269,271 269,995 ... e O e 1600 |..... 1.600 | MON . 11/04/2014| 10/15/2019
03065JAD6 ...... AMERICREDIT AUTOMOBILE 4 A3 ... 1 39,993 |...... 99.6050 . 39,842 39993 | ... e O e 1270 ..... 1.274 | MON . 11/13/2014| 07/08/2019
03064VAC2 ..... AMERICREDIT AUTOMOBILE RE 2 A3 1 224994 | ...... 99.6060 . 224114 2 1 [ N I 0940 ..... 0.941 [ MON . 06/03/2014( 02/08/2019
03062AADS ..... AMERICREDIT AUTOMOBILE RE 3 A3 1 169,995 [ ...... 99.8530 169,750 169,996 ... o O 1150 | ..... 1.151 | MON . 08/20/2014( 06/10/2019
05579UADS ... BMW VEHICLE LEASE TRUST 1 A4 ... 1 69,998 |...... 99.9770 69,984 69999 | ... | O e 0990 |..... 0.991 [ MON . 04/09/2014( 08/21/2017
13975HACO ... CAPITAL AUTO RECEIVABLES 2 A3 .. 1 79,991 ..... 100.2230 80,178 79992 e 2 s e 1260 |..... 1.263 | MON . 04/16/2014( 05/21/2018
13975FAC4 ... CAPITAL AUTO RECEIVABLES 4 A3 .. e 1 294,99 | ...... 99.9910 294,973 2294997 [ e e e 1160 | ..... 1.160 | MON . 11/21/2013| 03/20/2018
14313PACT ... CARMAX AUTO OWNER TRUS 13-4 A3 .......... 1 124,989 | ...... 99.8850 124,856 124992 | o 2 1100 |..... 1.102 | MON . 10/30/2013| 07/16/2018
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14313TAC3 ..... CARMAX AUTO OWNER TRUST3A3 ............ .. 1 99.6240 264,004 265,000 264,981 MON .| ... 08/06/2014( 06/17/2019
14313UACO ..... CARMAX AUTO OWNER TRUST4 A3 .. A .. 64,994 MON . |. 11/05/2014| 11/15/2019
12632XAC2 ..... CNH EQUIPMENT TRUST 2014-C A3 .. A MON . |. 10/16/2014 | 11/15/2019
12591BACY ..... CNH EQUIPMENT TRUSTAA3 ..... A MON . |. 02/12/2014| 05/15/2019
12623PACO ..... | CNHEQUIPMENT TRUSTBA3 ..... A MON . |. 12/04/2014 | 05/15/2019
34530LAE1 ......| FORD CREDIT AUTO LEASE TR B A4 A MON . |. 07/22/2014| 11/15/2017
34530PAD4 ..... FORD CREDIT AUTO OWNER C A3 . A MON . |. 11/18/2014 | 05/15/2019
34530KAB9 ..... FORD CREDIT AUTO OWNER TR B A3 . A MON . |. 06/17/2014| 10/15/2018
34528QCD4 .. ... | FORD CREDIT FLOORPLAN MAS 1 A1 . A MON . |. 01/15/2013| 01/15/2018
36159LBS4 ......| GE DEALER FLOORPLAN 2012-1A ... 1 MON .| . 02/14/2012{ 02/20/2017
36159LCKO .. ... | GE DEALER FLOORPLAN MASTER 1 A . A MON . |. 07/16/2014| 07/20/2019
36163TACT ..... GE EQUIPMENT MIDTICKETLL1A3 ............ L A MON .|... 09/09/2014| 05/22/2018
36163NADS ... .. GE EQUIPMENT TRANSPORTATI1A4 ........... A MON .|... 06/10/2014| 08/23/2022
36163GACS ..... GE EQUIPMENT TRANSPORTATI 2A3 ... .. 1 MON .| . 10/23/2013| 09/25/2017
41284AADO0 ... HARLEY-DAVIDSON MOTORCYCL 1 A3 .. 1 MON .| . 04/08/2014( 09/15/2019
41283TAC2 ..... | HARLEY-DAVIDSON MOTORCYCL 1A3 .. A MON . |. 07/17/2012| 04/17/2017
43814JAC8 ......| HONDA AUTO RECEIVABLES 14-4 A3 . A MON . |. 11/19/2014 | 09/17/2018
43814GAC4 ..... | HONDA AUTO RECEIVABLES OW 2 A3 A MON . |. 05/13/2014| 03/29/2018
43814HAC2 .. ... HONDA AUTO RECEVEIVABLES 3A3 .. A MON . |. 08/12/2014| 06/15/2018
44890RACS ... HYUNDAI AUTO RECEIVABLES AA3 .. A MON . |. 01/28/2014| 07/16/2018
m 4TT8TVACS ..... JOHN DEERE OWNERTRAA3 ....... A MON . |. 04/02/2014| 04/16/2018
'y 477877ADG ..... JOHN DEERE OWNER TRUST 20 B A3 . PP [P IV I B MON . |. 08/26/2014| 11/15/2018
o 63938EAA2 ..... NAVIENT STUDENT 14-1A1 .......... AU U P R MON .| . 05/20/2014 03/25/2021
.U'I B5477NAES6 ..... NISSAN AUTO LEASE TRUSTA A4 .. PP O MON . |. 06/10/2014| 10/15/2019
65477TKAD4 ... .. NISSAN AUTO LEASE TRUSTBA3 . A MON . |. 10/22/2013| 06/15/2016
6547TWACO ..... NISSAN AUTO RECEIVABLESBAS ... A MON . |. 12/03/2014| 05/15/2019
B5477PACS ..... NISSAN AUTO RECEIVABLES O A A3 . A MON . |. 02/11/2014| 08/15/2018
65477TMAC2 ... .. NISSAN AUTO RECEIVABLES O C A3 .. A 1 . MON .| . 12/04/2013| 08/15/2018
80283XAD9 ..... SANTANDER DRIVEAUTOREC3A3 ............ e A 129 999 MON .|... 06/11/2014| 07/16/2018
80283YADT ..... SANTANDER DRIVE AUTO RECE 4 A3 A 249,988 MON .|... 09/10/2014| 09/17/2018
80284AADS .. ... SANTANDER DRIVE AUTORECE5A3 ... A .... 64,991 MON . |. 11/19/2014 | 01/15/2019
92867QAD3 .. ... VOLKSWAGEN AUTO LEASE TRUAA3 .. A A .. 234,981 MON . |. 02/04/2014| 04/20/2017
98161DAD2 ... .. WORLD OMNIAUTOMOB 14-AA3 .............. 1. 254,983 MON .|... 09/10/2014| 09/15/2017
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan- Backed and Structured Securmes ............. 7,687,870 ... .. XXX XXX [0 XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ... [ 20,540,567 | ... XXX ... |...... 20,490,817 | ...... 20,035,936 | ...... 20,341,059 | ..o e (99,941) XXX |.ooon 130,362 ....... 370,752 | . XXX |.. XXX.
7799999 Subtotals - Issuer Obligations .......................... .. ... .. 45,582,053 | ... XXX ... [...... 45,222,089 |...... 43,317,108 | ...... 44681791 |........ (34,092) | ....... (370,260) XXX |...... 331,701 ....... 942,259 | . XXX [.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities . ... 10,007,332 | ... XXX ... [...... 10,117,360 | ....... 9,533,126 | ....... 9,928671 | .......oooiin | (119,601) XXX |.oooonn. 30,556 | ....... 299,933 |. XXX |.. XXX.
7999999 Subtotals - Commercial Mortgage-Backed Securities ... [ 227240 ... XXX ..o |.oooiiinns 224491 ......... 215000 [ ......... 226521 [ ..o (239) XXX Lo 5T8 L 9,265|. XXX |.. XXX.
8099999 Subtotals - Other Loan-Backed and Structured Securities ............................... ... .. |....... 7687870 ... XXX ... [....... 7677782 (....... 7688936 (....... 7687996 [............... .. L. XXX ... 8277 ... 37,750 [ . XXX |.. XXX.
8399999 Grand Total - BONdS ... ..ottt [ 63,504,495 | ... XXX ... |...... 63,241,722 | ...... 60,754,170 | ...... 62,524,979 | ........ (34,092) | ....... (490,000) [ .......... 12249 ...l XXX |.ooon 366,112 ...... 1,289,206 | . XXX |.. XXX .
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Industrial and Miscellaneous (Unaffiliated)
902144101 2UINC oo e e 920.000 L 05/09/2014
00287Y109 ....... [ABBVIEINC ..o e | | e 3,045.000 | .. L.........] 10/23/2013
00507V109 ....... [ ACTIVISION BLIZZARD INC ..... U PUURUTE PR P 2,075.000 | .. L.........| 09/09/2014
00738A106 ....... [ADTRANINC ........ocooiiiiiiiiieee e | oe.....337.000 .. L.........| 12/07/2006
007974108 ... ADVENT SOFTWAREINC ..o e e ...549.000 | .. L.........| 04/05/2012
00130H105 AESCORPITHE ... e e . 4,435,000 | .. L.........| 04/03/2013
001084102 ....... AGCOCORP ................... e ...120.000 | .. L.........| 12/08/2014
009717101 ....... AKAMAI TECHNOLOGIES INC .. e ...520.000 | .. L... .| 05/21/2012
012653101 ....... ALBEMARLE CORP .......coiiiiiiiiiiiiiiieaie | | | 417.000 L 05/03/2010
01741R102 ....... ALLEGHENY TECHNOLOGIESINC ... | | e 1,019.000 L 06/04/2012
01988P108 ....... [ ALLSCRIPTS HEALTHCARE SOLUTION ..........coooovii | | oo | e 1,270.000 | .. L.........] 101142014
020002101 ALLSTATECORP/THE ...............co.es v 1,385.000 | .. L.........| 10/23/2013
021441100 ....... ALTERACORP ...t e e voe....527.000 .. L.........| 08/30/2013
02376R102 ....... AMERICAN AIRLS GROUP INC . [FUTURURU PUUR PR ........666.000 .. L.........] 12/09/2013
031100100 ....... AMETEKINC ..o e 1,060.000 | .. L.........] 09/27/2013
037604105 ....... APOLLO EDUCATION GROUP INC ... e e e 1,025.000 | .. L.........| 01/24/2014
037833100 ....... APPLEINC ..o e e e 3,820.000 | .. L.........| 01/23/2014
04013V108 ....... | ARES COMMERCIAL REALESTATE ..........ccooooveie | | | e 1,390.000 | .. L.........] 12/05/2013
04247X102 ....... | ARMSTRONG WORLD INDUSTRIES INC .. v e e 410.000 L.........| 02/25/2014
049513104 ATMELCORP ..o e e .2,424.000 | .. L.........| 102212013
052800109 ....... AUTOLIVINC ................ . v e ...293.000 | .. L.........| 071412010
053611109 ....... AVERY DENNISONCORP ........... UUURURIY FETTUTEN PO ...530.000 | .. L.........] 09/15/2014
054303102 ....... AVON PRODUCTSINC ....... RTEUURITY FETTTTEN PRI ...545.000 | .. L.........| 12/08/2014
054937107 ....... BB&TCORP ...t [ e ...665.000 | .. L.........| 02/05/2013
077454106 ....... BELDENINC ... [ e ......1,040.000 | .. L.........| 06/07/2010
084423102 ....... BERKLEYWRCORP COM ..o oo | | 696.000 | .. L.........| 03/03/2009
084670702 ....... BERKSHIRE HATHAWAY INC ... e [ PUTUUUEN PUUDDRN DU 1,397.000 | .. L... .| 01/10/2011
08579W103 ....... BERRY PLASTICS GROUPINC .........oooveviiniiie o [ [ 1,970.000 L 04/19/2013
09061G101 ....... BIOMARIN PHARMACEUTICAL COM ........oovvviiiia [ | | 132.000 L 02/20/2009
09739D100 ....... BOISE CASCADELLC ..o e e ...740.000 | .. L.........] 11/07/2013
109217101 ....... BRIGHTCOVEINC ... [ e 4,170.000 | .. L.........| 04/09/2013
111621306 ....... BROCADE COMMUNICATIONS SYSTEMS ........oooovevii] v |ennnnn 4,255.000 | .. L.........| 09/19/2013
127055101 ....... CABOTCORP ...t e e ...542.000 | .. L.........| 10/24/2008
127097103 ....... CABOTOIL&GASCORPCOM ... e e ... 800.000 | .. L.........] 06/29/2010
13057Q107 ....... CALIFORNIARESOURCES CORP ..........ooovviiiiiii [ e ...132.000 | .. L.........] 12/01/2014
14040H105 ....... | CAPITAL ONE FINANCIAL CORP .... [ PUTUUUR DU 1,935.000 | .. L.........| 04/24/2013
14149Y108 ....... | CARDINALHEALTHINC ... e e 1,220.000 | .. L.........| 03/30/2012
141665109 CAREER EDUCATION CORP ..o e e ....98.000 .. L.........| 112172014
142339100 ....... CARLISLECOSINC ..o [ e ...227.000 | .. L .........| 05/04/2007
144577103 ....... CARRIZO OIL & GAS INC e .1,523.000 | .. L.........] 06/12/2012
149123101 ....... CATERPILLARINC ...... e e ...707.000 | .. L.........| 111412013
150870103 ....... CELANESE CORP ... U PUUTTR P 1,410.000 | .. L.........| 04/30/2014
151020104 ....... CELGENE CORP ... e 1,920.000 | .. L.........] 08/03/2011
15117E107 CELLADONCORP ...t e e ...640.000 | .. L.........] 11/05/2014
168615102 ....... |CHICO'SFASINC ........ccoovvviiiiiiiiiiee e e ........886.000 .. ... (2,056) | ... L.........| 10/31/2008
17275R102 ....... CISCO SYSTEMSIINC ... e 4,120.000 | .. .. 22,186 ... L... .| 02/09/2012
172967424 ....... CITIGROUPINC ... e e e 5,273.000 L 09/11/2012
189754104 ....... COACHING ... e | 140.000 L 121712014
19239V302 ....... | COGENT COMMUNICATIONS GROUP ..........oovevn v [ [t 1,920.000 | .. L.........| 10/21/2009
20030N101 .......[ COMCASTCORP .............ceovennn v [ 4,190.000 | .. L.........] 10/31/2011
20854P109 ....... | CONSOL ENERGYINC ............ TR FUTTIR P oee....315.000 .. L.........] 04/13/2011
21036P108 ....... | CONSTELLATION BRANDS INC ... U UDUUE P ... 800.000 | .. L.........| 102412014
212015101 ....... | CONTINENTAL RESOURCES INC . i [ L ...688.000 | .. L.........| 10/16/2008
21240D107 ....... | CONTROL4 CORP ....... e e ...750.000 | .. L.........| 09/23/2014
216648402 ... COOPERCOSINC/THE ........ooiiiie [ e .1,162.000 | .. L.........] 06/07/2012
22160K105 COSTCO WHOLESALE CORP .. e ...730.000 | .. L... .| 01/29/2013
224399105 ....... CRANECO ..o [ | | 510.000 L 04/07/2014
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228368106 ....... CROWNHOLDINGSINC ... [ e L 07/16/2013
126408103 ....... CSXCORP .....oviiiiiiiiiiiiiee e e L.........| 05/06/2013
126650100 ....... CVS CAREMARKCORP ................ e L.........| 07/22/2013
232806109 ....... CYPRESS SEMICONDUCTORCORP .........ovvveviii e e L.........] 102212012
235851102 ....... DANAHERCORP ... e e L.........] 06/14/2011
247361702 ....... DELTAAIRLINESINC ......coooviiiiiii e e L.........| 07/02/2014
252131107 ....... DEXCOMING ..o [ e L.........| 01/30/2009
254709108 ....... DISCOVER FINANCIAL SERVICES ...........cooviie [ e e L.........] 01/24/2013
25470F104 ....... DISCOVERY COMMUNICATIONS INC ... [ e L.........] 12/05/2014
256746108 ....... DOLLARTREEINC ..o e e L.........| 10/13/2014
260003108 ....... DOVER CORP . e [ L... .| 09/24/2012
262037104 ....... DRIL-QUIPINC ... [ e 08/07/2007
23335C101 ....... DTSINC/ICA ... e e ,098.! 08/24/2011
269246401 ... E*TRADE FINANCIALCORP ..o e e ... 860.000 | .. .| 10/09/2014

26969P108 ...
28176E108 ...
285512109 ...

28849P100
268648102
291010209

291011104 ...
29265N108 ...
26875P101 ...

268841109
518439104
30219G108
30231G102
30303M102
303726103
31620M106
316773100
343412102
302491303

34959E109 ...
35138V102 ...
35671D857 ...

364760108
369550108
375558103

37940X102 ...
37954N206 ...
38046C109 ...
38259P706 ...

38259P508
39304D102
406216101

413086109
415864107
404132102
422368100
427866108
437076102
438516106
440694305
443320106
443510201

447011107
452327109
45784P101

. | EAGLE MATERIALS INC ... ... ... .
.| EDWARDS LIFESCIENCES CORP ... ...

| ENERGENCORP ........ .
.| EOG RESOURCES INC .

ELECTRONICARTSINC .............
ELLIEEMAEINC ............

EMC CORP/MA ..... -
EMERALDOILINC ...........
EMERSON ELECTRIC CO ...

EQTCORP .....................
ESTEE LAUDER COS INC/THE .........
EXPRESS SCRIPTS HOLDING CO ...

EXXONMOBILCORP ................
FACEBOOKINC ..........................
FAIRCHILD SEMICONDUCTOR INTERN ..
FIDELITY NATIONAL INFORMATION ......
FIFTH THIRD BANCORP c
FLUORCORP .... P
FMCCORP ......

. |FORTINETING ...
| FOX FACTORY HOLDING CORP ..
| FREEPORT-MCMORANING ...

GAPINC/THE ................... e
GENERAL DYNAMICS CORP ... e
GILEAD SCIENCES INC ... ..

..| GLOBAL PAYMENTSINC ............
.. | GLOBE SPECIALTY METALSINC ...
L {GOGOINC ...
.| GOOGLEINC ....

GOOGLEINC ...
GREENDOTCORP ...
HALLIBURTONCO .......................

HARMAN INTERNATIONAL INDUSTRIE ...

HARSCOCORP ...

HCC INSURANCE HOLDINGS INC ...

HEARTWARE INTERNATIONAL INC .. .. .
HERSHEY CO/THE ........... e
HOMEDEPOTINC/THE ...
HONEYWELL INTERNATIONAL INC ..

HORSEHEAD HOLDING CORP ...
HUBGROUPINCCLA ..........
HUBBELLINC ........... - e
HUNTSMAN CORP ... e
ILLUMINAINC ...... P

INSULETCORP ...

5495000 | ..
...... 5,040,000 | ..
380,000

AAAAAA 1,918.000

...710.000 | ..
...242.000 ..
...879.000 | ..
...470.000 | ..

...440.000 | ..
...510.000 | ..
...495.000 ..
...990.000 | ..
.1,045.000 | ..

~..220000 | ..
150000 ..
~7380.000| .

...439.000 | ..
...646.000 | ..
...410.000 | ..
...205.000 ..
...880.000 | ..
.1,055.000 | ..
...245.000 ..
...602.000 | ..
...540.000 | ..
coeo.....95.000 ..
...... 1,745.000 | ..
........ 351.000 | ..

35879

L6386 | 6,386 |.
L8327 | 3327.
08| (728)
139 139].
(783 | (7.833)
2072 12,072
A8 1,844
@0 | (470)
L5404 5104 |.
L3543 3543|.
85| 845|.
A0 | 4,608
1260 | (1,261)
....... 5841 ... e 584
e A2016 | 42016
......... (6:483)
......... (3514)
....... (17,130)
......... 10,914
......... (5,904) |.
.......... 3026
......... (4,196)
.......... 5,896
......... 25,119
.......... 2,005 |.
.......... (229)
.......... (972)
.......... (197)
......... (4,955)
......... 25970
......... 17,185

......... 14186 | ..
......... 35879 ...

r—rrFCCCCCCCCCCCCCCCCCCCCCCECCECE——

[l el el el el el sl el el sl el el el

...| 05/06/2011
...| 04/24/2013
...| 10/23/2012
...| 04/08/2014
...| 03/18/2014
...| 07/29/2014
...| 07/08/2014
...| 05/15/2014
...| 0212712013
...| 04/08/2014
...| 04/16/2014
...| 05/09/2013
...| 11/04/2013
...| 09/17/2013
...| 10/20/2011
...| 04/02/2014
...| 02/111/2013
...| 1211712014
...| 10/01/2013
...| 11/08/2013
...| 07/29/2014
...| 12/08/2014
...| 10/30/2014
...| 10/10/2014
...| 1212312014
...| 10/03/2013
...| 04/15/2013
...| 08/14/2014

.| 04/03/2014

08/06/2012
05/18/2012

...| 01/07/2013
...| 06/04/2010
...| 05/16/2012
...| 10/26/2011
...| 08/30/2013
...| 08/08/2011
...| 04/25/2014
...| 06/13/2011
...| 05/31/2012
...| 08/11/2010
...| 07/14/2008
...| 04/29/2014

.| 09/23/2011

11/24/2008
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458118106 ....... INTEGRATED DEVICE TECHINC ..o e [ [ 1,365.000 L 05/19/2010
460146103 ....... INTERNATIONAL PAPERCO ... [ [ .o......740.000 .. L.........| 101072012
46071F103 ....... INTERSECTENTINC ..o [ [ ...168.000 | .. L.........| 07/2412014
460254105 ....... INTLRECTIFIERCORP ..o [ [ ...740.000 | .. L.........] 11/20/2008
465741106 ....... ITRONINC ... L o......847.000 .. L.........] 0212712013
466313103 ....... JABILCIRCUITING ... e | | e 1,450.000 | .. L.........| 12/18/2013
477143101 ....... JETBLUE AIRWAYSCORP ..o | | | e 2,389.000 | .. L.........| 05/25/2010
478160104 ....... JOHNSON & JOHNSON ...... v e 1,265.000 | .. L.........] 0111972012
46625H100 ....... JPMORGAN CHASE&CO ................ e e 4,505.000 | .. L.........] 05/11/2012
485170302 ....... KANSAS CITY SOUTHERN COM NEW ... i [ ....88.000|.. L.........| 03/03/2009
482387109 ....... KAR AUCTION SERVICES INC ..o [ e ...710.000 | .. L... .| 12/07/2012
48242W106 ....... KBRINC ... [ | 388.000 L 04/15/2013
497266106 ....... KIRBY CORP ... e | | 168.000 L 04/02/2004
50077C106 ....... KRATON PERFORMANCE POLYMERSIN .........ocoooi [ vee | ennnen 2,260.000 L.........| 08/21/2013
512807108 ....... LAMRESEARCHCORP ........ovviiiiiiiiiiiieii [ e 900.000 L.........| 08/19/2014
521865204 ....... LEARCORP ..o . [ TR PO 520.000 L.........] 08/08/2011
526107107 ....... LENNOX INTERNATIONALINC ... [ e ...652.000 | .. L.........] 08/08/2011
527288104 ....... LEUCADIA NATIONAL CORP ...... e e ...927.000 | .. L.........| 03/01/2013
530307305 ....... LIBERTY BROADBAND CORP ..... UUTTTURIT FETTDTEN PO ...225000 | .. L.........|] 11/05/2014
530307107 ....... LIBERTY BROADBAND CORP ..........oovieooiiiie e e ...112.000 | .. L.........] 11/05/2014
530307115 ....... LIBERTY BROADBAND CORP RTPURCOMSERC ....... [...... |...... ....68.000|.. L.........| 1211172014
531229102 ....... LIBERTYMEDIACORP ........cvivviviiiiiiiii e e ...451.000 | .. L.........| 01/14/2013
531229300 ....... LIBERTYMEDIACORP ........ovviiviiiiiiiiiii e e ..902.000 | .. L.........| 07/2412014
539830109 ....... LOCKHEED MARTINCORP ..o [ e ...535.000 | .. L.........] 07/25/2013
546347105 ....... LOUISIANA-PACIFICCORP ... [ e 2,995.000 | .. L.........] 031272014
50212V100 ....... [ LPLFINANCIAL HOLDINGSINC .........ccooviiiiiia oo e ...418.000 | .. L.........] 10/23/2012
55616P104 ....... IMACY'SINC ..o [ [ ...520.000 | .. L.........| 0503/2013
56585A102 ....... | MARATHON PETROLEUM CORP ...........cccoovvvveei e [oeies ...500.000 | .. L.........| 04/30/2014
567908108 MARINEMAXINC ... [ e ...974.000 | .. L.........] 0311272014
573284106 MARTIN MARIETTAMATERIALSINC ... o e ...161.000 | .. L.........] 111512012
576323109 MASTECINC ... e e ...730.000 | .. L.........| 10/08/2014
57772K101 ....... | MAXIM INTEGRATED PRODUCTS .................. Y UTTTR PO ...915.000 | .. L.........| 07/09/2008
58155Q103 .......[ MCKESSONCORP ................ e ....90.000 | .. L.........| 09/06/2012
585028106 MEDNAXINC COM ...... e ..615.000 | .. L.........| 0520/2010
585055106 ....... |[ MEDTRONICINC ........ U PUTTIR PO ...940.000 | .. L.........| 03/12/2014
59001K100 ....... |[MERITORINC ...... e ... 2,475.000 | .. L.........] 04/11/2011
59156R108 ....... [METLIFEINC ...... ... [ | | 570.000 | .. L.........] 01/05/2012
595112103 ....... MICRON TECHNOLOGY INC ..o [ e e 1,190.000 | .. L.........] 102172014
595137100 ....... MICROSEMICORP ..o e | | 165.000 | .. L.........| 05/16/2007
594918104 ....... MICROSOFT CORP ... [ e [ 5,180.000 | .. L.........| 09/05/2014
607828100 ....... MODINE MANUFACTURING CO ... [ e e 1,330.000 | .. L.........| 04/15/2013
609839105 MONOLITHIC POWER SYSTEMS INC ... [ [ o 1,215.000 | .. L.........] 02/25/2011
61166W101 .......[MONSANTOCO ..........oeiviiinnnnne. T O P F 800.000 L... .| 06/05/2013
55345K103 ....... MRC GLOBALINC ..o [ [ [ 1,344.000 L 11/09/2012
628550104 ....... MYRIAD GENETICSINC ... e | | 754.000 L 06/14/2013
637071101 ....... NATIONAL OILWELLVARCOINC ... e e .1,075.000 | .. L.........] 04/13/2011
674599105 ....... OCCIDENTAL PETROLEUMCORP .......... [ PR PO ... 840.000 | .. L.........| 06/04/2013
681904108 ....... OMNICAREINC ... e L ...685.000 | .. L.........| 08/02/2012
681919106 ....... OMNICOM GROUPINC ......... e [ TR PO oe....295.000 .. L.........] 051272011
682189105 ON SEMICONDUCTOR CORP .. e e e 4,644.000 | .. L.........] 0111072013
68389X105 ....... [ ORACLECORP ............ e e [ 1,745.000 | .. L.........| 04/01/2014
690768403 OWENS-ILLINOISINC ... [ e e, 75.000 .. L... .| 12/18/2014
693718108 ....... PACCARINC ... e e ...960.000 | .. L.........| 08/08/2014
695156109 ....... PACKAGING CORP OF AMERICA . U UDUUREN P ...300.000 | .. L.........| 10/22/2008
695263103 ....... PACWESTBANCORP ..o [ e . 1,636.000 | .. L.........| 04/08/2014
696429307 ....... PALLCORP .......... e e e 344.000 L .........| 04/02/2004
717081103 ....... PFIZERINC ... ... [ e 4,855.000 L.........] 09/23/2010
718546104 ....... PHILLIPS 66 ..... N PUURUURN PR 1,225.000 L... .| 0712712012
733174700 ....... POPULARINC ... [ | 1,211.000 L 06/04/2012
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693506107 ....... PPGINDUSTRIESINC ..o [ | | 460.000 |........ 106,329 .....231.150|........ 106,329 | ......... 70449 ............... |.......... L 09/09/2013
740189105 ....... PRECISION CASTPARTS CORP ...... Y URUTR PO .o......355.000 .. L.........| 02/06/2014
740585104 ....... PREMIERE GLOBAL SERVICES INC . P URUTR PO .2,812.000 | .. L.........| 05/06/2010
741503403 ....... PRICELINECOMINC ................ I FUUUR PO ....94.000|.. L.........] 01/07/2013
T4164F103 ....... PRIMORIS SERVICES CORP ........ccoovviiiiiiia e e ...488.000 | .. L.........] 110172012
744320102 ....... PRUDENTIAL FINANCIALINC ... [ e ...535.000 | .. L.........| 06/06/2014
74733V100 ....... QEP RESOURCESINC .......... v 1,460.000 | .. L.........| 04/07/2014
747277101 ... QLOGICCORP .......... e e 2,327.000 | .. L.........| 09/05/2014
747525103 ....... QUALCOMMINC ... [ e e 1,425.000 | .. L.........] 01/07/2013
T4T62E102 ....... QUANTA SERVICESINC ........ e [ ... 842,000 | .. L.........| 08/08/2011
74834L100 ....... | QUEST DIAGNOSTICS INC/DE .. e [ ........530.000 .. L... .| 09/20/2013
74837P108 ....... QUICKLOGIC CORP ... e e e 7,330.000 L 04/28/2014
74874Q100 ....... QUINSTREETINC ... [ e e 2,166.000 L 08/08/2011
754730109 ....... RAYMOND JAMES FINLINC COM .......ooviiiiiiia [ e ........608.000 .. L.........| 05/25/2010
755111507 ....... RAYTHEONCO ...........ccoeennne. v ...685.000 | .. L.........| 04/14/2014
75524W108 ....... RE/MAXHOLDINGSINC ... [ e ....13.000 | .. L.........] 100172013
761565100 ....... REX ENERGY CORP COM ... [P ORI P ...654.000 | .. L.........| 08/24/2010
762760106 ....... RICE ENERGY INC UUTTUURI FETTUTEN PO ...400.000 | .. L.........| 08/14/2014
775133101 ....... ROGERSCORP .............. e ...813.000 | .. L.........|] 11/02/2010
779376102 ....... ROVICORP ..., UTUURIY FETTTTEN PRI ..., 2,245.000 .. L.........| 02/03/2014
m T4973W107 ....... RTI INTERNATIONAL METALS INC .. v 227.000 | .. L.........| 09/26/2008
s 794661302 ... SALESFORCE.COMINC ............. . I UUUUTR PO 1,740.000 | .. L.........| 112912012
n 80007P307 SANDRIDGE ENERGY INC ........ v 2,538.000 | .. L.........| 09/10/2014
Rd 800677106 ....... SANGAMO BIOSCIENCES INC ... [ e ...725.000 | .. L.........| 05/07/2014
78388J106 ....... SBA COMMUNICATIONS CORP ... [ e ...264.000 | .. L.........] 04/18/2011
811065101 ....... SCRIPPS NETWORKS INTERACTIVE | . v e ...390.000 | .. L.........] 06/16/2014
811699107 ....... SEACHANGE INTERNATIONAL INC ... e e 1,433.000 | .. L.........| 12/15/2014
81616X103 ....... SELECT COMFORTCORP ........... U DT P 1,413.000 | .. L.........| 06/25/2012
816850101 ....... SEMTECHCORP ............. U PUURUR PO ...469.000 | .. L.........] 0172712014
826919102 ....... SILICON LABORATORIES .............. I U PO ...264.000 | .. L.........| 06/22/2007
82817Q103 SILVER SPRING NETWORKS INC ... e L . 1,821,000 | .. L.........| 10/09/2014
83001A102 ....... [ SIXFLAGS ENTERTAINMENT CORP ..........ocoovvevvii | vennn |ennne. ...590.000 | .. L.........|] 11/15/2013
83088M102 SKYWORKS SOLUTIONSINC ... [ e ... 864.000 | .. L.........| 06/24/2013
855244109 ....... STARBUCKSCORP ............... I U POTR ... 840.000 | .. L.........] 05/23/2012
857477103 STATESTREETCORP ..o [ e 1,010.000 | .. L.........| 0503/2013
86101X104 ....... [ STOCK BUILDING SUPPLY HOLDINGS ..........ccoceeiefvenen |ennnn. 1,526.000 | .. L.........| 0507/2014
86732Y109 ....... [SUNEDISONINC ....................... UTEURITY FETTTTEN PR 1,318.000 | .. L.........] 06/03/2013
87157D109 ....... [ SYNAPTICSINC .... e e ...477.000 | .. L.........] 11162012
87582Y108 ....... [TANGOEINC ........ocooiiiiiiiiiei e | .1,500.000 | .. L.........| 09/10/2014
880349105 TENNECOINC ... v ...161.000 | .. . L.........| 07/24/2012
880779103 ....... TEREXCORP ..................... UURURIY FETTTTEN PRSI ...190.000|.......... 5297 | ...... 27880 .......... 5207 |.......... 5,359 L.........| 12/08/2014
88164L100 ....... TESSERA TECHNOLOGIES INC ... RURTRUTTS FETTTIEN PO 1,237.000|.........44235|...... 35760 (......... 44,235 ... 22,630 L.........| 08/16/2013
883203101 ....... TEXTRONINC ..o e e 1,880.000|......... 79,167 |...... 42110]......... 79,167 |......... 80,759 L... .| 11/19/2014
883556102 ....... THERMO FISHER SCIENTIFICINC ... | | | 555.000.........69,536]..... 125290 (......... 69,536 |......... 30,043 L 04/23/2012
887228104 ....... TIMEINC ..o e | 546.000 |......... 13437 |...... 24610(......... 13437 ......... 10,676 L 09/05/2014
887317303 ....... TIME WARNERINC ... [P PUTUTR P 503.000|.........42,966]...... 85420(......... 42,966 ... 23,954 L.........| 06/05/2014
888706108 TVOINC ...t IR PUTUIRN PR .2,057.000|.........24,355|...... 11.840|......... 24,355 .... 20,200 L.........] 05/12/2011
89417E109 ....... | TRAVELERS COS INC/THE e ...640.000|......... 67,744 ..... 105.850 | ......... 67,744 |......... 54,216 L.........| 04/28/2014
89531P105 .......[TREXCOINC ....................... e I UTUUR PO ...586.000|.........24952|...... 42580 ......... 24952 .......... 4,667 L.........] 08/19/2011
89674K103 ....... | TRIQUINT SEMICONDUCTORINC ........ I RTT PO .3,405.000|.........93808]...... 27550 (......... 93,808 |......... 20,694 L.........] 071812011
872645106 ....... | TRW AUTOMOTIVE HOLDINGS CORP ... PO PUUUUTE PO ...234000......... 24,067 ..... 102.850(......... 24,067 ... 12,932 L.........| 02/21/2013
90130A101 ....... [ TWENTY FIRST CENTURY FOXINC .........ccooovviiiiii] v | o 2,540.000 |......... 97,549 ...... 38405(......... 97,549 ... 85797 L.........| 08/07/2014
902494103 TYSON FOODS INC v [ 1,525.000|......... 61,137 |...... 40090 ......... 61,137 .... 53,899 L.........] 12/05/2013
904034105 ULTRATECHINC ... e 2,154.000|......... 39,978 |...... 18560 |......... 39,978 ... 39,978 L.........] 091272011
90478E103 UNILIFECORP .......oooiiiiiin UTTTTU U FTU I 4,840.000 |......... 16214 |....... 3350 (......... 16,214 ... 12,343 L.........| 02/25/2013
910047109 ....... [ UNITED CONTINENTAL HOLDINGS IN ........cooooviii] v | e 5314.000 |........355453...... 66.890(........ 355,453 ... 132,441 L.........] 1171072011
91347P105 ....... | UNIVERSAL DISPLAY CORP . [ T PO ...681.000|.........18,898]...... 27750 ......... 18,898 .... 18,340 L.........| 05/14/2014
91913Y100 ....... | VALERO ENERGY CORP ..... . v ......1740.000......... 86,130 ...... 49500 ......... 86,130 (......... 87,801 L... .| 01/10/2014
92335C106 VERABRADLEYINC ... | | | 476.000 |.......... 9701 ...... 20.380|.......... 9,701 |......... 12,055 L 02/07/2013
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92342Y109 ....... VERIFONE SYSTEMSINC ... e | | 410.000 |......... 15252 ...... 37.200|......... 15252 ......... 11565 ... [ e 4256 (... 4,256 L 09/06/2012
92343V104 ....... | VERIZON COMMUNICATIONS INC .........ccoovvviiiina [ e | e .2,150.000 | .. (4128) .o (4,128) L.........| 05082014
918204108 ....... [VFCORP ......ccoiiiiiiiiiiiiiiieeie | | ...954.000 | .. 14468 ... o 14,468 L.........] 11/05/2013
92826C839 ....... [VISAINC ...... ..o 480.000 18970 ..o o 18,970 L.........] 08/02/2012
929566107 ....... [ WABASHNATIONALCORP ..o [ | .3,097.000|.........38279|...... 12360 |......... 38279 | ......... 16124 | .............. | [ 1 PR PR 31 L.........] 10/04/2011
92927K102 ....... [WABCOHLDGSINCCOM .......coovvvvviiiiiiiiiie e | ...271.000 | .. C308T | 3,081 L.........| 01/28/2010
930059100 WADDELL & REED FINANCIALINC ... e e ...242.000 | .. (B703) .o e (3,703) L.........| 10/08/2008
254687106 ....... WALTDISNEY COTHE ... | [ .1,040.000 | .. 18502 ..o e 18,502 L.........] 112012012
942622200 ....... WATSCOINC ... e e ...388.000.........41516|..... 107.000 | ......... 41516 | ......... 14899 | ............... | T8 42450 ... 4,245 L.........| 01/08/2008
94733A104 ....... WEB.COMGROUPINC ... | e ...542.000 | .. B9 (6,951)|.... L.........| 06/04/2012
949746101 ....... WELLS FARGO &CO ...... POV PUTUUTE PO 3,720.000 350420 350421 .... L... .| 12/16/2011
958102105 ....... WESTERNDIGITALCORP ... oo | | 525000.........58,118]..... 110.700 | ......... 58,118 |......... 39,702 | ............ 210 | ........... 546 | ... o 12428 | ..o 12,428 L 08/23/2013
98212B103 ....... WPXENERGYINC ... e | e 1,628.000|......... 18,934 | ...... 11630 |......... 18,934 |......... 30,055 | . .........oooov | [ (120 (11,121) L 10/10/2014
983134107 ....... WYNNRESORTSLTD ... e e 35.000..........5207|..... 148760 |.......... 5207 [.......... 5264 | ............ooo |oeieiiiii oo (B8) | v | (58) | . L.........| 1211972014
988498101 ....... YUMIBRANDSINC ... e e ..940.000 | .. 219 e 219 L.........| 08/27/2014
98956P102 ....... ZIMMERHOLDINGS INC ... e [ 350.000 | .. SBT3 5735(. L.........| 03/06/2014
989867108 ....... ZYNGAINC ..o e e 10,732.000 o O818) [ (9,516) L.........] 1011412014
008474108 ....... AGNICO-EAGLEMINESLTD ..o e PO IV R 935.000 (BT (1,377) L.........| 04/10/2012
067901108 ....... BARRICKGOLD CORP ..o [ U IV OO 1,310.000 | .. o (10,848) | .o (10,848) L.........| 071412014
136385101 ....... CANADIAN NATURAL RESOURCESLTD ..o [ O IV T 1,475.000 | .. (5952 L (5,952) L.........] 102072014
148887102 ....... CATAMARAN CORP ..ot [ o], 439.000 | .. L1882 1,882]. L.........] 07111/2012
45245E109 ....... IMAXCORP ...t [ ol ...879.000 | .. L1248 1,248 L.........| 06/01/2012
460951106 ....... INTEROILCORP ...t [ ol ...688.000 | .. (1,960) | e (1,960) L.........| 04/18/2011
535919203 ....... LIONS GATE ENTERTAINMENTCORP ................o.oc [ oeeee ol .1,281.000 | .. (- B U 4611 . L.........] 0971272011
767744105 ....... RITCHIE BROTHERS AUCTIONEERS ... oenes ol ...329.000 | .. L3803 1,303 ]. L .........| 04/02/2004
867224107 ....... SUNCORENERGYINC ........ooooiiiii e o .1,950.000 | .. A(7566) | o (7,566) L.........| 04/23/2014
HO023R105 .......|ACELIMITED SHS ........coooiiiiii [ . R. ...670000].........76970|..... 114.880|......... 76,970 ......... 57,661 |............ 436 |.......... 1640 | ............... [.ooiiiin, 8889 ..o [ 8,889 L.........| 02/03/2014
G0083B108 .......| ACTAVISPLC ...... PP P . R. ...620.000 | .. 55434 55,434 L.........| 10/01/2013
G0408V102 .......[AONCORP .........oooiiiiiiiii e [ . R. ...335.000 | .. o (BT8) | (578) L.........] 1211072014
M20598104 .......| CAESAR STONE SDOT YAMLTD .........oooviviiiinan [onnns . R. ...923.000 | .. 9368 .. [ 9,368 | . L.........| 04/15/2013
21240E105 ....... CONTROLADORAVUELACIADEAVIA ..o oeees . R. .4,860.000 | .. A8 (2,418) L.........| 02/04/2014
G2554F113 ....... COVIDIENPLC ... [ . R. ...420.000 | .. 4356 14,356 L.........] 10/14/2011
G27823106 ....... DELPHIAUTOMOTIVEPLC ... [ . R. 1,477.000 | .. L8420 8,420 |. L.........| 10/06/2014
G30401106 ....... ENDO INTERNATIONALPLC ... [ RO 1,260.000 | .. L8403 8,403 |. L.........| 08/08/2014
G3223R108 ....... EVEREST RE GROUPINCCOM ..........cooovvveiiiii e RO 234.000 LB3TT e 3377 L.........| 03/05/2009
(35569105 .......| FLEETMATICS GROUPLTD ........ooviiiiiiiiea [ RO 1,120.000 | .. 204 204 L.........| 10/30/2013
Y2573F102 ....... FLEXTRONICS INTERNATIONALLTD ..o [ . R. 3,522.000 | .. 12010 12,010 L.........] 01/29/2013
G50871105 ....... JAZZ PHARMACEUTICALSPLC ... e . R. ...625.000 | .. L9426 9,426 | . L.........] 0311272014
G5480U120 ....... LIBERTY GLOBALPLCSHSCLC .......ovviiiiiines [ . R. 1,775.000 | .. 10975 10,975 L.........| 07/30/2013
580037109 ... MCDERMOTT INTERNATIONALINC ..o e RO 4,445.000 | .. e (T204) (7,204) L.........| 12/31/2014
N63218106 NIELSEN HOLDINGS N.V. ... [ RO 1,430.000 | .. (1859 L (1,659) L.........| 05/14/2013
N6596X109 .......| NXP SEMICONDUCTORNV ........coooiiiiii [ RO, 755.000 .. L183229 L 13,229 L.........] 10/30/2014
N72482107 ....... QIAGENNV ..., U DU . R. ...652.000 | .. (228)) e (228) L... .| 11122010
G7945M107 ...... SEAGATE TECHNOLOGY .......ovvviiiiiiiiiiee [ RO 410.000 |.........27,265|...... 66,500 |......... 27,265|......... 12519 | ..o o B0 4239 . 4,239 Lo, 07/25/2013
82481R106 ....... SHIREPLC ... [ RO 590.000|........125399|..... 212540 | ........ 125399 | ........ 107,432 ........ooooois | [ 17,966 ..o o 17,966 Lo 10/15/2014
H84989104 ....... [ TECONNECTIVITYLTD ........oooviiiiiii [ . R. 680.000|.........43,010|...... 63250 |......... 43010 |......... 24912 | ............... | B84 4955 ... 4,955 L.........] 06/22/2012
881624209 ... TEVA PHARMACEUTICAL INDUSTRIES ...........cocooeiv | ennee . R. 3,710.000 CATB590 | 47,590 L.........| 1211012013
Q9235V101 TRONOXLTD SHSCLA ..ot e RO 1,084.000|.........25886......23.880|......... 25886 |......... 20,972 |.........coooes | oo 102 T8 | | 787 L.........| 022012013
G87210103 ....... | UTIWORLDWIDEINC .................... . [ RO 2,717.000 | .. (7345) | (7,345) L... .| 07/07/2014
G9319H102 ....... VALIDUS HOLDINGS LTD COMSHS ... onnne. RO 225000]..........9351|...... 41560 |..........9351|..........8038|............... | 354 1313 1,313 Lo 02/03/2014
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ... | 14827267 | XXX ... 14,827,267 | ..... 10,238,884 | .......... 9442 |....... 141582 ............... |...... 1,733,688 |......... 42414 .. ... 1691274 |............... XXX |.. XXX ..
Mutual Funds
411511306 ....... HARBOR INTERNATIONAL MUTUALFND ..o e | e 50,513.694 | ...... 3272277 ...... 64.780...... 3272277 ...... 2,175,094 .. 70,1521 ... . (308,989) ... | (308,989) | ... .| 12/19/2008
922908710 ....... VANGUARD 500 INDEXFUND ............oooeeoiie e | | 14254477 | ...... 2,706,783 | ..... 189.890 | ...... 2,706,783 |...... 2,381,187 ... 49537 1. 215424 L 275424 | ... 03/21/2014
9299999 Subtotal - Mutual FUNDS ... 5979,060|... XXX .. |...... 5,979,060 ...... 4,556,282 |............... | 119689 (... [ (33,566) [ ..........oon |t (33,566) XXX
9799999 Total COMMON STOCKS ... ...\t 20,806,327 ... XXX .. |..... 20,806,327 | ... 14795166 | .......... 9442]........ 261271 .. | 1,700,123 |......... 424141 ...... 1,657,709 XXX
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9899999 Total Preferred and CommON SOCKS ............uuuiiiiiei e 20,806,327 ... XXX .. |..... 20,806,327 | ... 14795166 |.......... 9442|........ 261271 .. | 1,700,123 |......... 42414]...... 1,657,709 |............... 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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912828TG5 ... [US TREASURY NOTE ...t [ . 07/17/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............ocooovif it XXX [, 837,917 |............. 850,000 ................ 1,972
912828VA5 ... [USTREASURY NOTE ... [ . 12/01/2014 . |NOMURA SECS,NEWYORK ............cooiiii] XXX [ 463,663 (............. 475000 (... 472
912828RR3 ... [US TREASURY NOTE ...ttt [ . 09/24/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | XXX [, 462,254 | ............. 470,000 (................ 3,372
912828ND8 ... [US TREASURY NOTE ...ttt [ . 09/24/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 455341 ............. 420,000(................ 5,273
912828QX1 ... |USTREASURY NOTE ... [ . 09/29/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................| oot XXX [ 509,336 |............. 500,000 |................ 2,530
912828WH9 ...[U S TREASURY NOTE ...ttt [ . 05/12/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............ooooovif i XXX [, 900,144 |............. 900,000 |........vviiii
912828WP1 ...|USTREASURY NOTE ... [ . 07/02/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................| oot XXX [ 714,109 ............. 715,000 ...t 308
912828WF3 ...[US TREASURY NOTE ...t [ . 02/06/2014 . | MORGAN STANLEY & COINC,NY ... [, XXX o 895,388 |............. 895,000 ................ 1,298
912828VK3 ... [USTREASURY NOTE ... [ . 11/21/2014 . | UBS SECURITIES LLC, STAMFORD ...........ccooiiii] XXX 1,329,745 ........... 1,330,000 ................ 5,220
912828WA4 .. |USTREASURY NOTE ... ..o [ . 10/31/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................| ..ot XXX [ 411,105 (... 410,000 (... 113
912828D64 ....[US TREASURY NOTE ..ot [ . 09/19/2014 . | MORGAN STANLEY & COINC,NY .........ooooiii [ XXX [ 89,877 |.............. 90,000 (......ooiii 29
912828B74 ....|USTREASURY NOTE ... [ . 03/07/2014 . |NOMURA SECS,NEWYORK ...........cooiiiii] XXX [ 358,482|............. 360,000t 143
912828C57 ....|US TREASURY NOTE .......oiiiiii e [ . 06/10/2014 . | MORGAN STANLEY & COINC,NY .........oooooii [ XXX 831,592 |............. 830,000 |................ 2,551
912828B66 ....|USTREASURY NOTE ... [ . 03/07/2014 . |NOMURA SECS,NEWYORK ............cooiiiiii] XXX [ 410,418 ............. 410,000 (... 716
912828G38 ... [US TREASURY NOTE ...ttt [ . 12/01/2014 . {[NOMURA SECS,NEWYORK ............oocooiivii XXX 231,635|............. 230,000 ... 243
912828D98 ....[US TREASURY NOTE ...ttt [ . 10/03/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | XXX 535,083 |............. 535,000 ... 310
912828F47 ....|USTREASURY NOTE ... [ . 09/30/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..oooes XXX [ 269,558 |............. 270,000 ... 4
912828G20 ... [US TREASURY NOTE ...ttt [ . 12/02/2014 . | SCOTIA CAPITAL (USA) INC,NEW YORK ..............ooooi oo XXX 1,063,036 |........... 1,065,000 (.................. 407
912828WT3 ...|USTREASURY NOTES ... ... . 07/31/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................| oot XXX 1,010,761 (........... 1,015,000 (.................. 410
912828GX2 ... [US TREAS-CPIINFLAT ..o . 07/17/12014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | XXX [, 542,325|............. 487,071 (... 104
T 912828C99 ....[US TREAS-CPIINFLAT ... L . 06/20/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f.ooooe. XXX 829,097 |............. 808,688 |.................. 191
w 36179QT50 ... | GNMA [ POOL #OMA2372 ... . 11/18/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX 213,463 |............. 199,585 (.................. 377
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 13,364,308 |......... 13,265,344 | .............. 26,042
Bonds - U.S. Special Revenue, Special Assessment
3137EADT3 ...| FEDERALHOME LNMTG CORP ..o . 01/17/2014 . | GOLDMAN SACHS & CO, NY ... XXX [ 579,066 |............. 580,000 ..o
3135G0JA2 ... [FEDERAL NATL MTG ASSN ... L . 05/28/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............o.ooooif i XXX [, AS4TTT (... 450,000(................ 450
3431363Q8 ... | FLORIDA ST TURNPIKE AUTH ..o . 01/15/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 289,805|............. 250,000 ...
486063QN3 ... | KATY TXINDEP SCHDIST .. ..o | . 12/03/2014 . | WELLS FARGO BANK, N.A,, CHARLOTTE ................oo | XXX o [, 310,573 |............. 250,000 ...
59259YU6G4 ... | MET TRANSPRTN AUTHNY REVENUE ... . 04/11/2014 . | WELLS FARGO BANK, N.A,, CHARLOTTE ...............ooo et XXX [ 466,848 (............. 400,000 |......ocooiii
67919PLF8 ....| OKLAHOMA STWTRRESOURCEBRD R ........coooiiiiiiii . 02/26/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 60,000 (.............. 60,000 (...
312946X50 ....[ FHLMC POOL#A9-7900 ... ...covitiieie e [ . 09/25/2014 . | MORGAN STANLEY & COINC,NY ... [ XXX 326,162 |............. 301,675 ... 1,094
3132M6T42 ... | FHLMC POOL#Q2-6271 ... .. oo . 05/09/2014 . |NOMURA SECS,NEWYORK ...........cooiiiii] XXX [ 204,188 |............. 200,000 |....ccoiein 253
3132M7KHO ...[ FHLMC POOL #Q2-6896 ...........c.ooiiiiiieiiiii e [ . 09/24/12014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX o 356,099 |............. 348224 ... 948
31398QTE7 ...| FHLMC MULTICLASS MTG 3747 HG ... [ . 03/24/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 207,442 ... 204,738 ... 355
31416WRKO .. [FNMA  POOL #0AB1389 ... ..o [ . 10/21/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............ccooovif it XXX 143,260 (............. 131,833 (... 379
31417GZ74 ... |FNMA  POOL #0ABOT765 ... ...t L . 06/23/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 410,973 ............. 417,960 (... 871
3138A6LJ7 ....|FNMA POOL#0AH4828 ...... . ... . 02/12/2014 . |NOMURA SECS,NEWYORK ...........oooiiiii] XXX [ 109,882(............. 102,663 |.................. 205
3138ALKA4 ... [FNMA  POOL#O0AIB588 ... .. ... [ . 02/07/2014 . | JPMORGAN SECURITIES INC, NEWYORK .................. [....... XXX o [, 205271 ... 191,590 (... 383
3138EMNRS8 .. | FNMA  POOL #0AL4899 ... .. ... [ . 02/13/2014 . |NOMURA SECS,NEWYORK ...........ocooiiii] XXX [ 80,355|.............. 75000 ... 158
3138WCUN1T ..[ FNMA  POOL #0AS3288 ... ... [ . 09/18/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX o [, 203,309 ............. 199674 (... 427
3138WN3X5 .. | FNMA  POOL #0ATI713 .. o [ . 04/01/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 407,614 (............. 418,939 ... 384
3138WTUTT .. | FNMA  POOL #0AT5993 ... ... o [ . 05/20/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 309,769 |............. 314,013 ... 576
3138XXAT3 ... [FNMA  POOL H#0AWT217 ... o L . 06/23/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o [, 424313 (... 400,000(................ 1,111
31397ND77 ... |FNMAGTDREMICP/T09-31C ... [ . 03/24/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..o XXX [ 123179 ............. 1M7,839 (... 298
3136A1QL2 ... [FNMAGTD REMIC P/IT 11-96 CA ... [ . 03/24/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..o XXX 126,084 (............. 121,927 o 307
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... ... ... 5,798,968 |........... 5,535,675|................ 8,199
Bonds - Industrial and Miscellaneous (Unaffiliated)
90131HAA3 ... [ 21ST CENTURY FOX AMERICAINC ... . ..o . 10/14/2014 . | MILLENNIUM ADVISORS LLC, JERSEY CITY ............oooo oo XXX [, 127,904 ............. 120,000 (.........ooevni 213
00440EAJ6 ....| ACE INAHOLDINGS INC ... . 09/29/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 149,974 ............ 135,000 |................ 1,869
037833AM2 ... [ APPLE INC ... ... L . 04/29/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................|....... XXX [ 44976 .............. 45000 ......................
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06051GFBO ...| BANK OF AMERICA CORP .......cooviiiiiieiii e . 01/15/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 144,894 | ............. 145,000 | ..o,
075887BE8 ... [BECTON DICKINSONAND CO ..ot [ . 12/04/2014 . | GOLDMAN SACHS & CO,NY .......oooviii XXX 115,000 (............. 115,000 [ .......ooveiii
172967HY0 ... | CITIGROUP INC ... e . 08/07/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX [ 64,909(.............. 65,000 ...
172967HKO ... [CITIGROUP INC ... o . 03/04/2014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 1249491 ............. 125,000 [ .......cceeiin.
212015AN1 ... [ CONTINENTAL RESOURCES INC/OK ..........ooiiiiiiiie [ . 10/03/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX 114,058 | ............. 115,000 ................ 1,687
254010ACS5 ... | DIGNITY HEALTH ... e . 10/07/2014 . | JPMORGAN SECURITIES INC, NEWYORK .................. [....... XXX [ 45,000 .............. 45,000 (...
233331AS6 ... |[DTEENERGY COMPANY ... . 05/06/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 49,957 | .............. 50,000 [.....coviiiiiii
26441CAN5 ... [DUKE ENERGY CORP ..ot [ . 04/01/2014 . | RBC CAPITAL MARKETS LLC,NEWYORK ...................| .o XXX [ 99,941 1............. 100,000 | ..o,
278865AL4 ....|ECOLABINC ... ..o . 09/24/2014 . | US BANCORP INVESTMENTS INC, ST.PAUL ................[....... XXX [ 108,180 (............. 100,000 | .............e. 1,341
36962G3H5 ...| GENERAL ELECTRIC CAPITALCORP ..o . 07/02/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX 169,547 | ............. 150,000 | ................ 2,648
36962G4J0 ....| GENERAL ELECTRIC CAPITAL CORP ......oooiiiiiie e [ . 07/21/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 144,509 (............. 125,000 (........c.coevnes 306
24422ESR1 ... | JOHN DEERE CAPITALCORP ...t e . 09/10/2014 . | GOLDMAN SACHS & CO,NY ..o XXX [ 89,978 |.............. 90,000 ...
46625HJT8 ....[ JPMORGAN CHASE & CO ..ot [ . 01/21/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 99,4421............. 100,000 | .....ooevoiin,
46623EJY6 ....| JPMORGAN CHASE & CO ..ot e . 02/12/2014 . | JPMORGAN SECURITIES INC, NEWYORK .................. .o XXX 179910 ............. 180,000 [........coveeviin.
501044CX7 ... |KROGER CO/THE ... ..o . 09/24/2014 . | SG AMERICAS SECURITIES LLC, NEWYORK ...............|....... XXX 16,731 ............. 115,000 ..., 780
56585AAGY7 ... | MARATHON PETROLEUM CORP ..........oiiiiiiiii e [ . 09/02/2014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX 109,605 ............. 110,000 [ .......oovveiiin
581557BD6 ... [MCKESSON CORP .........ooiiiiiiiiiie e . 03/05/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 100,000 |............. 100,000 | .....oooveiin
59156RBK3 ... IMETLIFE INC ... . 09/30/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........cooooof v XXX [ 20,061(.............. 20,000 30
61166WAR2 .. [MONSANTO CO ... . 06/26/2014 . | WILLIAMS CAPITAL GROUP LP, JERSEY CITY ..............|....... XXX [ 49,952 .............. 50,000 (.....oovviiiii
B1166WATS ...[MONSANTO CO .. .o [ . 06/26/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX 104,806 |............. 105,000 | ..o,
T 61761JVLO ....| MORGAN STANLEY ... ..o . 10/20/2014 . | MORGAN STANLEY & COINC,NY ... [, XXX [ 99,826 |............. 100,000 [ .......oovveieinn.
w 718172BN8 ... | PHILIP MORRIS INTERNATIONAL IN ... . 11/03/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 54847 1. ............. 55,000 ......ccoviiiiiinnnn,
- 693475AP0 ... |PNC FINANCIAL SERVICES ........ ..o . 04/23/2014 . | GOLDMAN SACHS & CO,NY ..o XXX [ 89,763 |.............. 90,000 ...
69352PAK9 ... | PPL CAPITALFUNDING INC ... e . 03/05/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 34,885 (.............. 35,000 (..ccoiiiiiii
756109AQ7 ... |REALTY INCOME CORP ..ot . 06/18/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX 104,954 | ............. 105,000 | .....oooveiinn,
828807CJ4 ....[ SIMON PROPERTY GROUPLP ........oiiiiiii e [ . 06/30/2014 . | MITSUBISHI UFJ SECURITIES, NEWYORK ................o.f.ooooe. XXX [ 87479 .............. 85,000 (........cc.ovvinnn 548
842400GB3 ... | SOUTHERN CAL EDISON .........cooiiiiiiiii e | . 05/06/2014 . | CASTLEOAK SEC/CANTOR FITZGERALD & CO,NY ........|....... XXX [ 39,987 (... 40,000 ....c.coii
87165BAB9 ... [ SYNCHRONY FINANCIAL ... [ . 08/06/2014 . | LOOP CAPITAL MARKETS LLC, JERSEY CITY ...............f.ooooe. XXX [ 89,788 |.............. 90,000 [ ....oiviiiiii
88732JAWS ... [ TIME WARNER CABLE INC ... ..o [ . 04/16/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 60,597 | .............. 55,000 (.......cccovvnnnn 619
902494AX1 ... | TYSON FOODS INC ... ..o . 08/05/2014 . | MORGAN STANLEY & COINC,NY .........cooooviiiii [ XXX 109,666 |............. 110,000 | ..o,
91324PBY7 ... [UNITEDHEALTH GROUP INC ... [ . 11/04/2014 . | MIZUHO SECURITIES USAINC.NEWYORK .................|....... XXX 135,594 [ ............. 135,000 (........ccivnnns 116
91159HHKY ... |USBANCORP ...t . 09/08/2014 . | US BANCORP INVESTMENTS INC, ST.PAUL ................|...... XXX [ 84,823 [.............. 85,000 ......ccoviiiinnnn,
92277GAD9 ...[VENTAS REALTY LP ..o L . 11/24/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 114,861 (............. 115,000 (.......ocoinnnns 323
92343VCC6 ...| VERIZON COMMUNICATIONS ... . 03/10/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX 109,980 ............. 110,000 | ..o,
94106LAU3 ... | WASTE MANAGEMENT INC ... . 09/30/2014 . | US BANCORP INVESTMENTS INC, ST.PAUL ................|.ooo XXX 120,902 ............. 100,000 | .........eenn 451
94974BFD7 ... [WELLS FARGO & CO ......oimiiiiiie e . 07/30/2014 . [ STIFELNICOLAUS ... [ XXX [ 86,926 |.............. 85,000 (........cc.ovvinnn 426
94974BFU9 ... | WELLS FARGO & COMPANY ... ..o . 04/14/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 99,788 ............. 100,000 | .....ooeveii
87425EAMS ... TALISMAN ENERGY INC .. ..o ... 1. |. 04/03/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............occooovi] v XXX [ 99,330 |.....oovnn. 100,000 |........ccivnnns 698
05565QCCO0 ...| BP CAPITAL MARKETS PLC ...\t ... R . 12/08/2014 . | BARCLAYS CAPITAL INC, NEW YORK ............ooooovii | XXX [ 49599 |.............. 50,000 (.........ooovvinn 67
29358QAC3 ...|ENSCOPLC ... o ... R . 09/24/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f. oo XXX [ 29,959 ..., 30,000 (..o
76720AAEG ... [RIO TINTO FINANCE USAPLC ... ... R...[. 09/19/2014 . | MORGAN STANLEY & COINC,NY ..o . XXX [ 181,040 (............. 180,000 |...........oevve 238
B57TIPATO ... | STATOIL ASA L. ... R...|. 11/03/2014 . | MORGAN STANLEY & COINC, NY ........oooooiii |, XXX [ 54,855(.............. 55,000 ......ccoviiiiinnnn,
89153VAL3 ... [ TOTAL CAPITAL INTERNATIONAL SA ... i ... R...[. 01/08/2014 . | BARCLAYS CAPITAL INC,NEWYORK ..............cccooooi] v XXX [ 99,249 ............. 100,000 [ .......ocvveieiinn
893830BB4 ... | TRANSOCEAN INC .. ..o ... R . 09/26/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 63,779 .............. 60,000]................ 1,106
893830BC2 ... [TRANSOCEAN INC ... .. i ... R...[. 09/23/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 36,305 ... 40,000 ......coooinnnn 680
02006NAC3 ... [ ALLY AUTO RECEIVABLES TSNT A3 ... o [ . 02/25/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..........oooooivii | XXX [ 179,989 ............. 180,000 [ ........coevviin.
02005AEKO ... | ALLY MASTEROWNER TRUST4 A2 ... ... . 07/08/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX 489,879 ............. 490,000 (........ooiiinnn,
02005AERS ... [ ALLY MASTER OWNER TRUST 5 A2 ... [ . 11/04/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............ccoooooif e XXX [ 269,995|............. 270,000 |.....oovoiiei
03065JAD6 ....| AMERICREDIT AUTOMOBILE 4 A3 ... . 11/13/2014 . | JPMORGAN CHASE BK/RBS SEC INC,NEWYORK .........|....... XXX [ 39,993 (... 40,000 ......coii
03064VAC2 ... | AMERICREDIT AUTOMOBILERE 2 A3 ... [ . 06/03/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f. oo XXX [ 224994 |............ 225,000 |......coiiii
03062AADS ...| AMERICREDIT AUTOMOBILERE 3A3 ... . 08/20/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..........occovvvvei | XXX 169,995|............. 170,000 | ..o
05579UADS ...| BMW VEHICLE LEASE TRUST 1A4 ... . 04/09/2014 . | BARCLAYS CAPITAL INC, NEWYORK ............ooooovei | XXX [ 69,998|.............. 70,000 (. ..o,
13975HACO ... | CAPITALAUTO RECEIVABLES 2 A3 ... .o . 04/16/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f oo XXX [ 79,991 ... 80,000 (.....covvviiii
14313TAC3 ... | CARMAX AUTO OWNER TRUST 3 A3 ... oo e . 08/06/2014 . | BARCLAYS CAPITAL INC, NEWYORK .......cooovivviiei ] XXX [ 264979|............. 265,000 .. ...
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14313UACO ... | CARMAX AUTO OWNER TRUST4 A3 ... . 11/05/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..........ooooviii | XXX [ 64,99 .............. 65,000 (...
12632XAC2 ... | CNH EQUIPMENT TRUST 2014-C A3 ... | . 10/16/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocoiiiiiii] i XXX [ 89,996 |.............. 90,000 ..o
12591BACY ... |CNH EQUIPMENT TRUST A A3 ..o [ . 02/12/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o [, 294996 |............. 295,000 ...
12623PACO ... |CNH EQUIPMENT TRUSTB A3 ... oo . 12/04/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 289,664 |............. 290,000 ..o 55
34530LAE1 ... [FORD CREDITAUTOLEASETRBA4 .. ... . 07/22/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............ooooovif i XXX [ 99,986 |............. 100,000 | .......ovveiii
34530PAD4 ...| FORD CREDITAUTOOWNER C A3 ... .. [ . 11/18/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 264,961 |............. 265,000 ...
34530KAB9 ... | FORD CREDITAUTOOWNERTRBA3 ... ..o [ . 06/17/2014 . | MORGAN STANLEY & COINC,NY ..o | XXX [ 199,999 (............. 200,000 ...
36159LCKO ... | GE DEALER FLOORPLAN MASTER 1A ... oo . 07/16/2014 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[....... XXX o [, 400,000(............. 400,000 (...
36163TACT7 ... | GE EQUIPMENT MIDTICKETLL 1 A3 ... . 09/09/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .......ccooviiiii] XXX [ 264,998 |............. 265,000 ...
36163NADS ... | GE EQUIPMENT TRANSPORTATI1T A4 ..o L . 06/10/2014 . | BARCLAYS CAPITAL INC,NEWYORK .............ocoooevifnnnnn XXX [, 169,950 [ ............. 170,000 (......coovoeiii
41284AADO0 ... | HARLEY-DAVIDSON MOTORCYCL 1 A3 ... . 04/08/2014 . | JPMORGAN CHASE BK/RBS SEC INC, NEWYORK .........|....... XXX [ 99,974 |............. 100,000 [.......cooviiiinn
43814JAC8 ... HONDA AUTO RECEIVABLES 14-4 A3 ... ... . 11/19/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........ccoooiiiiii] i XXX [ 224960 ............. 225,000 ...
43814GAC4 ...|HONDA AUTO RECEIVABLESOW 2 A3 ... ..o e . 05/13/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 69,992 .............. 70,000 (..o
43814HAC2 ... |HONDA AUTO RECEVEIVABLES 3A3 ... .. oo e . 08/12/2014 . | JPMORGAN CHASE BK/RBS SEC INC, NEWYORK .........|....... XXX [ 209,959 |............. 210,000 ..o
44890RACS ...|HYUNDAIAUTO RECEIVABLES AA3 ... ..o . 01/28/2014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 39,993 ... 40,000 (...
47787VACS5 ... [JOHNDEERE OWNERTRAAS .. ..o . 04/02/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 89,986 |.............. 90,000 ..o
477877ADG ... | JOHN DEERE OWNER TRUST20BA3 ... . 08/26/2014 . |RBC CAPITAL MARKETS LLC,NEWYORK .................. | XXX [ 49,989 .............. 50,000 (.....ccoiiiiii
63938EAA2 ... | NAVIENT STUDENT 14-1 A1 o . 05/20/2014 . |RBC CAPITAL MARKETS LLC,NEWYORK .................. | XXX o [, 190,000 (............. 190,000 (.......oooeiiii
65477NAEG ... [NISSAN AUTO LEASE TRUSTA A4 ... . 06/10/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 159,979 (............. 160,000 [..........cooiiiiin
65477WACO .. | NISSAN AUTO RECEIVABLES BA3 ... ... . 12/03/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 84,997 .............. 85,000 (.......ooiiiiii
65477PACS ... [NISSAN AUTO RECEIVABLES O AA3 ... . 02/11/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 54,987 |.............. 55,000 ......ccoiiii
80283XAD9 ... | SANTANDER DRIVE AUTOREC 3 A3 ... [ . 06/11/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [, 129,999 ............. 130,000 (..o
80283YAD7 ...| SANTANDER DRIVEAUTORECE4 A3 ... [ . 09/10/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 249988 |............. 250,000 ...
80284AADS8 ...| SANTANDER DRIVE AUTORECESA3 ... [ . 11/19/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 64,991 (.............. 65,000 (...t
92867QAD3 ...| VOLKSWAGEN AUTO LEASE TRUA A3 ... . [ . 02/04/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 234981|............. 235,000 ...
98161DAD2 ...| WORLD OMNI AUTOMOB 14-AA3 ... . 09/10/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX 254,983|............. 255,000 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ..o | 10,652,178 |......... 10,555,000 |.............. 14,202
8399997 SUDtOtal - BONGAS = PAIt 3 ... .. e | 29,815,454 |......... 29,356,020 |.............. 48,442
8399998 Summary item from Part 5 for BONAS ........ ... 2,542,853 ........... 2,526,816 |................ 3,183
8399999 SUBIOIAL - BONGS ... ..o et 32,358,307 ......... 31,882,836 .............. 51,625
8999998 Summary Item from Part 5 for Preferred STOCKS ... | | XXX o[
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
902140101 ... J2UINC ... . 05/12/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........oooviiii o 1,120.000.............. 13,875]....... XXX [
00287Y109 ....[ABBVIEINC ... .o i [ . 07/18/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........cooovvi 1,450.000 (.............. 74209 1....... XXX [
00507V109 ....| ACTIVISION BLIZZARD INC ..o L . 11/14/2014 . | BERNSTEIN SANFORD C & CO,NEWYORK .................|...coin 2,185.000|.............. 48416 (....... XXX [
001084102 ... |[AGCO CORP ......oitiiiii e . 12/10/2014 . |J P MORGAN SECURITIES INC, BROOKLYN ...........oooooi|voviiiiiiinn, 120.000|................ 5224 |....... XXX oo [
01741R102 ....| ALLEGHENY TECHNOLOGIES INC ..ot [ . 11/04/2014 . | LIQUIDNET INC, BROOKLYN ..........cooooviiii 140.000 | ................ 4370|....... XXX [
01988P108 ....| ALLSCRIPTS HEALTHCARE SOLUTION ... [ . 10/16/2014 . | INSTINET CORP, NY ... [ 1,270.000|.............. 16,423 |....... XXX [
020002101 ... | ALLSTATE CORP/THE ........ovviiiiiiiii e [ . 08/13/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........ooooeiieii | oo, 795.000(.............. 453421....... XXX [
037604105 ....| APOLLO EDUCATION GROUPINC ... [ . 11/18/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..............o | 1,085.000.............. 34977|....... XXX [
037833100 ... [APPLEINC ... .o [ . 07/07/2014 . | J P MORGAN SECURITIES INC, BROOKLYN .................f oo 1,048.000(............. 266,423 ....... XXX [
04013V108 ....| ARES COMMERCIAL REAL ESTATE ... [ . 10/10/2014 . | INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|............. 370.000|........coeene 4607]....... XXX [
04247X102 ....| ARMSTRONG WORLD INDUSTRIES INC ........ooooiiiiiii [ . 03/03/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................|coeiiinnn. 300.000|.............. 16,0811....... XXX [
049513104 ... . [ATMEL CORP ... o L . 01/22/2014 . | OPPENHEIMER & CO INC,NEW YORK .............ooooooi oo, 770.000 ... 6,694....... XXX [
053611109 ....| AVERY DENNISON CORP ... [ . 10/01/2014 . | BERNSTEIN SANFORD C & CO,NEWYORK .................| oo 530.000|.............. 24,967 |....... XXX [
054303102 .... [AVON PRODUCTS INC ...ttt L . 12/09/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ...........oooof oo, 545.000................ 5346....... XXX [
109217101 ....| BRIGHTCOVE INC ...... ..o . 10/27/2014 . |WEEDEN & CO,NEWYORK .............coooii [ 2,100.000|.............. 16,838 ....... XXX [
13057Q107 ... | CALIFORNIARESOURCES CORP ...........oiviiiiiiee [ . 12/01/2014 . | LIQUIDATION OF OCCIDENTAL PET ........oooviii 198.000(................ 1,482|....... XXX o [
14040H105 ....| CAPITAL ONE FINANCIAL CORP ......ooooiiiie e . 10/20/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........coooviii o 685.000.............. 52,267 |....... XXX [
141665109 ....| CAREER EDUCATION CORP .......oooiiiiiiii . 11/24/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........cooviiiii i 98.000|.........cceene 565(....... XXX [
149123101 ... | CATERPILLARINC ... [ . 10/10/2014 . [ LIQUIDNET INC, BROOKLYN ..........coooviii 110.000 | .............. 10,350 ....... XXX [
150870103 ....| CELANESE CORP ... . 05/06/2014 . | LIQUIDNET INC, BROOKLYN ...............oooo 1,430.000(.............. 87177|....... XXX o
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50077C106 ....| KRATON PERFORMANCE POLYMERS IN

15117E107 ....|CELLADON CORP ...
168615102 ....| CHICO'SFASINC ...
172967424 ... |CITIGROUPINC ...
189754104 ....|COACHINC ...,
20030N101....] COMCAST CORP .........ccooiiiiiiiieie
21036P108 ....| CONSTELLATION BRANDS INC ...
21240D107 ....| CONTROL4 CORP ..........cooiiiiiiiiii
216648402 ....| COOPER COS INC/THE ...
224399105 ... [CRANE CO ..o
126408103 ... [CSXCORP ... ...
232806109 .... | CYPRESS SEMICONDUCTORCORP ...........ocoooiiiiiii.
247361702 ... |DELTAAIRLINESINC ...
254709108 ....| DISCOVER FINANCIAL SERVICES ......................oe
25470F104 ....| DISCOVERY COMMUNICATIONSINC ..............oooinn.
256746108 ....|DOLLARTREEINC ...............ooo
269246401 .... | E*TRADE FINANCIALCORP ...........coooiiii,
28176E108 ....| EDWARDS LIFESCIENCES CORP ............cooooiiiiii,
28849P100 ... |ELLIEMAEINC ................
268648102 ....|[EMC CORPIMA ... ... .
291010209 ....|EMERALD OILINC ...,
291011104 .... |EMERSON ELECTRIC CO ...........oooiii
29265N108 ....|ENERGENCORP ..............c.ooooiiiii
26875P101 ....[EOGRESOURCESINC ............ooooii
26884L109 ... [EQT CORP ..ot
518439104 ....| ESTEE LAUDER COS INC/THE ...............ccooooi,
30219G108 ... | EXPRESS SCRIPTSHOLDINGCO ..o,
30231G102 ... [EXXONMOBILCORP ...........coooiiiiii
30303M102 ... | FACEBOOKINC ............ooooiiiii
31620M106 ... | FIDELITY NATIONAL INFORMATION ..............ooooi.
316773100 ... [ FIFTH THIRD BANCORP ...
343412102 ....|FLUOR CORP ...........ccoiiiiiiii
35138V102 ....| FOX FACTORY HOLDING CORP ...............ccoooiie,
35671D857 ....| FREEPORT-MCMORANINC ...,
364760108 .... | GAP INC/THE ...
369550108 ....| GENERAL DYNAMICS CORP ............ooooiiiiiiii,
375558103 ....| GILEAD SCIENCES INC ...
37940X102 ....| GLOBAL PAYMENTS INC ...............cooooii
37954N206 ....| GLOBE SPECIALTY METALSINC ...,
38046C109 ....[|GOGOINC ...
38259P706 ....| GOOGLE INC ...........ccooiiii
437076102 ....[HOMEDEPOT INC/THE ...
447011107 ....|HUNTSMAN CORP ..............ociiiii
460146103 .... | INTERNATIONAL PAPERCO ...,
460951106 ....|INTEROILCORP ...
46071F103 ....[INTERSECTENTINC ...
465741106 ... [ITRONINC ...
477143101 ....| JETBLUE AIRWAYS CORP ..............cooooii,
46625H100 ....| JPMORGAN CHASE & CO ...

512807108 ....| LAMRESEARCHCORP ............cooiiiiii,
530307107 .... | LIBERTY BROADBAND CORP ................coooiiiiiiiin,
530307305 .... | LIBERTY BROADBAND CORP .................c.ccooiiiiin,
530307115 ....| LIBERTY BROADBAND CORP RT PUR COM SER C
531229300 .... | LIBERTY MEDIACORP .......coiiiiiiiiiiiiieie

. 11/21/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 12117/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 10/10/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 10/31/2014 . | MERRILL LYNCH PIERCE FENNER SMITH INC NY

. 10/06/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 09/15/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK

. 03/27/2014 . | SUNTRUST CAPITAL MARKETS INC, ATLANTA ............
. 11/13/2014 . | GOLDMAN SACHS & CO, NY ..............ccooii,

. 12/18/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..............coccoenee.
. 11/10/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................

. 10/10/2014 . | DOUGHERTY COMPANY, BROOKLYN ......................
. 04/30/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........................
. 12/31/2014 . | LIQUIDNET INC, BROOKLYN ...............cooooiii,
. 01/28/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................
. 12/02/2014 . |NEEDHAM & CO,NEW YORK .................oooon,
. 10/14/2014 . | UBS SECURITIES LLC, STAMFORD .........................
. 08/27/2014 . | ISIGROUP INC,NY ...
. 12/08/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..............coccoenee.
. 10/15/2014 . | CITIGROUP GBL MKTS INC, NEWYORK ....................

. 02/11/2014 . | LIQUIDNET INC, BROOKLYN ...,
. 04/28/2014 . | CANTOR FITZGERALD & CO INC,NEWYORK .............
. 11117/2014 . | GOLDMAN SACHS & CO,NY ...,

6,010.000
5,310.000
445.000

. 07/10/2014 . | CITIGROUP GBL MKTS INC, NEW YORK ....................
. 10/29/2014 . | GOLDMAN SACHS & CO, NY ...............coooiii,

. 10/22/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..............coceennits
. 06/25/2014 . | ISIGROUP INC, NY ...
. 06/19/2014 . | LIQUIDNET INC, BROOKLYN .................ooooiiiinne,
. 10/30/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................
. 06/05/2014 . | GOLDMAN SACHS & CO, NY ..............ooiiiiin,
. 06/10/2014 . | UBS SECURITIES LLC, STAMFORD .........................
. 04/07/2014 . | RAYMOND JAMES & ASSOC INC, ST PETERSBURG
. 10/21/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........................
. 12/18/2014 . | BAIRD, ROBERT W & CO INC, MILWAUKEE ................

. 11/21/2014 . | LIQUIDNET INC, BROOKLYN .................ccoooeiin,

. 1219/2014 . | CITIGROUP GBL MKTS INC, NEW YORK ....................
. 11/17/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................
. 10/16/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................
. 12/23/2014 . | BENCHMARK COMPANY LLC, BROOKLYN .................

. 12/15/2014 . | OPPENHEIMER & CO INC,NEWYORK ......................
. 12/17/2014 . | CORNERSTONE MACRO LLC, NEWYORK .................
. 04/03/2014 . |MELLONBANK ...

. 04/28/2014 . | CITATION GROUP/BCC CLRG,NEWYORK .................
. 10/22/2014 . | CITIGROUP GBL MKTS INC, NEWYORK ....................
. 04/28/2014 . | SJLEVINSON & SONS LLC, JERSEYCITY ..................
. 07/15/2014 . | GOLDMAN SACHS & CO, NY ...,

. 07/24/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................
. 12117/2014 . | INSTINET CORP, NY ...
. 10/10/2014 . | INSTINETCORP, NY ...,
. 09/22/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ...............occeenee.

. 09/17/2014 . | LIQUIDNET INC, BROOKLYN .............ooooiiiin,
. 11/05/2014 . | CONVERSION ...
. 11/05/2014 . | CONVERSION ...
. 12111/2014 . | FROM LIBERTY BROADBAND CORP ........................
. 07/24/2014 . | SPIN-OFF OF LIBERTYMEDIA .............oooiieinn

140.000| ...

644.000(................

305.000
155.000

860.000| ... .

415000 . ...
90.000| . ...

435.000
220.000
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539830109 ...
546347105 ...
50212v100 ...
56585A102 ...
567908108 ....
576323109 ....
585055106 ...
595112103 ...
594918104 ...
607828100 ....
61166W101 ...
637071101 ...
674599105 ...
682189105 ....
68389X105 ...
690768403 ....
693718108 ....
695263103 ...
718546104 ...
733174700 ...
693506107 ...
740189105 ...
740585104 ...
744320102 ...
74733V100 ...
747277101 ...
748341100 ...
74837P108 ....
74874Q100 ..

755111507 ...
762760106 ....
779376102 ...
79466L302 ...
80007P307 ....
800677106 ....
811065101 ...
811699107 ...
81616X103 ....
816850101 ...
82817Q103 ...
83001A102 ...
855244109 ....
86101X104 ....
87157D109 ...
87582Y108 ....
880779103 ....
88164L100 ....
883203101 ...
887228104 ...
887317303 ....
89417E109 ....
90130A101 ...
902494103 ...
904034105 ...

2 6

Number

Date of Shares

Description Foreign |  Acquired Name of Vendor of Stock
LOCKHEED MARTIN CORP ...t e . 04/23/2014 . | CITATION GROUP/BCC CLRG,NEW YORK .............ccooo oo, 125.000
LOUISIANA-PACIFIC CORP ... ..ot L . 08/05/2014 . | BUCKINGHAM RESEARCH GRP INC, BROOKLYN ..........[........... 3,220.000
LPL FINANCIAL HOLDINGS INC ... e . 10/22/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 110.000
MARATHON PETROLEUM CORP ..o [ . 05/27/2014 . | CITATION GROUP/BCC CLRG,NEWYORK ............ooooi oo, 595.000
MARINEMAXINC ... e . 05/15/2014 . | LIQUIDNET INC, BROOKLYN .........cccooviiviii 1,230.000
MASTEC INC ... . 11/14/2014 . [INSTINET CORP, NY ..o [ 730.000
MEDTRONIC INC ... [ . 06/17/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocoovii o, 970.000
MICRON TECHNOLOGY INC ... e . 10/30/2014 . | JMP SECURITIES, SAN FRANCISCO ..........cooovvviii 1,190.000
MICROSOFT CORP ...t [ . 09/08/2014 . | GOLDMAN SACHS & CO,NY ..o 4,135.000
MODINE MANUFACTURING CO ... e . 09/15/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 320.000
MONSANTO CO ... . 01/24/2014 . | MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS .......[............. 140.000
NATIONAL OILWELLVARCO INC ... [ . 06/11/2014 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 280.000
OCCIDENTAL PETROLEUM CORP ..o e . 12/02/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ..........cccoooif i, 345.000
ON SEMICONDUCTOR CORP ..ottt [ . 05/09/2014 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[............. 240.000
ORACLE CORP ... e . 11/13/2014 . | J P MORGAN SECURITIES INC, BROOKLYN .............oooof v, 2,065.000
OWENS-ILLINOIS INC ... L . 12/18/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocooviii ] 75.000
PACCARINC ..o L . 10/08/2014 . | LIQUIDNET INC, BROOKLYN .........c.oooiiviiii [, 380.000
PACWEST BANCORP ...t [ . 04/08/2014 . | MERGER WITH CAPITALSOURCE ..............cooooivii [ 2,235.556
PHILLIPS 66 ..... ..ot [ . 06/05/2014 . | GOLDMAN SACHS & CO, NY ..o 320.000
POPULARINC ... e L . 08/07/2014 . | KEEFE BRUYETTE AND WOODS, JERSEY CITY ............ oo, 100.000
PPGINDUSTRIES INC ... [ . 09/30/2014 . | JONESTRADING INSTL SVCS LLC, WESTLAKE ..............cooiinn. 145.000
PRECISION CASTPARTS CORP ..o [ . 02/06/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[............. 120.000
PREMIERE GLOBAL SERVICES INC ...........coooiiii [ . 05/01/2014 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......[............. 460.000
PRUDENTIAL FINANCIALINC ... [ . 08/27/2014 . | JP MORGAN SECURITIES INC, BROOKLYN ...........oooof oo, 635.000
QEP RESOURCES INC ... e . 04/23/2014 . | J P MORGAN SECURITIES INC, BROOKLYN .............oooof oo, 1,690.000
QLOGIC CORP ... . 10/20/2014 . | OPPENHEIMER & CO INC,NEW YORK ...............coocoo oo 2,780.000
QUEST DIAGNOSTICS INC/DE ........ooviiiiiieie e e . 01/30/2014 . | BARCLAYS CAPITALLE, JERSEY CITY .......ooooiviii [, 310.000
QUICKLOGIC CORP ... e [ . 10/31/2014 . | JEFFERIES & COINC,NEWYORK .............ccooovii [ 7,780.000
QUINSTREET INC ... [ . 12/15/2014 . | CANTOR FITZGERALD & CO INC,NEW YORK ...............[.cccoeiinn. 138.000
RAYTHEON CO ..o [ . 04/15/2014 . | CITATION GROUP/BCC CLRG,NEW YORK ............ocooi v, 115.000
RICEENERGY INC ... ..o [ . 11/28/2014 . [ISIGROUP INC, NY ... 400.000
ROVICORP ... [ . 02/03/2014 . | CANTOR FITZGERALD & CO INC,NEWYORK ...............fcooeiiiinnnn, 50.000
SALESFORCE.COM INC ... [ . 06/10/2014 . | EVERCORE GROUP LLC, JERSEY CITY ..o, 310.000
SANDRIDGE ENERGY INC ... e . 10/01/2014 . | JEFFERIES & COINC,NEWYORK ..............coooovviii [, 2,980.000
SANGAMO BIOSCIENCES INC ... e . 05/07/2014 . | INSTINET CORP, NY ..o [ 880.000
SCRIPPS NETWORKS INTERACTIVE | ... . 11/17/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..........cooooi] oo, 415.000
SEACHANGE INTERNATIONALINC ... e . 12/16/2014 . | WEEDEN & CO,NEW YORK ...........coooiiiiiii [ 1,283.000
SELECT COMFORT CORP ... ..ot L . 02/05/2014 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............ [ ...coone. 240.000
SEMTECH CORP ... e . 02/03/2014 . | JEFFERIES & COINC,NEWYORK ..............ccoooivii [, 550.000
SILVER SPRINGNETWORKS INC ..o [ . 12/02/2014 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[........... 1,821.000
SIX FLAGS ENTERTAINMENT CORP ..ot . 03/11/2014 . | SJLEVINSON & SONS LLC, JERSEY CITY ... [, 410.000
STARBUCKS CORP ... .o e . 10/09/2014 . | LIQUIDNET INC, BROOKLYN ...........cooviivii [, 180.000
STOCK BUILDING SUPPLY HOLDINGS ... ..ot [ . 10/28/2014 . | CANTOR FITZGERALD & CO INC,NEW YORK ...............[ ... 1,560.000
SYNAPTICS INC ... e . 10/24/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[.......ccoone. 30.000
TANGOE INC ..o . 11/06/2014 . | WILLIAMBLAIR & CO, CHICAGO .............ooooiiiii [ 1,500.000
TEREX CORP ... . 12/08/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ...........ocooof oo, 190.000
TESSERATECHNOLOGIES INC .......ooviiiie . 01/21/2014 . | JANNEY MONTGOMERY SCOTT, PHILADELPHIA ...........[............. 690.000
TEXTRONINC ..o . 12/03/2014 . | STATE STREET BROKERAGE SVCS, BOSTON ..............[ ... 1,880.000
TIMEINC ..o . 09/30/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ..........ocoooif v, 546.625
TIMEWARNERINC ... . 06/05/2014 . | GOLDMAN SACHS & CO,NY .......cooovviiii 40.000
TRAVELERS COSINC/THE ... . 04/29/2014 . | CITATION GROUP/BCC CLRG,NEWYORK ..............cooo oo, 395.000
TWENTY FIRST CENTURY FOXINC ..o . 09/17/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[........... 3,170.000
TYSONFOODS INC ... . 12/12/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[ oo, 790.000
ULTRATECH INC ... [ . 12/26/2014 . | INSTINET CORP,NY .....ooiiiiiiiiiiiiiiiiiii [ 904.000
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910047109 .... [ UNITED CONTINENTAL HOLDINGS IN ..o [ . 12/18/2014 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[........... 1,295.000
91347P105 ....| UNIVERSAL DISPLAY CORP ..ot L . 05/15/2014 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......|............. 170.000
91913Y100 ....| VALERO ENERGY CORP ..o [ . 10/13/2014 . | BMO CAPITAL MARKETS CORP, NEW YORK ................f oo 1,460.000
92343V104 ....| VERIZON COMMUNICATIONS INC ..ot [ . 11/14/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................i| oo 2,435.000
918204108 ... [VF CORP ...\ttt . 02/20/2014 . | GOLDMAN SACHS & CO,NY ... 550.000
94733A104 ....|WEB.COMGROUP INC ....... ... [ . 03/27/2014 . | MORGAN STANLEY & COINC,NY ... 40.000
958102105 ....|WESTERN DIGITALCORP ..ot . 11/18/2014 . | RBC CAPITAL MARKETS LLC,NEWYORK .............ocooo| oo 175.000
98212B103 ... | WPXENERGY INC ..ot - 11/13/12014 . [INSTINET CORP, NY .....oooiiiiiii | 1,628.000
983134107 ....|WYNN RESORTSLTD ......ooiiiiiiii e . 12/19/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........cooviiiii i 35.000
988498101 .... [ YUMIBRANDS INC ... L . 09/04/2014 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[........... 1,070.000
98956P102 ....| ZIMMER HOLDINGS INC ... L . 03/14/2014 . | J P MORGAN SECURITIES INC, BROOKLYN ................i| oo 360.000
98986T108 ....| ZYNGAINC ... . 10/14/2014 . | INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|......... 13,480.000
008474108 .... [ AGNICO EAGLE MINESLTD ..ot ... 1...]. 10/30/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........[.......ooooi 20.000
067901108 ....| BARRICK GOLD CORP ... ..o ... l...|. 08/13/2014 . |CUTTONE & CO.,INC.,NEWYORK ............ooovii [ 1,555.000
136385101 ... | CANADIAN NATURAL RESOURCES LTD ...\t ... 1...|. 12/02/2014 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........|........... 1,475.000
867224107 ....| SUNCORENERGY INC ... ..o oo | 04/23/2014 . | SIMMONS & CO INTL, HOUSTON ... | 490.000
HO023R105 ... [ACE LIMITED SHS ... .o .. R...|. 02/04/2014 . | SJLEVINSON & SONS LLC, JERSEY CITY ........oooiiiii oo, 120.000
GO408V102 ... [AON CORP ... . R [ 12116/2014 . | STIFELNICOLAUS ... [ 335.000
21240E105 ....| CONTROLADORAVUELA CIADE AVIA ... . .. R...|. 09/11/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..............oo| oo 4,860.000
G27823106 ... | DELPHI AUTOMOTIVE PLC ... .. R...|. 11/19/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........oooovviiiii| e, 1,477.000
T G30401106 ... |ENDO INTERNATIONAL PLC ... o .. R...|. 08/11/2014 . |INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|........... 1,440.000
w G35569105 ... [ FLEETMATICS GROUP LTD .....ootiiiiiie e .. R...|. 04/25/2014 . | BARCLAYS CAPITALLE, JERSEY CITY .......ooooiviii [, 800.000
o G50871105 ... | JAZZ PHARMACEUTICALS PLC ... .. R...|. 04/07/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........cccoooiviii] i 640.000
G5480U120 ... | LIBERTY GLOBALPLC SHSCLC ... .. R...|. 09/25/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........coooeviiiii i 240.000
580037109 .... | MCDERMOTT INTERNATIONAL INC ... .. R...|. 12/31/2014 . | INVESTMENT TECHNOLOGY GROUP, NEW YORK .........{........... 3,303.000
N6596X109 ... | NXP SEMICONDUCTOR NV ... .. R...|. 10/30/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ..............o.| oo 755.000
82481R106 ....[ SHIRE PLC ... . i .. R...|. 10/15/2014 . | STATE STREET BROKERAGE SVCS, BOSTON ..............[.ccoevnn. 590.000
H84989104 ....| TE CONNECTIVITY LTD ... .. R...|. 10/31/2014 . | GOLDMAN SACHS & CO, NY ... 130.000
881624209 ....| TEVA PHARMACEUTICAL INDUSTRIES ... .. R...|. 11/11/2014 . |CITIGROUP GBL MKTS INC,NEWYORK ...............ocoooi | 1,180.000
Q9235V101 ... [TRONOXLTD SHS CL A ..o e .. R...|. 10/24/2014 . | INVESTMENT TECHNOLOGY GROUP, NEWYORK .........[.......oo... 80.000
G87210103 ... |UTIWORLDWIDE INC ... .. R...|. 10/24/2014 . |INVESTMENT TECHNOLOGY GROUP,NEWYORK .........|........... 1,060.000
G9319H102 ... | VALIDUS HOLDINGS LTD COM SHS ... oot . R...|. 02/03/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ........ccoovvviiiiie ], 225.000
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ........ ...

Common Stocks - Mutual Funds

411511306 ....| HARBOR INTERNATIONAL FUND ..o | . 12/18/2014 . [NON-BROKER TRADE ...........ccooiiiiiii [ 1,098.244
922908710 ....| VANGUARD 500 INDEX FUND ... [ . 12/17/2014 . |NON-BROKER TRADE .....................oooo 284.167

9299999 Subtotal - Common Stocks - Mutual Funds

9799997 Subtotal - Common Stocks - Part 3

9799998 Summary Item from Part 5 for Common Stocks

9799999 Subtotal - Common Stocks

9899999 Subtotal - Preferred and Common Stocks

9999999 Totals
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1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |((Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
912828TG5 | US TREASURYNOTE ...........coeines ... |12112/2014| DEUTSCHE BK SECS
INC,NY ..o XXX 123877 ...... 125,000 ...... 123223 oo 236 [ 236 | 123459 (... 48| 48 ......... 54507/31/2017
912828UC2 | US TREASURY NOTE ...........coevienns ... |12/02/2014| DEUTSCHE BK SECS
INC,NY ..o s XXX ] 1,395,857 ... 1,395,000 |..... 1,389,229 | ..... 1391229 ..o | 1630 .o [ 1630 |onnnn 1,392,859 | .....ovie |t 2998 (......... 2,998 (....... 3,108 | 12/15/2015
912828SF8 | USTREASURYNOTE ...........ccovivnnns ... |06/25/2014| DEUTSCHE BK SECS
INC,NY ..o XXX 206,291 1...... 210,000 ...... 2044471 ...... 204586 (... |, 296 [ 296 | 204882 ... o, 1410]......... 1410]....... 3,620 | 02/15/2022
912828TD2 | US TREASURYNOTE ...........cooeines ... |03/07/2014f NOMURA SECS, NEW
YORK ..o XXX 300,187 ...... 300,000 ...... 299.3211...... 299,650 | ...ooiii [ A3 a3 299694 ... |, 493 ... 493 [......... 487 [ 07/15/2015
912828WB2 | US TREASURY NOTE ...........ceovivnnnns ... |07/02/2014| JP MORGAN CHASE
BANK/HSBC ............ XXX 180,140 ...... 180,000 ...... 179,790 | ...... 179,806 ..o | B3| [ 53| 179,859 ..o | 281 ... 281......... 303 10/31/2015
912828WH9 | US TREASURY NOTE ............ooeinns ... |07/17/2014| DEUTSCHE BK SECS
INC,NY ..o XXX 529915(...... 530,000 ...... 530,085 |.....cviie | [ B oo e ()] TR IO 530,080 .....ooven e (164) [ ......... (164) | ......... 807 | 05/15/2017
912828UD0 | US TREASURY NOTE ...........ceovivnns ... |02/06/2014] GOLDMAN SACHS & CO,
NY XXX 954848 |...... 955,000 ...... 952,019(...... 953,507 | ....oveii e 160 ..o | 160 [.....ooen |oennnn 953,667 | ........ooov [oennnn 1180 |......... 1180 |......... 125 |12/31/2014
912828VY3 | USTREASURYNOTE ...........cooeienns ... |05/12/2014| DEUTSCHE BK SECS
INC,NY ..o XXX 981,030 (...... 980,000 ...... 9784721 ...... 978649 (... |, 282 282 | 978931 | ... [ 2099 (......... 2,009 ....... 1,513 09/30/2015
912828PS3 | USTREASURYNOTE ...........ceovivnnnns ... |12/05/2014| DEUTSCHE BK SECS
INC,NY .o XXX 168,300 ...... 165,000 ...... 173,966 | ...... 170637 .o | 2531 .o | (2531 .o | 168,106 ... |t 194 ... 1941]....... 4,466 | 01/31/2016
912828NT3 | US TREASURYNOTE ...........coeinnns ... |07/17/2014| DEUTSCHE BK SECS
T INC,NY ..o XXX 3745111 ... 360,000 ...... 386,973 |...... 381,765 (... [ (1709 .o | (1709 ..o | 380,055 (... [ (5544) | ....... (5544) | ....... 8,719 | 08/15/2020
[ 912828B66 | USTREASURYNOTE ........coviinnnns ... |06/25/2014] MERRILL LYNCH PIERCE
FENN ..., XXX 204,070 ...... 200,000 ...... 200,204 ..o | [ B oo e ()] TR IO 200,199 ..o [ 3871 ... 3871|....... 1,990 | 02/15/2024
912828QM5 | US TREASURY NOTE ...........coiines ... |02/14/2014] JPMORGAN SECURITIES
INC, ... XXX 55122 ....... 55,000....... 55103 |....... 55013 (..o | B oo e G [ 55,008 (......cocoin |t 4. 4. 144 | 05/15/2014
912828RV4 | US TREASURYNOTE ...........coovivnnnes ... |12115/2014] Maturity ................. XXX 400,000 ...... 400,000 |...... 400,594 | ...... 400540 | ... e (540) | oo [ (540) | oo e 400,000 | ..o [ e 1,000 | 12/15/2014
912828RP7 | US TREASURYNOTE ...........ccoivnnn. ... |01/10/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 2510441 ...... 250,000 ...... 260,7721...... 259013 ... 65) ..o [ 65)]....cocoe e 258947 ... (7,903) | ....... (7,903) | ......... 8941 10/31/2018
912828QU7 | US TREASURY NOTE ...........coeienns ... |02/14/2014f NOMURA SECS, NEW
YORK ..o XXX 40,087|....... 40,000 ....... 40,000....... 40,000 ... [ e e 40,000 | ....oiie [ 87 ..o 87|......... 148 | 07/15/2014
912828GX2 | US TREAS-CPIINFLAT .......ooiiiiinnn ... |11/21/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 262,662 ...... 241139 ... 267,951 ..o e [ BT BT 264,774 07/15/2017
3620A94H1 | GNMA POOL#0723624 ...................... ... |12/15/2014| Redemption ... XXX 33,021(....... 33,0211....... 35213 ... 33953 (..o e O3 e O3 33,0211 ... 01/15/2040
3620AUUY8| GNMA  POOL #0740499 .... 12/15/2014| Redemption ... XXX 453421 ....... 45342 |....... 48,338 ... 46,753 | ..o [ (1A2) | (12 45,342 08/15/2040
36230T5T5 | GNMA POOL #0758958 ...... 12/15/2014{ Redemption ... XXX 75735(....... 75735]....... 81,2021 ... 7629 [ ...c.oooeei | e (B62) [ e (BB2) [ 75,735 10/15/2041
38378KGV5 | GNMA GTD REMIC P/T 13-57 A ... |... [12/16/2014| Redemption ... XXX 5056 |......... 5056 [......... 5066 |.........5056 | ...........o oo O e O 5,056 06/16/2037
36202FZX7 | GNMA Il POOL #0005258 ... ... ....| ... [12/22/2014| Redemption ... XXX 55205 ....... 55205 |....... 57,3871 ... S5AT .o @I @I 55,205 12/20/2041
36202F2L9 | GNMA I POOL #0005279 . ... teveeeiod| .. |12/22/2014| Redemption ... XXX 54,720 ....... 54,7201 ....... 57379 (....... 54969 |............ [ (9) | (A9 54,720 01/20/2042
36179MC24 | GNMA 11 POOL #0MAQ089 ... .. ....|... |12122/2014| Redemption .............|... XXX ... |..... 110641 ...... 1106411...... 120,305 111 669 (... (027 (020 110,641 05/20/2042
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ..........uutittt ittt ... 6,807,661]..... 6,765,858 |..... 6,847,040 ..... 5698508 |............ [ (O3 OT3) | 6,810,240 . XXX
Bonds - All Other Governments
642869AC5 | PROV OF NEWBRUNSWICK ................. .| 03/14/2014| RBC CAPITAL MARKETS
CORP, ... XXX 20,9481 ....... 20,000 ....... 19941)....... 19961 ..o [ 2 20 19963 ..o [ 985|.......... 985|......... 144 | 06/15/2018
11070TAB4 | PROVINCE OF BRITISH COLUMBIA ........... .| {01/15/2014| RBC CAPITAL MARKETS
LLC, . XXX 145952 ...... 160,000 (...... 159,150 | ...... 159,243 | ... Al 4l 159247 ..o | (13,295) | ...... (13,295) [......... 782 | 10/23/2022
1099999 Subtotal - Bonds - All Other GOVerMENTS ........... ot | 166,900 ...... 180,000 (...... 179,001 ...... 179203 | ..o | Bl 6. | 179210 ..o | (12,310) | ...... (12,310) [ ......... 926]|. XXX.
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063BNQ1 [ CALIFORNIAST ... ... |10/01/2014] Maturity ................. XXX 50,000....... 50,000....... 50,083 (....... 50,022 (... | @) 22) ..o o 50,000 (..o | [ 1,063 | 10/01/2014
4521528G7 [ILLINOIS ST ..o ... |07/28/2014f MORGAN STANLEY &
COINC, ........ceennn. XXX 109,833 ...... 100,000 ...... 109,721 ...... 108613 [ ...oevvevin | (1373 e | (1373) [ .o | 107,240 ..o | 2593 (......... 2593 ....... 5,264 | 07/01/2017
4521518V8 [ILLINOIS ST ... ... |06/12/2014| JPMORGAN SECURITIES
INC, ... XXX 127,49 |...... 125,000 ...... 130,255 ...... 126687 ... | (T72) | T72) ..o 125915 (. ... | 1581|......... 1581]....... 5,31101/01/2015
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ....................cc.oooeeoo i 287,329(...... 275,000 ...... 290,059 ...... 285322 (... | 167 .o | (2167) ..o | 283155 ... | 4175[......... 4175 ...... 11,638 . XXX.
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Bonds - U.S. Special Revenue, Special Assessment
251250AB2 | DETROIT MI WTR & SEWERAGE DEPT ....... . 102/26/2014{ PERSHING LLC, JERSEY
CITY o CXXX 250625 ...... 250,000 ...... 270913 1...... 2498051 ...... 12,321|...... (1,025) [ ..ooovvei | 1129 .o e 261,101 ..o | (10,476) | ...... (10,476) | ....... 8,403 | 07/01/2015
3137EACY3 | FEDERAL HOME LNMTGCORP .............. . 102/14/2014{ JPMORGAN SECURITIES
INC, ... o XXX o] 1,024,888 ... 1,020,000 |..... 1,019,653 | ..... 1,019,900 (..o | e, 9. [ 9. o 1,019,909 (... |t 49791 ......... 49791....... 1,443 | 11/25/2014
3135GONV1 | FEDERAL NATLMTGASSN ...........cceeae. . |07/24/2014{ JP MORGAN CHASE
BANK/HSBC ............ CXXX 2708001 ...... 270,000 ...... 270450 ...... 270260 | ...oovii [ B4 [ @4 [ 270176 ..o 624|.......... 624|....... 1,114 09/28/2015
3135G0SBO | FEDERAL NATLMTGASSN ................... . |05/28/2014{ SG AMERICAS
SECURITIESLL ......... XXX 501,040(...... 500,000 ...... 4991131 ...... 499,631 ... [ T T o [ 499,707 | ..o [ 1333 ). 1333 ). 823 12/21/2015
343136M53 | FLORIDA ST TPKAUTH TPKREV ............. .. |07/01/2014| Maturity ................. CXXX 250,000 ...... 250,000 ...... 276,633 |...... 254139 .. @139 .o | @139 ..o | 250,000 | ..o e | 12,500 | 07/01/2014
469487CR1 | JACKSONVILLE FLASPLREV ................ . |04/21/2014{ US BANCORP
INVESTMENTSIN ... XXX 510450(...... 500,000 ...... 578595 |...... 521,897 516,438 10/01/2014
59259RYY4 | METROPOLITAN TRANSNAUTHNY ..........| ... 11/15/2014{ Maturity ................. CXXX 250,000 ...... 250,000 ...... 274748 ...... 256,001 250,000 11/15/2014
639707AU2 | NEBRASKA UTIL CORP REV . |04/08/2014| PERSHING LLC, JERSEY
CITY oo CXXX 258,385 |...... 250,000 ...... 280,943 ...... 257,999 255,787 01/01/2015
875124CR8 | TAMPABAY WTRFLAAREGLWTR .......... . |03/24/2014] NATIONAL FINL SVCS
CORP, ..o XXX 10/01/2019
312946X50 | FHLMC POOL #A9-7900 12/15/2014| Redemption ... Lo XXX 03/01/2041
3128PWC89| FHLMC POOL #J1-6395 ... 12/15/2014| Redemption ... Lo XXX 08/01/2021
3132GEFH8 | FHLMC POOL #Q0-1068 ... 12/15/2014{ Redemption ... o XXX 05/01/2041
3132GETD2 | FHLMC POOL #Q0-1448 ... 12/15/2014{ Redemption ... Lo XXX 06/01/2041
3132GF4F1 | FHLMC POOL #Q0-2622 ... 12/15/2014| Redemption ... Lo XXX 08/01/2041
3132GUG24 | FHLMC POOL #Q0-8917 ... 12/15/2014| Redemption ... Lo XXX 06/01/2042
3132HNEB1 | FHLMC POOL #Q1-1930 ... 12/15/2014{ Redemption ... o XXX 10/01/2042
3132J7W99 | FHLMC POOL #Q1-6571 ... 12/15/2014{ Redemption ... Lo XXX 03/01/2043
3132M6T42 | FHLMC POOL #Q2-6271 12/15/2014| Redemption Lo XXX 05/01/2044
3132M7KHO | FHLMC POOL #Q2-6896 12/15/2014| Redemption Lo XXX 06/01/2044
31398QTE7 | FHLMC MULTICLASS MTG 3747 HG .. 12/15/2014{ Redemption ... o XXX 07/15/2037
31416WRKO| FNMA  POOL #0AB1389 ............. ... |12/26/2014| Redemption ... Lo XXX 08/01/2040
31417C3V5 | FNMA  POOL #0AB6211 ...... ... |04/16/2014| Redemption ... Lo XXX 08/01/2042
31417DC35 | FNMA  POOL #0AB6389 ...... ... |04/16/2014| Redemption ... Lo XXX 10/01/2042
31417EHH7 | FNMA  POOL #0AB7431 ...... . |04/16/2014| Redemption ... o XXX 12/01/2042
31417GZ74 | FNMA  POOL #0AB9765 ...... 12/26/2014{ Redemption ... o XXX 06/01/2043
31419JSV1 | FNMA  POOL #0AE7731 ...... 12/26/2014{ Redemption ... Lo XXX 11/01/2040
31419MC25 | FNMA  POOL #0AE9988 ...... 12/26/2014| Redemption ... Lo XXX 07/01/2026
3138A6LJ7 | FNMA POOL #0AH4828 ...... 12/26/2014| Redemption ... Lo XXX 02/01/2026
3138AJVV1 | FNMA  POOL #0AI5127 ....... 12/26/2014{ Redemption ... o XXX 09/01/2026
3138ALKA4 | FNMA  POOL #0AI6588 ....... ... |12/26/2014| Redemption ... Lo XXX 07/01/2026
3138ALLZ8 | FNMA POOL #0AI6643 ....... ... |05/20/2014| Redemption ........ . XXX ... 08/01/2041
3138ASCZ3 | FNMA  POOL #0AJ0987 .............c.ceenen . |o1/22/2014| cmIGROUP GBL
MKTS/SALOMO ......... XXX 336,569 |...... 320,102]...... 337,607 |...... 336,845 09/01/2026
3138AUP43 | FNMA  POOL #0AJ3142 12/26/2014| Redemption XXX 18741 ....... 18741 (... 19,994 |....... 19,238 10/01/2041
3138E0RSO | FNMA  POOL #0AJ7696 .. .. 12/26/2014| Redemption ... XXX 35826 ....... 35826 |....... 38,642 . 36,947 12/01/2041
3138EMNR8| FNMA  POOL #0AL4899 ... 12/26/2014| Redemption ... XXX 13,303 ....... 13,303 (....... 14253 ... 02/01/2029
3138LUQS7 | FNMA  POOL #0A04064 12/26/2014| Redemption XXX 379 (... 379 ......... 4052(......... 3,804 06/01/2042
3138LVXA6 | FNMA  POOL #0A05172 12/26/2014{ Redemption XXX 18,561 |....... 18,561 [....... 19,629 ....... 19,127 06/01/2022
3138MODJ6 | FNMA  POOL #0A08204 ... 12/26/2014| Redemption ... o XXX 3,036 |......... 3,036 (......... 3,238 3,036 06/01/2042
3138MCRK2| FNMA  POOL #0AP8589 ... ... |12/26/2014| Redemption CXXX 5331 |......... 5331 |......... 5599 |......... 5444 11/01/2042
3138MGDD4| FNMA  POOL #0AQ0999 . |02/27/2014 NOMURA SECS, NEW
YORK ... XXX 195419 ...... 192,552 (...... 204,075(...... 203,866 10/01/2042
3138MGNW1{ FNMA  POOL #0AQ1304 ... |12/26/2014| Redemption ... o XXX 49491......... 4949|......... 5176 ... 4,955 10/01/2042
3138MR6E6 | FNMA  POOL #0AQ9868 ... . |04/16/2014| Redemption ... XXX 51,753 | ....... 53220 1....... 55,016 |....... 54,982 01/01/2043
3138NXL54 | FNMA POOL #0AR1247 ... |12/26/2014| Redemption CXXX 9721 |......... 9721|....... 10204 |......... 9,923 01/01/2043
3138NXNFO | FNMA  POOL #0AR1289 . |04/16/2014 NOMURA SECS, NEW
YORK ..o CXXX 106,297 | ...... 109,308 | ...... 114927 | ...... 114,809 12/01/2042
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3138W03B3 | FNMA POOL #0AR3493 ..................... ... |04/16/2014f NOMURA SECS, NEW
YORK ...oooviiiii s XXX o] 138351 L. 142,257 | ... 147,102 L 147010 | (1846) [ (1,846) 01/01/2043
3138WCUN1| FNMA  POOL #0AS3288 ..................... ... |12/26/2014| Redemption ... c XXX 12831283 285 [ O 0 09/01/2044
3138WN3X5( FNMA  POOL #0AT1713 ......................|... |12/26/2014| Redemption ... s XXX 26128 | 26128 L 25421 | [ 3 31 03/01/2043
3138WTUT1| FNMA  POOL #0AT5993 ... 12/26/2014{ Redemption ... co XXX 10,369 L 10,369 L 10,228 [ B 3 05/01/2043
3138WVCNY| FNMA  POOL #0AT7276 ........... ....| ... |12/26/2014| Redemption ... Lo XXX (250) 09/01/2043
3138X4R44 | FNMA  POOL #0AU5006 ...... ... | ... [12/26/2014| Redemption ... o XXX 33923392 3462 BB (28) (26) 10/01/2043
3138X5MS3 | FNMA  POOL #0AU5768 ...... ... |... |05/09/2014| Redemption ... Lo XXX (679) 09/01/2043
3138XXAT3 | FNMA  POOL #0AW7217 ... ... | ... |12/26/2014| Redemption ... c XXX 9757 9757 | 10,350 | [ e (1) (12) 06/01/2044
31417Y7F8 | FNMA  POOL #0MAO0893 ... ...|... [12/26/2014| Redemption ... Lo XXX (446) 10/01/2021
31418AAF5 | FNMA  POOL #0MA0905 ... [T ... |12/26/2014| Redemption ... Lo XXX ... (694) 10/01/2021
31418AFD5 | FNMA  POOL #0MA1063 ... [T ... |12/26/2014| Redemption ... o XXX 21,659 21,659 L 22,813 21884 | (2B) (25) 05/01/2022
31418AH76 | FNMA POOL #0MA1153 ........ T ... |12/26/2014| Redemption ... o XXX ... (848) 07/01/2022
31397ND77 | FNMA GTD REMIC P/T 09-31C . ....|... [12/26/2014| Redemption ... Lo XXX ... (104) 11/25/2038
3136A10L2 | FNMA GTD REMIC PIT11-96 CA ... . |12/26/2014| Redemption .............|... XXX ... L (119) 05/25/2041
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .......................................................... (45 225) . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
T | 00440EAL1 | ACE INAHOLDINGSINC ..o ... |06/30/2014| JPMORGAN SECURITIES
z INC, ... XXX 93,864 |....... 90,000 ...... 100,029 ....... 96,016 |.......ovovin e (2210) [ .oeie | (2210) .o | 93,806 05/15/2015
o 020002AZ4 | ALLSTATE CORP/THE ..............ccvenes ... |01/13/2014] WELLS FARGO
SECURITIESLL ......... XXX 67,862 ....... 70,000....... 69,862....... 69,868 |..........oo e OO 69,869 06/15/2023
025816BG3 | AMERICAN EXPRESSCO ..............c..eene ... |01/07/2014| STIFEL NICOLAUS ...... XXX 102,995 | ...... 105,000 ...... 103,469 ...... 103493 oo | B B 103,501 | ... 05/22/2018
026874CT2 | AMERICANINTLGROUP ...t ... |05/052014{ Call ..................... XXX 127,791 ... 125,000 ...... 124,805 ...... 124918 | oo 2B 2B 124,941 03/20/2015
03523TBHO | ANHEUSER-BUSCH INBEV WORLDWIDE ..... ... |03/17/2014| CREDIT SUISSE, NEW
YORK( ..o, XXX 148,309 | ...... 120,000 ...... 148,790 | ...... 141,684 ..o | (T3B) [ (T3B) [ 140,949 11/15/2019
037389AY9 [AONCORP ........ocvviiiiiiiiiiiies ... |11/24/2014] WELLS FARGO
SECURITIESLL ......... XXX 185220 ...... 180,000 ...... 181411 ... 180,762 | ..o | (28 [ (@B [ 180,480 05/27/2016
00206RAV4 [ AT&TINC ... ... |11/04/2014] WELLS FARGO
SECURITIESLL ......... XXX 91,859 |....... 90,000 ....... 93,946 |....... 92524 (... (BBB) [ e (BBB) [ 91,668 08/15/2015
084664BP5 | BERKSHIRE HATHAWAY FINANCE COR ...... ... |01/10/2014| Maturity v XXX 150,000 ...... 150,000 ...... 149644 | ...... 149,996 [ ..o | A A 150,000 | ... 01/10/2014
10112RAE4 | BOSTON PROPERTIESLP .................... ... |12/0172014] Call ..................... XXX 117452 ...... 115,000 (...... 123,111 ... MB277 | o | @M [ @M 116,166 06/01/2015
101137AM9 | BOSTON SCIENTIFICCORP .................. ... |03/18/2014] WELLS FARGO
SECURITIESLL ......... XXX 136472 ...... 135,000 ...... 135281 ...... 135263 ..o | 18 | 18 | 135,281 10/01/2018
166764AC4 [ CHEVRONCORP ............ooooiiiiiiinnn, ... |05/12/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 100,707 | ...... 100,000 ...... 100,000 ...... 100,000 [ oo | [ e [ 100,000 (..o | 707 .0 707|..0...e. 348 06/24/2016
172967GL9 | CITIGROUPINC ........ccooiiiiiii ... |04/10/2014| MERRILL LYNCH PIERCE
FENN ..., XXX 78318 |....... 80,000....... 79810(....... 79824 | ... Al Al 79828 (... | (1,510) | ....... (1,510) | ....... 1,680 | 03/01/2023
19416QDW7| COLGATE-PALMOLIVECO ................... ... |09/18/2014| JEFFERIES & CO
(BONDSDRR ............. XXX 80,037 |....... 80,000 ....... 80,348 | ....... 80,200 [ .......coe |ieiiinn (167) | oo [ (167) | o [ 80,033 |.....ocovi | 4l 4. 411 [11/15/2014
25179MATO | DEVONENERGY CORP ...........oivents ... |01/17/2014| CANTOR FITZGERALD &
CODE .................. XXX 90,102 ....... 90,000 ....... 89,844 |....... 89845 (... | 20 20 89847 ... | 255| ... 255|......... 186 | 12/15/2018
25459HBA2 | DIRECTV HOLDINGS LLC/DIRECTV .......... ... |07/07/2014| JPMORGAN CHASE
BK/IRBSSEC ............ XXX 105615 ....... 95,000...... 103,863 | ...... 103,029 ..o | (458) | ..o [ (458) | ..o o 102572 oo | 3043 |......... 3043 |....... 3,778 | 03/01/2021
260543CC5 | DOW CHEMICALCO/THE ..o ... |07/01/2014f MORGAN STANLEY &
COINC, ... XXX 108,530 ...... 100,000 ...... 106,654 | ...... 105343 oo (B93) | o [ (B93) | .o [ 104950 ... |t 3580 (......... 3580 ....... 2,739 | 11/15/2020
26442CAKO | DUKE ENERGY CAROLINAS .................. ... |04/01/2014| CIBC WORLD MARKETS
CORP, ... XXX 10671 ....... 10,000 |....... 10,0681 ....... 10,053 | ..o [ @ @ [ 10,051 | ..o [ 620|.......... 620|......... 118 | 06/15/2021
264399EM4 | DUKE ENERGY CAROLINASLLC ............. ... |04/01/2014| MILLENNIUM ADVISORS
LLC, .o XXX 133648 |...... 125,000 ...... 144,065 ...... 133528 (... | (1,245) [ ..o | (1,245) [ ... |oennn 132283 (..o | 1364|......... 1364|....... 3,368 | 10/01/2015
263534CD9 | EI DU PONT DE NEMOURS &CO ............. ... |05/20/2014| MIZUHO SECURITIES
USAINC ................ XXX 122,866 | ...... 120,000 ...... 124309 ...... 123451 o (607) | v [ (607) | .o e 122545 (.o 21 K74 2,002 | 01/15/2016
36962GK94 | GENERAL ELECTRIC CAPITALCORP ......... ... |07/02/2014] GOLDMAN SACHS & CO,
NY XXX 200,116 (...... 200,000 ...... 192,501 ...... 198103 | .....oooii |t 1393 1393 .. | 199496 ... | 620|.......... 620|......... 564 | 09/15/2014
36962G6R0 | GENERAL ELECTRIC CAPITALCORP ......... ... |07/21/2014] MERRILL LYNCH
PROFESSIONA ......... XXX 100,582 ...... 100,000 ...... 100,285 ...... 100,262 [ ..o | T2 [ T2)].e 100,190 [ ..o | 392 ... 392|....... 1,044 | 01/08/2016
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37247DAM8 | GENWORTH FINANCIALINC .................. 11/12/2014{ GOLDMAN SACHS & CO,
NY XXX 57,750 ....... 55,000....... 66,313 |....... 65,087 ... e (210 e e (121 e | 63876 ..o | 6,126) | ....... 6,126) | ....... 3,906 | 06/15/2020
37247DAN6 | GENWORTH FINANCIALINC .................. 11/12/2014{ GOLDMAN SACHS & CO,
NY CXXX 5138 |......... 5000 (......... 5950 |......... 5856 ... | ©2) .o [ 92)..coovees o 5764 ... | 627)|......... 627)|......... 452 | 02/15/2021
459200HBO | INTERNATIONAL BUSINESS MACHINE ....... . |03/12/2014{ WELLS FARGO
SECURITIESLL ......... CXXX 110287 | ...... 110,000 ...... 110,053 | ...... 110029 .o | @)oo e @)oo | 110023 oo | 264|.......... 264|......... 37102/06/2015
24422ERZ4 | JOHN DEERE CAPITALCORP ................ . |09/10/2014{ US BANCORP
INVESTMENTSIN ....... XXX 90,179 ....... 90,000 ....... 89,905 ....... 89,934 (... | 22| 2| e 89,957 ..o | 22| .. 22| 7741 01/22/2016
46625HJA9 | JPMORGAN CHASE&CO ... . |01/21/2014{ US BANCORP
INVESTMENTSIN ....... CXXX 125944 | ...... 120,000 ...... 120463 | ...... 120244 ..o @)oo e @)oo | 120238 (..o | 5706 (......... 5706 (....... 2,090 | 07/05/2016
46625HHP8 | JPMORGAN CHASE & CO ........ovvven . 102/13/2014{ GOLDMAN SACHS & CO,
NY CXXX 190,341 ...... 185,000 (...... 193,493 |...... 188,879 ..o | (193) | oo [ (193) | oo o 188,687 ..o | 1654|......... 1654|....... 3,974 | 01/20/2015
49326EEE9 [ KEYCORP ... . |01/14/2014{ SUNTRUST ROBINSON
HUMPHRE .............. CXXX 100,248 | ...... 100,000 ....... 99,937 |....... 99,938 ... | Of oo [ Of v [, 99,939 (... | 309 ...l 309|......... 396 | 12/13/2018
501044CX7 | KROGER CO/THE ...........ovvvviiiiiiin . |01/16/2014{ FIDELITY CAP MKTS
(DIVOF ... XXX 65174 |....... 65,000]....... 64,841(....... 64841 (... | T T [ 64,842 (. .......... | 332 .. 332 173 |01/15/2021
58933YAD7 [ MERCK&COINC ... . 07/21/2014f WELLS FARGO
SECURITIESLL ......... CXXX 110,205 ...... 110,000 ...... 109970 ...... 109976 ..o Bl oo [ 6. s 109,982 (..o | 23| ... 223 526 | 05/18/2016
59156RAN8 | METLIFEINC ...........ccoovviiiiii, 10/06/2014{ MERRILL LYNCH PIERCE
FENN ..., XXX 103,129 ...... 100,000 ...... 110,029 ...... 104,048 (... e 133 .o | 2133) .o | 101915 oo | 1214 ......... 1214]....... 4,083 | 06/15/2015
666807BG6 | NORTHROP GRUMMAN CORP ................|... 01/16/2014) GOLDMAN SACHS & CO,
NY XXX 94,609(...... 100,000 ....... 99462 ....... 99487 ... | Bl 3l [ 99489 (... |en (4,880)f....... (4,880)f....... 2,004 | 08/01/2023
743263AQ8 | PROGRESS ENERGY INC ...........c.ovivee . |06/16/2014{ GOLDMAN SACHS & CO
NY CXXX 128,890 ...... 115,000 (...... 126,802 ...... 123905 | ..o | (639) | oo [ (639) | oo e 123266 ..o |t 5624 |......... 5624 |....... 3,083 | 12/01/2019
74432QBM6| PRUDENTIAL FINANCIALINC ................. . |07/01/2014{ MILLENNIUM ADVISORS
.................... o XXX o] 97,284 ..., 85,000...... 100,485]....... 99296 | ............. | (1,058) o | (1058) | e 98238 (954) | (954) | ... 2,487 | 06/21/2020
74456QAW6| PUBLIC SERVICE ELECTRIC& GAS .......... . |05/23/2014| MERRILL LYNCH PIERCE
FENN ..., XXX 71,380 ....... 70,000 ....... 72,346 | ....... 72016 (..o | (620) | .o e (620) | ..o [ 1839 .o | (16) ..o (16)]....... 1,092 | 05/01/2015
761713AY2 | REYNOLDS AMERICANINC .................. . |03/20/2014{ DEUTSCHE BK SECS
INC,NY ..o XXX 52,022 |....... 50,000....... 49,9611 ....... 49,962 ... [ T T [ 49963 ... | 2,059 (......... 2,059 ....... 1,266 | 09/15/2023
828807BM8 | SIMON PROPERTY GROUPLP ............... . |06/30/2014{ WELLS FARGO
SECURITIESLL ......... CXXX 114,778 | ...... 110,000 ...... 120,326 | ...... 114,180 oo | (1,436) [ ..o | e (1,436) [ ..o | 2744 | oo 2034 (......... 2,034 ....... 3,086 | 06/15/2015
828807CGO | SIMON PROPERTY GROUPLP ............... . 07/01/2014f WELLS FARGO
SECURITIESLL ......... XXX 97,002(....... 90,000 ....... 98,876 |....... 98,048 (... | (509) | v e (509) | .o [ 97,539 ... | 447)|......... 447)|....... 2,228 | 12/01/2021
91324PBX9 | UNITEDHEALTH GROUPINC ................. 11/04/2014{ MERRILL LYNCH
PROFESSIONA ......... CXXX 130,495 ...... 130,000 ...... 1299701 ...... 129982 ..o | 9l [ 9. [ 129991 (.o | 505|.......... 505]....... 1,173 10/15/2015
91159JAA4 [USBANCORP .........ooiiiiiii . 07/07/2014] KEYBANC CAPITAL
MARKETS | ............. XXX 73372 ....... 75,0001 ....... T4T62|....... TATR (.o Mo Ml TA804 (... (1432)|....... (1432)....... 2,182 | 07/15/2022
92276MBBO | VENTAS REALTY LP/VENTAS CAPI .......... 11/24/2014] MERRILL LYNCH PIERCE
FENN ..., CXXX 104,160 | ...... 105,000 ...... 104,939 ...... 104945 ... Tl Tl |, 104,952 ..o |, (792) | ......... (792) | ....... 3,284 | 04/01/2020
94974BFE5 | WELLS FARGO&CO .......ovovviiiien . |07/30/2014| CREDIT SUISSE, NEW
YORK( ..o, CXXX 126,231 ...... 125,000 ...... 126,708 | ...... 126488 | ..........ooo | (585) | v e (585) | oo [ 125903 (... | 328 ... 328|....... 2,047 | 07/01/2015
87425EAMS5 | TALISMANENERGY INC ..o | |07/25/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 25997 |....... 25,000....... 24833 (... | Tl Tl 24839 (... ] 1158 ......... 1158 ......... 466 | 02/01/2021
05565QBT4 | BP CAPITALMARKETSPLC .................. R |06/10/2014| BNP PARIBAS SECS
CPIFIXED ............... CXXX 222,007 ...... 215,000 ]...... 27711, 27101 . (244) | oo (244) ..o 216,857 | ... [ 5150 (......... 5150 (....... 2,980 | 11/01/2016
539473AQ1 | LLOYDS TSBBANKPLC .........cccvvennn. R |05/20/2014| NOMURA SECS, NEW
YORK ..o CXXX 103,181 ....... 95,000...... 103,815 ...... 102,558 | ..o (898) .o [ (898) .o [ 101,660 [ ....oooovee |t 1522 ......... 1522 ....... 2,605 | 03/28/2017
76720AAM8 | RIO TINTO FINANCE USAPLC ................ R |07/08/2014| SG AMERICAS
SECURITIESLL ......... CXXX 121,823 ...... 120,000 ...... 118903 | ...... 119,003 oo | 101 101 | 19104 (..o | 2719 ......... 2719 ....... 1,553 | 12/14/2018
76720AAA4 | RIO TINTO FINANCE USAPLC ................ R |09/09/2014| MERRILL LYNCH PIERCE
FENN ..., XXX 60177 |....... 60,000....... 60,422 ....... 60,258 | ......cocooi | (147) ] o [ (147) | oo [ BT | e | (] PR 66|......... 660 | 03/20/2015
801060ABO | SANOFI ... R |01/17/2014) JPMORGAN CHASE
BK/IRBSSEC ............ XXX 83444 |....... 85,000....... 84,627 |....... 84679 (... | Al Al 84684 (.............|...... (1,240) | ....... (1,240) | ......... 304 | 04/10/2018
02006GAD6 | ALLY AUTO RECEIVABLES SN1A4 ........... . 102/19/2014] MERRILL LYNCH PIERCE
FENN ..., CXXX 110232 ...... 110,000 ...... 109,990 ...... 109,994 oo | T [} FTTUUU 109,994 oo | 238 .. 238 137 | 1212112015
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02006JAB4 | ALLY AUTO RECEIVABLESTRU1A3 ......... ... |07/23/2014| CREDIT AGRICOLE
(USA)INC ... XXX 285312(...... 285,000 ...... 284,967 |...... 284973 (... Al 4l 24977 | [ 334 334|....... 1,112 05/15/2017
02005ACNG6 | ALLY MASTER OWNER TRUST3A2 .......... ... |07/09/2014| MERRILL LYNCH PIERCE
FENN ... XXX 306,835(...... 305,000 ...... 307,276 | ...... 307,250 ...ooii | (B43) | o (B43) | .o 306,907 ..o [ 72)]..cen 72)]....... 2,143 | 06/15/2017
03063XAD7 | AMERICREDIT AUTOMOBILER4A3 .......... ... |06/04/2014| CREDIT SUISSE, NEW
YORK( ..o, XXX 95,09 |....... 95,000....... 94,985 ....... 94989 (... | T T [ 94,990 ... | 106].......... 106]......... 320 | 06/08/2017
03064YAC6 | AMERICREDIT AUTOMOBILERE 1A3 ........ ... |09/10/2014| WELLS FARGO
SECURITIESLL ......... XXX 3349481...... 335,000 ...... 3349911...... 334993 (... T o [ 334994 (... @n).......... @anl....... 1,572 10/10/2017
03064JAC9 | AMERICREDIT AUTOMOBILERE 2A3 ........ ... |08/21/2014f NOMURA SECS, NEW
YORK ... XXX 245086 |...... 245,000 ...... 2449511 ...... 244958 | ... Tl Tl | 244965 (... | 121 121]....... 1,141 12/08/2017
03065BAC5 | AMERICREDIT AUTOMOBILE RE3A3 ........ ... |11/14/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 115135 ...... 115,000 (...... 114989 ...... 1491 oo 2 20 114993 (..o | 142]........ 1420....... 1,002 | 04/09/2018
09657YAD4 | BMW VEHICLE LEASE TRUST1A4 ........... ... |11/06/2014| PERSHING LLC, JERSEY
CITY ..o XXX 200,125(...... 200,000 ...... 199,963 | ...... 199971 oo | Bl . 8. [ 199978 ..o | U7l 47| 1,181 04/20/2017
13975EACT | CAPITAL AUTO RECEIVABLES 1A3 .......... ... |07/09/2014f NOMURA SECS, NEW
YORK ...oooviiiin XXX 200,188 ...... 200,000 ...... 199,958 | ...... 199,967 | ..oooviii | Sl 5l | 199972 oo | 216 ... 216 ......... 895 | 06/20/2017
14313PAC1 | CARMAX AUTO OWNER TRUS 13-4 A3 ....... ... |11/20/2014] MERRILL LYNCH PIERCE
FENN ... XXX 219863 |...... 220,000...... 219,980 (...... 219981 ... Al Al 219985 (... | (122) |......... (122) | ....... 1,662 | 07/16/2018
14313JAC5 | CARMAX AUTO OWNER TRUST 2A3 ......... ... |11/06/2014 Redemption ............. XXX 270507 |...... 270,000 ...... 269,944 | ...... 269,962 (... [ 15 15 | 269,977 .o [ 530 . ..o 530 ......... 901 03/15/2017
T 12591FACO | CNH EQUIPMENT TRUSTAA3 ................ ... |04/09/2014| CITIGROUP GBL
S MKTS/SALOMO ......... XXX 145232 ...... 145,000 ...... 145,000 ...... 145,000 [ ..o | [ e [ 145,000 (..o | 232 .. 232 33106/15/2018
I | 12625HAC6 | CNH EQUIPMENT TRUSTBA3 ................ ... |03/12/2014| JPMORGAN CHASE
BK/IRBSSEC ............ XXX 90,028 ....... 90,000 ....... 89,987 |....... 89,988 (... |, T T [ 89,989 (... | 39 . 39 154 | 08/15/2018
12613SAC6 | CNH EQUIPMENT TRUSTCA3 ............... ... |09/10/2014| DEUTSCHE BK SECS
INC,NY ... XXX 110193 | ...... 110,000 ...... 109,987 | ...... 109,988 ... | 20 20 109,990 (..o | 203 ... 203|......... 84208/15/2018
34530FAD6 | FORD CREDIT AUTOLEASETRBA3 ......... ... |06/11/2014| CREDIT AGRICOLE
(USA)INC ... e XXX 90,267 | ....... 90,000 ....... 89,987 (....... 89988 . ......oou [ 2 2 89,990 ... 09/15/2016
34529TAC1 | FORD CREDIT AUTOLEASETRBA3 ......... ... |011152014[ Call ..................... XXX 15251 ....... 15251 (....... 15,249 15,251 | o [ T 15,251 10/15/2014
34530DAC3 | FORD CREDIT AUTO OWNERTRCA3 ........ ... |06/17/2014] JPMORGAN CHASE
BK/IRBSSEC ............ XXX 200,406 | ...... 200,000 ...... 199,966 | ...... 199970 ..o | Al Al 199973 oo | 433 (... 433(......... 843 | 12/15/2017
34530GAD4 | FORD CREDIT AUTO OWNERTRDA3 ........ ... |11/20/2014| BAIRD, ROBERT W & CO
INC, ... XXX 174,836 | ...... 175,000 ...... 174992 ...... 174992 ..o | 2 20 174994 | ... | (158) [ ......... (158) [ ....... 1,107 | 04/15/2018
34528QBT0 | FORD CREDIT FLOORPLAN MAS4 A1 ........ ... |06/04/2014| JPMORGAN SECURITIES
INC, ... XXX 150,152 | ...... 150,000 ...... 149974 | ...... 149982 ... Bl 3l [ 149,985 (... | 167 ... 167|......... 537 09/15/2016
36159JCS8 | GE CAPITAL CREDITCARDMA1A ........... ... |05/08/2014f NOMURA SECS, NEW
YORK ...ooviiiiin XXX 140459 | ...... 140,000 ...... 139,989 ...... 139992 ..o | T [} FTTUUU 139993 (.o | 467 (.......... 467 (......... 57701/15/2018
36161YABO | GE EQUIPMENT 2012-1CLA2 ................ ... |04/22/2014 Redemption ............. XXX 75313 ....... 75313 |....... 75308 | ....... 53| 20 20 5313 | e 65 |01/22/2015
36830NAC3 | GE EQUIPMENT MIDTICKETLL1A3 .......... ... |09/10/2014| JPMORGAN CHASE
BK/IRBSSEC ............ XXX 100,273 | ...... 100,000 ....... 99,998 ....... 99,998 | .....oiiii | Of oo [ Of v o, 99,998 ... | 25| .. 215 ... 694 | 03/22/2017
36162WAC1| GE EQUIPMENT TRANSPORTATI1A3 ........ ... |06/11/2014| MIZUHO SECURITIES
USAINC ................ XXX 250,332(...... 250,000 11/25/2016
41283TAC2 | HARLEY-DAVIDSON MOTORCYCL1A3 ....... ... |12/15/2014| Redemption ... XXX 68,726 |....... 68,726 04/17/2017
41283NAD3 | HARLEY-DAVIDSON MOTORCYCL 1A3 ....... ... |08/15/2014| Redemption ... XXX 105,380 ...... 105,380 e e [ 05/15/2016
44614TAC6 | HUNTINGTON AUTO TRUST 2 A3 ...| ... |07/15/2014| Redemption CXXX 2351121...... 235,000 , , 234,988 04/17/2017
44890QACT | HYUNDAI AUTO RECEIVABLESCAS ......... ... |10/16/2014f NOMURA SECS, NEW
YORK ........ e XXX 35120 ....... 35,000]....... 34994 (... 034904 [ 34,995 | ... 02/15/2018
47787BAC9 | JOHN DEERE OWNER TRUSTAA3 ........... ... |04/09/2014| Redemption CXXX 158,169 | ...... 158,014 | ...... 157,998 158,003 ..o | A A 158,007 03/15/2016
477879AC4 | JOHN DEERE OWNERTRUSTBA3 ........... ... |10/16/2014f NOMURA SECS, NEW
YORK ... XXX 110223 | ...... 110,000 ...... 109,985 ...... 109,986 ..o | Bl 3l [ 109,989 (... | 284 284 81308/15/2017
63938EAA2 | NAVIENT STUDENT 14-1A1 .................. ... |12/26/2014 Redemption ............. XXX 37,338 |....... 37,3381 ....... 37338 | | e 37338 .o e 58 | 03/25/2021
65476LAD3 | NISSAN AUTO LEASE TRUSTBA4 ........... ... |08/13/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 240,281 1...... 240,000 ...... 240384 |...... 240381 ... (G N U BT @A) ].....ooooe s 240332 (... (50) | .o (50)|....... 1,199 09/17/2018
654748AC6 | NISSAN AUTO RECEIVABLESOAA3 ......... ... |02/26/2014| DEUTSCHE BK SECS
INC,NY ..o XXX 150,123 | ...... 150,000 ...... 149972 ...... 149978 ... T L} TR R 149979 (..o | 1441, 1441 163 | 05/15/2017
80282WAC4 | SANTANDER DRIVE AUTOREC3A3 .......... ... |01/08/2014| MERRILL LYNCH PIERCE
FENN ..., XXX 116,648 |...... 116,443 ...... 117,059 ...... 116,882 ..o | Bl . [ 8l 116,891 | oo | (243)|......... (243) | .......... 98 | 04/15/2016
80283FAB2 | SANTANDER DRIVE AUTORECE1A2 ........ ... |06/17/2014| Redemption ............. o XXX 67,938|....... 67,938 ....... 67,934|....... 67,936 ... |, 3l 3l 67,938 ... | Of............. 0f.......... 82 | 02/16/2016




ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Health Care

SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
80283DAB7 | SANTANDER DRIVE AUTO RECE 2A2 ........ ... |07/15/2014 Redemption ............. XXX 52,833 |....... 52,8331 ....... 52,828 ....... 52829 (... | Al 4l 52,833 (.o e e 80 |03/15/2016
80283HAC6 | SANTANDER DRIVE AUTORECE4A3 ........ ... |08/27/2014] PERSHING LLC, JERSEY
CITY ..o XXX 55,161 ....... 55,000....... 54,994 |....... 54995 (.. ... T T [ 5499 ... |t 165].......... 165(......... 436 [ 12/15/2017
80281CAD7 | SANTANDER DRIVE AUTORECE 5A3 ........ ... |09/10/2014f NOMURA SECS, NEW
YORK ...ooovviviiin XXX 120,141 ...... 120,000 ...... 119,999 ...... 119999 | o | Of oo [ Of oo [oeinn 119999 (oo | 142]........ 142)......... 73802/15/2018
92867MAC4 | VOLKSWAGEN AUTO LOANENHA1A3 ....... ... |09/10/2014| CITIGROUP GBL
MKTS/SALOMO ......... XXX 114,892 ...... 115,000 ...... 114993 | ...... 14995 ..o T L} TR R 11499 ..o | (104) | ......... (104) | ......... 474 | 08/21/2017
98158VAD7 | WORLD OMNI AUTOMOBILE LEAAA4 ........ ... |09/10/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 200,109 ...... 200,000 ...... 199,988 ...... 199,991 oo | 2 20 199,993 (..o | M7 "7l 1,590 | 11/15/2017
78447NAB2 | SMART TRUST/AUSTRALIATUS A2A ......... R |08/14/2014| Redemption ............. XXX 203,110(...... 203,110]...... 203,104 |...... 203107 ..o o B 3l 203109 ... | Of............. 0f......... 422 | 05/14/2015
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .........................coo .. 11,015,726 | ... 10,865,346 |... 11,041,346 |... 10,927,457 |............. |.....(17,728) | ............. | ...... (17,728) 10971899 43827 1....... 43827 ..... 117,010 . XXX
8399997 Subtotal - Bonds - Part4 ............... TP TTTTTTT .. 24593,833|... 24,301,636 |... 24,948,663 |... 23,230,564 |...... 12,321 |..... (87167) ] ............. [...... (74,845) ... 24580086 |............. |...... 13,747 ....... 13,747 |..... 279,679|. XXX.
8399998 Summary Item from Part 5 for Bonds ... .. |... 2543483 .. ... 2,526,816 |..... 2,542,853 | ... (1440 (1,440) e 2541413 ... 2,070 (......... 2,070(....... 8342|. XXX.
8399999 Subtotal - BONAS . ... .. 27,137,316 | ... 26,828/452 | ... 27,491,517 |... 23230,564|...... 12,321|.....(88,607)|............. [...... (76,285) | ........... 21121499 L 15817 ]....... 15817 ..... 288,021|. XXX.
8999998 Summary ltem from Part 5 for Preferred Stocks ....................... o o XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
m | 90214J101 f2UINC ... evveiiiieiend| ... |09/116/2014] INSTINET CORP,NY ... |...... 200.000....... 3070 (... XXX... |.oooiiinn 2529 e e e e e 2529 541 ... 541 ... . XXX
— [ 00287Y109 | ABBVIE INC ... |09/16/2014| WELLS FARGO
o SECURITIESLL .........|..... 1,450.000...... 77,098 (... XXX... . XXX
Q1 | 00507V109 | ACTIVISION BLIZZARDINC .................e. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 110.000....... 2448|... XXX ... . XXX,
00738A106 | ADTRANINC ..., ... |09/16/2014] INSTINET CORP,NY ... |...... 123.0001....... 2763 (... XXX ... . XXX
007974108 .| ADVENT SOFTWARE INC ... oeveeiod| ... |09/16/2014) INSTINET CORP,NY ... |...... 201.000....... 6468 |... XXX... . XXX
00130H105 [ AESCORP/THE ...........coviiiiiiine, ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 855.000...... 12,373 ... XXX ... . XXX
001084102 .| AGCOCORP ........c.oviiiiiiiaie ... |02/12/2014| SJ LEVINSON & SONS
LLC,J o 550.000...... 28143 (... XXX ... . XXX
00846U101 | AGILENT TECHNOLOGIESINC ............... ... 02/18/2014| J P MORGAN
SECURITIESINC ........|...... 615.000...... 34,050 ... XXX... . XXX
009717101 | AKAMAI TECHNOLOGIESINC ................ ... |09/16/2014] INSTINET CORP,NY ... |...... 190.000...... 1,797 ... XXX ... . XXX
011659109 .| ALASKAAIRGROUPINC ..................... ... |01/09/2014| UBS SECURITIES LLC,
STAMF ... | 490.000|...... 37,110 (... XXX ... |....... 11,085|....... 35951 | .....(24,867)|......ccoovvv | viniriiia [ (24,867) . XXX
012653101 .| ALBEMARLECORP ............coovvininnns ... |09/16/2014| INSTINET CORP,NY ... |...... 153.000....... 9937|... XXX... ... (3,816) . XXX
01741R102 | ALLEGHENY TECHNOLOGIES INC ... ... |09/16/2014] INSTINET CORP,NY ... |...... 321.000...... 13576 ... XXX ... . XXX
018581108 .| ALLIANCE DATA SYSTEMS CORP . |01/30/2014{ INVESTMENT
TECHNOLOGYGRO .... |....... 80.000...... 19,762 ... XXX... . XXX
020002101 .| ALLSTATE CORP/THE ..............ccvvnes ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 265.000]...... 16,292 ... XXX ... . XXX
021441100 .| ALTERACORP ..., ... |09/16/2014| INSTINET CORP,NY ... |...... 243.000(....... 8661|... XXX... . XXX
023135106 .| AMAZON.COMINC ...........ccvvviiiinnnnn ... |03/31/2014| KNIGHT EQUITY
MARKETSLP ...........|...... 310.000]..... 105,364 ... XXX... . XXX
02376R102 | AMERICAN AIRLS GROUPINC .......... ....| ... |09/16/2014| INSTINET CORP, NY ....|...... 244000(....... 9234|... XXX... . XXX
02503X105 | AMERICAN CAPITAL AGENCY CORP . 109/22/2014 GOLDMAN SACHS & CO
AAAAAAAAAAAAAAAAAAAAAAAAAAAA 700.000(...... 15788 ... XXX ... . XXX
026874784 .| AMERICAN INTERNATIONAL GROUP I ......... ... |08/07/2014 BARCLAYS CAPITAL LE,
JERS ... 2,210.000..... 116,238 ... XXX ... . XXX
03027X100 | AMERICAN TOWERCORP .................... ... |06/05/2014] RAYMOND JAMES &
ASSOCINC ... |one. 700.000...... 62,039 (... XXX... . XXX
031100100 .| AMETEKINC ........oooiiiiiiiiiie ... |11/13/2014] GOLDMAN SACHS & CO,
NY ] 1,100.000...... 55,028 (... XXX... . XXX
031162100 .| AMGENINC ... ... |04/29/2014| BERNSTEIN SANFORD C
&CO, ..o 1,260.000..... 149,182 (... XXX ... . XXX
037604105 .| APOLLO EDUCATION GROUPINC ............ ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 60.000....... 1622]... XXX... . XXX
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037833100 .| APPLEINC .........coovviiiiiee ... |10/20/2014| BARCLAYS CAPITAL LE,
JERS ... | 1,734.000 ..... 197,657 (... XXX ... |......134975|...... 167,344 |.....(32370) | ......ccoovvv [eeveoiena [ (B2370) [ | 134,975 . XXX
04013108 | ARES COMMERCIAL REAL ESTATE .......... ... |09/16/2014| INSTINET CORP,NY ... |...... 300.000....... 3694 ... XXX ... .o n3,898] 003930 (B2) e [ e B e 3,898 ... . XXX
04247X102 | ARMSTRONG WORLD INDUSTRIES INC ... ... |09/16/2014| INSTINET CORP,NY ... |...... 150.000....... 8539 ... XXX ... |.oo.... 742108642 ......(1220)| ... [ | (1220 [ 7421 ... . XXX
049513104 .| ATMELCORP .............ccoooiiiiiiiinnn. ... |09/16/2014] INSTINET CORP,NY ... |...... 886.000(....... 7556 (... XXX ... ... 6,863].........8937 | ...... (275) ..o [ e @TD) [ 6,663 . XXX
050095108 .| ATWOOD OCEANICSINC ..................... ... |06/11/2014| BARRINGTON
RESEARCHASSOC .....|...... 490.000...... 24176 (... XXX ... | 22099 ....... 26161 |...... (4,062) ... | [ (4062) [ 22,099 . XXX
052800109 .| AUTOLIVINC ............... ... |... |09/16/2014| INSTINET CORP,NY ....|...... 187.000...... 18,829 ... XXX ..o |ooeoer 89190 ATA6T [ B2AT) | [ (B24T) [ 8919 . XXX
060505104 .| BANK OF AMERICA CORP ... |04/28/2014| BROADCOURT CAP
CORP/SUBO ........... |..... 7,115.000]..... 107,676 ... XXX ... |...oo.. 91,914 ... 110,781 (... (18867) | ...oevoi [ | (188BT) [ 91,914 . XXX
054937107 .| BB&T CORP ... ... |10/20/2014| CREDIT SUISSE, NEW
YORK(.ovovveieninn [ 545.000...... 19,738 ... XXX ... |....... 16,079]....... 20,339 | ...... (4261) | ....cooooeii [ | (A261) [ 16,079 ..o [ 3659 |......... 3659 |......... 356|. XXX.
075896100 .| BED BATH& BEYONDINC .................... ... |04/09/2014| CREDIT SUISSE, NEW
YORK(.ooovvvvvi [ 775000 ...... 52498 (... XXX... . XXX
077454106 .| BELDEN ............ccoiiiiiiiiiiiiiine, ... |09/16/2014| CITIGROUP GBL MKTS
INC,N .o [ 440.000]...... 31,280 (... XXX... . XXX
084423102 .| BERKLEY WRCORPCOM ................... ... |09/16/2014] INSTINET CORP,NY ... |...... 254.000]...... 12,302 ... XXX... . XXX
084670702 .| BERKSHIRE HATHAWAY INCDEL ............ ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 360.000...... 48763 |... XXX ... [....... 23815(....... 42,682 ..... (18,866) [ .....o.ovve e [ (18,866) . XXX
T 08579W103 | BERRY PLASTICS GROUPINC ............... ... |09/16/2014| INSTINET CORP,NY ... |...... 720.000]...... 17446 ... XXX ... |...o... 12,259 ....... 17129 ... (4869) [ ...coooovei | [ (4,869) . XXX
[ 09061G101 | BIOMARIN PHARMACEUTICALCOM .......... ... |09/16/2014| INSTINET CORP, NY ... |....... 48.000]....... 3210 ... XXX ..o |.oooiin, 568|......... 3377 (... (2809) ..o | [ (2,809) . XXX
o> | 09739D100 |BOISE CASCADELLC ................ ... |... |09/16/2014| INSTINET CORP,NY ....|...... 270.000....... 8453 ... XXX...|...oooins 6,075|......... 7960]...... (1,885) [ ..o | e [ (1,885) . XXX
097793103 .| BONANZA CREEK ENERGY INC ... |02/03/2014| LIQUIDNET INC,
BROOKLYN ...t 460.000|...... 19403 ... XXX... |....... 13570 ....... 1999 |...... (6,426) [ ..o | [ (6,426) . XXX
099724106 .| BORGWARNERINC ...................ooo.ees ... |02/11/2014] INVESTMENT
TECHNOLOGYGRO ... |..... 1,570.000...... 83,784 (... XXX... (18,858) . XXX
109217101 | BRIGHTCOVEINC ............... ... |09/16/2014| INSTINET CORP,NY ... |...... 500.000....... 2968 ... XXX... (4,098) . XXX
110122108 .| BRISTOL-MYERS SQUIBB CO ... |04/15/2014| BARCLAYS CAPITAL LE,
JERS ... 2,710.000 | ..... 130427 (... XXX ... (39,188) . XXX
111621306 .| BROCADE COMMUNICATIONS SYSTEMS ... | ... [09/16/2014| WELLS FARGO
SECURITIESLL ......... ..... 2,280.000...... 20,302 (... XXX... (6,018) . XXX,
127055101 .[| CABOTCORP .........coviiiiiiiiiiinnn, ... |09/16/2014| INSTINET CORP,NY ... |...... 198.000...... 10,850 ... XXX... (7,148) . XXX
12709P103 | CABOT MICROELECTRONICS CORP ......... ... |10/22/2014| BTIG LLC, SAN
FRANCISCO ............|...... 360.000...... 15489 ... XXX... |....... 12524 )....... 16,452 |...... (3928) ..o | [ (3928) ..ot |t 12524 ... 2,965(......... 2965 (............. . XXX
127097103 .| CABOTOIL&GASCORP ............covve. ... |10/21/2014| INSTINET CORP,NY ... |...... 620.000...... 20,308 (... XXX ... |[...ooonn. 4590(....... 24,031(..... (194410 [ ..o [ e (194410 [ ..o o, 4590 (..o | 15,718 ....... 15,718 ... 37|. XXX.
13057Q107 | CALIFORNIA RESOURCESCORP ............. ... |12/30/2014| DEUTSCHE BK SECS
INC,NY ..o 66.000(......... 367 ... XXX..o|.oooiin A4 e e e 494 (127)|......... (127) ..o . XXX
14040H105 | CAPITAL ONE FINANCIALCORP .............. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 350.000...... 28582 (... XXX...|....... 16725 ....... 26814 |.....(10,088) |......ccovvvv [ vevreienna [oeins (10,088) [ ..o | oennnn 16,725 | ..o [ 11,856 |....... 11,856 |......... 304|. XXX.
14055X102 | CAPITALSOURCEINC .............coeiee, ... |04/08/2014] MERGER WITH
PACWEST ..............|..... 7,920.000...... 43,360 (... XXX ... [....... 23380 (...... 113,810 .....(90,430) [ .......ccoov | erievrans o (90,430) . XXX
14149Y108 | CARDINALHEALTHINC ...................... ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 360.000...... 27,024 (... XXX ... (8,565) . XXX,
142339100 .| CARLISLECOSINC .........coviiiiininnns ... |09/16/2014| INSTINET CORP, NY ... |....... 83.000....... 6921|... XXX ... .. (4872) . XXX
144577103 .| CARRIZO OIL & GAS INC . ... |... |09/16/2014| INSTINET CORP,NY ....|...... 567.000...... 33523 (... XXX... ...... (10,400) . XXX
149123101 .| CATERPILLAR INC .. ....|... |10/30/2014| ISIGROUP INC,NY ..... |...... 453.000]...... 47464 ... XXX ... [....... 40230 (....... 41137 | ... Q07) [ e e (907) . XXX
124857202 .[CBSCORP .......voviiiiiiiiei ... |07/07/2014| J P MORGAN
SECURITIESINC ........|...... 505.000]...... 30,321 (... XXX ... |, 14482 ....... 32189 .....(17,706) | ......ooovvon [ eeireieie [ (17,706) . XXX
150870103 .| CELANESECORP ............ocooviviiiinn ... |09/16/2014| RBC CAPITAL MARKETS
LLC, .o 280.0001...... 17,001 | ... XXX ..o ... 10,874 0 14381 (4702) [ (4,702) . XXX
151020104 .| CELGENE CORP ..........ccooviiiiiinnnns ... |10/15/2014| STATE STREET
BROKERAGESV ........[..... 1,140.000 ..... 101,788 (... XXX ... |....... 31,880 |....... 96,313 |.....(64433)|.........coco [eeiiiiiii |, (64,433) . XXX
168615102 .| CHICO'SFASINC ...t ... |09/16/2014| INSTINET CORP,NY ... |...... 324.000(....... 5064 (... XXX ..o |.ooo 1,354 6104 @AT50) | e (4,750) . XXX
125509109 .| CIGNA CORPORATIONCOM .................. ... |04/30/2014 GOLDMAN SACHS & CO
AAAAAAAAAAAAAAAAAAAAAAAAAAAA 740.000(...... 57,975(... XXX ... e (1793 | [ 36942 21033 21,033 L 24 XXX
17275R102 | CISCO SYSTEMSINC .........oiviiiiinnn. ... |09/16/2014 BERNSTEIN SANFORD C
&CO, ... | 795.000...... 19,932 ... XXX ... |....... 14312]....... 17832|......(3520) [............ | [ (3520) ..o | 14312 o 5621[......... 5621[......... 437 XXX.
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172967424 .| CITIGROUPINC .........coovviiiiiia, ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 570.000]...... 29737 (... XXX ... |....... 15928 ....... 29703 | .....(13774) | ..oooooeii [ [ (13,774) . XXX
19239v302 | COGENT COMMUNICATIONS GROUP ........ ... |09/16/2014| LIQUIDATING DIVIDEND |...... 400.000]...... 13943 ... XXX ... |.........3893|....... 18,083 .....(14,190) | .........coou [ oo | (14,190) . XXX
20030N101 | COMCASTCORP ... ... |11/10/2014] BERNSTEIN SANFORD C
&CO, ... 1,540.000...... 84,651 (... XXX ... |.......37299|....... 80,034 |.....(42735)|.....cccooovv | vieiriiiiia [ (42,735) . XXX
20854P109 | CONSOLENERGYINC ..............ccovenne. ... |09/16/2014| INSTINET CORP,NY ... |...... 115.000 ....... 4481 (... XXX ..o [ 5795 ABTE L A2 1,421 . XXX
212015101 .| CONTINENTAL RESOURCES INC .. ... | ... |09/16/2014| INSTINET CORP,NY ....|...... 252.000...... 18,845 ... XXX ... .o 2,809 . 47T (11,568) | [ (11,568) . XXX
22160K105 | COSTCO WHOLESALECORP ................. ... |09/16/2014| RBC CAPITAL MARKETS
LLC, .o 2100001 ...... 26450 (... XXX ... |....... 20610 |....... 24994 | ... (4384)|.......coo i (4,384) . XXX
224399105 .| CRANECO ........cooviiiii ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..ooovii [ 10.000|......... 682]... XXX...|.ooooin. TS| [ e e e e 5| [ (X)) T (X)) T 4], XXX.
227046109 .| CROCSINC ..o ... |01/29/2014| LIQUIDNET INC,
BROOKLYN .............| ... 20.000(......... 305... XXX...|.oooiinnn 261 .......... 38| (B8) .o [ [ (B8) .o o 261 . 4. . XXX
228368106 .| CROWN HOLDINGSINC ..o ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 370.000]...... 18151 ... XXX ... |....... 15,383 |....... 16,491 |...... (1,108) oo | e [ (1,108) ..o | 15,383 | .o [ 2,768 (......... 2768 ............. . XXX
126408103 .[ CSXCORP ......oviiiiiii e ... |12/01/2014| RBC CAPITAL MARKETS
LLC, .o 1,740.000 ...... 55209 (... XXX ... [....... 417381 ....... 50,060 ...... (8322) .o | [ (8322 .cveie | 4738 13472)....... 13472 ......... 763|. XXX.
126650100 .| CVS CAREMARKCORP ..............ooeuee ... |10/14/2014] BERNSTEIN SANFORD C
&CO, ..o 505.000...... 40,989 (... XXX ... [....... 17,651 ....... 36,143 |..... (18491) [ ..o [ [ (18491) [ ..o | oenien 17,651 | oo [ 23,338 ....... 23338 |......... 47 XXX.
T 232806109 .| CYPRESS SEMICONDUCTORCORP .......... ... |10/16/2014| LIQUIDATING DIVIDEND |...... 956.000...... 10,062 ... XXX... |....... 11,821)....... 1029 | ....... 1489 | .o 1489 ... 11821 [ (1,759) | ....... (1,759) [ ......... 315|. XXX.
235851102 .| DANAHERCORP .........ooiiiiiin, ... |09/16/2014 BAIRD, ROBERT W & CO
~ INC, ... 500.000...... 39,076 (... XXX ... [....... 21513 ....... 38,600..... (11,087) [ ..o [ e (1,087) [ .o | 20513 11,563 ]....... 11563 |.......... 90|. XXX.
247361702 .| DELTAAIRLINESINC ...t ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o [ 65.000....... 2527 |... XXX ..o |oooiiins 2498 | e e e e e 2498 | 290 290 6. XXX.
252131107 .| DEXCOMINC ... ... |12/30/2014| PULSE TRADING LLC,
BOSTON ...........ooo| e 1,684.000...... 67299 (... XXX... |[....oo.. 49441....... 59,630 ..... (54,686) [ ........coovo e (54,686) [ ........... |..oooinnn 49441 62,355 ....... 62,355 |............. . XXX
254709108 .| DISCOVER FINANCIAL SERVICES ............ ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 200.000...... 12549 | ... XXX ..o |.oooiins 2974 |....... 11,190 ...... (8,216) [ ..o | [ (8216) [ ..o | 2974 | 9575 (......... 9575 (......... 136]. XXX.
260003108 .| DOVERCORP ........ccoovviiiiiiiinns ... |12111/2014| CITIGROUP GBL MKTS
INC,N o 400.000]...... 37,808(... XXX... [....... 257901 ....... 41,018 . XXX
262037104 .| DRIL-QUIPINC .........ooiiiiiiie ... |09/16/2014| INSTINET CORP,NY ... |...... 123.000(...... 11453 ... XXX..o |.oooiins 2523|....... 13,521 . XXX,
23335C101 [DTSINC ... ...|... |09/16/2014] INSTINET CORP,NY ....|...... 402.000]....... 9266 (... XXX ... |....... 11,243 ......... 9,612 . XXX
267888105 .| DYNAMIC MATERIALS CORP ... |09/18/2014| BTIG LLC, SAN
FRANCISCO ............|...... 210.000....... 4176 (... XXX ... | 4300(......... 4565(........ (266) | ..o [ (266) | ..o [ 4300 (... | (124) | ......... (124) | .......... 25|. XXX.
26969P108 | EAGLE MATERIALSINC ...............oc.ee. ... |09/16/2014| INSTINET CORP,NY ... |...... 260.000...... 26,338 (... XXX... |[...ooin. 7267 |....... 20,132..... (12,865) [ ... e [ (12,865) [ ..o [oeinnnn, T267 | |, 19,071 ....... 19071.......... 78|. XXX.
278642103 .[EBAY INC ..o ... |06/06/2014| J P MORGAN
SECURITIESINC ........|...... 920.000...... 45719|... XXX... . XXX
278865100 .| ECOLABINC ..o, ... |05/07/2014 INVESTMENT
TECHNOLOGYGRO ... |...... 860.000...... 90,233 |... XXX... . XXX,
28176E108 | EDWARDS LIFESCIENCESCORP ............. ... |09/16/2014| INSTINET CORP, NY ... |....... 88.000....... 889 |... XXX... . XXX
285512109 .| ELECTRONIC ARTS INC ... |09/16/2014] INSTINET CORP,NY ... |...... 321.000...... 11,864 ... XXX ... . XXX
28849P100 | ELLIE MAE INC . 109/16/2014{ INSTINET CORP,NY ....|....... 60.000....... 2,034 |... XXX... . XXX
268648102 .| EMC CORP/MA 10/10/2014{ BREAN CAPITAL LLC,
JERSEY ..o [, 515.000]...... 14547 ... XXX ... . XXX
291010209 | EMERALDOILINC ...t ... |09/16/2014] INSTINET CORP,NY ... |...... 270.000....... 2,062|... XXX... . XXX
291011104 .| EMERSON ELECTRIC CO . 109/16/2014{ BERNSTEIN SANFORD C
&CO, ..o 65.000....... 4163 (... XXX... . XXX
292475209 .| EMULEXCORP ........cooiiiiiiiiiiinnn ... |06/10/2014] ISIGROUP INC,NY ..... |..... 1,350.000(....... 7369 (... XXX... . XXX
29265N108 | ENERGENCORP ... ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ... 30.000f....... 2348 ... XXX ... . XXX
26875P101 | EOG RESOURCESINC .............ccovvee. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 70.000f....... TATH .0 XXX oo | 2456 |......... 5874|...... BA18) [ | [ BA18) .o | 2456 | ..o 47150 ......... 4715(.......... 24|. XXX.
268841109 .[EQTCORP ..o ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ... 50.000{....... 4766 (... XXX... [ 5003 . [ e e e e 5003 .. @27) ... @27) .o 2. XXX.
294761107 .| EQUITY RESIDENTIAL ........coiiviiinnnn ... |04/22/2014] GOLDMAN SACHS & CO,
NY 700.000...... 40574 (... XXX ... [....... 41,075 ....... 36,309 ....... 4766 (... | [ 4766 (........... |.onen 4075 .o (501) [ ... (501) [ ... 805|. XXX.
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518439104 .| ESTEE LAUDER COSINC/THE ................ ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 110.000 ....... 8201 ... XXX... |.oooiiins T | [ e e e e 7915 286|.......... 286|.......... 26|. XXX.
30219G108 | EXPRESS SCRIPTS HOLDING CO ............ ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 530.000]...... 36,994 (... XXX... [....... 28676 (....... 37,227 . XXX
30231G102 | EXXONMOBILCORP .........cooviviiinn ... |12/01/2014 GOLDMAN SACHS & CO,
........................... 2/425.000.....227,000(... XXX ... [...... 208,000 ...... 245410 . XXX
30303M102 | FACEBOOKINC ............oiviiiiiiiins ... |09/16/2014 RBC CAPITAL MARKETS
LLC, oo | 490.000|...... 36,760 ... XXX ... [....... 21,682(....... 26,779 . XXX
303726103 .| FAIRCHILD SEMICONDUCTORIINTL .......... ... |09/16/2014| INSTINET CORP,NY ... |...... 661.000...... 10,868 ... XXX... |......... 9210 ......... 8,824 . XXX
316773100 .| FIFTH THIRDBANCORP ...................... ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ..o 625.000...... 12,886 ... XXX... |.oooiiins 7389(....... 13,144 . XXX
337932107 .| FIRSTENERGY CORP ........cooviviiine, ... |06/20/2014| CREDIT SUISSE, NEW
YORK(.ooovovvin [ 1,295.000...... 44632 ... XXX... [....... 48,0121 ....... 42,709 . XXX
302491303 .| FMCCORP ... ... |09/30/2014| KEYBANC CAPITAL
MARKETS | ... |.e. 1,525.000...... 93,350 ... XXX ... [....... 64,175(...... 115,077 . XXX
34959E109 | FORTINETINC ......coovviiiiiiiieen, ... |09/16/2014| INSTINET CORP,NY ... |...... 383.000(....... 9910... XXX... e 1,327 . XXX
35138V102 | FOX FACTORY HOLDING CORP ... ... |09/16/2014] INSTINET CORP,NY ... |...... 518.000(....... 8,081|... XXX... 029 .. . XXX
364730101 .| GANNETTCOINC ... ... |04/23/2014| CREDIT SUISSE, NEW
YORK(.ovovvviiii i 1,315.000...... 35010(... XXX... . XXX
T 37940X102 | GLOBALCROSSING ..o ... |12/08/2014] BERNSTEIN SANFORD C
E) &CO, ... 310000 ...... 23,853 (... XXX... . XXX
00 | 37954N206 | GLOBE SPECIALTY METALSINC ............. ... |09/16/2014| INSTINET CORP,NY ... |...... 686.000...... 13499 ... XXX... . XXX
38046C109 | GOGOINC ... ....|... |09/16/2014| INSTINET CORP,NY ....|...... 300.000....... 5386 ... XXX... . XXX
38141G104 | GOLDMAN SACHS GROUP INC/THE ... |04/09/2014 J P MORGAN
SECURITIESINC ........|...... 295.0001...... 46,329 ... XXX... [....... 36,662(....... 52292(..... (15629) [ .....ooovoee v [ (15,629) [ ......cooe | oennn 36,662 (............. |t 9667 [......... 9667 (......... 162]. XXX.
38259P508 | GOOGLE INC ... |09/16/2014| LIQUIDATING DIVIDEND |....... 55.000..... 109,328 ... XXX... . XXX
38259P706 | GOOGLE INC . 109/16/2014{ RBC CAPITAL MARKETS
LLC, o | 55.000...... 31,699 (... XXX... . XXX
39304D102 | GREENDOTCORP ..........oceovoviiin, ... |09/16/2014| INSTINET CORP,NY ... |...... 276.000(....... 5082|... XXX... . XXX
406216101 .| HALLIBURTONCO ............cooeiiiiinn. ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 440.000]...... 29,353 (... XXX... . XXX,
413086109 .| HARMAN INTL INDS INCNEWCOM ............ ... |09/16/2014| INSTINET CORP,NY ... |...... 161.000...... 17,384 ... XXX ... . XXX
415864107 .| HARSCO CORP ... |11/06/2014| LIQUIDNET INC,
BROOKLYN .............|. ..o 564.000...... 12413 ... XXX ... . XXX
404132102 .| HCC INSURANCE HOLDINGSINC ............. ... |09/16/2014| INSTINET CORP,NY ... |...... 150.000 ....... 7349 (... XXX ... . XXX,
422368100 .| HEARTWARE INTERNATIONAL INC ...| ... |09/16/2014| INSTINET CORP,NY ....|....... 75.000....... 5938 ... XXX... . XXX
427866108 .| HERSHEY CO/THE ... ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 260.0001...... 24350 (... XXX... . XXX
437076102 .| HOME DEPOTINC .........cooovviiiiiinnnn. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 875.000...... 78,070 (... XXX ... [....... 36,8%|....... 72,048 ..... (B5,151) [ .o [ [ (35,151 [ .o | 36,8% [ .....ooveiin e M173 ... MA73 .. 823|. XXX.
438516106 .| HONEYWELL INTERNATIONALINC ........... ... |10/13/2014 CREDIT SUISSE, NEW
YORK(.ooovvviie [ 180.000...... 16226 ... XXX ... |....... 10,307 |....... 16,447 |...... BA3) oo | [ 6139 .o | 10,307 | oo [ 5919 ......... 5919 ......... 225|. XXX.
440694305 .| HORSEHEAD HOLDINGCORP ................ ... |12/01/2014] KEYBANC CAPITAL
MARKETS I .......ooe | e 868.000...... 15,076 | ... XXX... |.oooiins 8738|....... 14,0701 ...... (5,332) [ .o | [ (5332) [.ovvvee | 8738 .o [ 6,337 [......... 6,337 [..........t. . XXX
443320106 .| HUBGROUPINCCLA ...t ... |09/19/2014 BAIRD, ROBERT W & CO
INC, ... 320.000]...... 13475 ... XXX ..o | 7315(....... 12,762 |...... GAT) [ (5,447) . XXX
443510201 .| HUBBELLINC ...........ocoiiiiiine, ... |09/16/2014| CITIGROUP GBL MKTS
N 2250001 ...... 27,043 (... XXX ... |t 7353 |....... 24503 ..... (17,150) [ ..o e e (17,150) . XXX
447011107 .| HUNTSMANCORP ...t ... |09/16/2014) BERNSTEIN SANFORD C
&CO, ... 145.000 ....... 4140 (... XXX .o [ 8862 e [ e [ . XXX
44919P508 | IAC/INTERACTIVECORP .........cccooviintn. ... |04/15/2014] GOLDMAN SACHS & CO,
NY 1,045.000...... 72,939 (... XXX ... |..o.... 46139 ... 71740 (... (25601) |..coovoeiii [ [ (25,601) . XXX
452327109 .| ILLUMINAINC ... ... |09/16/2014| INSTINET CORP,NY ... |...... 129.000...... 22,060 (... XXX ... |.........8813|....... 14266|......(5453)|............ [ | (5,453) . XXX
45784P101 [INSULETCORP .................... ... |09/16/2014| INSTINET CORP,NY ... |...... 782.000]...... 26210(... XXX ... .. (22,975) . XXX
458118106 .| INTEGRATED DEVICE TECH INC ... ... |09/16/2014| INSTINET CORP,NY ... |...... 499.000|....... 7949 (... XXX... .. (1,854) . XXX
45884X103 | INTERMUNEINC ................... ....| ... |09/29/2014{ NON-BROKER TRADE .. |..... 1,340.000...... 99,160 ... XXX ... oo (7,626) . XXX
460146103 .| INTERNATIONAL PAPERCO .................. ... |12/17/2014] LIQUIDATING DIVIDEND |...... 480.000]...... 25695 (... XXX...|.......18019]....... 23673 |...... (6,030) | ............. [.cooiiiiii |, (6,030) . XXX
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46071F103 | INTERSECTENTINC ..o, ... |09/16/2014| INSTINET CORP, NY ... |....... 62.000(......... 967 | ... XXX .o |oveo e 882 [ e e e e BB 285 285 ... . XXX,
460254105 .| INTL RECTIFIERCORP ........ ...|... |09/16/2014] INSTINET CORP,NY ... |...... 270.0001...... 10,705 ... XXX ... |.........3645|......... 7089 |......(339%4) |..........o | (B39 3845 7080 7060 (............. . XXX
46118H104 | INTRALINKS HOLDINGS INC .. 11/14/2014{ BTIG LLC, SAN
FRANCISCO ............ | ... 730.000....... 6,751 ... XXX ... |.........381|.........8840(......(5,020) | ........cooe [ereeiiiii e (B020) o 3821 e 2930 2,930 . XXX
465741106 .| ITRONINC ........ooiiii ... |09/16/2014| INSTINET CORP,NY ... |...... 195.000....... 79140 XXX .o | 8037|8079 (B2) | e e @) e 803 e (123) (123) . XXX,
466313103 .| JABIL CIRCUITINCCOM ................ ....|... |09/16/2014| INSTINET CORP,NY ....|...... 530.000...... 11,399 ... XXX ..o | 36180243 (5625) | ... [ | (BB2D) | | 3B18  TTB 7,781 . XXX
469814107 .| JACOBS ENGINEERINGS GROUP INC 12/29/2014{ LIQUIDNET INC,
BROOKLYN .............|.veen 280.000...... 13672|... XXX... |.........35851|....... 17,637 |.....(14,086) | .........ooo [ veeveeroi | (14,086) | oo | 388 [ 10129 10121 ..o . XXX
477143101 .| JETBLUE AIRWAYSCORP .................... ... |09/16/2014| INSTINET CORP,NY ... |...... 731.000(....... 8282|... XXX ... |.........4205].........6243|......(2038)]....ccoeiiii [ e (2038) [ 4205 e 4078 4078(............. . XXX
478160104 .| JOHNSON & JOHNSON ..............covnin ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ... 240.0001...... 25061(... XXX ... |....... 15145 ... 21,982|......(6837)|......ccoooov [vevievii | 6837 o | 154E 9916 9916 (......... 476 . XXX.
478366107 .| JOHNSON CONTROLSINC .................e. ... |03/14/2014| J P MORGAN
SECURITIESINC ........[..... 1,630.000...... 5727 (... XXX ... [.ooonn. 73,780 ....... 83,619(...... 9839 .o | [ 9839 .cveven |t 73780 ..o | 1948|......... 1948|......... 359|. XXX.
46625H100 | JPMORGAN CHASE&CO .............ceeeee ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ... 955.000...... 57474 1... XXX ... [....... 40,3331 ....... 55,848 . XXX
48273U102 [K12INC ....ooiiii e ... |02/04/2014| BTIG LLC, SAN
FRANCISCO ............ | ...t 770000 ...... 16,872 ... XXX ... |....... 149301 ....... 16,748 . XXX,
485170302 .| KANSAS CITY SOUTHERN COMNEW ........ ... |09/16/2014| INSTINET CORP, NY ... |....... 32.0001....... 3750 ... XXX ... |.ooooii, 479|.........3,963 . XXX
482387109 | KAR AUCTION SERVICES INC .| ... |09/16/2014| INSTINET CORP,NY ... |...... 260.000....... 7860 ... XXX...|...oooons 4550 (......... 7,683 . XXX
T 48242W106 | KBRINC ........ovviiiiiieiie ... |09/16/2014| UBS SECURITIES LLC,
> STAMF ... | 352.000....... 8733 (... XXX ... |....... 10,120 ....... 11,225 . XXX
o 497217109 |KIORINC ... ... |08/13/2014| LIQUIDNET INC,
BROOKLYN .............|..... 7,900.000]....... 1458 ... XXX... [....... 21438|....... 13,272 . XXX
497266106 .| KIRBY CORP ............ccovviiiiiiin, ... |09/16/2014| INSTINET CORP, NY ... |....... 62.000....... 7637(... XXX... ..6,154 . XXX
50077C106 | KRATON PERFORMANCE POLYMERSIN ..... ... |09/16/2014| INSTINET CORP,NY ... |...... 300.000....... 5550 ... XXX... 6,915 . XXX
512807108 .| LAMRESEARCHCORP ................cc...e. ... |11/20/2014] COWEN AND COMPANY
LLCNE ... 20.000f....... 1572] ... XXX... B4 . XXX
517834107 .| LASVEGAS SANDSCORP ..............ceeee ... |01/28/2014f MORGAN STANLEY &
COING, ..o 930.000...... 69,080 (... XXX... 73,349 . XXX
521865204 .[LEARCORP ..o ... |09/25/2014 J P MORGAN
SECURITIESINC ........|...... 335.000]...... 306% ... XXX... . XXX
526057104 .| LENNARCORP .........c.oooiiiiiiiiinns ... |01/28/2014| DEUTSCHE BK SECS
INC,NY .o 1,780.000...... 67277(... XXX ... . XXX
526107107 .| LENNOX INTERNATIONALINC ................ ... |09/16/2014| SIDOTI & CO LLC, NEW
YORK ... 338.000]...... 27,704 (... XXX ... . XXX
527288104 .| LEUCADIANATIONALCORP .................. ... |09/16/2014| INSTINET CORP,NY ... |...... 339.000....... 8686 ... XXX... . XXX
530307107 .| LIBERTY BROADBAND CORP ................. ... |11/24/2014] NON-BROKER TRADE
OFFRAC .........coi|viiinn 0750 .......... 38|... XXX... . XXX
530307305 .| LIBERTY BROADBAND CORP ................. ... |11/24/2014] NON-BROKER TRADE
OFFRAC ......oovvee | 0500 (.......... 25|... XXX... . XXX
(G5480U120 | LIBERTY GLOBALPLC SHSCLC ............. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 295.000...... 12,346 ... XXX ... . XXX
531229102 .| LIBERTY MEDIACORP .............ccoveenne. ... |11/05/2014] BERNSTEIN SANFORD C
&CO, ... 85.000...... 30,929 (... XXX... . XXX
531229300 .| LIBERTY MEDIACORP ..........ccovvvininnn ... |11/05/2014| BERNSTEIN SANFORD C
&CO, ..o 170.000...... 13626 |... XXX... . XXX
539830109 .| LOCKHEED MARTINCORP ................... ... |09/16/2014| BERNSTEIN SANFORD C
O, oo 105.000...... 18418 ... XXX ... . XXX
546347105 .| LOUISIANA-PACIFICCORP ................... ... |09/16/2014| INSTINET CORP,NY ... |...... 225000(....... 3276 ... XXX... . XXX,
50212V100 | LPL FINANCIAL HOLDINGSINC ... ... | ... |09/16/2014| INSTINET CORP,NY ....|...... 112.000 ....... 5280 ... XXX... . XXX
502161102 .[LSICORP .............covnn ...| .- |05/06/2014| NON-BROKER TRADE .. | ... 4,520.000...... 50,398 (... XXX... . XXX
55616P104 [MACY'SINC ... ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 315.000]...... 16,925|... XXX... . XXX
565849106 .| MARATHON OILCORP ...........coovinnnnn ... |04/25/2014] GOLDMAN SACHS & CO,
NY ] 1,010.0001...... 36,768 (... XXX ... . XXX
56585A102 | MARATHON PETROLEUMCORP ............. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..oovviiii 95.000....... 8406 ... XXX ... . XXX
567908108 .| MARINEMAXINC ...................ce.. ... |09/16/2014| INSTINET CORP,NY ... |...... 256.000(....... 4801[... XXX... . XXX
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573284106 .| MARTIN MARIETTA MATERIALSINC .......... ... |09/16/2014| INSTINET CORP, NY ... |....... 59.000....... 7563 (... XXX ..o |.oooiiin 5010(......... 58%|........ (887) | v [ (887) | v e 5010 ..o [ 2553 (......... 2553 (.......... 47|, XXX.
57772K101 | MAXIM INTEGRATED PRODUCTS ... ... |... |09/16/2014| INSTINET CORP,NY ....[...... 335.000]...... 10280 ... XXX... |...oons 3826 |......... 9347 |...... (5,521) [ .o | [ (5,521) [ .o | 3826 ... i 6454 (......... 6454 (......... 268|. XXX.
58155Q103 | MCKESSONCORP ................. ... |... |09/16/2014| CUTTONE & CO., INC.,
NEW ..o 510.000]...... 89688 (... XXX... [....... 29949 ....... 82,314 |..... (52,365) [ ... e e (52,365) [ ... | 20949 (... 59,739 | ....... 59,739 (......... 281, XXX.
58502B106 | MEDNAXINCCOM ...........ccovevivinnnen, ... |09/16/2014| INSTINET CORP,NY ... |...... 225.000]...... 12,380 | ... XXX ..o |.ooiinn 6179 ....... 12011 |...... (5832) [ ..o | [ (5832) [..ovvvvei |, BT 6,201 ......... 6,201 (............. . XXX
585055106 .| MEDTRONICINC ...t ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ... 30.000f....... 1939 ... XXX .. [ N9 | [ 197 | 142)......... 142)......... 18]. XXX.
59001K100 | MERITORINC ..........coooiiiiiiiiiinnn ... |09/16/2014| INSTINET CORP,NY ... |...... 905.000...... 12,059 ... XXX... |...oo.. 14977 ......... 9439|....... 5538 | i | [ 5538 i | Y977 | (2918) | ....... (2918) ...t . XXX
59156R108 | METLIFEINC ...........ccoovviiiiiiiiia, ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 110.000....... 6,063 ... XXX... |.....o..s 3549 |......... 5931|...... (2382) .o | [ (2382) [ ..oovvee | 3549 ... 2513 (......... 2513 [.......... 83|. XXX.
595137100 .| MICROSEMICORP .............ccoviviinnan. ... |11/03/2014| LIQUIDNET INC,
BROOKLYN .............| oot 875.000...... 22207 (... XXX ..o |.oooen 11,060 (..o 20831 [ (10771) oo e [ (07T 11,060 | ..o [ M147 ... MA4T | . XXX
594918104 .| MICROSOFTCORP ...........cevviviiinnnn ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 1,275.000...... 59241(... XXX ... . XXX
607828100 .| MODINE MANUFACTURINGCO ............... ... |09/16/2014| INSTINET CORP,NY ... |...... 200.000....... 2528|... XXX... . XXX
609207105 .| MONDELEZ INTERNATIONAL INC . 109/17/2014| RBC CAPITAL MARKETS
LLC, oo 3245000 ..... 115,754 ... XXX ... . XXX,
609839105 .| MONOLITHIC POWER SYSTEMS INC .......... ... |09/16/2014| INSTINET CORP,NY ... |...... 585.000...... 24990 (... XXX... . XXX
m 61166W101 | MONSANTOCO ........ooooviiiiiiiie, ... 091162014 RBC CAPITAL MARKETS
—_ LLC, oo 230.000]...... 26,031(... XXX... . XXX
£ 155345K103 |MRC GLOBALINC ............................ ... |09/16/2014| INSTINET CORP,NY ... |...... 492.000]...... 12,262|... XXX ... . XXX,
—> [62855J104 .| MYRIAD GENETICS INC .. ... |... |09/16/2014| INSTINET CORP,NY ....[...... 276.000...... 10423 |... XXX ... . XXX
© | 637071101 .| NATIONAL OILWELL VARCOINC ............. ... |10/13/2014] INVESTMENT
TECHNOLOGYGRO ... |...... 740.000...... 67,613 (... XXX ... |.......62689....... 64391 ......(3677)|...ccceovveei v | BT e 62689 (... et 49241 ......... 49241 ......... 464 . XXX.
64110D104 [ NETAPPINC .......cooiiiiiiiiiiii ... |05/12/2014| STIFEL NICOLAUS ......|..... 1,420.000...... 50,275 (... XXX ... |....... 56174 |....... 58419 |......(2245)|......oooiii | [ (2245) [ 56174 (... (5,900) | ....... (5900) [ ......... 328|. XXX.
65249B109 | NEWS CORPINEW ..............cccoeiviinenn ... |10/08/2014| BARCLAYS CAPITAL LE,
JERS ... 1,485.000...... 23997 (... XXX ... |.......23344|....... 26760 (......(3416) |.......cooo | [ (BA1B) [ 28344 .. 653|.......... 653, . XXX
62913F201 | NITHOLDINGSINC ........cvvviiiiiiin ... |08/12/2014| CREDIT SUISSE, NEW
YORK (.o, ... 16,740.000 | ....... 2924 ... XXX ... |....... 94996 |....... 46,035(...... 48961 . ............ [ | 489B 9499 |........cooo |ennn (92,072) | ...... (92,072) [ ............. . XXX
655844108 .| NORFOLK SOUTHERNCORP ................. ... |11/03/2014] INVESTMENT
TECHNOLOGYGRO ... |...... 660.000...... 70,264 (... XXX ... |....... 48506 |....... 61,268 .....(12762) |..........co |vevvreereoa [ (12762) [ | 48506 |............. |.ons 21,758 | ....... 21758 | ......... 989|. XXX.
674599105 .| OCCIDENTAL PETROLEUMCORP ............ ... |12/01/2014] CONVERSION .......... |...... 710000 ...... 69,676 (... XXX ... |....... 64567 |....... 68,539 |......(4,553)|......coo i [ (4BB3) 64,567 ..o et 5109 |......... 5109 |....... 1,557 |. XXX.
681904108 .| OMNICAREINC ..........ooovviiiiiinn, ... |09/16/2014| CREDIT SUISSE, NEW
YORK( ..o [ 400.000...... 25153 (... XXX ... | 12694 ... 241441 (11450) | ... [ (114B0) [ 12694 ... 12459 ....... 12459 |.......... 52|. XXX.
681919106 .| OMNICOM GROUPINC ..................c..e ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ..oovvvi 55.000....... 3851 ... XXX ..o | n1,925) 000 04,000 (2165) | [ | (2188) [ 1925|. o [ 1926|......... 1926|.......... 72|. XXX.
682189105 .| ON SEMICONDUCTORCORP ................. ... |09/16/2014| BERNSTEIN SANFORD C
O, oo 2,821.000...... 25970 (... XXX... . XXX
68389X105 | ORACLECORP ..........ccoiiiiiiiiiinnn ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 320.000]...... 12,988 ... XXX... . XXX
685564106 .| ORBITAL SCIENCES CORPCOM ............. ... |07/01/2014] CANTOR FITZGERALD &
COIN ... 1,110.000...... 34310(... XXX... . XXX
693718108 .| PACCARINC ... ... |11/04/2014| RBC CAPITAL MARKETS
LLC, oo 440.000]...... 26918(... XXX... . XXX
695156109 .| PACKAGING CORP OF AMERICA ............. ... |09/16/2014| INSTINET CORP,NY ... |...... 110.000 ....... 7364 |... XXX... . XXX,
695263103 .| PACWEST BANCORP .............. ....| ... |09/16/2014| INSTINET CORP,NY ....|...... 599.556 |...... 26,189 (... XXX... . XXX
696429307 .| PALLCORP .............. ceeceieooo | ... |09/16/2014] INSTINET CORP,NY ... |...... 126.000...... 10,512]... XXX ... . XXX
701094104 .| PARKER HANNIFIN CORP . |08/06/2014| CREDIT SUISSE, NEW
YORK (.o [ 355.000...... 38900 (... XXX... . XXX
717081103 .| PFIZERINC .......cooviii i ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 935.000]...... 27,862 (... XXX... . XXX
718546104 | PHILLIPS 66 ...............ccoviiiiiine, ... |10/02/2014] BERNSTEIN SANFORD C
&CO, ..o 385.000...... 31,866 (... XXX... . XXX,
733174700 .| POPULARINC ........cooiiiiiiii ... |09/16/2014| INSTINET CORP,NY ... |...... 200.000....... 6,262 ... XXX ... . XXX
693506107 .| PPG INDUSTRIES INC . |09/1612014 RBC CAPITAL MARKETS
LLG, o 195.000...... 37416 (... XXX ... . XXX
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740189105 .| PRECISION CASTPARTSCORP .............. ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 265.000]...... 65370 (... XXX ... [....... 39571 ....... 71,365 ..... GBL794) [ e GB1L794) [ | 39571 .o | 258001....... 25800 |.......... 12(. XXX.
740585104 .| PREMIERE GLOBAL SVCSINC ............... ... |09/16/2014| INSTINET CORP,NY ... |..... 1,028.000...... 13350 ... XXX ... |.oooiiins 7956 |....... 11915(...... (3,958) ..o | [ (3,958) [..ovvvee | 7956 ..o [ 5394 |......... 5394 |............. . XXX
741503403 .| PRICELINE.COMINC ..o ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 30.000f...... 34680 (... XXX... [....... 19719]....... 34872(..... (15,153) [ ..o e e (15,153) [ ..o e 19719 14,961 ....... 14961 |............. . XXX
74164F103 | PRIMORIS SERVICESCORP .................. ... |10/21/2014| LIQUIDNET INC,
BROOKLYN .............| oot 342.000(....... 9483 ... XXX... . XXX
744320102 .| PRUDENTIAL FINANCIALINC ................. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 100.000....... 9,045(... XXX ... . XXX
74733V100 | QEP RESOURCESINC .............coennee. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 230.000....... 7428|... XXX... . XXX
747277101 .| QLOGICCORP ...t ... |09/16/2014| INSTINET CORP,NY ... |...... 453.000|....... 43411... XXX... . XXX
747525103 .| QUALCOMMINC ..o .. |09116/2014 RBC CAPITAL MARKETS
LLC, oo 800.000...... 59,060 (... XXX... . XXX
74762E102 | QUANTASERVICESINC ..o ... |09/16/2014| INSTINET CORP,NY ... |...... 398.000]...... 14527|... XXX ... . XXX
748341100 .| QUEST DIAGNOSTICS INC/DE ................ ... |09/16/2014| J P MORGAN
SECURITIESINC ........|...... 295.000...... 18,039 ... XXX... . XXX
74837P108 | QUICKLOGICCORP ..ot ... |09/16/2014| INSTINET CORP,NY ... |...... 450.000]....... 1426]... XXX... . XXX
T | 74874Q100 | QUINSTREET INC ... |... |09/16/2014| INSTINET CORP,NY ....|...... 742.000(....... 3373|... XXX... . XXX
= 754730109 .| RAYMOND JAMES FINLINCCOM ............. ... |09/16/2014| INSTINET CORP,NY ... |...... 222.000]...... 12,206 ... XXX... . XXX
P 755111507 | RAYTHEONCO ... ... |09/16/2014] BERNSTEIN SANFORD C
= &CO, ... 130.0001...... 13156 ... XXX ... . XXX
75524W108 | REIMAXHOLDINGSINC ................c...e. ... |09/16/2014| INSTINET CORP,NY ... |......... 5.000(......... 153 (... XXX ... . XXX
761248103 .| RESPONSYSINC ........... . [02/11/2014] TENDER OFFER ........|..... 1,930.000...... 52,110 (... XXX... . XXX
761565100 .| REXENERGY CORPCOM ............ .| ... [11/25/2014] INSTINET CORP,NY ... |...... 446.000|....... 5825(... XXX... . XXX
772739207 .| ROCK-TENNCO ... ... |08/13/2014| CREDIT SUISSE, NEW
YORK(.ovovveiiinn [ 405.000...... 39,089 (... XXX... . XXX
775133101 |ROGERSCORP ...........coviiiiiiinnn, ... |09/16/2014 INVESTMENT
TECHNOLOGYGRO ... |...... 827.000]...... 49,786 (... XXX ... [....... 21470 ....... 50,8611..... (29,390) [...oooveeo e (29,390) . XXX
779376102 |ROVICORP ... ... ... |09/16/2014| INSTINET CORP,NY ... |...... 821.000...... 174110 XXX .o | 21,503 | ....... 16,165 ....... 5338 .o | [ 5,338 . XXX
74972G103 |RPXCORP ... .oiiiiiiiiii e ... |10/24/2014| UBS SECURITIES LLC,
STAMF ... |, 2,010.000...... 29576 (... XXX ... (14,751) . XXX
74973W107 | RTI INTERNATIONAL METALS INC ............| ... [09/16/2014| INSTINET CORP,NY ....|....... 83.000f....... 2295 |... XXX... (1,652) . XXX
794661302 .| SALESFORCE.COMINC ...................... ... |11/18/2014| RBC CAPITAL MARKETS
LLC, oo 880.000...... 51,955 (... XXX... (13,568) . XXX
80007P307 | SANDRIDGE ENERGYINC .................... ... |12/02/2014| STEPHENS INC, LITTLE
ROCK ... 5,962.000...... 17428 ... XXX ... . XXX
800677106 .| SANGAMO BIOSCIENCESINC ................ ... |09/16/2014| INSTINET CORP,NY ... |...... 155.000....... 1869]... XXX... . XXX
78388J106 .| SBA COMMUNICATIONS CORP COM ......... ... |09/16/2014| INSTINET CORP, NY ... |....... 96.000...... 10,820 ... XXX... . XXX
811065101 .| SCRIPPS NETWORKS INTERACTIVE I ......... ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 25.0001....... 1,949 ... XXX... . XXX
81616X103 | SELECT COMFORTCORP .................... ... |09/16/2014| INSTINET CORP,NY ... |...... 517.000...... 11,358 ... XXX... . XXX
816850101 .| SEMTECHCORP ........... ... | ... |09/16/2014| INSTINET CORP,NY ....|....... 81.000....... 2225(... XXX... . XXX,
826919102 .| SILICON LABORATORIES ....|... |09/16/2014] INSTINET CORP, NY ....|....... 96.000....... 4038[... XXX... . XXX
83001A102 | SIX FLAGS ENTERTAINMENT CORP .......... ... |09/16/2014] BERNSTEIN SANFORD C
&CO, ... 115.000 ....... 4011]... XXX... . XXX
83088M102 | SKYWORKS SOLUTIONS .............ceennne. ... |09/16/2014| INSTINET CORP,NY ... |...... 316.000...... 1749 ... XXX ... . XXX
855244109 .| STARBUCKS CORP .........ovoviiiiiiiin ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 620.000 XXX ... . XXX
857477103 .| STATESTREETCORP ...t ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 960.000 Lo XXX . XXX
86101X104 | STOCK BUILDING SUPPLY HOLDINGS ... |09/16/2014| INSTINET CORP, NY ... |....... 34.000(.... Lo XXX . XXX
86732Y109 | SUNEDISONINC ........................ ....| ... |09/16/2014{ INSTINET CORP,NY ... |...... 482.000 XXX ... . XXX
871503108 .| SYMANTECCORP ............coooovivinnnnn. ... |03/06/2014| J P MORGAN
SECURITIESINC ........|...... 585.000 Lo XXX . XXX
871546206 .| SYMMETRY MEDICALINC .................... ... |10/06/2014| INSTINET CORP,NY ....|..... 1,830.000 Lo XXX . XXX
87157D109 | SYNAPTICSINC ..o ... |09/16/2014] INSTINET CORP,NY ... |...... 163.000 . XXX ... . XXX
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880349105 .| TENNECOINC .........coooiiiiiiinns ... |09/16/2014| INSTINET CORP, NY ... |....... 59.000....... 3386 ... XXX...|.oooiiins 1586|......... 3338(...... (1752) [ oo | e [ (1752) [ .o | 1586 ..o [ 1801]......... 1801 ] ..o, . XXX,
881641100 .| TESSERA TECHNOLOGIES INC . ....|... |09/16/2014{ INSTINET CORP,NY ... |...... 453.000]...... 12,805 ... XXX... |....ooons T204|......... 8929(...... (1835) [ ..o | e [ (1635) [ ..oooovee |, T2 o] 5511 (......... 5511 (......... 326|. XXX.
216648402 .| THE COOPERCOSINC .......... ....|... [11/20/2014] CREDIT SUISSE, NEW
YORK (.o [ 588.000...... 89,605(... XXX ... [......... 9643 |....... 72818..... B3175) [ ..o e [ 63175) [ .o [ 9643 ... | 79962 ....... 79962 (.......... 28|. XXX.
883556102 .| THERMO FISHER SCIENTIFICINC ............ ... |10/22/2014 BAIRD, ROBERT W & CO
INC, ... 965.000..... 112922 ... XXX ... |....... 49543 ...... 107,453 | ..... (57,909) [...ooovoe e (57,909) [ ....ove | oennnn 49543 | ... 63,3781 ....... 63378 |......... 43 XXX.
887228104 .| TIMEINC ... ... |06/17/2014f NON-BROKER TRADE .. |......... 0625(.......... Y0 XXX Tl e e e e e Tl T o T o . XXX
88732J207 .| TIME WARNER CABLEINC ................... ... |03/05/2014] GOLDMAN SACHS & CO,
NY 330.000]...... 45649 (... XXX ... [....... 27270 ....... 447151 ... (17445) [ ... | e (17445) [ ........... | 21270 .o | 18,380 ....... 18,380 |......... 154|. XXX.
887317303 .| TIME WARNER INC NEW COMNEW .......... ... |10/16/2014| CITIGROUP GBL MKTS
INC,N o 910.000]...... 70,287 (... XXX... [....... 27691 ....... 64,608 |..... (B7,026) [ .....oovi e (37,026) [......cooe | oennnn 27691 (..o | 425%|....... 425%|......... 770 XXX.
888706108 .| TIVOINC ........coovviiiiiiiiiie ... |09/16/2014| INSTINET CORP,NY ... |...... 753.000...... 10316 ... XXX... |....... 10251 |......... 9879 |......... 372 32| 10,251 | [ 64|............ 64|............. . XXX
89417E109 | TRAVELERS COSINC/THE ................... ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 125.000(...... 11,681)... XXX ... . XXX
89531P105 [ TREXCOINC ..., ... |09/16/2014| INSTINET CORP,NY ... |...... 214000(....... 7893 ... XXX... . XXX
89674K103 | TRIQUINT SEMICONDUCTORINC ... ... |09/16/2014| INSTINET CORP,NY ....|..... 1,245.000...... 24429(... XXX ... . XXX
872645106 | TRW AUTOMOTIVE HOLDINGS CORP ... | ... |09/16/2014] INSTINET CORP,NY ....|....... 86.000....... 8854 |... XXX... . XXX
90130A101 | TWENTY FIRST CENTURY FOXINC .......... ... |09/16/2014| RBC CAPITAL MARKETS
m LLC, o 630.000...... 22,062 (... XXX... . XXX
— [ 902494103 .| TYSONFOODSINC ........ccovvviiiiiinnnn, ... |09/16/2014| CITIGROUP GBL MKTS
o INC,N o 1,290.000...... 50,148 (... XXX ... . XXX,
=~ (904034105 .| ULTRATECH INC ... |09/16/2014] INSTINET CORP,NY ... |...... 400.000]....... 9817 ... XXX ... . XXX
N> | 90478E103 |UNILIFECORP ................ ....|... |09/16/2014] INSTINET CORP, NY ....|..... 1,770.000 | ....... 4289(... XXX... . XXX
910047109 .| UNITED CONTL HLDGS INC 12/30/2014| CRAIG HALLUM,
MINNEAPOLIS ..........[..... 2,051.000..... 102,987 (... XXX... . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. ... |10/24/2014| STEPHENS INC, LITTLE
ROCK ... 1,290.000..... 139477 (... XXX ... . XXX
91324P102 | UNITEDHEALTH GROUPINC ................. ... |01/17/2014] GOLDMAN SACHS
EXECUTION & ..........|...... 570.000]...... 41847 ... XXX ... [...... 32,770 ....... 42,921 . XXX
91347P105 | UNIVERSAL DISPLAY CORP .................. ... |09/16/2014| INSTINET CORP,NY ... |...... 249.000(....... 8979 ... XXX ... |...oooins 7400(......... 8,556 . XXX
91913Y100 | VALEROENERGYCORP ..................... ... |11/13/2014| J P MORGAN
SECURITIESINC ........[..... 2,225.000..... 112,305 (... XXX ... |....... 57194 1|...... 112,140 . XXX
92335C106 | VERABRADLEYINC ............ccovvviinnne. ... |09/16/2014| INSTINET CORP,NY ... |...... 174.000 ....... 4049 (... XXX ... [ 4263.........4,183 . XXX
92342Y109 | VERIFONE SYSTEMSINC .......... ... |... |09/16/2014| INSTINET CORP,NY ....[...... 150.000....... 5578 ... XXX ... |...oooons 47291 .........4,023 . XXX
92343V104 | VERIZON COMMUNICATIONS INC ... ... |... |10/15/2014| ISI GROUP INC,NY ..... [...... 285.000]...... 13609 ... XXX... |....... 13725 . ... . XXX
918204108 .| VFCORP .........ooviiiiiiiiiiii e ... |11/05/2014| RBC CAPITAL MARKETS
LLC, oo | 640.000...... 43112]... XXX ... [ 34959 (....... 39,898 . XXX
92553P201 [VIACOMINC ... ... |08/01/2014| STATE STREET
BROKERAGESV ........|..... 1,240.000..... 101,111 ... XXX ... . XXX
92826C839 [VISAINC ... ... |09/16/2014| KNIGHT EQUITY
MARKETSLP ...........|...... 250.000]...... 51,868 (... XXX ... . XXX
929566107 .| WABASH NATIONALCORP ................... ... |09/16/2014 BAIRD, ROBERT W & CO
INC, ... 2,183.000...... 29653 (... XXX... . XXX
92927K102 | WABCOHLDGS INCCOM ...........coveene ... |09/16/2014| INSTINET CORP, NY ... |....... 99.000....... 9310 ... XXX... . XXX
930059100 .| WADDELL & REED FINANCIAL INC ... ....|... |09/16/2014{ INSTINET CORP,NY ....|....... 88.000....... 4734 (... XXX... . XXX
254687106 .| WALTDISNEY CO/THE ..............covvee. ... |09/16/2014| DOUGHERTY COMPANY,
BROOKL ............ooo|ovinen 610.000...... 52,558 (... XXX... . XXX
942622200 .| WATSCOINC ............... ...|... |09/16/2014] INSTINET CORP,NY .... |...... 142,000 ...... 12,733 ... XXX ... . XXX
94733A104 | WEB.COM GROUP INC ... ... |09/16/2014| INSTINET CORP,NY ... |...... 198.000....... 3942(... XXX... . XXX
949746101 .| WELLS FARGO&CO .........ovviiiiinnn ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 720.000]...... 37465(... XXX... . XXX
958102105 .| WESTERN DIGITALCORP .................... ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ..o 80.000....... 7827 ... XXX ..o |ooiiiins 5286 |......... 6,712 . XXX
966837106 .| WHOLE FOODS MARKETINC ................. ... |04/16/2014| CREDIT SUISSE, NEW
YORK(.ooovovoevie [ 1,160.000...... 56,221 (... XXX ... [....... 54,019(....... 67,083 . XXX
981475106 .| WORLD FUEL SERVICESCORP .............. ... |10/29/2014] INVESTMENT
TECHNOLOGYGRO ... |...... 760.000...... 31159 ... XXX ... [ 10,8581 ....... 32,802 . XXX
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988498101 .| YUMIBRANDSINC ..........oooviiiininnnn, ... |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 130.000....... 9347 ... XXX ... |.ooiiiiis 9475 | oo [ e e . XXX
98956P102 | ZIMMERHOLDINGSINC ............cevene. ... |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 10.000]....... 1,041] ... XXX ... . XXX
989867108 |ZYNGAINC ... ... |09/16/2014| INSTINET CORP,NY ... |..... 2,748000(....... 8161 |... XXX ... . XXX
008474108 .| AGNICO-EAGLE MINES LTD ... |- 1 |09/16/2014| INSTINET CORP,NY ... |...... 335.000]...... 11,644 ... XXX ... . XXX
067901108 .| BARRICKGOLD CORP ...........covvvvennn .| {09/16/2014| BERNSTEIN SANFORD C
&CO, ..o [ 245000(....... 4025(... XXX... [ U PO RO . XXX
148887102 .| CATAMARANCORP ............cooiinnns .| 09/16/2014] INSTINET CORP,NY ... |...... 161.000....... 7635)... XXX...|........ . . v ] (4,229) . XXX
45245E109 | IMAXCORP .............. ... |. 1 |09/16/2014| INSTINET CORP,NY ....|...... 321.000(....... 8899 ... XXX... .. (2,747) . XXX
460951106 .| INTEROILCORPCOM .................. ...|. 1 [09/16/2014] INSTINET CORP,NY .... |...... 252.000]...... 14,733 ... XXX ... .. (3,082) . XXX
535919203 .| LIONS GATE ENTERTAINMENT CORP ......... .1 09/16/2014| INSTINET CORP,NY ... |...... 549.000...... 18273 ... XXX... . (13,494) . XXX
767744105 .| RITCHIE BROTHERS AUCTIONEERS ......... |. | [09/16/2014 INSTINET CORP,NY ....|...... 121.000....... 2679|... XXX... (1,620) . XXX
867224107 .| SUNCORENERGYINC ....................o. ~I |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 570.000]...... 22343 (... XXX ..o | 25096 (... 19979 L BB e [ 5118 . XXX
HO0023R105 | ACELIMITEDSHS .........coooiiiies R |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 130.000(...... 13,757 ... XXX ... (3,900) . XXX
G0083B108 | ACTAVISPLC ......coiiiiiiiiiee R |09/16/2014| PULSE TRADING LLC,
m BOSTON ..o evnnnn 410.000]...... 93234 (... XXX... (9,840) . XXX
= Y0486S104 | AVAGO TECHNOLOGIESLTD ................. R |05/20/2014| GOLDMAN SACHS & CO,
> NY o 270.0001 ...... 18,382|... XXX... S XXX
a G0692U109 | AXIS CAPITALHLDGSLTDSHS .............. R |01/17/2014) CREDIT SUISSE, NEW
YORK (.o [, 230.000]...... 10,583 ... XXX... . XXX
M20598104 | CAESAR STONE SDOT YAMLTD ............. R |09/16/2014) INSTINET CORP, NY ... |...... 337.000]...... 17,258 ... XXX ... . XXX
21240E105 | CONTROLADORA VUELACIADEAVIA ....... [ R |09/16/2014| INSTINET CORP,NY ....|...... 630.000....... 5691|... XXX... . XXX
G2554F113 | COVIDIENPLC ... R |09/25/2014| BERNSTEIN SANFORD C
&CO, ..o 365.000...... 32686 (... XXX... . XXX
(30401106 | ENDO INTERNATIONALPLC ...............ee R |09/16/2014| RBC CAPITAL MARKETS
LLC, .o 180.000...... 11,676 ... XXX ... . XXX
G3223R108 | EVERESTREGROUPINC .................... R |09/16/2014| INSTINET CORP, NY ....|....... 86.000...... 14,045 ... XXX ... . XXX
(35569105 | FLEETMATICS GROUP LTD .evoeo..| R |09/16/2014] INSTINET CORP,NY ... |...... 100.000 ....... 3073[... XXX... . XXX,
Y2573F102 | FLEXTRONICS INTLLTD ........... .eeoeo...| R |09/16/2014| INSTINET CORP, NY ... |..... 1,288.000...... 14,001]... XXX ... . XXX
(50871105 | JAZZ PHARMACEUTICALSPLC ............... R [11/03/2014| LEERINK SWANN & CO,
JERSE ...........ooo | 15.000....... 2571|... XXX ... . XXX
580037109 .| MCDERMOTT INTERNATIONALINC ........... R |09/16/2014| UBS SECURITIES LLC,
STAMF ... |, 1,428.000...... 11,285)... XXX ... . XXX
N63218106 | NIELSEN HOLDINGSN.V. ..o R |09/16/2014| RBC CAPITAL MARKETS
LLC, oo 750.000...... 34448 (... XXX ... . XXX
H6169Q108 | PENTAIRLTD ... R |06/03/2014| MERGER WITH PENTAIR
INC ... [ 210.000....... 6429|... XXX ... . XXX
N72482107 | QIAGENNV ... R |09/16/2014) INSTINET CORP,NY ... |...... 238.000....... 5611[... XXX ... . XXX
780259206 .| ROYALDUTCH SHELLPLC ................... R |01/29/2014) CITIGROUP GBL MKTS
INC,N .o [ 985.000...... 70,704 ... XXX ... . XXX,
80105N105 | SANOFI ..o R [12/17/2014| ISI GROUP INC,NY ..... |..... 1,640.000...... 84,928 (... XXX... . XXX
806857108 .| SCHLUMBERGERLTD ...............ccetae. R [11/13/2014) J P MORGAN
SECURITIESINC ........|...... 655.000...... 63,267 ... XXX ... . XXX
G7945M107 | SEAGATE TECHNOLOGY ...........ccceennne. R |09/16/2014| GOLDMAN SACHS & CO,
NY 290.000...... 16,465|... XXX... . XXX
826197501 .| SIEMENSAG ..........cooiiiiiis R |04/29/2014) CITATION GROUP/BCC
CLRG, ... | 320.0001...... 41435|... XXX... . XXX
M87245102 | SYNERON MEDICALLTD .........ccovvvennn R |11/04/2014| LIQUIDNET INC,
BROOKLYN .............|.veeen 830.000....... 8874|... XXX... . XXX
H84989104 | TE CONNECTIVITYLTD .........ocooiiiiinnn R |09/16/2014| BERNSTEIN SANFORD C
&CO, ... 105.000 ....... 6522|... XXX... . XXX
881624209 .| TEVA PHARMACEUTICAL INDUSTRIES ....... R [12/11/2014| BARCLAYS CAPITAL LE,
JERS ... | 1,890.000...... 97,512 (... XXX ... . XXX
Q9235V101 | TRONOXLTDSHSCLA ... R |09/16/2014) INSTINET CORP,NY ... |...... 386.000...... 10968 ... XXX... . XXX
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H89128104 | TYCO INTERNATIONALLTDSHS ............. R [11/15/2014| BARCLAYS CAPITAL LE,
JERS ... | 3,720.000]..... 189,277 ... XXX ... |...... 139,146 | ...... 152,669 | ..... (13,523) [ ..o [ e (13,523) [ ..o e 139,146 ..o | 20,131....... 20,131....... 1,720, XXX.
(87210103 | UTIWORLDWIDEINCSHS .................... R |09/16/2014) INSTINET CORP, NY ... |...... 803.000....... 9,013 |... XXX ... |....... 15965 ....... 14,101 ....... 1865 .o [ 1865 ..o o 15,965 | ..o [t 6,952) | ....... (6,952) .......etnn . XXX
G9319H102 | VALIDUS HOLDINGSLTD COMSHS .......... R |09/25/2014| J P MORGAN
SECURITIESINC ........|...... 510.000]...... 19239 ... XXX... |....... 13570....... 20548 |...... 6978) ... | 6978) | ........... |....... 13570 ... | 5669 (......... 5669 (......... 234, XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ............................. ... 8891,009|... XXX... [..... 6,069,939 ..... 8,576,267 | .. (2,760,039) .. (2,760,039) | ........... |..... 6,066,220 .. 28247901 ..... 2,824790|...... 59,808 |. XXX.
Common Stocks - Mutual Funds
411511306 .| HARBOR INTERNATIONAL MUTUAL FND | ... [12/30/2014| NON-BROKER TRADE .. |..... 8,842.345|..... 625,000(... XXX ... [...... 354,755 | ...... 627,895 ... (276,860) |.......cooovv [veiiiiii | (276,860) | ........... [...... 354755 (... | 270,245 ...... 270,245 ....... 2123[. XXX.
922908710 .| VANGUARD 500 INDEXFUND .................| ... 06/27/2014| NON-BROKER TRADE .. |..... 1,866.537 | ..... 325000(... XXX... [...... 311,245 ...... 317,983 |...... 6,738) [ ..o | [ 6,738) [......coon | 3M245[ ... | 13,755 ....... 13,755|....... 1905]|. XXX.
9299999 Subtotal - Common Stocks - Mutual FUNAS ........... ... 950,000 |... XXX ... [...... 666,000 ...... 945878 | ... (283,598)|............. |..oooo | (283598) | ........... [...... 666,000 (............. |..... 284,000]...... 284,000 ....... 4,028 . XXX .
9799997 Subtotal - CommON SOCKS - Part 4 . ...t ... 9841009(... XXX ... [..... 6,735939|..... 9,522,145 | .. (3,043637) | ............ | . (3,043637) | ... | 6,732220|............. ... 3,108,790 ..... 3,108,790 |...... 63836|. XXX.
9799998 Summary Item from Part 5 for Common Stocks ... 1,097,342 (.. XXX ... ... 1101434 [ 1101434 ... ] (4,092) | ....... (4,092) | ....... 6,761|. XXX.
9799999 Subtotal - COMMON SOCKS ... .. ...t .. 10,938,351 (... XXX... [..... 7,837,373 ]..... 9,522,145 |..(3,043637) | ..........oo | .. (3,043837) ... |l 7,833,653 ... .......... ... 3,104,698 |..... 3,104,698 |...... 70598 |. XXX.
9899999 Subtotal - Preferred and COmMMON SOCKS ..............uue i .. 10,938,351 (... XXX ... [..... 7,837,373 ]..... 9,522,145 ..(3,043,637) | ............. ..o ... (3,043637)|........... |..... 7,833653|............. ... 3,104,698 |..... 3,104,698 |...... 70,598 |. XXX.
9999999 TOAIS .. .. ... .. 38,075,667 (... XXX... |... 35328890|... 32,752,709 ..(3,031,316) | ..... (88,607) [............. . (3,119923) | ... ... 34955153 |............. .. 3120514 ..... 3,120,514 |..... 358,619|. XXX.
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Bonds - U.S. Governments
912828VY3 ...| US TREASURY NOTE ......... 01/30/2014 | DEUTSCHE BK SECS MERRILL LYNCH
INC, NY (NWSCUS33)| 06/20/2014 | PIERCE FENN ...... .. 1,025,000 | ..... 1,024,803 | ..... 1,025,637 | ..... 1,024,850 ... | 46| 46| . [ 787 787 1869|.......... 866
912828WS5 .. | US TREASURY NOTE ......... 07/03/2014 | BARCLAYS CAPITAL JP MORGAN CHASE
INC,NEW YORK .... |07/17/2014 | BANK/HSBC ........ |..... 415000 |...... 413299 ...... 414480|...... 413309 .. 10 [ 10 [ A7 AT 330 .. 128
912828UX6 ...| US TREAS-CPIINFLAT .........[.. 07/17/2014 | DEUTSCHE BK SECS UBS SECURITIES
INC, NY (NWSCUS33)| 11/21/2014 | LLC, STAMF ........ |..... 411816 |...... 422625]...... 416,642 ...... 421562 . ... | (1,083) [ ..o [ (1,063) [ ..o | (4920)|....... (4920)|.......... 314 132
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ........ ...t .. 1,851,816 |..... 1,860,728 | ..... 1,856,759 | ..... 1859721 (............. | (1,007) ..o (1,007) ..o | (2,962)|....... (2,962)[......... 2513 [......... 1,126
Bonds - Industrial and Miscellaneous (Unaffiliated)
03524BACO .. | ANHEUSER-BUSCH INBEV JPMORGAN
FINANCE I ..............ooes 01/22/2014 | SECURITIES INC, BARCLAYS CAPITAL
NEWYORK ......... 05/12/2014 | INC,NEW ...........|...... 20,000 ....... 19991)....... 20,105 ....... 19992 [ T T o M3 M3 68| ..ot
17275RAT9 ...| CISCO SYSTEMSINC ..........|.. 02/24/2014 | JPMORGAN
SECURITIES INC, CREDIT SUISSE,
NEWYORK ......... 08/20/2014 | NEW YORK ( ........|...... 35,000]....... 34998 ....... 35137 ....... 34998 ... Of oo e Of oo e [ 138 ... 138 ... 184 ).
87938WAPS .. | TELEFONICA EMISIONES SAU | R | 01/09/2014 | KGS ALPHA CAPITAL
MKTS LLC, JERSEY JP MORGAN CHASE
CITY ... 06/18/2014 | BANK/HSBC ........ |...... 90,000 ....... 97,080 ...... 101422 ....... 96,69 [.........oion it (385) | v [ (385) | v [ 4726 ......... 4726 ......... 41921 ......... 2,021
02006GACS .. | ALLY AUTO RECEIVAB SN1 A3 03/27/2014 | MORGAN STANLEY
&COINC,NY ....... 09/10/2014 | Redemption .........|..... 205,000 ...... 205,064 |...... 205,005 ...... 205,013 (..o e BN | BN e [ ()] P @ ... 381 36
14313QAB1 .. | CARMAX AUTO OWNER TRUST MERRILL LYNCH
TA2 02/04/2014 | PIERCE FENNER, BARCLAYS CAPITAL
CHARLOTTE ........ 08/07/2014 | INC,NEW ...........|..... 275,000 ...... 274995 ...... 2749891 ...... 274996 ... e T T (] T (0] T 646|..............
80283NAD1 .. | SANTANDER DRIVE AUTO BARCLAYS CAPITAL JPMORGAN
RECE1A3 ..................... 01/08/2014 | INC, NEW YORK .... | 11/06/2014 | SECURITIESINC, ... |...... 50,000....... 49997 ....... 50,066 |....... 49997 | ... o T 69|............ 69|.......... 359 ...
3899999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) ... 675,000 ...... 682,126 |...... 686,724 |...... 681,692 |.............. |......... (@A33) ... (@A33) ... 5032|......... 5032|......... 5829|......... 2,057
8399998 SUDIOtAl - BOMAS . .. ...\ .. 2526816 |..... 2,542,853 | ..... 2543483 ..... 2541413 | (1,440) [ ..o [ (14400 [ .o | | 2070|......... 2070(......... 8342[......... 3,183
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00507V109 ... | ACTIVISION BLIZZARD INC ... | .. | 08/08/2014 | J P MORGAN
SECURITIES INC, BERNSTEIN
BROOKLYN ......... 09/16/2014 | SANFORD C&CO, ..|......... 100......... 2252 |......... 2225|......... 2252 | e e e e [ @n].......... @D
02503X105 ... | AMERICAN CAPITAL AGENCY CREDIT SUISSE, CREDIT SUISSE,
CORP ..., 01/13/2014 | NEW YORK (CSUS) . | 09/25/2014 | NEW YORK ( ........[......... 565(....... 11488....... 12,546 ....... 11488 | .o [ e e e 1057 |......... 1057 | ... 938 ..o
03027X100 ... | AMERICAN TOWER CORP ..... 05/05/2014 | MACQUARIE
SECURITIES(USA)ING LIQUIDNET INC,
JERSEYCITY ....... 06/05/2014 | BROOKLYN ......... | ........ 220....... 18,643 |....... 19,610 ....... 18643 | ..o [ e [ e 967 |.......... 967 ...t 32|
037604105 ... | APOLLO EDUCATION GROUP CITATION
INC ... .. | 01/15/2014 | GROUP/BCC CLRG, BERNSTEIN
NEWYORK ......... 09/16/2014 | SANFORD C&CO, .| ......... 125(......... 3978 |......... 3379 |......... 3978 | o [ e e e (598)|......... (B98) | .o [
060505104 ... | BANK OF AMERICACORP ..... 01/16/2014 | CREDIT SUISSE, GOLDMAN SACHS &
NEW YORK (CSUS) . [04/29/2014| CO,NY ............. [.eeens 1690 |....... 28529 ....... 25524 |....... 28529 (.o | [ e e (3,005)....... (3,005) | ............ LA T
150870103 ... [ CELANESECORP ............. 04/25/2014 | CREDIT SUISSE, RBC CAPITAL
NEW YORK (CSUS) . [09/16/2014 | MARKETS LLC, ..... |......... 140]......... 8252 |......... 8481|......... 8252 | . i | e e [ 28| ... 28| 51
21240E105 ... | CONTROLADORA VUELA CIA CITIGROUP GBL
DEAVIA ..., 01/13/2014 | MKTS INC, NEW
YORK ......oovve 09/16/2014 | INSTINET CORP, NY |......... 370 ... 5050 |......... 3342|......... 5,050 | ..o [ L L e [ (1,708) | ....... (1,708) [ oo e
224399105 ... |CRANECO ..................e 02/26/2014 | LONGBOW
SECURITIES LLC, BERNSTEIN
JERSEYCITY ....... 09/16/2014 | SANFORD C & CO, ..|.......... 1G] P 5095 |......... 5M2|......... 5,005 | [ e L e e 16 16 2|
247361702 ... | DELTAAIRLINESINC ......... 06/12/2014 | CUTTONE & CO., BERNSTEIN
INC., NEW YORK ....|09/16/2014 | SANFORDC & CO, ..|.......... 95 |......... 3657 |......... 3694 |......... 3857 | e e e e 36| 36| 9.
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
278642103 ... |EBAYINC ..o e 03/06/2014 | BARCLAYS CAPITAL LIQUIDNET INC,
LE, JERSEY CITY ... |06/06/2014 | BROOKLYN .........|......... 540....... 31,985(....... 26,795 ....... 31,985 .o | [ e e e (5,190) | ....... (5,990) [ oo e
28849P100 ... | ELLIEMAEINC ................ 04/04/2014 | CANTOR
FITZGERALD & CO
INC, NEW YORK ... |09/16/2014 | INSTINET CORP,NY |.......... 40(......... 1037 |......... 1356 |......... 1037 | [ e e e 39| 39|
268648102 ... |EMCCORP/IMA ................ .. | 01/16/2014 | BARCLAYS CAPITAL RBC CAPITAL
LE, JERSEY CITY ... [10/10/2014 | MARKETSLLC, .....|....... 2285(....... 59,160 | ....... 66,168 | ....... 59160 [ ..o | [ e e L 7,008(......... 7,008(.......... 455 (. ...
291010209 ...| EMERALDOILINC ............. 07/17/2014 | MERRILL LYNCH
PIERCE FENNER
SMITHINCNY ...... 09/16/2014 | INSTINET CORP, NY |.......... 30 i 22| ... 29| ... 222 e e e e Tl Tl
291011104 ... | EMERSON ELECTRICCO ...... 07/07/2014 | AQUA SECURITIES BERNSTEIN
LP,NEWYORK ..... 09/16/2014 | SANFORD C&CO, ..|........... 5l .. 336].......... 320|.......... 336 . e L [ e (15)]...oeee (15) oo |
292475209 ... |EMULEXCORP ................ 05/01/2014 | CANTOR
FITZGERALD & CO
INC,NEW YORK .... | 06/11/2014 | ISIGROUP INC,NY . | ....... 1470 (... 7590(......... 7859 |......... 7590 | [ L e e [ 269, 269 [
29265N108 ...| ENERGENCORP .............. 05/07/2014 | J P MORGAN
SECURITIES INC, BERNSTEIN
BROOKLYN ......... 09/16/2014 | SANFORD C&CO, ..|.......... 25| 2047 |......... 1957 |......... 2047 [ e e e [ 90)[.......... [0 P 2.
26884L109 ... |EQTCORP ..............cee.e. 04/07/2014 | INVESTMENT
TECHNOLOGY BERNSTEIN
GROUP, NEW YORK [ 09/16/2014 | SANFORD C & CO, ..|.......... 45| 4616(......... 42891 ......... 4616 ... | [ e e (326)|......... (326) ... o
518439104 ... | ESTEE LAUDER COS INC/THE .| .. |04/15/2014 | CREDIT SUISSE, RBC CAPITAL
NEW YORK (CSUS) . [09/16/2014 | MARKETSLLC, ..... |......... 180....... 12,659 ....... 13420|....... 12,659 | oo [ e [ e 61| 61| 36|
315616102 ... | FSNETWORKSINC ............ 01/14/2014 | WILLIAM BLAIR & LIQUIDNET INC,
CO, CHICAGO ...... 03/19/2014 | BROOKLYN ......... . ........ 340 (....... 31519 ....... 37,707 ....... 3519 o | [ e e e 6,187 |......... BABT .o
31620M106 .. .| FIDELITY NATIONAL GOLDMAN SACHS & BERNSTEIN
INFORMATION ......... 03/27/2014| CO,NY ............. 09/16/2014 | SANFORD C & CO, ..|.......... 0(......... 3667 ......... 3976|......... 3667 | [ e e e [ 309|.......... 309, LA T
447011107 ... | HUNTSMAN CORP 04/28/2014 | ISI GROUP INC, NY . | 09/16/2014 | BERNSTEIN
SANFORDC&CO, ..|......... 1M0|......... 2716 |......... 3140 ......... 2716 | [ e e e [ 424 ... 24 ... 0]t
459200101 ... | INTERNATIONAL BUSINESS INVESTMENT
MACHINE ...................... 03/25/2014 | TECHNOLOGY BERNSTEIN
GROUP, NEW YORK |10/21/2014 | SANFORD C&CO, ..|......... 485(....... 94,443 |....... 87,167 |....... 94443 ..o e e e 7217) | ....... 7217 | ......... 1018 ..o
469814107 ... | JACOBS ENGINEERING INVESTMENT
GROUPINC ................oee 02/03/2014 | TECHNOLOGY INVESTMENT
GROUP, NEW YORK |12/29/2014 | TECHNOLOGY GRO |.......... 80 |......... 4333(......... 3610(......... 4333 e e e e (722) | ......... (22) | oo |
(50871105 ... | JAZZ PHARMACEUTICALS PLC | .. | 01/27/2014 | CREDIT SUISSE, RBC CAPITAL
NEW YORK (CSUS) . [ 11/03/2014 | MARKETS LLC, ... |......... 210(....... 30,160 ....... 33631(....... 3060 [ ..o | [ L e e 3471 ... BAT |
478366107 ... | JOHNSON CONTROLSINC ... 02/03/2014 | J P MORGAN
SECURITIES INC, LIQUIDNET INC,
BROOKLYN ......... 03/17/2014 | BROOKLYN ......... | ........ 340]....... 14992|....... 15,731 ....... 14992 | o [ e [ e 739, 739, 433
49926D109 ...| KNOWLESCORP .............. 03/03/2014 | LIQUIDATING
DISTRIBUTION OF CITIGROUP GBL
DOVERCORP ...... 06/10/2014 | MKTSINC,N ........|......... 215(......... 5480 |......... 8362|......... 5480 ..o [ e e e 2,882|......... 2882 .
50540R409 ... | LABORATORY CORP OF CREDIT SUISSE,
AMERICAHOL ................. 04/28/2014 | ISI GROUP INC, NY . | 11/10/2014 | NEW YORK ( ........[......... 410(....... 39371 ....... 41406 ....... 39371 oo | [ e e e 2035(......... 2035
512807108 ... | LAM RESEARCH CORP 06/24/2014 | COWEN AND
COMPANY LLC, NEW COWEN AND
YORK ......ovee 11/20/2014 | COMPANY LLC,NE . | ......... 450 (....... 30,196 | ....... 33,633|....... 30,196 ..o | [ L e L 3437 ... 3437 ... 35|
546347105 ... | LOUISIANA-PACIFIC CORP .... | .. |02/20/2014 | JEFFERIES & CO
INC, NEW YORK .... |09/16/2014 [ INSTINET CORP,NY |......... 870(....... 14937]....... 12,6681 ....... 14937 | o e e [ e (2,269)|....... (2269) ..o |
567908108 ... | MARINEMAXINC .............. 03/06/2014 | WEEDEN & CO, NEW
YORK ..o 09/16/2014 | INSTINET CORP, NY |......... 100......... 1610]......... 1875|......... 1810 o [ e e e 265|.......... 265 . [
585055106 ... | MEDTRONICINC .............. 03/07/2014 | CREDIT SUISSE, BERNSTEIN
NEW YORK (CSUS) . [ 09/16/2014 | SANFORD C&CO, .| ......... 150 |......... 8972|......... 9697 |......... BIT2 | o [ e e [ 25| ... 25| ... 88| ...t
60935Y208 ... |MTLY .......ccooiiiiiints 04/17/2014 | KEEFE BRUYETTE
AND WOODS, OPPENHEIMER & CO
JERSEYCITY ....... 10/31/2014 [ INC,NEW ...........|....... 2490(....... 38,392|....... 32818 ....... 38392 ... | e L L [ (5574)|....... (5574) | ..o [
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SCHEDULE D - PART §

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
64157F103 ... |NEVROCORP ................. .. | 11/06/2014 | J P MORGAN
SECURITIES INC, INVESTMENT
BROOKLYN ......... 11/06/2014 | TECHNOLOGY GRO |........... o 162 214 182 e e e e 52| .. B2 . i [
67011P100 ... |[NOWINC ....................0. .. | 06/02/2014 | REC FROM NATL INVESTMENT
OILWELL AS LIQ DIV |06/09/2014 | TECHNOLOGY GRO |......... 361 ... 10,769 |....... 11,653 (... 10,769 o [ L e e 885|.......... 885 . . [
68389X105 ... | ORACLECORP ................ .. | 03/31/2014 | J P MORGAN
SECURITIES INC, BARCLAYS CAPITAL
BROOKLYN ......... 09/08/2014 | LE, JERS ........... [....... 2965 (... 117,881 [...... 121,237 | ...... 17881 | ..o | e L [ 3356 |......... 3356 |.......... 687 [..............
74733V100 ... | QEP RESOURCESINC ......... .. | 02/25/2014 | GOLDMAN SACHS & BERNSTEIN
CONY ... 09/16/2014 | SANFORD C & CO, ..|.......... 50 ..o 1801 | B B0 e [ e L L Ul L RO O
74837P108 ... | QUICKLOGICCORP ........... 03/11/2014 | RAYMOND JAMES &
ASSOC INC, ST
PETERSBURG ...... 09/16/2014 | INSTINET CORP, NY |......... 750 .. ... 3684 ... 2376 . 3884 | e e e e (1,308) | ....... (1,308) [ oo e
80007P307 ... | SANDRIDGE ENERGY INC ... .. | 01/08/2014 | OPPENHEIMER & CO STEPHENS INC,
INC,NEW YORK ....|12/02/2014 | LITTLEROCK .......|......... 710003996 | A2 L 0B996 | [ e e e (2,584) | ....... (2584) [ ..o
800677106 ... | SANGAMO BIOSCIENCES INC . | .. | 04/10/2014 | LIQUIDNET INC,
BROOKLYN ......... 09/16/2014 | INSTINET CORP, NY |......... M0 1,800 . 1,326 | 1800 [ e [ e e L (273) ... @73) | e [
811065101 ... | SCRIPPS NETWORKS RBC CAPITAL
m INTERACTIVE I ................ .. | 06/09/2014 | MARKETS LLC, NEW BERNSTEIN
- YORK .............. 09/16/2014 | SANFORD C&CO, ..|.......... 35 ) ) 22| e L e [ e Tl T
O | 816850101 ... | SEMTECHCORP .............. 01/27/2014 | INSTINET CORP, NY |09/16/2014 | INSTINET CORP,NY |.......... 90 |.cenn.n. 2,064 |......... 2472|......... 2064 .o e e e e [ 408|.......... 408 .. [
N> [ 82481R106 ...|SHIREPLC .................... 09/19/2014 | CREDIT SUISSE, LIQUIDNET INC,
NEW YORK (CSUS) . [ 12/05/2014 | BROOKLYN .........|.......... 95 |....... 23520(....... 20,782 ....... 23520 (..o | [ e e 737)|....... Q737 9.
86101X104 ... | STOCK BUILDING SUPPLY INVESTMENT
HOLDINGS ..............c..e. 05/06/2014 | TECHNOLOGY
GROUP, NEW YORK |09/16/2014 | INSTINET CORP, NY |......... 250 (......... 4400(......... 41531 ......... 4400 (... e [ e e (248)|......... (248) | oo
(91442106 ...| TYCO INTERNATIONAL PLC ... |.. | 11/17/2014| MERGER ........... 11/26/2014 | STATE STREET
BROKERAGE SV ....|....... 1840 |....... 7497 | ....... 77,0211 ....... TTAT [ | [ L e e a7 ......... A7) | e [
923454102 ... | VERITIVCORP ................ 07/02/2014 | SPIN-OFF OF INTL RBC CAPITAL
PAPER ............. 07/16/2014 | MARKETSLLC, ... [.......... 23| B89 802 B8O [ e [ L e M3 M3
92343V104 ... | VERIZON COMMUNICATIONS MACQUARIE
INC ... .. | 04/03/2014 | SECURITIES(USA)ING MACQUARIE
JERSEYCITY ....... 10/15/2014 | SECURITIES(USA) .. |....... 1430 ....... 68828 |....... 69848 |....... 68828 |.........c.... [ | [ e [ 1,020]......... 1,020 ... 1329
92553P201 ... | VIACOMINC ................... .. | 03/07/2014 | DOUGHERTY
COMPANY, STATE STREET
BROOKLYN ......... 08/01/2014 | BROKERAGE SV ....|......... 470 (....... 40,985(....... 38324 |....... 40985 | ... | e e [ (2,661)|....... (2661)[.......... 2420 ..............
92849E101 ... | VITAMIN SHOPPEINC ......... .. | 01/21/2014 | INSTINET CORP, NY |02/25/2014 | CANTOR
FITZGERALD & CO N[ ......... 300 ... 14,024 | 13494 L 14024 e e e e (530) | ... (530) | v
988498101 ... | YUMIBRANDSINC ............ 08/25/2014 | STATE STREET
BROKERAGE SVCS, RBC CAPITAL
BOSTON ............ 09/16/2014 | MARKETS LLC, ... |......... 150 |....... 10,944 ... 10,785 |....... 10,944 [ ... | [ e e e (159) | ......... (159) | oo [
98956P102 ... | ZIMMER HOLDINGS INC ........ .. | 03/03/2014 | MORGAN STANLEY BERNSTEIN
&COINC,NY ....... 09/16/2014 | SANFORD C & CO, ..|.......... 60 |.........B774 | ... 6248 ... 5TTA| o e [ e e 4A74 ... A74 2B
067901108 ... | BARRICKGOLD CORP ......... 07/10/2014 | CITIGROUP GBL
MKTS INC, NEW BERNSTEIN
YORK ... 09/16/2014 | SANFORD C&CO, ..|........... Bl T B2 T e [ e e [ (4)].......... ()]
01609W102 .. | ALIBABA GROUP HOLDING LTD 09/18/2014 | MORGAN STANLEY GOLDMAN SACHS &
&COINC,NY ....... 09/19/2014| CO,NY ... [ o M A8 012 T e e e [ 264|.......... 264
G30401106 ... | ENDO INTERNATIONAL PLC ... 07/24/2014 | RBC CAPITAL
MARKETS LLC, NEW RBC CAPITAL
YORK ......oovve 09/16/2014 | MARKETS LLC, ..... |......... 200 [....... 13874 (... 12974 . 13874 e e e e 901)|......... (Q01) | o [
G47791101 ... | INGERSOLL-RAND PUBLIC INVESTMENT
LIMITED ... 06/12/2014 | TECHNOLOGY GOLDMAN SACHS &
GROUP, NEW YORK [10/22/2014| CO,NY ............. [..eeens 2,080 (...... 129872 ...... 120483 |...... 129,872 ........cooooe | oo [ L e 9,389)(....... (9389) [ .......... 625|..............
G7S00T104 .. [PENTAIRPLC .................. 06/03/2014 | MERGER WITH RAYMOND JAMES &
PENTARRLTD ....... 10/16/2014 | ASSOCINC .........[......... 210 6429 . 35| BA29 [ e e e e 6685|......... 6685|............683]..............
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

1 2 3 4 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
H89128104 ... | TYCO INTERNATIONAL LTD LIQUIDNET INC,
SHS ... R [03/12/2014 | BROOKLYN ......... 11/15/2014 |[MERGER ........... [......... 750 (....... 32,184 |....... 31457 ....... 32184 . (727)|......... (727) ] .......... 615
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................ooo | L 1,101,434 ..., 1,097,342 | ..... 1101434 [ (4,002)|....... (4,092)|.........6,761
9799998 Subtotal - COMMON StOCKS .. ........outi e 1,101,434 |..... 1,097,342 ..... 101434 [ [ (4,092)|....... (4,092) | .. 6,761
9899999 Subtotal - Preferred and Common Stocks ..o 1,101,434 | ..... 1,097,342 ..... 1101434 [ e e 4,002)|....... (4,092).........6,761|....
9999999 TOAIS .. .. ...\ 3,644,287 ..... 3,640825]..... 3642847 |............. | (1A40) L (LAA0) | (2,022) | ....... (2,022)|....... 15104 ]....
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
Identification Name of Subsidiary, Controlled or Affiliated Company | Foreign Number manual) Stock? Intangible Assets| Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ...............oooviiiiiiiiiiiie [ | [ XXX ... XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 3 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common Stocks ...............c.cooiiiiiiiiii e L | XXX o] XXX ...

E16




ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Health Care

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
.. 262006885 . | DREYFUS GOVTPRIMEMM ..................[...... .. | 12312014 [MELLONBANK ................ |  [...... 904,673 | ... e [ e [ 904,673 | ... | ... 0500]...... 0500(.. MON . |............. LN ETIT
. 60934N104 . | FEDERATED GOVT OBLIGATIONSFUND .....|...... .. | 12312014 |FIFTHTHIRD .................. | [...... 401,501 oo e L e e 401,501 ) ..o ... 0500]...... 0500|.. MON . |............. [ ET
8899999 Subtotal - Exempt Money Market Mutual FUNdS ............ ... 1,306,173 | ..o o [ Lo XXX 1,306,173 ... | XXX XXX XXX 20
9199999 Total Short-TErM INVESIMENES ... .. ...\t [ 1,306,173 | ..o e [ [ L XXX 1,306,173 ..o | XXX XXX XXX 20

L3
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. .

E20 Schedule DB - Part B Sn 1 Futures Contracts Open

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminiated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank .......................... Maumee, Oh ..o [ 11,938 ..o .. 8,963,605 [X X X
Huntington Bank ................................. Maumee, OH ... 206,482 X X X
MellonBank ..................ccoo Pittsburgh, Pa ................ooooooc e L L e 68 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX e X X X]
0199999 Totals - Open DEPOSILONIES ........... ... XXX 11,938)............... 9,170,155 [X X X
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX 11,938)............... ... 9,170,155 X X X|
0499999 Cash in ComPany's OffiCe ...t XXX XXX... XXX | 367 [X X X
0599999 Total CaSN ... XXX 11,938 ... .. 9,170,522 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 7,059,556 | 4. April ............. | (2,402,413) (7. duly ... 249,326 [ 10. October ..........|[........... 8,956,170

2.February ..........|........... 7,871,408 |5.May ............... | 5,938,999 |8. August ............| ... (431,779) [ 11. November .......[.......... (1,879,847)

3.March .............[........... 5,879,965|6.June ..............|........... 1,750,966 | 9. September ........[........... 3,059,256 | 12. December .......|........... 9,170,522

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8699999 Total Cash EqQUIVaIENtS ... ...

LZ3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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